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ANNUAL STATEMENT FOR THE YEAR 2024 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 ....oooevieriiiercieveieieeeeseiesesssessssesessssssnssesesssssenssenes oo 0, 111,789 | 10.054 | 34,111,798 .o O 34,111,798
1.02 All Other GOVEIMMENLS ..........c.cocveveveeeeeiiierereieeeeeeeeseeeieneseeseseseseneseseseeeesenesesesenennenens O [ 00000 | (VN SRR | ISR 0
1.03 U.S. states, territories and possessions, etc. guaranteed .............c.cccooofoeeeeene. 8,336,138 |............ 2.457 |......... 8,336,137 | O 8,336,137
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 4,470,956 |............. 1.318 |........ 4,470,957 | 0 | 4,470,957
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEET ... 86,311,919 [........... 25.440 |........ 86,311,916 [....oooovveen 0 86,311,916 |........... 25.440
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 147,843,309 |............ 43.576 |...... 147,843,303 | O [ 147,843,303 |........... 43.576
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) .......cccoovriieeiinnnnseieeeeenesesesese e oo (111,036)]-........... (0.033)]...c.cnvne [QRRIVEICH) EUY | RO [QRRIVEI) — (0.033)
6.02 Cash equivalents (Schedule E, Part 2) ...........cccocoeeveevininnireseeeees e 58,313,887 |............ 17.188 |........ 58,313,887 ..o 0 o 58,313,887 |.......... 17.188
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 .....................|ooc... 58,202,851 |............ 17.155 |....... 58,202,851 |.cceeeiieeen O [ 58,202,851 |........... 17.155
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 339,276,962 100.000 339,276,962 339,276,962 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 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) .........uiiiiiiiiiiiie ettt b b bbb bt bbbt as e e ae et e s resbestestesaesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ettt et e et e e st e e st e aae oeabeeabeeabe et e et e st e s aeesheeas eeetseesseaseenaeeseeaeeaeenaean
Current year change in encumbrances:

B ] = S =T i TR o1 10T o e T OO PPPPPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b et b et h bbb e 0o b e se e b e 0o b e b e b e e e b e s e e b b e e b b e saebe 2204 E SRS AR SR L LR oA L AR e R e e b e R e e b e Rt ebesebesetese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... ... S ... ..\ uttetesseeeeeseeebeanbeenteenseanseas £oeemseaseeaseenseeseeaeeaeenaean

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

A B )= S =T TR o 10 o e PSP PRTPS

7.2 TOtals, Part 3, COIUMN T0 ...ttt b bbbt bbbt b b e b b e se e b e oo b e e b b e e e b e e e b b e e b e b e saebe 201 E SRS AR SR L e R e R b e b e b e e b e b e e b e b et esbesebese s e st
Deduct current year’s depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ot b bbb bbb e b et b e bt b et e b bt s b b e sb b sa b S0 e R oA e e bR s bbb

LA o] = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiitiiiii ettt bbbttt bbbttt 2o e et e e e e e e e e e e eneeas
[DI=Te [0 o) =T Mo o E=Te (g a 11 C=To IR= 100 To 0L OO PRSPPI

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiiti ittt bbbt bbb bbb bbbt b bt b e bt b e bt bt e bt b 2msemneenses e e e e e e e e e e eaenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr YEAT .........ciiiiiiiiiii et 2seese e e e e e e e e e e e aeneeas
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 .......oeeiieiieee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccoevvvvvee. A ... N ...

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

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

10.1 Totals, Part 1, COIUMN 11 ..o b bbb e b bbb b s b b e b b et b et b et b e e e b o R e s E e R e e s e bbb et e b b e b b

O e = R o Ty A A o] [0 T T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......cocouiiiiiiiiiiiiiiiieieeeeeies —eeeee e
Rl e= Y= TV Lo T [ o 1= g Lo OSSR
ST o] ol =T I (Mg T= Y B o TU TS BN T R )
Deduct total NONAAMIEA @MOUNLS ............oo ettt e b e e e e e E e e e e o e e e e e £ e e e E e e R £ S E e SR e SR e e R e £ e e £ R e e ee e e e e R e e R e e e e ee e eeesReebeseeaae s S0ess e s e b e b et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiiiii bbbttt bbb e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiiitiite ettt bbbttt bbbt b bt E e E b E £ E e AR E £ E £ E e bt b e b e ARt e b e bt eb et 2o mme e e ese e e e e e e e e e e eneeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiii bbb bbbt b bbbttt b e R e e aesreeresaeetesteetesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ettt e et e e st e e st e aae oeabeeabeeabe et e et e e b e s e e abeeas eeetseesseaseenseenseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T i TR o 10T o e R PP RTPS

3.2 TOtals, Part 3, COIUMN 12 ...t b et b bt bbb b se e b e oo b e e b e b e e b oo e b b e e b e b e saebe 228 H R SRS AR SR Lo R oA L e b e R e e b e bbb e bt ebesebese s ese e
P aXeTe (U= o) e =TotoTU o | O OO
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneeee..... A ...
5.2 Totals, Part 3, Column 9 ...,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et teesutetasntatassseainstaansssaanssaaansseessteessseesateeessteeaaseeesateeeasseeaaseeesase Saeeeeneeeenaeeenaseseaseennaeeens
Deduct amortization of premium @Nd AEPIECIALION ...........o i iiiiiie ettt e et et e st e ea e e ea e e es e e st e st e s s e eaeeeaeeeaeeem e e es e e as e e st e st e mseenbeenseenseeneeaneas Sheeesteesteesseasseaaseaaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

LS B o) =1 S =T i TR o 10T o e I AP PRTPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b bbbt bbb b e e b e e b e e b e b e e b e s e e b e b e e b e b e saebe 2284 E SR e AR e AL e R e R L e b e R e e b e b e e b e b et eateseabese s e st s s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e b e bbbk b bt b b e b b et b et b e e e b o8 e S E e R e e s e b e b e bbbt b nen

O e = R o Ty A A o] [0 T W B O O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuiiiiriiiitiitiiie ittt bbbttt b bt sbe s Seeeeeesee e s e e ee e e e eeneeas
[B2=Te [0 o) e=T M ToT o E=Te (g a 11 C=To IR= a0 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbb bbb bbb bbbt Rt bbbt bt bt e bt b Snseemeessens e e e e e e e e e e e e enees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............cccueueueeeeeeceeteteteeeescaete et eeessssesesesesessssesesesesessssssesesessssssssesesessnsssesesasasnssantesessssnssansesans seessscaceesans 263,882,083
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiiuieeiteteitete ettt et ete et et et et e e et e seetess st esessese et et es et e s esessetess st esessese st ese st ebesebeesetessabenssaensassenseseneeseneas 109,425,463
ACCTUAI OF QISCOUNT .......cvvvieeecect et eeeceete et eeecaet et e s es e s saeaeteseseessaeaetesesensesesesesesensseetesaseseesssetesasesensesetesesesensseetessesnsnsetesasssnsnsetesesesnsnsntetesenneres 265,220

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

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

LT o= Ta 2 Y=ot 1[0 1720 @01 LU 11/ Y o Wt < TSR

4.4, Part 4, COIUMN T1 oottt b bbbt £ e b bbbt £ £ e E b E k£t £ e e h bbbttt e bbbkttt ne e R b bR e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiieeeeceeteie e eeectete e e et eessaete et eseessaeaetesesesssaetetesesensssssesesesenssessesesesnsssssesasasensseesesesasnsnsesesesananas febesestssaeaeses 1,760,306
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiuieieeieeeeeeeeteeee et te ettt ettt e et e s es e et e s et esssessas e eeeseeseaeeneaen 92,921,894
DedUCt aMOTHZAtION OF PIEMIUM .........iceceeeeeeieecececee et eeeaeaeeeee s e s aeaeeetesesesssssseseses s sssssesesessssssseeses s s ssassesesesssssssseses s s ssasseses s s sssnsesesassssnseseses s assssnsnsnsas sesstsesesesesanas 1,337,902
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt ettt et ettt et e s e s e et et e s e s et e b et e s s et se et s e s et e b et e s esess s es e s et e b et e s esesses e s s e s et et esessas s ases s e bbb eb e e et ntne e e bbbt eetae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeeeeeceeeciee ettt ettt a s s ettt ses e s e s e e s s s s s e s et esessaea s s st et eseseseasasasas s eseseseans febebebtsetae st esenebebebnataeas 0

8.4, Part 4, COIUMN 15 ...ttt b et b e th e E b et E bR b€t h b4 £ Lo E e E b £ E L E e E b £ et E b b et b b e b s enensnsea et es s s e s en 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1, Pt 1, COIUMN M4 L.ttt bbbt h e E b6 R £ eo b4 ee LS E b £ E L E SR bbb b et b b eenensnsea et en s e s en 0

9.2, Part 2, SECHON 1, COIUMN 17 .....vuieieiieeeeeeecece ettt ettt a s s et et es e s e s e s s s e s s e s et e s essas s s st s et esesesea s s s st eseseseans febebebeeet et st esenebebebnataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt b et s e b b e bt s et b b et et s et e b et taeae 2omansnseaetesesannsnsesesn 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 ...........cccouiiiiiiiiiiiniiiiise e 831
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeeceetetesesesecaesesesesesssaesesesesesssaesesssesesssassesasanas seesesscscaesens 281,074,107
(DTt [N Tet i (o) =TI g e g F=Te Lo Ty (=T o IR=T 4o U Y 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueuiiieeeececeeteeeeeeeceete e s eescaete e s esesssseae s s eseessesaesesesensssssesesesensssstesesesensssssesesasnas feesesesesesnas 281,074,107
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ANNUAL STATEMENT FOR THE YEAR 2024 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 34,111,789 | 32,577,909 |........c.c...... 34,035,984 |................. 34,906,053
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 34,111,789 32,577,909 34,035,984 34,906,053
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 8,336,138 8,010,210 8,974,768 7,445,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 4,470,956 4,162,167 4,888,885 4,325,000
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 86,311,919 80,414,513 90,173,086 84,101,902
Industrial and Miscellaneous, SVO 8. United States .....c.ooooveeeeeeeeeeeeeeeee o 127,347,020 |................ 115,831,321 | 127,886,264 |............... 126,451,446
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 2,529,478 |.....ooeen 2,431,551 | 2,530,219 | 2,486,000
Loans, Unafilated Cortiicates of 10._ Other Countries 17,966,811 17,221,147 18,040,537 17,793,662
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 147,843,309 135,484,019 148,457,020 146,731,108
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 281,074,111 260,648,818 286,529,743 277,509,063
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 281,074,111 260,648,818 286,529,743
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ANNUAL STATEMENT FOR THE YEAR 2024 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
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments

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

............... 4,471,309

............... 8,805,353

............. 18,508,038

.............. 2,222,119

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

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

1,508,226

618,668

6,214,244

8,336,138

5,337,545

8,336,137

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

.............. 1,016,808

............... 1,146,361

............... 2,307,788

............... 4,470,957

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

............... 4,470,957

1,146,361

2,307,788

4,470,957

9,520,745

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

31,611,228

24,005,866

86,311,916

86,976,442

10,969,232

31,611,228

24,005,866

13,425,909

6,299,681

86,311,916

86,976,442

86,311,916




ANNUAL STATEMENT FOR THE YEAR 2024 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

61,535,811
.2,363,324 |....

.. 1,619,181

69,233,492

.............. 1,090,896

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)

143,860,798

...3,982,505 |.

........... 137,138,865
..... 3,987,510 |....

............. 28,939,461

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 2024 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)0 29,961,174 103,717,421 |........... 120,269,428 |............. 16,738,924 |........... 6,404,660 |........ccoveveveveeen 0 | 277,091,607 248,152,145 |............. 28,939,462
122NAIC 2 o (D) el 0 2,363,324 |.... ... 1,619,181 ...3,982,505 |.. ...3,512,505 |.. 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 ... 0 0
12.7 TotalS ..o f 29,961,174 |........... 106,080,745 |........... 121,888,609 |............. 16,738,924 |.............. 6,404,660 |..........coc0ovevevenenee. 251,664,650 |............. 29,409,462
12.8 Line 12.7 as a % of Col. 7 10.7 37.7 43.4 6.0 2.3 0.0 100.0 89.5 10.5
13. Total Bonds Prior Year
13ANAIC T e 26,433,629 |........... 105,975,522 |........... 103,047,047 |............. 18,132,827 |...............7,503,806 |......cocevereereieecc O oo XXX e e XK [ 261,092,831 |..ocvcvcccn 98.5|......... 226,619,695
132 NAIC 2 oo (V) 1,323,459 |.............. 2,664,051 [ O e O e 0 e XXX e e XK e o 3,987,510 oo 1.5 | 3,517,510
13.3NAIC 3 e sees e O i O e O e O [ O e O O XK e XK [ 0f.. ...0.
13ANAIC A e O o O e O [ O [ O e O O XXX e XXX [ 0 ...0.
13.5NAICS ... 0 ...0.
13.6 NAIC6 ... 0 0.
13.7 TOtalS .o e 26,433,629 |........... 107,298,981 |........... 105,711,098 (b) ....265,080,341 |........ccorvcnnnee 100.0 |........... 230,137,205
13.8 Line 13.7 as a % of Col. 9 10.0 40.5 39.9 100.0 XXX 86.8
14. Total Publicly Traded Bonds
14.1 NAIC 1 91,051,866 |........... 108,311,850 |............. 16,572,202 |.............. 6,404,660 |.........ccceoecrrrrececes 0 [oorinne 248,152,144 |........cooc........ 883 [ 226,619,695 |......cccveennn 85.5|.......... 248,152,144
14.2NAIC 2 ... 2,363,324 |.... ..3,512,505 o 1.2 3,517,510 |.... 1 ...3,512,505 |..
T4.3NAIC 3 ot O 0 [ O o O e O e O e O [ 000 e 0. 0.0 [ 0.
144 NAIC4 ... 0. 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 93,415,190 |........... 109,461,031 |............. 16,572,202 |.............. 6,404,660 |........ccocvevernnnnne [V 251,664,649 |.......................89.5 [......... 230,137,205 251,664,649
14.8 Line 14.7asa % of COL 7 ...oveveuemeeeeeeeeforreecccc 10.3 [ 37 | 835 [ 6.6 [ 2.5 [ 0.0 | 100.0 [ XX o DLO 0. SN ND 6o CNIY SR 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 9.2 33.2 38.9 5.9 2.3 0.0 89.5 XXX XXX XXX 89.5 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 ...

............. 28,939,

...470,000 |..

463

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

Section 12 1.5 4.5 4.4 0.1 0.0 0.0 10.5 XXX XXX XXX XXX 10.5
(@) Includes $  orroreenene 20,409,462 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 480,000 current year of bonds with Z designations and $ ......cccceveeeccuennencnee 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 $ .o 0 current year, $

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

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

......................... 0;NAIC2$

0 current year, $

....... 0; NAIC3 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
......................... 0; NAIC4 $.oveccciee

0; NAIC5 $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccoeeevreeinceincineenes oo, 4,009,597 |.covvvennene 7,451,009 17,546,423 |.............. 1,455,837 | 0 [ XXX o 30,462,866 16,967,978 |..coovviivveen 6.4 | 30,462,866

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

1.05 Totals

...461,711 .

1,354,344 |..

..961,616 |..

.766,282 |...

.. 3,648,032 |..

.5,151,257 |...

3,648,932 |.

N

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

2.05 Totals

w

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

80I1S

3.05 Totals 1,503,226 618,668 6,214,244 0 8,336,138 5,337,545 8,336, 137 1
. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........cccoeeeoveoeieniieieeeeeeeees o, 1,016,808 |............... 1,146,361 |....c........ 2,307,788 |ceeeeeeieiees [V USRS | B SSSURINTD . & RSN AU 4,470,957 |oooveiieiveene 1.6 [, 9,520,745 |...ooevieiieeenn 3.6 [, 4,470,957 oo, 0

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

7.05 Totals

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0
4.05 Totals 1,016,808 1,146,361 2,307,788 0 4,470,957 9,520,745 4,470,957 0
. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations e 6,261,328 |............. 18,612,267 12,039,908 |..oovoveieiieenens O oo 725,000 oo XXX o 37,638,503 41,116,276 ..o 155 | 37,638,503
5.02 Residential Mortgage-Backed Securities ... 4,110,071 |. 12,793,760 |.. 10,993,910 |.. .46,898,331 |.. 45,053,041 |... ..46,898,332 |.
5.03 Commercial Mortgage-Backed Securities .......... [.................. 597,833 |.oeieirieine 205,200 |eovereiieiennne 972,048 | 0 o O e O XK e [ 1,775,081 807,123 | 0.3 | 1,775,082
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0
5.05 Totals 10,969,232 31,611,227 24,005,866 86,311,915 86,976,440 86,311,917
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoceeeeeeeeeeieieeieeeeeeees e, 8,147,564 |............. 46,239,244 60,585,232 |....covrieiinns 924 174 e O e U XXX i [ 115,896,214 . 106,644,288 2 e, 96,101,727
6.02 Residential Mortgage-Backed Securities ... FO F [0 T [0 [0 T 0 Jooeeeeeeeieeeieeeen O [ XK [ [0 A, 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... |[............. 2,033,407 |.....cenee 7,435,600 |.............. 7,593,267 oo, [V SRSRRRRRRRRRRR | B USSORIID . & RN RO 17,062,283 |...coovvveiiieee 6.1 20,625,052 |..c.ooveiieiiiienne 7.8 [ 14,438,776 |.............. 2,623,507
6.04 Other Loan-Backed and Structured Securities ... 1,819,628 10,224,281 2,674,175 166,723 14,884,807 13,857,033 7,893,339 6,991,468
6.05 Totals 12,000,599 63,899, 134 70,852,674 1,090,897 147,843,304 141,126,373 118,433,842 29,409,462
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

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired

8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2024 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 ..........cccceoviiiineeiieeeeeeeees e 20,938,523 |..cceeennne 74,067,549 |......c.... 98,693,595 |.....covenennee 2,380,011 ... 196,804,678 |....oooveviiiannn 70.0 |oooeeennne D.9.0, NI RUN D,9.0 NI RURR 177,010,190 [.ovevenenes 19,794,488
12.02 Residential Mortgage-Backed Securities .......... [..cccconenne 4,571,782 |..coovnnee 14,148,104 |.............. 11,955,526 |......ceee 14,192,191 50,547,263 |......covvvevrreenn. 18.0 [, D.9,0 TN RURR D.9,0 TN RUNN 50,547,264 |......covvveeeriiienns (1
12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 2,631,240 |.ooeiennen. 7,640,809 ....8,565,315 18,837,364 |....ccvovveeeiiienenn6.7 [ D.9.0. NI RUN D.9.0 RN RURRN 16,213,858 |...ccvevennns 2,623,506
12.04 Other Loan-Backed and Structured Securities . |- . 10,224,281 . .. 14,884,807 |. 7,893,339 [ 6,991,468
12.05 SVO Identified FUNAS .......cccooeoeriiineieienenens e XX e XXX e XXX e XXX o XXX o0 o, 0 fooeiiii 000 e XXX e XXX o 0 0
12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0
12.07 Unaffiliated Bank LOANS .........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
12.09 Totals B P 29,961,173 |ooeveennn 106,080,743 |......ceeee 121,888,611 ..o 16,738,925 |...ccvevveninns 6,404,660 |....cveeeieiiiiinnn [V P 281,074,112 oo 100.0 o D.9.0. NI RUN D,9.0 NI RUNR 251,664,651 |.............. 29,409,461
12.10 Line 12.09 as a % of Col. 7 10.7 37.7 43.4 6.0 2.3 0.0 100.0 XXX XXX XXX 89.5 10.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 18,982,295 |......oceee. 79,411,938 |.............. 76,915,046 |................ 3,477,553 ... 179,586,832 157,200,841

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

.4,137,086 |...
.1,990,733 |...

. 13,187,165 |..

.. 11,520,968
13,750,669

14,655,273 |..

..50,204,298 |.
. 21,432,175 |.

..50,204,298 |..
. 18,229,048 |..

13.04 Other Loan-Backed and Structured Securities . |. 1,323,515 . 13,857,033 |. 4,503,019 |..
13.05 SVO Identified FUNAS ........c.coeverinininenenenens forenenenes XK foreeeees XX foreeiee e XX e XXX e XXX o0 et XXX o XXX s o0 o000 e 0 [.
13.06 Affiliated Bank Loans ... .0
13.07 Unaffiliated Bank LOANS ..........ccccuvirininininins foeeeeiciciciciccee 0 [0 [0 o0 [0 [ O XX e XX e XXX [0 0000 [ 0
13.08 Unaffiliated Certificates of Deposi . 0 0
13.09 Totals B A 26,433,629 |............. 107,298,982 |............. 105,711,095 |...ccvenveee. 18,132,826 265,080,338 230,137,206
13.10 Line 13.09 as a % of Col. 9 10.0 40.5 39.9 6.8 100.0 86.8
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 17,468,908 |............... 67,082,956 |............. 89,353,316 |.oecoveeenn 2,380,011 | 725,000 | 177,010,191 e ... 157,200,841 177,010,191
14.02 Residential Mortgage-Backed Securities 4,571,783 |... . 14,148,104 |.. 11,955,525 14,192,191 |.. .. 50,547,263 |. ..50,204,298 |. . 50,547,263 |..
14.03 Commercial Mortgage-Backed Securities ........ [...cccoenee. 2,494,832 |...occvvnenn 6,466,835 |......ccuvnee 7,252,191 18,229,048 |.....oovvvviiieeeenn8.9 s 16,213,858
14.04 Other Loan-Backed and Structured Securities . |................ 1,276,044 |................ 5,717,295 |coiiis 900,000 |-eeeueeeeieieieeeens 0 o0 e XXX o 7,893,339 | 208 e 4,503,019 [oooeeiiiiiieein 17 s 7,893,339

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

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

Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
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 ....ooevveieiiiicicciecies
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

...... 1,173,974

4,506,986

....... 3,208,127

166,723
......................... 0.6

0.1




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE 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 175,074,835 |..coovoveeenns 1,198,259 |..coviiienne 12,891,562 |.............. 160,985,014
2. Cost of cash equivalents aCQUIrEd .............cccceueueuevceceeeeeeeeeeeeceeeeeeeeseseeaeas [ 839,912,957 |..oocvvinnne. 20,539,272 |.....oovvnnne. 98,204,747 |....cvevne. 721,168,938
3. ACCIUAI Of GISCOUNE ...ttt [oessessessese s 17,470 | 7,470 [ (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveviririiiieieieieieeesesieie e sessesesesenes [oeseseseeneneesees s (O O (O T [0 0
6. Deduct consideration received on diSPOSALS ...............ccceveveveeeeecueueiereeeecaens [orereecenenne 956,691,375 |..ovcvrienne. 21,755,000 |....ococeneee 103,503,929 |............... 831,432,446
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 ............ |ooecccoriinrniecnns (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 [ 58,313,887 |...ovievrcccis | 7,592,380 |..oocvirrenee 50,721,506
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) 58,313,887 1 7,592,380 50,721,506

(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 2024 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, E06, EO7, EO8, E09



(1=

ANNUAL STATEMENT FOR THE YEAR 2024 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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-0A-9 ..... US Treasury Bond .......cccevvvvviivnnnnnniinnnnnnnnennns foon e oo | s LA e 798,191 |...87.6940 |.................701,552 |oeiiiinnnnnn 800,000 (U R - 2 AU | Y AU | B RN 3.500 |...... 3.518 ....06/03/2023 ...|....02/15/2039 ...
912810-SR-0 ..... US Treasury Note . LA ...60.2070 |... ... 900,000 |.. 0 [ 11,888 |0 o0 e 1.125 |...... 3.389 ....06/30/2022 ...|....05/15/2040 ...
912828-50-0 ..... US Treasury Note . LA ...99.09%0 |... .2,400,000 |.. O e 127 o0 [0 e 3.000 |...... 3.006 ....09/28/2018 ...|....09/30/2025 ...
912828-5J-5 ... US Treasury Note . LA ...98.9920 |... .1,500,000 |.. O [ 837 0 0 e 3.000 |...... 3.030 ...10/29/2018 ...|....10/31/2025 ...
912828-J2-7 ..... US Treasury Bond . LA ...99.7170 |... ... 110,000 |.. LU R 1< . N | N RPN | ) A 2.000 |...... 1.515 ....08/24/2023 ...|....02/15/2025 ...
912828-X8-8 ..... US Treasury Note . LA ...95.7820 |... .1,100,000 |.. .... 1,063,569 0 [ 3,483 |0 o0 e 2.375 |...... 3.851 ...10/04/2024 ...|....05/15/2027 ...
912828-20-6 ..... US Treasury Note . LA ...82.0770 |... 656,616 |.... ... 800,000 |.. 685,835 O [ 18,983 |0 [0 e 0.625 |...... 3.569 ....03/31/2023 ...|....05/15/2030 ...
91282C-DJ-7 ..... US Treasury Bond . LA ...81.7350 |... .. 1,552,965 |.... .1,900,000 |.. ....1,878,782 O e 2,908 |0 o0 e 1.375 |...... 1.547 ....12/29/2021 ...|....11/15/2031 ...
91282C-DL-2 . US Treasury Note . LA ...89.8300 |. ..988,130 |. .1,100,000 01,102,041 |.. .0 .1.500 |...... 1.451 ...12/29/2021 .. 11/30/2028
91282C-DY-4 . US Treasury Bond . LA ...84.1400 |. ..588,980 |. . 700,000 610,298 |.. .0 .1.875 |......3.957 ....10/07/2024 .. 02/15/2032
91282C-EP-2 . US Treasury Bond . LA s ...89.8350 |. ..1,706,865 |. .1,900,000 1,815,864 |.. .0 ......2.875 |...... 3.559 ....06/29/2023 .. 05/15/2032 ...
91282C-EW-7 ..... US Treasury Note . LA .. 1,010,746 |...97.6700 |... .1,000,000 |.. ....1,005,571 O e 7)) 0 o0 e 3.250 |...... 3.017 ...06/30/2022 ...|....06/30/2027 ...
912820-FC-0 ..... US Treasury Note . LA ,042,640 |...92.7910 |... .1,100,000 |.. ....1,045,216 LU R~ Y4 T N | I RPN | ) AN 2.625 |...... 3.820 ....10/04/2024 ...|....07/31/2029 ...
91282C-FF-3 ..... US Treasury Note . LA ..643,073 |...88.7140 |... ... 700,000 |.. O [ 1,452 |0 0 e 2.750 |...... 3.965 ....10/07/2024 ...|....08/15/2032 ...
912820-FJ-5 ..... US Treasury Note . LA ...94.7420 |... ... 700,000 |.. O [ 1,004 |0 [0 e 3125 |...... 3.923 ....10/11/2024 ...|....08/31/2029 ...
91282C-FV-8 ..... US Treasury Bond . LA ...97.5590 |... .1,700,000 |.. 0 [ (3,406) |oveeeeeeeeen0 [0 e 4125 |...... 3.842 ....02/13/2024 ...|....11/15/2032 ...
912820-GB-1 ..... US Treasury Note . LA ...97.7130 |... .1,200,000 |.. O R (I << N AU | RPN | B AN 3.875 |...... 3.467 ....00/13/2024 ...|....12/31/2029 ...
91282C-GE-5 ..... US Treasury Note . LA ...99.6760 |... 308,996 |.... ... 310,000 |.. 309,476 O [ 885 |0 0 e 3.875 |...... 4.043 ...06/22/2023 ...|....01/15/2026 ...
912820-JC-6 ..... US Treasury Note . LA . 100.6270 |... .. 1,026,395 |.... .... 1,026,405 O e (448) |0 0 e 4.625 |...... 4.255 ....11/13/2024 ...|....10/15/2026 ...
91282C-K0-3 . US Treasury Note . LA ...98.4940 |. ..689,458 |. .719,533 |.. .0 .4.375 |......4.015 ...10/07/2024 .. 05/15/2034
91282C-LF-6 ..... US Treasury Note . LA ...94.5850 |. .. 1,613,360 |. .1,600,960 |.. .0 .3.875 |[......3.867 ....10/04/2024 .. 08/15/2034
91282C-LJ-8 . US Treasury Note . LA ...95.8310 |. 1,149,972 |. .1,216,251 |.. .0 .3.750 |......3.520 ..0 [....09/13/2024 .. 08/31/2031 ...
912820-LZ-2 ..... [US Treasury Note . ) I R . ...97.8880 |[. ..6,656,384 |. .6,800,000 .6,642,685 |.. .0 ... 4125 ... 4.518 .0 [....12/23/2024 .. 11/30/2031 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 29,220,663 31,240,000 30,462,858 0 XXX XXX 425,839 XXX XXX
361790-Js-1 . GNMA Pool MA2073 MBS . 4 1.4 .. ...90.9460 |. ..289,394 |. ..318,205 .330,356 |.. .0 .3.500 |......2.843 . 11,137 |....08/29/2017 .. 07/20/2044 ...
36179-2Y-3 ..... [GNMA Pool MA7991 MBS . 4 1.A .. ...94.6420 |. . 808,110 .831,382 |.. .0 .4.500 |......3.984 36,365 |....04/14/2022 .. 04/20/2052
361790-JU-3 . GNMA Pool MA7475 MBS . |4 1.4 .. ...93.1260 |. . 188,746 195,768 |.. .0 .4.000 |......3.356 7,550 |....02/11/2022 .. 07/20/2061 ...
3622A2-78-8 ..... GNMA Pool 784367 MBS . |4 1.A .. ...94.5580 |. ..439,652 462,753 |.. .0 ......4.000 |......3.114 17,586 |....08/30/2017 .. 03/15/2044 ...
3622AB-DV-1 ..... GNMA Pool 785616 MBS .... B LA ...81.8900 |... ... 627,687 O s 1,619 |0 [0 e 2.500 |...... 4.877 ....12/19/2023 ...|....09/20/2051 ...
3622AC-CP-3 ..... GNVA Pool 786478 MBS N LA . . 100.8070 |... .. ....679,555 O e e (T 0 o0 e 5.500 |...... 4.858 ....02/15/2023 ...|....01/20/2053 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RWBS .. 4. LA .. 522,398 |...85.9830 |... . 518,188 |.. ...521,430 O e 118 0 0 2.500 |...... 2.336 ...02/02/2022 ... |....12/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 3,656,139 | XXX 3,357,246 3,666,053 3,648,931 734 XXX XXX 11,689 140,267 XXX XXX
0109999999. Total - U.S. Government Bonds 34,035,984 | XXX 32,577,909 34,906,053 34,111,789 47,648 XXX XXX 190,560 566, 106 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
13063C-RT-9 ..... CALIFORNIA ST GO Cont Call 2 e | 1.CFE Ll 1,078,520 |. 100.3120 |... . 900,000 |.. +..903,226 |oeeeeiieeennnn0 e (19,605) [....eeeevvvneeena0 oeeeiiiiieeeeeenn0 [1.e22.5.000 ... 2.770 |MS ...... ...03/05/2015 ...|....03/01/2028 ...
25476F-RL-4 ..... DIST OF COLUMBIA GO Cont Call ... 2 e [ 1B FE L . 102.6180 |... ... 618,668 |...ieiiiinnnnn 0 [ (16,317) feooeeevvvnnennn0 Joeveiiiiennnnnnn00000.5.000 ... 2.130 (D ....... ...06/08/2016 ...|....06/01/2029 ...
419792-YX-8 ..... HAWAIL ST GO Cont Call MW ... e [ 1.CFE L ...80.2900 |... .. ... 200,000 o0 o0 0 el 10695 1.695 [FA ...... ....08/06/2020 ...|....08/01/2032 ...
419792-YY-6 ..... HAWATT ST GO Cont Call MW ... A1 [ 1.CFE L ...78.9180 |... . 200,000 |.. ... 200,000 cend0 o0 [0l 10865 1.865 |FA ...... ....08/06/2020 ...|....08/01/2033 ...
574193-11S-3 ... MARYLAND ST GO Cal | N2 e | LA FE L . 113.8600 |... ... 4,082,836 |.....cceeennnnnn0 | (21,124) |eeeeeeeeeennl0 [0 ]1..2225.000 ... 2.960 (D ....... ....08/08/2024 ...|....06/01/2038 ...
57582R-F4-3 ..... MASSACHUSETTS ST GO Cont Call .... 2 e [ 1B FE L . 110.1770 |... eeevneneeeeennn825,000 [oannniiinnnnn. 748,461 |0 e (21,538) [0 a0 110052000 . 1.270 | ....... ....06/26/2020 ...|....07/01/2032 ...
57582R-F5-0 ..... MASSACHUSETTS ST GO Cont Call .... N2 e 1B FE L . 109.7660 |... 592,736 |.... ....643,819 L (18,059) |.eeeveiieeeeenn0 [0 ].22.5.000 ... 1.360 | JJ ....... ...06/26/2020 ...|....07/01/2033 ...
57582R-F6-8 ..... MASSACHUSETTS ST GO Cont Call .... L2 ... .. 1.BFE ..|.. . 109.4620 |... 311,967 |.... ....339,128 .. (9,403) ] 0 fieenl 0 ]4.0.5.000 1.400 | JJ ....... ...06/26/2020 ...|....07/01/2034 ...




