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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvriiieiecieiieceeeeeae st s 20,920,978 |............. 4.766 |........ 20,920,975 |.oooreicen O 20,920,975 |............ 4.766
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeeeene. 5,337,546 |............ 1.216 |......... 5,337,545 ..o O 5,337,545
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 9,520,746 |............. 2.169 |......... 9,520,745 |.coerreen 0 | 9,520,745
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ... 86,976,438 |........... 19.815 |........ 86,976,441 ..o 0 86,976,441 |........... 19.815
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 141,126,385 |........... 32.152 |...... 141,126,374 | 0 141,126,374 |.......... 32.152
1.07 HyDrid SECUMHES ....vovivieiiiiieteieteetee e[ [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGages ...........cccoirriiirieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirniiecerinnseersneseeesnene oo [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
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 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovriieeiiiinrrseeeeeseseseseseeee e (21,721 (0.005)]..cecvenne (21,721)] e O e (21,721)).ccceee (0.005)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 175,074,835 |............ 39.886 |...... 175,074,835 |...ocvevvicee 0 175,074,835 |........... 39.886
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
6.04 Total cash, cash equivalents and short-term investments ....................[...... 175,053,114 |............ 39.881 |...... 175,053,114 | 0 o 175,053,114 |........... 39.881
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 438,935,207 100.000 438,935,194 438,935,194 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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) .........ciiiiiiiiiiie ittt bbb bbbt bbbt aR e e s e e b e s besbestesbeetesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ettt e e et e e st e e st e aae oeabeeabeeabe et e et e et e aaeesheeas eeesseesseassenaeeseeaeeaeeaaean
Current year change in encumbrances:

B ) = S T i TR o 10T o e OO PPTRPS

3.2 TOtals, Part 3, COIUMN 11 ..o b et bbb bbb e 4o b e se e b e 0o b et b b e b e se e b b e e b e b e s aebe 2018 SRS AR SR L AR SR L e b e R e e b e R e e b e R et ebesebesetese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... ... e ... ..o teetesseeeeeseeeseenbeenteenseanseas foeemseanseassenseeaseeseeaeenaean

Deduct amounts received on disposals, Part 3, CHlls 1Sl ... ... N - 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 )= =T i TR o 10 o e PP PPRTPS

7.2 TOtals, Part 3, COIUMN 10 ...ttt bbb bt bbb b se e b e o0 b e e b e b e e b e e b b e e b e b e saebe 22848 SRS AR SR L e R e R L e b e R e e b e bbb e b et eabesebese s e s et
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bt bbb b e e b et b et b et b et e b bt s b bbb sa b S8 e R oAb e bbb bbbt

LA el = K =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5F6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt 2o e e e e e e e e e e e e e e e eneens
[DI=e [0 (o) e=T W ToT o E=Te (g a 11 C=To IR= a0 To 0L PO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiitiitiiiie ettt bbbt bbb bbb bbb bbb bt bt e bt e bt bt bt e bt b 2nsemmeensensee e e e e e e e e eneenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ouiiiiiiiii et 2eee e e 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 bbbt bbbt bbbt bbb s R e e R e e b e s besaesbestestesaesaeerearas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o ittt e et e e st e eaeeaae oeabeeabe e be et e e b e et e saseabeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b bt bbb b e se b e e b et b e b e e e b e E e b b e e b e b e saebe 201 E SRS AR SR L AR SR LA b oA e e L e R b e bt esesebesesese et

P aXeTe (U= o) e TotoTU o | OO
Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......c.cccovvvvvvee. 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 ... bbb e b bbb

Deduct current year’s other than temporary impairment recognized:

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

O e = R e Ty A o] [0y Ty T OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........couiiiiiiiiiiiiiiiiiicieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ... .ot h et h e e et et E e e e S e e o R e £ H e £ R e e e e £ Ee SR e £ Ee £ R e SR £ e R e e h oo R e £ R e e R e SR e e R e e R e e Ee e R e e Re e e e eRe e e e eR e eeeeeeeeeen SR e R et
ST o] ol = I (g T= Y B IO T SO
Deduct total NONAAMIEA @MOUNLS ..ot e et e e E e e E e e e oo e e £ oo e R e e e e s e e S H e £ R e SR e £ R e £ o e e R e e e e e e e e Ee e R e e e e eh e seeseeeeeeeeaae s S0esm et e b et e et e

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) ........iiiiiiiiiii bbb bbbt e e e e e e e e eaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOM YEA ..........iiuiiiiiitiitiite ittt bbbt bbb bbb E b £ E £ e R R b E £ E e E bt A b e e bt b e bt bt es 2o mme e e eseese e e e e e e e e eaeneeas
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiie it bbb bbb bbbt bt aR e et e er e s b e st e sbesteetesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ........oo ettt e et e et e e st e aae oeabeeabeeab e e be et e e b e s aeesbeeas eeetseesseaseenaeenseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S T i TR o1 10 1o e R OO RTPS

3.2 TOtals, Part 3, COIUMN 12 ... et b bbbt b b e b b se e b e e b e e b e e b e e e h e s e e b b e e b e b e saebe 2048 SR e AR SR L AR oA L e b e R e e b e b e e b e b et ebesebese s ese e
FaXeTe (U= o) e =Tt oTU o | O OO PR
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccocovvvvneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccoveiiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO ImMN 16 . e et e et teesateeasntataasseanstaansssaanssaaansseessteessseesateeeasteesseeesaseeeasseeaaseeesase Saeeeenneeeanaeeenaseeeaeeeanneeans
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiie ettt e e et e e st e e st e eaeeea e e st e st easeeaeeeaeeeaeeea e e es e e es e e st e st e aseembeenseemseemeeantes Sheeerteesteasteasseaaseaseeaseenes
Total foreign exchange change in book/adjusted carrying value:

LS B o] = S T i TR o1 10T 1o e A PP PRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et h bt bbb b e se e b e e b e e b e e b e e b st e b e b e e b e b e saebs 22840 SR e AR e AL e R e R b e b e R e e b e b e e b e b e ats easeseabese s ese e
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b b e b e bt h et b b s b bt b b e e b e e b et b e e e b e R e S E e R e e s e b e b e bbb et n e

0T e = 3 e Ty A o] [0 Ty W B O O OSSR
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiiiiiitiitiiieie ettt bbbttt sttt abe s Seeeeeeees e s ee e e e e eeeneeas
[D2=e [0 8 o) e=T Mo o E=Te (g a 11 C=To IR= a0 To 0L SRR

Statement value at end of current period (LINE 11 MINUS LINE 12) ......uiiiiiiiiiiiiiieie ettt bbb bbb bbbt bbbt bbbt e bbbt bt b 2mmeemeeneene e e e e e e e e e e eneenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHiOT YBAT ..........c.ccovurueueieeeeeeceeteteeeeeescaetetesesesssaeteteseseessssaesesssensssetetesesensssesetesesensssssesasasansssetesesasensssnaess seesesessacaes 256,600,660
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ocvcuiiiiuiiiitieitee ittt st ete st ete et et et et e e et eesetese et ese st esesseaessese et ete s ebessesess et essesessetesestesesseteeseseseseasassensesenseneanane 50,559,464
ACCTUAI OF QISCOUNT .......cvvieee ettt eeectete et eeeess et eseeeessaeae s et esenssseteteseseesssesesesesensssetesasesensss et sases s sssetesesesensseetessesnsnaetesasasnsnsetesasassnsnsetesesannsees 225,852

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

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

4.3.Part 2, SECHION 2, COIUMN 13 .o e e oo e e e e e e e e e e e e ataeeeeeeesneeeeeeeessssseeeeeessssseeeeennsnseeeeeennnseeeeeennns

4.4, Part 4, COIUMN T1 oottt e bbb et e e b bbbt £ e e H b E bt £t £ e e h bbbttt bbbkttt e R bbb a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiiiiiiiiceceete e eeeeecee et eeesect et tesee e e eaeteseseessasaesesesessssseesesesessssssesesasessssssesasasassssstesesasanssssaesesassnsnas fesetesstscaetesasanas 494,151
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiuiieieiceeeeeeeeteeee et ee ettt et e e es et e s e s es e st ess et ese s essaseeseseeneaeeeeaen 42,581,844
DedUCt aMOTHZAtION OF PIEMIUM .........iceceeeeeei e ceceete et e eeeeeeetetee s seaetese s s esssssseseses s sssssesesessssssseses s s ssassesesessssssnsssesasssssanseses s s sssnsesesssssssnseses s nsnsnsnsasas sesatsesesetananas 1,416,200
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt st ettt et et e bt e se s s e s s e 4 e b et e s e essees e s et et e s e s e s esese s e s et et e b et esese st eses s e s et et eseasss s as s s et e bk ebee et st et s bbbt 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt e £ b et h b et b ettt st e bt tacae 2osemsnseaesesesennsnaeses s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiiiceeececeeceee ettt ettt a s e sttt ses e s e s e ae s s s s s es et esesssea s st st esesessasasasas s eseseseans febebebeoet et st ns et erebebnaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb b et h e E b4 eE bR E £ eh b4 £ 8L E e E b £ eE L E e E b £ et b bttt b b sesensnsea et en st s en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt b £t e E 0 e b8 e£eo b€ 8L E SR b4 £ s eE L E SR b £ oL b b et b e b s enensnsea et en e st s en 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et et a sttt e s e s e s e s e s s s s s s e s et e s e s s aea s sttt eseseseana s s st eseseseans febebebeset et st nsesebebebeataeae 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e st h et s b b e bt s et b b et ettt s bt et et tacae Soesensnsesetesasannsnaeses s s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieie ettt ettt ettt ettt eae st e et et et et et et e s e se s et es e s et e s et esssssses s s e s eseseseseseseeses e s et eb et esesesseses s e s et esesess et esessabeb ek eb e et e st ne e et ettt neeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiiise s e 0
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeieeeeceeeetesesesseaesetesesesssaesesesesesssaesesssesesssaesesasasas seetesscscaesens 263,882,083
(DLt [N Tet i (o) =TI g e g F=Te Lo Ty (=T o IR=T 4o USSR 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ocrueuiieeececeeieeeeeeeceete et eeeessaete e s eseessa ettt esenssesaesesesensssssesesesensssssesesssensssssesesasnas feesesesesesnas 263,882,083

SI103



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 20,920,978 |.......cco.... 19,963,625 |................ 20,951,720 |veveereene 21,337,759
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 20,920,978 19,963,625 20,951,720 21,337,759
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 5,337,546 5,188,907 5,908,353 5,045,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 9,520,746 9,230,168 10,857,150 9,230,000
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 86,976,438 82,763,402 90,584,119 84,591,385
Industrial and Miscellaneous, SVO 8. United States .....c.ooooveeeeeeeeeeeeeeeee o 117,343,757 | 105,677,786 |................ 117,797,057 |..cooeee. 116,634,670
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 2,799,785 |.oooviene 2,659,099 |...coovrvennne 2,799,365 |...ccvovrenee. 2,800,000
Loans, Unafilated Cortiicates of 10._ Other Countries 20,962,832 19,889,562 20,988,726 20,801,601
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 141,126,374 128,226,447 141,585,148 140,236,271
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 263,882,082 245,372,549 269,886,490 260,440,415
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 263,882,082 245,372,549 269,886,490
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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

............... 2,673,752

............... 7,791,474

.............. 8,055,026

.............. 2,951,891

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

302,817

2,170, 146

2,864,582

5,337,545

4,754,753

5,337,545

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

............... 4,278,038

............... 2,926,873

............... 2,315,834

............... 9,520,745

.............. 8,880,241

............... 9,520,745

4,278,038

2,926,873

2,315,834

9,520,745

8,880,241

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

............... 6,871,567

37,159,078

21,980,273

86,976,442

81,412,284

6,871,567

37,159,078

21,980,273

14,108,809

6,856,715

86,976,442

81,412,284

86,976,441




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

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

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

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

55,927,951
21,323,459 |....

... 2,664,051

67,831,332

............... 1,072,127

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

137,138,865

...3,987,510 |..

........... 141,807,069
..... 4,343,404 |....

............. 34,473,134

470,000

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICGE ...

8.7 Totals

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

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

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

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

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

12. Total Bonds Current Year

12ANAICT o (D) -..20,433,629 | 105,975,522 |........... 103,047,047 |............. 18,132,827 |..c.coeuene 7,503,806 |....covverererereeeennn O e 261,092,831 226,619,696 |............. 34,473,135

122NAIC 2 o (D) el 0 1,323,459 |.... ... 2,664,051 .. ...3,987,510 |.. ...3,517,510 |.. 470,000

123 NAIC 3 e () el O e O 0 [ O e O e 0 e O e 000 [ XK e XXX e feeeeeeeeeeeed O o 0

124 NAIC 4 o (D) el O e O 0 [ O o O e 0 e O o 000 [ XK e XXX e feeeeeeeeeceeed O o 0

125 NAIC S i (D) il O e O 0 [ O e O e 0] (©) e O e 000 [ XK e XXX e e O o 0

126 NAIC6 ... N 0 0

12.7 TotalS ..o f 26,433,629 |........... 107,298,981 |........... 105,711,098 |............. 18,132,827 |..............7,503,806 |..........c0c0eveverernee. 230,137,206 |............. 34,943,135

12.8 Line 12.7 as a % of Col. 7 10.0 40.5 39.9 6.8 2.8 0.0 100.0 86.8 13.2
13. Total Bonds Prior Year

13ANAIC T e 24,767,551 |........... 105,348,208 |........... 102,915,298 |............. 13,964,658 |............. 5,261,540 ..o O e XXX e e XK o 252,257,255 |.ovcveeceean 98.3 | 217,571,879

13.2NAIC 2 e 1,079,982 (VN IO 2,843,422 | 420,000 | O [ O e XXX e e XK o 4,343,404 | 1.7 | 3,873,404

13.3NAIC 3 e 0. O e O e O e O [ O e XX K e e XK e 0f.. ...0.

134 NAIC4 ... 0. O e 0 e O e O e O e XXX e [ XK e e 0 ...0.

13.5NAICS ... 0. 0. 0 ...0.

13.6 NAIC6 ... 0 0 0 0.

13.7 TOtalS .o e 25,847,533 |.......... 105,348,208 |........... 105,758,720 |............. (b) ....256,600,659 |..........c.oconc 100.0 |........... 221,445,283

13.8 Line 13.7 as a % of Col. 9 10.1 41.1 41.2 5.6 100.0 XXX 86.3 13.7
14. Total Publicly Traded Bonds

TAANAIC T e 22,646,482 |............. 89,448,953 |............. 88,887,628 |............. 18,132,826 |............... 7,503,806 |.....ovvrerereieiane [V 226,619,695 |........cccocv........ 855 [ 217,571,879 226,619,695

14.2NAIC 2 ... 1,323,459 |.... 23,517,510 [ 13 3,873,404 |.... ...3,517,510 |..

T4.3NAIC 3 ot O 0 [ O o O e O e O e O [ 000 e 0 [ 020 | 0.

144 NAIC4 ... 0. 0. 0 0.

T45NAIC S oot O 0 [ O e O e 0 e O e 0 [ 020 | 0 [ 020 | 0

14.6 NAIC 6 0 0 0 0

14.7 TOtalS .o e 22,646,482 |............ 90,772,412 |............. 91,081,679 |............. 18,132,826 |............... 7,503,806 |.....coovovererereieiinnne [V 230,137,205 |........cee... 86.8 | 221,445,283 230,137,205

14.8Line14.7asa % of Col. 7 ....coevvevvecncifors 9.8 | 394 | 39.6 | 7.9 Jooeeeeeeee 3.3 e 0.0 | 100.0 [ XX o XXX oo XXX oo 100.0

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

Section 12 8.5 34.2 34.4 6.8 2.8 0.0 86.8 XXX XXX XXX 86.8 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...
15.7 Totals

15.9 Line 15.7 as a % of Line

15.8 Line 15.7asa % of Col. 7 ......ccccevuvrenen.

.......................................... 3,787,147

............. 34,473,136

...470,000 |..

12.7, Col. 7,

Section 12 1.4 6.2 5.5 0.0 0.0 0.0 13.2 XXX XXX XXX XXX 13.2
(@) Includes $  orroreenene 34,943,134 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 currentyear,$ ..coccovivnininincene 0 prior year of bonds with 5G| designations and $ ............cccceveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
.............. 0; NAIC4 $.ccoevvvriierenn 0

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

............ 1,198,259 ; NAIC2 $

0; NAIC3 $

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccceeerreeinceineinccenes foreiereeiene, 2,270,197 |.coeenee. 6,428,788 |.............. 6,825,106 |.............. 1,443,887 | 0 [ XXX o 16,967,978 A 12,495,217 9O 16,967,977
1.02 Residential Mortgage-Backed Securities ... ...403,556 |. .. 1,362,687 |.. ...1,229,919 |.. .1,508,004 |... , . . ...5,151,257 |.. 1.9 ..2,907,692 |... R P B 5,151,257 |.

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

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 302,817 2,170,146 2,864,582 0 0 XXX 5,337,545 2.0 4,754,753 1.9 5,337,545 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccooioiiiiiiininiciiciccies e 4,278,038 |....cocoee. 2,926,873 |....ccenee 2,315,834 [, [V 0 D.9,0 NN RUR 9,520,745 |...ooveiiieis 3.6 [, 8,880,241 oo 3.5 [, 9,520,745 |.o.ooveeieiiine 0
4.02 Residential Mortgage-Backed Securities ... . . . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . .
4.05 Totals 4,278,038 2,926,873 2,315,834 0 0 XXX 9,520,745 3.6 8,880,241 3.5 9,520,745 0

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

5.01 Issuer Obligations ...........cc.cccce.ee. e 3,138,086 |............. 24,527 478 |............. 11,689,223 | 961,539 |.cooviien 800,000 |............ XXX v [ 41,116,276 39,568,042 |......ccceovvvvnnn 1504 | 41,116,277
5.02 Residential Mortgage-Backed Securities ... 3,733,530 |. 11,824,478 |.. .10,291,049 |.. 13,147,269 |... 6,056,715 ... . . .45,053,041 |.. 41,033,228 |... ..45,053,041 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccevveereennnn. [V A, 807,123 oo [0 T [0 (V1 AR 6 ¢ R RS 807,123 T P 811,015 oo 003 e 807,123
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0 0
5.05 Totals 6,871,566 37,159,079 21,980,272 14,108,808 6,856,715 86,976,440 81,412,285 86,976,441
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cc.cooeioiiiiiniiniiiieeies e, 8,993,207 |.....e... 43,358,653 |.......c..... 53,220,301 |....cccnee. 1,072,127 [ [ S D.9.% SN RN 106,644,288 |.......cccoovvvvnene 40.2 | 112,127,769 |ovoeeee X T 84,258,297
6.02 Residential Mortgage-Backed Securities ... [ OO [V [V [V R [V (V1 XXX [, [V 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [.............. 1,990,733 |.ooeenee. 4,883,650 |............. 13,750,669 |.....ccovvvirieicene 0 [ [ S XXX e 20,625,052 |......ccccovvvrirnnne 7.8 | 20,921,404 |...oooiieies 8.2 [ 17,421,925 |.............. 3,203,127
6.04 Other Loan-Backed and Structured Securities ... 1,323,515 9,009, 106 3,524,412 0 0 XXX 13,857,033 5.2 13,101,299 5.1 4,503,018 9,354,015
6.05 Totals 12,307,455 57,251,409 70,495,382 1,072,127 0 XXX 141,126,373 53.2 146,150,472 57.0 106, 183,240 34,943,133
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccccveveveveveueeeieeeeeeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........cccceveevceene |oviiiiiiiciiciee, 0
8.06 Affiliated Bank Loans - Acquired ...........ccccceevuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees 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 18,982,295 |.............. 79,411,938 |............. 76,915,046 |............... 3,477,553 |................... 800,000 |............ ...179,586,832 [....cocviiiiiie 67.7 | XXX [ XXX e 157,200,841 |....c.oee 22,385,991
12.02 Residential Mortgage-Backed Securities .......... [..cccconenne 4,137,086 |...c.cvcvenene 13,187,165 |.............. 11,520,968 |.............. 14,655,273 50,204,298 |.....covveirieiinnne 18.9 [ D.9,0 SN D.9.% S U 50,204,298 |.....ccoeviireiieee 0
12.03 Commercial Mortgage-Backed Securities ........ |...c.cceeee. 1,990,733 | 5,690,773 |..cooveunene 13,750,669 ....0 21,432,175 o8 e XXX i [ XX o 18,229,048 |................ 3,203,127
12.04 Other Loan-Backed and Structured Securities . |- ,323,515 9,009, 106 . .. 13,857,033 |. 4,503,018 |...ceeneee 9,354,015
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
12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0
12.07 Unaffiliated Bank LOANS .........ccocevveeneeneeneeniens foevviniinin0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 . 0 0
12.09 TOtalS ..o e 26,433,629 |............. 107,298,982 |............. 105,711,095 |...cvenneee. 18,132,826 |...oovevennns 7,503,806 [..veveeiieiiieiene [V 265,080,338 |......cccoeueiennnne 100.0 Jooveeenee XXX [ XXX e 230,137,205 |.............. 34,043,133
12.10 Line 12.09 as a % of Col. 7 10.0 40.5 39.9 6.8 2.8 0.0 100.0 XXX XXX XXX 86.8 13.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 16,670,716 |..cecvneeee 78,748,527 |.....ocecnne 77,863,149 |..coovnnnene 3,743,630 177,826,022 | 6923 [ 154,985,014
13.02 Residential Mortgage-Backed Securities .......... 4,737,939 |... . 13,979,617 |.. 10,120,796 10,641,028 |.. . 43,940,920 |. . 43,940,921 |..

13.03 Commercial Mortgage-Backed Securities

.2,145,604 |...

14,544,406

21,732,419 |.

. 18,470,468 |..

13.04 Other Loan-Backed and Structured Securities . |. 2,293,275 .13,101,299 |. 4,048,880 |..

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

13.06 Affiliated Bank Loans ...

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

13.08 Unaffiliated Certificates of Deposi 0

13.09 TOtAIS ..o [oee e 25,847,534 |............. 105,348,208 |............. 105,758,720 |.ecveenvene 14,384,658 256,600,660 |........coeeeeeeeea 10010 [ 221,445,283

13.10 Line 13.09 as a % of Col. 9 10.1 4“1 4.2 5.6 100.0 86.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 16,322,364 |...ccoennee. 69,707,765 |.....coenvee 66,893,159 |..ccoovvennnee. 3,477,553 |......ccveve..... 800,000 |- ... 157,200,841 ...154,985,014 |..cooiiiiiien. 6004 | 157,200,841

14.02 Residential Mortgage-Backed Securities .4,137,086 |... . 13,187,164 |.. 11,520,969 14,655,273 |.. ...50,204,298 |. . 43,940,921 |. . ..50,204,298 |..

14.03 Commercial Mortgage-Backed Securities ........ [...cccoenee. 1,911,136 |ooveeiis 4,606,594 |.............. 11,711,318 18,470,468 |......ceovvvvviiieenc 7.2 o 18,229,048

14.04 Other Loan-Backed and Structured Securities . |................... 275,897 |oiiins 3,270,889 |..cooeiennee 956,233 |0 o0 [ XXX 4,503,019 [l LT 4,048,880 |...eoveeeieeieeieenn 1.6 e 4,503,019

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

22,646,483

14.10 Line 14.09 as @ % Of COL. 7 ....oovvvivniiiiiiinins oo 9.8 [t 39.4 | 39.6

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

Section 12 8.5 34.2 34.4 6.8 2.8 0.0 86.8 XXX XXX XXX 86.8 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveririineninininiiens foeeeeeiceeen 2,659,931 | 9,704,173

15.02 Residential Mortgage-Backed Securities
15.03 Commercial Mortgage-Backed Securities

15.04 Other Loan-Backed and Structured Securities . |.

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

...... 1,084,179
5,738,217

(1)
....... 3,261,951
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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 New England, 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 New England, 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 ...........cccccoeveeeeeve foeerececnnen 142,684,310 [.ooeeeeerecceereee [V 16,258,914 |................ 126,425,396
2. Cost of cash equivalents aCQUIrEd .............cccceueueuevceceeeeeeeeeeeeceeeeeeeeseseeaeas [ 803,167,881 |....ocoveeecrnnne 5,591,703 |....ccvvnnne 64,705,193 |...ccvevenen 732,870,985
3. ACCIUAI Of AISCOUNL .....cuvveeieiiiii ettt [ressessesse e 6,556 .o 6,556 | (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveviririiiieieieieieeesesieie e sessesesesenes [oeseseseeneneesees s (O O (O T [0 0
6. Deduct consideration received on diSPOSAIS .............ccccoveveveuerereeieeeeeieieicieiens |oerereniieneens 770,783,912 [ 4,400,000 |...ccovvrennee 68,072,545 |................ 698,311,367
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 175,074,835 |......ccccevnvne 1,198,259 |.ovviirenee. 12,891,562 |.............. 160,985,014
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ (U N (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 175,074,835 1,198,259 12,891,562 160,985,014