ANNUAL STATEMENT FOR THE YEAR 2024 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
93974D-PY-8 ..... WASHINGTON ST GO Cont Call ..eeeevvvivvvvvnnniiivinnnnnns fone ven | unnnns 2 iiiiinnns L ABFE i 704,202 [. 100.0000 f......ccevvennn 600,000 [...oovvvvnnnnnns 600,000 |..eeevunnnnens 600,000 [..eevvvnnniinnns 0 e (12,330) |.eevenninennnnnd [ 0 )...... 5.000 |...... 2.900 [JJ ooiiiis fooiiiiniinnns 15,000 [.oiivieennnnnns 30,000 |....06/17/2015 ...|....07/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 8,074,768 | XXX 8,010,210 7,445,000 8,336,138 0 (118,376) 0 XXX XXX XXX 86,279 263,606 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 8,974,768 [ XXX 8,010,210 7,445,000 8,336,138 0 (118,376) 0 XXX XXX XXX 86,279 263,606 XXX XXX
349460-5N-1 ..... [FORT WORTH TX IN GO Cont Call . 1AFE .. . 40,206 |. 100.4290 |. 35,150 |. .0 ... (591) |. 0. ....08/10/2016 .. 02/15/2030 ...
349460-5P-6 . FORT WORTH TX IN GO Cont Call . 1AFE . . 74,371 |. 100.4370 |. .0 0. ....08/10/2016 .. 02/15/2031 ...
438670-W4-9 ..... HONOLULU CITY & GO Cont Call ... |- 1.CFE ... 1,196,130 |. 101.2060 |... .1,000,000 |.. 0. ....12/03/2015 ...|....10/01/2031 ...
498531-UC4 ..... KLEIN TX INDEP SCH DIST GO Call . |- TAFE L .. 823,433 |. 110.0970 |... ..725,000 |.. 0. ....06/28/2023 ...|....08/01/2040 ...
61334P-DH-3 ..... MONTGOMERY CNTY MD GO Cont Call .. | TAFE L 1,494,435 |...81.5960 |... . .1,500,000 |.. 0 ... ....07/23/2020 ...|....11/01/2031 ...
64966M-AX-7 ..... NEW YORK NY GO Cont Call ......ccevvuieieernnnnnanannnes L ACFE i 1,260,310 |. 102.7530 |.....ceeeennnn 1,027,530 [.ooeeieeennnn 1,000,000 |....ooeeennnnn 1,044,458 |................. (U (27,311) feeeeeeennnnnns 0 ...06/08/2016 ...|....08/01/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 4,888,885 | XXX 4,162,167 4,325,000 4,470,956 0 (59,038) 0 0 XXX XXX XXX 53,823 163,500 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 4,888,885 [ XXX 4,162,167 4,325,000 4,470,956 0 (59,038) 0 0 XXX XXX XXX 53,823 163,500 XXX XXX
04048R-MC-7 ..... ARIZONA BRD OF R Rev Bond Cont Call .................. LTCFE s 541,985 [. 100.8930 |[.....cevvvvennnns 454,019 [..ooevinins 450,000 [...oeevvvnnnnnnns 455,104 (10,005) ....03/05/2015 ...|....07/01/2027 ...
04048R-MD-5 ..... ARIZONA BRD OF R Rev Bond Cont Cal | . oo |- 1.CFE ..)... .. 268,106 |. 100.8730 |... ....227,406 .. (4,712) ). ...03/05/2015 ...|....07/01/2028 ...
047870-MV-7 ... ATLANTA GA WTR & Rev Bond Cont Cal | . oo |- 1.CFE ..)... .. 176,765 |. 100.5880 |... ...151,005 .. (2,982) [ ....02/26/2015 ...|....11/01/2028 ...
130320-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call |- 1.DFE ... .. 112,382 |. 101.4810 |... ....11/06/2015 ...|....11/15/2029 ...
15504R-FZ-7 ..... CENTRL PUGET SOU Rev Bond Cont Call ..........c..cece. |- 1B FE ... ,130,458 |. 101.6020 |... . ....975,947 ....08/05/2015 ...|....11/01/2030 ...
235036-6U-9 ... DALLAS-FORT WORT Rev Bond Cont Call MV .............. |- LEFE L. .. 740,000 |...83.8430 |... 620,438 |.... ... 740,000 N ...07/31/2020 ...|....11/01/2032 ...
25477G-UP-8 ..... DIST OF COLUMBIA INCOME TAX SE Rev Bond Cont Call | TAFE L .. 412,581 |. 111.2350 |... 304,884 |.... ....400,069 ... (5,263) |. ....07/13/2022 ...|....07/01/2037 ...
341601-B7-8 ..... FLORIDA ST DEPT Rev Bond Non Call .. B .. 1.CFE ..|... .. 880,526 |. 104.9760 |... 776,822 |.... ....184,740 (17,135) . ....12/13/2018 ...|....07/01/2027 ...
342816-J4-8 . FLORIDA ST MUNI Rev Bond Cont Call . 2 1FFE .. 604,940 . 102.4980 |. ..512,490 |. .519,575 |.. ..(10,819) | ....02/18/2016 ..
414005-VJ-4 . HARRIS CNTY TX Rev Bond Cont Call .. 2 .1.CFE .. 351,439 |. 100.9840 |. ..297,903 |. .299,080 |.. (6,420) |- ....10/30/2015 ..
414005-WK-0 ..... [HARRIS CNTY TX Rev Bond Cont Call ..... . 2 .1.CFE .. 834,721 [. 102.8370 |. ..683,866 |. . .694,832 |.. ..(17,881) | ....06/10/2016 .. .
41979%4-7T-2 ..... HAWAI ST ARPTS SYS REVENUE Rev Bond Cont Call .... [... ... ceveene |2 i | 1D FE Ll 1,551,913 |. 104.1310 |... ..1,301,638 |.... .1,250,000 |.. ,387,788 . (37,858) |. ...07/09/2020 ...|....07/01/2030 ...
452252-LH-0 ..... ILLINOIS ST TOLL Rev Bond Cont Call .. 2 e 1D FE L . 101.6320 |... . 460,000 |.. ....468,858 0 foeeeeee... (8,606) | ....12/10/2015 ...|....12/01/2031 ...
452252-PG-8 ..... ILLINOIS ST TOLL Rev Bond Non Call ... .- 1.DFE ..|... . 108.8600 |... ..575,000 |.. ...658,457 0 |eeeenn (15,746) | ....12/11/2019 ...|....01/01/2030 ...
452252-PH-6 ...... ILLINOIS ST TOLL Rev Bond Cont Call |- 1.DFE ... . 108.7120 |... ..575,000 |.. 656,102 0 foeeeee... (15,265) | ....12/11/2019 ...|....01/01/2031 ...
45470Y-EX-5 ..... INDIANA ST FIN A Rev Bond Cont Call |- 1.CFE ... ...99.1530 |... ,000,000 0 feeeennnn. (4,435) | ....06/19/2019 ...|....12/01/2058 ...
54466H-D0-6 ... LOS ANGELES CNTY Rev Bond Cont Call |- 1B FE ... . 103.1820 |... 247,637 |.... ....247,542 0 | .. (5,164) [. ....11/18/2016 ...|....06/01/2029 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink [T R .. 1.AFE ..|... ...98.8310 |... 906,638 |.... . . ....917,362 0. N ...06/12/2022 ...|....02/01/2029 ...
54811B-QN-4 LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Call |... ... U .. 1.F FE ..|... . 102.0890 |... 173,551 |.... . 170,000 |.. ... 176,106 0 | L (4,340) . ....06/09/2016 ...|....05/15/2029 ...
54811B-QP-9 . LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Cal | 2 1FFE .. . 102.0430 |. ..188,780 |. . 185,000 191,518 |.. .0 (4,631) |. ....06/09/2016 .. 05/15/2030
574296-BL-2 . MARYLAND ST STAD Rev Bond Cont Cal | 2 .1.DFE .. . 105.4860 |. ..416,670 |. ..395,000 421,674 |.. .0 (7,535) | ....12/12/2018 .. 05/01/2030
59333)1-78-8 . MIAMI-DADE CNTY Rev Bond Cont Call ... . 2 1EFE .. . 101.7540 |. ..808,944 |. ..795,000 .809,605 |.. .0 ..(13,031) | . 11/12/2015 .. 02/01/2028
59333N-U8-4 .| MIAMI-DADE CNTY Rev Bond Cont Call MW ...........cccofeen .t R .1EFE .. ...84.9410 |. .267,564 ..315,000 .315,000 |.. .0 .0 ....12/10/2020 .. 10/01/2031 ...
59333N-U9-2 . MIAMI-DADE CNTY Rev Bond Cont Call MW ................fe.. e T v 1EFE .. ...83.5760 |. ..330,125 ..395,000 .395,000 |.. .0 0 | ....12/10/2020 .. 10/01/2032 ...
60416T-SV-1 ..... MINNESOTA ST HSG Rev Bond Cal | .. 1.B FE ..|... ...97.1690 |... 704,475 |.... ...725,000 0. .0 ...06/09/2022 ...|....01/01/2047 ...
60636U-DC-0 ..... MISSOURI ST ENVR Rev Bond Cont Call .. 1.AFE ..|... . 100.990 |... ...85,847 |.... 0 feeeennn (2,307) | ....12/11/2015 ...|....07/01/2026 ...
60636U-DD-8 ..... MISSOURI ST ENVR Rev Bond Cont Call .. 1.AFE ..|... . 100.9360 |... O [ (8,321) | ....12/11/2015 ...|....01/01/2027 ...
626207-J7-0 ..... MUNI ELEC AUTH OF GEORGIA Rev Bond Cont Call .. 1.G FE ..|... . . 100.0000 |... . 0 . .. (6,662) | ...12/10/2015 ...|....01/01/2026 ...
631663-RJ-2 ..... NASSAU CNTY NY | Rev Bond MW .. 1.AFE ..|... .. 455,000 |...88.7320 |... 403,731 |.... . .. ....455,000 0 ... A ....02/05/2021 ...|....11/15/2028 ...
641480-JA-7 ..... NEVADA ST HIGHWA Rev Bond Cont Call .. 1.BFE ..|... .. 1,194,760 |. 102.5620 |... ,025,620 |.... .1,000,000 |.. ,032,131 JU Y SO (22,011) . ...11/18/2016 ...|....12/01/2028 ...
646139-55-0 ..... NEW JERSEY ST TU Rev Bond Cont Call ..... .1EFE .. . 100.0000 |. ..1,100,000 |. .1,100,000 ,100,000 |.. .0 ..(19,432) |. ...10/23/2015 .. 01/01/2031 ...
646140-DR-1 ..... NEW JERSEY ST TURNPIKE AUTH TU Rev Bond Non Cal | . .. 1.EFE .. ...91.5370 |. ..457,685 |. . 500,000 500,000 |.. .0 0] ....01/22/2021 .. 01/01/2028 ...
64971W-Us-7 ..... NEW YORK CITY NY Rev Bond Cont Call .....coooeevvvunnn foun.ne L 1AFE ... . 104.2480 |... 302,319 |.... ..290,000 |.. ...303,965 .0 .. .. (5,720) [ ...03/09/2017 ...|....11/01/2028 ...
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649710-U6-5 ..... NEW YORK CITY NY Rev Bond Cont Call ......ccoovvvuunns foon ven]nnnnns 2 i LLAFE L 824,614 [. 104.1880 |................. 729,316 |ooeevvnnnnnnnnns 700,000 |ooeevvnnnniinnns 732,095 |eeveeiiiennnnn0 feeeinnn (13,125) |0 [0 s 5.000 |...... 2.950 [MN ..ot Jooviiiiiies 5,833 ....08/09/2017 ...|....11/01/2029 ...
64990C-DT-5 ... NEW YORK ST DORM Rev Bond Cont Call .........cccceeeen foun oee 2 e | 1D FE Ll .. 874,377 |. 102.7410 |... . 700,000 |.. 728,554 |0 e (18,517) 0 [0 5.000 |...... 220 (W ....... ... 17,500 |... ....06/02/2016 ...|....07/01/2030 ...
64990C-DU-2 ..... NEW YORK ST DORM Rev Bond Cont Call .........ccccoeves feunone 2 e 1D FE L .. 883,247 |. 102.7410 |... . 710,000 |.. 038,426 o0 e (18,423) |0 [0 5.000 |...... 2.210 [ ....... 2 17,750 .. ....06/02/2016 ...|....07/01/2031 ...
650035-U2-2 ... NEW YORK ST URBA Rev Bond Cont Cal | N2 e 1B FE L ...2,365,140 |. 102.5420 |... 2,052,799 [0 e (42,735) [0 o0 e 5.000 |...... 2.750 [MS ...... ... 29,444 ... ...12/13/2016 ...|....03/15/2028 ...
67766-S8-6 ..... OHIO ST WTR DEV AUTH WTR POLL Rev Bond Call 2 e | TAFE L .. 1,751,730 |. 112.7380 |... el LTAT 52 [0 e (A578) [0 [0 5.000 |...... 3.060 | D ....... .. 15,833 |... ....10/02/2024 ...|....12/01/2040 ...
709224-PB-9 ... PENNSYLVANIA ST Rev Bond Cont Call . N2 e | LFFE L 1,201,060 |. 102.3430 |... . . n1,031,846 |...oeeeenninnl0 e (21,811 [0 [0 e 5.000 |...... 2.690 ...05/25/2016 ...|....06/01/2028 ...
709235-XU-4 ... PENNSYLVANIA ST Rev Bond Cont Call . 2 e [ 1.CFE L .. 840,646 |. 102.8990 |... 684,278 |.... ... 665,000 |o.eoeniiinnnnnnn896,226 [0 e (18,200) [0 |0 [ 5.000 |...... 2,111 ...06/08/2016 ...|....09/01/2029 ...
71883P-R-9 ..... PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call |... ... 2 .. .. 1.CFE ..|... . 100.1420 |... ...65,092 |.... ...65,000 |.. PP (CX[0) ) SRR | B IO | B 5.000 |...... 3.031 ....03/19/2014 ...|....07/01/2026 ...
71883P-JS-7 ..... [PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call 2 .1.CFE .. . 100.1280 |. ...65,083 |. 65,000 ..65,000 |.. ...(601) [. .5.000 |......3.121 ....03/19/2014 .. 07/01/2027
759911-2Y-5 . REGL TRANSPRTN A Rev Bond Non Call . .. 1.CFE .. . 104.4110 |. .. 1,566,165 |. .1,500,000 1,604,647 |.. ..(40,338) | .5.000 |......2.120 ....05/03/2019 .. 07/01/2027
79574C-BT-9 . SALT RIVER AZ PROJ AGRIC IMPT& Rev Bond Cont Call .. 1.BFE .. . 104.1870 |. ..500,098 |. . 480,000 .501,827 |.. ..(10,490) |. ......5.000 |......2.651 ....11/18/2016 .. 01/01/2028 ...
79766D-VE-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond Non Call .. |- L.EFE ... . 106.9940 |... ,139,880 |.... .2,000,000 |.. ....2,161,766 (27,324) |oveeeeeeeeenn0 o0 e 5.000 |...... 3.331 ...02/16/2023 ...|....05/01/2030 ...
80585T-CE-9 ..... SCAGO SC EDUCTNL Rev Bond Cont Call ...........cceeeen. .. 1.F FE ..|... . 100.5130 |... ... 277,088 e (4,933) [0 0 5.000 |...... 3.141 ...02/26/2015 ...|....12/01/2028 ...
837151-PK-9 ..... SOUTH CAROLINA ST PUBLIC SVC A Rev Bond Cont Call . .. 1.G FE ..|... . 102.1980 |... e (1,008) |0 [0 | 5.000 |...... 2.641 ....01/08/2016 ...|....12/01/2029 ...
837151-PL-7 ..... SOUTH CAROLINA ST PUBLIC SVC A Rev Bond Cont Call . | TG FE L . 102.1130 |... 2 (1,000) fnniiiiiiinl0 0 5.000 |...... 2.691 ....01/08/2016 ...|....12/01/2030 ...
83786P-CN-8 ..... S FL WTR MGMT DI Rev Bond Cont Call ...........eennnn. |- 1.CFE ... . 102.2610 |..oeevveneeeeenn 30,678 onnnnieiennnnnnn 30,000 |oeeeeeniieeeennnn 80,873 |0 e (682) [0 o0 e 5.000 |...... 2.611 ....01/13/2016 ...|....10/01/2029 ...
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Cal | |- 1.CFE ... . 102.1620 |.................. 40,865 |..........e0eennn40,000 |ooeevennnnnnnnnnnn 41,140 |0 o (889) vl 0 o0 e 5.000 |...... 2.661 ....01/13/2016 ...|....10/01/2030 ...
83786P-Cll-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | |- 1.CFE ... . 102.0880 |... . reverrneneeeeeenn85,000 [ 46,226 [0 e (955) [0 0 [ 5.000 |...... 2.761 ....01/13/2016 ...|....10/01/2031 ...
88046K-FS-0 ..... TENNESSEE HSG DEV AGY RSDL FIN Rev Bond Call ....... .. 1.B FE ..|... . 101.8460 |... 320,815 |.... 1000820,159 |oevviiiieiinnn0 ot (B37) o0 [0 6.000 |...... 5.728 ....06/28/2023 ...|....01/01/2054 ...
914437-RV-2 ... UNIV OF MASSACHUSETTS MA BLDG Rev Bond Cont Cal | .1.CFE .. . 101.4910 |. ..654,617 |. .656,462 |.. .5.000 |......2.821 ...02/25/2015 .. 11/01/2029
915130-AS-7 ..... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Call .. 1AFE .. . 112.8860 |. ..649,095 |. .670,948 |.. .5.000 |......2.971 ....02/22/2024 .. 07/01/2038
915130-AT-5 ..... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Cal| 1AFE . . 112.2860 |. ..645,645 |. 666,819 |.. .5.000 |......3.051 ....02/22/2024 .. 07/01/2039
91802R-CV-9 . UTILITY DEBT SEC Rev Bond Cont Call ..... 1AFE .. . 102.3770 |. ..567,985 |. .569,668 |.. .5.000 |......1.829 ....08/11/2016 .. 12/15/2030 ...
92778V-EB-0 ..... [VIRGINIA ST CLG BLDG AUTH EDUC Rev Bond Cont Call .1.BFE .. . 104.1540 |. ,041,540 |. ,056,306 |.. ......5.000 |......2.220 ...01/15/2019 .. 02/01/2028 ...
927793-Y9-4 ..... VIRGINIA ST CMWLTH TRANSPRTN B Rev Bond Call ....... 2 e [ 1B FE L . 114.4200 |... ,144,200 |.... 194,694 |0 [ (14,548) [0 fennnl0 [ 5.000 |...... 2.641 ....02/29/2024 ...|....05/15/2035 ...
977123-Y6-9 ..... WISCONSIN ST TRANSPRTN REVENUE Rev Bond MW ..........foc.ooofeeenees 1onns . 1.LAFE .. ...80.7590 [...cconnnnnnns 2,018,975 13,743 |0 e 43,131 |0 0 ) 1.709 |...... 4.125 ...02/02/2023 ...|....07/01/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 41,310,136 [ XXX 36,686,938 638,506 (544,151) 0 0 [ XXX XXX XXX XXX
3128J-UX-6 ..... FHLMC Pool G08597 MBS ... LA . 83,379...90.5360 |... PP 1 (<) 1 SRR | R AU | B 3.500 |...... 3.237 ....07/18/2014 ...|....07/01/2044 ...
31320N-GA-0 ..... FHLMC Pool ZA4693 MBS ... LA .. 340,033 |...89.5040 |... ....337,831 o (197) [0 |0 e 3.500 |...... 2.860 ...10730/2019 ...|....07/01/2046 ...
313290-50-0 ..... FHLMC Pool ZA7155 MBS ... LA .. 184,744 1...92.6090 |... . .. ....184,561 e 197 [0 0 [ 4.000 |...... 2.339 ....09/30/2019 ...|....06/01/2049 ...
313290-1E-7 ..... FHLMC Pool ZA6945 MBS ... LA .. 252,721 ...92.6080 |... 242,146 .. ....261,919 e (18) [0 |0 e 4.000 |...... 3.312 ....09/27/2019 ...|....05/01/2049 ...
3132AA-M7-6 ..... FHLMC Pool ZS9382 MBS ... LA .. 87.0710 |... 1,336,229 |.. ,438,038 e (8,538) |oeeenieeeeenn0 [0 3.000 |...... 1.768 ....12/08/2020 ...|....09/01/2043 ...
3132AC-8X-9 ..... FHLMC Pool ZT0534 MBS ... LA ...89.9970 |... 358,328 |.... 431,164 [0 i (783) [0 o0 e 3.500 |...... 2.264 ....11/24/2020 ...|....12/01/2047 ...
3132AD-ME-5 FHLMC Pool ZT1257 MBS ... LA ...87.0440 |... 512,780 |.... .. 837,198 o0 e (1,285) |0 [0 | 3.000 |...... 1.681 ...12/02/2020 ...|....01/01/2046 ...
3132AD-TZ-1 ..... [FHLMC Pool ZT1468 MBS 1.4 .. ...87.3440 |. ..443,594 | ..507,869 .549,861 |.. .3.000 |......1.616 ....01/15/2021 .. 11/01/2046 ...
31320M-RT-4 . FHLMC Pool SD0498 MBS 1.A .. ...88.1330 |. ..475,037 |. ..539,003 581,147 |.. .3.000 |......1.764 ...01/15/2021 .. 06/01/2044
3132DN-QE-6 . FHLMC Pool $D1353 MBS 1.4 .. ...89.5520 |. ..878,320 |. ..980,789 .908,158 |.. .3.500 |......4.705 ....10/09/2024 .. 06/01/2052
313200-FN-1 FHLMC Pool SD2873 MBS 1.A .. ...85.9020 |. L.747,718 |. 776,404 |.. .3.000 |......4.523 ....10/09/2024 .. 01/01/2052
3132E0-201-3 . FHLMC Pool SD4380 MBS 1.4 .. . 101.7860 |. ..649,208 |. .655,756 |.. ......6.000 |......5.414 ....12/15/2023 .. 11/01/2053 ...
3132H4-CQ-2 ...... FHLMC Pool U90979 MBS ... LA . ...90.8930 |... 409,635 |.... B4 713 |0 e (35) |0 [0 3.500 |...... 3.000 ...06/25/2019 ...|....07/01/2042 ...
3132H7-DU-5 ... FHLMC Pool U99114 MBS ... LA .. 535,457 1...90.2190 |... 532,789 v e (803) |0 [0 3.500 |...... 2.972 ...06/27/2019 ...|....02/01/2044 ...
3132L8-SHI-8 ..... FHLMC Pool V83233 MBS ... LA 100 79,062 |...92.9860 |eeevvnnnieeeeennn 71,192 [ 76,562 [ 78,614 [0 e (128) |0 o0 e 4.000 |...... 3.702 ....03/29/2018 ...|....06/01/2047 ...
3132L9-Y8-2 ..... FHLMC Pool V84335 MBS ... LA 1. 75,962 1...95.5150 |..oevvveniinnennnn 70,410 [oennniiiinnnn 73,716 ol 75,878 [0 [ 157 0 [0 4.500 |...... 3.552 ....11/29/2018 ...|....06/01/2048 ...
31335A-5Z-7 ..... FHLMC Pool G60864 MBS ... N LA ) .. 344,949 ...87.2710 |.eeevvnnnneeeennn 280,730 foueneieeennnnn 321,678 | 342,530 [0 e (336) |0 o0 e 3.000 |...... 2.076 ....07/08/2020 ...|....02/01/2047 ...
31335A-U5-5 ..... FHLMC Pool G60604 MBS ..........ccoevvvvvniiiiiinnnnnnnns fooe ven | unnnns 4 s | TA i 167,076 ]...90.1670 |......ooeeeeen. 137,074 [ 152,022 el 156,396 [0 i 66 [0 0 3.500 |...... 2.993 ...10/30/2017 ... |....10/01/2045 ...
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31335A-IT-1 ... FHLMC Pool G60658 MBS 4 s LA e 296,773 [...91.1720 |.cooevevvnnnnnnns 243,761 |oevveniiiiiinnn 267,363 [cooeieiiiinnnnnns 204,064 |oovnnniiinnnnnd (O R £ 2 ) 1 RN | N AU | B RN 3.500 |...... 1.984 ....01/08/2021 ...|....07/01/2046 ...
31335A-1IU-8 ..... FHLMC Pool G60659 MBS ... N LA .. 106,479 |...90.1130 |... ...95,341 |.... ..105,802 |.. ....106,393 O e () o0 o0 e 3.500 |...... 3.392 ....03/29/2018 ...|....08/01/2046 ...
313358-C9-5 ..... FHLMC Pool G60996 MBS ... B LA .. 495,124 1...90.0130 |... ..429,405 |.... 477,049 .. ....493,013 O e (245) |0 [0 e 3.500 |...... 2.927 ....08/16/2017 ...|....05/01/2047 ...
313358-DF-0 ..... FHLMC Pool G61002 MBS ... N LA ...93.0190 |... 355,127 |.... ..381,779 |.. ....402,909 0 e (859) |0 o0 e 4.000 |...... 3.087 ....09/20/2017 ...|....05/01/2047 ...
3133AX-X6-4 ..... FHLMC Pool QD1601 MBS ... B LA ...82.2710 |... 461,314 |.... ..560,723 |.. ....576,303 LU RN (< +1:) N N | I RPN | ) AN 2.500 |...... 2.075 ... 11/12/2021 ...|....12/01/2051 ...
3133BM-E-8 ..... FHLMC Pool QF0453 MBS ... N LA ...95.7830 |... 970,764 |.... 1,013,503 |.. ....997,965 O o429 |0 0 e 4.500 |...... 4.659 ...02/10/2023 ...|....09/01/2052 ...
3133CL-QT-6 ..... FHLMC Pool QH7666 MBS ... B LA ...99.7090 |... 840,170 |.... ....850,715 O e (204) |0 o0 e 5.500 |...... 5.417 ....01/23/2024 ...|....01/01/2054 ...
3133KL-A7-2 ..... FHLMC Pool RA4530 MBS ... N LA ...81.4700 |... 386,543 |.... ....493,317 JLO N O (151:) N ARt | B IR | B AU 2.500 |...... 2.078 ....04/29/2021 ...|....02/01/2051 ...
3133KR-VT-8 ..... FHLMC Pool RA9626 MBS ... 4 LA ...99.3850 |. ..648,585 |. .652,037 |.. .0 .5.500 |[......5.515 ...01/23/2024 .. 08/01/2053
3136BU-BG4 ..... FNVA FNR 2024-105 ET RMBS . 4 B FE ...69.9080 |. ..1,398,160 |. 1,643,238 |.. .0 .0.125 |......2.643 ....12/12/2024 .. 01/25/2055
3138A5-2L-9 ..... FNVA Pool AH4346 MBS ... 4 LA ...99.1280 |. ...12,538 |. .0 ......3.500 |......1.530 ....09/13/2011 .. 02/01/2026 ...
3138A6-AK-6 ..... FNVA Pool AH4509 MBS ... N LA ...99.1300 |... ...32,854 |.... O e 18 0 [0 e 3.500 |...... 2.989 ....01/14/2011 ...|....01/01/2026 ...
3138AN-NV-1 ... FNVA Pool AJ4895 MBS ... B LA ...94.2360 |... 303,817 |.... ....336,074 O R (/0 N N | N RPN | ) A 4.000 |...... 3.429 ...06/27/2017 ...|....01/01/2042 ...
3138E0-RK-7 ..... FNVA Pool AJ7689 MBS .... N LA ...94.3160 |... 178,775 |.... ....195,435 JLO I R (-3 (- ARt | B IUUUPURPRRTIN | B AU 4.000 |...... 3.475 ....03/10/2014 ...|....12/01/2041 ...
3138E5-G4-4 ..... FNVA Pool AK1118 MBS .... B LA ...91.0860 |... ... 421,937 LU R 1c'<) N N | N RPN | ) AN 3.500 |...... 2.845 [ MON ..... ,181 ... ...10/16/2019 ...|....02/01/2042 ...
3138EH-BN-1 ..... FNVA Pool AL0944 MBS .... N LA ...98.5760 |... . JLO N U 77 5 ARt | B ISP | ) FOU 3.000 |...... 1.947 ....01/10/2012 ...|....11/01/2026 ...
3138EJ-XZ-6 ..... FNVA Pool AL2495 MBS ... B LA . ...92.9190 |... 130,006 |.... ....148,042 O e 1,385 |0 [0 4.000 |...... 2.217 ....11/30/2015 ...|....03/01/2042 ...
3138EK-2D-6 ..... FNVA Pool AL3471 MBS .... N LA .. 175,798 |...94.0680 |... 155,505 |.... ... 178,701 O e (1,152) 0 o0 e 4.000 |...... 3.074 ....11/30/2015 ...|....12/01/2042 ...
3138EQ-FH-0 ..... FNVA Pool AL7367 MBS .... B LA .. 140,580 |...96.9200 |... 125,739 |.... .... 137,466 LU R (615 AR I RPN | ) AN 4.500 |...... 3.645 ....11/30/2015 ...|....01/01/2042 ...
3138EQ-KY-7 ..... FNVMA Pool AL7510 MBS . 4 1.A .. ...90.2470 |. ..402,422 |. .483,958 |.. .0 .3.500 |......1.840 ....12/02/2020 .. 10/01/2045
3138EQ-RU-8 ..... [FNMA Pool AL7698 MBS . 4 1.4 .. ...90.2520 |. .477,897 | .574,836 |.. .0 .3.500 |......2.179 ...12/02/2020 .. 11/01/2045
3138ER-2F-6 ..... [FNMA Pool AL9773 MBS . 4 1.A .. ...86.7820 |. ..203,039 |. .235,020 |.. .0 .3.000 |......2.918 ....05/17/2017 .. 01/01/2047
3138ER-NX-4 . FNVA Pool AL9405 MBS . |4 1.4 .. ...91.0890 |[. 182,699 .209,503 |.. .0 .3.500 |......2.795 ... 1172172019 .. 06/01/2044 ...
3138ER-R4-4 ..... [FNMA Pool AL9506 MBS . |4 1.A .. ...86.7270 |. .. 187,056 ..215,684 .213,837 |.. .0 ......3.000 |......3.093 ....12/13/2016 .. 11/01/2046 ...
3138ER-TY-6 ..... FNVA Pool AL9566 MBS .... B LA ...90.6480 |... 257,264 |.... ..283,805 |.. ...309,631 O e (19 |0 [0 e 3.500 |...... 1.964 ....01/19/2021 ...|....06/01/2046 ...
3138\K-4P-8 ..... FNVA Pool AQ4429 MBS ... N LA ...91.0810 |... ...69,581 |.... ...76,3% |.. O [ 830 |0 o0 e 3.500 |...... 2.5% ....03/30/2015 ...|....11/01/2042 ...
3138WA-GA-9 ..... FNVA Pool AS1092 MBS .... B LA ...93.8170 |... ..548,855 |.. O i 12 o0 [0 4.000 |...... 3.222 ....06/24/2019 ...|....11/01/2043 ...
3138WH-KJ-0 ..... FNVA Pool AS7496 MBS .... N LA ...86.7950 |... ..344,686 |.. . O e 55 0 o0 e 3.000 |...... 3.037 ....05/09/2017 ...|....07/01/2046 ...
3138WH-LN-0 ..... FNMA Pool AS7532 MBS ... B LA ...86.2950 |... 300,619 |.... ..348,360 |.. ....347,153 O i 83 o0 [0 3.000 |...... 3.036 [MON ..... 871 |... ...05/09/2017 ...|....07/01/2046 ...
3138X0-MT-2 ..... FNVA Pool AU1269 MBS .... N LA ...97.5780 |... 106,064 |.... . 108,697 |.. .. 109,660 0 e (201) o0 o0 e 3.000 |...... 2.310 ....07/12/2013 ...|....07/01/2028 ...
3138XT-AS-4 ..... FNVA Pool AW3616 MBS . 4 1.4 .. ...93.6320 |. ..299,357 |. ..319,716 .336,310 |.. .0 .4.000 |......3.201 ...06/24/2019 .. 06/01/2044 ...
3138Y1-7A-7 ..... FNVA Pool AX0888 MBS . 4 1.A .. ...92.9490 |. ..222,568 |. ..239,451 .251,452 |.. .0 .4.000 |...... 3.405 ....10/30/2019 .. 10/01/2044
3138YV-6F-1 ..... FNVA Pool AZ4469 MBS . 4 1.4 .. ...90.2460 |. ..208,289 |. ..230,802 .236,925 |.. .0 .3.500 |......3.178 ....11/23/2015 .. 08/01/2045
3140F0-JG-0 ..... FNVA Pool BC4762 MBS . 4 1.A .. ...90.1250 |. ..321,513 |. .390,903 |.. .0 .3.500 |......2.335 ...01/15/2021 .. 10/01/2046
3140FB-EF-3 ..... FNMA Pool BD3733 MBS . 4 1.4 .. ...89.7160 |. ..129,047 |. 151,374 |.. .0 ......3.500 |......1.312 ....09/09/2016 .. 08/01/2046 ...
3140FE-50-0 ..... FNVA Pool BD7160 MBS .... N LA .. 240,770 |...92.8960 |... 204,933 |.... ....239,509 O o424 |0 0 e 4.000 |...... 2.113 ....06/22/2020 ...|....04/01/2047 ...
3140FX-GJ-5 ..... FNVA Pool BF0200 MBS .... B LA .. 369,253 |...89.4670 |... 315,581 |.... ....367,929 O e (229) |0 [0 e 3.500 |...... 2.888 ....12/09/2019 ...|....11/01/2051 ...
3140FX-L7-5 ..... FNVA Pool BFO349 MBS .... N LA .. 335,035 |...96.4320 |... 297,000 |.... ....330,788 O e (814) |0 [0 e 4.500 |...... 3.226 ...01/13/2020 ...|....11/01/2041 ...
3140J6-CK-1 ..... FNVA Pool BM1873 MBS .... B LA .. 197,763 |...90.0120 |... 178,932 |.... ....197,831 JLU I < I N | I RN | ) AN 3.500 |...... 3.563 ....05/08/2018 ...|....09/01/2047 ...
3140J7-20-6 ..... FNVA Pool BM3471 MBS .... N LA .. 245,336 |...89.7600 |... 202,656 |.... ....243,734 O [ (481) |0 o0 e 3.500 |...... 2.317 ....01/19/2021 ...|....01/01/2048 ...
3140J7-6D-2 ..... FNVA Pool BM3567 MBS .... B LA .. 183,793 |...93.0610 |... 167,110 |.... ....183,367 O e 83 |0 [0 4.000 |...... 3.577 ....05/08/2018 ...|....09/01/2047 ...
3140J7-N-3 ... FNVA Pool BM3288 MBS .... 4 .. LA .. 305,939 |...90.4730 |... 253,430 |.... ....303,514 JLO I PR (/4: (- ARt | B ISP | ) AU 3.500 |...... 2.219 ....02/10/2021 ...|....12/01/2046 ...
3140J8-A7-8 ..... FNVA Pool BMM3629 MBS .... 4 .. LA .. 282,251 ...89.8660 |... 240,675 |.... ...280,825 LU R Y4 )N N | I RPN | ) AN 3.500 |...... 2.7%5 ....11/26/2019 ...|....03/01/2048 ...
3140J8-BR-3 . FNVA Pool BM3647 MBS . 4 1.A .. 161,128 |...96.9190 |. ..148,660 |. 160,147 |.. .0 ......4.500 |......3.797 ....05/08/2018 .. 02/01/2047 ...
314049-5G-2 ... FNMA Pool BMM5346 MBS ... 4. LA .. 519,287 ]...91.0870 |... 434,947 |.... ..477,505 |. ...515,069 O (1,814 |0 o0 3.500 |...... 2.499 ...06/25/2021 ... |....12/01/2046 ...
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314049-16-6 ..... FNVA Pool BN4848 MBS 4 s LA e 396,009 |...94.3190 [............e.n 350,255 |ooviinnniiinnnn 371,350 [oooeiiiiiiiinnnns 393,188 [...oeevivrnnnnnn (O N (7.3 N | [ AU | B RN 4.000 |...... 2.825 ....07/11/2019 ...|....12/01/2043 ...
3140J9-LN-9 ... FNVA Pool BMM4832 MBS .... N LA .. 452,114 ]...87.3500 |... ..415,976 |.. ....449,716 0 e (282) |0 o0 e 3.000 |...... 1.557 ....01/20/2021 ...|....12/01/2047 ...
314049-W-0 ..... FNVA Pool BM5127 MBS .... B LA .. 623,605 |...90.2510 |... ....619,481 O 8 o0 [0 3.500 |...... 1.967 ....11/19/2020 ...|....03/01/2047 ...
3140JA-PW-2 ..... FNVA Pool BM5836 MBS .... N LA ...88.4310 |... ....703,530 JLO I O (1511 ) N APt | B ISP | ) AU 3.000 |...... 2.765 ....06/27/2019 ...|....09/01/2046 ...
3140B-W5-1 ..... FNVA Pool BM6967 MBS .... B LA ...87.7190 |... ... 167,603 O 938 o0 [0 3.500 |...... 5.248 ....02/06/2024 ...|....01/01/2061 ...
3140M1-F2-5 ..... FNVA Pool BUO184 MBS .... N LA ...78.1690 |... ... 568,771 JO I U ( 151N ARt | B ISP | ) AU 2.000 |...... 1.970 ...10/14/2021 ...|....10/01/2051 ...
3140M5-U0-6 ..... FNVA Pool BU4190 MBS .... B LA . 101.5250 |... ....568,055 O e (212) |0 [0 6.000 |...... 5.59 ....12/19/2023 ...|....10/01/2053 ...
3140MF-24-8 ..... FNVA Pool BV2562 MBS .... N LA ...94.2140 |... ....571,962 0 e (36) |0 o0 e 4.500 |...... 4.518 ....06/29/2022 ...|....07/01/2052 ...
3140MR-3K-1 ..... FNVA Pool BWO801 MBS . 4 1.4 .. ...97.3270 |. .543,287 |.. .0 .5.000 |[......4.749 ....09/08/2022 .. 09/01/2052
314008-WW-1 ..... FNMA Pool CA1560 MBS . 4 1.A .. ...95.3550 |. .281,063 |.. .0 .4.500 |......3.482 ....06/28/2018 .. 04/01/2048
31400L-YS-9 ..... FNVA Pool CB1620 MBS . 4 1.4 .. ...78.2460 |. . .738,650 |.. .0 ......2.000 |......1.960 ....09/30/2021 .. 09/01/2061 ...
31400M-KC-7 ..... FNVA Pool CB2090 MBS .... N LA ...82.0590 |... ....173,855 JLO I R 7 () i ARt | B ISP | ) AU 2.500 |...... 2.198 171272021 ... 11/01/2051 ...
31400N-B6-8 ..... FNVA Pool CB2760 MBS .... B LA ...89.1210 |... ....406,991 LU R (1) N N | N RPN | ) AN 3.500 |...... 2.922 ....02/09/2022 ...|....02/01/2052 ...
31400P-3M-7 ..... FNVA Pool CB4403 MBS ... N LA ...96.8670 |... ....515,008 JLO N R 75 FOURRRt | B ISP | B AU 5.000 |...... 4.860 ....09/06/2022 ...|....08/01/2052 ...
314000-3G-8 ..... FNVA Pool CB5298 MBS ... B LA . 100.0190 |... ....717,559 JLU N R <7/ AR | I RPN | ) AN 5.500 |...... 5.383 ....06/26/2023 ...|....12/01/2052 ...
31400R-CB-7 ..... FNVA Pool CB5465 MBS ... N LA . 100.0070 |... ... 817,401 O i (25) |0 o0 e 5.500 |...... 5.124 ....02/10/2023 ...|....01/01/2053 ...
31400R-EJ-8 ..... FNMA Pool CB5536 MBS ... B LA ...96.8270 |... ....805,015 O i 17 o0 [0 e 5.000 |...... 5.081 ....02/10/2023 ...}|....01/01/2053 ...
31400S-4K-4 ... FNVA Pool CB7125 MBS .... N LA . 102.2630 |... 564,724 |.... ....567,968 O e (18 |0 e l0 6.000 |...... 5.387 ...12/15/2023 ...|....09/01/2053 ...
314008-2Y-0 ..... FNVA Pool CB7058 MBS .... B LA . 102.5220 |... 756,543 |.... ....769,429 LU R 4 DN PO | I RPN | ) AN 6.000 |...... 5.351 ...09/19/2024 ...|....09/01/2053 ...
3140QU-D3-7 . FNVA Pool CB8221 MBS . 4 1.A .. ...98.99%0 |[. ..669,203 |. .685,375 |.. .0 .5.500 |......5.327 ....10/04/2024 .. 03/01/2054
3140QV-J2-1 FNVA Pool CB9280 MBS . 4 1.4 .. ...98.9980 |. ..782,090 |. .813,470 |.. .0 .5.500 |......5.261 ...09/20/2024 .. 10/01/2054
3140QV-NR-1 ..... [FNMA Pool CB9399 MBS . 4 1.A .. ...98.9980 |. ..889,006 |. .916,399 |.. .0 .5.500 |......5.343 ....10/08/2024 .. 11/01/2054
3140X4-F5-0 ..... FNVA Pool FM1087 MBS . |4 1.4 .. ...90.3200 |. 246,304 .298,061 |.. .0 .3.500 |......2.248 ....01/06/2021 .. 06/01/2047 ...
3140X4-YS-9 ..... [FNMA Pool FM1620 MBS . |4 1.A .. ...94.3200 |. ..215,268 ..228,231 242,879 |.. .0 ......4.000 |......2.977 ....10/24/2019 .. 09/01/2046 ...
3140X6-RR-4 ..... FNMA Pool FM3195 MBS .... B LA ...91.0870 |... 243,649 |.... ..267,491 |.. ....293,073 O e (288) |0 o0 e 3.500 |...... 1.949 ....07/16/2020 ...|....11/01/2045 ...
3140X7-BJ-7 ..... FNVA Pool FM3640 MBS .... N LA ...92.7080 |... 208,050 |.... 224,414 .. ....242,314 O e (M2) 0 o0 e 4.000 |...... 2.733 ....06/24/2020 ...|....12/01/2047 ...
3140X7-P9-4 ..... FNVA Pool FM4047 MBS .... B LA ...91.0880 |... 458,656 |.... ....550,758 O [ (1,364) |0 [0 e 3.500 |...... 2.056 ...01/06/2021 ...|....09/01/2046 ...
3140X8-P3-5 ..... FNVA Pool FM4941 MBS . N LA ...87.8840 |... 198,015 |.... ....238,831 JLO I Y (< <. ORIt | B APPSR | B AU 3.000 |...... 2171 ....11/17/2020 ...|....02/01/2047 ...
3140XG-BP-3 ..... FNVA Pool FS094 MBS ... B LA ...91.6180 |... 604,564 |.... ....674,240 LU R i5tc N N I RPN | ) A 4.000 |...... 3.819 ...08/22/2022 ...|....03/01/2052 ...
3140XG-FY-0 ..... FNVMA Pool FS1082 MBS .... N LA ...83.1330 |... 284,437 |.... ...299,703 O o896 |0 o0 e 2.500 |...... 4.266 ....12/22/2022 ...|....03/01/2052 ...
3140XG-JV-2 ..... FNMA Pool FS1175 MBS . 4 1.4 .. ...89.0700 |. ..392,443 |. 446,719 |.. .0 .3.500 |......2.972 ....03/18/2022 .. 03/01/2082 ...
3140XH-WR-4 ..... [FNMA Pool FS2455 MBS . 4 1.A .. ...91.6750 |. 1,073,654 |.. .0 .4.000 |......4.091 ....07/19/2022 .. 07/01/2052
3140XJ-WN-0 ..... FNVA Pool FS3064 MBS . 4 1.4 .. ...86.0370 |. 443,288 |.. .0 .3.000 |......4.425 ... 12/22/2022 .. 04/01/2052
3140XR-AH-8 ..... FNMA Pool FS9007 MBS . 4 1.A .. ...99.39%0 |. 01,119,448 |.. .0 .5.500 |......5.300 ...10/02/2024 .. 09/01/2054
31410L-C5-9 ..... FNVA Pool 890292 MBS . 4 1.4 .. ...96.9190 |. ..67,458 |.. .0 ......4.500 |......3.275 ....06/29/2014 .. 01/01/2041 ...
31410L-WR-9 ..... FNMA Pool 890856 MBS .... N LA ...89.4420 |... .. 307,817 0. e (285) [eeieiiiiie 0 0 [ 3.500 |...... 2.829 ...10/24/2019 ...|....01/01/2047 ...
31416W-T3-6 ..... FNVA Pool AB1469 MBS .... B LA ...96.9180 |... 0. 189 0 0 4.500 |...... 3.210 ....04/30/2015 ...|....09/01/2040 ...
31416W-20-5 ..... FNVA Pool AB1656 MBS .... N LA ...94.3200 |... 0. e 132 [0 0 [ 4.000 |...... 2.535 ....11/23/2015 ...|....10/01/2040 ...
31417A-P6-0 ..... FNVA Pool AB4044 MBS .... B LA ...91.1020 |... O [ (1,088) [0 [0 3.500 |...... 2.852 ...06/25/2019 ...|....12/01/2041 ...
31417B-H.—4 ..... FNVA Pool AB4734 MBS .... N LA ...98.4300 |... O e 81 |0 0 e 3.000 |...... 1.214 ....06/11/2012 ...|....08/01/2027 ...
31418E-BT-6 ..... FNVA Pool MA4549 MBS ... B LA ...85.1080 |... O R ( 1[N N | N RPN | ) F 3.000 |...... 2.568 ...01/12/2022 ... |....02/01/2052 ...
31418P-S7-1 ..... FNVA Pool AD2341 MBS ... 4 .. LA ...96.9170 |... 0 [ 886 |0 o0 e 4.500 |...... 2.867 ....03/11/2014 ...|....03/01/2040 ...
31419A-U8-8 ..... FNVA Pool AEO0606 MBS .... 4 .. LA ...94.3200 |... O e (289) |0 o0 e 4.000 |...... 2.814 ....12/08/2015 ...|....11/01/2040 ...
31419B-PY-5 . FNVA Pool AE1338 MBS . 4 1.A .. ...99.3180 |. .0 ......3.500 |......3.307 ...03/14/2011 .. 08/01/2025 ...
314190-B5-9 ..... FNMA Pool AE2759 MBS ... 4. LA ...98.8770 |... O i N |0 0 3.500 |...... 3.096 ...07/14/2011 ...|....08/01/2026 ...
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3142GR-IIN-8 ..... FHLMC Pool RJ1551 MBS ......oovvvvvvnnniiiiinninninniiinns fooe ven | nnnnns 4. LA e 709,432 [...98.9990 [......cevvnunnnns 687,503 |..euuuiiiiinnnn 694,458 |...cooiiiiiinnnn 709,309 [o.vvvvvivnnnnnns [V IO (123) |oeevenniiiiennnd [ 0 )...... 5.500 |...... 5.330 [MON ...o. [oovevennniinnnnns 3,183 |oveiiiiiiinnnns 9,549 |....09/19/2024 ... |....05/01/2054 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 47,067,458 | XXX 42,004,864 46,099,540 46,898,331 0 (28,730) 0 0 XXX XXX XXX 146,384 1,475,204 XXX XXX
3137FM-D2-5 ... FHLMC FHUS KGO1 A7 CMBS ...... .‘4 LA ) .. 823,969 |...98.2840 |... ..786,272 |.... . 800,000 |.. ....803,034 e (4,089) |0 [0 | 2.875 |...... 2.054 [MON ..... L1017 ) . 23,000 |....06/18/2019 ...|....04/25/2026 ...
3137HD-J0-4 ... FHLMC FHVR 2024-P015 A3 CMBS . 4. LA .. 971,523 |...93.6440 |... 936,439 |.... .1,000,000 |.. 972,088 0 825 0 0 4.305 |...... 4.727 |MON ..... ...3,588 |... ...7,295 |....10/11/2024 ...|....01/25/2033 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 1,795,492 | XXX 1,722,711 1,800,000 1,775,082 0 (3,564) 0 0 XXX XXX XXX 5,505 30,295 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 90,173,086 | XXX 80,414,513 84,101,902 86,311,919 0 (576,445) 0 0 XXX XXX XXX 676,433 2,983,089 XXX XXX
002824-BP-4 ..... [ABBOTT LABS Corp Note Call MW . mi DFE .. 248,425 |...90.5830 |. ..250,000 .249,345 |.. .0 .0 0. 1,206 ...06/22/2020 .. 01/30/2028 ...
00287Y-DT-3 ..... [ABBVIE INC Corp Note Call MW 1 .G FE .. 626,670 |. 100.0060 |. . 600,000 .625,644 |.. .0 .0 0. ....00/20/2024 .. 03/15/2031 ...
00724P-AC-3 ..... ADOBE INC Corp Note Call MW .... 2. EFE ... .. 206,865 |...95.4620 |... . 207,000 |.. ...206,958 0. ....01/22/2020 ...}|....02/01/2027 ...
00724P-AG-4 ..... ADOBE INC Corp Note Call MW N L EFE . .. 523,100 |...99.2200 |... ... 500,000 |.. 522,593 0. ....10/02/2024 ...|....04/04/2034 ...
009158-BC-9 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MV ......... [... ... 2. FFE. ,491,742 |...86.8260 |... .1,400,000 |.. ,452,460 0. ...12/03/2020 ...|....05/15/2030 ...
009158-BK-1 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MV ......... [... ... N L ...97.6900 |... . 500,000 |.. ....515,479 0. ....09/26/2024 ...|....02/08/2034 ...
020002-BJ-9 ..... ALLSTATE CORP Corp Note Call MW 2. ...81.5000 |... ....399,181 0. ....11/19/2020 ...|....12/15/2030 ...
02079K-AD-9 ..... ALPHABET INC Corp Note Call MW N L ...83.1800 |... . . ....289,544 0. ....08/03/2020 ...|....08/15/2030 ...
023135-BY-1 ..... AMAZON.COM INC Corp Note Call MW ... 2. ...91.1040 |... . 700,000 |.. ....699,79% 0. ....06/10/2021 ...|....05/12/2028 ...
023135-CF-1 ..... AMAZON.COM INC Corp Note Call MW ... 2 .. ...97.6100 |... . 660,000 |.. ....659,352 0. ....04/11/2022 ...|....04/13/2027 ...
025816-DC-0 ..... AMERICAN EXPRESS CO Corp Note Call . 2 . 100.3690 |. . 570,000 .569,823 |.. .0 ....02/13/2023 .. 02/13/2026
03076C-AM-8 ..... AMERIPRISE FINANCIAL INC Corp Note Call MW 1 ...99.8690 |. . 600,000 .625,690 |.. .0 ....10/03/2024 .. 05/15/2033
035240-AV-2 ..... ANHEUSER-BUSCH INBEV WOR Corp Note Call MW 2 . ...93.7900 |. . A . 700,000 .680,159 |.. .0 ...10/03/2024 .. 06/01/2030 ...
037833-EC-O0 ..... APPLE INC Corp Note MW Call N L BFE ..|.. .. 598,554 |...90.4580 |... 542,748 |.... . 600,000 |.. ....599,344 0. ....02/01/2021 ...|....02/08/2028 ...
038222-AN-5 ... APPLIED MATERIALS INC Corp Note Call MW ... B L FFE ... .. 529,392 |...85.5090 |... 513,054 |.... . 600,000 |.. ....532,157 0. ....10/02/2024 ...|....06/01/2030 ...
053484-AC-5 ... AVALONBAY COMMUNITIES Corp Note Call MW ... 2 .. GFE ... .. 958,742 |...89.3760 |... . 960,000 |.. ....959,281 0. ...11/08/2021 ...|....12/01/2028 ...
05565E-CS-2 ... BMW US CAPITAL LLC Corp Note Call MW 144A .......... [... ... B L FFE ... .. 503,975 |...98.0050 |... . 500,000 |.. ....503,869 0. ....10/02/2024 ...|....08/13/2031 ...
05723K-AG-5 ..... BAKER HUGHES Corp Note Call MW 2 .. GFE ... .. 403,000 |...92.3580 |... ..4083,000 |.. ....403,000 0. ....11/04/2019 ...|....11/07/2029 ...
06051G-HQ-5 ..... BANK OF AMER CRP Corp Note Call 2. GFE ... .. 644,106 |...95.8760 |... 575,256 |.... . 600,000 |.. ....620,442 0. ....06/28/2019 ...|....02/07/2030 ...
06051G-HT-9 ..... BANK OF AMER CRP Corp Note Call 2 .. EFE ... ..600,000 |...98.4230 |... 590,538 |.... . 600,000 |.. .. 600,000 0. N ...04/17/2019 ...|....04/23/2027 ...
06051G-HX-0 ..... BANK OF AMER CRP Corp Note Call 2. GFE ... 1,483,176 |...90.4110 |... 1,274,796 |.... .1,410,000 |.. ,450,951 0 | .. (8,105) [. ... 11/25/2020 ... |....10/22/2030 ...
06051G-JF-7 ..... BANK OF AMER CRP Corp Note Call 1 .G FE .. ...84.1700 |. ..606,024 |. . 720,000 613,498 |.. .0 ... 12/17/2024 .. 07/23/2031
06051G-J0-3 ..... BANK OF AMER CRP Corp Note Call 1 .G FE .. ...96.3800 |. ..578,280 |. . 600,000 600,000 |.. .0 ....03/08/2021 .. 03/11/2027
06051G-JS-9 ..... BANK OF AMER CRP Corp Note Call 2 .G FE .. ...95.3620 |. ..572,172 |. . 600,000 600,000 |.. .0 ...04/16/2021 .. 07/22/2027
06051G-KJ-7 ..... BANK OF AMER CRP Corp Note Call -2 .G FE .. ...95.3560 |. 266,997 . 280,000 280,000 |.. .0 .0 | ....02/01/2022 .. 02/04/2028 ...
06051G-KM-0 ..... BANK OF AMER CRP Corp Note Call .2 .G FE .. ...99.6230 |. ..796,984 . 800,000 800,000 |.. .0 0] ...03/17/2022 .. 04/02/2026 ...
06051G-LU-1 ..... BANK OF AMER CRP Corp Note Call B L EFE ... 1,084,120 |. 102.7480 |... ..1,027,480 |.... .1,000,000 |.. ,081,871 0 | .. (2,249) [ ....00/13/2024 ...|....09/15/2034 ...
06406R-BP-1 ..... BANK OF NY MELLO Corp Note Call 2 .. DFE ..|... .. 704,431 ...96.1870 |... ..673,309 |.... . 700,000 |.. ....704,344 0. ....09/25/2024 ...|....02/01/2034 ...
072863-AG-8 ..... BAYLOR SCOTT & W Corp Note Call 2. DFE ..|.. ...96.6450 |... 633,025 |.... ..655,000 |.. ....655,000 0. ....01/14/2021 ...|....11/15/2025 ...
084664-CiI-9 ..... BERKSHIRE HATH Corp Note Call MW 2 .. .CFE ..|... ...83.7470 |... 309,864 |.... . 370,000 |.. ....369,550 0. ....10/05/2020 ...|....10/15/2030 ...
09256B-AL-1 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... 2. EFE ... ...89.0750 |... 659,155 |.... . 740,000 |.. ....135,121 0. ...09/03/2019 ...|....01/10/2030 ...
09261B-AA-8 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... 2 ... EFE ... .. 80.6600 |... 330,706 |.... . 410,000 |.. ...409,539 0 . ....09/22/2020 ...|....03/30/2031 ...
10373Q-BM-1 ... BP CAP MKTS AMER Corp Note Call MW ..... 1 EFE .. ...84.6560 |. ..165,079 |. ..195,000 .195,000 |.. .0 ....08/05/2020 .. 08/10/2030 ...
10921U-2C-1 . BRIGHTHSE FIN GLBL FUND Corp Note Non Call 144A . .G FE .. ...95.4590 |. .. 467,749 |. ..490,000 .489,684 |.. .0 ....05/17/2021 .. 05/24/2026