(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 New England, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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 LA e 798,191 1...94.7590 |.......eeeeeennn 758,072 |oveenniinnnnn 800,000 (U R A AU | Y AU | B RN 3.500 |...... 3.518 ....06/03/2023 ...|....02/15/2039 ...
912810-SR-0 ..... US Treasury Note . LA ...64.5000 |... ... 900,000 |.. O [ 11,454 |0 [0 e 1.125 |...... 3.389 ....06/30/2022 ...|....05/15/2040 ...
912828-50-0 ..... US Treasury Note . LA ...97.7100 |... . .2,400,000 |.. O e 128 |0 [0 e 3.000 |...... 3.006 ....09/28/2018 ...|....09/30/2025 ...
912828-5J-5 ... US Treasury Note . LA . ...97.6870 |... 1,465,305 |.... .1,500,000 |.. O 428 |0 0 e 3.000 |...... 3.030 ....10/29/2018 ...|....10/31/2025 ...
912828-G3-8 ..... US Treasury Note . LA .. 1,130,010 |...97.7650 |... 1,031,421 |.... .1,055,000 |.. 1,071,938 JLO U ( [° (53 DN AU | I RPN | ) AN 2.250 |...... 0.400 ...08/24/2023 ...|....11/15/2024 ...
912828-J2-7 ..... US Treasury Bond . LA .. 111,847 |...97.0740 |... 106,781 |.... . 110,000 |.. ....110,597 0 [ (622) |0 o0 e 2.000 |...... 1.509 ....08/24/2023 ...|....02/15/2025 ...
912828-20-6 ..... US Treasury Note . LA .. 653,128 |...81.7420 |... 653,936 |.... . 800,000 |.. ....666,852 O e 18,724 |0 [0 0.625 |...... 3.569 ....03/31/2023 ...|....05/15/2030 ...
91282C-DJ-7 ..... US Treasury Bond . LA ...83.0580 |... ..1,578,102 |.... .1,900,000 |.. 1,875,874 O 2,859 |0 o0 e 1.375 |...... 1.547 ....12/29/2021 ...|....11/15/2031 ...
91282C-DL-2 . US Treasury Note . LA ...89.4490 |. ..983,939 |. .1,100,000 01,102,544 |.. .0 .1.500 |...... 1.451 ....12/29/2021 .. 11/30/2028
91282C-EP-2 . US Treasury Bond . LA ...92.7010 |. ..1,761,319 |. .1,900,000 1,806,132 |.. .0 .2.875 |...... 3.558 ....06/29/2023 .. 05/15/2032
912820-EW-7 ..... US Treasury Note . LA ...97.7360 |. .1,007,688 |.. .0 ......3.250 |......3.017 ....06/30/2022 .. 06/30/2027 ...
91282C-FV-8 ..... US Treasury Bond . LA .. 1,145,766 |. 101.6850 |... . . 1,142,266 JLO I O (18101 DN ARt | B IR | ) IO 4125 |...... 3.611 ...02/06/2023 ...|....11/15/2032 ...
912820-GE-5 ..... US Treasury Note . AL .. 308,692 |...99.2500 |... . 310,000 |.. ....308,991 O 298 o0 [0 3.875 |...... 4.043 ....06/22/2023 ...|....01/15/2026 ...
91282C-HR-5 ..... US Treasury Note . 1.B FE ..|... .. 393,955 |. 100.5660 |... . 400,000 |.. ....394,263 0 e 808 |0 [0 e 4.000 |...... 4.252 ....08/03/2023 ...|....07/31/2030 ...
912820-JJ-1 ..... US Treasury Note LAFE e 939,836 [. 105.0150 [.......ccevennnns 945,135 |..oivvunnnnnns 900,000 [.oeevvvnnniinens 939,720 L N G ) e o I AU PPt (N RN 4.500 |...... 3.955 , ....12/18/2023 ...|....11/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 15,791,503 [ XXX 15,015,384 16,175,000 15,769,720 0 XXX XXX XXX 71,676 334,069 XXX XXX
361790-J5-1 ..... GNMA Pool MA2073 MBS .... e [ e AL .. 369,208 |...94.6650 |... ..353,256 |.. ....367,191 JLUJ PR €1+ N MO | I RPN | ) AN 3.500 |...... 2.828 [MON ..... . 12,364 |....08/29/2017 ...|....07/20/2044 ...
361790-2Y-3 ..... GNMA Pool MA7991 MBS .... N LA .. 912,182 |...97.6270 |... ..885,748 |.. ....911,534 JLO I R <'<7.) I IRt | B IEUPRRPRRPIN | B FOU 4.500 |...... 4.017 |MON ..... ...04/14/2022 ...|....04/20/2052 ...
361790-JU-3 ..... GNMA Pool MA7475 MBS .... B LA ...96.4710 |... ..212,499 |.. ....220,492 O e (122) 0 [0 e 4.000 |...... 3.422 | NON ... ....02/11/2022 ...|....07/20/2051 ...
36179X-5J-1 ..... GNMA Pool MA8949 MBS .... N LA .101.7070 |... ..585,138 |.. ....591,199 JLO N R (515 FOSRRRRPR | B IEUPRRPRRIN | B AU 6.000 |...... 5.889 [MON ..... ....06/28/2023 ...|....06/20/2053 ...
3622A2-78-8 ..... GNMA Pool 784367 MBS .... B LA ...97.5990 |... . ....517,361 LU R 7207, N I RPN | ) A 4.000 |...... 3.218 [ MON ..... ...08/30/2017 ...|....03/15/2044 ...
3622AB-DV-1 ..... GNMA Pool 785616 MBS .... N LA ...85.8850 |... 692,491 |.... ....689,954 O e 185 |0 o0 e 2.500 |...... 3.830 [MON ..... ....12/19/2023 ...|....09/20/2051 ...
3622AC-CP-3 ..... GNMA Pool 786478 MBS .... B LA . 101.6980 |... 763,940 |.... L 171,772 LU R 01 N N I RPN | ) AN 5.500 |...... 5.128 [MON ..... ....02/15/2023 ...|....01/20/2053 ...
3622AC-M3-1 GNVA Pool 786778 MBS .... . 4 1.A .. . 101.5790 |. ..494,734 |. ..487,043 487,941 |.. .0 ......5.500 |......5.501 . ....07/27/2023 .. 06/20/2053 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RWBS .. i T 4. L LA L .. 87.8060 |... 518,280 |.... ..590,255 |.. ...593,814 Ol 474 0 0 ) 2.500 |...... 2.382 | MON ..... ...02/02/2022 ... |....12/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 5,160,217 | XXX 4,948,241 5,162,759 5,151,258 0 (3,304) 0 XXX XXX XXX 18,209 155,351 XXX XXX
0109999999. Total - U.S. Government Bonds 20,951,720 [ XXX 19,963,625 21,337,759 20,920,978 0 4,284 0 XXX XXX XXX 95,885 489,420 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0| XXX XXX XXX XXX
13063C-RT-9 ..... CALIFORNIA ST GO Cont Call ....oeeeeevvneeeeeemnieeeee fooe e | s 2 e L 1CFE | 1,073,520 |. 102.7460 |.......eevnnneeen R4,714 |eeeee 900,000 |-eeeevrunnaeeees 922,831 |oevveeeeeennnd (VI [QIC00K) N N | R IOURPRRRTRPPRRIN | B 5.000 |...... 2.770 ...03/05/2015 ...|....03/01/2028 ...
13063D-YZ-5 ..... CALIFORNIA ST GO Non Call I .. 1.CFE ..|... ...89.4420 |... 715,536 |.... . 800,000 |.. ....684,175 LU R 1,359 |. 0 e 3.000 |...... 5.281 ... 11/17/2023 ...|....11/01/2031 ...
25476F-RL-4 ..... DIST OF COLUMBIA GO Cont Call . 2 .1.BFE .. . 105.6240 |. ..628,463 |. ..595,000 .634,985 |.. .0 ..(15,960) | 0 |.....5.000 |......2.130 ...06/08/2016 .. 06/01/2029
419792-YX-8 ..... HAWATT ST GO Cont Call MW 1 .1.CFE .. ...80.1940 |. ..160,388 |. . 200,000 200,000 |.. .0 .0 | 0 |.....1.6% |...... 1.69 ....08/06/2020 .. 08/01/2032
419792-YY-6 ..... HAWAIL ST GO Cont Call MW ... 1 .1.CFE .. ...79.3220 |. . 200,000 200,000 |.. .0 0] 0 |.....1.865 |...... 1.865 ....08/06/2020 .. 08/01/2033
57582R-F4-3 . MASSACHUSETTS ST GO Cont Call . -2 .1.BFE .. . 116.3650 |. ..625,000 .769,999 |.. .0 .. (21,267) | 0 |.....5.000 |......1.270 ....06/26/2020 .. 07/01/2032 ...
57582R-F5-0 . MASSACHUSETTS ST GO Cont Call . .2 .1.BFE .. . 116.2900 |. ..540,000 661,878 |.. .0 0 |.....5.000 |......1.360 ...06/26/2020 .. 07/01/2033 ...
57582R-F6-8 ..... MASSACHUSETTS ST GO Cont Call .... 2 e [ 1B FE L . 115.9370 |... ....348,531 JLOJ R ° 7 &) N N | I RPN | ) A 5.000 |...... 1.400 ....06/26/2020 ...|....07/01/2034 ...
70914P-VS-8 ..... PENNSYLVANIA ST GO Cont Call ... 2 e | 1D FE L . 100.9130 |... .. ....302,817 0 [ (6,084) |0 [0 e 5.000 |...... 2.900 ....05/01/2014 ...|....06/15/2027 ...
93974D-PY-8 ..... e 20 .. 1.BFE ..|.. . 102.1260 |... . 600,000 |.. ...612,330 0 e (11,980) |0 o0 ) 5.000 |...... 2.900 ...06/17/2015 ...|....07/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 5,008,353 [ XXX 5,188,907 5,045,000 5,337,546 0 (100,024) 0 0 XXX XXX XXX 76,363 199,370 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 5,908,353 [ XXX 5,188,907 5,045,000 5,337,546 0 (100,024) 0 0 XXX XXX XXX 76,363 199,370 XXX XXX
022447-X8-0 ..... ALVIN TX INDEP S GO Non Call ...ocovvvvvenvvvivnnnnnnns foon ven | s ‘ ............ TAFE | 2,455,160 |. 100.2350 |.............. 2,004,700 |ouuierennnnn 2,000,000 |.eevvunninenns 2,007,338 [..ocevvninnns (U (59,573) |vvvenneeinnnnnd (0 O 0 |..... 5.000 |...... 1970 |FA cooeen oo 37,778 oo 100,000 |....12/09/2015 ...|....02/15/2024 ...
349460-5N-1 ... FORT WORTH TX IN GO Cont Call .....ccevevvunnneecnnnnnfooe vunfvnnnnns 2 teeeennnn |- TAFE |t 40,206 |. 101.9860 [......ceeeeeeeees 35,695 |.eevvuiiiiiennnns RV N 36,269 |....oiiiiennnnnn (U (578) [-ooeeeeeennnnnnns (U 0 |...... 4.000 |...... 2.240 [FA oon i 529 |eiiiiiiaiiaenes 1,400 |....08/10/2016 ...|....02/15/2030 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE D - PART 1