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... FFE .. ...94.4300 |. ..708,225 |. . 750,000 .793,660 |.. .0 ...12/03/2020 .. 07/26/2029
110122-00-8 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW FFE .. ...82.8550 |. ..389,419 |. . 470,000 .469,526 |.. .0 ....11/09/2020 .. 11/13/2030 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... FFE ... ...87.1050 |... 391,973 |.... ..450,000 |.. ...448,783 0. ...02/15/2022 ... |....03/15/2032 ...
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126408-HiI-6 ..... CSX CORP Corp Note Call MW ......cevvnniiviiiniiniiiinns oo e | s T L 1GFE L 633,492 |. 100.2230 |...eevnneeeennnn801,338 [oiiiiinnnnnnns 600,000 |..eevvvnnnienenns 632,698 |.......cevnnnnnn 0 fooeerieieeaa (798) |0 [0 | 5.200 |...... 4.433 ...09/25/2024 ... |....11/15/2033 ...
133131-AX-0 ..... CAVDEN PROPERTY TRUST Corp Note Call MW ... N2 e TG FE L .. 159,602 |...92.9400 |... . 160,000 |.. ....159,807 O e 39 0 o0 e 3.150 |...... 3.179 ....06/06/2019 ...|....07/01/2029 ...
141781-BK-9 ..... CARGILL INC Corp Note Call MW 144A 2 e LR FE L ...93.9630 |... . 700,000 |.. ...698,324 O o349 |0 [0 3.250 |...... 3.309 ...05/20/2019 ...|....05/23/2029 ...
141781-BN-3 ... CARGILL INC Corp Note Call MW 144A ... e [ LFFE L ...96.1550 |... .355, 354,732 O e 285 |0 0 0.750 |...... 0.820 ....01/28/2021 ...|....02/02/2026 ...
141781-88-2 ..... CARGILL INC Corp Note Call MW 144A ... 2 e LR FE L ...82.7090 |... 1,300,000 ,295,883 O 882 o0 [0 2125 |...... 2.175 ...11/08/2021 ...|....11/10/2031 ...
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MW A1 e [ 1D FE L ...91.5390 |... . . 290,000 O 0 0 o0 e 1.018 |...... 1.017 ....08/10/2020 ...|....08/12/2027 ...
171239-AG-1 ..... CHUBB INA HOLDINGS LLC Corp Note Call MW .. 2. .. 1.F FE ..|... ...83.0980 |... .1,500,000 |.. ,494,566 O 910 o0 [0 e 1.375 |...... 1.441 ....12/03/2020 ...|....09/15/2030 ...
172967-LW-9 ..... CITIGROUP INC Corp Note Call ... N L .. 1.G FE ..|... ...97.0650 |... . 600,000 |.. ...621,763 JLO I O 301511 DN ARt | B ISP | ) AU 4.075 |...... 3.167 ...06/28/2019 ...|....04/23/2029 ...
172967-MY-4 ... CITIGROUP INC Corp Note Call MW 2 .1.GFE .. ...84.6800 |. . 270,000 270,000 |.. .0 .2.561 |......2.561 ....04/27/2021 ..
172967-NG-2 ..... CITIGROUP INC Corp Note Call MW 2 . 1.GFE .. ...96.1990 |. . 600,000 600,000 |.. .0 .3.070 |......3.070 ....02/16/2022 ..
172967-PL-9 ..... CITIGROUP INC Corp Note Call MW 1 .1.GFE .. ...99.2150 |. . A .733,515 |.. .0 ......5.449 |......4.812 ...09/18/2024 .. .
17327C-AQ-6 ..... CITIGROUP INC Corp Note Call MW .. 2 .. .. 1.G FE ..|... ...85.9320 |... 197,644 |.... . . ...230,000 JO N N | [ AP | B ISP | B AT 3.057 |...... 3.057 ....01/18/2022 ...|....01/25/2033 ...
191216-DP-2 ..... COCA-COLA CO/THE Corp Note MW .... B L .. 1.EFE ..|... ...85.1090 |... 340,436 |.... . 400,000 |.. ....399,769 LU SR | I N | N RN | ) AN 2.250 |...... 2.259 ....04/28/2021 ...|....01/05/2032 ...
20030N-AF-8 ..... COMCAST CORP Corp Note Non Call .. B .. 1.G FE ..|... . 102.1610 |... 510,805 |.... . 500,000 |.. ....538,661 0 [ (659) |0 o0 e 5.650 |...... 4.705 ....10/03/2024 ...|....06/15/2035 ...
20030N-CH-2 ... COMCAST CORP Corp Note Call MW ... 2. .. 1.G FE ..|... ...96.0240 |... 360,090 |.... ....374,510 O e 136 o0 [0 e 3.550 |...... 3.592 ....02/01/2018 ...|....05/01/2028 ...
20030N-CT-6 ..... COMCAST CORP Corp Note Call MW ... 2 .. .. 1.G FE ..|... ...97.5700 |... 673,233 |.... ....689,856 O e 3 0 [0 e 4.150 |...... 4.156 ...10/02/2018 ...|....10/15/2028 ...
20030N-DA-6 ..... COMCAST CORP Corp Note Call MW 2. .. 1.G FE ..|... ...89.6100 |... 189,973 |.... ....211,830 LU R 1 ) AU | RN | ) AN 2.650 |...... 2.667 ....10/29/2019 ...}|....02/01/2030 ...
210518-DU-7 ..... CONSUMERS ENERGY CO Corp Note Call MW N L .. 1.EFE ..|... ...96.5420 |... 772,336 |.... ....196,377 0. 346 [0 |0 [ 4.625 |...... 4.691 ...02/13/2023 ...|....05/15/2033 ...
22160K-AQ-8 ..... COSTCO COMPANIES Corp Note Call MV . B L .. 1.EFE ..|... ...81.4080 |... ,221,120 |.... .... 1,538,545 O e (BA78) [0 [0 1.750 |...... 1.366 ....12/03/2020 ...}|....04/20/2032 ...
231021-AT-3 CUMMINS INC Corp Note Call MW .... 2 1FFE .. ...83.7210 |. ..1,841,862 |. .2,201,327 |.. .0 ... (262) |. .1.500 |......1.487 ....12/08/2020 .. 09/01/2030
23338V-AM-8 ..... [DTE ELECTRIC CO Corp Note Call MW .. 1 .1EFE .. ...87.5260 |. ..1,137,838 |. .1,300,000 .1,388,453 |.. .0 ..(14,272) |. .2.625 |......1.421 ...12/03/2020 .. 03/01/2031
24422E-UY-3 ..... [JOHN DEERE CAPITAL CORP Corp Note Non Call . .. 1.F FE .. ...92.3110 |. L282,778 | ..263,000 .262,900 |.. .0 .2.800 |......2.809 ...07/15/2019 .. 07/18/2029
254687-FL-5 ..... [WALT DISNEY COMPANY/THE Corp Note Call MW -2 1FFE .. ...88.9630 |. .622,741 . 700,000 .638,891 |.. .0 .2.000 |......4.075 ....10/03/2024 .. 09/01/2029 ...
26444H-AQ-4 ..... [DUKE ENERGY FLORIDA LLC Corp Note Call MW N 1FFE .. . 104.2850 |. ..521,425 . 500,000 .547,986 |.. .0 ......5.875 |......4.519 ...10/02/2024 .. 11/15/2033 ...
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW 2. .. 1.G FE ..|... ...92.3330 |... 738,664 |.... . 800,000 |.. ....798,365 O 334 0 [0 3.000 |...... 3.049 ....06/17/2019 ...|....07/01/2029 ...
291011-B0-6 ..... EMERSON ELECTRIC Corp Note Call MW 2 .. .. 1.F FE ..|... ...90.3170 |... 547,321 |.... . 606,000 |.. ....603,294 O [ 643 |0 [0 2.000 |...... 2.117 ...01/28/2022 ...|....12/21/2028 ...
20248H-AB-9 ..... EMPOWER FIN 2020 Corp Note Call MW 144A ... 2. .. 1.F FE ..|... ...82.0040 |... ...142,000 O 0 o0 [0 e 1.776 |...... 1.776 ....09/14/2020 ...|....03/17/2031 ...
293640I-BE-7 ..... ENTERGY LOUISIANA LLC Corp Note MW Call N L .. 1.F FE ..|... ...82.7850 |... O e 3 0 [0 e 1.600 |...... 1.642 ...11/09/2020 ...|....12/15/2030 ...
29379V-CF-8 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .. I B L .. 1.G FE ..|... . ...96.7780 |... . ...611,990 LU R 122(y ) N N I RPN | ) A 4.850 |...... 4.572 ....00/20/2024 ...|....01/31/2034 ...
29449)-AA-5 EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... ... .. 1.EFE ..|... .. 249,543 ]...98.3810 |... 245,953 |.... . 249,951 O e 98 |0 o0 e 1.400 |...... 1.438 ....06/29/2020 ...|....07/07/2025 ...
20449-AD-9 ..... [EQUITABLE FINANCIAL LIFE Corp Note 144A ... . .. 1.EFE .. 1,601,560 |...82.5240 |. ,320,384 |. .1,600,000 .1,600,959 |.. .0 1750 |......1.739 ...12/03/2020 .. 11/15/2030 ...
29736R-AP-5 . ESTEE LAUDER CO INC Corp Note Call MW 2 1FFE .. ...89.1930 |. 117,735 . ..132,000 (131,344 .. .0 .2.375 |......2.483 ....11/19/2019 .. 12/01/2029
29736R-AS-9 . ESTEE LAUDER CO INC Corp Note Call MW .. 1 1FFE .. ...98.7600 |. ..385,164 |. ..390,000 .389,721 |.. .0 .4.375 |......4.398 ...06/09/2023 .. 05/15/2028
302316-BD-3 . EXXON MOBIL CORPORATION Corp Note Call MW 2 .1.DFE .. ...96.7460 |. ..367,635 |. . 380,000 380,000 |.. .0 .2.275 |......2.275 ...08/13/2019 .. 08/16/2026
3030311-8U-9 . META PLATFORMS INC Corp Note Call MV . 1 .1.DFE .. ...97.3940 |. ..486,970 |. . 500,000 .514,305 |.. .0 ... 4750 |......4.375 ....00/19/2024 .. 08/15/2034 ...
354613-AL-5 ..... FRANKLIN RES INC Corp Note Call MW ... N2 e | LFFE L ...83.2030 |... . 360,000 |.. ....359,521 O e 78 0 o0 e 1.600 |...... 1.624 ....10/14/2020 ...|....10/30/2030 ...
369550-BN-7 ... GENERAL DYNAMICS CORP Corp Note Call MW ... 2 e LR FE L ...95.6140 |... ..390,000 |.. ....389,825 O e 122 |0 [0 1.150 |...... 1.182 ....06/03/2021 ...}|....06/01/2026 ...
38141G-WV-2 ..... GOLDMAN SACHS GP Corp Note Call e [ 2.AFE L ...96.2280 |... ..545,000 |.. ....545,000 JO N N | [ AP | B ISP | B AT 3.814 |...... 3.814 ....01/18/2018 ...|....04/23/2029 ...
38141G-WZ-3 ..... GOLDMAN SACHS GP Corp Note Call MW . 2 e [ 2AFE L ...97.3530 |... .1,300,000 |.. ....1,318,324 O R - << N AU | I RPN | ) AN 4.223 |...... 3.726 ...06/28/2019 ...|....05/01/2029 ...
38141G-XM-1 ... GOLDMAN SACHS GP Corp Note Call MW . 2 .. .. 1.F FE ..|... ...96.5530 |... .. 900,000 |.. JO I N | I AP | B IR | B AT 1.093 |...... 1.093 ....12/04/2020 ...|....12/09/2026 ...
38141G-XR-0 ..... GOLDMAN SACHS GP Corp Note Call MW . 2 .. 1.F FE ..|... ...82.5640 |... ..145,000 |.. O o0 o0 [0 e 1.902 |...... 1.992 ....01/20/2021 ...|....01/27/2032 ...
38141G-YB-4 ..... GOLDMAN SACHS GP Corp Note Call MW . 2 weeeeenen |- LFFE ... ...85.2520 |... .1,400,000 |.. .... 1,305,663 O 9199 |0 0 e 2.615 |...... 3.629 ...02/13/2024 ...|....04/22/2032 ...
38141G-2K-3 ..... GOLDMAN SACHS GP Corp Note Call MW .................. 2. .. 1.F FE ..|... ...95.3890 |... 391,09 |.... ... 410,000 |.. 410,000 LI RN | I N RPN | B SN 2.640 |...... 2.640 ....01/19/2022 ...|....02/24/2028 ...
40139L-BC-6 ..... GUARDIAN LIFE GLOB FUND Corp Note Non Call 144A . 1.B FE .. ...96.6340 |. .. 2,415,850 |. .2,500,000 . 2,499,675 |.. .0 ......0.875 |......0.889 ...12/07/2020 .. 12/10/2025 ...
40139L-BD-4 ..... GUARDIAN LIFE GLOB FUND Corp Note 144A .... 1.BFE ..|.. ...95.6240 |.....ooiinnns 506,807 |.... ..530,000 |. ....530,000 O 0 o0 0 1.250 |...... 1.250 ...05/10/2021 ...|....05/13/2026 ...
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437076-BW-1 ..... HOME DEPOT INC Corp Note Call MW .......coovvvvvvnnnnes fooe ven ] nnnnns 2 i CAFFE e 288,008 |...97.4720 |.........eeeee.nn 282,669 [onniiiiinnnnnn 290,000 [...oeeeivrnnnnnns 289,123 |oovveeiiiiennnnd (O N1 RN | N AU | B RN 3.900 |...... 3.984 ...11/27/2018 ...|....12/06/2028 ...
437076-CF-7 ..... HOME DEPOT INC Corp Note Call MW ... 2 .. .. 1.F FE ..|... .. 596,424 |.. 81.0160 |... . 600,000 |.. ....597,767 O e 388 |0 0 e 1.375 |...... 1.438 ....01/04/2021 ...|....03/15/2031 ...
437076-CH-3 ..... HOME DEPOT INC Corp Note Call MW ... 2. .. 1.F FE ..|... .. 458,151 |...89.4360 |... . 460,000 |.. ....458,995 LU R[N N | N RN | ) AN 1.500 |...... 1.561 ....09/07/2021 ...|....09/15/2028 ...
437076-DE-9 ..... HOME DEPOT INC Corp Note Call MW N L .. 1.F FE ..|... ...98.7080 |... . 500,000 |.. ....519,762 0 [ (438) |0 o0 e 4.950 |...... 4.412 ...09/26/2024 ...|....06/25/2034 ...
438516-CS-3 ..... HONEYWELL INTERNATIONAL Corp Note Call MW ... B L .. 1.F FE ..|... ...98.0470 |... ....628,497 LU R (3t N N | N RPN | ) AN 5.000 |...... 4.404 ....09/19/2024 ...|....03/01/2035 ...
440452-AH-3 ... HORMEL FOODS CRP Corp Note Call MV 2 .. .. 1.G FE ..|... ...90.6290 |... . . ....219,731 JLO N Y (- I AP | B ISP | B AU 1.700 |...... 1.787 ...06/25/2021 ...|....06/03/2028 ...
45866F-BB-9 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. B L .. 1.G FE ..|... ...95.7050 |... . 700,000 |.. ....687,745 O o863 o0 [0 3.625 |...... 4.145 ....00/20/2024 ...|....09/01/2028 ...
459200-KM-2 ..... IBM CORP Corp Note Call MW 2 .. .. 1.G FE ..|... ...95.0220 |... . 260,000 |.. ....259,984 JLO N Y A IR | B APPSR | B AT 2.200 |...... 2.203 ....02/02/2022 ...|....02/09/2027 ...
46124H-AD-8 . INTUIT INC Corp Note Call MW ... 1 .1.GFE .. ...84.2820 |. ..255,000 .254,650 |.. .0 .1.650 |......1.676 ...06/25/2020 .. 07/15/2030
46647P-AJ-5 . JPMORGAN CHASE Corp Note Call MW 1 1FFE .. ...85.3770 |. . 200,000 182,977 |.. .0 .3.882 |......4.740 ....00/13/2024 .. 07/24/2038
46647P-AN-8 ..... JPMORGAN CHASE Corp Note Call MW 1 1FFE .. ...95.9640 |. . . 700,000 700,000 |.. .0 ......3.509 |......3.509 ....01/16/2018 .. 01/23/2029 ...
46647P-AX-4 ..... JPMORGAN CHASE Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...98.0330 |... . 600,000 |.. ....631,626 O e (7,483) |0 o0 e 4.452 |...... 3.018 ...06/28/2019 ...|....12/05/2029 ...
46647P-BU-9 ..... JPMORGAN CHASE Corp Note Call MW ... B L .. 1.EFE ..|... ...83.1300 |... . 900,000 |.. ....900,530 JLUJN SRR £ 1<) N AR | I RPN | ) AN 1.764 |...... 1.753 ...12/03/2020 ...|....11/19/2031 ...
46647P-BII-5 ..... JPMORGAN CHASE Corp Note Call MW ... N L .. 1.EFE ..|... ...96.0940 |... . 500,000 |.. ... 500,000 JO N N | I AP | B ISP | B FOT 1.040 |...... 1.040 ....01/28/2021 ...|....02/04/2027 ...
46647P-CB-0 ..... JPMORGAN CHASE Corp Note Call MW ... B L .. 1.EFE ..|... ...96.0480 |... . 300,000 |.. ... 300,000 O o0 o0 [0 e 1.578 |...... 1.578 ....04/15/2021 ...|....04/22/2027 ...
46647P-CP-9 ... JPMORGAN CHASE Corp Note Call MW ... 2 .. .. 1.EFE ..|... ...94.6330 |... . 500,000 |.. ... 500,000 O 0 0 o0 e 1.470 |...... 1.470 ....09/15/2021 ...|....09/22/2027 ...
46647P-CU-8 ..... JPMORGAN CHASE Corp Note Call MW ... 2. .. 1.EFE ..|... ...86.4640 |... . 210,000 |.. ... 210,000 O o0 o0 [0 e 2.963 |...... 2.963 ....01/18/2022 ...|....01/25/2033 ...
46647P-CV-6 ..... JPMORGAN CHASE Corp Note Call MW ... 2 .. .. 1.F FE ..|... ...99.6620 |... 797,29 |.... . 800,000 |.. ... 800,000 JO N N | I AP | B ISP | B FOT 2.5% |...... 2.5% ...02/16/2022 ...|....02/24/2026 ...
46647P-EQ-5 ..... JPMORGAN CHASE Corp Note Call MW ... B L .. 1.EFE ..|... ...98.1260 |... 204,378 |.... . 300,000 |.. .. 300,000 LI RN | N | RN | B AN 4.603 |...... 4.599 ....10/15/2024 ...|....10/22/2030 ...
46647P-ER-3 . JPMORGAN CHASE Corp Note Call MW 1 1EFE .. ...96.3890 |. ..151,331 |. . 157,000 157,000 |.. .0 4,946 |......4.944 ....10/15/2024 .. 10/22/2035 ...
478160-C0-5 ..... JOHNSON & JOHNSON Corp Note Call MW 2 1AFE .. ...83.9110 |. ..839,110 |. .1,000,000 ,003,294 |.. .0 .1.300 |......1.236 ...12/03/2020 .. 09/01/2030
482480-AL-4 ..... KLA CORP Corp Note Call MW ..... 2 1FFE .. ...97.8770 |. ..685,139 |. . 700,000 716,360 |.. .0 .4.650 |......4.274 ....00/25/2024 .. 07/15/2032
49177J-AK-8 ..... KENVUE INC Corp Note Call MW 1 1FFE .. ...98.4070 |. 492,035 . 500,000 .518,785 |.. .0 .4.900 |......4.338 ....10/02/2024 .. 03/22/2033 ...
532457-CL-0 . ELI LILLY & CO Corp Note Call MW ... N 1EFE .. ...96.9730 |. .. 484,865 . 500,000 512,429 |.. .0 ......4.700 |......4.359 ....10/02/2024 .. 02/09/2034 ...
539830-BR-9 ..... LOCKHEED MARTIN CORP Corp Note Call MW . A LR FE L ...92.9180 |... 650,426 |.... . 700,000 |.. ....689,235 O o372 o0 [0 e 3.900 |...... 4.142 ....00/20/2024 ...|....06/15/2032 ...
55261F-AR-5 ..... M&T BANK CORPORATION Corp Note Call MW .... e [ 2.AFE L ...95.8050 |... 316,157 |.... ..330,000 |.. ....330,000 JO I N | I AP | B IR | B AT 5.088 |...... 5.053 ....01/24/2023 ...|....01/27/2034 ...
571676-AA-3 ..... MARS INC Corp Note Call MW 144A 2 e [ LEFE L . ...99.4620 |... 377,956 |.... . 380,000 |.. ....379,989 O e 84 0 [0 2.700 |...... 2.712 ...03/26/2019 ...|....04/01/2025 ...
571676-AL-9 ..... MARS INC Corp Note Call MW 144A .. e [ LEFE L .. 349,430 |...79.4820 |... ..350,000 |.. ....349,629 JLO N Y’ [+ I AP | N IR | B AT 1.625 |...... 1.640 ....07/13/2020 ...|....07/16/2032 ...
571676-AV-7 ..... MARS INC Corp Note Call MW 144A .. A [ LEFE L .. 706,573 |...96.4750 |... . 700,000 |.. ....706,422 LU R ( (51 N PO | N RPN | ) AN 4.750 |...... 4.613 ...09/25/2024 ... |....04/20/2033 ...
575634-AU-4 ... MASS ELECTRIC CO Corp Note Call MW 144A ... 2 .. .. 2.AFE ..|... .. 120,000 |...81.7050 |... . 120,000 |.. .. 120,000 JO I N | I AP | B IR | B AT 1.729 |...... 1.728 ....11/19/2020 ...|....11/24/2030 ...
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ... 2 .1.DFE .. ...93.3480 |. .249,835 |.. .0 .2.950 |......2.966 ....06/28/2019 .. 06/01/2029 ...
576360-AZ-7 ..... MASTERCARD INC Corp Note Call MW 1 1EFE .. ...98.5080 |. 518,327 |.. .0 .4.875 |......4.383 ...10/02/2024 .. 05/09/2034
581557-BU-8 ..... MCKESSON CORP Corp Note Call MW .. 1 .1.GFE .. ...99.5070 |. 624,152 |.. .0 .5.100 |......4.513 ....00/25/2024 .. 07/15/2033 ...
59156R-CN-6 . METLIFE INC Corp Note Call MW . 1 . 1.GFE .. ...99.6800 |. .526,090 |.. .0 .5.300 |......4.627 ...10/02/2024 .. 12/15/2034 ...
59217G-DC-0 . MET LIFE GLOB FUNDING | Corp Note Non Call 144A . .. 1.DFE .. ...92.5%0 |. .219,909 |.. .0 ......3.050 |......3.060 ....06/11/2019 .. 06/17/2029 ...
592176-GU-7 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...|.. ... e | 1D FE Ll ...82.0050 |... ....344,073 O [ 146 |0 o0 e 1.550 |...... 1.597 ....01/04/2021 ...|....01/07/2031 ...
617446-8U-6 ..... MORGAN STANLEY Corp Note MW Call ... B L .. 1.EFE ..|... ...81.6210 |... ....220,000 O o0 o0 [0 e 1.79% |...... 1.793 ....11/09/2020 ...|....02/13/2032 ...
617446-8V-4 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. .. 1.EFE ..|... ...96.4530 |... ... 900,000 JO N N | I FOPPRR | B IR | B AU 0.985 |...... 0.985 ....12/07/2020 ...|....12/10/2026 ...
617446-8X-0 ..... MORGAN STANLEY Corp Note Call MW ... 2. .. 1.EFE ..|... ...81.8340 |... ... 310,000 O o0 o0 [0 e 1.928 |...... 1.928 ....01/20/2021 ...|....04/28/2032 ...
61747Y-EH-4 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. .. 1.EFE ..|... ...83.8350 |... ... 310,000 JO N N | [ AP | B IR | B AT 2.511 |...... 2.51 ....10/14/2021 ...|....10/20/2032 ...
61747Y-EM-3 ..... MORGAN STANLEY Corp Note Call MW ... 2 .. .. 1.EFE ..|... ...99.7120 |... .. ... 600,000 L RN | O | RN | ) AN 2.630 |...... 2.630 ...02/16/2022 ...|....02/18/2026 ...
61747Y-FL-4 ..... MORGAN STANLEY Corp Note Call MW ... 1. .. 1.EFE ..|... ...99.4890 |... 696,423 |.... . 700,000 |.. ...735,819 O [ (854) |0 [0 e 5.466 |...... 4.763 ....09/18/2024 ...|....01/18/2035 ...
61747Y-FR-1 ..... MORGAN STANLEY Corp Note Call MW ......... 1. .. 1.EFE ..|... . 101.9490 |... 305,847 |.... ... 300,000 |.. 323,583 JL U R 74N N | N RPN | ) AN 5.831 [...... 4.774 ....00/13/2024 ...|....04/19/2035 ...
631005-BJ-3 ..... NARRAGANSETT EL Corp Note Call MW 144A . 1 1.GFE .. ...92.3290 |. ..1,200,277 |. .1,300,000 . 1,409,661 |.. .0 ..(20,821) | ......3.395 |......1.638 ....12/03/2020 .. 04/09/2030 ...
637432-Nii-1 ... NATL RURAL UTIL Corp Note Call MW .........cccvvnnnnnns 2. L 1.EFE ..|.. ...80.5080 [........eennns 1,207,620 |.... .1,500,000 |. .... 1,496,353 0. L2860 [0 0 1.350 |...... 1.391 ...12/03/2020 ... |....03/15/2031 ...
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63743H-FH-0 ..... NATIONAL RURAL UTIL COOP Corp Note Call MW ......... foeecce]eeenens T LFFE L 539,617 |...99.8360 |.................539,114 |................. 540,000 [....eevvvvnnnnnns 539,857 |oevvuuiiiiinnnd 0 fooerrrrieenn 114 0 0 40450 Ll 4.473 ....02/02/2023 ...|....03/13/2026 ...
641423-CD-8 ... NEVADA POWER CO Corp Note Call MW |- 1LFFE L 1,489,077 |...87.9940 |... .1,382,000 |.. .... 1,443,265 O e (11,831 [0 o0 000 2.400 |- 1.491 ...12/03/2020 ...|....05/01/2030 ...
649521I-DS-9 ..... NEW YORK LIFE GL Corp Note Non Call 144A . S LAFE L .. 499,155 |...82.3430 |... ... 500,000 |.. O e 83 o0 [0 000012200 | 1.218 ....08/04/2020 ...|....08/07/2030 ...
64952i-EG-4 ..... NEW YORK LIFE GL Corp Note Fixed 144A .........cccccoifeun e e | A FE L ..645,176 |...82.4220 |... . 700,000 |.. . 0 e 5,407 o0 feeeiiiel0 el 10850 |- 2.797 ...02/09/2022 ...|....08/01/2031 ...
65364U-AN-6 ... NIAGARA MOHAWK POWER Corp Note Call MW 144A ........[... ... A1 [ 2AFE L ..350,000 |...85.0190 |... ..350,000 |.. ....350,000 O 0 0 [0 0l 10960 |l 1.960 ....06/23/2020 ...|....06/27/2030 ...
67066G-AN-6 ..... NVIDIA CORP Corp Note Call MW 2 e | 1D FE Ll .. 996,830 |...90.8370 |... .1,000,000 |.. ....998,391 O e 880 [0 0 el 10550 | 1.598 ...06/14/2021 ...|....06/15/2028 ...
693475-AX-3 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2. .. 1.G FE ..|... .. 499,045 ]...96.9310 |... ... 500,000 |.. ....499,772 O e 41 L0 [0 ]00002.600 . 2.630 ....07/18/2019 ...|....07/23/2026 ...
693475-BA-2 ..... PNC FINANCIAL SERVICES Corp Note Call ... 2 .. .. 1.G FE ..|... ...84.1810 |... . 700,000 |.. .. 700,000 O 0 0 [0 0000022307 |- 2.307 ....04/20/2021 ...|....04/23/2032 ...
693475-BM-6 ..... [PNC FINANCIAL SERVICES Corp Note Call 2 .1.GFE .. ...97.4570 |. . 210,000 210,000 |.. .0 .5.066 ....01/19/2023 .. 01/24/2034
693475-BX-2 . PNC FINANCIAL SERVICES Corp Note Call .. 2 . 1.GFE .. . 101.4420 |. . 600,000 .626,690 |.. .0 .4.362 ...10/02/2024 .. 05/14/2030
69371R-06-6 ..... PACCAR FINANCIAL CORP Corp Note Non Call .. 1.EFE .. ...99.7260 |. . A .282,9% |.. .0 ......1.817 ....01/30/2020 .. 02/06/2025 ...
713448-EL-8 ..... PEPSICO INC Corp Note Call MW .. 1.EFE ..|... . ...91.7120 |... 403,533 |.... . . ....439,359 O e 130 [0 0 2,625 | 2.659 ...07/25/2019 ...|....07/29/2029 ...
71710T-AB-4 ..... PG&E RECOV FND Corp Note Sink .... .. 1.AFE ..|... .. 199,994 1...78.7280 |... 157,456 |.... . 200,000 |.. ....199,997 O e (D 0 [0 0002.2.280 |- 2.280 ....11/04/2021 ...|....01/15/2036 ...
74005P-BT-0 ..... PRAXAIR INC Corp Note Call MV .... .. 1.F FE ..|... .. 478,958 |...82.6800 |... 396,864 |.... . 480,000 |.. ....479,402 JL I U [1:c TN FORRPRRRRRRY | R FEUPPRPRRRRPIN | ) AU Dy (1[4 1) AU 1.123 ....08/03/2020 ...|....08/10/2030 ...
T4256L-ES-4 ..... PRINCIPAL LFE |1 Corp Note Non Call 144A .. .. 1.EFE ..|... ..685,970 |...94.4370 |... 651,615 |.... . 690,000 |.. ....688,450 JLUJ R 101+ N N RPN | I S 4[4 I AN 1.622 ... 1170972021 ... |....11/17/2026 ...
T4256L-EX-3 ..... PRINCIPAL LFE 11 Corp Note Non Call 144A .. |- L.EFE ... .. 339,867 |. 100.5920 |... 342,013 |.... ....339,908 O i 40 o0 e l0 002225000 |- 5.014 ....01/08/2024 ...|....01/16/2027 ...
742718-FV-6 ..... PROCTER & GAMBLE CO/THE Corp Note Non Call .. I .. 1.DFE ..|... ..699,006 |...95.1090 |... 665,763 |.... ....699,574 O 198 0 [0 000010900 |- 1.930 ...01/27/2022 ... |....02/01/2027 ...
743315-A1-3 ..... PROGRESSIVE CORP Corp Note Call MV 2 .. .. 1.F FE ..|... .. 135,000 |...92.4000 |... 124,740 |.... . . ...135,000 O 0 0 fel0 0022232200 |- 3.200 ....03/17/2020 ...|....03/26/2030 ...
747525-BK-8 ..... QUALCOMM INC Corp Note Call MW ... 2. .. 1.F FE ..|... ,695,944 1...87.7910 |... .. 1,404,656 |.... .1,600,000 |.. ,654,993 O e (10,249) L0 o0 0l 2,150 | 1.453 ...11/25/2020 ... |....05/20/2030 ...
747525-BP-7 ..... QUALCOMM INC Corp Note Call MW ... 2 1FFE .. ...79.7260 |. ..637,808 |. . 800,000 .669,411 |.. .0 .4.249 ....00/25/2024 .. 05/20/2032
756109-BA-1 ..... REALTY INCOME CORP Corp Note Call MW . 2 .1.GFE .. ...76.7390 |. ..306,956 |. . 400,000 .395,743 |.. .0 .1.941 ....12/09/2020 .. 03/15/2033
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW ... 2 1EFE .. ...89.8890 |. ..494,390 |. ..550,000 .548,528 |.. .0 .1.578 ....06/29/2021 .. 07/15/2028
79466L-AJ-3 ..... SALESFORCE INC Corp Note Call MW -2 .1EFE .. ...83.9580 |. ..209,895 |. ..250,000 249,512 |.. .0 .1.982 ....06/29/2021 .. 07/15/2031 ...
808513-BG-9 ..... CHARLES SCHIAB CORP Corp Note Call MW .2 1FFE .. ...81.9930 |. ..1,803,846 |. .2,200,000 2,197,297 |.. .0 ......1.671 ...12/08/2020 .. 03/11/2031 ...
828807-DF-1 ..... SIMON PROP GP LP Corp Note Call MW .... 2. .. 1.G FE ..|... ...89.9630 |... 449,815 |.... ... 500,000 |.. 497,317 O 832 fennl0 [0 000.2.450 . 2.5712 ....09/04/2019 ...|....09/13/2029 ...
842400-HZ-9 ..... SOUTHERN CAL EDISON Corp Note Call MW ... N L .. 1.G FE ..|... ...99.0160 |... 495,080 |.... . 500,000 |.. ....519,486 O e (384) [0 e l0 0022052200 |- 4.673 ....10/02/2024 ...|....06/01/2034 ...
857477-BS-1 ..... STATE STREET CORP Corp Note Call 2. .. 1.F FE ..|... ...95.0780 |... 494,406 |.... ..520,000 |.. ....520,000 O 0 0 [0 0000.2.208 | 1.979 ...02/02/2022 ...|....02/07/2028 ...
872540-AU-9 ..... TJX COS INC Corp Note Call MW .... N L .. 1.F FE ..|... ...81.8410 |... 196,418 |.... ..240,000 |.. ....239,812 O e 28 o0 [0 ell 10600 |- 1.613 ....11/18/2020 ...|....05/15/2031 ...
87612E-BM-7 ..... TARGET CORP Corp Note Call MV .... 2. .. 1.F FE ..|... ...95.1530 |... 199,821 |[.... . 210,000 |.. ....209,849 O e 72 o0 [0 000 12950 | 1.986 ...01/19/2022 ... |....01/15/2027 ...
87612E-BS-4 ..... TARGET CORP Corp Note Call MW N L .. 1.F FE ..|... ...95.1010 |... 665,707 |.... . 700,000 |.. .. 701,461 O e (16) el e l0 40500 |- 4.473 ....09/25/2024 ...|....09/15/2034 ...
882508-BL-7 ..... TEXAS INSTRUMENTS INC Corp Note Call MW 2 .1EFE .. ...83.8190 |. .. 754,371 |. . 900,000 .898,476 |.. .0 .1.927 ....09/07/2021 .. 09/15/2031 ...
89236T-GT-6 ..... TOYOTA MOTOR CREDIT CORP Corp Note MW ... 2 1EFE .. ...99.6630 |. ..996,630 | .1,000,000 999,984 |.. .0 .1.814 ...02/10/2020 .. 02/13/2025
89236T-MS-1 ..... TOYOTA MOTOR CREDIT CORP Corp Note Non-Call . . .. 1.EFE .. ...99.3190 |. ..373,439 | . 376,000 .375,864 |.. .0 . 4.364 ....10/07/2024 .. 10/08/2027
91159H-JA-9 . US BANCORP Corp Note Call MW ... 1 . 1.GFE .. ...82.5620 |. ..495,372 |. . 600,000 597,79 |.. .0 .1.444 ....07/16/2020 .. 07/22/2030
931142-EN-9 . WALMART INC Corp Note Call MV . 2 .1.CFE .. ...94.9850 |. ..275,457 |. ..290,000 .289,830 |.. .0 ... 3.264 ....04/16/2019 .. 07/08/2029 ...
94106L-BS-7 ..... Waste Management Inc Corp Note Call MW . e [ G FE L .. 594,426 |...94.5310 |... 567,186 |.... . 600,000 |.. ....5%4,607 O e 181 0 k0 40150 | 4.295 ...09/25/2024 ...|....04/15/2032 ...
95000U-2F-9 ..... WELLS FARGO CO Corp Note Call MW ... 2 e [ LEFE L ..490,000 |...97.7200 |... 478,828 |.... ....490,000 O 0 0 000000030196 |l 3.19% ....06/10/2019 ...|....06/17/2027 ...
950000-26-7 ..... WELLS FARGO CO Corp Note Call N2 e [ 2.AFE L ..500,000 |...90.2440 |... 451,220 |.... ... 500,000 O 0 0 [0l 2.879 | 2.879 ....10/24/2019 ...|....10/30/2030 ...
95000U-2U-6 ..... WELLS FARGO CO Corp Note Call MW ... 2. .. 2.AFE ..|... ...87.6910 |... 368,302 |.... ....420,000 O 0 0 000000030350 | 3.350 ...02/23/2022 ... |....03/02/2033 ...
95709T-AP-5 ..... WESTAR ENERGY Corp Note Call T | I FFE ... ...96.7800 |... 285,501 |.... .. .. ....204,714 O e 121 0 00022230100 |- 3.145 ....02/27/2017 ...|....04/01/2027 ...
06368E-DC-3 ..... BANK OF MONTREAL Corp Note Call MW A 2. FFE ... ...96.0670 |... 672,469 |.... . 700,000 |.. ... 700,000 O 0 0 [0 0000.0.949 |l 0.949 ....01/19/2021 ...|....01/22/2027 ...
13607L-W0-9 ... CANADIAN IMPERIAL BANK Corp Note Call MW .... A 1 FFE ... . 104.5580 |... 522,790 |.... . 500,000 |.. ....544,397 O e (3) 0 feeeiieel0 00062092 . 4.806 ...09/26/2024 ...|....10/03/2033 ...
63307A-38-9 ..... NATIONAL BANK OF CANADA Corp Note Non Call .. A FFE ... ...97.2920 |... 404,735 |.... . 416,000 |.. ....415,186 O e 3 o0 [0 000040500 |- 4.546 ....10/03/2024 ...|....10/10/2029 ...
78016E-ZT-7 ..... ROYAL BANK OF CANADA Corp Note MW .. A EFE .. ...95.0480 |. ..665,336 |. . 700,000 .699,925 |.. .0 \eeen 1157 ....07/07/2021 .. 07/14/2026 ...
80685X-AC-5 ..... SCHLUMBERGER Corp Note Call MW ......ccccovvvvvvnnnnnnns A 1.. FFE ... .. 169,796 |...97.7770 |... 166,221 |.... . 170,000 |. ...169,970 Ol 82 o0 000010400 . 1.425 ...09/09/2020 ... |....09/17/2025 ...
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00182E-BP-3 ..... ANZ NEW ZEALAND INTL/LDN Corp Note Non Call 144A ..|... ... Dovevee| eeereennns CEFE e 340,000 |...99.6660 |.................338,864 [.......ceurnnnnns 340,000 [...eevevvnnnnnns 340,000 [....ceevvrnnnnnn (O S | R RN | Y AR | B EN 2.166 |...... 2.166 ....02/09/2022 ...|....02/18/2025 ...
009279-AA-8 ..... AIRBUS SE Corp Note Call MW 144A ... .. 1.F FE ..|... .. 451,575 |...96.5970 |... ..452,000 |.. ....451,892 O e 85 |0 [0 e 3.150 |...... 3.161 ...04/05/2017 ...|....04/10/2027 ...
01609W-AX-0 ..... ALIBABA GROUP Corp Note Call MW .... .. 1.EFE ..|... .. 199,678 |...84.3050 |... . 200,000 |.. ....199,791 LU SR | I N | N RN | ) AN 2125 |...... 2.142 ....02/04/2021 ...|....02/09/2031 ...
05964H-AN-5 ... BANCO SANTANDER SA Corp Note Call .. .. 1.G FE ..|... .. 400,000 |...94.5870 |... . 400,000 |.. ... 400,000 JO I N | I AP | B IR | B AT 1.722 |...... 1.722 ....09/07/2021 ...|....09/14/2027 ...
404280-CC-1 ..... HSBC HOLDINGS PLC Corp Note Call ... .. 1.G FE ..|... .. 924,856 |...94.4480 |... . 800,000 |.. ... 867,361 JLO U ( 381 N AU | N RPN | ) AN 3.973 |...... 1.961 ...12/03/2020 ... |....05/22/2030 ...
404280-CJ-6 ..... HSBC HOLDINGS PLC Corp Note Call .. 1.G FE ..|... ..300,000 |...99.0220 |... . 300,000 |.. ... 300,000 O 0 0 o0 e 1.645 |...... 1.645 ....08/11/2020 ...|....04/18/2026 ...
404280-CM-9 ..... HSBC HOLDINGS PLC Corp Note Call MW .. .. 1.G FE ..|... ...95.5110 |... ....320,000 O o0 o0 [0 e 1.589 |...... 1.589 ....11/17/2020 ...|....05/24/2027 ...
404280-CV-9 ..... HSBC HOLDINGS PLC Corp Note Call MW .. 1.G FE ..|... ...89.8610 |... ....420,000 JO N N | [ AP | B IR | B AT 2.206 |...... 2.206 ....08/10/2021 ...|....08/17/2029 ...
55608J-AR-9 . MACQUARIE GROUP LTD Corp Note Call 144A 1FFE .. ...96.4020 |. .145,000 |.. .0 .1.340 |......1.340 ....01/05/2021 .. 01/12/2027
55608J-AX-6 ..... MACQUARIE GROUP LTD Corp Note Call 144A ... 1FFE .. ...93.2540 |. 800,000 |.. .0 .1.935 |......1.935 ...10/06/2021 .. 04/14/2028
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Non Call .. 1.G FE .. ...98.2590 |. . 400,000 |.. .0 LW 1412 10412 ....07/13/2020 .. 07/17/2025 ...
60687Y-BP-3 ..... MIZUHO FINANCIAL GROUP COrp Note Call .. 1.G FE ..|... ...95.2340 |... .. . ....515,000 JO I N | I AP | B IR | B AT 1.234 |...... 1.234 ....02/16/2021 ...|....05/22/2027 ...
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP Corp Note Call ... .. 1.G FE ..|... . 101.9980 |... . 800,000 |.. ....841,145 O e (79 0 [0 e 5.754 |...... 4.997 ...10/11/2024 ...|....05/27/2034 ...
60687Y-DG-1 ..... MIZUHO FINANCIAL GROUP Corp Note Call ... .. 1.G FE ..|... . 101.0590 |... . 800,000 |.. ....833,994 JLO N U (7(:) i ARt | B IR | B FOU 5.5% |...... 5.027 ....10/11/2024 ...|....07/10/2035 ...
629541i-AD-7 ... NTT FINANCE CORP Corp Note Call MW 144A ... .. 1.F FE ..|... ...90.1600 |... ... 900,000 0. IR | N AR | B RN 1.591 |...... 1.591 ...02/24/2021 ...|....04/03/2028 ...
80414L-2-0 ..... SAUDI ARABIAN OIL CO Corp Note Call 144A .. .. 1.EFE ..|... ...85.4210 |... ....213,214 0. e 128 [0 0 [ 2.250 |...... 2.317 ....11/17/2020 ...|....11/24/2030 ...
806854-AJ-4 ..... SCHLUMBERGER INVESTMENT Corp Note Call MW ... .. 1.F FE ..|... . ...89.1440 |... ....285,644 O R (N [0:5) N AR | I RPN | ) AN 2.650 |...... 2.240 ....08/04/2020 ...|....06/26/2030 ...
822582-0G-5 ... SHELL INTERNATIONAL FIN Corp Note Call MW ... .. 1.DFE ..|... .. 444,180 |...91.7300 |... 371,507 |.... ....426,817 O e (4154) |0 [0 e 2.750 |...... 1.625 ...09/10/2020 ...|....04/06/2030 ...
82620K-BD-4 ..... SIEMENS FINANCIERINGSMAT Corp Note Mi 144A .. .. 1.DFE ..|... .. 374,359 |...91.3850 |... 342,694 |.... ...374,698 O e 91 0 [0 1.700 |...... 1.726 ....08/02/2021 ...}|....03/11/2028 ...
86562\-BV-1 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call . .. 1.G FE .. ...99.9120 |. ..769,322 |. 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 .. ...96.3460 |. ..448,009 |. .465,000 |.. .0 .0.948 |......0.948 ....01/04/2021 .. 01/12/2026
880320-AM-8 ..... TENCENT HOLDINGS LTD Corp Note Call MW 144A . 1EFE .. ...98.53%0 |[. 241,997 |.. .0 .3.575 |......3.576 ....04/03/2019 .. 04/11/2026
89153V-AS-8 ..... TOTALENERGIES CAP INTL Corp Note Call MW ............|... ... .1.DFE .. ...99.9450 |. . 800,000 800,000 |.. .0 2,434 |......2.434 ...07/08/2019 .. 01/10/2025 ...
902613-AC-2 ..... UBS GROUP AG Corp Note Call 144A .........ccoovvveennns foun e . 1.GFE .. ...96.2020 |. . 370,000 370,000 |.. .0 ......1.364 |......1.364 ....07/27/2020 .. 01/30/2027 ...
902613-AH-1 ..... UBS GROUP AG Corp Note Call 144A ... .. 1.G FE ..|... ...94.6540 |... . 380,000 |.. ... 380,000 O 0 o0 [0 e 1.4%4 |...... 1.494 ....08/03/2021 ...|....08/10/2027 ...
961214-ER-0 ..... WESTPAC BANKING CORP Corp Note Non Call ... .. 1.DFE ..|... ...95.4660 |... . 700,000 |.. ....699,844 O e 109 |0 o0 e 1.150 |...... 1.166 ....05/25/2021 ...|....06/03/2026 ...
961214-EW-9 ..... WESTPAC BANKING CORP Corp Note Non Call ... .. 1.DFE ..|.. ...90.0780 |... ..440,000 |.. ...440,000 O 0 o0 o0 1.983 |...... 1.953 ...11/08/2021 ...|....11/20/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneou Issuer
Obligations 116,372,995 | XXX 115,092,000 115,896,216 0 XXX XXX XXX 801,303 2,265,905 XXX XXX
05552A-BB-3 ..... Barclays Commerc BBCMS 2020-C8 A4 CMBS .... L TAFRM ... .. 706,967 |...84.9300 |... . 700,000 |.. ....703,385 O [ (894) |0 o0 e 1.771 |...... 1.641 |MON ..... . 12,397 |....10/09/2020 ...|....10/15/2053 ...
06540D-BH-7 ..... Bank BANK 2021-BN36 A5 CMBS L TARN L. ...84.5550 |... . 800,000 |.. ....812,439 JLO U ( - ') N AU I RPN | ) AN 2.470 |...... 2.213 [ MON ..... . 19,760 |....10/15/2021 ...|....09/15/2064 ...
06540V-AZ-8 ..... Bank BANK 2019-BN24 A2 CMBS ... L TAFRM ... ...89.7820 |... ..693,000 |.. JLO I U 0 £51:) N ARt | B ISP | ) AU 2.707 |...... 2.553 | MON ... . 18,759 |....12/11/2019 ...|....11/15/2062 ...
06541U-BR-6 ..... Bank BANK 2020-BN30 A3 CMBS .... L TARN L. ...83.6110 |... .2,500,000 |.. O e (2,884) |0 o0 e 1.650 |...... 1.531 ...12/11/2020 ...|....12/10/2053 ...
08161C-AB-7 ..... BENCHVARK MORTGA BMARK 2018-B2 A2 CMBS .... L TAFRM ... ...98.4860 |... .. 11,024 .. O e (28) |0 o0 e 3.662 |...... 3.051 ....02/09/2018 ...|....02/15/2051 ...
08163E-BD-6 ..... BENCHVARK Mortga BMARK 2021-B26 A5 CMBS C1ARN L ...84.5220 |. . 700,000 .723,293 |.. .0 .2.613 |......2.010 ....06/30/2021 .. 06/15/2054 ...
08163L-AE-9 ..... BENCHVARK Mortga BMARK 2020-B21 A4 CMBS CLARN L ...83.7060 |. .1,000,000 .1,005,426 |.. .0 .1.704 |......1.584 ....11/20/2020 .. 12/15/2083 ...
12477B-AA-2 ... CAMB Commercial CAMB 2021-CX2 A CMBS 144A C1ARN L ...81.3420 |. ..654,000 667,782 |.. .0 .2.700 |......2.368 ....10/22/2021 .. 11/10/2046
12531Y-AP-3 . CFCRE Commercial CFCRE 2016-C4 AHR CMBS ... CLARN L ...92.3830 |. .681,5% |.. .0 3,121 |......4.067 ...05/04/2018 .. 05/10/2058
126438-AA-8 ..... Credit Suisse CSMC 2020-NET A CMBS 144A ... 1AFE .. ...97.4900 |. ..56,810 |.. .0 2,257 | 1225 ....07/30/2020 .. 08/15/2037 ...
17290X-AU-4 ... CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS ... L TAFM ... .. 189,572 |...99.1360 |... . . ....184,220 0 e (326) |0 o0 e 3.098 |...... 2.644 ....04/13/2016 ...|....04/10/2049 ...
17328E-AA-6 ..... Citigroup Commer CGCMT 2020-555 A CMBS 144A . L TARN L. .. 731,254 |...86.49%0 |... . 700,000 |.. ... 718,775 LU R (< 111511 N N | I RPN | ) FN 2.647 |...... 2.070 ....06/30/2021 ...|....12/10/2041 ...
17328R-AZ-2 ..... Citigroup Commer CGCMT 2020-GC46 A5 CMBS .... L TAFM ... .. 740,852 |...87.8560 |... . 700,000 |.. ....124,637 O e (4,819) |0 [0 e 2.7 |...... 1.968 ....06/30/2021 ...|....02/15/2053 ...
36257H-BN-5 ... GS MORTGAGE SECU GSMS 2019-GC40 A3 CMBS ... L TARN L. .. 605,987 |...90.3160 |... . 600,000 |.. ....602,580 LU RPN (11N N | I RPN | ) AN 2.904 |...... 2.79% ....06/26/2019 ...|....07/10/2052 ...
46590T-AD-7 ..... JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS ... L TAFRM ... .. 405,358 |...97.0220 |... ..401,347 |.. ....401,507 JLO N U (170 ISRt | B ISP | ) AU 3.414 |...... 3.249 ....08/17/2017 ...|....08/15/2050 ...
46652J-AV-4 ... JPNDB Commercial JPMDB 2020-COR7 A4 CMBS ............|o.. ... AR 605,997 [...82.0290 |.................492,174 |....cooonnnnns 600,000 |..ocvvvunniinnns 602,972 [...ooiiiinnnnnns 0 fooeviiieeean (704) |0 0 s 1.916 |...... 1.795 ...06/25/2020 ... |....05/13/2053 ...
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563136-AA-8 ..... Manhattan West OMW 2020-OMW A CMBS 144A ..........co.foee ] oeeenn |4 ceninnnns AR e 463,475 |...91.9230 |.................413,654 |.................450,000 |..........oeunnns 455,200 |.evvenniiinnnnnd 0 |eeens (1,959) |ovvvenieeennnnnd (0 [V P 2.130 |...... 1.676 | MON ..... ....08/17/2020 ...|....09/10/2039 ...
61771M-AV-2 ..... Morgan Stanley C MSC 2019-H7 A3 CMBS ....covveneeeens o vee | e |4 s AR et 569,556 |...91.8340 |.................517,881 |.ocovueniiiernnn 563,931 [ 565,311 [coeeeeennnnnnnn (V) (1,604) [.oeeeeeniees (VI 0 e 3.005 |...... 2.858 [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 |...80.3130 |.................509,184 |.................634,000 |.......cc0veennnt 645,342 |.oeeneeennn (V) (1,902) |oveeeeeeeennena [0 e 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. .. 256,326 |...99.0470 |... ....249,395 0 | e (438) [0 0 [ 3.615 |...... 3.152 [ MON ..... ....12/09/2016 ...|....12/15/2049 ...
95001J-AU-7 ..... WELLS FARGO COMM WFCM 2018-C44 A4 CMBS .... L TAFRM ... .. 504,973 |...97.1140 |... ....501,292 0. e (642) [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 |...89.1190 |... O e (4422) |0 [0 e 2.725 |...... 2.190 [MON ..... ....04/29/2021 ...|....02/15/2053 ...
95002U-AD-3 ... Wells Fargo Comm WFCM 2020-C58 A3 CMBS ... L TAFRM ... ...85.9580 |... 0 feeeeeen (3,678) |0 [0 e 1.810 |...... 1.652 [MON ..... ...12/03/2020 ...|....07/15/2053 ...
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS
95003L-AA-8 ..... L PP PP TPPPTRPPPPPPPN ARPPTN [SUUPOS [ U L AFE s 79,598 [. 100.1570 f[.....ccvvueeeeeen 79,728 |ovvvninieeennnn 79,598 [ 79,598 o0 o0 0 0 [ 5.662 |...... 5.603 [MON ..... ...05/15/2024 ...|....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 17,198,296 | XXX 14,695,353 16,887,734 17,062,283 XXX XXX XXX 32,97 398,313 XXX XXX
00115B-AB-3 ..... AEPTC 2019-1 A2 AEPTC 2019-1 A2 ABS ......cevvnvrvvnns foun e LLAFE L 240,000 |...94.3210 |...ccvvunnnnnnns 226,370 |oeevenneiennnnnn 240,000 [...ooevevnnnnnnns 239,991 |oevveiiieinnnnn0 e (D) el 0 e 2.294 |...... AT | o S FRRRN 2,204 |, 5,505 |....09/11/2019 ...|....08/01/2031 ...
02007N-AC-2 ..... Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS .. |... ... .. 1.AFE ..|... .. 248,974 ]...99.3570 |... 247,399 |.... ..249,000 |.. 288,976 e e 0 [0 4.140 |...... 4.179 ....00/24/2024 ...|....07/16/2029 ...
02582J-JX-9 ..... American Express Credit Accoun AMXCA 2022-4 A ABS 1AFE .. . 100.3930 |. ..191,751 | . 191,000 .190,997 |.. .4.950 |......5.003 ....10/27/2022 .. 10/15/2027 ...
02582J-KF-6 ..... American Express Credit Accoun AMXCA 2024-2 A ABS 1AFE . . 102.2770 |. ..920,493 |. . 900,000 .945,466 |.. ......5.240 |......3.988 ...09/27/2024 .. 04/15/2031 ...
02589B-AC-4 ..... American Express Credit Accoun 2023-4 A ABS ........[... ... .. 1.AFE ..|... . 101.8670 |... 407,468 |.... . 400,000 |.. LA12,007 0 e (700) |0 [0 5.150 |...... 4.304 ...10/04/2024 ...|....09/16/2030 ...
Avis Budget Rental Car Funding AESOP 2021-2A A ABS