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

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
349460-5P-6 ... FORT WORTH TX IN GO Cont Call .....ccoevvvuenvivvevnnnns foen e | s 2 i LLAFE L 74,371 (. 101.7380 |........0000eeeen 86,130 |oeennnnnnnnnnnnn 85,000 [oniinnnnn 67,289 |oceeinnnniinnn0 [ (1,041) el i l0 0 ]1004.000 | 2.200 [FA cos ooveiniineeeennnn 982 [ 2,600 [....08/10/2016 ...|[....02/15/2031 ...
414005-SV-1 ..... HARRIS CNTY TX GO Cont Call |- TAFE L . 101.3550 |... reeernereeeeennn 063,190 [0 e (17,219) [0 e l0)002205.000 |- 2.610 . 37,500 |....08/14/2014 ...|....10/01/2027 ...
414005-WK-0 ..... HARRIS CNTY TX Rev Bond Cont Call .. |- 1.CFE ... . 105.2620 |... . 665,000 |oeevveinnineennn 712,712 [0 e (17,499) [0 el 00000205.000 |- 2.170 . 33,250 |....06/10/2016 ...|....08/15/2030 ...
438670-W4-9 ..... HONOLULU CITY & GO Cont Call |- 1.CFE ... . 103.4840 |.............. 1,034,840 |.............. 1,000,000 |.............. 1,038,834 |........ccceeeesa0 [oerreeenn (21,881) |oeeeeieeeeeennl0 o0 ].0.2.5.000 ... 2.710 .50,000 |....12/03/2015 ...|....10/01/2031 ...
442331-T8-7 ..... HOUSTON TX GO Non Call .| 1.DFE ..|... . . 100.3010 |....cevvnnnn.... 491,475 |..eeeeen..490,000 [oiieenennnnnn492,212 |0 [ (18,271) |0 e 014000252000 . 2.231 . 24,500 |....12/01/2017 ...|....03/01/2024 ...
498531-UC4 ..... KLEIN TX INDEP SCH DIST GO Call . |- TAFE L .. 823,433 |. 115.7480 |... 819,823 [.ooeeeeeneeen0 et (3,610) [0 eeeeeiiieeeeeenl0 2222250000 |- 3.390 ....06/28/2023 ...|....08/01/2040 ...
61334P-DH-3 ... MONTGOMERY CNTY GO Cont Call | TAFE L 1,494,435 |...81.6900 |... .. ....1,4%,011 e 474 [0 0 [ 10550 1.586 ....07/23/2020 ...|....11/01/2031 ...
64966M-AX-7 ..... NEW YORK NY GO Cont Call .. 1.CFE ..|... .. 1,260,310 |. 105.8350 |... .1,000,000 |.. 1,071,769 |0 | (26,738) [-oeeeeeeevneeena0 Joeeeiiiieeeeennl0 [1.022.5.000 (... 2.130 ....06/08/2016 ...|....08/01/2029 ...
799038-KV-5 ..... SAN MATEO CNTY C GO Cont Call . . L 1AFE ... ...1,202,360 ). 101.4300 |... 1,014,300 |.... .1,000,000 |.. .... 1,015,299 Ol (22,495) [.ooooeeeeeeeenn0 o0 000005000 . 2.661 ...09/05/2014 ... |....09/01/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 10,857,150 | XXX 9,230,168 9,230,000 9,520,746 0 (182,981) XXX 373,104 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 10,857,150 | XXX 9,230,168 9,230,000 9,520,746 0 (182,931) XXX XXX 138,371 373,104 XXX XXX
04048R-MC-7 ..... ARIZONA BRD OF R Rev Bond Cont Call .........cceeveees foun e 2 e | 1.CFE Ll .. 541,985 |. 103.2350 |... 464,558 |.... ....465,109 O e (9,740) [0 e l0 002225000 |- 2.701 | ....... e 11,250 ... ...03/05/2015 ...|....07/01/2027 ...
04048R-MD-5 ..... ARIZONA BRD OF R Rev Bond Cont Cal | [T v |2 e | 1O FE L .. 268,106 |. 103.1900 |... 232,178 |.... ....232,118 O [ (4881 [0 [0 f100005.000 . 2.831 ...03/05/2015 ...|....07/01/2028 ...
047870-MV-7 ... ATLANTA GA WTR & Rev Bond Cont Call .....ccooveveeees feun ue ceveenn |2 e | 1O FE L .. 176,765 |. 102.9270 |... ..154,391 |.... ....153,987 O e (2,891) [eeeeeenl0 i l0 002225000 |- 2.950 ....02/26/2015 ...|....11/01/2028 ...
13032U-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call 2 .1.DFE .. 112,382 |. 104.8270 |. ...99,586 |. ..98,641 |.. .0 .2.880 ...11/06/2015 .. 11/15/2029
13077D-TL-6 ..... CALIFORNIA ST UNIV REVENUE Rev Bond Cal | 1 .1.DFE .. 485,000 |. 101.2020 |. ..490,830 |. .485,000 |.. .0 ......4.900 ....07/20/2023 .. 11/01/2034 ...
15504R-FZ-7 ..... CENTRL PUGET SOU Rev Bond Cont Cal 2. .. 1.B FE ..|... ,130,458 |. 104.1170 |... 999,523 |.... . 960,000 |.. ....994,652 O R ( - 1N R N RPN o AR 2044 I AN 2.961 ...08/05/2015 ...|....11/01/2030 ...
DALLAS-FORT WORTH TX INTERNATI Rev Bond Cont Call
235036-6U-9 ..... MU e [ e | LEFE L .. 740,000 |...83.9970 |... . 740,000 |. o 740,000 |ovveeeiiiiinnnnn0 [0 0 [0 ]l 2,416 L 2.416 ...07/31/2020 ...|....11/01/2032 ...
23503C-CC-9 ..| DALLAS-FORT WORTH TX INTERNATI Rev Bond MW .........[... ... . .. 1.EFE .. . 80,000 |. 101.2020 |. ...80,000 ..80,000 |.. ......4.892 ....07/20/2023 .. 11/01/2034 ...
249182-0N-9 ... DENVER CITY & CNTY CO ARPT REV Rev Bond Cont Call |... ... |- 1.DFE ... ,660,530 [. 112.0590 |... .1,500,000 |.. 1,641,413 [0 e (13,210) [0 feil0 000050000 . 3.741 ....07/08/2022 ...|....11/15/2037 ...
25477G-UP-8 ..... DIST OF COLUMBIA INCOME TAX SE Rev Bond Cont Call |... ... ceveenn |2 i | 1B FE Lol .. 412,581 |. 117.6850 |... 1. 405,332 |oeeeieieeeenn0 e (5,104) |0 0 022050000 .. 3.091 ....07/13/2022 ...|....07/01/2037 ...
S133EM-VU-3 ... FFC Note Call ...oovvvvveiiiiiiiiiiniiicii e e | eeeeeneen | 1B FE Ll .. 390,234 |...78.3450 |... ....396,539 e 6,106 [0 el l0 102,500 . 4.742 ....12/19/2022 ...|....04/14/2036 ...
341601-B7-8 ..... FLORIDA ST DEPT Rev Bond Non Call .. e | 1D FE Ll .. 880,526 |. 108.3200 |... ... 801,876 |oeeeeeeeeennnn0 [ (16,716) |-eevvveeeeeeenn0 feiiiieinnnnn 0 ]....225.000 |...... 2.491 ....12/13/2018 ...|....07/01/2027 ...
342816-J4-8 ..... FLORIDA ST MUNI Rev Bond Cont Call . e |2 i | LFFE L .. 604,940 |. 104.8720 |... ....530,394 |ooeiiiiiinnn0 [, [ [OJ8<1015) N R | R RPN | I AR 144 I A 2.690 ....02/18/2016 ...|....10/01/2030 ...
414005-VJ-4 HARRIS CNTY TX Rev Bond Cont Call .....c.oeevvveeennnesfoun e e 20 .. 1.CFE ..|... .. 351,439 |. 103.0110 |... 305,500 e (6,288) |oeeeiiieeeeenn0 [0 ].2225.000 .. 2.741 ...10/30/2015 ...|....08/15/2029 ...
419794-77-2 . HAWATT ST ARPTS SYS REVENUE Rev Bond Cont Call 2 .1EFE .. ,551,913 |. 107.3960 |. 1,425,645 |.. .. (37,207) | .1.740 ...07/09/2020 .. 07/01/2030 ...
442435-40-3 HOUSTON TX UTILI Rev Bond Cont Call .. 2 .1.CFE .. . 100.6210 |. ..25,148 |.. ... (390) |- .3.380 ....03/13/2014 .. 05/15/2028
452252-LH-0 ILLINOIS ST TOLL Rev Bond Cont Call 2 .1.DFE .. . 104.2240 |. AT7,464 |.. (8,346) |. .3.028 ....12/10/2015 .. 12/01/2031
452252-PG-8 ILLINOIS ST TOLL Rev Bond Non Call . . .. 1.DFE .. . 114.0540 |. 674,203 |.. .1.940 ....12/11/2019 .. 01/01/2030
452252-PH-6 ..| ILLINOIS ST TOLL Rev Bond Cont Call 2 .1.DFE .. . 114.2250 |. .. 671,367 |.. ......2.020 ... 12/11/2019 .. 01/01/2031 ...
45470Y-EX-5 ..... INDIANA ST FIN A Rev Bond Cont Call 2 e | 1.CFE Ll ...98.4100 |... .1,000,000 |.. ,004,435 |.oooeenieieeee0 [ (4,356) [0 |0 [e02.250 o 1.800 ...06/19/2019 ...|....12/01/2058 ...
495289-02-9 ...... KING CNTY WA SWR Rev Bond Cont Call 2. .. 1.B FE ..|... . 100.9630 |... ..530,000 |.. +...535,615 |oeeeiiiiinnnnn0 o (10,995) |0 feneinnnnn 01400052000 | 2.851 ....07/22/2014 ...|....07/01/2028 ...
495289-03-7 ..... KING CNTY WA SWR Rev Bond Cont Call 2 .. .. 1.BFE ..|... . 100.9630 |... ..450,000 |.. L. 454,589 |0 e (8,979) |0 [0 ]02225.000 . 2.931 ....07/22/2014 ...|....07/01/2029 ...
54466H-D0-6 ... LOS ANGELES CNTY Rev Bond Cont Call 2. .. 1.B FE ..|... . 105.9210 |... ..240,000 |.. 252,705 |oevvenveeeeennn0 oo (5,021) |0 feeieiinnnnn 0 1.00.5.000 . 2.720 ....11/18/2016 ...|....06/01/2029 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink B .. 1.AFE ..|... ...97.7920 |... 1,270,834 |.. ,270,834 eeeereeeeeeennd0 o0 30615 | 3.609 ...06/12/2022 ...|....02/01/2029 ...
54811B-ON-4 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Cal | 2 e LR FE L . 105.1280 |... . 170,000 |.. ....180,446 2 (4,236) [oenniiiiiiinnnnn0 00000050000 . 2.321 ....06/09/2016 ...|....05/15/2029 ...
54811B-QP-9 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Cal | 2 eeeeeenn |- LFFE ... . 105.0730 |... 194,385 |.... . 185,000 |.. ...196, 148 e (517) |0 [0 022250000 .. 2.371 ....06/09/2016 ...|....05/15/2030 ...
574296-BL-2 ..... MARYLAND ST STAD Rev Bond Cont Call ................. 2. .. 1.DFE ..|... . 109.5560 |... 432,746 |.... 429,209 L7311 [0 00000050000 2.860 ....12/12/2018 ...|....05/01/2030 ...
575831-GZ-9 ..... [MASSACHUSETTS ST CLG BLDG AUTH Rev Bond Non Cal | 1 .1.CFE .. ...79.8900 |. ..1,006,614 |. 1,028,844 |.. 17,303 |. .4.534 ....02/10/2023 .. 05/01/2033
592647-1B-5 . MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call .. .. 1.DFE .. . 112.0460 |. ..240,899 |. 234,754 |.. (2,554) |. . 3.461 ....06/25/2022 .. 10/01/2030
592647-LC-3 . MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call .. . .. 1.DFE .. . 113.5290 |. .225,106 |.. (2,216) |. ... 3.541 ...05/25/2022 .. 10/01/2031 ...
592647-1D-1 ..... MET WASHINGTON DC ARPTS AUTH A Rev Bond Non Call ..[... ... ... 1.DFE ..|... . 114.9680 |... ....115,937 . (1,045) [ouneiiiiiiiiinn0 00000052000 . 3.601 ....06/25/2022 ...|....10/01/2032 ...
593331-18-8 ..... MIAMI-DADE CNTY Rev Bond Cont Call |- LEFE L. . 104.3640 |... 829,694 |.... 822,636 |oeeeneeeeeennn0 e (12,616) |0 e l0 02225000 ... 3.261 ... 11/12/2015 ...|....02/01/2028 ...
59333N-U8-4 ...... MIAMI-DADE CNTY Rev Bond Cont Call MW .. L 1.EFE ..|.. ...83.6910 |... 263,627 |.... ...315,000 Jooeeeeeiinennnn0 o0 0 0 ]1002.286 2.286 ...12/10/2020 ...|....10/01/2031 ...
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59333N-U9-2 ...... MIAMI-DADE CNTY Rev Bond Cont Call MW ..........cccooifeun .t LLEFE L 395,000 |...82.6910 |.......cevvunnnns 326,629 |.....cevvnnnns 395,000 [.eiviirnnnnnnns 395,000 [...eeiirnnnnnnns (O S | N RN | Y AR | B EN 2.4%6 |...... 2.436 [AO oot eviiiiieeies 2,406 |o.evuiiiiiinnnns 9,622 |....12/10/2020 ...|....10/01/2032 ...
603827-WW-3 ..... MINNEAPOL I1S-SAIN Rev Bond Cont Call .........ceeveees foun e .. 1.EFE ..|... .. 546,944 |. 100.0000 |... ....475,000 0 e (8,824) |0 [0 e 5.000 |...... 3.09 (W ....... . 23,750 |....09/11/2014 ...|....01/01/2029 ...
60416T-SV-1 ..... MINNESOTA ST HSG Rev Bond Cal | I .. 1.B FE ..|... ..800,000 |...97.1460 |... ... 800,000 0. IR | N N | B RN 4.337 |...... 4.337 ....06/09/2022 ...|....01/01/2047 ...
60636U-DC-0 ..... MISSOURI ST ENVR Rev Bond Cont Call 2 .. .. 1.AFE ..|... .. 105,268 |. 103.3470 |... O e (2,257) |0 [0 e 5.000 |...... 2.210 ....12/11/2015 ...|....07/01/2026 ...
60636U-DD-8 ..... MISSOURI ST ENVR Rev Bond Cont Cal 2. .. 1.AFE ..|... .. 383,017 |. 103.2870 |... . . JLOJ SRR € k') N N | N RPN | ) AN 5.000 |...... 2.240 ....12/11/2015 ...|....01/01/2027 ...
626207-J7-0 ..... MUNI ELEC AUTH OF GEORGIA Rev Bond Cont Call 2 .. .. 1.G FE ..|... .. 319,654 |. 101.7550 |... 269,651 |.... ....271,662 JLO N U (1811 ARt | B IR | ) AU 5.000 |...... 2.440 ....12/10/2015 ...|....01/01/2026 ...
631663-RJ-2 ..... NASSAU CNTY NY | Rev Bond MW B L .. 1.AFE ..|... .. 455,000 |...86.8380 |... 395,113 |.... ....455,000 0 ... IR | N N | R RN 1.278 |...... 1.278 ....02/05/2021 ...|....11/15/2028 ...
641480-JA-7 ..... NEVADA ST HIGHWA Rev Bond Cont Call 2 .. .. 1.BFE ..|... ,194,760 |. 105.6240 |.............. 1,056,240 |.... .... 1,054,142 JU Y A (21,415) |oveeeeeeeeenn0 o0 e 5.000 |...... 2.670 ....11/18/2016 ...|....12/01/2028 ...
646139-55-0 ..... NEW JERSEY ST TU Rev Bond Cont Cal | 2 .1EFE .. . 101.9700 |. ..1,121,670 |. 01,119,432 |.. .0 ..(18,826) |. .5.000 |......3.191 ....10/23/2015 .. 01/01/2031
646140-DR-1 ..... NEW JERSEY ST TU Rev Bond Non Call . .. 1.EFE .. ...89.0890 |. ..445,445 |. 500,000 |.. .0 .1.483 |......1.483 ....01/22/2021 .. 01/01/2028
64971W-Us-7 ..... NEW YORK CITY NY Rev Bond Cont Call 1AFE .. . 107.7430 |. ..312,455 |. .309,685 |.. .0 ......5.000 |......2.850 ....03/09/2017 .. 11/01/2028 ...
649710-U6-5 ..... NEW YORK CITY NY Rev Bond Cont Call .. 1.AFE ..|... . 107.2600 |... ....745,221 O [ (12,728) |0 o0 e 5.000 |...... 2.950 ....08/09/2017 ...|....11/01/2029 ...
64971X-7P-7 ..... NEW YORK CITY NY TRANSITIONAL Rev Bond Call MW ....|[... ... .. 1.AFE ..|... ...99.7660 |... ... 656,778 LU R ([0 N N | N RPN | ) A 4.700 |...... 4.664 ....07/19/2023 ...|....05/01/2033 ...
64990C-DT-5 ... NEW YORK ST DORM Rev Bond Cont Call .........ccccevees foun e |- 1.DFE ... . 105.0050 |... ... 747,071 O e (18,113) |0 [0 e 5.000 |...... 2.220 ....06/02/2016 ...|....07/01/2030 ...
64990C-DU-2 ..... NEW YORK ST DORM Rev Bond Cont Call .........ccccceves founone .. 1.DFE ..|... . 104.9800 |................. 745,358 |ooenniiiinnnnn 710,000 |oiiiiiinnnnnnnnn 756,850 |nenniiiiinnnn0 o (18,012) vl [0 e 5.000 |...... 2.270 ....06/02/2016 ...|....07/01/2031 ...
650035-U2-2 ... NEW YORK ST URBAN DEV CORP REV Rev Bond Cont Call |... ... 1.B FE . . 105.1980 |.............. 2,103,960 |..............2,000,000 |.............. 2,095,533 |...cceeeeeruennc0 foeeeeenn (41,447) |0 o0 e 5.000 |...... 2.750 ....12/13/2016 ...|....03/15/2028 ...
709224-PB-9 ..... PENNSYLVANIA ST Rev Bond Cont Call . | 1R FE L . 105.0570 |... . reveveeneennn 1,053,658 o0 [ (21,216) [0 [0 5.000 |...... 2.690 ....05/25/2016 ...|....06/01/2028 ...
709235-XU-4 ... PENNSYLVANIA ST Rev Bond Cont Call . |- 1.CFE ... . 105.9710 |... ... 665,000 |.. 0 [ (17,853) |0 o0 e 5.000 |...... 2.111 ....06/08/2016 ...|....09/01/2029 ...
71883P-JR-9 PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call |... ... .. 1.CFE ..|... . 100.9430 |... ...65,000 |.. JLOJ R ( 12 ) N N N RPN | ) F 5.000 |...... 3.031 ....03/19/2014 ...|....07/01/2026 ...
71883P-JS-7 ..... [PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call .1.CFE .. . 100.9380 |. N .0 (1,175) | .5.000 |......3.121 ....03/19/2014 .. 07/01/2027
7335811-R4-8 . PORT AUTH OF NEW YORK & NEW JE Rev Bond Non Cal | .. 1.DFE .. . 101.1560 |. ..404,624 |. .0 ..(10,149) |. .5.000 |......2.370 ....12/20/2018 .. 09/15/2024
759911-2Y-5 . REGL TRANSPRTN A Rev Bond Non Call .... .. 1.CFE .. . 108.3200 |. .. 1,624,800 |. .0 .5.000 |......2.120 ....05/03/2019 .. 07/01/2027
79574C-BT-9 . SALT RIVER AZ PR Rev Bond Cont Call ......ccccovvvvunn feun ne .1.BFE .. . 107.2940 |. ..515,011 | .0 .5.000 |......2.651 ....11/18/2016 .. 01/01/2028 ...
79766D-VE-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond Non Cal | . .. 1.EFE .. . 110.9130 |. ..2,218,260 |. .0 ......5.000 |......3.331 ....02/16/2023 .. 05/01/2030 ...
80585T-CE-9 ..... SCAGO SC EDUCTNL Rev Bond Cont Call ............eeeen. 2 e LR FE L . 102.5410 |... 281,988 |.... JLU N R U307 0 PO | I RPN | ) AN 5.000 |...... 3.141 ....02/26/2015 ...|....12/01/2028 ...
837151-PK-9 ..... SOUTH CAROLINA S Rev Bond Cont Call .. N2 e TG FE L . 104.1580 |... ...46,871 |.... JLO I R (70 FOSRRURRRRt | B IEUUPURPRRIN | ) AU 5.000 |...... 2.641 ....01/08/2016 ...|....12/01/2029 ...
837151-PL-7 ..... SOUTH CAROLINA S Rev Bond Cont Call .. 2 e [ TG FE L . 103.8970 |... ...51,049 |.... JLOJ R (& I0161V DN N | RPN | B AN 5.000 |...... 2.691 ....01/08/2016 ...|....12/01/2030 ...
83786P-CN-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 e | 1D FE L . 105.0300 |... JLO N O {1+ APt | B IR | B AU 5.000 |...... 2.611 ....01/13/2016 ...|....10/01/2029 ...
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 e 1D FE L . 104.7850 |... 0. e (883) [0 0 [ 5.000 |...... 2.661 ....01/13/2016 ...|....10/01/2030 ...
83786P-Cll-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 .. .. 1.DFE ..|... . 104.7620 |... 0. e (927) [0 0 [ 5.000 |...... 2.761 ...01/13/2016 ...|....10/01/2031 ...
88046K-FS-0 ..... TENNESSEE HSG DEV AGY RSDL FIN Rev Bond Call 2 .1.BFE .. . 102.5360 |. s .0 ... (242) |. .6.000 |......5.728 ....06/28/2023 .. 01/01/2054 ...
91417K-B5-9 ..... UNIV OF COLORADO Rev Bond Cont Call .. 2 .1.BFE .. . 100.8120 |. . 600,000 605,503 .0 ..(13,007) | .5.000 |......2.761 ....08/22/2014 .. 06/01/2028
914437-RV-2 . UNIV OF MASSACHUSETTS MA BLDG Rev Bond Cont Cal | 2 .1.CFE .. . 104.1630 |. ..645,000 669,923 .0 .. (13,065) |. .5.000 |......2.821 ....02/25/2015 .. 11/01/2029
91802R-CV-9 . UTILITY DEBT SEC Rev Bond Cont Call ..... 2 1AFE . . 105.8260 |. ..545,000 586,272 .0 ..(16,297) | .5.000 |......1.829 ....08/11/2016 .. 12/15/2030
92778V-EB-0 ..... [VIRGINIA ST CLG BLDG AUTH EDUC Rev Bond Cont Call 2 .1.BFE .. . 106.9710 |. A .1,000,000 .1,082,420 |.. .0 .. (25,544) |. ......5.000 |......2.220 ....01/15/2019 .. 02/01/2028 ...
927793-D2-2 ... VIRGINIA ST CMWL Rev Bond Non Call ......ccevveveeeneecfonn e e 1B FE L .. 182,368 |. 100.7870 |... 156,220 |.... ..155,000 |.. 156,678 0 [ (4,465) |oeeeeien0 [0 e 5.000 |...... 2.051 ....12/01/2017 ...|....05/15/2024 ...
977123-Y6-9 ..... WISCONSIN ST TRANSPRTN REVENUE Rev Bond MW ..........[o...cof.eeeess 1T LLAFE 2,033,125 ...79.9830 |.......cceunnn 1,999,575 |vvvennnnnnns 2,500,000 [....cccuunnnns 2,070,612 [...oovvnnnnnnnns (U 37,487 |oooeevviiinnennn0 [0 ) 1.709 |...... 4.125 ...02/02/2023 ...|....07/01/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 44,550,378 [ XXX 40,527,813 39,960,834 41,116,276 0 (535,641) XXX XXX XXX XXX
3128MJ-UX-6 ..... FHLMC Pool G08597 MBS ... . 91,122 (...93.8710 |... ...83,476 |.... ...88,927 |.. 0 | e (3) [0 0 3.500 |...... 3.190 ....07/18/2014 ...|....07/01/2044 ...
3128\-K2-8 ..... FHLMC Pool G18312 MBS ... AL ...5,396 |...99.4190 |... ....5,028 |.... 0. e (82) [0 0 [ 4.000 |...... 0.563 ....12/18/2013 ...|....06/01/2024 ...
31320N-GA-0 ..... FHLMC Pool ZA4693 MBS ... 1.4 .. .. 368,602 |...93.2310 |... JLOI PR (& P £ )N PO | I RPN | B AN 3.500 |...... 2.944 ....10/30/2019 ...|....07/01/2046 ...
313290-50-0 ..... FHLMC Pool ZA7155 MBS ... 1.A .. .. 208,931 ]...96.0850 |... . .. JLO I U 4 & D ARt | B ISP | ) AU 4.000 |...... 3.202 ....09/30/2019 ...|....06/01/2049 ...
313290-1E-7 ..... FHLMC Pool ZA6945 MBS ... 1.4 .. .. 275,684 ]...96.1050 |... ..264,148 |.. O 222 o0 [0 e 4.000 |...... 3.426 ....09/27/2019 ...|....05/01/2049 ...
3132AA-M7-6 ..... FHLMC Pool ZS9382 MBS ... N 1A o) 1,614,089 |...92.0530 |... . 1,485,500 |.. 0 [ (4,084) |0 [0 e 3.000 |...... 1.758 ...12/08/2020 ...|....09/01/2043 ...
3132AC-8X-9 ..... FHLMC Pool 770534 MBS ........ccceveviivinnnnnniiniinnnns foon von | unnnns 4 s | TA i 479,844 |...93.9600 [................. 413,457 ..o 440,035 0 fooeerreee (1,212) |0 o0 s 3.500 |...... 2.284 ...11/24/2020 ... |....12/01/2047 ...
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3132AD-ME-5 ... FHLMC Pool ZT1257 MBS 4 s e LA e 722,126 |...92.0570 |.................609,227 |...........en 661,790 |.oeevvvnnninnnens FAVIVX 7 0 |eeens (1,887) [euvveeeeeiinnnd0 foeeiiiiiinenl0 s 3.000 |...... 1.718 ....12/02/2020 ...|....01/01/2046 ...
31324D-TZ-1 ..... FHLMC Pool ZT1468 MBS ... N LA ..613,763 |...91.2160 |... ..563,166 |.. ....610,546 O e (1,138) |0 o0 e 3.000 |...... 1.710 ....01/15/2021 ...|....11/01/2046 ...
31320M-RT-4 ... FHLMC Pool SD0498 MBS ... B LA .. 654,910 |...92.0530 |... . 602,086 |.. ....650,564 JLUIS PO ( (V) RUUUURRRR | [ AN | B R 3.000 |...... 1.792 ...01/15/2021 ...|....06/01/2044 ...
31320M-\D-4 ... FHLMC Pool SD0612 MBS ... N LA .. 435,637 |...87.1820 |... ..513,931 |.. ....436,361 0. e 125 [0 |0 [ 2.500 |...... 5.440 ....08/11/2023 ...|....11/01/2050 ...
31320M-YD-1 ... FHLMC Pool SD0708 MBS ... B LA .. 279,098 |...86.9410 |... ..329,502 |.. ....279,556 O o888 o0 [0 2.500 |...... 5.197 ....08/11/2023 ...|....02/01/2051 ...
31320N-04-8 ... FHLMC Pool SD1375 MBS ... N LA .. 950,395 |...89.6290 |... 1,068,281 |.. ....953,092 O [ 2,441 |0 0 e 3.000 |...... 4.183 ...11/28/2022 ...|....06/01/2052 ...
31320P-2T-4 ..... FHLMC Pool SD2586 MBS ... B LA .. 588,849 |. 101.8940 |... ....588,863 O e 14 0 [0 5.500 |...... 5.447 ...06/25/2023 ... |....10/01/2052 ...
3132E0-20-3 ..... FHLMC Pool SD4380 MBS ... N LA .. 718,879 |. 102.7700 |... ....118,852 O e 27 0 o0 6.000 |...... 5.772 ....12/15/2023 ...|....11/01/2053 ...
3132H4-CQ-2 ..| FHLMC Pool U90979 MBS 4 1.4 .. 526,429 |...94.1970 |. .523,638 |.. .0 .3.500 |......3.043 ....06/25/2019 .. 07/01/2042
3132H7-DU-5 ..... [FHLMC Pool U99114 MBS 4 1.A .. 592,445 |...93.9490 |. .590,381 |.. .0 .3.500 |......2.903 ...06/27/2019 .. 02/01/2044
3132L8-SIi-8 ..... [FHLMC Pool V83233 MBS 4 1.4 .. . 87,147 |...96.6640 |. ..86,793 |.. .0 ......4.000 |......3.640 ....03/29/2018 .. 06/01/2047 ...
3132L9-Y8-2 ..... FHLMC Pool V84335 MBS ... N LA . 89,039 |...98.8360 |... JLO I U - IRt | B IR | ) AU 4.500 |...... 4.174 ....11/29/2018 ...|....06/01/2048 ...
31335A-52-7 ..... FHLMC Pool G60864 MBS ... B LA .. 378,778 |...91.0900 |... ....376,491 O e (1,164) |0 [0 e 3.000 |...... 2.176 ...07/08/2020 ...|....02/01/2047 ...
31335A-U5-5 ..... FHLMC Pool G60604 MBS ... N LA ...93.9540 |... ....175,147 0 e (293) |0 o0 e 3.500 |...... 3.116 ....10/30/2017 ...|....10/01/2045 ...
31335A-IT-1 ... FHLMC Pool G60658 MBS ... B LA ...94.6780 |... ....327,767 O [ (888) |0 o0 e 3.500 |...... 1.916 ...01/08/2021 ...|....07/01/2046 ...
31335A-1IU-8 ..... FHLMC Pool G60659 MBS ... N LA ...94.0110 |... ....118,222 O e B 0 o0 e 3.500 |...... 3.411 ....03/29/2018 ...|....08/01/2046 ...
313358-C9-5 ..... FHLMC Pool G60996 MBS ... B LA ...94.0100 |... ....543,641 LU R (< 70D N N | I RPN | ) FN 3.500 |...... 2.952 ....08/16/2017 ...|....05/01/2047 ...
313358-DF-0 ..... FHLMC Pool G61002 MBS ... N LA ...96.6640 |... 407,836 |.... ...445,658 O e (1,524) |0 o0 e 4.000 |...... 3.117 ...09/20/2017 ...|....05/01/2047 ...
3133AX-X6-4 ..... FHLMC Pool QD1601 MBS ... B LA ...85.6540 |... 520,624 |.... 625,109 O e () a0 [0 e 2.500 |...... 1.961 ... 11/12/2021 ...|....12/01/2051 ...
3133BM-E-8 ..... FHLMC Pool QF0453 MBS 4 1.A .. ...98.6060 |. ..1,086,814 |. 1,084,813 |.. .0 .4.500 |......4.747 ....02/10/2023 .. 09/01/2052
31333-67-8 . FHLMC Pool 0G3582 MBS 4 1.4 .. . 100.5630 |. 767,274 |.. .0 .5.500 |[......5.573 ....06/29/2023 .. 06/01/2053
3133KL-A7-2 ..... [FHLMC Pool RA4530 MBS 4 1.A .. ...85.1300 |. .523,452 |.. .0 .2.500 |......2.068 ...04/29/2021 .. 02/01/2051
3133KR-5T-7 . FHLMC Pool RA9858 MBS |4 1.4 .. . 101.8260 |. .0 .6.000 |......5.913 ....12/07/2023 .. 09/01/2083 ...
3138A5-ZL-9 ..... FNVA Pool AH4346 MBS . |4 1.A .. ...98.2520 |. .0 ......3.500 |......1.938 ....09/13/2011 .. 02/01/2026 ...
3138A6-AK-6 ..... FNVA Pool AH4509 MBS ... B LA ...97.4570 |... JLUJ R €7/ N AU I RPN | ) AN 3.500 |...... 3.2097 ....01/14/2011 ...|....01/01/2026 ...
3138AN-NV-1 ... FNVA Pool AJ4895 MBS ... N LA ...97.3970 |... 0 [ (2,558) |0 [0 e 4.000 |...... 3.434 ...06/27/2017 ...|....01/01/2042 ...
3138E0-RK-7 ..... FNMA Pool AJ7689 MBS .... B LA ...97.3970 |... O e (821 el o0 e 4.000 |...... 3.346 ....03/10/2014 ...|....12/01/2041 ...
3138E5-G4-4 ..... FNVA Pool AK1118 MBS .... N LA . ...94.7460 |... O e (299) |0 o0 e 3.500 |...... 2.804 ...10/16/2019 ...|....02/01/2042 ...
3138EH-BN-1 ..... FNVA Pool AL0944 MBS .... B LA ... 85,703 ]...97.3660 |... . . .. 0. V) PO 3.000 |...... 1.646 ....01/10/2012 ...|....11/01/2026 ...
3138EJ-XZ-6 ..... FNVA Pool AL2495 MBS ... N LA .. 170,472 |...96.1620 |... 153,970 |.... . 160,115 |.. .. 167,717 0. .. (1,455) [ POV PO 4.000 |...... 3.383 ....11/30/2015 ...|....03/01/2042 ...
3138EK-2D-6 ..... FNVA Pool AL3471 MBS . 4 1.4 .. ...97.3%0 |. ..182,135 |. . 187,005 197,799 .. .0 . 1,531 | .4.000 |......2.220 ....11/30/2015 .. 12/01/2042 ...
3138EQ-FH-O0 ..... FNVA Pool AL7367 MBS . 4 1.A .. ...99.9830 |. .. 143,446 |. .. 143,471 152,314 |.. .0 (961) . .4.500 |......3.688 ....11/30/2015 .. 01/01/2042
3138EQ-KY-7 ..... FNVA Pool AL7510 MBS . 4 1.4 .. ...93.8910 |. ..478,216 |. ..509,332 .553,547 |.. .0 .3.500 |......1.928 ....12/02/2020 .. 10/01/2045
3138EQ-RU-8 . FNVA Pool AL7698 MBS . 4 1.A .. ...93.8530 |. ..555,749 |. .643,654 |.. .0 .3.500 |......2.352 ...12/02/2020 .. 11/01/2045
3138ER-2F-6 ..... [FNMA Pool AL9773 MBS . 4 1.4 .. ...91.1830 |. ..236,960 |. .261,109 |.. .0 ......3.000 |......2.908 ....05/17/2017 .. 01/01/2047 ...
3138ER-NX-4 ..... FNVA Pool AL9405 MBS .... N LA .. 232,325 |...94.7840 |... 209,409 |.... ....231,09% O [ (464) |0 [0 e 3.500 |...... 2.79% ....11/21/2019 ...|....06/01/2044 ...
3138ER-R4-4 ... FNVA Pool AL9506 MBS .... B LA .. 225,833 ]...91.2810 |... 208,290 |.... ....226,187 O i 83 o0 [0 3.000 |...... 3.091 ....12/13/2016 ...|....11/01/2046 ...
3138ER-TY-6 ..... FNVA Pool AL9566 MBS .... N LA .. 351,616 |...94.2440 |... 301,510 |.... ...349,509 O [ (848) |0 [0 e 3.500 |...... 2.103 ...01/19/2021 ...|....06/01/2046 ...
3138\K-4P-8 ..... FNVA Pool AQ4429 MBS ... B LA ... 93,107 |...94.5980 |... ...83,771 |.... JLUJ R € )N MO | I RPN | ) AN 3.500 |...... 3.050 ....08/30/2015 ...|....11/01/2042 ...
3138WA-GA-9 ..... FNVA Pool AS1092 MBS .... N LA .. 644,225 ]...97.3950 |... ..591,318 |.... . 0 [ (3,480) |veeeeeeeeen0 [0 e 4.000 |...... 3.385 ....06/24/2019 ...|....11/01/2043 ...
3138WH-KJ-0 ..... FNVA Pool AS7496 MBS .... B LA .. 370,574 ]...91.2150 |... 339,319 |.... ....370,641 LU RN (<) N PO | N RN | ) F 3.000 |...... 3.048 ....056/09/2017 ...|....07/01/2046 ...
3138WH-LN-0 ..... FNVMA Pool AS7532 MBS ... 4 .. LA .. 382,530 |...90.7470 |... 348,468 |.... .. . ....382,601 O 9 0 [0 e 3.000 |...... 3.048 ...05/09/2017 ...|....07/01/2046 ...
3138X0-MT-2 ..... FNVA Pool AU1269 MBS .... 4 .. LA .. 165,006 |...96.7880 |... 155,444 |.... . 160,602 |.. ....162,322 LU R (11N N | N RPN | ) A 3.000 |...... 2.358 ....07/12/2013 ...|....07/01/2028 ...
3138XT-AS-4 ..... FNVA Pool AW3616 MBS . 4 1.A .. ...97.1790 |. ..347,757 |. ..357,852 377,545 |.. .0 ......4.000 |......3.025 ....06/24/2019 .. 06/01/2044 ...
3138Y1-7A-7 ..... FNMA Pool AX0888 MBS .... 4. LA ...96.5300 |... 245,807 |.... ..254,644 |. ...268,124 O e 517 |0 o0 4.000 |...... 3.354 ...10/30/2019 ...|....10/01/2044 ...
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3138YV-6F-1 ..... FNVA Pool AZ4469 MBS 4 s LA e 267,309 |...93.7830 [.....ccevvnnnnn 242,067 |ooevennnniinnnnn 268,114 [oooeieiiiininnnns 266,465 |.......cevnnnnnn (U RN (K52 AN | N AU | B RN 3.500 |...... 2.687 ....11/23/2015 ...|....08/01/2045 ...
3140F0-JG-0 ..... FNVA Pool BC4762 MBS .... N LA .. 431,215 ]...93.9610 |... ..389,085 |.. ....428,565 O e (1,073) o0 o0 e 3.500 |...... 1.928 ...01/15/2021 ...|....10/01/2046 ...
3140FB-EF-3 ..... FNVMA Pool BD3733 MBS ... B LA .. 171,542 ]...93.4420 |... ..162,527 |.. ....169,579 LU R 1 7. N I RPN | ) AN 3.500 |...... 3.064 ....09/09/2016 ...|....08/01/2046 ...
3140FE-50-0 ..... FNVA Pool BD7160 MBS .... N LA .. 269,011 ]...96.5300 |... ..246,481 |.. ....267,128 0 e (852) |0 o0 e 4.000 |...... 2.893 ....06/22/2020 ...|....04/01/2047 ...
3140FX-GJ-5 ..... FNVA Pool BF0200 MBS .... B LA .. 399,645 |...93.4990 |... ....398,459 O e (499) |0 [0 e 3.500 |...... 2.910 ....12/09/2019 ...|....11/01/2051 ...
3140FX-L7-5 ..... FNVA Pool BFO349 MBS .... N LA .. 375,036 |...99.3660 |... ....371,192 0 [ (1,088) |0 o0 e 4.500 |...... 3.264 ...01/13/2020 ...|....11/01/2041 ...
3140J6-CK-1 ..... FNVA Pool BM1873 MBS .... B LA .. 215,564 |...93.9640 |... ....215,606 O 9 o0 [0 3.500 |...... 3.578 ....05/08/2018 ...|....09/01/2047 ...
3140J7-20-6 ..... FNVA Pool BM3471 MBS .... N LA .. 268,815 ]...93.8830 |... ....267,587 JLO N O (11D N ARt | B ISP | ) AU 3.500 |...... 2.257 ....01/19/2021 ...|....01/01/2048 ...
3140J7-6D-2 . FNVA Pool BM3567 MBS . 4 1.4 .. 205,988 |...96.5640 |. .205,462 |.. .0 .4.000 |......3.681 ....05/08/2018 .. 09/01/2047
3140J7-UN-3 . FNVA Pool BNM3288 MBS . 4 1.A .. 339,219 |...93.9300 |. .337,402 |.. .0 .3.500 |......2.157 ....02/10/2021 .. 12/01/2046
3140J8-A7-8 ..... [FNMA Pool BM3629 MBS . 4 1.4 .. 319,046 |...93.9100 |. . .318,083 |.. .0 ......3.500 |......2.516 ...11/26/2019 .. 03/01/2048 ...
3140J8-BR-3 ..... FNVA Pool BM3647 MBS .... N LA .. 183,512 ]...99.9830 |... ....182,597 JLO I U (70 FOURRRPRRt | B ISP | B FOU 4.500 |...... 3.785 ....05/08/2018 ...|....02/01/2047 ...
314049-5G-2 ... FNVA Pool BMM5346 MBS .... B LA ..566,078 |...94.6220 |... ....563,458 JLO N SRR (& I (1N PO | RPN | ) SN 3.500 |...... 2.235 ....06/25/2021 ...|....12/01/2046 ...
3140J9-L6-6 ..... FNVA Pool BM4848 MBS .... N LA .. 447,606 |...97.5000 |... ....445,077 JLO N O (151D N APt | B IR | ) FOU 4.000 |...... 2.811 ....07/11/2019 ...|....12/01/2043 ...
3140J9-LN-9 ..... FNVA Pool BM4832 MBS .... B LA .. 497,115 ]...91.0470 |... ....494,733 O e (1187 |0 o0 e 3.000 |...... 1.797 ....01/20/2021 ...|....12/01/2047 ...
314049-W-0 ..... FNVA Pool BM5127 MBS .... N LA .. 695,485 |...93.8890 |... ... 690,877 0 e (2,362) |0 o0 e 3.500 |...... 2.318 ....11/19/2020 ...|....03/01/2047 ...
3140JA-PW-2 ..... FNVA Pool BM5836 MBS .... B LA .. 780,002 |...91.3100 |... ....178,929 O e (394) |0 [0 3.000 |...... 2.718 ....06/27/2019 ...|....09/01/2046 ...
3140M1-F2-5 ..... FNVA Pool BUO184 MBS .... N LA .. 597,999 |...81.8420 |... 487,512 |.... ....597,862 JLO N R (11D N AP | B APPSR | ) AU 2.000 |...... 1.949 ...10/14/2021 ...|....10/01/2051 ...
3140M5-U0-6 ..... FNVA Pool BU4190 MBS .... B LA . 102.5850 |... 607,449 |.... ... 607,667 JLUJ R (s 10 PO | I RPN | ) RN 6.000 |...... 5.792 ....12/19/2023 ...|....10/01/2053 ...
3140MF-24-8 ..... FNVA Pool BV2562 MBS . 4 1.A .. ...97.0710 |. ..610,283 |. .628,461 |.. .0 .4.500 |......4.519 ....06/29/2022 .. 07/01/2052
3140MR-3K-1 ..... FNVMA Pool BWO801 MBS . 4 1.4 .. ...99.4000 |. ..562,958 |. .564,873 |.. .0 .5.000 |......4.637 ....09/08/2022 .. 09/01/2052
314008-WW-1 ..... FNMA Pool CA1560 MBS . 4 1.A .. ...98.6430 |. ..309,656 |. .327,943 |.. .0 .4.500 |......3.739 ....06/28/2018 .. 04/01/2048
31400L-YS-9 ..... [FNMA Pool CB1620 MBS . |4 1.4 .. ...81.9160 |. .650,212 .796,051 |.. .0 .2.000 |......1.965 ....09/30/2021 .. 09/01/2061 ...
31400M-KC-7 ..... FNMA Pool CB2090 MBS . |4 1.A .. ...85.1910 |. ..687,144 . 806,588 .826,851 |.. .0 .eern2.500 |......2.240 171272021 L 11/01/2051 ...
31400N-B6-8 ..... FNVA Pool CB2760 MBS .... B LA .. 454,413 ]...92.3250 |... 404,372 |.... ..437,988 |.. ....453,884 O e (281 0 [0 e 3.500 |...... 2.965 ....02/09/2022 ...|....02/01/2052 ...
31400P-3M-7 ..... FNVA Pool CB4403 MBS ... N LA .. 570,312 ]...99.2920 |... 561,864 |.... ..565,869 |.. ....570,143 JLO N U (1)) ARt | B IR | ) AU 5.000 |...... 4.924 ....09/06/2022 ...|....08/01/2052 ...
314000-3G-8 ..... FNVA Pool CB5298 MBS ... B LA .. 767,266 |. 101.8930 |... 770,238 |.... ..755,927 |.. ... 767,166 LU R (1[0 )N N | I RPN | B FN 5.500 |...... 5.295 ....06/26/2023 ...|....12/01/2052 ...
314000-LR-4 ... FNVA Pool CB4835 MBS ... N LA ...99.7860 |... 477,438 |.... ..478,459 |.. ....471,420 O [ 108 |0 [0 e 5.000 |...... 5.175 ....10/06/2022 ...|....10/01/2052 ...
31400R-CB-7 ..... FNVA Pool CB5465 MBS ... B LA . 101.6430 |... 899,140 |.... ..884,604 |.. ....898,640 LU R ¢ N N I RPN | ) AN 5.500 |...... 5.378 ....02/10/2023 ...|....01/01/2053 ...
3140R-EJ-8 ..... FNMA Pool CB5536 MBS ... N LA ...99.1430 |... 853,474 |.... . 860,856 |.. ...856,308 O foeiiie 25 o0 o0 e 5.000 |...... 5.075 ...02/10/2023 ...|....01/01/2053 ...
31400S-4K-4 ..... [FNMA Pool CB7125 MBS . 4 1.4 .. . 102.7700 |. ..606,162 |. ..589,821 606,831 |.. .0 .6.000 |......5.671 ....12/15/2023 .. 09/01/2083 ...
3140X4-F5-0 ..... FNVA Pool FM1087 MBS . 4 1.A .. ...93.6530 |. ..281,506 |. ..300,584 .329,496 |.. .0 .3.500 |......2.142 ....01/06/2021 .. 06/01/2047
3140X4-YS-9 . FNVA Pool FM1620 MBS . 4 1.4 .. ...97.4600 |. ..248,425 |. ..254,900 271,673 |.. .0 .4.000 |......2.972 ....10/24/2019 .. 09/01/2046
3140X6-RR-4 ..... [FNMA Pool FM3195 MBS . 4 1.A .. ...94.5570 |. ..286,910 | 332,772 |.. .0 .3.500 |......2.188 ...07/16/2020 .. 11/01/2045
3140X7-BJ-7 ..... [FNMA Pool FM3640 MBS . 4 1.4 .. ...96.5190 |. ..237,673 |. .266,000 |.. .0 ......4.000 |......2.938 ....06/24/2020 .. 12/01/2047 ...
3140X7-P9-4 ..... FNVA Pool FM4047 MBS .... N LA ...94.6400 |... 539,763 |.... ....625,363 JLO I U ( 1N10[: )N ARt | B IUUPRPRRTIN | ) IO 3.500 |...... 1.988 ...01/06/2021 ...|....09/01/2046 ...
3140X8-P3-5 ..... FNVA Pool FM4941 MBS . B LA ...91.8150 |... 226,683 |.... ....262,065 LU SRR (1:3 N PO | I RPN | ) A 3.000 |...... 2.215 ....11/17/2020 ...|....02/01/2047 ...
3140XG-BP-3 ..... FNVA Pool FS094 MBS ... N LA ...94.7210 |... 691,028 |.... ....146,487 JLO I USRI & 14 ARt | B IEUUPURPRRIN | B AU 4.000 |...... 3.556 ...08/22/2022 ... |....03/01/2052 ...
3140XG-FY-0 ..... FNVA Pool FS1082 MBS .... B LA .. 86.6160 |... 322,001 |.... ....324,885 O e 874 |0 [0 2.500 |...... 4.302 ....12/22/2022 ...|....03/01/2052 ...
3140XG-JV-2 ..... FNVA Pool FS1175 MBS .... N LA ...92.2740 |... 457,179 |.... ....502,102 O e (221) 0 o0 e 3.500 |...... 3.393 ....03/18/2022 ...|....03/01/2052 ...
3140XH-WR-4 ..... FNMA Pool FS2455 MBS ... B LA ...94.7020 |... 1,091,610 |.... , 142,152 O 195 |0 [0 4.000 |...... 4.091 ....07/19/2022 ...|....07/01/2052 ...
3140XJ-WN-0 ..... FNVMA Pool FS3064 MBS .... 4 .. LA ...89.7250 |... 487,072 |.... 490,716 0 . 836 [0 0 [ 3.000 |...... 4.812 .. 12/22/2022 ... |....04/01/2052 ...
31410L-C5-9 ..... FNVA Pool 890292 MBS ... 4 .. LA ...99.9830 |... ...71,665 |.... 0 | L (498) [oueniiiiiin0 0 e, 4.500 |...... 3.415 ....06/29/2014 ...|....01/01/2041 ...
31410L-WR-9 ..... FNVA Pool 890856 MBS . 4 1.A .. ...93.1670 |. ..295,463 |. .0 ......3.500 |......2.868 ...10/24/2019 .. 01/01/2047 ...
31416W-T3-6 ..... FNMA Pool AB1469 MBS ... 4. LA ...99.9830 |... ...57,817 |.... 0 [ (1,086) |oveeniiiinnnn0 o0 4.500 |...... 3.574 ...04/30/2015 ... |....09/01/2040 ...
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31416W-20-5 ..... FNMA Pool AB1656 MBS ..........ccceevvvnviviinnnnnnnnnns foon von | s 4 s LA e 163,115 |...97.6450 |................. 140,819 |.........cccenee 144,215 [oooeiiiiiiiinnnns 151,624 |..ooovvnnnnnens (U R (0 1 AN | N AU | B RN 4.000 |...... 2.863 [MON ..... ....11/23/2015 ... |....10/01/2040 ...
31417A-P6-0 ..... FNVA Pool AB4044 MBS .... N LA .. 756,780 |...94.8460 |... ..726,799 |.. ....753,199 O [ (1,148) |0 o0 e 3.500 |...... 2.808 |MON ..... ...06/25/2019 ...|....12/01/2041 ...
31417B-H.-4 ..... FNVA Pool AB4734 MBS .... B LA .. 140,159 |...97.2380 |... ....135,915 LU R (11[¢) N N | I RPN | ) A 3.000 |...... 1.899 [MON ..... ....06/11/2012 ...|....03/01/2027 ...
31418E-BT-6 ..... FNVA Pool MA4549 MBS ... N LA .. 535,902 |...88.5860 |... ...535,286 O e (278) |0 [0 e 3.000 |...... 2.607 |MON ..... ...01/12/2022 ...|....02/01/2052 ...
31418P-S7-1 ..... FNVA Pool AD2341 MBS ... B LA ... 76,361...99.9830 |... O R (711 )N N | N RPN | ) AN 4.500 |...... 3.646 [MON ..... ....03/11/2014 ...|....03/01/2040 ...
31419A-U8-8 ..... FNVA Pool AE0606 MBS .... N LA 265,599 |...97.6450 |... ....262,780 O [ (814) |0 [0 e 4.000 |...... 2.880 |MON ..... ...12/08/2015 ...|....11/01/2040 ...
31419B-PY-5 ..... FNVA Pool AE1338 MBS .... B LA L.97.1880 |.oeiiiiiieeeennnn 8,287 e 8527 8,532 LU R (<) N PO | N RN | ) AN 3.500 |...... 3.136 [MON ..... ....03/14/2011 ...|....08/01/2025 ...
314190-B5-9 ..... FNMA Pool AE2759 MBS ......cceveusreeemmmnnnrermnnnnnnneefons von | nnnnes 4 . LA L..97.1990 [ 12,389 | 12,746 [ 12,856 |oevveniiiieens 0 fooeereeeennee (42) |0 o0 [ 3.500 |...... 2.502 [MON ..... ...07/14/2011 ...|....08/01/2026 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 45,200,772 [ XXX 41,464,301 43,830,551 45,053,039 0 (53,567) 0 0 XXX XXX XXX 139,977 1,381,075 XXX XXX
3137FM-D2-5 ... |FHLMC FHUS KGO1 A7 OMBS ...eevniiiiiiiiniiiiiiiiines | ...... | ....... |4 ......... | TA i 823,969 [...96.4110 [.......cceuunnnns 771,288 [oooiiiiiiinnnnns 800,000 [..eevvvnnniinnnns 807,123 |...vvvvvvnnnnnnns 0 e, (3,892) |uvvvvvvrnnnnnns 0 Joeeeeeeeeeees 0. 2.875 |...... 2.368 [MON ... fooeeeiinnnnnnns 1917 [ 23,000 [....06/18/2019 ...|....04/25/2026 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 823,960 | XXX 771,288 800,000 807,123 0 (3,892) 0 0 XXX XXX XXX 1,917 23,000 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 90,584,119 [ XXX 82,763,402 84,591,385 86,976,438 0 (593,100) 0 0 XXX XXX XXX 693,029 3,082,719 XXX XXX
002824-BP-4 ..... ABBOTT LABS Corp Note Call MW .....oovvvnvvviiiniinnes foee e | s T LADFE L 248,425 |...89.1990 |....oeiiiiinnnnn 222,99 |..ooiviiines 250,000 [...oeeeivnnnnnnns 249,137 |ovvriieiennnd (U R T RO | I AR | R FOP P [+ 1 I RN 1.237 [ oo | 1,206 |oooeeeeeeeens 2,875 |....06/22/2020 ...|....01/30/2028 ...
00724P-AC-3 ..... ADOBE INC Corp Note Call MW ....eneeeeeeieeeeeeee e e N2 e | LEFE L .. 206,865 |...93.8820 |... 194,336 |.... . 207,000 |.. ....206,938 O e 19 0 [0 2,150 | 2.160 ....01/22/2020 ...|....02/01/2027 ...
009158-AV-8 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MW 90BP ...[... ... 2 e LR FE L .. 199,344 1...98.7490 |... 197,498 |.... . 200,000 |.. ....199,956 O e 74 0 00000030350 | 3.389 ....07/28/2014 ...|....07/31/2024 ...
009158-BC-9 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MW .. 2 .. .. 1.F FE ..|... ...87.4540 |... .. 1,224,356 |.... .1,400,000 |.. ,462,314 O e (9,714 0 eeieel0 0002 2.050 |- 1.291 ...12/03/2020 ...|....05/15/2030 ...
010392-GB-8 ..... ALABAMA POWER CO Corp Note Call MW 1 .1EFE .. . 107.59%0 |. ..537,980 |. . 500,000 .534,974 |.. .0 (9N | .4.928 ....12/18/2023 .. 11/15/2033
020002-BJ-9 ..... ALLSTATE CORP Corp Note Call MW 2 L2.AFE .. ...80.8840 |. ..323,536 | . 400,000 .399,051 |.. .0 .129 | .1.486 ....11/19/2020 .. 12/15/2030
02079K-AD-9 ..... ALPHABET INC Corp Note Call MW ... 1 .1.CFE .. ...82.8600 |. ..240,294 |. ..290,000 .289,465 |.. .0 LT .o 1,129 ....08/03/2020 .. 08/15/2030 ...
023135-BY-1 ..... AMAZON.COM INC Corp Note Call MW ... 2 e | 1D FE L ...90.0890 |... . 700,000 |.. ....699,737 O e 88 feieinl0 [0 el 10650 |- 1.659 ...05/10/2021 ...|....05/12/2028 ...
023135-CF-1 ..... AMAZON.COM INC Corp Note Call MW ... 2. .. 1.DFE ..|... ...97.1330 |... . 660,000 |.. ....659,083 LU (1) I N N RPN | RN <41 ) AN 3.345 ....04/11/2022 ...|....04/13/2027 ...
025816-DC-0 ..... AMERICAN EXPRESS CO Corp Note Call . 2 .. .. 1.F FE ..|... . 100.2630 |... . 570,000 |.. ....569,673 O e 128 0 [0 140900 |- 4.929 ....02/13/2023 ...|....02/13/2026 ...
037833-AS-9 ..... APPLE INC Corp Note MW 2. .. 1.B FE ..|... . ...99.3300 |... . 600,000 |.. ....600,345 O e (978) [0 0000030450 |l 3.281 ...06/26/2014 ...|....05/06/2024 ...
037833-EC-0 ..... APPLE INC Corp Note MW Call . N L .. 1.BFE ..|... .. 598,554 |...89.0340 |... . 600,000 |.. ....599,137 O 204 0 012200 - 1.236 ....02/01/2021 ...|....02/08/2028 ...
053484-AC-5 ... AVALONBAY COMMUNITIES Corp Note Call MW 2. .. 1.G FE ..|... .. 958,742 |...88.4180 |... ....959,106 O e 172 0 00000010900 |- 1.920 ...11/08/2021 ...|....12/01/2028 ...
05565E-BQ-7 ..... BMW US CAPITAL LLC Corp Note MW 144A .... 2. .. 1.FFE ..|... .. 229,892 |...98.8530 |... 227,362 |.... ....229,991 O i e 36 o0 e l0.....0.800 |- 0.816 ....08/29/2021 ...|....04/01/2024 ...
05723K-AG-5 ..... BAKER HUGHES Corp Note Call MW 2. .. 1.G FE ..|... ...93.0990 |... 375,189 |.... ....403,000 O 0 0 000000030138 | 3.138 ....11/04/2019 ...|....11/07/2029 ...
060516-H0-5 ..... BANK OF AMER CRP Corp Note Call 2 1.6 FE .. ...94.7450 |. .625,051 |.. .0 .3.083 ....06/28/2019 .. 02/07/2030
06051G-HT-9 ..... BANK OF AMER CRP Corp Note Call 2 .1EFE .. ...96.2910 |. 600,000 |.. .0 . 3.559 ....04/17/2019 .. 04/23/2027
06051G-HX-0 ..... BANK OF AMER CRP Corp Note Call 2 . 1.GFE .. ...88.8030 |. ,459,056 |.. .0 .2.235 ...11/25/2020 .. 10/22/2030
06051G-J0-3 ..... BANK OF AMER CRP Corp Note Call 1 .1.GFE .. ...92.5480 |. 600,000 |.. .0 .1.655 ....03/08/2021 .. 03/11/2027 ...
06051G-JS-9 ..... BANK OF AMER CRP Corp Note Call .2 . 1.GFE .. ...91.6520 |. . . 600,000 600,000 |.. .0 oo 1,734 ...04/16/2021 .. 07/22/2027 ...
06051G-KJ-7 ..... BANK OF AMER CRP Corp Note Call 2. .. 1.G FE ..|... ...92.6850 |... 259,518 |.... . 280,000 |.. ... 280,000 O 0 0 [0 002551 | 2.551 ....02/01/2022 ...|....02/04/2028 ...
06051G-KM-0 ..... BANK OF AMER CRP Corp Note Call 2 .. .. 1.G FE ..|... ...97.3150 |... 778,520 |.... . 800,000 |.. ... 800,000 O 0 0 000030384 | 3.384 ....03/17/2022 ...|....04/02/2026 ...
06051G-LE-7 ..... BANK OF AMER CRP Corp Note Call A [ LEFE L ...99.8210 |... 598,926 |.... . 600,000 |.. ... 600,000 O 0 0 [0 000005080 |- 5.073 ...01/17/2028 ...|....01/20/2027 ...
072863-AG-8 ..... BAYLOR SCOTT & W Corp Note Call 2 e | 1D FE L ...92.0350 |... 602,829 |.... ..655,000 |.. ....655,000 O 0 0 [0 0000200827 |- 0.827 ....01/14/2021 ...|....11/15/2025 ...
07330N-AT-2 ..... BRANCH BKG & TR Corp Note Call 2 e LR FE L ...97.1540 |... 777,232 |.... . 800,000 |.. ....7199,736 O e 278 feiiinnl0 [0 000002.150 | 2.186 ...12/03/2019 ...|....12/06/2024 ...
084664-CiI-9 ..... BERKSHIRE HATH Corp Note Call MW 2 ... .. 1.CFE ..|... ...84.0730 |... 311,070 |.... . 370,000 |.. ...369,476 O e 78 0 0 e 12450 | 1.472 ....10/05/2020 ...|....10/15/2030 ...
09256B-AL-1 ..... BLACKSTONE HLDGS Corp Note Call MW 144A 2 EFE .. ...85.7410 |. ..634,483 |. . 740,000 734,224 .. .0 .2.641 ...09/03/2019 .. 01/10/2030 ...
09261B-AA-8 ..... BLACKSTONE HLDGS Corp Note Call MW 144A 2 EFE .. ...78.2390 |. ..320,780 | . 410,000 .409,469 |.. .0 .1.619 ....09/22/2020 .. 03/30/2031
103730-BM-1 ... BP CAP MKTS AMER Corp Note Call MW ...... 1 .FFE .. ...84.7280 |. ..165,220 |. .195,000 |.. .0 .1.749 ....08/05/2020 .. 08/10/2030
10921U-2A-5 . BRIGHTHS FIN GLB Corp Note Non Call 144A .G FE .. ...98.5830 |. ..207,024 |. .209,967 |.. .0 ......1.056 ....04/06/2021 .. 04/12/2024 ...
10921U-2C-1 ..... BRIGHTHS FIN GLB Corp Note Non Call 144A .. GFE ... ...91.5060 |... 448,379 |.... ...489,461 O 219 o0 000010550 . 1.597 ...05/17/2021 ...|....05/24/2026 ...
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110122-CM-8 ... BRISTOL-MYERS Corp Note Call MW ........ccovvvnvrivnns foen e nnnnns T CAFFE e 329,006 |...98.6750 |.................325,628 |.......cceeennnd 330,000 [.oeeiirinnnnnns 329,853 |.evueniiiiinnnd (VI Y~ X 1 RN | Y AR | R R~ 1[0 I FN 2.980 [JJ cooiees |oviiniieies 4,120 |oeeeiiiiiinnns 9,570 |....07/17/2020 ...|....07/26/2024 ...
110122-CP-1 ..... BRISTOL-MYERS Corp Note Call MW .. N L .. 1.F FE ..|... .. 832,722 |...94.9000 |... . 750,000 |.. ....803,460 0 e (9,682) [0 e l0 0002032400 |- 1.958 ...12/03/2020 ...|....07/26/2029 ...
110122-D0-8 ..... BRISTOL-MYERS Corp Note Call MW .. B L .. 1.F FE ..|... ...82.1730 |... . 470,000 |.. ....469,449 L R (- O N RPN | ) SO <4 I AN 1.468 ....11/09/2020 ...|....11/13/2030 ...
110122-DU-9 ..... BRISTOL-MYERS Corp Note Call MW 2 .. .. 1.F FE ..|... ...88.8980 |... ..450,000 |.. ....448,633 O e 145 0 002,950 |- 2.992 ...02/15/2022 ...|....08/15/2032 ...
133131-AX-0 ..... CAVDEN PROPERTY TRUST Corp Note Call MW ... 2. .. 1.G FE ..|... ...92.2100 |... . 160,000 |.. ....159,767 O e 38 0 000000030150 |l 3.179 ....06/06/2019 ...|....07/01/2029 ...
141781-BK-9 ..... CARGILL INC Corp Note Call MW 144A ... 2 .. .. 1.F FE ..|... ...95.0450 |... 665,315 |.... . 700,000 |.. ....697,975 O 338 0 01000032250 |- 3.309 ...05/20/2019 ...|....05/23/2029 ...
141781-BN-3 ... CARGILL INC Corp Note Call MW 144A ... B L .. 1.F FE ..|... ...92.4410 |... 328,166 |.... .355, ....354,487 O 243 o0 [0 0000202750 |- 0.820 ....01/28/2021 ...|....02/02/2026 ...
141781-BS-2 ..... CARGILL INC Corp Note Call MW 144A ... 2 .. .. 1.F FE ..|... ...83.5210 |... ..1,085,778 |.... 1,300,000 ... 1,295,331 O 839 [0 0 2,125 | 2.175 ...11/08/2021 ...|....11/10/2031 ...
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MW .. 1 .1.DFE .. ...88.9700 |. .290,000 |.. .0 .1.017 ....08/10/2020 .. 08/12/2027
171239-AG-1 ... CHUBB INA HLDGS Corp Note Call MW 2 1FFE .. ...82.3320 |. .1,493,656 |.. .0 L1441 ....12/03/2020 .. 09/15/2030
172967-LV-9 ... CITIGROUP INC Corp Note Call ... 1 .1.GFE .. ...96.3300 |. 626,414 |.. .0 ......3.167 ...06/28/2019 .. 04/23/2029 ...
172967-MY-4 ... CITIGROUP INC Corp Note Call MW 2 .. .. 1.G FE ..|... ...83.4700 |... . 270,000 |.. ... 270,000 O 0 0 [0 el 22561 | 2.561 ....04/27/2021 ...|....05/01/2032 ...
172967-NG-2 ..... CITIGROUP INC Corp Note Call MW .. 2. .. 1.G FE ..|... ...94.2710 |... . 600,000 |.. ... 600,000 O 0 0 fl000002.3.070 | 2.804 ...02/16/2022 ...|....02/24/2028 ...
17327C-AQ-6 ..... CITIGROUP INC Corp Note Call MW .. 2 .. .. 1.G FE ..|... ...85.3520 |... ....230,000 JO I ORI | I FOPPRRRY | R FEUUPRPRRRRPIN | N SRR 1 < A AU 3.057 ....01/18/2022 ...|....01/25/2033 ...
185512-AB-6 ..... CLECO SECURITIZATION | Corp Note Non Call I .. 1.AFE ..|... ...97.6090 |... ....621,918 O 518 o0 [0l 40646 | 5.017 ...06/27/2023 ...|....09/01/2042 ...
191216-DP-2 ..... COCA-COLA CO/THE Corp Note MW N L .. 1.EFE ..|... ...87.2780 |... ....399,739 O e 29 o0 [0 10002250 |- 2.259 ....04/28/2021 ...|....01/05/2032 ...
20030N-CH-2 ... COMCAST CORP Corp Note Call MW ... 2. .. 1.G FE ..|... ...96.5110 |... ....374,373 O e 131 L0 00000030550 |l 3.592 ....02/01/2018 ...|....05/01/2028 ...
20030N-CT-6 ..... COMCAST CORP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...98.6930 |... 680,982 |.... ....689,822 O e 3 0 0 40150 | 4.156 ...10/02/2018 ...|....10/15/2028 ...
20030N-DA-6 ..... COMCAST CORP Corp Note Call MW 2. .. 1.G FE ..|... ...90.0600 |... 190,927 |.... ....211,799 O e 30 0 [0 00002.650 . 2.667 ....10/29/2019 ...|....02/01/2030 ...
210518-DU-7 ..... CONSUMERS ENERGY CO Corp Note Call MW 1 1EFE .. ...99.8970 |. ..799,176 |. .796,031 |.. .0 . 4.691 ....02/13/2023 .. 05/15/2033
22160K-AQ-8 ..... COSTCO COMPANIES Corp Note Call MV . 1 .1EFE .. ...83.6040 |. .. 1,254,060 |. 1,543,723 |.. .0 (5,098) |. .1.366 ....12/03/2020 .. 04/20/2032
231021-AT-3 ..... CUMMINS INC Corp Note Call MW .... 2 1FFE .. ...83.43%0 |[. .. 1,835,658 |. .2,201,589 |.. .0 ... (259) |. . 1.487 ....12/08/2020 .. 09/01/2030
23338V-AN-8 ..... DTE ELECTRIC CO Corp Note Call MW 1 .1EFE .. .. 87.6060 |. ..1,138,878 |. .1,300,000 1,402,726 |.. .0 .. (14,022) |. 1.4 ...12/03/2020 .. 03/01/2031 ...
24422E-UY-3 ..... [JOHN DEERE CAPITAL CORP Corp Note Non Call .. 1.F FE .. ...92.8430 |. 284 177 . ..263,000 .262,879 |.. .0 ......2.809 ...07/15/2019 .. 07/18/2029 ...
24422E-XB-0 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .......... I .. 1.F FE ..|... . 102.5830 |... . 660,000 |.. ....659,098 O e 82 o0 [0l 4950 |l 4.984 ....07/11/2023 ...|....07/14/2028 ...
264420-A0-7 ... DUKE ENERGY PROGRESS LLC Corp Note Call MW .. N L .. 1.F FE ..|... . 103.1500 |... . 500,000 |.. ....508,346 O e (829) [eeeeeenl0 feeeeiiiieeel0 00050250 |- 5.017 ....06/26/2023 ...|....03/15/2033 ...
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW 2. .. 1.G FE ..|... ...92.1400 |... . 800,000 |.. ....798,031 O 324 0 fl00000223.000 |- 3.049 ....06/17/2019 ...|....07/01/2029 ...
291011-B0-6 ..... EMERSON ELECTRIC Corp Note Call MW 2 .. .. 1.F FE ..|... ...89.6930 |... . 606,000 |.. ....602,651 O e 629 o0 e l0 0 002222.000 |- 2.117 ...01/28/2022 ...|....12/21/2028 ...
20248H-AB-9 ... EMPOWER FIN 2020 Corp Note Call MW 144A ... 2. .. 1.F FE ..|... .. 80.7010 |... ...142,000 O 0 0 [0 1776 | 1.776 ....09/14/2020 ...|....03/17/2031 ...
293641-BE-7 ENTERGY LOUISIANA LLC Corp Note MW Call .........c.feen ... N L .. 1.F FE ..|... ...80.2060 |... O e 38 0 [0 el 10600 |- 1.642 ....11/09/2020 ...|....12/15/2030 ...
20449V-AA-5 ..... [EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . .. 1.EFE .. ...94.3230 |. .249,858 |.. .0 .1.438 ....06/29/2020 .. 07/07/2025 ...
294494-AD-9 ..... [EQUITABLE FINANCIAL LIFE Corp Note 144A . .. 1.EFE .. ...80.9400 |. 1,601,113 |.. .0 .1.739 ...12/03/2020 .. 11/15/2030
29736R-AP-5 . ESTEE LAUDER CO INC Corp Note Call MW .. 2 1FFE .. ...89.0700 |. 131,220 |.. .0 .2.483 ....11/19/2019 .. 12/01/2029
29736R-AS-9 . ESTEE LAUDER CO INC Corp Note Call MW 1 1FFE .. ...99.7280 |. .389,646 |.. .0 .4.398 ....05/09/2023 .. 05/15/2028
30231G-BD-3 . EXXON MOBIL CORP Corp Note Call MW . 2 .1.DFE .. ...95.1980 |. 380,000 |.. .0 e 2.275 ....08/13/2019 .. 08/16/2026 ...
354613-AL-5 ..... FRANKLIN RES INC Corp Note Call MW ... N2 e | LFFE L ...81.6290 |... . 360,000 |.. ... 359,443 O e 77 o0 feieeel0 el 10600 |- 1.624 ....10/14/2020 ...|....10/30/2030 ...
369550-BN-7 ... GENERAL DYNAMICS CORP Corp Note Call MW ... 2 e [ TG FE L ...92.5010 |... ..390,000 |.. ....389,704 O 120 0 [0 el 10150 | 1.182 ....06/03/2021 ...}|....06/01/2026 ...
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC Corp Note Call .... e [ 2.AFE L ...94.9970 |... ..545,000 |.. ....545,000 O 0 0 [0 L3084 3.814 ....01/18/2018 ...|....04/23/2029 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 e [ 2AFE L ...96.8000 |... .1,300,000 |.. ,323,459 O e (4,963) o0 o0l 42223 |, 3.724 ...06/28/2019 ...|....05/01/2029 ...
38141G-XM-1 ... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...92.1590 |... ... 900,000 |.. 900,000 O 0 0 [0l 12093 1.093 ....12/04/2020 ...|....12/09/2026 ...
38141G-XR-0 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 .. 1.F FE ..|... ...80.8390 |... ..145,000 |.. .... 145,000 O 0 0 [0 000012992 | 1.992 ....01/20/2021 ...|....01/27/2032 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW ... 2 weeeeenen |- LFFE ... ...83.9750 |... 671,800 |.... . 800,000 |.. .. 800,000 O 0 0 0 el 2,615 | 2.615 ...04/15/2021 ...|....04/22/2032 ...
38141G-2K-3 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW 2. .. 1.F FE ..|... ...92.7410 |... 380,238 |.... ... 410,000 |.. 410,000 O 0 0 [0 00002.640 |l 2.414 ....01/19/2022 ...|....02/24/2028 ...
40139L-BC-6 ..... GUARDIAN LIFE Corp Note Non Call 144A 1.B FE .. ...92.5900 |. ..2,314,750 |. .2,500,000 . 2,499,332 |.. .0 ......0.889 ...12/07/2020 .. 12/10/2025 ...
40139L-BD-4 ..... GUARDIAN LIFE Corp Note 144A ... 1.BFE ..|.. ...91.9550 |....coiiiiiiins 487,362 |.... ..530,000 |. ....530,000 O 0 o0 0000010250 ). 1.250 ...05/10/2021 ...|....05/13/2026 ...