05377R-ER-1 ..... T4A e [ e 1AFE .. ...94.3270 |. ..605,579 |. ..642,000 641,973 |.. .1.660 |......1.666 ...11/09/2021 .. 02/20/2028 ...

05613\-AD-1 ..... BMW Vehicle Lease Trust BMILT 2024-2 A3 ABS 1AFE . ...99.2660 |. ..261,070 |. ..263,000 .262,978 |.. ......4.180 |......4.219 ....10/01/2024 .. 10/25/2027 ...

12664J-AC-4 ..... CNH Equipment Tr 2022-C A3 ABS .....oevvvviviiinnnnnnns feun oee .. 1.AFE ..|... .. 176,920 |. 100.6730 |... 178,141 |.... ..176,950 |.. L A76,932 |0 B 0 [0 5.150 |...... 5.209 LGA1/17/2022 .. ....04/17/2028 ..
Capital One Multi-Asset Execut COMET 2019-A3 A3

14041N-FV-8 ..... ABS i [ e .. 1.AFE ..|... .. 729,806 |...96.2590 |... 702,691 |.... . 730,000 |.. 729,889 e [ 16 0 0 2.060 |...... 2.0M ...08/28/2019 ...|....08/15/2028 ...

14318W-AD-9 ..... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS ........[... ... .. 1.AFE ..|... .. 148,989 |. 100.5990 |... 149,893 |.... 148,989 o0 [0 0 [0 4.920 |...... 4.971 ...01/17/2024 ...|....10/16/2028 ...

14687A-AP-3 ..... Carvana Auto Rec CRVNA 2020-P1 A4 ABS ..........ccooeifeun e .. 1.AFE ..|... ... 16,181...99.6360 |... 16,127 16,186 [ 16,185 0 [0 0 [0 0.610 |...... 0.620 ....12/03/2020 ...|....10/08/2026 ...

16144Y-AD-0 ..... Chase Auto Ouner Trust CHAOT 2024-4A A4 ABS 144A ..|... ... .. 1.AFE ..|... .. 511,504 |. 100.5530 |... ..502,765 |.... .. 510,754 |0 e (750) |0 [0 4.950 |...... 4.271 ....10/03/2024 ...|....03/25/2030 ...

161571-HS-6 ..... Chase Issuance Trust CHAIT 2022-A1 A ABS ............|oe. ... LLAFE L 280,953 [...99.7010 [.oeevvvvnnnnnns 280,160 [.ooovvvvnnnnnns 281,000 |.oevvvnnnniinnns 280,988 |.......ccoeeeena Jovviinninnnn 16 [0 [0 e 3.970 |...... 4.009 ...09/09/2022 ...|....09/15/2027 ...
Citibank Credit Card Issuance CCCIT 2018-A7 A7 ABS

A7808E-GS-8 ..evv | eevnnneeereeriiie e et [ e LLAFE L 149,878 |...97.6430 |......ooeeeenn.. 146,465 [oiinnnnnnnns 150,000 |evveeniiiiinnnnn 149,941 [oviiiiinennnl0 e 18 0 [0 e 3.960 |...... 3.970 ....10/05/2018 ... [....10/13/2030 ...

345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS ........eevveeees foun e |- TAFE L .. 276,536 |. 100.4550 |... ..276,576 |.. 276,546 |.ooeeeeeenneeen0 e o0 [0 e 5.270 |...... 5.331 ....11/17/2022 ...|....05/17/2027 ...

36268G-AD-7 ..... GM Financial Securitized Term GMCAR 2024-1 A3 ABS |... ... .. 1.AFE ..|... ,496,309 |. 100.5600 |... .1,500,000 |.. 497,572 |0 e 1,263 [0 0 4.850 |...... 5.018 ...03/13/2024 ...|....12/18/2028 ...
GM Financial Automobile Leasin GMALT 2024-3 A3 ABS

380120-AD-0 ..... [ ceeeeiieeeiee e [ e 4 LLAFE L 205,976 |...99.4920 |.........counnnn. 204,954 |....oovnnnnnnnns 206,000 |.eeevvnnnniinnns VST T/ R | R RS I AR B RPN | ) RN 4.210 |...... 4.251 ...09/24/2024 ... |....10/20/2027 ...
Hertz Vehicle Financing LLC HERTZ 2022-1A A ABS

42806M-AJ-8 ..... T4A o [ e .. 1.AFE ..|... .. 231,959 |...99.2430 |... 230,244 |.... ..232,000 |.. L2 231,990 0 e T 0 [0 1.990 |...... 2.003 ...01/11/2022 ...|....06/25/2026 ...
Honda Auto Receivables Owner

A3B13Y-AD-4 ..o [ e [ e 4 LLAFE L 502,617 1...99.7590 |......oeunrnnns 498,795 |..covvvinnnns 500,000 |.eeevvrnnninnnns 502,454 |.oeeeiiiiinnnnn0 feeiiiii i (183) |0 [0 4.510 |...... 4.387 ...10/04/2024 ... |....11/21/2030 ...
Porsche Innovative Lease Owner PILOT 2024-2A A3

T3328N-AE-1 ..... ABS 144A ..o .. 1.AFE ..|... ...99.8200 |... 287,482 |.... . 288,000 |.. 287,997 v 0 [ (D) 0 0 4.350 |...... 4.388 ....10/01/2024 ...|....10/20/2027 ...

92348K-DB-6 ..... Verizon Master Trust VZMT 2024-5 A ABS 144A .. 1.AFE ..|... . 101.1940 |... 404,776 |.... . 400,000 |.. 809,750 |eeenieieeeen 0 e (B9T) |0 [0 5.000 |...... 4.511 ....10/04/2024 ...|....06/21/2032 ...

92348V-AA-T ..... Verizon Master Trust VZMT 2023-6 A ABS 144A ........ .. 1.AFE ..|... . 102.3140 |... .. 1,023,140 |.... .1,000,000 |.. 1,043,587 o0 e (2,272) [0 o0 e 5.350 |...... 4.297 ....00/27/2024 ...|....09/22/2031 ...

981464-HU-7 ..... WorId Financial Network Credit WFNMT 2024-B A ABS 1AFE . ...99.8230 |. ..698,761 |. . 700,000 707,362 |.. .4.620 |......4.219 ....09/19/2024 .. 05/15/2031

09628J-AL-5 ..... Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A . 1AFE .. . 100.0610 |. ..602,989 |. ..602,620 ......5.879 |......5.920 . ...03/27/2018 .. 04/20/2031 ...

50184N-AR-3 ..... LCM Ltd Partnership LCM 2015-A AR2 CLO 144A ........ .. 1.AFE ..|... ...99.9020 |... ... 46,775 |.... 46,821 e 46,821 |0 0 [0 0 e 5.879 |...... 5.919 | JALO ... ...08/22/2021 ...|....07/20/2030 ...
Madison Park Funding Ltd Mdpk 2018-27A A1A CLO

55820Y-AA-5 ..... T4BA e [ e [ JUU U I TAFE |t 117,029 |. 100.1250 |.eeveeneeeennnn 118,509 [oveeeieeeennnn 118,360 |-evveeeeeeennnn 122,255 [oeeeeeeeeneenn0 e (1,101) [0 o0 e 5.909 |...... 4.060 | JAJO ... ....09/25/2020 ...|....04/20/2030 ...

64134M-AA-4 ..... Neuberger Berman CLO Ltd NEUB 2021-45A A CLO 144A .|... ... | L LAFE e 801,040 |. 100.1630 |......oeunnnnnens 801,302 |..vuunniiiinnnn 800,000 |..eevvunnninnns 800,861 |...oeveneneeenn0 foeennenn (179) |0 o0 s 6.048 |...... 6.058 | JAJO ... ...04/10/2024 ...|....10/14/2035 ...
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64135G-AC-2 ..... Neuberger Berman NEUB 2022-48A A2 CLO ...........coounfoun .on D...... 4 s .. 1.AFE .. . 100.5140 |.................904,630 |................ 900,000 |.........0oeeeen 800,000 |ovvennvevvnnnnnn0 fooviiiiiiiiinnn0 el [0 06,126 L, 6.171 | JAJO .... ...02/22/2022 ... |....04/25/2036 ...
69702T-AJ-1 ..... Palmer Square CLO Ltd PLMRS 2023-1A AR ABS 144A ...[... ... D...... 4 s L 1AZ . 100.0000 |.................480,000 |................ 480,000 |................ 480,000 |-.eeeeeeeennnnnn0 foeereeiiiiiii 0 el [0 50555 |, 5.593 | JAJO ... ....12/13/2024 ...|....01/20/2038 ...
75888E-AE-8 ..... Regatta XIX Funding Ltd REG19 2022-1A A2 CLO 144A |... ... D...... 4 s .. 1.AFE .. . 100.5110 |.................904,597 |................ 900,000 |.........0oeeee 900,000 |ovveenvevennnnnd0 fooviiiiniiiinnn0 el [0 ]l 6167 .o, 6.214 | JAL ... ...02/17/2022 ... |....04/20/2035 ...
92912V-AY-1 ..... VOYA CLO LTD VOYA 2014-2A A1R CLO 144A D...... |- 1AFE L . 100.0280 |..eevvvenneeeeennn 96,271 | 96,245 [ 096,245 |0 [0 0 [0 ]l 50029 5.861 | JAJO ... ....02/18/2020 ...|....04/17/2030 ...
92914R-AY-8 ..... Voya CLO Ltd VOYA 2014-4A A1RA CLO 144A [D...... | TAFE L . . 100.1650 |.. 216,617 o0 [0 0 [0 06018 L 6.061 | JAJO .... ....07/10/2018 ...|....07/14/2031 ...
98885N-AE-3 ..... Zais Matrix CDO ZAIS 2022-18A AJ CLO 144A ..........|... ... D...... L LAFE s 600,000 |. 100.5930 603,559 |[..........oeeee 600,000 |oeeenniiinnnnn 600,000 |.eeevvennineeenn0 foiiiiiiiinen0 foiiii 0 el l0 [ 6.426 . 6.476 | JAJO ... ...01/20/2022 ...|....01/25/2035 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 14,885,735 | XXX 14,746,364 14,751,375 14,884,810 0 (7,430) 0 XXX XXX 71,352 503,075 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 148,457,026 | XXX 135,484,026 146,731,109 147,843,309 0 (154,040) 0 XXX XXX 905,626 3,167,293 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 201,926,629 | XXX 184,122,287 194,304,362 196,804,674 0 (783,424) 0 XXX XXX 1,644,820 4,59, 440 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 50,723,507 [ XXX 45,362,110 49,765,593 50,547,262 0 (27,996) 0 XXX XXX 158,073 1,615,471 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 18,993,788 | XXX 16,418,064 18,687,734 18,837,365 0 (41,401) 0 XXX XXX 38,476 428,608 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 14,885,735 [ XXX 14,746,364 14,751,375 14,884,810 0 (7,430) 0 XXX XXX 71,352 503,075 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 286,529,749 | XXX 260,648,825 277,509,064 281,074,111 0 (860,251) 0 XXX XXX 1,912,721 7,143,594 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 130,922,007 1B ..$............ 16,328,738 1C..$ ... 11,131,157 1D ..$........... 14,561,859 1E..$ ... 32,984,501 1F ..$ ... 40,072,930 1G..$........... 31,090,324
1B 2A..$ .. .3,982,505 2B ..$ 2C..$ .0
1C 3A..% .. ....0 3B.. 3C..$
1D 4A .S ... 0 4B.. 4C ..$
1E 5A ...% ... 0 5B 5C..$ ...
1F 6..... $.... .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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912828-X8-8 ......... US Treasury Note  2.375% 05/15/27 .. .|....10/04/2024 ...|Goldman Sachs Asset Managment .. .... 1,060,086 |.. ....1,100,000 |..
91282C-DY-4 ......... US Treasury Bond ~ 1.875% 02/15/32 .. .|--..10/07/2024 ... |CitiGroup 607,772 |.. 700,000 |..
91282C-FC-0 ......... US Treasury Note  2.625% 07/31/29 .. ...10/04/2024 ... | JP Morgan Chase ... ... 1,042,640 |.. .... 1,100,000 [..
91282C-FF-3 ......... US Treasury Note  2.750% 08/15/32 .. .| CitiGroup
91282C-FJ-5 ......... US Treasury Note  3.125% 08/31/29 .. .| JP Morgan Chase ) )
91282C-FV-8 . .|US Treasury Bond  4.125% 11/15/32 . |KNIGHT CLEARING SERVICE . 592,831 .600,000
91282C-GB-1 . .|US Treasury Note  3.875% 12/31/29 .| Goldman Sachs Asset Managment ..1,223,442 . 1,200,000
91282C-JC-6 . .|US Treasury Note  4.625% 10/15/26 11/13/2024 ... [Bank of New York ............. . 1,026,853 . 1,020,000

912826-K0-3 .........

US Treasury Note  4.375% 05/15/34 .. .|....10/07/2024 ... |KNIGHT CLEARING SERVICE .... 719,909 |.. 700,000 |..
91282C-LF-6 ......... US Treasury Note  3.875% 08/15/34 .. veer|....10/04/2024 ... |Various .... 1,600,991 |.. .... 1,600,000 |..
912820-LJ-8 ......... US Treasury Note  3.750% 08/31/31 .. ..|....09/13/2024 ... [CitiGroup .. .... 1,216,880 |.. .... 1,200,000 |..
91282C-L7-2 ......... US Treasury Note  4.125% 11/30/31 ... 12/23/2024 ... [Toronto DOMiNiON SEC ev...uiieiesuuusseeennnuseeeennnusaaeeeennnnasesennnasseeeennnnnssaeeennnnssseennnnnnssesennnnnss |oennnnnsserennnnnsseeennnnnnesernns |onnnsseeeennnnnseeeees 6,642,246 |...ovvuuiiiiiiininnnns 6,800,000
0109999999. Subtotal - Bonds - U.S. Governments 17,052, 143 17,420,000
574193-11S-3 ......... |MARVLAND ST GO Call 5.000% 06/01/38 .evnuueieeernnnueseernnnnnasaernnnnnssennnnnnaseennnnnnseseernnnnaseeernnns | cesnnnseeesesnnns ....08/08/2024 ... [JP MOrgan CHASE .......eeeesussieeeeusuusseeeennnussaesennnnssaerennnnssaeeennnnnssasennnnnsssennnnnnnssesennnnnsseesnnnnns |ornnnnsseerennnnnsseeennnnnneseenns |oonnnseeerennnnnneeeees 4,103,960 |eeuuniiiiinniiiaaees 3,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 4,103,960 3,500,000
3132DN-QE-6 ......... FHLMC Pool SD1353 MBS~ 3.500% 06/01/52 ... . |----10/09/2024 ... |Merrill Lynch ....907,536 |.. .980,789 |..
S13200-FN-1 ... FHLMC Pool SD2873 MBS~ 3.000% 01/01/52 .... .|....10/09/2024 ... [ JP Morgan Chase ... ... 775,636 |.. ....870,432 |..
3133CL-QT-6 ......... FHLMC Pool QH7666 MBS ~ 5.500% 01/01/54 .... .|--..01/23/2024 ... | Toronto Dominion Sec .. ....850,919 |.. ....842,624 |..
3133KR-VT-8 ......... FHLMC Pool RA9626 MBS ~ 5.500% 08/01/53 .... .|....01/23/2024 ... |Wachovia Bank ....652,059 |.. ....652,569 |..
3136BU-BG-4 .........[FNMA FNR 2024-105 ET RMBS ~ 0.125% 01/25/55 .... o |--..12/12/2024 ... |Harris Nesbitt Corp ... ... 1,643,125 |.. .... 2,000,000 |..
3137HD-J0-4 ......... [FHLMC FHMR 2024-P015 A3 CMBS ~ 4.305% 01/25/33 . .|....10/11/2024 ... |Harris Nesbitt Corp ... .. .... 1,000,000 |..
3140B-15-1 ......... FNVA Pool BM6967 MBS ~ 3.500% 01/01/61 . |--..02/06/2024 ... |Nomura Securities ....166,664 |.. .... 855,563 |..
314008-2Y-0 ......... FNVA Pool CB7058 MBS ~ 6.000% 09/01/53 .|-...09/19/2024 ... [Wachovia Bank ... 769,640 |.. L. 737,932 ..
3140QU-D3-7 ......... FNVA Pool CB8221 MBS  5.500% ...10/04/2024 ... [CitiGroup .. ....685,474 |.. ....675,968 |..
3140QV-J2-1 .|FNMA Pool CB9280 MBS  5.500% 10/01/54 .. . | Pershing .813,641 . 790,002

31400V-NR-1 .
3140XR-AH-8 . .
3142GR-IM-8 .........

.| FNVA Pool (B9399 MBS
.| FNMA Pool FS9007 MBS

FHLMC Pool RJ1551 MBS

OHIO ST WTR DEV AUTH WTR POLL Rev Bond Call

5.500% 11/01/54 ..
5.500% 09/01/54 ..
5.500% 05/01/54 ..

.|Pershing ...
.| JP Morgan Chase
.|-...09/19/2024 ...

...10/02/2024 ...

CitiGroup

.916,522
. 1,119,675

700,432 |..

.898,000
.1,001,866

694,458 |..

6776611-88-6 ......... 5.000% 12/01/40 .... .| RBC Capital Markets . . 1,761,730 .. .... 1,500,000 ..
915130-AS-7 ......... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Call 5.000% 07/01/38 ... +|-...02/22/2024 ... |Wachovia Bank

915130-AT-5 ......... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Call 5.000% 07/01/39 ... +[-+..02/22/2024 ... | Wachovia Bank ... .. ..
9Q7793-Y9-4 ......... VIRGINIA ST CMULTH TRANSPRTN B Rev Bond Cal | 5.000% 05/15/35 ... ...02/29/2024 ... [ JP Morgan Chase ... 1,209,240 |.. .... 1,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,893,267 15,740,203
00287Y-DT-3 ......... ABBVIE INC Corp Note Call MV 4.950% 03/15/31 ....eeevieiiiiiiiiieiieiinniiieeeeeeeeseeeeeeeeeeseseseesssessaneees | rrrnnsinnanannn, B0 LT PSSP RO R 626,670 |....evvvvrrennnninnnnnnnns 600,000
00724P-AG-4 ......... ADOBE INC Corp Note Call MW 4.950% 04/04/34 .. [-...10/02/2024 ... |Wachovia Bank ....523,100 |.. ....500,000 |..
009158-BK-1 ......... AIR PRODUCTS & CHEMICALS Corp Note Call MW 4.850% 02/08/34 ... . [-...09/26/2024 ... |BNP Paribar Securities Corp .. ....515,830 |[.. ....500,000 |..
02007N-AC-2 ......... Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS  4.140% 07/16/29 .... < [+..09/24/2024 ... |Merrill Lynch .. ... 248,974 |.. .... 249,000 |..
02582J-KF-6 ......... American Express Credit Accoun AMXCA 2024-2 A ABS ~ 5.240% 04/15/31 .. . [-...09/27/2024 ... |VWachovia Bank ... ....047,018 |.. ....900,000 |..
025898-AC-4 American Express Credit Accoun 2023-4 A ABS ~ 5.150% 09/16/30 . ...10/04/2024 ... [Merrill Lynch 412,797 | ....400,000 |..
03076C-AM-8 . .| AMERIPRISE FINANCIAL INC Corp Note Call MW  5.150% 05/15/33 10/03/2024 ... | JP Morgan Chase .626,298 .600,000

035240-AV-2 .
038222-AN-5 .

05565E-CS-2 . . 4.850% 08/13/31 . 10/02/2024 ... (Merrill Lynch .. .503,975 500,000
056131-AD-1 . ..|BMW Vehicle Lease Trust BMILT 2024-2 A3 ABS ~ 4.180% 10/25/27 . 10/01/2024 ... [CitiGroup ..... .262,976 .263,000
06051G-JF-7 ......... BANK OF AVER CRP Corp Note Call MW 1.898% 07/23/31 <|-...12/17/2024 ... Merrill Lynch .. ....612,965 |.. ....720,000 |..
06051G-LU-1 ......... BANK OF AMER CRP Corp Note Call MW 5.872% 09/15/34 .. .|---.00/13/2024 ... |Merrill Lynch .. ,084,120 |.. ,000,000 |..
06406R-BP-1 ......... BANK OF NY MELLO Corp Note Call  4.708% 02/01/34 -|--..09/25/2024 ... |Merrill Lynch .. 704,431 |.. 700,000 |..
126408-HI-6 ......... CSX CORP Corp Note Call MW 5.200% 11/15/33 +|----09/25/2024 ... | JP Morgan Chase ....633,492 |.. ....600,000 |..
143180-AD-9 ......... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS ~ 4.920% 10/16/28 . «|----01/17/2024 ... |Barclays Group Inc. .... 148,989 |.. .... 149,000 |..
16144Y-AD-0 Chase Auto Owner Trust CHAOT 2024-4A A4 ABS 144A  4.950% 03/25/30 . ...10/03/2024 ... [Merrill Lynch .. ...511,504 |.. ...500,000 |..
172067-PL-9 . ..|CITIGROUP INC Corp Note Call MW 5.449% 06/11/35 ... 09/18/2024 ... | CitiGroup ..... . 734,258 .700,000
20030N-AF-8 . ..| COMCAST CORP Corp Note Non Call ~ 5.650% 06/15/35 ... 10/03/2024 ... [Morgan Stanley . .539,320 .500,000
254687-FL-5 . ..|WALT DISNEY COMPANY/THE Corp Note Call MW 2.000% 09/01/29 . 10/03/2024 ... [Morgan Stanley . .635,964 .700,000
26444H-AQ-4 ......... | DUKE ENERGY FLORIDA LLC Corp Note Call MW  5.875% 11/15/33 . 10/02/2024 ... |Bank of Nova Scotia . . 549,080 .500,000
29379V-CF-8 . .| ENTERPRISE PRODUCTS OPER Corp Note Call MW 4.850% 01/31/34 ... ...09/20/2024 ... [Merrill Lynch ...612,210 |.. ...600,000 |..

.. | ANHEUSER-BUSCH INBEV WOR Corp Note Call MW
..| APPLIED MATERIALS INC Corp Note Call MW 1.
.| BMW US CAPITAL LLC Corp Note Call MW 144A

3.500% 06/01/30
750% 06/01/30 ...