0L

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
437076-BW-1 ..... HOME DEPOT INC Corp Note Call MW .........cccevvnnnnnns LFFE L 288,008 |...98.5980 |.................285,934 [......cooinnnnnns 290,000 ...oeevivnnnnnnns 288,920 [.oeiiiiinnnnnnn (0 S [ RN | Y AU (B RN 3.900 |...... 3.984 ...11/27/2018 ...|....12/06/2028 ...
437076-CF-7 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|... .. 596,424 |...81.7400 |... . 600,000 |.. ....597,424 O e 337 0 o0 e 1.375 |...... 1.438 ....01/04/2021 ...|....03/15/2031 ...
437076-CH-3 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|... ...88.7260 |... . 460,000 |.. ....458,732 L Y- A N | I RPN | ) AN 1.500 |...... 1.561 ....09/07/2021 ...|....09/15/2028 ...
440452-AH-3 ... HORMEL FOODS CRP Corp Note Call MV . .. 1.G FE ..|... ...90.0410 |... ....219,655 O e T4 |0 0 e 1.700 |...... 1.787 ....05/25/2021 ...|....06/03/2028 ...
459200-KM-2 ..... IBM CORP Corp Note Call MW .. 1.G FE ..|... ...93.1390 |... ....259,977 L Y A N RN | B SN 2.200 |...... 2.203 ....02/02/2022 ...|....02/09/2027 ...
46124H-AD-8 ..... INTUIT INC Corp Note Call MW .. 1.G FE ..|... ...84.0720 |... .. . ....254,591 0. 259 0 o0 e 1.650 |...... 1.676 ....06/25/2020 ...|....07/15/2030 ...
46647P-AN-8 ..... JPMORGAN CHASE & CO Corp Note Call MW ... .. 1.F FE ..|... ...94.8270 |... . 700,000 |.. ... 700,000 0. FRN VN R | RN | B RN 3.509 |...... 3.509 ....01/16/2018 ...|....01/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO Corp Note Call MW ... .. 1.F FE ..|... ...98.0710 |... . 600,000 |.. ....639,108 JLO I U A:T:) N APt | B IUUUPRPRRIN | ) FOU 4.452 |...... 3.018 ....06/28/2019 ...|....12/05/2029 ...
46647P-BU-9 ..... JPMORGAN CHASE & CO Corp Note Call MW .1EFE .. ...81.0920 |. . 900,000 .900,615 |.. .0 . (83) | .1.764 |......1.753 ...12/03/2020 .. 11/19/2031
46647P-BII-5 ..... JPMORGAN CHASE & CO Corp Note Cal | MW 1EFE .. ...91.9450 |. . 500,000 500,000 |.. .0 .1.040 |......1.040 ....01/28/2021 .. 02/04/2027
46647P-CB-0 ..... JPMORGAN CHASE & CO Corp Note Call MW .1EFE .. ...92.3210 |. . . 300,000 300,000 |.. .0 ......1.578 |......1.578 ....04/15/2021 .. 04/22/2027 ...
46647P-CP-9 ... JPMORGAN CHASE & CO Corp Note Call MW ... B .. 1.EFE ..|... ...90.6410 |... . 500,000 |.. ... 500,000 JO I N | I AP | B IR | B AT 1.470 |...... 1.367 ....09/15/2021 ...|....09/22/2027 ...
46647P-CU-8 ..... JPMORGAN CHASE & CO Corp Note Call MW ... 2. .. 1.EFE ..|... ...85.7280 |... . 210,000 |.. ... 210,000 O o0 o0 [0 e 2.963 |...... 2.963 ....01/18/2022 ...|....01/25/2033 ...
46647P-CV-6 ..... JPMORGAN CHASE & CO Corp Note Call MW ... 2 .. .. 1.EFE ..|... ...96.8910 |... . 800,000 |.. ... 800,000 JO N N | I AP | B ISP | B FOT 2.5% |...... 2.5% ....02/16/2022 ...|....02/24/2026 ...
478160-C0-5 ..... JOHNSON & JOHNSON Corp Note Call MW ... 2. .. 1.AFE ..|... ...83.9720 |... .1,000,000 |.. ,003,891 LU R (1) N AU | I RPN | ) AN 1.300 |...... 1.236 ...12/03/2020 ... |....09/01/2030 ...
49177J-AK-8 ..... KENVUE INC Corp Note Call MW e [ LFFE L . 103.1220 |... .1,200,000 |.. ,196,412 O i 85 |0 o0 e 4.900 |...... 4.941 ....10/17/2023 ...|....03/22/2033 ...
55261F-AR-5 ..... M&T BANK CORPORATION Corp Note Call MW .... A1 [ 2AFE L . ...94.7930 |... ..330,000 |.. ....330,000 O o0 o0 [0 e 5.083 |...... 5.053 ....01/24/2023 ...|....01/27/2034 ...
571676-AA-3 ..... MARS INC Corp Note Call MW 144A N2 e | LEFE L .. 379,749 |...97.3860 |... 370,067 |.... . 380,000 |.. ....379,945 JLO N Y’ I FOUPPRRR | B ISP | B FOU 2.700 |...... 2.712 ...03/26/2019 ...|....04/01/2025 ...
571676-AL-9 ..... MARS INC Corp Note Call MW 144A B L .. 1.EFE ..|... .. 349,430 |...79.1630 |... 277,071 ... ...349,583 L LT N | RN | B SN 1.625 |...... 1.640 ....07/13/2020 ...|....07/16/2032 ...
575634-AU-4 ... MASS ELECTRIC CO Corp Note Call MW 144A 2 L2.AFE .. 120,000 |...79.4460 |. ...95,335 | 120,000 |.. .0 1,729 |......1.728 ....11/19/2020 .. 11/24/2030
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ... 2 .1.DFE .. ...94.2180 |. ..235,545 | .249,801 |.. .0 .2.950 |......2.966 ....06/28/2019 .. 06/01/2029
592176-DC-0 . MET LIFE GLOB FUNDING | Corp Note Non Call 144A . .. 1.DFE .. ...90.9800 |. ..200,156 |. .219,890 |.. .0 .3.050 |......3.060 ...06/11/2019 .. 06/17/2029
59217G-FP-9 ..... [MET LIFE GLOB FUNDING | Corp Note Non Call 144A ... .|..1.DFE .. . 101.8280 |. ..1,018,280 |. .960,384 |.. .0 .5.150 |......5.707 ... 11/17/2023 .. 03/28/2033 ...
592176-GU-7 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A . B .. 1.DFE .. ...80.1360 |. ..276,469 |. .343,927 |.. .0 eee.n1.550 |......1.597 ....01/04/2021 .. 01/07/2031 ...
617446-8J-1 ..... MORGAN STANLEY Corp Note Call MW ..........eennns 2. EFE ... ...98.3630 |... ....340,000 0. RN | N N | B RN 2.720 |...... 2.720 ....07/18/2019 ...|....07/22/2025 ...
617446-8U-6 ..... MORGAN STANLEY Corp Note MW Call ... N L EFE ... ...79.8970 |... ....220,000 0. o0 o0 0 e 1.79% |...... 1.793 ....11/09/2020 ...|....02/13/2032 ...
617446-8V-4 ..... MORGAN STANLEY Corp Note Call MW ... 2. EFE ... ...92.0590 |... ... 900,000 0. FRN VN R | N | B RO 0.985 |...... 0.985 ....12/07/2020 ...|....12/10/2026 ...
617446-8X-0 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. EFE ... ...80.4540 |... .. ... 310,000 0. o0 o0 0 e 1.928 |...... 1.928 ....01/20/2021 ...|....04/28/2032 ...
61747Y-EH-4 ..... MORGAN STANLEY Corp Note Call MW ... 2. EFE ... ...82.8410 |... . 310,000 |.. ... 310,000 0. FRN VN R | RN | B RN 2.511 ... 2.511 ....10/14/2021 ...|....10/20/2032 ...
61747Y-EM-3 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. EFE ... ...96.8260 |... 580,956 |.... . 600,000 |.. ... 600,000 0. 0 o0 o0 e 2.630 |...... 2.630 ...02/16/2022 ...|....02/18/2026 ...
61747Y-FA-8 ..... MORGAN STANLEY Corp Note Call MW ... 1 EFE .. . 100.5110 |. ..261,329 | . 260,000 ... 260,001 |.. .0 6 | .5.123 |......5.123 ....01/17/2023 .. 02/01/2029 ...
631005-BJ-3 ..... NARRAGANSETT EL Corp Note Call MW 144A . 1 .G FE .. ...91.1300 |. ..1,184,690 |. .1,300,000 . 1,430,482 |.. .0 1) | .3.3% |......1.638 ....12/03/2020 .. 04/09/2030
637432-Nii-1 . NATL RURAL UTIL Corp Note Call MV ........ 2 EFE .. ...78.6130 |. 1,179,195 |. .1,500,000 1,495,793 |.. .0 . 551 .1.350 |...... 1.391 ....12/03/2020 .. 03/15/2031
63743H-FH-0 . NATIONAL RURAL UTIL COOP Corp Note Call MW 1 FFE .. ...99.8920 |. ..539,417 |. ..540,000 .539,744 |.. .0 27 | 4450 |......4.473 ....02/02/2023 .. 03/13/2026
641423-CD-8 ..... [NEVADA POWER CO Corp Note Call MV ........ 2 FFE .. ...86.7890 |. 1,199,424 |. . 1,382,000 .1,454,7% |.. .0 .. (11,340) |. ......2.400 |......1.491 ...12/03/2020 .. 05/01/2030 ...
6495211-DS-9 ..... NEW YORK LIFE GL Corp Note Non Call 144A . AFE ... .. 499,155 |...80.2790 |... ... 500,000 |.. 499,431 O e 82 o0 o0 e 1.200 |...... 1.218 ....08/04/2020 ...|....08/07/2030 ...
649521I-EC-3 ... NEW YORK LIFE GL Corp Note Non Call AFE .. ..700,000 |...99.9950 |... . 700,000 |.. ... 700,000 O 0 o0 [0 5.660 |...... 0.320 ....04/20/2021 ...|....04/26/2024 ...
64952i-EG-4 ..... NEW YORK LIFE GL Corp Note Fixed 144A .. B A FE . ..645,176 |...80.6990 |... . 700,000 |.. ....654,988 0 5,259 |0 o0 e 1.850 |...... 2.797 ...02/09/2022 ...|....08/01/2031 ...
65364U-AN-6 ... NIAGARA MOHAWK Corp Note Call MW 144A .. B L 2.AFE . ...83.0440 |... ..350,000 |.. ....350,000 O o0 o0 [0 e 1.960 |...... 1.960 ....06/23/2020 ...|....06/27/2030 ...
67066G-AN-6 ..... NVIDIA CORP Corp Note Call MW 2 .. EFE . ...89.6010 |... .1,000,000 |.. ....997,942 O [ 442 |0 0 e 1.550 |...... 1.598 ....06/14/2021 ...|....06/15/2028 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2 .. G FE ... ...94.7390 |... . 500,000 |.. ....499,630 O e 138 0 [0 2.600 |...... 2.630 ....07/18/2019 ...|....07/23/2026 ...
693475-BA-2 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2. G FE ... ...83.6720 |... 585,704 |.... . 700,000 |.. ... 700,000 JLO N I | [ AP | B ISP | B FOT 2.307 |...... 2.307 ...04/20/2021 ...|....04/23/2032 ...
693475-BM-6 ..... PNC FINANCIAL SERVICES Corp Note Call ..... 2. GFE ... ...97.8%0 |... 205,582 |.... . 210,000 |.. ... 210,000 O 0 o0 [0 5.068 |...... 5.066 ....01/19/2023 ...|....01/24/2034 ...
69371R-06-6 ..... PACCAR FINANCIAL CORP Corp Note Non Cal | EFE .. ...96.8450 |. ..274,071 | ..283,000 .282,948 |.. .0 ......1.800 |......1.817 ....01/30/2020 .. 02/06/2025 ...
713448-EL-8 ..... PEPSICO INC Corp Note Call MV .... EFE ... ...92.2100 |... 405,724 |.... ..440,000 |. ...439,229 O e 127 o0 0 2.625 |...... 2.659 ...07/25/2019 ...|....07/29/2029 ...
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71710T-AB-4 ..... PG&E RECOVERY FND LLC Corp Note Sink ........coeeevwus foen e oeniis| ceeeeenis LLAFE L 199,994 [...77.9220 |........ceee..... 155,844 |ooiiinniiiils 200,000 |ooeevvnnnniinnns 199,998 [.....ccevvnnnnnn (O S | N RPN | I AR | B RN 2.280 |...... 2.280 ....11/04/2021 ...|....01/15/2036 ...
71710T-AD-0 ..... PG&E RECOVERY FND LLC Corp Note Sink .... - TAFE L. .. 309,016 |. 100.1780 |... ..309,018 |.. ....309,043 O i e 27 o0 o0 e 5.045 |...... 5.044 ....11/18/2022 ...|....07/15/2032 ...
74005P-BT-0 ..... PRAXAIR INC Corp Note Call MW . | 1R FE L .. 478,958 |...82.8440 |... . 480,000 |.. ....479,299 O 102 0 [0 e 1.100 |...... 1.123 ....08/03/2020 ...|....08/10/2030 ...
741530-CL-1 ..... PRICOA GLOBAL FUNDING 1 Corp Note Non Call 144A ...[... ... .- 1.DFE ..|... .. 789,929 |...97.8360 |... . 790,000 |.. ....789,989 O e 15 0 [0 e 2.400 |...... 2.402 ...09/16/2019 ...|....09/23/2024 ...
T4256L-EJ-4 ..... PRINCIPAL LFE GLB FND Il Corp Note Non Call 144A ..|... ... .- LEFE ... .. 899,289 |...99.9230 |... . 900,000 |.. ....899,99% O 282 o0 [0 0.500 |...... 0.526 ....12/01/2020 ...|....01/08/2024 ...
T4256L-ES-4 ..... PRINCIPAL LFE GLB FND Il Corp Note Non Call 144A ..|.. ... .. 1.EFE ..|... .. 685,970 |...91.0710 |... . 690,000 |.. ....687,643 O e 794 |0 0 e 1.500 |...... 1.622 ...11/09/2021 ...|....11/17/2026 ...
742651-DX-T7 ..... PRIVATE EXPT FDG Corp Note Non Call ...............e.. .. 1.B FE ..|... .. 199,734 1...97.0280 |... . 200,000 |.. .... 199,952 O e 84 0 [0 1.750 |...... 1.778 ....10/31/2019 ...|....11/15/2024 ...
742718-FV-6 ..... PROCTER & GAMBLE CO/THE Corp Note Non Call .. B .. 1.DFE ..|... ...93.3620 |... . 700,000 |.. ....699,376 O e 195 |0 o0 e 1.900 |...... 1.930 ...01/27/2022 ...|....02/01/2027 ...
743315-A1-3 ..... PROGRESSIVE CORP Corp Note Call MV . 2 1FFE .. ...92.4990 |[. .135,000 |.. .0 .0 .3.200 |......3.200 ....03/17/2020 .. 03/26/2030
747525-BK-8 ..... QUALCOMM INC Corp Note Call MW ... 2 1FFE .. ...88.1570 |. 1,665,242 |.. .0 ..(10,088) | .2.150 |......1.453 ...11/25/2020 .. 05/20/2030
756109-BA-1 ..... REALTY INCOME CORP Corp Note Call MW . 2 .1.GFE .. ...77.7580 |. . A .395,267 |.. .0 . 465 |. ......1.800 |......1.941 ....12/09/2020 .. 03/15/2033 ...
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW 2 .. .. 1.F FE ..|... ...88.9910 |... 489,451 |.... .. . ...548,127 O 8395 |0 o0 e 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 |... 213,645 |.... ..250,000 |.. 249,443 LU R .1 T N | N RN | ) FN 1.950 |...... 1.982 ....06/29/2021 ...|....07/15/2031 ...
808513-BG-9 ..... CHARLES SCHWAB CORP Corp Note Call MV ... 2 .. .. 1.F FE ..|... ...80.7720 |... ..1,776,984 |.... .2,200,000 |.. ,196,885 O [ 404 |0 [0 e 1.650 |...... 1.671 ....12/08/2020 ...|....03/11/2031 ...
828807-DF-1 ..... SIMON PROP GP LP Corp Note Call MW . 2. .. 1.G FE ..|... ...89.0040 |... .. 445,470 |.... . 500,000 |.. ....496,786 LU RN AN PO | I RN | ) FN 2.450 |...... 2.5712 ....09/04/2019 ...|....09/13/2029 ...
857477-BS-1 ..... STATE STREET CORP Corp Note Call ... 2 .. .. 1.F FE ..|... ...92.9390 |... 483,283 |.... ..520,000 |.. ....520,000 O 0 0 o0 e 2.208 |...... 1.979 ...02/02/2022 ...|....02/07/2028 ...
872540-AU-9 ..... TJX COS INC Corp Note Call MW .... B L .. 1.F FE ..|... ...82.9890 |... 199,174 |.... ..240,000 |.. ....239,785 L Y A N | N RN | ) AN 1.600 |...... 1.613 ....11/18/2020 ...|....05/15/2031 ...
87612E-BM-7 ..... TARGET CORP Corp Note Call MV .... 2 .. .. 1.F FE ..|... ...93.3520 |... 196,039 |.... . 210,000 |.. ....209,778 O e 70 |0 o0 e 1.950 |...... 1.986 ....01/19/2022 ...|....01/15/2027 ...
882508-BL-7 ..... TEXAS INSTRUMENTS INC Corp Note Call MW ... 2. .. 1.EFE ..|... ...85.4510 |... 769,089 |.... . 900,000 |.. ....898,265 LI RN A N | I RN | ) FN 1.900 |...... 1.927 ...09/07/2021 ...|....09/15/2031 ...
883556-DB-5 ..... THERMO FISHER Corp Note Call MW ....... 1 . 1.GFE .. . 104.7420 |. .. 157,113 |. . 150,000 149,769 |.. .0 .5.200 |......5.218 ....11/28/2023 .. 01/31/2034
89236T-GT-6 ..... TOYOTA MOTOR CREDIT CORP Corp Note MW 2 .1EFE .. ...96.7840 |. ..967,840 |. .1,000,000 .999,845 |.. .0 .1.800 |......1.814 ....02/10/2020 .. 02/13/2025
904764-AX-5 ..... UNILEVER CAPITAL Corp Note Call MW 1 1EFE .. ...98.9880 |. ..692,916 |. . 700,000 .699,628 |.. .0 .2.600 |......2.757 ....05/02/2017 .. 05/05/2024
904764-BG-1 ..... UNILEVER CAPITAL Corp Note Call MW 1 .1EFE .. ...99.5500 |. 919,842 ..924,000 923,761 |.. .0 .3.250 |......3.395 ...09/04/2018 .. 03/07/2024 ...
91159H-JA-9 . US BANCORP Corp Note Call MW ... N . 1.GFE .. ...80.6500 |. ..483,900 . 600,000 597,418 |.. .0 . 1.375 | 1,444 ....07/16/2020 .. 07/22/2030 ...
931142-DP-5 ..... WALMART INC Corp Note Call MWV . 2 e [ 1.CFE L ...99.3600 |... 596,160 |.... . 600,000 |.. ....600,055 JLUJ RN €770 PO | I RPN | ) AN 3.300 |...... 3.152 ...06/27/2014 ...|....04/22/2024 ...
931142-EN-9 ... WALMART INC Corp Note Call MW 2 .. .. 1.CFE ..|... ...96.0410 |... 278,519 |.... ..290,000 |.. ....289,7% O e 8 0 o0 e 3.250 |...... 3.264 ....04/16/2019 ...|....07/08/2029 ...
95000U-2F-9 ..... WELLS FARGO & COMPANY Corp Note Call 2 e [ LEFE L ...95.6370 |... 468,621 |.... ..490,000 |.. ....490,000 LI RN | I N | RN | B SN 3.1% |...... 3.19% ....06/10/2019 ...|....06/17/2027 ...
950000-26-7 ..... WELLS FARGO & COMPANY Corp Note Call .... N2 e [ 2.AFE L ...88.9660 |... 444,830 |.... ... 500,000 JO N N | [ AP | B IR | B AT 2.879 |...... 2.879 ....10/24/2019 ...|....10/30/2030 ...
95000U-2U-6 ..... WELLS FARGO & COMPANY Corp Note Call 2 e [ 2AFE L . ...87.3750 |... 366,975 |.... ....420,000 O o0 o0 [0 e 3.350 |...... 3.350 ...02/23/2022 ... |....03/02/2033 ...
95709T-AP-5 ..... WESTAR ENERGY Corp Note Call .. 1.F FE ..|... .. 293,855 |...95.0820 |... 280,492 |.... .. ...294,593 O e 17 0 [0 e 3.100 |...... 3.145 ....02/27/2017 ...|....04/01/2027 ...
06368E-DC-3 ..... [BANK OF MONTREAL Corp Note Call MW ... 1FFE .. 700,000 |...92.2370 |. ..645,659 |. . 700,000 700,000 |.. .0 .0.949 |......0.949 ....01/19/2021 .. 01/22/2027 ...
31429K-AE-3 . FED CAISSES DESJARDINS Corp Note Non Call 144A .. 1.EFE .. ...98.1290 |. ..520,084 |. ..530,000 .529,988 |.. .0 .0.700 |......0.706 ....05/18/2021 .. 05/21/2024
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. .1EFE .. ...91.5260 |. ..640,682 |. . 700,000 .699,878 |.. .0 .1.150 |......1.157 ....07/07/2021 .. 07/14/2026
80685X-AC-5 ..... SCHLUMBERGER Corp Note Call MW ... 1FFE .. ...94.8360 |. ..161,221 |. 170,000 .169,929 |.. .0 .1.400 |......1.425 ....09/09/2020 .. 09/17/2025
891140-CA-4 ..... TORONTO-DOMINION BANK Corp Note Non Call .. .. 1.EFE .. ...98.7790 |. ..691,453 |. .699,991 |.. .0 ......2.650 |......2.653 ...06/05/2019 .. 06/12/2024 ...
00182E-BP-3 ..... ANZ NEW ZEALAND INTL/LDN Corp Note Non Call 144A ..|... ... .. 1.EFE ..|... ...96.8660 |... ....340,000 JLO N N | [ APPSR | B IR | ) AT 2.166 |...... 2.166 ....02/09/2022 ...|....02/18/2025 ...
009279-AA-8 ..... AIRBUS SE Corp Note Call MW 144A ... .. 1.F FE ..|... ...95.6680 |... ....451,846 O e 84 0 [0 3.150 |...... 3.161 ...04/05/2017 ...|....04/10/2027 ...
01609W-AX-0 ..... ALIBABA GROUP Corp Note Call MW .... .. 1.EFE ..|... ...82.9250 |... ....199,761 O i e 29 o0 o0 e 2125 |...... 2.142 ....02/04/2021 ...|....02/09/2031 ...
05964H-AN-5 ... BANCO SANTANDER SA Corp Note Call .. .. 1.G FE ..|... ...90.4990 |... ... 400,000 O o0 o0 [0 e 1.722 |...... 1.722 ....09/07/2021 ...|....09/14/2027 ...
404280-CC-1 ..... HSBC HOLDINGS PLC Corp Note Call ... .. 1.G FE ..|... ...93.4900 |... ....881,926 0 e (14,267) |0 [0 e 3.978 |...... 1.961 ...12/03/2020 ...|....05/22/2030 ...
404280-CJ-6 ..... HSBC HOLDINGS PLC Corp Note Call .. 1.G FE ..|... ...95.0680 |... ... 300,000 O o0 o0 [0 e 1.645 |...... 1.645 ....08/11/2020 ...|....04/18/2026 ...
404280-CM-9 ...... HSBC HOLDINGS PLC Corp Note Call MW .. .. 1.G FE ..|... ...91.7620 |... 293,638 |.... ....320,000 JLO N N | [ AP | B ISP | B FOT 1.589 |...... 1.589 ....11/17/2020 ...|....05/24/2027 ...
404280-CV-9 ..... HSBC HOLDINGS PLC Corp Note Call MW ........ .. 1.G FE ..|... ...87.3590 |... 366,908 |.... ....420,000 LI RN | I N RPN | B SN 2.206 |...... 2.206 ....08/10/2021 ...|....08/17/2029 ...
55608J-AR-9 . MACQUARIE GROUP LTD Corp Note Call 144A 1FFE .. ...91.9170 |. ..133,280 |. .145,000 |.. .0 ......1.340 |...... 1.340 ....01/05/2021 .. 01/12/2027 ...
55608J-AX-6 ..... MACQUARIE GROUP LTD Corp Note Call 144A ... . 1.FFE ..|.. ...89.2040 |... 713,632 |.... . 800,000 |. .. 800,000 O 0 o0 0 1.93 |...... 1.935 ...10/06/2021 ...|....04/14/2028 ...
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606822-BJ-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ...........fo.. ... Dovevee| eeereennns L 1GFE L 580,000 |...98.5740 |........ooeeeenn 571,729 |oveinnniinnnnn 580,000 |.eevvvnnnninnens 580,000 |.eevvvuunniinenns (O S | R RN | Y AR | B EN 2.801 |...... 2.801 ...07/11/2019 ... |....07/18/2024 ...
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call ... 1.6 FE ..|... ..400,000 |...94.3900 |... . 400,000 |.. ... 400,000 O 0 0 o0 e 1.412 |...... 1.412 ....07/13/2020 ...|....07/17/2025 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP COrp Note Call 1.6 FE ..|... ..515,000 |...91.1490 |... ....515,000 O o0 o0 [0 e 1.234 |...... 1.234 ...02/16/2021 ...|....05/22/2027 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP Corp Note Call |- 1.GFE ... .. 930,807 |. 104.0130 |... ....930,726 JLO N USRI € DN FOSRRRRRRt | B ISR | B AU 5.754 |...... 5.288 ....12/18/2023 ...|....05/27/2034 ...
629541i-AD-7 ... NTT FINANCE Corp Note Call MW 144A ... .. 1.F FE ..|... ..900,000 |...88.3300 |... ... 900,000 O o0 o0 [0 e 1.591 |...... 1.591 ...02/24/2021 ...|....04/03/2028 ...
80414L-2-0 ..... SAUDI ARABIAN OIL CO Corp Note Call 144A .... 1.EFE ..|... .. 212,727 |...86.1140 |... ....213,091 O 120 |0 o0 e 2.250 |...... 2.317 ....11/17/2020 ...|....11/24/2030 ...
806854-AJ-4 ..... SCHLUMBERGER INVESTMENT Corp Note Call MW ... | 1R FE L ...89.8710 |... ....286,649 LU R (<) N N I RPN | ) FN 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 |... ....430,971 O [ (4,077) |0 o0 e 2.750 |...... 1.625 ...09/10/2020 ...|....04/06/2030 ...
82620K-BD-4 ..... [SIEMENS FINAN Corp Note MW 144A ............. .1EFE .. ...89.83%0 |[. .374,607 |.. .0 .1.700 |......1.726 ....03/02/2021 .. 03/11/2028 ...
853254-CE-8 . STANDARD CHARTERED PLC Corp Note Call 144A .. . 1.GFE .. ...96.3350 |. 510,000 |.. .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 |. . 770,000 |.. .0 ......2.348 |......2.348 ...01/06/2020 .. 01/15/2025 ...
865621-CD-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call ... .. 1.G FE ..|... ...92.0940 |... ....465,000 JO N N | I FOPPRR | B IR | B AU 0.948 |...... 0.948 ....01/04/2021 ...|....01/12/2026 ...
880320-AM-8 ..... TENCENT HOLD Corp Note Call MW 144A .. 1.EFE ..|... ...96.8920 |... ....241,995 L R~ N | N RN | ) AN 3.575 |...... 3.576 ....04/03/2019 ...|....04/11/2026 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL Corp Note Call MW .... D...... 2 .. 1.EFE ..|... ...97.6250 |... ... 800,000 JO N N | I AP | B ISP | B FOT 2.434 |...... 2.434 ...07/08/2019 ...|....01/10/2025 ...
902613-AC-2 ..... UBS GROUP AG Corp Note Call 144A ... D...... 1 | 1.GFE L ...91.7390 |... ... 370,000 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 ... D...... 2 |- 1.GFE ... ...90.4020 |... ... 380,000 O 0 0 o0 e 1.49% |...... 1.494 ....08/03/2021 ...|....08/10/2027 ...
961214-ER-0 ..... WESTPAC BANKING CORP Corp Note Non Call ... D...... .| 1.DFE ..|... . ...92.2180 |... ....699,735 L R (17 O N RN | B SN 1.150 |...... 1.166 ....06/25/2021 ...|....06/03/2026 ...
961214-EW-9 ..... WESTPAC BANKING CORP Corp Note Non Call ... D...... coveenenns |- T.DFE L. .. 440,000 |.. 88.6780 |... ...440,000 O 0 0 o0 1.953 |...... 1.953 ...11/08/2021 ...|....11/20/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 107,009,894 | XXX 96,551,537 105,957,018 106,644,294 0 XXX XXX XXX 662,357 2,219,316 XXX XXX
05552A-BB-3 ..... Barclays Commerc BBCMS 2020-C8 A4 CMBS .............. [o.. ... B L TARN L. .. 706,967 |...82.8160 |... 579,712 |.... . 700,000 |.. ....704,279 LU RN 15X N N I RPN | ) AN 1.771 |...... 1.641 | MON ... ...1,033 |... . 12,397 |....10/09/2020 ...|....10/15/2053 ...
05609-CC-7 ..... BMO 2022-C1 Mortgage Trust BMO 2022-C1 A5 CMBS ... [... ... N L TAFRM ... ...88.9380 |... 533,628 |.... . 600,000 |.. ....524,595 O e 3,720 |0 o0 e 3.375 |...... 5.334 | MON ..... . 10,124 |....06/27/2023 ...|....02/15/2055 ...
05609X-AA-9 ..... BX Trust BX 2022-CLS A CMBS 144A B L TARN L. . 100.2090 |... 519,083 |.... . 518,000 |.. ... 516,767 O i 83 o0 [0 5.760 |...... 5.843 [MON ..... . 29,837 |....10/06/2022 ...|....10/13/2027 ...
06540D-BH-7 ..... Bank BANK 2021-BN36 A5 CMBS .... 4 CLARN L ...83.9770 |. ..671,816 |. . 800,000 814,277 |.. .0 (1,772) | .2.470 |......2.214 . 19,760 |....10/15/2021 .. 09/15/2064
06540V-AZ-8 ..... Bank BANK 2019-BN24 A2 CMBS . 4 C1ARN L ...88.4870 |. .702,838 |.. .0 (1,038) | ......2.707 |...... 2.554 . . 18,949 |....12/11/2019 .. 11/15/2062 ...
06541U-BR-6 ..... Bank BANK 2020-BN30 A3 CMBS .... N L TAFRM ... ...79.9950 |... ....2,516,542 0. o (2,786) [oeeeeeieeeeeee0 [0 | 1.650 |...... 1.531 [MON ..... . 41,250 |....12/11/2020 ...|....12/10/2053 ...
Barclays Commercial Mortgage S BBCMS 2023-C20 A5
07336D-Al-1 ..... CMBS .. N L TAFRM ... . 104.4300 |... 522,150 |.... . 500,000 |. ....515,408 0. e (B4T) [0 0 [ 5.576 |...... 5.185 ...06/27/2023 ...|....07/15/2056 ...
08161C-AB-7 ..... BENCHVARK MORTGA BMARK 2018-B2 A2 CMBS . 4 C1ARN L ...96.3000 |. ..128,537 |. ..133,476 .133,683 |.. .0 ......3.662 |......3.065 ....02/09/2018 .. 02/15/2051 ...
08163E-BD-6 ..... BENCHVARK Mortga BMARK 2021-B26 A5 CMBS ... N L TAFM ... ...81.5080 |... . 700,000 |.. ....127,09% 0 [ (3,668) |oeeeeeeeen0 [0 e 2.613 |...... 2.012 ...06/30/2021 ...|....06/15/2054 ...
08163L-AE-9 ..... BENCHVARK Mortga BMARK 2020-B21 A4 CMBS .............[... ... B L TARN L. ...81.9380 |... .1,000,000 |.. ,006,5% O e (1,120) el o0 e 1.704 |...... 1.585 ....11/20/2020 ...|....12/15/2053 ...
081925-AC-3 ..... Benchmark Mortgage Trust BMARK 2023-B39 A4 CMBS ...[... ... N L TAFM ... . 103.5020 |... ... 500,000 |.. 504,767 JLO I Y < <) i FOURRRRRRt | B IEUUPRPRRIN | B FOT 5.502 |...... 5.3% ....06/28/2023 ...|....07/15/2055 ...
12477B-AA-2 ... CAMB Commercial CAMB 2021-CX2 A CMBS 144A ... B L TARN L. ...83.0110 |... ..654,000 |.. ... 669,671 O [ (1,845) |0 o0 2.700 |...... 2.368 ....10/22/2021 ...|....11/10/2046 ...
12531Y-AP-3 ..... CFCRE Commercial CFCRE 2016-C4 AHR CMBS N L TAFM ... ...96.1360 |... ..699,474 |.. ....697,228 O 2,209 |0 o0 e 3.121 ... 3.700 ...05/04/2018 ...|....05/10/2058 ...
126438-AA-8 ..... Credit Suisse CSMC 2020-NET A CMBS 144A B .. 1.AFE ..|... ...92.5970 |... ....110,253 JLO N R (/- N PO | I RPN | ) AN 2.257 |...... 1.622 ....07/30/2020 ...|....08/15/2037 ...
17290X-AU-4 ... CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS ... 4 .. L TAFRM ... ...97.2700 |... 350,729 |.... . . ....361,527 O e (549) |0 o0 e 3.098 |...... 2.710 ...04/13/2016 ...|....04/10/2049 ...
17328E-AA-6 ..... Citigroup Commer CGCMT 2020-555 A CMBS 144A . 4 .. L TARN L. ...82.8620 |... 580,034 |.... . 700,000 |.. ....722,435 LU SRR (TR (-8 AU | N RPN | ) AN 2.647 |...... 2.070 ....06/30/2021 ...|....12/10/2041 ...
17328R-AZ-2 ..... Citigroup Commer CGCMT 2020-GC46 A5 CMBS .. 4 CLARN L ...86.4000 |. . 700,000 729,456 |.. .0 2.717 |......1.972 ....06/30/2021 .. 02/15/2053
362521-AX-6 ..... GS MORTGAGE SECU GSMS 2014-GC20 A5 CMBS 4 C1ARN L ...99.6860 |. ..534,927 .534,906 |.. .0 .3.9%8 |......3.051 ....12/01/2016 .. 04/10/2047
36257H-BN-5 ... GS MORTGAGE SECU GSMS 2019-GC40 A3 CMBS 4 CLARN L ...89.9550 |. . 600,000 .603,268 |.. .0 ......2.904 |......2.795 ....06/26/2019 .. 07/10/2052 ...
46590T-AD-7 ..... JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS ... B L TARN L. ...94.4980 |... ..401,347 |.. ...402,094 LU R 2 - N N | I RPN | ) I 3.414 |...... 3.290 ...03/17/2017 ...|....03/15/2050 ...
46642C-BH-2 ... JP MORGAN CHASE JPMCC 2014-C20 A4A1 CMBS .. N L TAFM ... ...99.7420 |... ...81,254 |.. JLO N U (<70 ISR | B ISP | B AU 3.538 |...... 2.773 ....03/29/2016 ...|....07/15/2047 ...
46652J-AV-4 ..... JPNDB Commercial JPMDB 2020-COR7 A4 CMBS .. P B L TARN L. ...78.1970 |... . 600,000 |.. .. 603,676 JLOJ R (£ )N MO | I RPN | ) AN 1.916 |...... 1.79% ...06/25/2020 ...|....05/13/2053 ...
MSWF Commercial Mortgage Trust MSWF 2023-2 A5 CMBS
55361A-AU-8 ... [oeeeeeiiiiii e [ e | e 4 .| TAFE |, 289,429 . 107.9220 |....ooviiiiinnnnn 303,261 |.ooeveieinnnns 281,000 |..oevvvnnniinnns 289,408 |.....ovvvvvnnnns 0 Joeeeeeeen [0 P [ U 0 ... 6.014 |...... 5.642 ...12/08/2023 ... |....12/15/2056 ...
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563136-AA-8 ..... Manhattan West OMW 2020-OMW A CMBS 144A .............feee o] eennnns 4 s AR L 463,475 |...88.4680 |.................398,106 |.................450,000 |............0.... 457,159 |evveniiinnnnnd 0 |eeens (1,927) |ovvneiieennnnd (0 [V P 2.130 |...... 1.676 |MON ... [orniiiiiiiinnnns P FO 9,585 |....08/17/2020 ...|....09/10/2039 ...
61771M-AV-2 ..... Morgan Stanley C MSC 2019-H7 A3 CMBS ....covveneeeens o ven | s 4 s AR et 577,128 |...89.8430 |.................513,389 |.....oceeennnn 571,429 |, 574,452 |.eoeeeeeaeen (V1 (633) |-evveeeeeennn (VI 0 e 3.005 |...... 2.891 [MON ..... ...07/15/2019 ...|....06/15/2029 ...
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CMBS
92858T-AA-4 ..... T4BA e L LAFE et 653,005 |...81.2530 |.................515,144 |.................634,000 [.......cceveen.ns 647,245 |..ooeeeeeennnnl0 e (1,869) [-oeeeeeerieeee0 vl s 2.130 |...... 1.801 | MON ..... ....10/21/2020 ...|....10/10/2042 ...
95000P-AF-1 ..... WELLS FARGO COMM WFCM 2016-C37 ASB CMBS .. L TARN L. .. 426,052 |...97.5080 |... ....415,257 e (1,040) |0 [0 3.615 |...... 3.204 [MON ..... ....12/09/2016 ...|....12/15/2049 ...
95001J-AU-7 ..... WELLS FARGO COMM WFCM 2018-C44 A4 CMBS .... L TAFRM ... .. 504,973 |...95.6180 |... 501,984 o0 e (589) |0 [0 3.948 |...... 3.837 [MON ..... ....04/30/2018 ...|....05/15/2051 ...
95002E-BB-2 ..... Wells Fargo Comm WFCM 2020-C55 A5 CMBS ... L TARN L. .. 937,652 |...87.6720 |.................789,048 [................ 900,000 |.......coeeeeennn926,610 [oeenniiinnnnnnn fooninnnnnn (4,224) |0 o0 e 2.725 |...... 2.193 [MON ..... ....04/29/2021 ...|....02/15/2053 ...
95002U-AD-3 ... Wells Fargo Comm WFCM 2020-C58 A3 CMBS ... L TAFRM ... ...83.6310 |..............2,121,718 |.............. 2,537,000 |.............. 2,550,835 |..eeoeeeeennnnnns0 foveeeenns (5,9471) el o0 e 1.810 |...... 1.653 [MON ..... ...12/03/2020 ...|....07/15/2053 ...
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS
95003L-AA-8 ..... L PP PPPPTRPPPPPPTR FRPIPTN [SUPrRs 4 . L AFE s 79,598 [...97.4090 [.....coeeeeeeeee 77,535 |onnnniiiin 79,598 [ 79,598 0 e [ (U 0 |...... 6.626 |...... 6.716 [ MON ..... ...01/29/2021 ... |....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 20,770,840 | XXX 17,935,799 20,458,953 20,625,054 0 (40,979) 0 0 XXX XXX XXX 46,741 503,559 XXX XXX
00115B-AB-3 ..... AEPTC 2019-1 A2 AEPTC 2019-1 A2 ABS ....cevvvnrvvvinnn foen ven | s 4 s LLAFE L 240,000 |...91.8580 |.....cvvunnnnnn 220,459 |..oooviiininns 240,000 [...ooevevnnnnnnns 239,992 [..ooiviiininnns (VI O [ (0 [V P 2.294 |...... AT | o S FRRRN 2,204 |, 5,505 |....09/11/2019 ...|....08/01/2031 ...
02582J-JX-9 ... American Express Credit Accoun AMXCA 2022-4 A ABS [......|....... 4 e L AFE et 190,991 |. 100.3800 |....cevvunnnneenn 191,726 |oeeeeeeeeennn 191,000 |-evveeneeeeennnnn 190,994 [....oeeeennnnnnn (V1 KT (VI 0 |oueeen 4.950 |...... 5.003 [MON ..o [oeeeemmnneeeennes 420 |oeeeiieieeeeee 9,455 |....10/27/2022 ...|....10/15/2027 ...

Avis Budget Rental Car Funding AESOP 2021-2A A ABS
05377R-ER-1 ..... T4BA e [ e L LAFE et 641,961 1...90.1810 |..cevvveunnnnnnns 578,962 |vvvuueeeeennnd 642,000 |......ccevnnnnnns 641,969 [.....ccevnnnnnnn (V1 L3 (VI 0 e 1.660 |...... 1.666 ...11/09/2021 ...|....02/20/2028 ...
12664J-AC-4 ..... CNH Equipment Tr 2022-C A3 ABS .....eevvvvivviinnnnnnns foun one LLAFE L 181,969 |. 100.4450 |....oevvvieennnn 182,810 |.oevvvvnnnnnnns 182,000 |evveeniiinnnnnn 181,975 |oooiiviiis (0 [ (0 [V P 5.150 |...... 5.209 LGA1/17/2022 .. ....04/17/2028 ..
Capital One Multi-Asset Execut COMET 2019-A3 A3
14041N-FV-8 ..... ABS .. 1.AFE ..|... .. 729,806 |...93.7730 |... . 730,000 |.. 029,873 0 [ 16 0 0 2.060 |...... 2.0M ...08/28/2019 ...|....08/15/2028 ...
14316N-AC-3 . CarMax Auto Owne CARMX 2021-1 A3 ABS . 1AFE . . 47,362 |...98.1740 |. 47,31 ..47,370 |.. .0.340 |......0.346 ....01/20/2021 .. 12/15/2025 ...
14687A-AP-3 ..... Carvana Auto Rec CRVNA 2020-P1 A4 ABS ... 1AFE .. 101,473 |...97.0890 |. ..101,505 101,500 |.. ......0.610 |......0.620 ....12/03/2020 .. 10/08/2026 ...
161571-HS-6 ..... Chase Issuance Trust CHAIT 2022-A1 A ABS . .. 1.AFE ..|... .. 280,953 |...98.7040 |... . 281,000 |.. 280,972 o0 e 15 0 0 3.970 |...... 4.009 ...09/09/2022 ...|....09/15/2027 ...
Citibank Credit Card Issuance CCCIT 2018-A7 A7 ABS
Q05 S RN R L AFE et 149,878 |...97.8490 |oooveeneeeennnn 146,774 150,000 |-evveeneeeeennnnn 149,928 |..eeeeeeeneenn0 o 12 [0 [0 e 3.960 |...... 3.970 ....10/05/2018 ...|....10/13/2030 ...
32113C-BY-5 ..... First National Master Note Tru FNMNT 2023-2 A ABS . | TAFE L ,273,506 |. 102.3010 |... .. 1,304,338 |.... 1,275,000 |.. 1,278,638 o0 e 182 0 0 5.770 |...... 5.883 ....00/28/2023 ...|....09/17/2029 ...
345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS ........eevveeees foun e .. 1.AFE ..|... .. 399,943 |. 100.2800 |... 401,120 |.... .. 400,000 |.. 399,955 [.oeeeeriiiieeeenn0 e 12 [0 0 [ 5.270 |...... 5.331 L A1/17/2022 .. |....05/17/2027 ...
Ford Credit Auto Owner Trust/F FORDR 2023-1 A ABS
345350-AA-3 ... 144A .. .. 1.AFE ..|... .. 649,980 |. 100.4270 |... 652,776 |.... . 650,000 |.. 849,976 o0 e (@) |0 0 4.850 |...... 4.899 ...02/09/2023 ...|....08/15/2035 ...
Hertz Vehicle
42806M-AJ-8 ..... T4BA e eeeeen [ | e 4 e L LAFE et 231,959 |...95.6140 |.....eeeeeennnnn 221,824 |.ocoeennn 282,000 [..eeeeeennnnnnns 231,980 [oooeeeeeenieeend0 e 1 0 [0 e 1.990 |...... 2.003 ...01/11/2022 ...|....06/25/2026 ...
Hertz Vehicle Financing LLC HERTZ 2023-4A A ABS
42806M-CE-7 ..... 144A .. |- TAFE L .. 1,146,656 |. 103.8800 |.............. 1,190,465 |.... .1,146,000 | e 1,146,611 [0 e (45) [0 [0 6.150 |...... 6.214 ...08/21/2023 ...|....08/25/2030 ...
69363P-AA-8 ..... Public Service N PSNH 2018-1 A1 ABS .. LLAFE e 6,8221...99.7560 |.......coviiiiinnnn 6,806 |.... 6,822 | (S 7 IO | R RN | AR B RPN | ) AN 3.094 |...... 3.093 ...05/01/2018 ...|....02/01/2026 ...
Tesla Electric Vehicle Trust TEVT 2023-1 A4 ABS
881943-AE-4 ..... RN R N 4 s LLAFE L 166,955 |. 101.1860 |.........evvnnees 168,981 |..oovvvennnens 167,000 |evvvenveinnnnnn 166,955 |...oevvvennnns (O S | R RN | Y AR | B EN 5.380 |...... 5.446 ....12/13/2023 ...|....02/20/2029 ...
04966H-AA-4 ..... ATRIUM CDO CORP ATRM 13A A1 CLO 144A ......ocoeeeeneiifenn e D...... 4 .. .. 1.AFE ..|... .. 675,299 |...99.9040 |... ... 706,816 0 [l 31,151 |0 0 e 6.854 |...... 4.872 ...12/10/2020 ...|....11/21/2030 ...
09628J-AL-5 ..... Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A ...[... ... D...... 4 .. .. 1.AFE ..|... .. 894,985 ]...99.9480 |... ....894,985 LI RN | I N | RPN | ) SN 6.677 |...... 6.731 ....03/27/2018 ...|....04/20/2031 ...
124166-AA-7 ... BUTTERMILK PARK CLO LTD 2018-1A A1 CLO 144A ........[|... ... D...... 4 .. .. 1.AFE ..|... .. 696,500 |...99.9860 |... ....698,293 0 o860 |0 o0 6.765 |...... 6.931 ....12/09/2020 ...|....10/15/2031 ...
363190-BN-1 ... Galaxy CLO LTD GALXY 2015-19A A1RR CLO 144A ........[... ... D...... 4 e | LAFE L .. 395,956 |...99.8340 |... . .. ....395,956 LI RN | I N | RPN | ) SN 6.610 |...... 6.662 ....08/05/2021 ...|....07/24/2030 ...
50184N-AR-3 ..... LCM LTD Partnership LCM 2015-A AR2 CLO 144A ........|... ... D...... 4 e L AFE et 197,914 |. 100.1000 |..........eeeen 198,113 |oeeeennncienii 197,914 | 197,914 (VI SRR | R FEUUPRRPPPIRN | I FORRTRRRR | B IO 6.677 |...... 6.730 ...08/22/2021 ...|....07/20/2030 ...
Madison Park Funding Ltd Mdpk 2018-27A A1A CLO
55820Y-AA-5 ..... T4BA e [ e D...... 4 e L AFE et 268,210 1...99.9520 |...eevunneeeennn 271,131 [ 271,262 [eoeeeeeeennnnns 282,711 0 fooeeeeeen 13,316 o0 [0 s 6.707 |...... 4.725 ....09/25/2020 ...|....04/20/2030 ...
55952Y-AP-2 ..... Magnetite Ltd MAGNE 14-8A AR2 CLO 144A . D...... 4 .. .. 1.AFE ..|... .. 815,644 ]...99.99%0 |... ..822,471 |.. ...820,152 LU SRR |41 I N | N RN | ) AN 6.635 |...... 6.849 ....04/02/2019 ...|....04/15/2031 ...
64135G-AC-2 . Neuberger Berman NEUB 2022-48A A2 CLO ... .. |4 1AFE . 900,000 |...98.8090 |. . 900,000 900,000 |.. .0 .6.878 |......6.935 ...02/22/2022 .. 04/25/2036 ...
75888E-AE-8 ..... Regatta XIX Funding REG19 2022-1A A2 CLO 144A . .. |4 1AFE .. 900,000 |. 100.0660 |. . 900,000 900,000 |.. .0 .6.966 |......6.848 ....02/17/2022 .. 04/20/2035 ...
92912V-AY-1 ..... VOYA CLO LTD VOYA 2014-2A A1R CLO 144A .... . .. |4 1AFE . 443,379 |...99.8790 |. . .. 443,379 443,379 |.. .0 .6.684 |......6.738 ...02/18/2020 .. 04/17/2030
92914N-AJ-0 . VOYA CLO LTD VOYA 2015-1A AR CLO 144A ........cccee feun ot e |4 1AFE .. 104,155 |...99.9710 |. . 104,155 |.. .0 ......6.557 |......6.486 ... 12/12/2017 .. 01/18/2029 ...
92914R-AY-8 ..... VOYA CLO LTD VOYA 2014-4A A1RA CLO 144A ... D...... 4 L 1LAFE ..|.. .. 472,166 |. 100.0350 |... ...472,166 O 0 0 0 ) 6.756 |...... 6.810 ...07/10/2018 ...|....07/14/2031 ...
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98885N-AE-3 ..... Zais Matrix CDO ZAIS 2022-18A AJ ABS 144A ..........|... ... D...... 4. LAFE e 600,000 |...99.8130 |.....viiiiinnnn 598,879 |...eiiiiiinnnnn 600,000 |..eeevunnnnens 600,000 [..eevvvnnniinnns [ U [ [ 0 ... 7178 |...... 7.238 [JAJD oot feviiiiiniiis 8,135 |ovuuiiiinns 40,056 |....01/20/2022 ...|....01/25/2035 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 13,804,422 [ XXX 13,739,114 13,820,299 13,857,037 0 46,162 0 0 [ XXX XXX XXX 114,540 617,906 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 141,585,156 | XXX 128,226,450 140,236,270 141,126,385 0 (102,937) 0 0] XXX XXX XXX 823,638 3,340,781 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 184,117,278 | XXX 166,513,809 176,367,852 178,388,582 0 (919,128) 0 0 XXX XXX XXX 1,505,902 4,754,503 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 50,369,989 | XXX 46,412,542 48,993,310 50,204,297 0 (56,871) 0 0 XXX XXX XXX 158, 186 1,536,426 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 21,594,809 [ XXX 18,707,087 21,258,953 21,432,177 0 (44,871) 0 0] XXX XXX XXX 48,658 526,559 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 13,804,422 [ XXX 13,739,114 13,820,299 13,857,037 0 46,162 0 0 [ XXX XXX XXX 114,540 617,906 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 269,886,498 [ XXX 245,372,552 260,440,414 263,882,093 0 (974,708) 0 0 XXX XXX XXX 1,827,286 7,435,394 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 117,568,889 1B ..$............. 17,522,563 1C..$ ... 12,754,918 1D ..$.......... 16,449,003 1E..$........... 36,935,104 1F..$........... 35,060,516 1G..$............. 23,603,590
1B 2A..$.. .3,987,510 2B.. -$ .0
1C 3B.. .8 .0
1D 4B .. 8. .0
1E 5B .. .8 0
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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36179X-5J-1 ......... GNMA Pool MA8949 MBS  6.000% 06/20/53 .|....06/28/2023 ... |Wachovia Bank ... ....591,263 |.. ....585,138 |..
3622AB-DV-1 ......... GNMA Pool 785616 MBS ~ 2.500% 09/20/51 ....12/19/2023 ... |JP Morgan Chase ....689,769 |.. ....806,305 |..
3622AC-CP-3 .. .. | GNMA Pool 786478 MBS  5.500% 01/20/53 ....02/15/2023 ... |Morgan Stanley . ... 772,080 |.. ....751,188 |..
3622AC-M3-1 . .| GNMA Pool 786778 MBS  5.500% 06/20/53 ...07/27/2023 ... |Pershing ... 487,956 |.. ... 487,043 |..

912810-0A-9 ......... US Treasury Bond  3.500% 02/15/39 .. .| Wachovia Bank ...

912828-G3-8 . ..|US Treasury Note  2.250% 11/15/24 .|Bank of New York .
912828-J2-7 . ..|US Treasury Bond  2.000% 02/15/25 . |Bank of New York 4,780
912828-20-6 . .|US Treasury Note  0.625% 05/15/30 03/31/2023 ... [CitiGroup ..... .653,128

91282C-EP-2 ......... US Treasury Bond ~ 2.875% 05/15/32 ..

€13

....06/29/2023 ... [CitiGroup ... 1,206,568 |..
91282C-FV-8 ......... US Treasury Bond  4.125% 11/15/32 .. veer |-..02/06/2023 ... | CitiGroup ... 1,145,766 |..
912820-GE-5 ......... US Treasury Note  3.875% 01/15/26 .. .. |-...05/22/2023 ... Bank of New York ..
91282C-HR-5 ......... |US Treasury Note  4.000% 07/31/30 .. . |--..08/03/2023 ... | JP Morgan Chase ... . .
912820-JJ-1 ......... |US Treasury Note  4.500% 11/15/33 .. . <ot |....12/18/2023 ... [CitiGroup . . ....939,836 |.. ....900,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 8,020,920 8,274,674
13063D-YZ-5 ......... [ CALIFORNIA ST 60 Nom Call  8.000% 11/01/81 cvvovveveoseesseiseesessesessssssesnsssnsensessssnsseessnesenesneneeas | [ 1171772028 ... ]WaGNOVIE BANK ..vvovesvesesseessseesesnessssessesne s snesnssns s snssnessnssessnssnesnesnsssneenessnesneenees | 682,816 [...veveieeiiiiiiiaiinas 800,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 682,816 800,000
498531-UC-4 ......... [KLEIN TX INDEP SCH DIST G0 Call  5.000% 0B/01/40 .....vvoveveseesseeseesssesssneesmssneesnssnessessnesneeanes | [....06/28/2023 ... [P MOTGaN CRASE ....voveoseeisecsesseesesseessessesssssneessesnsesessnesessnsssessnesnesnesessneenssnesnssnenneaes | 823,433 |..eiiiiiiiiieiine 725,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 823,433 725,000
13077D-TL-6 . .| CALIFORNIA ST UNIV REVENUE Rev Bond Call  4.900% 11/01/34 .. . weet |+..07/20/2023 ... |Barclays Group Inc 485,000

.. | DALLAS-FORT WORTH TX INTERNATI Rev Bond MW 4.892% 11/01/34
..|FHLNC Pool SD0612 MBS ~ 2.500% 11/01/50
31320M-YD-1 . ..|FHLMC Pool SD0708 MBS ~ 2.500% 02/01/51 ....
31320P-2T-4 ......... |FHMC Pool SD2586 MBS ~ 5.500% 10/01/52 ....
S132E0-2M-3 ......... FHLMC Pool SD4380 MBS~ 6.000% 11/01/53 ....
3133BM-CE-8 ......... FHLMC Pool QF0453 MBS ~ 4.500% 09/01/52 ...

23503C-CC-9
31320M-VD-4 .

07/20/2023 ... |Pershing .........
....08/11/2023 ... | JP Morgan Chase
.|--..08/11/2023 ... |Pierpont Securities LLC .
.|....05/25/2023 ... | JP Morgan Chase
. |--.-12/15/2023 ... [Mizuho Investor Sec Co
.]....02/10/2023 ... | JP Morgan Chase

...06/29/2023 ... |Pierpont Securities LLC ....

..80,000
.... 435,637 |..
....279,098 |..
...588,849 |..

3133C3-6T-8 ......... FHLMC Pool 0G3582 MBS ~ 5.500% 06/01/53 ... K 767,274 |.. 770,888 |..
3133KR-5T-7 ......... FHLMC Pool RA9858 MBS ~ 6.000% 09/01/53 .... ....12/07/2023 ... [Harris Nesbitt Corp ... 1,407,265 |.. .... 1,389,034 |..
3140M5-U0-6 ......... FNMA Pool BU4190 MBS  6.000% 10/01/53 ...12/19/2023 ... Merrill Lynch ...607,685 |.. ....592,141 |..

. 767,266
.898,979
.856,283

314000-36-8 . ..|FNVA Pool (B5298 MBS ~ 5.500% 12/01/52 ..
31400R-CB-7 . ..|FNVA Pool (B5465 MBS ~ 5.500% 01/01/53 ..
31400R-EJ-8 . .| FNVA Pool (B5536 MBS ~ 5.000% 01/01/53 ..

314008-4K-4 ......... FNMA Pool CB7125 MBS ~ 6.000% 09/01/53

. 755,927
.884,604
.860,856

.|BNP Paribar Securities Corp
. |Morgan Stanley ..
.|Harris Nesbitt Corp .

....12/15/2023 ... Barclays Capital Inc .. ....606,871 |.. ....589,821 |..
3140XG-FY-0 ......... FNVA Pool FS1082 MBS ~ 2.500% 03/01/52 ....12/22/2022 ... [Nomura Securities ... (28,061)].. v (32,198) ..
3140XJ-UN-O ........ FNUA Pool FS3064 MBS ~ 3.000% 04/01/52 voee | 12/22/2022 .. | Credit Suisse ... (46,511)].. ... (51,540))..
575831-GZ-9 ......... MASSACHUSETTS ST CLG BLDG AUTH Rev Bond Non Call  2.101% 05/01/33 . .. |-...02/10/2023 ... [Morgan Stanley . . 1,011,541 |, ... 1,260,000 |..
BAITIX-TPT ......... NEW YORK CITY NY TRANSITIONAL Rev Bond Call MW 4.700% 05/01/33 ... .+ |--..07/1972023 ... | Wachovia Bank ...
79766D-VE6 ......... SAN FRANCISCO CALIF CITY 8CNTY Rev Bond Non Call  5.000% 05/01/30 . +|-...02/16/2023 ... |Merrill Lynch
88046K-FS0 ......... TENNESSEE HSG DEV AGY RSOL FIN Rev Bond Call  6.000% 01/01/54 o veer |-...06/28/2023 ... |RBC Capital Markets . e 326,029 |.. 320,000 |..
977123-Y6-9 ......... I(ISCONSIN ST TRANSPRTN REVENUE Rev Bond MW 1.709% 07/01/32 .euvvveuesuenesuenesiaesiannniannnisenssnennnes |eenreiesnaennane ...02/02/2023 ... [ JP MOTGAN CASE ..euevesesestisestssestset et et et ateneetenestenestenessenessenestenestebesesensssensenenesnenessenesne |seesensasensasensasensssenssnenene |onsssenessesnseennans 2,083,125 |.voveriiiiiiiiiiiane, 2,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,748,005 16,288,739
010392-GB-8 ......... ALABAMA POIER CO Corp Note Call MW 5.850% 11/15/33 . |- 12/18/2023 ... |Barclays Growp Inc. ... ....535,065 |.. ....500,000 |..
025816-DC-0 ......... AVERICAN EXPRESS CO Corp Note Call — 4.900% 02/13/26 .. ver|-...02/13/2023 ... |Barclays Group Inc. ... ....569,550 |.. ....570,000 |..
05609H-0C-7 BMO 2022-C1 Mor tgage Trust BMO 2022-C1 A5 CMBS ~ 3.375% 02/15/55 . |-..08/27/2023 ... |Harris Nesbitt Corp . ....520,875 |.. ....600,000 |..
06051G-LE-7 .........|BANK OF AVER CRP Corp Note Call Mi  5.080% 01/20/27 ................ 01/17/2023 ... [Merrill Lynch .. .600,000 .600,000
07336D-Al-1 .........|Barclays Commercial Mortgage S BBOMS 2023-C20 A5 CMBS ~ 5.576% 07/15/56 06/27/2023 ... [Merrill Lynch .516,055 .500,000
081925-AC-3 ......... | Benchmark Mortgage Trust BMARK 2023-B39 A4 CMBS  5.502% 07/15/55 .. .| citiGroup ........ 505,000 500,000
185512-AB~6 .........| CLECO SECURITIZATION | Corp Note Non Call ~ 4.646% 09/01/42 ... . |HILLTOP SECURITIES 621,400 651,000
210518-DU-7 . .| CONSUMERS ENERGY €O Corp Note Call Mi  4.625% 05/15/33 .... 02/13/2023 .. |Barclays Group Inc 795,608 800,000

24422E-XB-0 ......... JOHN DEERE CAPITAL CORP Corp Note Non Call ~ 4.950% 07/14/28 ...660,000 |..

....07/11/2023 ... [CitiGroup ....659,017 |.. .
264420-A0-7 ......... DUKE ENERGY PROGRESS LLC Corp Note Call MW 5.250% 03/15/33 ... .|---.06/26/2023 ... |Merrill Lynch ....508,675 |.. ....500,000 |..
20736R-AS-9 ......... ESTEE LAUDER CO INC Corp Note Call MW 4.375% 05/15/28 -|----05/09/2023 ... | JP Morgan Chase ....389,598 |.. ....390,000 |..
32113C-BY-5 . .|First National Master Note Tru FNMNT 2023-2 A ABS  5.770% 09/17/29 ...00/28/2023 ... |BNP Paribar Securities Corp .. .... 1,273,506 |.. .... 1,275,000 [..

345350-AA-3 .........|Ford Credit Auto Ouwner Trust/F FORDR 2023-1 A ABS 144A  4.850% 08/15/35 . U P «eue|-...02/09/2023 ... [JP Morgan Chase . e .
42806M-CE-7 ......... Hertz Vehicle Financing LLC HERTZ 2023-4A A ABS 144A  6.150% 03/25/30 ....eevveeeeiuueeeeeeiiiiiiiieeeieis [eeeeeiiiiiiee 1...08/21/2023 ... [VAIEOUS ...uveeieeiiesteiie ettt ettt e e e e e e eaeeeeeeeeteeeeeeeeiieeeeeeeeiiees |eeeeeiiiiieeeeeeeiiieeeeeeiiiiees |eeeeeiiieeeeeeeinns 1,146,656 |..ccvvveeeeeennne. 1,146,000 ).oooeniiiieeeeeiiieeeee 0
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49177J-AK-8 ......... KENVUE INC Corp Note Call MW 4.900% 03/22/33 .|....10/17/2023 ... |Tax Free Exchange ... ... 1,196,327 |.. .... 1,200,000 |..

55261F-AR-5 ......... M&T BANK CORPORATION Corp Note Call MW 5.053% 01/27/34 .. . |--..01/24/2023 ... |Merrill Lynch 330,000 |.. 330,000 |..

55361A-AU-8 ......... MSWF Commercial Mortgage Trust MSWF 2023-2 A5 CMBS ~ 6.014% 12/15/56 . ...12/08/2023 ... |Wachovia Bank ....289,429 |.. 281,000 |..

59217G-FP-9 ......... MET LIFE GLOB FUNDING | Corp Note Non Call 144A  5.150% 03/28/33 11/17/2023 ... |Sun Trust .... 959,990 |.. .... 1,000,000 |..

61747Y-FA-8 ......... MORGAN STANLEY Corp Note Call MW 5.123% 02/01/29 . [Morgan Stanley .... 259,995 |.. ....260,000 |..

63743H-FH-0 . .. |NATIONAL RURAL UTIL COOP Corp Note Call MW  4.450% 03/13/26 02/02/2023 ... [Bank of Nova Scotia . .539,617 .540,000

693475-BM-6 . ..|PNC FINANCIAL SERVICES Corp Note Call 5.068% 01/24/34 . 01/19/2023 ... |PNC Bank ... .210,000 210,000

881943-AE-4 . ..|Tesla Electric Vehicle Trust TEVT 2023-1 A4 ABS 144A  5.380% 02/20/29 . 12/13/2023 ... |Wachovia Bank . 166,955 .167,000

883556-DB-5 ......... THERMO FISHER Corp Note Call MW 5.200% 01/31/34 ...11/28/2023 ... |Wachovia Bank ... .. .... 149,769 |.. .... 150,000 |..