.|Morgan Stanley .
.|Barclays Group Inc

.679,336
. 529,392

.700,000
.600,000
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303031-8U-9 ......... META PLATFORMS INC Corp Note Call MW 4.750% 08/15/34 .|....09/19/2024 ... [ JP Morgan Chase ... 514,630 |.. 500,000 ..
36268G-AD-7 ......... GM Financial Securitized Term GMCAR 2024-1 A3 ABS ~ 4.850% 12/18/28 .. . |--..08/13/2024 ... [MUFG Securities ... .... 1,496,309 |.. .... 1,500,000 |..
380120-AD-0 ......... GM Financial Automobile Leasin GMALT 2024-3 A3 ABS  4.210% 10/20/27 . ...09/24/2024 ... [Wachovia Bank .... 205,976 |.. ....206,000 |..
38141G-YB-4 ......... GOLDMAN SACHS GP Corp Note Call MW 2.615% 04/22/32 02/13/2024 ... |BNP Paribar Securities Corp .. .... 496,464 |.. ....600,000 |..
437076-DE-9 ......... HOME DEPOT INC Corp Note Call MW 4.950% 06/25/34 . [Morgan Stanley ....520,200 |.. ....500,000 |..
43813Y-AD-4 . ..|Honda Auto Receivables Owner T HAROT 2024-3 A4 ABS  4.510% 11/21/30 . 10/04/2024 ... |FCStone Financial .502,617 .500,000
438516-CS-3 . .. [HONEYWELL [INTERNATIONAL Corp Note Call MW  5.000% 03/01/35 . 09/19/2024 ... [Wachovia Bank .629, 136 600,000
45866F-BB-9 . .| INTERCONT INENTALEXCHANGE Corp Note Call MW 3.625% 09/01/28 09/20/2024 ... | JP Morgan Chase .686,882 .700,000
46647P-AJ-5 ......... JPMORGAN CHASE Corp Note Call MW 3.882% 07/24/38 .|....09/13/2024 ... |Morgan Stanley .... ... 182,708 |.. ....200,000 |..
46647P-EQ-5 ......... JPMORGAN CHASE Corp Note Call MW 4.603% 10/22/30 .... veer|-...10/15/2024 ... [JP Morgan Chase ... ....300,000 |.. ....300,000 |..
46647P-ER-3 ......... JPMORGAN CHASE Corp Note Call MW 4.946% 10/22/35 ... ..|....10/15/2024 ... [JP Morgan Chase ... .... 157,000 |.. .... 157,000 |..
482480-AL—4 ......... KLA CORP Corp Note Call MW 4.650% 07/15/32 ... . |--..09/25/2024 ... | Wachovia Bank ... ....716,828 |.. ....700,000 |..
49177J-AK-8 ......... KENVUE INC Corp Note Call MW 4.900% 03/22/33 . .|-...10/02/2024 ... | JP Morgan Chase ....519,270 |.. ....500,000 |..
532457-CL-0 ......... ELI LILLY & CO Corp Note Call MV 4.700% 02/09/34 . |--..10/02/2024 ... | Goldman Sachs ... ....512,690 |.. ....500,000 |..
539830-BR-9 ......... LOCKHEED MARTIN CORP Corp Note Call MW 3.900% 06/15/32 .. .|-...09/20/2024 ... | JP Morgan Chase ....688,863 |.. ....700,000 |..
571676-AV-7 ......... MARS INC Corp Note Call MW 144A  4.750% 04/20/33 ... ...09/25/2024 ... |Wachovia Bank ... ....1706,573 |.. ....700,000 |..
576360-AZ-7 . ..| MASTERCARD INC Corp Note Call MW 4.875% 05/09/34 . .| JP Morgan Chase .518,705 .500,000
581557-BU-8 . ..| MCKESSON CORP Corp Note Call MW 5.100% 07/15/33 .| Wachovia Bank ... .624,750 .600,000
59156R-CN-6 . .. [METLIFE INC Corp Note Call MW 5.300% 12/15/34 .. .| HSBC Securities Inc . .526,570 .500,000
61747Y-FL-4 ......... MORGAN STANLEY Corp Note Call MW  5.466% 01/18/35 .... . |--..09/18/2024 ... |Morgan Stanley ....136,673 |.. ....700,000 |..
61747Y-FR-1 ......... MORGAN STANLEY Corp Note Call MW 5.831% 04/19/35 .|-...09/13/2024 ... |Morgan Stanley .... ... 324,162 |.. ....300,000 |..
693475-BX-2 ......... PNC FINANCIAL SERVICES Corp Note Call 5.492% 05/14/30 . . |--..10/02/2024 ... |Morgan Stanley .... ....628,026 |.. ....600,000 |..
T3328N-AE-1 ......... Porsche Innovative Lease Owner PILOT 2024-2A A3 ABS 144A  4.350% 10/20/27 .. .|....10/01/2024 ... |Wachovia Bank ... ... 287,997 |.. ....288,000 |..
T4256L-EX-3 ......... PRINCIPAL LFE |1 Corp Note Non Call 144A  5.000% 01/16/27 .|--..01/08/2024 ... |Wachovia Bank ... .... 339,867 |.. ... 340,000 |..
747525-BP-7 ......... QUALCOMM INC Corp Note Call MW 1.650% 05/20/32 .|....09/25/2024 ... ....665,392 |.. ....800,000 |..
842400-HZ-9 ......... SOUTHERN CAL EDISON Corp Note Call MW 5.200% 06/01/34 . . |--..10/02/2024 ... | CitiGroup .. ....519,870 |.. ....500,000 |..
87612E-BS-4 TARGET CORP Corp Note Call MV 4.500% 09/15/34 ...09/25/2024 ... [Morgan Stanley . ... 701,477 |.. ....700,000 |..
89236T-MS-1 . ..| TOYOTA MOTOR CREDIT CORP Corp Note Non-Cal | 4.350% 10/08/27 10/07/2024 ... |CitiGroup ........ . 375,853 .376,000
92348K-DB-6 . ..[Verizon Master Trust VZMT 2024-5 A ABS 144A  5.000% 06/21/32 . 10/04/2024 ... | Toronto Dominion Sec L410,141 .400,000
92348V-AA-7 . .|Verizon Master Trust VZMT 2023-6 A ABS 144A  5.350% 09/22/31 . 09/27/2024 ... | Toronto Dominion Sec . 1,045,859 . 1,000,000
94106L-BS-7 . ..|Waste Management Inc Corp Note Call MV 4.150% 04/15/32 .. 09/25/2024 ... [Morgan Stanley . . 594,426 .600,000
95003L-AA-8 . .| WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS 144A  5.662% 02/15/40 05/15/2024 ... | Interest Capitalization ............oieeiiiimeiiii i ce e e e e e e e e e e en e e e e e nnne s e e e ennnans [eeeeeennnneeeeennnn e e e e eennanaes [eeeeennr e e e e e e rnn s 0 ....0
981464-HU-7 World Financial Network Credit WFNMT 2024-B A ABS  4.620% 05/15/31 .|....09/19/2024 ... |RBC Capital Markets ....708,121 |.. .700,000 |..
13607L-W-9 CANADIAN IMPERIAL BANK Corp Note Call MW 6.092% 10/03/33 ....09/26/2024 ... |JP Morgan Chase ....545,510 |.. ...500,000 |..
63307A-38-9 . ..|NATIONAL BANK OF CANADA Corp Note Non Cal | 4.500% 10/10/29 A ....10/03/2024 ... |National Bank of Canada . 415,151
60687Y-CT-4 . ..|MIZUHO FINANCIAL GROUP Corp Note Call 5.754% 05/27/34 . D ....10/11/2024 ...|HSBC Securities Inc . . 841,936 s
60687Y-DG-1 . ..|MIZUHO FINANCIAL GROUP Corp Note Call 5.594% 07/10/35 . D ....10/11/2024 ...|HSBC Securities Inc . . 834,520 )
64134M-AA-4 . .|Neuberger Berman CLO Ltd NEUB 2021-45A A CLO 144A  6.048% 10/14/35 . ID ....04/10/2024 ... |Barclays Group Inc .801,040 .800,
69702T-AJ-1 .........[Palmer Square CLO Ltd PLMRS 2023-1A AR ABS 144A  5.555% 01/20/38 . |D... ...12/13/2024 ... [Merrill Lynch ....480,000 |.. .480,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 34,405,791 34,044,000 302,793
2509999997. Total - Bonds - Part 3 71,455, 161 70,704,203 431,534
2509999998. Total - Bonds - Part 5 37,970,302 38,008,237 148,744
2509999999. Total - Bonds 109,425,463 108,712,440 580,278
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 109,425,463 XXX 580,278
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36179Q-JS-1 .. | GNMA Pool MA2073 MBS ~ 3.500% 07/20/44 ..12/01/2024 . [Paydown ... ... 36,051 ... ...35,051 .. 36,434 |.. 0 ....(1,383))... L0 .0 f.. ..07/20/2044 .
36179-2Y-3 .. | GNMA Pool MA7991 MBS ~ 4.500% 04/20/52 ... ..12/01/2024 . [Paydown . . 77,638 77,638 |.. 79,898 0 .(2,260) 0 .0 ..04/20/2052 .
361790-JU-3 .. | GNMA Pool MA7475 MBS ~ 4.000% 07/20/561 ... ..12/01/2024 . [Paydown . . 23,754 ...23,754 .. 24,647 0 0 0 ..07/20/2051 .
36179X-5J-1 .. | GNMA Pool MA8949 MBS  6.000% 06/20/53 ... ..01/23/2024 . | Pershing 588,246 . 581,342 .. . 587,364 L0 0 ..06/20/2053 .
36179X-5J-1 .. | GNMA Pool MA8949 MBS  6.000% 06/20/83 .....|....... ..01/01/2024 . [Paydown ........ceevvvveveisvneeniiieiiniiennnns |, 3,7% |... ....3,834 |.. () L0 ..06/20/2053 .
3622A2-78-8 .. | GNMA Pool 784367 MBS ~ 4.000% 03/15/44 .....|....... ..12/01/2024 . [Paydown ... ....51,675|... .. 54,413 |.. 0 L0 ..03/15/2044 .
3622AB-DV-1 .. | GNMA Pool 785616 MBS ~ 2.500% 09/20/51 .....|....... ..12/01/2024 . [Paydown ... ... 74,689 |... ..63,886 |.. 0 L0 ..09/20/2051 .
3622AC-CP-3 ...| GNMA Pool 786478 MBS ~ 5.500% 01/20/53 .....|....... ..12/01/2024 . [Paydown ...89,682 |... .. 92,139 |.. 0 L0 ..01/20/2053 .
3622AC-M3-1 .. | GNMA Pool 786778 MBS ~ 5.500% 06/20/53 .....|....... ..09/17/2024 . | Cantor Fitzgerald ... () L0 ..06/20/2053 .
3622AC-M3-1 .. | GNMA Pool 786778 MBS ~ 5.500% 06/20/53 .....|....... ..09/01/2024 . [Paydown ............ceeeeees 0 0 ..06/20/2053 .
GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51
38383G-AV-3 .. | eerieiiiiiiiiiirree e [ [ 12/01/2024 . |Paydown ...oooeeeeeiiiiiiis [ [ 72,067 |.cooeeeennns 72,067 |oevveeeennnns 72,653 [..eeeennnnnne 72,502 [ P, [X13)] S [V (X)) A [V F 72,067 |oeeveeeeeeeennnn 0 oo [V O 1,090 |.. 12/20/2051 .
912828-G3-8 .. |US Treasury Note  2.250% 11/15/24 ..........|....... .. 11/15/2024 . [Maturity cooooooiiiiiiiiis e s 1,085,000 [........... 1,085,000 |......... 1,130,010 |......... 1,071,938 0 (16,938)|....0vvnnnnnnnnnn (VN FRR (16,938) |..ovvveeeeennns 0l....... 1,085,000 |oeveeeeeeeeennn 0 oo (VN O 23,738 |..11/15/2024 .
Goldman Sachs Asset
91282C-HR-5 ...|US Treasury Note ~ 4.000% 07/31/30 ..........|....... .. 09/13/2024 . [Managment .......cccoeeeees |oeveneenniininninnnns o, 410,547 [covvvvnnnnnns 400,000 |...cvvveeees 303,955 |............ 394,263 [V 545 [ [V 545 |l [N FRURR 394,808 |.....cccoeeeeen 0 feunnnnnnns 15,739 15,739 [ 18,043 [..07/31/2030 .
Goldman Sachs Asset
91282C-JJ-1 ...|US Treasury Note  4.500% 11/15/33 .......ooof....... ..09/13/2024 . | Managment .........cocoeees |ovvieiiiiiiiiiiiiiins |oeeiieins 960,363 [.......ee.ne. 900,000 |.....c...... 939,836 [............ 939,720 0eeeennns (2,343)].eeveeiiiiennnns 0 eeieennns (2,343) [cevvvnnnnnnnnnns Ofieeenn. 937,377 |.ooeeiiiieeeeen 0 v, 22,986 22,986 [....uvnnnnns 33,897 |..11/15/2033 .
0109999999. Subtotal - Bonds - U.S. Governments 3,940,773 3,851,706 3,967,881 3,908,979 0 (18,240) 0 (18,240) 0 3,890,739 50,034 50,034 110,988 XXX
CALIFORNIA ST GO Non Call  3.000% 11/01/31 National Financial
13063D-YZ-5 .. | cuvvrrrnninnniniiiien | e ..03/25/2024 . [Services €O ...ooovvvvvres |oveiiiiiiiiiiniiinns ol 707,160 |..ccoeennnnnn 800,000 |............ 682,816 |............ 684,175 (VN F 2,850 [cuneninninnnnnne [V F, 2,850 |ooiiiiiiiinnns 0] 687,024 ... 0 s 20,136 20,136 [cevvvvennnnnnns 9,733 |..11/01/2031 .
PENNSYLVANIA ST GO Cont Call 5.000%
70914P-VS-8 .. |06/15/27 .eevvveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaes [ e ..06/15/2024 . [Cal | 100.0000 ... |ueeeeeeeeiiiiiiiiiins forniinnnnnns 300,000 |............. 300,000 |............ 354,729 |............ 302,817 [V P, (2,817)]ceeeiiieenn [V P [ 110 [ 300,000 J..ooeeeeeeeeen O e [V 7,500 |..06/15/2027 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,007,160 1,100,000 1,037,545 986,992 0 33 0 33 0 987,024 20,136 20,136 17,233 XXX
ALVIN TX INDEP S GO Non Call 5.000%
022447-X8-0 .. |02/15/24 .oooooeeiiiei ..02/15/2024 . [Maturity ..cooooeviiiiiiiis oeeenniiies e, 2,000,000 2,000,000 |......... 2,455,160 |......... 2,007,338 (VN F, (7,338)[evnnnnnnnnnnnnns (VN FRORRRR (7,338) |- eeeeeeeeeeennn 0l....... 2,000,000 |..eeeeiiiieennn 0 ferniiiiiiiiiinns (VN O 50,000 |..02/15/2024 .
HARRIS CNTY TX GO Cont Call 5.000%
414005-8V=1 .. | 10/01/27 ..evvvrviiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ eeeees ..11/05/2024 . [Cal | 100.0000 ..... |oeeeererrrrnrrnnnnnns forveiinnnnns 750,000 | 750,000 |..eevveenens 907,658 |............ 763,190 0 (13,190)[evvveniinnnnnns (VN FRR (13,190) |.eeveeeeeeens (VN FRRR 750,000 |oeeeeeeeeeeenn 0 [ (VN O 41,042 |..10/01/2027 .
442331-T8-7 .. |HOUSTON TX GO Non Cal | 5.000% 03/01/24 .. |....... ..03/01/2024 . [Maturity ..ooooooeviiiiiiis e e 490,000 f..evvvernnnes 490,000 |...ccennnns 568,366 |............ 492,212 [V F, (2,212)f e (VN F, (2,212) |oeeeeeeieeens [N . 490,000 |ooeeveeeeeennn 0 [ (1 O 12,250 [..03/01/2024 .
SAN MATEO CNTY C GO Cont Call 5.000%
799038-KV-5 .. 109/01/29 ...eevvviiiiiiiiiiiiiiiiiiiiiiiieeicccceeeens [ e ..09/01/2024 . [Cal | 100.0000 ..... |eeeeeeeeiiiiiiiiiiins founnnnns 1,000,000 1,000,000 ......... 1,202,360 |.......... 1,015,299 0 (15,299) . [V AP, (15,299) [ [ 1,000,000 [..oeevveeennnnn0 |oveiiiiinnnnnnns [V 50,000 |..09/01/2029 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 4,240,000 4,240,000 5,133,544 4,278,039 0 (38,039) 0 (38,039) 0 4,240,000 0 153,292 XXX
CALIFORNIA ST UNIV REVENUE Rev Bond Call
13077D-TL-6 .. | 4.900% 11/01/34 ..evvvvnrninn | e ..09/17/2024 . [Morgan Stanley ...........loeeeeeeeeeieiiiniiins |, 504,691 [....ovvvnnens 485,000 |............ 485,000 |............ 485,000 (VN [V [V [ SO [N FRRR 485,000 |..oooeeeeeeennl 0 [ 19,691 19,691 [ 26,340 .. 11/01/2034 .
DALLAS-FORT WORTH TX INTERNATI Rev Bond MW
23503C-CC-9 ...14.892% 11/01/34 ..ooovvvriiiiiiiiiiiiiii e ..09/17/2024 . [Wachovia Bank ........ccoe|oeeeeeeeeeinnnniinins |, 84,124 [.ovvvviinnnns 80,000 [......uvnnee 80,000 |............. 80,000 (VN [V [V [ SO [V EUORRR 80,000 ..11/01/2034 .
DENVER CITY & CN Rev Bond Cont Cal |
249182-0N-9 ...15.000% 11/15/37 ..evvvvviiiniiiiiiiiiiiiiiiiiiiiiins [ eeeees ..03/25/2024 . | JP Morgan Chase ......... |oeeeeeeeeeeeennnnnns |oeeeeees 1,656,915 1,641,413 | 0 [ (3,196) | 0 e, (3,196) |-.ooeeeeeeenns 0l....... 1,638,218 ..11/15/2037 .
3128MJ-UX-6 .. | FHLMC Pool GO8597 MBS ~ 3.500% 07/01/44 ... |....... ..12/01/2024 . [Paydown ... .. 7,556 |... .7,707 |.. (181 )., o 7,556 ... ..07/01/2044 .
3128MM-K2-8 .. |FHLMC Pool G18312 MBS ~ 4.000% 06/01/24 .. ..06/01/2024 . [Paydown . 5,052 ..5,085 5,082 |. ..06/01/2024 .
31320N-GA-0 .. | FHLMC Pool ZA4693 MBS ~ 3.500% 07/01/46 .. ..12/01/2024 . [Paydown . .27,140 28,401 ..07/01/2046 .
313290-50-0 ...|FHLMC Pool ZA7155 MBS ~ 4.000% 06/01/49 .. ..12/01/2024 . [Paydown . .23,169 24,137 ..06/01/2049 .
313290-IIE-7 .. | FHLMC Pool ZA6945 MBS ~ 4.000% 05/01/49 .. ..12/01/2024 . [Paydown . . 22,002 22,892 ..05/01/2049 .
3132AA-M7-6 .. |FHLMC Pool 789382 MBS ~ 3.000% 09/01/43 .. ..12/01/2024 . [Paydown . 149,271 .161,040 ..09/01/2043 .
3132AC-SX-9 ...|FHLMC Pool ZT0534 MBS ~ 3.500% 12/01/47 ... |....... .12/01/2024 . [Paydown ... ....41,881)... .. 45,431 |.. ..12/01/2047 .
3132AD-ME-5 .. |FHLMC Pool ZT1257 MBS ~ 3.000% 01/01/46 ... |....... ..12/01/2024 . [Paydown ... ....72,689 |... .. 18,779 |.. ..01/01/2046 .
3132AD-TZ-1 .. | FHLMC Pool ZT1468 MBS ~ 3.000% 11/01/46 ... |[.......|.. 12/01/2024 . | Paydown .... ....55,207 |... ...59,949 |.. ..11/01/2046 .
3132DM-RT-4 ...|FHLMC Pool SD0498 MBS ~ 3.000% 06/01/44 ... |....... ..12/01/2024 . [ Paydown ....63,083 |... . ..06/01/2044 .
31320M-VD-4 ...|FHLMC Pool SD0612 MBS ~ 2.500% 11/01/50 ... |....... ..09/17/2024 . [Mizuho Investor Sec Co ...425,730 |... .406 166 |.... ..11/01/2050 .
31320M-VD-4 ...|FHLMC Pool SD0612 MBS ~ 2.500% 11/01/50 ... |....... ..09/01/2024 . [ Paydown ...35,938 |.... ..11/01/2050 .
31320M-YD-1 .. | FHLMC Pool SD0708 MBS ~ 2.500% 02/01/51 ... ..09/17/2024 . [FCStone Financial ... ..02/01/2051 .
31320M-YD-1 .. |FHLMC Pool SD0708 MBS  2.500% 02/01/51 ... ..09/01/2024 . | Paydown .........ceevveenees ..02/01/2051 .
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Pierpont Securities LLC
31320N-04-8 ...|FHLMC Pool SD1375 MBS~ 3.000% 06/01/52 ... |....... ..09/17/2024 . ...915,392 |... .. 997,236 ...887,189 0. L0 ..06/01/2052 .
31320N-04-8 ...|FHLMC Pool SD1375 MBS~ 3.000% 06/01/52 ... |....... ..09/01/2024 . [Paydown . L0 L0 ..06/01/2062 .
31320P-2T-4 ...|FHLMC Pool SD2586 MBS ~ 5.500% 10/01/52 ... |....... ..09/17/2024 . | Cantor Fitzgerald ... 0. L0 ..10/01/2052 .
31320P-2T-4 ...|FHLMC Pool SD2586 MBS ~ 5.500% 10/01/52 ... |....... ..09/01/2024 . [ Paydown L0 L0 ..10/01/2062 .
3132E0-211-3 .. | FHLMC Pool SD4380 MBS ~ 6.000% 11/01/53 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..11/01/2083 .
3132H4-CQ-2 ...|FHLMC Pool U90979 MBS  3.500% 07/01/42 .. ..12/01/2024 . [Paydown . L0 0 ..07/01/2042 .
3132H7-DU-5 ...|FHLMC Pool U99114 MBS ~ 3.500% 02/01/44 .. ..12/01/2024 . [Paydown . L0 0 ..02/01/2044 .
3132L8-SW-8 .. |FHLMC Pool V83233 MBS ~ 4.000% 06/01/47 .. ..12/01/2024 . [Paydown . L0 0 ..06/01/2047 .
3132L9-Y8-2 .. |FHLMC Pool V84335 MBS ~ 4.500% 06/01/48 .. ..12/01/2024 . [Paydown . L0 0 ..06/01/2048 .
31335A-52-7 .. |FHLMC Pool G60864 MBS ~ 3.000% 02/01/47 . ..12/01/2024 . [Paydown . L0 0 ..02/01/2047 .
31335A-U5-5 ...|FHLMC Pool G60604 MBS ~ 3.500% 10/01/45 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..10/01/2045 .
31335A-WT-1 .. | FHLMC Pool G60658 MBS ~ 3.500% 07/01/46 ... |....... ..12/01/2024 . [Paydown ... L0 L0 ..07/01/2046 .
31335A-WU-8 .. | FHLMC Pool G60659 MBS ~ 3.500% 08/01/46 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..08/01/2046 .
31335B-C9-5 ...|FHLMC Pool G60996 MBS ~ 3.500% 05/01/47 ... |....... ..12/01/2024 . [Paydown ... L0 L0 ..05/01/2047 .
31335B-DF-0 .. | FHLMC Pool G61002 MBS ~ 4.000% 05/01/47 ... |....... ..12/01/2024 . [Paydown ... 0. L0 ..05/01/2047 .
3133AX-X6-4 .. |FHLMC Pool 0D1601 MBS ~ 2.500% 12/01/51 ... |....... ..12/01/2024 . [Paydown ... L0 L0 ..12/01/2051 .
3133BM-QE-8 .. | FHLMC Pool QF0453 MBS ~ 4.500% 09/01/52 ....|....... ..12/01/2024 . [Paydown .. 0. L0 ..09/01/2052 .
Gol dman Sachs Asset
3133C3-6T-8 .. | FHLMC Pool 0G3582 MBS ~ 5.500% 06/01/53 ... |....... ..09/17/2024 . | Managment .. ... 743,010 ... 739,527 0. L0 ..06/01/2053 .
3133C3-6T-8 .. | FHLMC Pool 0G3582 MBS ~ 5.500% 06/01/53 .. ..09/01/2024 . [ Paydown ... .. 27,878 .. .. 21,747 |.. L0 0 ..06/01/2063 .
3133EM-VU-3 .. | FFC Note Cal | 2.500% 04/14/36 ... ..09/17/2024 . [Nomura Securities .500,000 |.. .390,234 |.. . 396,539 L0 0 ..04/14/2036 .
3133KL-A7-2 .. |FHLMC Pool RA4530 MBS ~ 2.500% 02/01/51 .. ..12/01/2024 . [Paydown ............. 29,578 L0 0 ..02/01/2051 .
3133KR-5T-7 .. | FHLMC Pool RA9858 MBS ~ 6.000% 09/01/53 ... |....... ..12/11/2024 . [Barclays Capital Inc .. ,279,247 |.. 0. L0 ..09/01/2053 .
3133KR-5T-7 .. |FHLMC Pool RA9858 MBS ~ 6.000% 09/01/53 ... |....... ..12/01/2024 . [Paydown ... 127,962 |.. L0 L0 ..09/01/2053 .
3138A5-ZL-9 .. | FNMA Pool AH4346 MBS ~ 3.500% 02/01/26 .....|....... ..12/01/2024 . [Paydown ... .. 21,574 |.. 0. L0 ..02/01/2026 .
3138A6-AK-6 .. |FNMA Pool AH4509 MBS ~ 3.500% 01/01/26 .....{....... ..12/01/2024 . [Paydown ... .. 49,006 .. L0 L0 ..01/01/2026 .
3138AH-NM-1 .. | FNMA Pool AJ4895 MBS ~ 4.000% 01/01/42 .....{....... ..12/01/2024 . [Paydown ... .. 17,087 |.. 0. L0 ..01/01/2042 .
3138E0-RK-7 .. |FNMA Pool AJ7689 MBS ~ 4.000% 12/01/41 .....|[....... ..12/01/2024 . [Paydown ... 22,244 |.. L0 L0 ..12/01/2041 .
3138E5-G4-4 .. |FNMA Pool AK1118 MBS ~ 3.500% 02/01/42 .....|....... ..12/01/2024 . [Paydown ... .44,532 |.. 0. L0 ..02/01/2042 .
3138EH-BN-1 .. | FNMA Pool AL0944 MBS  3.000% 11/01/26 .....[....... ..12/01/2024 . [Paydown ... .. 40,957 |.. L0 L0 ..11/01/2026 .
3138EJ-XZ-6 .. |FNMA Pool AL2495 MBS ~ 4.000% 03/01/42 ... ..12/01/2024 . [Paydown . 21,060 L0 0 ..03/01/2042 .
3138EK-2D-6 .. |FNMA Pool AL3471 MBS ~ 4.000% 12/01/42 ... ..12/01/2024 . [Paydown . L0 0 ..12/01/2042 .
3138EQ-FH-0 .. |FNMA Pool AL7367 MBS ~ 4.500% 01/01/42 ... ..12/01/2024 . [Paydown . L0 0 ..01/01/2042 .
3138EQ-KY-7 .. |FNMA Pool AL7510 MBS ~ 3.500% 10/01/45 ... ..12/01/2024 . [Paydown . L0 0 ..10/01/2045 .
3138EQ-RU-8 .. | FNMA Pool AL7698 MBS ~ 3.500% 11/01/45 ... ..12/01/2024 . [Paydown . L0 0 ..11/01/2045 .
3138ER-2F-6 .. |FNMA Pool AL9773 MBS ~ 3.000% 01/01/47 .... [....... ..12/01/2024 . [Paydown ... L0 L0 ..01/01/2047 .
3138ER-NX-4 .. |FNMA Pool AL9405 MBS ~ 3.500% 06/01/44 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..06/01/2044 .
3138ER-R4-4 ...|FNMA Pool AL9506 MBS ~ 3.000% 11/01/46 .... |....... ..12/01/2024 . [Paydown ... L0 L0 ..11/01/2046 .
3138ER-TY-6 .. |FNMA Pool AL9566 MBS ~ 3.500% 06/01/46 .....|....... ..12/01/2024 . [Paydown ... 0. L0 ..06/01/2046 .
3138MK-4P-8 .. |FNMA Pool AQ4429 MBS ~ 3.500% 11/01/42 .....|....... ..12/01/2024 . [Paydown ... L0 L0 ..11/01/2042 .
3138lIA-GA-9 .. | FNMA Pool AS1092 MBS ~ 4.000% 11/01/43 .....{....... ..12/01/2024 . [Paydown ... 0. L0 ..11/01/2043 .
3138IH-KJ-0 .. | FNMA Pool AS7496 MBS ~ 3.000% 07/01/46 ... ..12/01/2024 . [Paydown . L0 0 ..07/01/2046 .
3138IH-LN-0 .. | FNMA Pool AS7532 MBS ~ 3.000% 07/01/46 ... ..12/01/2024 . [Paydown . L0 0 ..07/01/2046 .
3138X0-MT-2 .. | FNMA Pool AU1269 MBS ~ 3.000% 07/01/28 ... ..12/01/2024 . [Paydown . L0 0 ..07/01/2028 .
3138XT-AS-4 .. |FNMA Pool AW3616 MBS ~ 4.000% 06/01/44 ... ..12/01/2024 . [Paydown . L0 0 ..06/01/2044 .
3138Y1-7A-7 .. |FNMA Pool AX0888 MBS ~ 4.000% 10/01/44 ... ..12/01/2024 . [Paydown . L0 0 ..10/01/2044 .
3138YV-6F-1 .. |FNMA Pool AZ4469 MBS ~ 3.500% 08/01/45 .....|....... ..12/01/2024 . [Paydown ... . 0. L0 ..08/01/2045 .
3140F0-JG-0 .. | FNMA Pool BC4762 MBS  3.500% 10/01/46 .....|....... .. 12/01/2024 . |Paydown ....eevvvevvviiiiiii]eiiiiiiiiiiiiieieies |eeeeieiiees 0 0 ..10/01/2046 .
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3140FB-EF-3 .. | FNMA Pool BD3733 MBS ~ 3.500% 08/01/46 ..12/01/2024 . [Paydown ... ....18,687 |... .. 18,687 .. 19,498 |.. L0 .. (811)[... L0 UV ..08/01/2046 .
3140FE-5W-0 .. | FNMA Pool BD7160 MBS ~ 4.000% 04/01/47 ... ..12/01/2024 . [Paydown . . 25,875 28,043 L0 0 .0 ..04/01/2047 .
3140FX-GJ-5 .. | FNMA Pool BF0200 MBS ~ 3.500% 11/01/51 ... ..12/01/2024 . [Paydown . . 29,032 30,301 L0 0 .0 ..11/01/2051 .
3140FX-L7-5 .. |FNMA Pool BFO349 MBS ~ 4.500% 11/01/41 ... ..12/01/2024 . [Paydown . .36,771 39,590 L0 0 .0 ..11/01/2041 .
3140J6-CK-1 .. | FNMA Pool BM1873 MBS ~ 3.500% 09/01/47 .....|....... .12/01/2024 . [Paydown ... ... 17,893 |... .. 17,805 |.. L0 L0 .0 . ..09/01/2047 .
3140J7-2D-6 .. |FNMA Pool BM3471 MBS ~ 3.500% 01/01/48 .....|....... ..12/01/2024 . [Paydown ... ....21,607 |... .. 23,372 |.. 0. L0 .0 . ..01/01/2048 .
3140J7-6D-2 .. |FNMA Pool BM3567 MBS ~ 4.000% 09/01/47 .....|....... ..12/01/2024 . [Paydown ... ....21,685 |... .. 22,138 |.. L0 L0 .0 . ..09/01/2047 .
3140J7-UN-3 ...| FNMA Pool BM3288 MBS ~ 3.500% 12/01/46 .....|....... ..12/01/2024 . [Paydown ... ....30,471 ... .. 33,102 |.. 0. L0 .0 . ..12/01/2046 .
3140J8-A7-8 .. |FNMA Pool BM3629 MBS ~ 3.500% 03/01/48 .....|[....... |.. 12/01/2024 . | Paydown .... ... 34,913 ). .. 36,684 |.. L0 L0 .0 . ..03/01/2048 .
3140J8-BR-3 .. | FNMA Pool BM3647 MBS ~ 4.500% 02/01/47 .....|....... ..12/01/2024 . [Paydown ... ....21,309 |... L2272 |.. 0. L0 .0 . ..02/01/2047 .
3140J9-5G-2 ...|FNMA Pool BM5346 MBS ~ 3.500% 12/01/46 .....|....... ..12/01/2024 . [Paydown ... ....43,06 |... .. 46,574 |.. L0 L0 .0 . ..12/01/2046 .
3140J9-L6-6 .. |FNMA Pool BM4848 MBS ~ 4.000% 12/01/43 .....|....... ..12/01/2024 . [Paydown ... ....48,384 |... 0. L0 .0 . ..12/01/2043 .
3140J9-LN-9 ...|FNMA Pool BM4832 MBS ~ 3.000% 12/01/47 ... ..12/01/2024 . [Paydown . . 41,405 L0 0 .0 ..12/01/2047 .
3140J9-VV-0 .. | FNMA Pool BM5127 MBS ~ 3.500% 03/01/47 ... ..12/01/2024 . [Paydown . .65,661 L0 0 .0 ..03/01/2047 .
3140JA-PW-2 .. | FNMA Pool BM5836 MBS ~ 3.000% 09/01/46 ... ..12/01/2024 . [Paydown . . 73,660 L0 0 .0 ..09/01/2046 .
3140M1-F2-5 .. |FNMA Pool BUO184 MBS ~ 2.000% 10/01/51 .... [....... |.. 12/01/2024 . | Paydown .... ....28,82% |... . . 0. L0 .0 . ..10/01/2051 .
3140M5-UQ-6 .. | FNMA Pool BU4190 MBS ~ 6.000% 10/01/53 .....|....... ..12/01/2024 . [Paydown ... ... 38,394 |... .. 39,400 |[.. L0 L0 .0 . ..10/01/2063 .
3140MF-Z4-8 .. |FNMA Pool BV2562 MBS ~ 4.500% 07/01/52 .....|....... .12/01/2024 . [Paydown ... ....56,485 |... 0. L0 .0 . ..07/01/2052 .
3140MR-3K-1 .. | FNMA Pool BWO801 MBS ~ 5.000% 09/01/52 .... |....... ..12/01/2024 . [Paydown ... 21125 L0 L0 .0 . ..09/01/2052 .
314008-WW-1 .. | FNMA Pool CA1560 MBS ~ 4.500% 04/01/48 .....[.......|.. 12/01/2024 . | Paydown .... ... 44,977 ... . .. 0. L0 .0 . ..04/01/2048 .
31400L-YS-9 .. |FNMA Pool CB1620 MBS ~ 2.000% 09/01/51 .....[....... ..12/01/2024 . [Paydown ... ....57,183 |... .. 57,349 |.. L0 L0 .0 . ..09/01/2051 .
31400M-KC-7 .. | FNMA Pool CB2090 MBS ~ 2.500% 11/01/51 .....|....... ..12/01/2024 . [Paydown ... ....51,4%5 ... . 52,717 |.. 0. L0 .0 . ..11/01/2051 .
31400N-B6-8 .. | FNMA Pool CB2760 MBS  3.500% 02/01/52 .....|....... ..12/01/2024 . [Paydown ... ....45,077 |... . 46,713 |.. L0 L0 .0 . ..02/01/2052 .
31400P-311-7 .. | FNMA Pool CB4403 MBS ~ 5.000% 08/01/52 ... ..12/01/2024 . [Paydown . . 54,695 55,108 L0 0 .0 ..08/01/2052 .
314000-3G-8 .. | FNMA Pool CB5298 MBS ~ 5.500% 12/01/52 ... ..12/01/2024 . [Paydown .. .48,528 149,249 L0 0 .0 ..12/01/2052 .
314000-LR-4 ...|FNMA Pool CB4835 MBS ~ 5.000% 10/01/52 ... .|Gx Clarke & Company 472,126 . 458,006 L0 0 14 051 K ..10/01/2052 .
314000-LR-4 ...|FNMA Pool CB4835 MBS ~ 5.000% 10/01/52 ... K .| Paydoun .... L0 0 .0 ..10/01/2062 .
31400R-CB-7 .. | FNMA Pool CB5465 MBS ~ 5.500% 01/01/53 ... ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2083 .
31400R-EJ-8 .. | FNMA Pool CB5536 MBS ~ 5.000% 01/01/83 .....|....... .12/01/2024 . [Paydown ... L0 L0 .0 . ..01/01/2063 .
314008-4K-4 ...|FNMA Pool CB7125 MBS ~ 6.000% 09/01/53 .....|....... ..12/01/2024 . [Paydown ... 0. ....(1,084))... L0 .0 . ..09/01/2053 .
3140X4-F5-0 .. |FNMA Pool FM1087 MBS ~ 3.500% 06/01/47 .... |....... ..12/01/2024 . [Paydown ... L0 ....(2,682))... L0 .0 . ..06/01/2047 .
3140X4-YS-9 .. |FNMA Pool FM1620 MBS ~ 4.000% 09/01/46 .... |....... ..12/01/2024 . [Paydown ... 0. ... (1,755))... L0 .0 . ..09/01/2046 .
3140X6-RR-4 .. |FNMA Pool FM3195 MBS ~ 3.500% 11/01/45 .....{....... ..12/01/2024 . [Paydown ... L0 ....(3,475) ... L0 .0 . ..11/01/2045 .
3140X7-BJ-7 .. |FNMA Pool FM3640 MBS ~ 4.000% 12/01/47 .....|....... ..12/01/2024 . [Paydown ... 0. o (1,752) ). L0 .0 . ..12/01/2047 .
3140X7-P9-4 .. |FNMA Pool FM4047 MBS ~ 3.500% 09/01/46 ... ..12/01/2024 . [Paydown . L0 .(6,446) 0 .0 ..09/01/2046 .
3140X8-P3-5 .. |FNMA Pool FM4941 MBS ~ 3.000% 02/01/47 ... ..12/01/2024 . [Paydown . L0 .(1,326) 0 .0 ..02/01/2047 .
3140XG-BP-3 .. | FNMA Pool FS094 MBS  4.000% 03/01/62 .... ..12/01/2024 . [Paydown . L0 .(1,618) 0 .0 ..03/01/2052 .
3140XG-FY-0 .. |FNMA Pool FS1082 MBS ~ 2.500% 03/01/52 ... ..12/01/2024 . [Paydown . L0 ..3,734 0 .0 ..03/01/2052 .
3140XG-JV-2 .. |FNMA Pool FS1175 MBS ~ 3.500% 03/01/52 ... ..12/01/2024 . [Paydown . L0 0 .0 ..03/01/2052 .
3140XH-WR-4 .. |FNMA Pool FS2455 MBS ~ 4.000% 07/01/52 .....|....... |.. 12/01/2024 . | Paydown .... 0. L0 .0 . ..07/01/2082 .
3140XJ-MN-0 .. | FNMA Pool FS3064 MBS ~ 3.000% 04/01/52 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..04/01/2052 .
31410L-C5-9 .. | FNMA Pool 890292 MBS ~ 4.500% 01/01/41 .....{....... .12/01/2024 . [Paydown ... 0. L0 .0 . ..01/01/2041 .
31410L-WR-9 .. | FNMA Pool 890856 MBS  3.500% 01/01/47 .....|....... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..01/01/2047 .
314161-T3-6 .. |FNMA Pool AB1469 MBS ~ 4.500% 09/01/40 .....{....... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..09/01/2040 .
314161-Z0-5 .. | FNMA Pool AB1656 MBS ~ 4.000% 10/01/40 .... |....... ..12/01/2024 . [ Paydown ... L0 L0 .0 . ..10/01/2040 .
31417A-P6-0 .. |FNMA Pool AB4044 MBS ~ 3.500% 12/01/41 ..12/01/2024 . [Paydown ... 0. L0 .0 . ..12/01/2041 .
31417B-HL-4 .. |FNMA Pool AB4734 MBS ~ 3.000% 03/01/27 ..12/01/2024 . [Paydown ... L0 L0 .0 . ..03/01/2027 .
31418E-BT-6 .. | FNMA Pool MA4549 MBS ~ 3.000% 02/01/52 ... ..12/01/2024 . [Paydown . L0 0 .0 ..02/01/2052 .
31418P-S7-1 .. | FNMA Pool AD2341 MBS  4.500% 03/01/40 ..12/01/2024 . | Paydown ... 0. 0. .01, ..03/01/2040 .
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31419A-U8-8 .. | FNMA Pool AE0606 MBS ~ 4.000% 11/01/40 .... ..12/01/2024 . [Paydown ... 30,277 |.. v 0 feniinnnnn (1,526))... ...28,751 |.... ..11/01/2040 .
31419B-PY-5 .. | FNMA Pool AE1338 MBS ~ 3.500% 08/01/25 ... ..12/01/2024 . [Paydown . ..6,131 L0 .6,127 |. ..08/01/2025 .
0