60687Y-CT-4 ......... MIZUHO FINANCIAL GROUP Corp Note Call 5.754% 05/27/34 ...iieieiiiaeeieiiinaaeeeeennnnseeeernnneseernnnnes |Donoreeecennnnns [oees 12/18/2023 ... |MizZUNO INVESTOr SEC 00 errrnuiiieirsuueeeeinenuaseereneuaseernnnnnssasennnsaseennnnnsaseeennnnnasseennnnnnsseennnns [saneessnnnnnnnseeennnnnnseeeennnnns faneeeeennnnnseeeennnnnnaes 930,807 |-vvuuniieeeinnieeeeennnas 900,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 14,323,874 14,380,000 42,7%
2509999997. Total - Bonds - Part 3 39,599,048 40,468,413 115,278
2509999998. Total - Bonds - Part 5 10,960,416 11,587,367 27,412
2509999999. Total - Bonds 50,559,464 52,055,780 142,690
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 50,559,464 XXX 142,690
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361790-J5-1 .. | GNVA Pool MA2073 MBS ~ 3.500% 07/20/44 .. 12/01/2023 . | Paydown ... ... 42,651 ... ...42,651 . 44,438 |.. 0. v (1,787) ... 0 0 ..07/20/2044 .
36179-2Y-3 .. | GNMA Pool MA7991 MBS ~ 4.500% 04/20/52 ... ..12/01/2023 . [Paydown . .85,118 .. 85,118 .. 87,630 L0 .(2,512) 0 .0 ..04/20/2052 .
361790-JU-3 .. | GNMA Pool MA7475 MBS ~ 4.000% 07/20/561 ... ..12/01/2023 . [Paydown . .27,037 27,037 28,070 L0 .(1,032) 0 .0 ..07/20/2051 .
3622A2-78-8 .. | GNMA Pool 784367 MBS ~ 4.000% 03/15/44 ..12/01/2023 . [Paydown ... ...60,958 |... 60,958 .. 64,465 |.. 0. ..(3,507) ... L0 0. ..03/15/2044 .
GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51
38383G-AV-3 .. ..12/01/2023 . [Paydown .. ... (362)... .0 ..12/20/2051 .
912828-VB-3 .. |US Treasury Note  1.750% 05/15/23 . ..05/15/2023 . Malurlty (12,936)]... ..0].......2,200,000 |.... ..05/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments (22,136) 0 2,485,001 XXX
3128MJ-UX-6 .. |FHLMC Pool GO8597 MBS ~ 3.500% 07/01/44 ... |....... ..12/01/2023 . [ Paydown ..07/01/2044 .
3128MM-K2-8 .. | FHLMC Pool G18312 MBS ~ 4.000% 06/01/24 ... |....... ..12/01/2023 . [Paydown ... 0. ..06/01/2024 .
31320N-GA-0 .. |FHLMC Pool ZA4693 MBS ~ 3.500% 07/01/46 .. ..12/01/2023 . [Paydown . L0 ..07/01/2046 .
313290-50-0 ...|FHLMC Pool ZA7155 MBS ~ 4.000% 06/01/49 .. ..12/01/2023 . [Paydown . L0 ..06/01/2049 .
313290-IIE-7 .. |FHLMC Pool ZA6945 MBS ~ 4.000% 05/01/49 .. ..12/01/2023 . [Paydown . L0 ..05/01/2049 .
3132AA-M7-6 .. | FHLMC Pool 789382 MBS ~ 3.000% 09/01/43 .. ..12/01/2023 . [Paydown . L0 ..09/01/2043 .
3132AC-SX-9 ...|FHLMC Pool ZT0534 MBS ~ 3.500% 12/01/47 .. ..12/01/2023 . [Paydown . L0 ..12/01/2047 .
3132AD-ME-5 .. | FHLMC Pool ZT1257 MBS ~ 3.000% 01/01/46 ... |....... ..12/01/2023 . [Paydown ... 0. ..01/01/2046 .
3132AD-TZ-1 .. |FHLMC Pool ZT1468 MBS ~ 3.000% 11/01/46 ... [....... ..12/01/2023 . [Paydown ... L0 ..11/01/2046 .
3132DM-RT-4 ...|FHLMC Pool SD0498 MBS ~ 3.000% 06/01/44 ... |....... ..12/01/2023 . [Paydown ... 0. ..06/01/2044 .
31320N-04-8 ...|FHLMC Pool SD1375 MBS~ 3.000% 06/01/52 ... |....... ..12/01/2023 . [Paydown ... L0 ..06/01/2062 .
3132H4-CQ-2 ...|FHLMC Pool U90979 MBS ~ 3.500% 07/01/42 ... |....... ..12/01/2023 . [Paydown ... 0. ..07/01/2042 .
3132H7-DU-5 ...|FHLMC Pool U99114 MBS ~ 3.500% 02/01/44 ....{....... ..12/01/2023 . [Paydown ... L0 ..02/01/2044 .
3132L8-SW-8 .. | FHLMC Pool V83233 MBS ~ 4.000% 06/01/47 ... ..12/01/2023 . [Paydown ... 0. ..06/01/2047 .
3132L9-Y8-2 .. |FHLMC Pool V84335 MBS ~ 4.500% 06/01/48 ... ..12/01/2023 . [Paydown ... L0 ..06/01/2048 .
31335A-52-7 .. |FHLMC Pool G60864 MBS  3.000% 02/01/47 . ..12/01/2023 . [Paydown . L0 ..02/01/2047 .
31336A-U5-5 ...|FHLMC Pool G60604 MBS ~ 3.500% 10/01/45 .. ..12/01/2023 . [Paydown . L0 ..10/01/2045 .
31335A-WT-1 .. | FHLMC Pool G60658 MBS ~ 3.500% 07/01/46 . ..12/01/2023 . [Paydown . L0 ..07/01/2046 .
31335A-WU-8 .. |FHLMC Pool G60659 MBS ~ 3.500% 08/01/46 ... |....... ..12/01/2023 . [Paydown ... L0 ..08/01/2046 .
31335B-C9-5 ...|FHLMC Pool G60996 MBS ~ 3.500% 05/01/47 ... |....... ..12/01/2023 . [Paydown ... 0. ..05/01/2047 .
31335B-DF-0 .. |FHLMC Pool G61002 MBS ~ 4.000% 05/01/47 ... |....... ..12/01/2023 . [Paydown ... L0 ..05/01/2047 .
3133AX-X6-4 .. |FHLMC Pool 0D1601 MBS ~ 2.500% 12/01/51 ... |....... ..12/01/2023 . [Paydown 0. ..12/01/2051 .
3133BM-Q3-2 ...|FHLMC Pool QF0474 MBS ~ 5.500% 09/01/52 ... |....... ..06/15/2023 . [ JP Morgan Chase ... L0 ..09/01/2052 .
3133BM-Q3-2 ...|FHLMC Pool QF0474 MBS ~ 5.500% 09/01/52 ... |....... ..06/01/2023 . [Paydown ... 0. ..09/01/2052 .
3133KL-A7-2 .. |FHLMC Pool RA4530 MBS ~ 2.500% 02/01/51 ... |....... ..12/01/2023 . [Paydown ... 0. ..02/01/2051 .
FNMA FNR 2013-36 AG RMBS ~ 3.000% 12/25/36
BIIBAD-EF=2 .. | e | e ..01/01/2023 . | Paydown .... 0 .. 12/25/2036 .
3138A5-ZL-9 .. | FNMA Pool AH4346 MBS ~ 3.500% 02/01/26 .....|....... ..12/01/2023 . [Paydown ... 0. ..02/01/2026 .
3138A6-AK-6 .. |FNMA Pool AH4509 MBS ~ 3.500% 01/01/26 .....{....... ..12/01/2023 . [Paydown ... L0 ..01/01/2026 .
3138AH-NM-1 .. | FNMA Pool AJ4895 MBS ~ 4.000% 01/01/42 .....{....... ..12/01/2023 . [Paydown ... 0. ..01/01/2042 .
3138E0-RK-7 .. |FNMA Pool AJ7689 MBS ~ 4.000% 12/01/41 .....[....... ..12/01/2023 . [Paydown ... L0 ..12/01/2041 .
3138E5-G4-4 .. |FNMA Pool AK1118 MBS ~ 3.500% 02/01/42 ..12/01/2023 . [Paydown ... 0. ..02/01/2042 .
3138EH-BN-1 .. | FNMA Pool AL0944 MBS  3.000% 11/01/26 ..12/01/2023 . [Paydown ... L0 ..11/01/2026 .
3138EJ-XZ-6 .. |FNMA Pool AL2495 MBS ~ 4.000% 03/01/42 ... ..12/01/2023 . [Paydown . L0 ..03/01/2042 .
3138EK-2D-6 .. |FNMA Pool AL3471 MBS ~ 4.000% 12/01/42 ... ..12/01/2023 . [Paydown . L0 ..12/01/2042 .
3138EQ-FH-0 .. |FNMA Pool AL7367 MBS ~ 4.500% 01/01/42 ... ..12/01/2023 . [Paydown . L0 ..01/01/2042 .
3138EQ-KY-7 .. |FNMA Pool AL7510 MBS ~ 3.500% 10/01/45 .....{....... ..12/01/2023 . [Paydown ... . . 0 ..10/01/2045 .
3138EQ-RU-8 .. | FNMA Pool AL7698 MBS ~ 3.500% 11/01/45 .....{....... ..12/01/2023 . [Paydown ... .. 78,450 |.. O ..11/01/2045 .
3138ER-2F-6 .. |FNMA Pool AL9773 MBS ~ 3.000% 01/01/47 .... |....... ..12/01/2023 . [Paydown ... .. 30,582 |.. 0 ..01/01/2047 .
3138ER-NX-4 .. | FNMA Pool AL9405 MBS ~ 3.500% 06/01/44 .....|....... ..12/01/2023 . [Paydown ... . . 0. ..06/01/2044 .
3138ER-R4-4 ...|FNMA Pool AL9506 MBS  3.000% 11/01/46 .... [....... ..12/01/2023 . | Paydown ... .. 17,281 .. 0. ..11/01/2046 .
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3138ER-TY-6 .. |FNMA Pool AL9566 MBS  3.500% 06/01/46 ..12/01/2023 . [Paydown ... L0 ..(3,499)]... ... (3,4%))... ...36,743 |.... L0 ..06/01/2046 .
3138MK-4P-8 .. | FNMA Pool AQ4429 MBS ~ 3.500% 11/01/42 ... ..12/01/2023 . [Paydown . L0 ... (274) .5,963 |. 0 ..11/01/2042 .
3138WA-GA-9 .. | FNMA Pool AS1092 MBS ~ 4.000% 11/01/43 ... ..12/01/2023 . [Paydown . L0 .(2,815) 0 ..11/01/2043 .
3138IH-KJ-0 .. | FNMA Pool AS7496 MBS ~ 3.000% 07/01/46 ... ..12/01/2023 . [Paydown . L0 0 ..07/01/2046 .
3138WH-LN-0 .. |FNMA Pool AS7532 MBS ~ 3.000% 07/01/46 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..07/01/2046 .
3138X0-MT-2 .. | FNMA Pool AU1269 MBS  3.000% 07/01/28 .....|....... ..12/01/2023 . [Paydown ... 0. L0 ..07/01/2028 .
3138XT-AS-4 .. |FNMA Pool AW3616 MBS ~ 4.000% 06/01/44 .... |....... ..12/01/2023 . [Paydown ... L0 L0 ..06/01/2044 .
3138Y1-7A-7 .. |FNMA Pool AX0888 MBS ~ 4.000% 10/01/44 .... |....... ..12/01/2023 . [Paydown ... 0. L0 ..10/01/2044 .
3138YV-6F-1 .. |FNMA Pool AZ4469 MBS  3.500% 08/01/45 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..08/01/2045 .
3140F0-JG-0 .. | FNMA Pool BC4762 MBS ~ 3.500% 10/01/46 .....|....... ..12/01/2023 . [Paydown ... 0. L0 ..10/01/2046 .
3140FB-EF-3 .. |FNMA Pool BD3733 MBS ~ 3.500% 08/01/46 .....[....... ..12/01/2023 . [Paydown ... L0 L0 ..08/01/2046 .
3140FE-5W-0 .. | FNMA Pool BD7160 MBS ~ 4.000% 04/01/47 .... |....... ..12/01/2023 . [Paydown ... 0. L0 ..04/01/2047 .
3140FX-GJ-5 .. | FNMA Pool BF0200 MBS ~ 3.500% 11/01/51 ... ..12/01/2023 . [Paydown . L0 0 ..11/01/2051 .
3140FX-L7-5 .. | FNMA Pool BFO349 MBS ~ 4.500% 11/01/41 ... ..12/01/2023 . [ Paydown . L0 0 ..11/01/2041 .
3140J6-CK-1 .. | FNMA Pool BM1873 MBS ~ 3.500% 09/01/47 ... ..12/01/2023 . [Paydown . L0 . 0 ..09/01/2047 .
3140J7-2D-6 .. |FNMA Pool BM3471 MBS ~ 3.500% 01/01/48 .....|....... ..12/01/2023 . [Paydown ... 0. ..(2,044)]... L0 ..01/01/2048 .
3140J7-6D-2 .. |FNMA Pool BM3567 MBS ~ 4.000% 09/01/47 .....|....... ..12/01/2023 . [Paydown ... L0 .. (523)]... L0 ..09/01/2047 .
3140J7-UN-3 ...| FNMA Pool BM3288 MBS ~ 3.500% 12/01/46 .....|....... ..12/01/2023 . [Paydown ... 0. ..(2,968)]... L0 ..12/01/2046 .
3140J8-A7-8 .. |FNMA Pool BM3629 MBS ~ 3.500% 03/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..03/01/2048 .
3140J8-BR-3 .. | FNMA Pool BM3647 MBS ~ 4.500% 02/01/47 .....|....... ..12/01/2023 . [Paydown ... 0. L0 ..02/01/2047 .
3140J9-5G-2 ...|FNMA Pool BM5346 MBS ~ 3.500% 12/01/46 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..12/01/2046 .
3140J9-L6-6 .. |FNMA Pool BM4848 MBS ~ 4.000% 12/01/43 .....|....... ..12/01/2023 . [Paydown ... 0. L0 ..12/01/2043 .
3140J9-LN-9 ...|FNMA Pool BM4832 MBS ~ 3.000% 12/01/47 .....{....... ..12/01/2023 . [Paydown ... L0 L0 ..12/01/2047 .
3140J9-VV-0 .. |FNMA Pool BM5127 MBS ~ 3.500% 03/01/47 ... ..12/01/2023 . [Paydown . L0 0 ..03/01/2047 .
3140JA-PW-2 .. | FNMA Pool BM5836 MBS ~ 3.000% 09/01/46 ... ..12/01/2023 . [Paydown . L0 0 ..09/01/2046 .
3140M1-F2-5 .. | FNMA Pool BUO184 MBS ~ 2.000% 10/01/51 ... ..12/01/2023 . [Paydown . L0 0 ..10/01/2051 .
3140MF-Z4-8 .. |FNMA Pool BV2562 MBS ~ 4.500% 07/01/52 ... ..12/01/2023 . [Paydown . L0 0 ..07/01/2062 .
3140MR-3K-1 .. | FNMA Pool BWO801 MBS ~ 5.000% 09/01/52 ... ..12/01/2023 . [Paydown . L0 0 ..09/01/2052 .
314008-WW-1 .. | FNMA Pool CA1560 MBS  4.500% 04/01/48 .....|....... ..12/01/2023 . [Paydown ... L0 L0 ..04/01/2048 .
31400L-YS-9 .. | FNMA Pool CB1620 MBS ~ 2.000% 09/01/51 .....{....... ..12/01/2023 . [Paydown ... 0. L0 ..09/01/2051 .
31400M-KC-7 .. | FNMA Pool CB2090 MBS ~ 2.500% 11/01/51 .....[....... ..12/01/2023 . [Paydown .. L0 L0 ..11/01/2051 .
31400M-RG-1 .. | FNMA Pool CB2286 MBS ~ 2.500% 12/01/51 .....|....... ..06/15/2023 . [ JP Morgan Chase 0. L0 ..12/01/2051 .
31400M-RG-1 .. | FNMA Pool CB2286 MBS ~ 2.500% 12/01/51 .....|....... ..06/01/2023 . [ Paydown L0 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-3M1-7 .. |FNMA Pool CB4403 MBS ~ 5.000% 08/01/52 ... ..12/01/2023 . [Paydown . L0 0 ..08/01/2062 .
314000-LR-4 ...|FNMA Pool CB4835 MBS ~ 5.000% 10/01/52 ... ..12/01/2023 . [Paydown . L0 . 0 ..10/01/2052 .
3140X4-F5-0 .. |FNMA Pool FM1087 MBS ~ 3.500% 06/01/47 ... ..12/01/2023 . [Paydown . L0 .(3,101) 0 ..06/01/2047 .
3140X4-YS-9 .. | FNMA Pool FM1620 MBS ~ 4.000% 09/01/46 ... ..12/01/2023 . [Paydown . L0 .(1,973) 0 ..09/01/2046 .
3140X6-RR-4 .. |FNMA Pool FM3195 MBS ~ 3.500% 11/01/45 ... ..12/01/2023 . [Paydown . L0 .(3,358) 0 ..11/01/2045 .
3140X7-BJ-7 .. |FNMA Pool FM3640 MBS ~ 4.000% 12/01/47 .....{....... ..12/01/2023 . [Paydown ... 0. . (2,114)).. L0 ..12/01/2047 .
3140X7-P9-4 .. |FNMA Pool FM4047 MBS ~ 3.500% 09/01/46 .....|....... ..12/01/2023 . [Paydown ... L0 ....(6,926) ... L0 ..09/01/2046 .
3140X8-P3-5 .. |FNMA Pool FM4941 MBS ~ 3.000% 02/01/47 .....|....... ..12/01/2023 . [Paydown ... 0. ...(1,480) ... L0 ..02/01/2047 .
3140XG-BP-3 .. |FNMA Pool FS094 MBS ~ 4.000% 03/01/82 ......[....... ..12/01/2023 . [Paydown ... L0 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-WR-4 .. |FNMA Pool FS2455 MBS ~ 4.000% 07/01/52 .....{....... ..12/01/2023 . [Paydown ... L0 L0 ..07/01/2062 .
31410L-C5-9 .. |FNMA Pool 890292 MBS ~ 4.500% 01/01/41 ..12/01/2023 . [Paydown ... 0. L0 ..01/01/2041 .
31410L-WR-9 .. | FNMA Pool 890856 MBS  3.500% 01/01/47 ..12/01/2023 . [Paydown ... L0 L0 ..01/01/2047 .
314161-T3-6 .. |FNMA Pool AB1469 MBS ~ 4.500% 09/01/40 ... ..12/01/2023 . [ Paydown . L0 0 ..09/01/2040 .
31416V-Z0-5 .. |FNMA Pool AB1656 MBS  4.000% 10/01/40 .... ..12/01/2023 . | Paydown ... 0. 0. ..10/01/2040 .
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31417A-P6-0 .. | FNMA Pool AB4044 MBS ~ 3.500% 12/01/41 ..12/01/2023 . | Paydown .... ....96,764 |... ..100,756 L0 ....(3,668) ... L0 ..12/01/2041 .

31417B-HL-4 .. | FNMA Pool AB4734 MBS ~ 3.000% 03/01/27 ... ..12/01/2023 . | Paydown . .75,139 L0 .(1,333) 0 ..03/01/2027 .

31418E-BT-6 .. | FNMA Pool MA4549 MBS ~ 3.000% 02/01/52 ... ..12/01/2023 . [ Paydown . .40,083 L0 .(1,214) 0 ..02/01/2052 .

31418P-S7-1 .. | FNMA Pool AD2341 MBS ~ 4.500% 03/01/40 ... ..12/01/2023 . | Paydown . 6,749 L0 .(3%4) 0 ..03/01/2040 .

31419A-U8-8 .. | FNMA Pool AE0B06 MBS ~ 4.000% 11/01/40 .... |....... .12/01/2023 . | Paydown ... .29,990 |... L0 ...(1,690) ... L0 ..11/01/2040 .

31419B-PY-5 .. | FNMA Pool AE1338 MBS ~ 3.500% 08/01/25 .....|....... ..12/01/2023 . | Paydoun .... 10,570 |... 0. 0. ..08/01/2025 .

31419D-B5-9 ...|FNMA Pool AE2759 MBS ~ 3.500% 08/01/26 .....|....... ..12/01/2023 . | Paydown ... . 7,258 ... 0. 0. ..08/01/2026 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink

54627R-AL-4 .. | 3.615% 02/01/29 .....ooovirrieeiiiiiiiiieneeciiis | e ..08/01/2023 . |Paydown ........ccovuveeneeforeenninii e 329,166 (VN [0 [V 0 (VN [V (VN O 11,326 [..02/01/2029 .
LOUISIANA ST OFF Rev Bond Non Call ~ 1.650%

546510-FQ-6 .. | 09/01/33 ..ooooiiiiiiiiiiiiiiiee e [ e ..12/01/2023 .|Call ~ 100.0000 ..... [.cccoeeriiurrrnnnnns foreeennnnnns 280,000 |.....vveeennn 280,000 |............ 280,000 |............ 280,000 f.....coevvnnnnns (VN S [0 [V [V 0 feeeenn. 280,000 |..oeoeeeeennns (VN [V [V O 4,620 ..09/01/2033 .
MICHIGAN ST FIN Rev Bond Non Call  5.000%

SOAATT-0B-2 ...| 12/01/23 oo [ e ..12/01/2023 . [Maturity ....ccooooeviiinns [ e 110,000 |...ccvneeeees 110,000 |............ 128,273 |............ 112,955 [oovveeiiiiienes (VN F, [(25°555) ] FO, (VN S (28557 (VN FRRR 110,000 [o.oevvnvnnnnnnee (VN [V (V0 PR 5,500 |.. 12/01/2023 .
NEW YORK ST DORM AUTH REVENUES Rev Bond Cont

65000B-NV-6 .. |Call ~ 5.000% 10/01/34 ......ovvevveiiiiiiienns [ e ..06/21/2023 . [CitiGroup ....oovuvvveerees feereriiiiiiiniiiiis foeeeenne 2,019,735 |.......... 1,785,000 |......... 1,940,027 |.......... 1,931,312 |oevveiiiieens (VN F, (W73 S (VN S (772 ) F 0l....... 1,923,790 [oeeennnnnnnnne (VN F 95,945 |........... 95,045 |....oonnns 91,011..10/01/2034 .
PENNSYLVANIA ST Rev Bond Cont Call ~ 5.500%

709223-7L-9 .. | 12/01/31 Looviiiiiiiiiiciciiieee e | e ..12/01/2023 .[Call ~ 100.0000 ..... [..cooeiiurrrnniniin foereenne 1,055,000 |........... 1,055,000 |......... 1,265,789 |......... 1,081,502 [...evvvnnnnnnnnnn 0t (26,502).cevvveerennnnns (VN R (26,502) [.eeeeeeeeieennnn 0l....... 1,085,000 |.....ceeennnnns (VN [V (1 PR 58,025 |..12/01/2031 .
UNIV OF TEXAS TX Rev Bond Non Call  5.000%

915115-8V=7 .. | 07/01/23 ..ooeiiiiiiiiiceiiiiieee e | e ..07/01/2023 . [Maturity ....ccooovrvinns fornennnii e 800,000 |.......c.... 800,000 |............ 940,504 |............ 813,169 [o.vvvvviiiinnnns [V FRT (13,169)...evvenininnnnnn (VN R (13,169) |.eeveeeeeeees (VN FRRR 800,000 |...cevvvrrrnnnns (VN [V (1 PR 40,000 |..07/01/2023 .
VIRGINIA ST CMIL Rev Bond Non Call  5.000%

927793-09-8 ...| 05/15/23 ...icvvviiiiiiiiiiiii e [ e ..05/15/2023 . [Maturity ....ooooovviiins fornnniiiiiiii o, 170,000 ... 170,000 |............ 196,540 [..oeeen... 171,900 [oeinninnnnnnnns 0eeeeenns (1,900)]. 0o [V RO (1,900) |.evvvveennnnnnns [ OO 170,000 [...ovvvennnnnnns [V oy [0 oy [V PP 4,250 |..05/15/2023 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 9,508,251 9,358,601 9,967,531 9,590,753 0 (212,349) 0 (212,349) 0 9,378,400 0 129,850 129,850 308,663 XXX
AlG GLOBAL FUNDI Corp Note Non Call 144A

00138C-AM-0 .. | 0.800% 07/07/23 ......oevreeiiiiiinieeeeeiineeae | e ..07/07/2023 . [Maturity .....coooooveeiuns forneenii e 405,000 |............. 405,000 |.......ec... 404,688 |............ 404,946 |......oveennnne [N B4 [oeeiiiiiies (U L7 R 0 foeeeannne 405,000 |...ooveeeennnnn (L R (1 (118 PR 3,240 ..07/07/2023 .
Al1G GLOBAL FUNDI Corp Note Non Call 144A

00138C-AQ-1 .. | 0.450% 12/08/23 .....ccovvvveiiiiiiiiiiineenne [ | 12/08/2023 . |Maturity ......oooeevvevnns foois s 1,000,000 |.......... 1,000,000 |............ 998,900 [....vvnneeee 999,656 |.......eeeeeennnn [V 7 [V 344 o 0f....... 1,000,000 |...evvnennnnne (L R (1 (110 PO 4,500 |.. 12/08/2023 .
Ally Auto Receiv ALLYA 2019-3 A3 ABS

02007R-AC-3 .. | 1.930% 05/15/24 .......eeveeeeiiiiiiiee e e ..02/15/2023 . [Paydown .......ccceeeeerii fooniiiiiiiii [ 29,832 [c.eeeennes 29,832 ... 29,831 |.ueeeeene 29,830 [oeeeeriiiiienns (U 2 | (O TR 2 IO (I IO 29,832 [ooeeiiiiiiens (L R (1 (18 PO 60 |..05/15/2024 .
BANK OF NY MELLON CORP Corp Note Call MW

06406R-AM-9 .. | 1.850% 01/27/23 ....ooeiiiiiiiiaiiiiieeeeeeees | e ..01/27/2023 . [Maturity ......ooooveiinns fooreiiiiiiiiiiis e 2,000,000 |.......... 2,000,000 |......... 1,998,600 |.......... 1,999,966 |....oevveernnnnn [N B [oeiiiis (U K7 R 0f....... 2,000,000 foeeeeriuueannns (L R (1 [0 PO 18,500 |..01/27/2023 .
BANK OF NY MELLON CORP Corp Note Call

06406R-AP-2 .. | 0.350% 12/07/23 ...oeviiiiiiiieieeiiieeeeeeeas | e ..12/07/2023 . [Maturity ......oooooecinns fooneoiiiiiiiiiiis oo 1,000,000 |.......... 1,000,000 |............ 998,930 [o.eeeeueeeen 999,667 |- [N T XX I [N 33 foeeeieiiiis 0f....... 1,000,000 |...evvnennnnne (L R (1 (110 PO 3,500 |.. 12/07/2023 .
BENCHMARK MORTGA BMARK 2018-B2 A2 CMBS

08161C-AB-7 .. | 3.662% 02/15/51 ......coiummmiiiiiiiiiiieeeceias | s .. 11/01/2023 . |Paydown .......ccccueeeeeees fornenniiii e 145,707 |....oce...e 145,707 |............ 150,078 |.......cc... 146,269 |.....ceveenenne (I (570 I [ TR (562) [+eeeeeireeens 0 foeeeannne 145,707 | (L R (1 (U8 PO 2,034 [..02/15/2051 .
BMW Vehicle Owner Trust BMWOT 2020-A A3 ABS

09661R-AD-3 .. | 0.480% 10/25/24 ......ccveeeeiieiiiiiieeeeeas | e ..08/25/2023 . [Paydown .......ccceeeeeriis feoriiiiiiiiii [ 34,933 |t 34,933 e 34,930 [oeeeiiinnns 34,933 | (U LI IO (O TR 1 [ (I IO 34,933 [ooiiiiiiiiens (L R (1 (18 PO 58 [..10/25/2024 .
CFCRE Commercial CFCRE 2016-C4 AHR CMBS

12531Y-AP-3 .. [3.121% 05/10/58 .....coeeriiiiiiieiiiiiiiieeeees | e ..12/01/2023 . [Paydown ......cccueeeeeries fooeeiiiiiiiiicii [ 16,259 |..eeveeeennne 16,259 |- 15,758 | 16,155 |..eveeeeeiies [N T 104 | [N 104 | (I IO 16,259 | (L R (1 [0 PO 276 |..05/10/2058 .
Credit Suisse CSMC 2020-NET A CMBS 144A

126438-AA-8 .. [2.257% 08/15/37 ...eoeviiiiiiiiieiiiiiceeeces | s ..12/01/2023 . [Paydown .......cccouveeeeres founniiiiiiiinii e 2,185 | 2,185 [ 2,251 | 2,219 [oeiiiiiiies [N T (K7 T [N (K2 [\ OO 2,185 | (L R (1 (18 PO 41(..08/15/2037 .
CarMax Auto Owne CARMX 2021-1 A3 ABS

14316N-AC-3 .. [0.340% 12/15/25 ...coovviiiiiiiiiiiieeceees | e .. 12/15/2023 . [Paydown .......ccceeeeerii fooniiiiiiiii [ 82,490 [..oceeennnnns 82,490 |...oovennnn. 82,474 |............. 82,486 |.......cccueeeees (U L3N F (O TR LI PO (I IO 82,490 |..oeeieiinnnns (L R (1 [0 PO 147 .. 12/15/2025 .
Carvana Auto Rec CRVNA 2020-P1 A4 ABS

14687A-AP-3 .. [0.610% 10/08/26 ......ccevveeeeeiiiiiieeeeeins | oo fen 12/08/2023 . Paydoun ... ..10/08/2026 .

14913R-20-8 ...

17200X-AU-4 ..

210518-DM-5 ..

247109-BS-9 ..

36252-AX-6 ..

CATERPILLAR FINL SERVICE Corp Note M
0.650% 07/07/23
CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS
3.098% 04/10/49
CONSUMERS ENERGY CO Corp Note Ca
0.350% 06/01/23 ....ovvveeeiiiiiieeeiieee,
DELMARVA PR & LT Corp Note Call MW 3.500%
11/16/23 ...
GS MORTGAGE
3.998% 04/10/47

..07/07/2023 .

12/01/2023 .

..06/01/2023 .

11/15/2023 .

..12/01/2023 .

Maturity

Paydown ....

Maturity

Maturity ...

Paydown

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

...158,901 |...

............ 135,000

...395,000 |...

............ 385,073

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

.. 158,901

............. 135,000

.. 395,000

............. 385,073

.. 163,661

............ 134,954

.. 304,834

............ 408,629

............ 599,942

............ 134,992

............ 388,706

. 159,563 |..

. 394,983 |..

..158,901 |....

........... 135,000

........... 385,073

..395,000 |....

..07/07/2023 .

..04/10/2049 .

..06/01/2023 .

.. 11/15/2023 .

..04/10/2047 .
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GENERAL DYNAMICS CORP Note MW Call 1.875%
369550-Al-8 .. |08/15/23 .....eeieeeiiee e | e ..08/15/2023 . IMaturity .....cooeieeeeens foevmmmnineeeennes o 395,000 |.....ccevnenn 395,000 |.eevvnnnnnnn 392,298 |.eevuunnnnnn 304,745 [..ooeeeiis [ PR P P [ PR P [V PO 395,000 |[....cevvnnnnnnns [V [V [V A 7,406 |..08/15/2023 .
GOLDMAN SACHS GROUP INC Corp Note Non Call
38141G-RD-8 .. |3.625% 01/22/23 ..eeeveeeeeeeeeeeeeeereeeee | e ..01/22/2023 . IMaturity ...ocooveneeveeens foevmmnieeeeeeniees e 280,000 [+eevvnnnnnnns 280,000 [...eeeeenee 279,115 [ 279,9% |[..ooeeiiiis [ [ [ [ AT [V PO 280,000 |eeveunneeeennns [V [V [V A 5,075 [..01/22/2023 .
JPVBB COMMERCIAL JPMBB 2015-C32 A2 CMBS
46590J-AT-4 .. |2.816% 11/15/48 ...oeeeeeeeeeeeeeeee e e ..04/01/2023 . | Paydown ... ..11/15/2048 .
JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS
46590T-AD-7 .. | 3.414% 03/15/50 evvveeeeeeeeneeeeeeeeeeeeeeen | e ..10/01/2023 .| Paydown ..eeeeeeeeeeennnnsfoeeeenneeeeeeenes e 31,099 [ooenneeennn 31,099 [...ccennnnnns 31,410 [oeeeeeennnnns 1 I T [ PR (V)] FEPP [ PR (V5] ) PO [ PP 31,099 [.ooeeiiiinns [V [V (U AP 885 [..03/15/2050 .
JPNBB COMMERCIAL JPMBB 2013-C12 A4 CMBS
4663IN-AP-6 .. | 3.363% 07/15/45 .ooeeeeeeeeieeeeeeeeeeeeeeeen | e ..02/01/2023 . | Paydown ... L4775 . ..07/15/2045 .
JP MORGAN CHASE JPI
46642C-BH-2 ...| 3.538% 07/15/47 oeveeeeeeeeeee e e ..12/01/2023 . |Paydown .......oeeveennnnnns 345,094 346,479 |oeeeeeeeeennnnnn (U (1,385)f-cceeeeeiiines (V) (1,385) |+ eeevnneeens [V PO 345,094 ..07/15/2047 .
KEY BANK NA Corp Note Call MW 5.690%
49327M-3A-0 .. |01/03/24 ..o | e .10/27/2023 .| Call 100.0000 .... ... 800,000 .800,000 .. L0 .. 800,000 |.... ..01/03/2024 .
LOCKHEED MAI
539830-BV-0 .. |5.100% 11/15/27 ...oeeeeeeieeeeeeeeeeeeeeeees e ..06/15/2023 . |Merrill Lynch ............ 180,000 179,709 [.ooeeeeiies (U1 PR <72 (U B2 e [V PO 179,741 .. 11/15/2027 .
MBALT 2021-A A4 MBALT 2021-A A3 ABS
58770G-AC-4 .. |0.250% 01/16/24 ....eeeeeeeeeeeeeeeeeeeeeeee e ..06/15/2023 .| Paydown ....eueeeeemnnnnesfoeeeenieeeeeenes e 85,719 [.eeeeeenennnns 85,719 |eevennes 85,711 |oeeeeees 85,718 [ [ T s [ ) N PO [ PP 85,719 |.oeeeeiies [V [V (U 56 [..01/16/2024 .
ORACLE CORP Corp Note Call MW 2.625%
B838IX-BR-5 .. |02/15/23 ..eereeiieeeeeiee e eeeen | s ..02/15/2023 . Maturity ....cooveeiereeens foermmnieeeeeenes e 800,000 [-eevvvnnnnnns 800,000 [.....ceevwee 799,472 |............ 799,988 |..evueeeeinnnnnn (U1 PR 12 oo (U 12 | [V PO 800,000 [-.eeeeeeeeennnns [V [V [V AU 10,500 |..02/15/2023 .
Public Service N PSNH 2018-1 A1 ABS
69363P-AA-8 .. | 3.004% 02/01/26 ..eeeeeeeeeeeeeeeeeeeeeeeeeennn e ..08/01/2023 .| Paydown ..eeeeneeeeemnnnesfoeeeeniiieeeeeenes e 27 475 |oueeeeeennn 27 475 [ 27,475 [ 27475 | [ [V [ [V O [ PP 27475 |ooeeeiies [V [V (U AP 638 |..02/01/2026 .
PFIZER INC Corp Note Call MV 3.200%
TATOB1-EN-9 .. | 09/15/23 .o eeeen | s ..09/15/2023 . IMaturity ....coovmeieereens foevemmnieeeeeennes s 1,100,000 |.......... 1,100,000 |......... 1,097,767 |......... 1,099,667 |.eeevveneeaeenee [ PR N I [ PR K [V PO 1,100,000 |...cevvvnnnnnnne [V [V [V AU 35,200 |..09/15/2023 .
PG&E RECOVERY FND LLC Corp Note Sink
TAT10T-AD-0 .. | 5.045% 07/15/32 eeveeeeeeeeeieeeeeeeeeeeeeeen | e ..07/15/2023 .| Cal | 100.0000 ... |eeeueeeeeemniieeee fereeeeeeennas 16,982 |.ceveeeeees 16,982 |...eenneeenee 16,982 |eevvvnnnnnns 16,982 [.oeeeeeiinnnnees [ 2 [ [ 2 | [ PP 16,983 |oeeveeiieieenes [V IO (Dfeeeeeeeiiees ()] FEPTTT 535 |..07/15/2032 .
PROCTER & GAMBLE CO/THE Corp Note MW
T42718-EB-1 .. | 3.100% 08/15/23 ....eieeeeeeieeeeeeneneeeeeenens e ..08/15/2023 .| Maturity .....coovuieeeeens foevmmnniieeeeenniees e 185,000 |-.veeenneeees 185,000 ............ 183,803 |.eevennnnnes 184,914 .o (U1 PR 86 | eeeeeeieeeens (U 86 |oeeeeeeeeennan [V PO 185,000 [oveueeeeernnnnns [V [V [V 5,735 |..08/15/2023 .
PUBLIC SERVICE ELECTRIC Corp Note Call MW
744560-BII-5 .. |3.250% 09/01/23 oeeveeeeeeeeeeieeeeeeeeeeeeeeen | e ..09/01/2023 . Maturity ....coovveiereeens Joermmmnieeeeenniees o 586,000 [-eevvvnnnnnns 586,000 [......cc... 584,963 |............ 585,852 |evuueeeeennnnns [ PR 148 e [ PR 148 | [V PO 586,000 |oeevvuueeeenns [V [V [V AU 19,045 ..09/01/2023 .
QUALCOMM INC Corp Note Call MW 5.400%
T47525-BS-1 .. |05/20/33 .evrneeieeeeieiee e eeeen | e ..06/15/2023 .| Merrill Lynch ..ocovveeeei]oemmmmnineeeemniies Joeneeeeeens 897,770 |eeeeennnnns 850,000 [...ueeeeeee 849,507 |............ 849,516 |..eeueeeeinnnnnn (U1 PR <72 (U K7 IO [V PO 849,547 |...coovennnnnnns [V 48,223 |c.eeennnnnn 48,223 |ooueennnenn 28,178 [..05/20/2033 .
Tesla Auto Lease TESLA 2020-A A3 ABS Prv Plc
88167H-AC-0 .. |0.680% 12/20/23 .....cceeeeeieeeeeeennneeeeeennns e ..01/20/2023 .| Paydown .....eeveemnniees |eeennee e [ 3,130 [ 3,130 | eeeeiiies 3,129 [t 3,130 [oeeeieeiiiinans [ [V [ [V O [V PO 3,130 |oeeeiiiieeeenee [V [V (U R 2..12/20/2023 .
UBS-BARCLAYS COM UBSBB 2013-C6 A4 CMBS
90349G-BF-1 .. | 3.244% 04/10/46 ...oovveneeeeeeneiieeeeeeeeeeeees | e ..04/01/2023 .| Paydown .....eeeeveemnnnes foeeenniieeeeeenies e 701,024 |............. 701,024 |............ 729,974 |............ 701,305 [.coeeeeeiiinnes (1) (281)]eeeeeeeeeies [ R (281) |eeeeeeeeenaen [V PO 701,024 |ooveennne [V [V [V O 3,526 |..04/10/2046 .
Verizon Owner Tr VZOT 2020-B A ABS  0.470%
92290B-AA-9 .. |02/20/25 .....neeieeeeiiee e | e ..10/20/2023 .| Paydown ......eeeeveennnnes foeeennie e e 365,116 |.....ccen 365,116 |.cevvennnnen 365,039 |............ 365,103 |oeeveeeeeerennnns (U1 PR LT (U 13 | [V PO 365,116 |oeeveeneeeenes [V [V (U AP 634 |..02/20/2025 .
Volkswagen Auto Lease Trust VWALT 2020-A A3
92868V-AC-3 .. |ABS  0.390% 01/22/24 .....oevveeeiieeeeeenn | e ..03/20/2023 .| Paydown .....eeeeeeennnnes foeeenniie e e 163,537 |.eeveenennnns 163,537 |.evvennnes 163,506 |....eennneen 163,534 ..o [ K| [ KT IR [V PO 163,537 |oeeveeiereaeee [V [V (U AP 109 [..01/22/2024 .
WF-RBS COMMERCIA WFRBS 2013-C14 ASB CMBS
92890P-AF-1 .. | 2.977% 06/15/46 ....eeeeeeeeeeeeeeieeeeeeeeen e ..04/01/2023 .| Paydown ....eeereeemnnnesfoeeeennieeeeeeies e 30,609 [..cevvennnnnns 30,609 |.eevennnnnnns 31,784 |..cceeeneet 30,603 [o.eeeeeeeeennnnn [ [ [ (-3 AP [ PP 30,609 |...ccvvvnnnnnnns [V [V (U AP 156 [..06/15/2046 .
WELLS FARGO COMM WFCM 2016-C37 ASB CMBS
95000P-AF-1 .. | 3.615% 12/15/49 .oooreeiiieiiiiieeeeeeeeeeeeee | s ..12/01/2023 .| Paydown ....eeeeveemnnees foeeenniee s e 167,764 |............. 167,764 |............ 172,795 |.ooeeeeenees 168,838 [...ccevvnnnnnnnns (U (1,075) ]+ ceeeeeeeeeee (V) (1,075) |veeeeeeeeennns [V PO 167,764 |oeeeeeennnnnns [V [V [V O 3,346 |.. 12/15/2049 .
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A
95003L-AA-8 .. |CMBS 144A  6.626% 02/15/40 .....ccevvveeeeeee | s ..09/15/2023 .| Paydown ...eenereeemnnnesfoeeeenieeeeeeenes e 46,756 [..ccevnnnnnnns 46,756 |.eevennnnnnee 46,756 |....ccvnnnnnn 46,756 |ceveeeeeeennnnnn [ [V [ [V O [ PP 46,756 |..ocevnnnnnnnnns [V [V [V A 2,015 [..02/15/2040 .
BANK OF MONTREAL Corp Note MW 0.450%
06368E-A3-6 .. | 12/08/23 .....eeeeeeeeeeeeeennneeeeeeenneeeeeens | A ..12/08/2023 . |Maturity ....ccooveieeeeeen foermmmnineeeeenies s 1,000,000 ..12/08/2023 .
Golden Credit Ca GCCT 2018-4A A ABS 144A
380881-ER-9 .. |3.440% 10/15/25 eeeveeieieeeieeee e A..... ..08/15/2023 .| Paydown .....eeeeeeiennnes foeeenniie e e 900,000 ..10/15/2025 .
NATIONAL BANK OF CANADA Corp Note Call
63307A-2M-6 .. | 0.550% 11/15/24 ..11/15/2023 .| Cal | 100.0000 .... ..1,000,000 |... ..11/15/2024 .
ATRIUM CDO CORP ATRM 13A A1 CLO 144A
04966H-AA-4 .. |6.854% 11/21/30 ...eeeeeeeienieeeeeeeiieeeeeeeennn | D ..10/23/2023 .| Paydown ...eeeereeemnnnes foeeeeneeeeeens e 23,687 ..11/21/2030 .

09628J-AL-5 ..

Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO
1440 6.677% 04/20/31 ...

..10/20/2023

. | Paydown ....

.. 105,015

.. 105,015

..04/20/2031 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
COOPERAT RABOBANK UA/NY Corp Note Non Call
21688A-AL-6 .. |2.750% 01/10/23 ......ovvvvvvviiieiiiiieinieieeennns | Deee ..01/10/2023 . [Maturity ..ccoooovviiiiiics o s 500,000 |............. 500,000 |.....ccc... 499,650 |............ 499,998 |......ccvnnnnnnee (VN P PO [V 2 fooiiiiiiinns (VN 500,000 |..oooeeieinnnns (VN (1 PO [V O 6,875 [..01/10/2023 .
Galaxy CLO LTD GALXY 2015-19A A1RR CLO 144A
363190-BN-1 .. |6.610% 07/24/30 .......eevvvvrvennennnnnnnnnnnnnnnnn | Deviie ..10/24/2023 . [ Paydown ..07/24/2030 .
LCM LTD Partnership LCM 2015-A AR2 CLO 144A
50184N-AR-3 .. |6.677% 07/20/30 .. ..10/20/2023 . [ Paydown ... ..07/20/2030 .
Madison Park Funding Ltd Mdpk 2018-27A A1A
55820Y-AA-5 .. | CLO 144A  6.707% 04/20/30 .................... [D...... ..10/20/2023 . [ Paydown ..04/20/2030 .
Magnetite Ltd MAGNE 14-8A AR2 CLO 144A
55052Y-AP-2 ...|6.635% 04/15/31 ..10/16/2023 . [ Paydown ... ..04/15/2031 .
MIZUHO FINANCIAL GROL
60687Y-BF-5 .. | 1.241% 07/10/24 .......covvvvvvvvveiiinennineeeennnn | Dee ..07/10/2023 . [Cal | 100.0000 ..... |oeeeeeeeeeiiniiiiiens ferveeinnnnns 307,000 |....ccevnnnnn 307,000 |....cceennnn 307,000 |.....cennnn 307,000 [o.vvvvvrrnnnnnnee (VN (1 PO [V [V (VN 307,000 |ooeeeiieinnnns (VN (1 PO [V O 3,810 [..07/10/2024 .
SHELL INTERNATIONAL FIN Corp Note Call MW
822582-BZ-4 .. |3.500% 11/13/23 .. ..11/13/2023 . [ Maturity ... ..1,100,000 |.......... 1,100,000 |......... 1,095,402 |......... 1,099,146 |.. L0 ..11/13/2023 .
VOYA CLO LTD VOYA
92012V-AY-1 .. |6.684% 04/17/30 ......evvvvernrnnnnnnnnnnnnnnnnnnnnn | Deve .. 10/17/2023 . [Paydown .......ccevvvvveveisovneiiiniiiininiiins o 220,372 |............. 220,372 |............. 220,372 |............ 220,372 |oeeeeeiiiee (VN (1 PO [V [V [N . 220,372 |oeenniiinnnnnne (VN (1 PO [V O 8,982 [..04/17/2030 .
VOYA CLO LTD VOYA 2015-1A A1R CLO 144A
92014N-AJ-0 ...|6.557% 01/18/29 .....covvvvvviiiiiiiiiiiiiieieeennnn | De 1071872023 . [Paydown ......ccevvvvvvveinsoovniiiiiiiiiiiies e, 193,153 [cuvvvvennnnee 193,153 ... 193,153 |....oeeeeeee 193,153 [covvviiiiiiinenns (VN (1 PO [V [V [N . 193,153 |.ooooiiiiiiiins (VN (1 PO [V O 7,228 (..01/18/2029 .
VOYA CLO LTD VOYA 2014-4A A1RA CLO 144A
92914R-AY-8 .. |6.756% 07/14/31 ....evvuvenniininiiiiiiiiiiiinannies D...... ..10/16/2023 . |Paydown ......ccevvvvveieini]onniiiiiiiiieiiieens | 23,317 |ouveeiinnnnnees 28,317 | 23,317 |............. 28,317 |, [ [ PP [V [ [ P 28,317 | [V P [0 PP [V 1,426 |..07/14/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 19,293,595 19,242,041 19,306, 8% 19,245,037 0 (4,067) 0 (4,067) 0 19,240,966 0 52,630 52,630 354,317 XXX
2509999997. Total - Bonds - Part 4 31,286,847 31,085,643 31,833,243 31,342,928 0 (238,552) 0 (238,552) 0 31,104,367 0 182,480 182,480 688,205 XXX
2509999998. Total - Bonds - Part 5 11,294,997 11,587,367 10,960,416 0 0 22,912 0 22,912 0 10,983,327 0 311,671 311,671 129,604 XXX
2509999999. Total - Bonds 42,581,844 42,673,010 42,793,659 31,342,928 0 (215,640) 0 (215,640) 0 42,087,694 0 494,151 494,151 817,809 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 42,581,844 XXX 42,793,659 31,342,928 0 (215,640) 0 (215,640) 0 42,087,694 0 494,151 494,151 817,809 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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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
GNMA Pool MAB949 MBS  6.000% 06/20/53
36179K-5d-1 . [ ceeeeeeeee ..06/28/2023 .| Wachovia Bank ...........cccceeeee ..12/01/2023 . |Paydoun .......cooovvviiiiins |oeniiiiinins 13,488 |........... 13,629 |........... 13,488 |.oovveeenns LT 2 (VN F (L)) (VN F [RL3))] (VN [V PO [V (V] 219 [oeeiiiiiiiiis 43
GNMA Pool 786478 MBS ~ 5.500% 01/20/53
3622AC-CP-3 ...f ceeeeeeiiii ..02/15/2023 . |Morgan Stanley ... ..12/01/2023 .| Paydoun .... L0
3622AC-M3-1 .. oo ..07/27/2023 .|Pershing ........ccooovvviiiiininni. ..12/01/2023 . |Paydoun .......ocoovviniiiins |oeiiiiiinnns 12,318 [ooeeees 12,342 |.......... 12,318 | 12,318 [ [ F [4))] [ F (4] (VN [V PO [V (V] LN 51
91282C-HC-8 ...[US Treasury Note  3.375% 05/15/33 .... |....... ..06/22/2023 .|BNP Paribar Securities Corp ... |..06/23/2023 .|Pershing ........ccccooovvres |ovrnnnnnnnns 800,000 |......... 771,878 | 777,344 |............ 771,898 [oooeiiiiiinnnnnns [ F VN (VN FOTTR 20 [ouvnniniiiiinnns (VN FTRR [V PO 5,446 |............ 5,446 |............ 3,082 |..cevennnns 2,861
Goldman Sachs Asset
91282C-HT-1 .. [US Treasury Bond  3.875% 08/15/33 .... |[....... ..09/19/2023 . |Merrill Lynch ...oovvvvnniiiiinnnn .. 12/15/2023 . |Managment ..........oooooeinn |oviinnnnnnnns 400,000 |.......... 384,377 |.couuenns 398,078 |............ 384,693 [.....iiinnns JU 316 |evveiiiiinnnn [V PO 1L N Ol 0 loeeeeenns 13,385 |..ovveeeees 13,385 |..ooeeenns 5,205 ... 1,516
0109999999. Subtotal - Bonds - U.S. Governments 1,272,425 1,230,142 1,247,847 1,229,016 0 (1,125) 0 (1,125) 0 0 18,831 18,831 9,868 4,613
FHLMC Pool SD0818 MBS ~ 3.000% 12/01/51 BNP Paribar Securities
S1B2DM-4B-8 .. [ ..10/16/2023 .|Morgan Stanley ... ..12/13/2023 .| Corp .. ...962,331 |...

S1B2DM-4B-8 .. | oo [ ..10/16/2023 . [Morgan Stanley .................... ..12/01/2023 . [Paydown ......ccoeeiiiiiiiis |, 20,514
FHLMC Pool SD0612 MBS~ 2.500% 11/01/50
S1B2DM-VD-4 .| e [ ..08/11/2023 . JP Morgan Chase ................... ..12/01/2023 . [Paydown ......cceeeiiiiiiiis |, 21,239

FHLMC Pool SD0708 MBS~ 2.500% 02/01/51

3132-YD-1 .. | .. e [ ..08/11/2023 . [Pierpont Securities LLC ........ .. 12/01/2023 . |Paydoun ... L0l
FHLMC Pool $D2586 MBS ~ 5.500% 10/01/52

31320P-2T4 ..f e [ ..05/25/2023 . [ JP Morgan Chase ................... .. 12/01/2023 . [Paydoun ....cveveeevereieies forereieieann 10,183 |oveverenen. 10,256 |veveven. 10,183 |ovuvveene. 10,183 |ovuvvererereanns (L 1C)]| P (L ((C)]| P (L (U A (L (U L7 I, 47
FHLMC Pool SD3610 MBS ~ 3.000% 04/01/52

B132E0-AK-8 .. [ v [ .. 11/16/2023 . [ JP Morgan Chase ................... .. 12/13/2023 .| P Morgan Chase ........... |oveveveeesee. 963,392 |....n. 817,679 |.......... 841,951 [............ 817,625 [cevvereeennen. (L (X)) (L (X)) I (L [ 2,3% |........... 24,326 | 3,773 |ererann 1,606
FHLMC Pool SD3610 MBS~ 3.000% 04/01/52

B132E0-AK-8 .. [ v [ .. 11/16/2023 . [ JP Morgan Chase ................... .. 12/01/2023 . [Paydoun ....coevvevevereres [oereieianns 4,780 |ovovereen 4,057 | L 4,780 [oovrrirnee (L 728 [ (L 728 [ (L (U A (L (L] 172 S 8

31BBBU-0E-8 .. | vvveververereneieresiereseereseeieneeienesnenes | eerenes ..02/10/2023 .| JP Morgan Chase ................... .. 12/01/2023 .| Paydonn ....evevveverierees foreeiennnnns 188,005 |.......... 185,008 |.......... 188,005 |..venvenne 188,005 |.vevveverirenens (L] 2,996 [coverreriinne [ 2,996 |ovovereeenn (L (U A (L (L 2,962 |ovevrrne. 329

313303-6T-8 .. [ e [ ..06/29/2023 . Pierpont Securities LLC ........ .. 12/01/2023 . [Paydoun ....covvvvevereres [oereieiianne 4,035 | 4,016 ... 4,035 | 4,035 | [ 19 [oereiii [ 19 forereiiiee (L (U A (L (L] LY 2

BTA0ON-II8 .. | e | e ..00/28/2023 . |Nomura Securities ................ ..12/13/2023 .| P Morgan Chase ........... [oeeerueuenes 701,142 |.......... 502,355 |.......... 613,554 [..oveeene 593,049 |.vovevinienenn (L] [k (L [k (L [ 20,505 [........... PARSI) 4,499 | 17

BTA0ON-II8 .. | e [ e ..00/28/2023 . |Nomura Securities ................ .. 12/01/2023 .| Paydoun ....evevveeerieeres foreereienns 12,538 [oveeee. 10,593 [+vevenenne 12,538 [covevrinnne 12,538 |oeererrieienns (L] 1,945 |ovoveeieeins [ 1,945 [ (L (U A (L (L] Ly 2

314000-3G-8 .. | vvererererreierieesiee et | e ..06/26/2023 .|BNP Paribar Securities Corp ... |..12/01/2023 .|Paydoun ......coceverueverns orreererinnne 17,019 [oovreeee 7,274 [ 17,019 [ovvveeenene 17,019 [ooverieiiee, (L) S (5] (L [155)) I (L (U A (L (U KL 73

31400R-CB-7 .. | eeverevererieneienesiene s sieieseeneneenenes | eevens ..02/10/2023 .| Morgan Stanley ............co.... .. 12/01/2023 .| Paydoun ...veveveveriereres foreereiennns 1,732 [ooveeee 1,923 [ 1,732 [ 1,732 [eeeeie (1] S (G110 IS (L [GLID] R (L (U A (L (U vl 2

31400R-EJ-8 .. | everereriieierieiesiee e | oo ..02/10/2023 . |Harris Nesbitt Corp .. .. 12/01/2023 . |Paydoun ...

BH40KG-FY=0 .. [ 1vveerereieeeereeeeeeeeres [ .. 12/22/2022 . [Nomura Securities ................ .. 12/01/2023 . [Paydoun ....cveveveveveieies |orereieieann 29,401 [oureee. 25,625 |.vovvennn 20,401 [vvrernnanne 29,401 |oveverereieeanne [ KIvZ( ) [ 3,776 [ (L (U A (L (U I 2
FNVA Pool FS3064 MBS~ 3.000% 04/01/52

BTAOKIMN-0 . [ oo [ .. 12/22/2022 . [Credit SUiSSE ..ovcveveveveneenaens .. 12/01/2023 . [Paydoun ....cveveeevereieies forereieieann 50,161 |........... 45,267 .o 50,161 [...cvoveen 50,161 [oovvrrernnes [ 4,895 | [ 4,895 |.vveeenn (L (U A (L (U 174 IS 4
HOUSTON TX ARPT SYS REVENUE Rev Bond Non National Financial Services Co

442349-6L-4 ...[Call  5.000% 07/01/35 ..ovoveviverenenes [ oo ..06/30/2023 | cuiiiiiiiee e .. 12/14/2023 .| P Morgan Chase ........... |oeveveesee. 365,000 |.......... 402,909 |.......... 414,129 ... 401,865 [.ovoveeeeennn [ (1,084)]..vvennn [ (1,084)].vvvinn (L 0 [ 12,264 |..voeen 12,264 [ocvvennn. 7,553 | 0

0909999999. Subtotal - Bonds - U.S. Special Revenues 3,408,942 3,002,237 3,126,796 3,024,809 0 2,571 0 2,571 0 0 101,987 101,987 28,038 3,853
AIR PRODUCTS & CHEMICALS Corp Note Call

009158-BF=2 .. [ 4.800% 03/03/33 ...vveveverenciins [ e ..02/27/2023 . [CItiBrOUp «vvvevevvverererenenennas ..06/15/2023 . [CItiBroup «.vovevvevevenens foverennen 1,200,000 |....... 1,197,924 |....... 1,209,960 |......... 1,197,973 [ooveveriiennne (L] ) (L 49 [ (L] A (| 11,987 [cevvennene 11,987 [oovennne 7,120 [ 0
Bank BANK 2022-BNK39 A4 CMBS  2.928%

06530V-AJ-7 .. [02/15/55 .vvvrieiiieieieeeicceien [ e . 11/15/2023 . [Merrill Lynch ..covevveenenns .. 12/11/2023 . |Barclays Group Inc. ..... |oveveeenee. 878,000 |.......... 714,267 [..voeee. 729,906 |............ 715,307 [oeveveiiennn (L 1,130 o (L LI A (L] A (| 14,509 [.vevrneee 14,509 |.veuveenenn 2,999 [oveenene 1,143

BRISTOL-MYERS Corp Note Call M
110122-D7-8 .. ]5.900% 11/15/33 ..oooeeiivvieieeiiiiiiieiees s ..10/30/2023 .| JP Morgan Chase ................... .. 12/11/2023 . [Merrill Lynch ....oooeees Jovennnnns 1,900,000 |....... 1,895,592 |....... 2,019,002 |......... 1,895,619 |..oovveeeeennnnn Ofeiiiiiiinns 2 oo Ofeiiiiiiinnns 208 PN [\ N Ofienns 123,473 |.......... 123,473 |...ovveee 9,342 ). i 0
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META PLATFORMS INC Corp Note Call MW
30303M-8N-5 .. [4.950% 05/15/33 .....evvvvvvrrmmnnnnnnnnnnnnnn | eeeeens ..05/01/2023 .| JP Morgan Chase ................... ..12/19/2023 . |Barclays Group Inc. ..... |.ccoooeiiis 600,000 |.......... 599,706 |.......... 615,990 |............ 599,733 [.ooiiiiiiiiinns (VN F P24 [N P (VN [V F, 16,257 |..ccveenns 16,257 |.oeveeneee 18,810 [c.vvvennnnnnnnnee 0
INTUIT INC Corp Note Call MV 5.200%
46124H-AG-1 .. [09/15/33 ..eevviiiiiiiiiiiiiin [ eeeees ..09/12/2023 . |Morgan Stanley .................... ..12/1172023 . |Merrill Lynch .....oooooeis |oeniiiiiiins 600,000 |.......... 596,538 |.......... 606,216 |............ 596,603 |...ooovviennennns (VN F (171 O [N (171 O (VN [V P 9,613 |ouvvvrenns 9,613 |.oeeeeeens U P 0
KENVUE INC Corp Note Call Ml 144A
49177J-Ad-1 .. [4.900% 03/22/33 .....oevvvvvrernnnnnnnnnnnnnnn | eeeeens ..07/07/2023 .|Morgan Stanley .................... ..10/17/2023 .| Tax Free Exchange ........ |.......... 1,200,000 |....... 1,196,160 |....... 1,196,327 |......... 1,196,327 |ooooveeennnnnnns [ F 167 oot [ F 167 oo (VN [V PO [V 0 fiiinns 33,483 |........... 17,803
PNM ENERGY TRANSITION Corp Note Non Call
69380M-AA-4 .. [5.643% 08/15/40 ....ooeeeeiiiiiiiiiiiiiiinnnns |eeeees ..11/07/2023 .|RBC Capital Markets .............. .. 12/11/2028 .| CitiGroup .ovvvvvvveveieeenes foeeeeeeeenns 528,000 |.......... 527,850 |.......... 542,863 |............ 527,850 |.ooeeiiiiiinnnns [ [\ A [ [\ A [\ P [ PP, 15,014 |........... 15,014 |............ 2,317 |, 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,906,000 6,728,037 6,920,354 6,729,502 0 1,466 0 1,466 0 0 190,853 190,853 91,698 18,946
2509999998. Total - Bonds 11,587,367 10,960,416 11,294,997 10,983,327 0 22,912 0 22,912 0 0 311,671 311,671 129,604 27,412
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 10,960,416 11,204,997 10,983,327 0 22,912 0 22,912 0 0 311,671 311,671 129,604 27,412
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CcusIP
Identification

Description,
Name of Subsidiary,
Controlled
or Affiliated Company

3

Foreign

4

NAIC
Company
Code

5

6

NAIC
Valuation
Method

Book/Adjusted
Carrying Value

Total Amount of
Goodwill Included in
Book/Adjusted
Carrying Value

Nonadmitted
Amount

Stock of Such
Company Owned by
Insurer on Statement Date

10

Number
of Shares

11

% of
Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

olo|lo|lo|lo|o|oc|o|o|o|o|o|o|o|o|eo|e

2509999999. Total Bonds

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

7109999999. Total - Parent, Subsidiaries and Affiliates

7709999999 - Totals

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

Number
1A ...0 1B.. =S D 0§ e 0 1TE.S i, 0 TF oS 0 1G.8 i, 0
1B 0 2B.. .3
1C ...0 3B.. =S
1D ...0 4B.. =S
1E 0 5B.. .8
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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 *
Bank of America .......cccceeveiiienieniennns ... Charlotte, NC ..ccoriiiiiiiiieeeee ....21,150
JPMorgan Chase ......... New York, NY ..

Bank of New York Mellon .. New York, NY

.. 2,890 |.

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 24,040 0 (21,721)[ 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 24,040 0 (21,721)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX 24,040 0 21.721)] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.n (206,741) 4. i (206,255) 7. (199,685)]  10. October. ... (259,996)
2. February...|.ccconiiiinns (137,851) 5. 274,171 8. August.........feeiiis 3,270,984 11.  November... ... (134,546)
3.  March 1,295,283 6. June 1,000,635 9. September (193,794) 12.  December (21,721)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

3 4 5 6

Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

...................... US Treasury Bill  912797GC5 .......eeiiiiieeiie ettt e ettt e e et e e e e e et e et e e eee e et e et aee e e e et eeeeeeeeaaeeaeeans

...................... 12/28/2028 oo | 5,221 Ll 0171172024 L

........................ 1,198,259

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

1,198,259

0109999999. Total - U.S. Government Bonds

1,198,259

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

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

2419999999. Total - Issuer Obligations

1,198,259

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

olo|lo|o|o|o

2509999999. Total Bonds

1,198,259

665279-87-3 ...... N e ——— [ [ 12/27/2023 ......... | X .

....................... 12,762,604

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

12,762,604

31846V-56-7 ....... |First Amer ican Government Obligations Fund Z .... | 128,959 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 128,959
i AT [ [ 12/29/2023 .......... | [ T T R e N N 1,515,503
Subtotal - Qualified Cash Pools Under SSAP No. 2R 160,985,013 1,515,593

8609999999 - Total Cash Equivalents

175,074,835

1,580,8%

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE UnitedHealthcare of New England, 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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooiiiiiiiiiiicceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan .......ccccocoveiininiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada ......ccccoveiiiiiiicieees
New Hampshire
New Jersey .......cccovveeneeieniieneenns

New Mexico
New York

Oklahoma ...
Oregon .....coviviiiiiiinieseseneniene
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington .........cccocevieniienens
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands ...........

Canada
Aggregate Alien and Other

U 0
0 [ 0
U 0
0 [ 0

......................... (O O |
............... 110,597 |............... 106,781
......................... (O O |
......................... (U R |
......................... (O O |

............ 1,071,938 |............1,031,421
......................... (O O |
......................... (U R |
......................... (O O |

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

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 110,597 106,781 1,380,929 1,339,096

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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