314190-B5-9 ...

FNMA Pool AE2759 MBS

3.500% 08/01/26

HOUSTON TX UTILI Rev Bond Cont Cal |

..12/01/2024 .

Paydown ....

..5,068 |.

....5,025 |....

..08/01/2026 .

442435-40-3 ..|5.000% 05/15/28 ...evevevereeneeneennescneeees | oo ..08/08/2024 . [Call  100.0000 ... foreorercirciiicies i 25,000 [oreorerenne 25,000 | vvonvene. 28,436 |-ovvoocienns 25,148 |- 0 [ (148)]-ooeennn (1) F— (148) |1 ) O 25,000 |reonriennnn ) L L 913 [..05/16/2028 .
KING CNTY WA SIR Rev Bond Cont Call

495289-02-9 ...|5.000% 07/01/28 ..eoververerveneeneesniareens | ceeeee ..07/01/2024 .|Call  100.0000 ... ..530,000 ...627,552 ..07/01/2028 .
KING CNTY WA SIR Rev

495289-03-7 ...|5.000% 07/01/29 .vevovvvevenrereerereereneeens | oo .07/01/2024 . [Call  100.0000 ... foverocericrirriiies [ 450,000 |-ovvvovenee 450,000 |....eoev... 529,434 [.vooeenen 454,589 [.rvooieninnns ) T3] O ) ) ) O 450,000 | cvvonrienenn. ) L 1 22,500 |..07/01/2029 .
LOVISIANA ST LOCAL GOVT ENVANM Rev Bond Sink

S4627R-AL~4 .. | 3.615% 02/01/29 .-vvevenrverrerrireeenenirenes | oo .08/01/2024 . [Paydomn ...eeeeeneeenees froeeecinninis [, 353,472 | severenn 353,472 [ 33,472 [ B3 AT2 [ ) S L 1) N ) O B3 AT2 [ ) L [ 9,499 |..02/01/2029 .
NASSACHUSETTS ST CLG BLDG AUTH Rev Bond Non

575831-62-9 .. |Call  2.101% 05/01/33 .oeoovenrercerriens | ceene .09/17/2024 . | Wachovia Bank ......veee forenrerrciincinnis e 1,079,039 [..oocvo.. 1,260,000 [........ 1,011,541 [ooonee. 1,028,884 |..coonienenn. ) 4447 [ ) 447 [ L 1,043,201 oo L) 35,748 |.oeeene 35,748 |-vvverrenee 23,311 ..05/01/2033 .
NET WASHINGTON D Rev Bond Non Cal | 5.000%

592647-LB-5 .. [10/01/30 oo | e [ 03/25/2024 . | P MOrGan CRASE «..eveve ferevverrerecercnins |orveereeenns 236,085 |-..vooene 215,000 |....evev.. 238,534 [...ceneen 234,75 [oroooiriins 0 [ (611 (1) F— (611) [ ) O 24,143 [ ) 1,942 [ 1,982 [ 5,256 .. 10/01/2030 .
NET WASHINGTON D Rev Bond Non Cal | 5.000%

592647-L0-3 .| 10/01/31 oo | oo ..03/25/2024 . |Wachovia Bank .......oo forerceiciinciniins [ 228,015 | covooenne 205,000 |....evev.. 228,386 [...vvvee.n 225,106 [.vooverrerens 0 [ (G3)] A (1) F— (3] O ) O 24,575 [ororrerriens ) 3,440 |oovvoncene. 3,440 oo 5,011 [..10/01/2031 .
NET WASHINGTON D Rev Bond Non Cal | 5.000%

592647-L0-1 .. [10/01/32 .o ceeeeeeeneenienees | e [ 03/25/2024 . | P MOrGan CRASE «..eveve forevverrercercnins |orveereeenns 17,960 |- oevevenee 105,000 [o.vvoveveve 17,485 [.eooeneen 15,937 |ovovevcienenne 0 [ (F251)] A (1) F— [F251)) O ) 115,687 [ovvvorvrerienns ) 2,273 | 2,273 | 2,567 |..10/01/2032 .
MINNEAPOLIS-SAINT PAUL N MET Rev Bond Cont

603827-WI-3 .. |Call  5.000% 01/01/29 ovoovvrverrercrens | ceene ..01/01/2024 . [Call  100.0000 ... foveroceoncricrinies [ 475,000 |-ovvvoeenee 475,000 |...venev. 546,944 |............ 475,000 |-vvonienenn. ) S L 1) N ) O 475,000 oo ) L 1 11,875 |..01/01/2029 .
MINNESOTA ST HSG Rev Bond Call  4.337%

BOA16T-SV-1 .. [O1/01/47 oo | s [ 1/01/2024 .[Call  100.0000 w.ev. [ovvoverrrerciricies e 75,000 [oroorennnn. 75,000 |ovvonene. 75,000 [orvorennens 75,000 |-ovvorirriens ) S L 1) N ) O 75,000 |-rvvorienienn. ) L [ 2,964 |..01/01/2047 .
NEW YORK CITY NY TRANSITIONAL Rev Bond Call

B497TX-TP-7 . [MN 4.700% 05/01/33 .ooververercreerenns | ceenee ..09/17/2024 . |Wachovia Bank .......coo forerceicincinnins [ 604,555 |...vvvvenee 590,000 [...veveve. 591,609 [...vevee.n 591,601 |-.ovvveeenenne ) (99)]-vonereiren 0 frrerereris ()] ) O 591,502 [.ervereerenn ) 13,083 [orvvocene. 13,083 [orvvoinnes 24,418 |..05/01/2033 .
NEW YORK CITY NY TRANSITIONAL Rev Bond Cal |

B497TX-TP-7 . [MI 4.700% 05/01/33 eoovveeeneercernvencns | o [ 02/02/2024 .| Call  101.2790 wveo. |orevercrrrerirenins |oeviienins 65,831 [orvorernnn. 65,000 |ovvvnvene. 65,187 [ovvvrernenn 65,176 |-vvvooevenriens 0 forereeeiis Q1] I ) S Q1) - ) O 85,175 |ovevvercrerneen L] Q1] — (§12] — 1,604 |..05/01/2033 .
PORT AUTH OF NEW YORK & NEW JE Rev Bond Non

733681-R4-8 .. |Call  5.000% 00/15/24 ...oooververcrrcrens | ceene .09/15/2024 . [Matur ity «.ceoeeoceonces oo e 400,000 [..vvvvvee. 400,000 |-..evvvene. 455,992 [..ocennen 407,287 v ) (7,287)] oo ) (7,287) fororririnn ) 400,000 | rvvonrierenn. ) L 1 20,000 [..00/16/2024 .
TENNESSEE HSG DEV AGY RSDL FIN Rev Bond Cal |

8B046K-FS-0 .. |6.000% 01/01/54 ..e.ervvrrvereereesrnenreens | ceeeee ..07/01/2024 .[Call  100.0000 ... fovvooiererirciens [ 30 301 5,004 |oovvoriennns 30 I 0 forereeeiis (0] I ) S (03] E— 0 frrrerrirnes 5,086 |-crvooreernene. ) (] I (5] A 280 [..01/01/2054 .
UNIV OF COLORADO Rev Bond Cont Call

1417K-B5-9 .. |5.000% 06/01/28 ..e.cvvrvrerverreeneerneacrens | oo ..06/01/2024 . [Call  100.0000 ... forerceoncrirrinies [ 600,000 [..vvvevev. 600,000 |-...evvene. 713,496 [..ovennenn 0 ) (5,503)|cvevrerriene ) (5,503) [-evvorenrenne ) 600,000 [-rvvvoreeneenee ) L 1 15,000 |..06/01/2028 .
VIRGINIA ST CMILTH TRANSPRTN B Rev Bond Non

927793-D2-2 ...|Call _ 5.000% 05/15/24 ovvvnververcisiinss | oo ..05/15/2024 | Watur ity ovvevoveosvieniie s [, 155,000 [...veveven. 155,000 |....o.vo... 182,368 |........... 156,678 |..oooverienns [ (1,678)]oeeneennne. 0l (1,678) [erevienne [ 165,000 [orooieiienns 0L, [ [ 3,875 |..05/15/2024 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 16,788,574 16,894,688 17,139,021 16,694,047 0 (139,509) 0 (139,509) 0 16,554,538 0 233,207 233,207 521,191 [ XXX
ATR PRODUCTS & CFENICALS Corp Note Call Wi

009158-AV-8 .. |90BP  3.350% 07/31/24 ..oeeoeerereeerians | cevne .07/31/2024 . |Vatur ity 200,000 |-..convvnn 199,304 |oooovvne. 199,956 |-orvvonreenenn. 0 frrerrri L7 O ) TV () 200,000 |rveerrienenn. ) L ) 6,700 |..07/31/2024 .
ALABAMA POIER CO Corp Note Call MY 5.850%

010392-6B-8 . | 11/15/33 .-voriercereieeeeeeeseeseeeseeines | e .09/17/2024 . |Pershing ... ....500,000 ... 535,065 ..532,938 |.... <02 25,106 |..11/15/2033 .

037833-A5-9 .. | APPLE INC Corp Note Ml 3.450% 05/06/24 .. | ....... ..05/06/2024 . |Maturity ... ...600,000 ...608,460 600,000 |.... .. 10,350 |..05/06/2024 .
BU US CAPITAL LLC Corp Note M 144

05565E-BQ-7 .. |0.800% 04/01/28 .evovvrvenrercerenierennens | oo .04/01/2024 . |Watur ity 230,000 {....evev. 229,892 [..ovenneen 229,991 [orvvoierrinns ) S L 1) N ) O 230,000 | crvooreenenn. ) L L 920 ..04/01/2024 .
BHO 2022-C1 Nor tgage Trust BINO 2022-C1 A5

056001-CC-7 .. |CUBS  3.375% 02/15/55 ..vvvverecerncrirrens | ceenee .03/22/2024 [ CITIGIOUD vvoevevvnrens forereieiirereins [ 534,000 |-cvvvorenne 600,000 |-...evvene. 520,875 |..oveneenn 524,505 [.rvooreriens ) LI s (] LI s ) O 526,366 [..ovvreereenn ) 7,63 |, 7,63 |oorercins 6,468 |..02/15/2055 .
BX Trust BX 2022-CLS A CMBS 144A  5.760%

05600K-AA-9 . [10/13/27 .o | oo ..03/22/2024 .| JP Morgan Chase ... foreueeucrinniniins [ 521,339 |- oovvoenne 518,000 |-.ovevvene. 516,704 |-cvvonvenne 516,767 |..ovvvorrenene. 0 forereeeiis L1 I ) S L3 ) 516,781 |-vvverrrerenn. ) 4,58 |oovvenene. 4,558 |oorereennens 9,531 |..10/13/2027 .
BANK OF ANER CRP Corp Note Call M 5.080%

0B051G-LE-7 . | 01/20/27 .o enenneneeees | oo . 12/12/2024 . [Nerri 1 Lynch w.ooceoeces v v 602,268 |-..voovenee 600,000 |-...evvene. 600,000 [-.vvoevnv 600,000 [-+vvvorveeeence ) S L 1) N ) 600,000 [-rvvvoeeneenne ) 2,268 |oovvonene. 2,268 |-oovoerinn 42,587 |..01/20/2027 .
Bank BANK 2019-BN24 A2 CHBS  2.707%

0BBAV-AZ8 .. | T1/15/62 .vvvvereencerreeceeeeeseniesseeeees | oo . 12/01/2024 . [Paydomn .e.eerceneeoees o [, 7,000 [oeoocerinns 7,000 [-rvvocinnns 7,089 [-rvonrieneenn. 7,028 |oooveorieenne 0 [ ] 0 frrereeeris (P23 L S P J ) L L 140 |..11/15/2062 .
BRANCH BKG & TR Corp Note Call  2.150%

O733N-AT-2 . [12/08/2 ..o | oo | 12/06/2024 . [Matur ity ..ceoceoceonces oo e 800,000 [-..voevnv. 800,000 |-..evvvene. 798,640 |covonvene. 799,736 [-vonrvenrernens 0 [ LT I 0 frrerereris 264 | ) 800,000 [-rvvvoeeneenne ) L 1 17,200 |.. 12/06/2024 .

07336D-AW-1 ..

Barclays Commercial Mortgage S BBCMS 2023-
020 A5 CMBS  5.576% 07/15/56 ... .

..09/17/2024 .

Goldman Sachs

...539,395 |...

... 500,000

...516,055

. 515,408 ..

...(1,003) ...

..514,405 |....

..07/15/2056 .
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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-
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Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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BENCHWARK MORTGA BMARK 2018-B2 A2 CMBS
08161C-AB-7 .. |3.662% 02/15/51 ..coovvviiiiiiiiiiiiiiiiiieine [ e ..09/01/2024 . [Paydown .......cccevvvvvviisforiiniiiiiniinins |, 122,452 |.eevvenennee 122,452 ............ 126,125 |............ 122,641 |ooeveiiiiiiies [ P, [R1510)) P | N (RS0 [N . 122,452 |ooevvviiinnnnee (VN (1 PO [V O 3,363 |..02/15/2051 .
Benchmark Mortgage Trust BMARK 2023-B39 A4
081925-AC-3 .. |CMBS  5.502% 07/15/55 ...ccovvvveeeeeeeeeeeeens oo ..03/22/2024 . | JP Morgan Chase ......... |oeeeeeeeeeenninninnns |oeieennnnns 514,355 |.coeeeeennns 500,000 |.....cce... 505,000 |............ 504,767 [oevvvrvnnnnnnnnn [ P, [R1012)]) P | N (R0 [N F. 504,658 |.......cceeeee (VN F 9,698 [...euvnnneee 9,69 [...ccceeennnn 8,788 |..07/15/2085 .

10921U-2A-5 ..
110122-CM-8 ..
12531Y-AP-3 ..
126438-AA-8 ..
12664J-AC-4 ..
14316N-AC-3 ..
14687A-AP-3 ..
17200X-AU-4 ..
185512-AB-6 ..
244226-XB-0 ..
264420-A0-7 ...
32113C-BY-5 ..
345206-AD-1 ...
345350-AA-3 ...
36252-AX-6 ..
42806M-CE-7 ..
466420-BH-2 ...
49177J-AK-8 ..
55361A-AU-8 ..
59217G-FP-9 ..
617446-8J-1 ..
61747Y-FA-8 ..
61771M-AV-2 ..
64952-EC-3 ...
69363P-AA-8 ..

71710T-AD-0 ..

BRIGHTHSE FIN GLBL FUND Corp Note Non Call
1440 1.000% 04/12/24 ... .
BRISTOL-MYERS SQUIBB CO Corp Note Call MW

2.900% 07/26/24
CFCRE Commercial CFCRE 2016-C4 AHR CMBS
3.121% 05/10/58
Credit Suisse CSMC 2
2.257% 08/15/37
CONH Equipment Tr 2022-C A3 ABS
04/17/28 ...
CarMax Auto Owne
0.340% 12/15/25
Carvana Auto Rec CRVNA 2020-P1 A4 ABS
0.610% 10/08/26
CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS
3.098% 04/10/49
CLECO SECURITIZATION | Corp Note Non Call
4.646% 09/01/42
JOHN DEERE CAPITAL CORP Corp Note Non Call
4.950% 07/14/28
DUKE ENERGY PROGRESS LLC Corp Note Call MW
5.250% 03/15/33
First National Master Note Tru FNUNT 2023-2
A ABS  5.770% 09/17/29
Ford Credit Auto FORDO 2022-D A3 ABS
5.270% 05/17/27
Ford Credit Auto Owner Trust/F FORDR 2023-1
A ABS 144A  4.850% 08/15/35
GS MORTGAGE SECU GSMS 2014-GC20 A5 CMBS
3.998% 04/10/47
Hertz Vehicle Financing LLC HERTZ 2023-4A A
ABS 144A  6.150% 03/25/30
JP MORGAN CHASE JPMCC 2014-C20 A4A1 CMBS
3.538% 07/15/47

5.150%

KENVUE INC Corp Note Call MW 4.900%
03/22/33 ..
MSWF Commercial Mortgage Trust MSWF 2023-2
A5 CMBS  6.014% 12/15/56 ........eeveernnneen
MET LIFE GLOB FUNDING | Corp Note Non Call
1448 5.150% 03/28/33 ....oevveeiiiiiiinannne
MORGAN STANLEY Corp Note Call MW 2.720%
07/22/25 o
MORGAN STANLEY Corp Note Call MW 5.123%
02/01/29 oo

Morgan Stanley C MSC 2019-H7 A3 CMBS
3.005% 06/15/29
NEW YORK LIFE GL Corp Note Non Call
5.620% 04/26/24 ..
Public Service N PSNH 2018-1 A1 ABS
3.094% 02/01/26
PG&E RECOV FND Corp Note Sink
07/15/32 ...

5.045%

..04/12/2024 .
..07/26/2024 .
.12/01/2024 .
..12/01/2024 .
..12/15/2024 .
..00/15/2024 .
.12/08/2024 .
..12/01/2024 .
..00/17/2024 .
..03/22/2024 .
..00/17/2024 .
..03/22/2024 .
.12/15/2024 .
..00/17/2024 .
..03/01/2024 .
..03/25/2024 .
..01/01/2024 .
..00/17/2024 .
..03/22/2024 .
..03/22/2024 .
..07/22/2024 .
..00/17/2024 .
..10/01/2024 .
.04/26/2024 .
..02/01/2024 .

..09/17/2024 .

Maturity ...

Maturity

Paydown ....

Paydown

Paydown ....

Paydown

Paydown

Paydown

CitiGroup

Credit USA

SG Cowen and Company ...

Paydown

Toronto Dominion Sec ...

Paydown

FCStone Financial

Paydown

Mizuho Investor Sec Co

Morgan Stanley

Wachovia Bank

Call

Pershing

Paydown ....ceeveenneennnns
Maturity ...
Paydown

Oppenheimer and Co. ...

............ 330,000

............ 667,003
............ 527,580
......... 1,203,179
............ 123,424
............ 664,219
............ 534,927

......... 1,187,005

......... 1,252,212
............ 300,933
............ 998,640
............ 340,000

............ 266,911

...210,000 |...

..16,933 |...

...210,000

............. 330,000

...16,933

............. 660,000
............. 500,000
........... 1,275,000
............. 123,424

............. 650,000

............. 340,000
............. 260,000
................ 7,498

... 700,000

................ 6,822

.. 280,473

...209,654

............ 659,017
............ 508,675
......... 1,273,506
............ 123,407
............ 649,980
............ 567,649

......... 1,146,656

............ 959,990
............ 340,000
............ 259,995
............... 7,572

...700,000

............... 6,822

...280,471

............ 329,853

............ 176,981
............ 621,918
............ 659,008
............ 508,346
......... 1,273,638

............ 123,410

............ 649,976

............ 960,384
............ 340,000

............ 260,001

. 209,97 |..

........... 330,000

........... 659,140
........... 507,813
........ 1,273,748
........... 123,424
........... 649,975
........... 534,927

........ 1,146,580

........ 1,196,655
........... 289,245
........... 91,202
........... 340,000
.......... 260,001

............. 7,498

............. 6,822

.. 700,000 |....

.. 210,000 |....

..16,933 |....

..04/12/2024 .

..07/26/2024 .

..05/10/2058 .

..08/15/2037 .

..04/17/2028 .

.. 12/15/2025 .

..10/08/2026 .

..04/10/2049 .

..00/01/2042 .

..07/14/2028 .

..03/15/2033 .

..00/17/2029 .

..05/17/2027 .

..08/15/2035 .

..04/10/2047 .

..03/25/2030 .

..07/15/2047 .

..03/22/2033 .

.. 12/15/2056 .

..03/28/2033 .

..07/22/2025 .

..02/01/2029 .

..06/15/2029 .

..04/26/2024 .

..02/01/2026 .

..07/15/2032 .
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PG&E RECOV FND Corp Note Sink  5.045%
TATAOT-AD-0 .. | 07/15/32 e eeeenn | s ..07/15/2024 .| Cal | 100.0000 ... |eeeueeeeeemniieeee fereeeeeeennas 28,545 |ueneeeen 28,545 [...cceeenn 28,545 |.....cce 28,547 e [ [V [ [V O [ PP 28,547 |oeeeeeiins [V IO ()] P (3] . 1,085 [..07/15/2032 .
PRICOA GLOBAL FUNDING 1 Corp Note Non Cal |
TA1530-CL-1 .. | 144A  2.400% 09/23/24 .....oeeeeeeeeeaeaeee | oo ..09/23/2024 . IMaturity .....cooeieeeeenn foermmmniieeeeeenees e 790,000 [-eeeevnnnnnns 790,000 [...ueeeeeee 789,929 |............ 789,989 |..eeuiiiieinnnnns (U1 PR LA PO (U LA [V PO 790,000 |eeveuneeaennns [V [V [V AU 18,960 |..09/23/2024 .
PRINCIPAL LFE Il Corp Note Non Call 144A
T4256L-EJ-4 .. |0.500% 01/08/24 .....ccovveeieeeiinnieeeecenneees e ..01/08/2024 . |Maturity ... ...900,000 |... ... 900,000 ... 899,289 .899,996 |.. .. 900,000 |.... ..01/08/2024 .
PRIVATE EXPT FDG Corp Note Non Call
742651-DX=7 .. | 1.750% 11/15/24 ...eoiiieiiiieeeeiieeeeeeee e .. 11/15/2024 . IMaturity ....oooveeieeeeens |oeemmneeeeeenees e 200,000 [+eeeennnnnnns 200,000 [...eeeenee 199,734 |..ceeennnens 199,952 |evvveieeeenee (U1 PR L1 IO (U 48 | [V PO 200,000 ..11/15/2024 .
Tesla Electric Vehicle Trust TEVT 2023-1 A4 BNP Paribar Securities
881943-AE-4 .. | ABS 144A  5.380% 02/20/29 .....oveeeevnnaeee | e .03/25/2024 . | Corp .. ...168,213 |... .. 167,000 .. 166,955 . 166,955 |.. ..166,957 |.... ..02/20/2029 .
THERMO FISHER Corp Note Call MW
883556-DB-5 .. |01/31/34 oo s ..03/22/2024 . IMerrill Lynch ..ccoeveees]oemmmmmieeeeemniies Joveeeeeens 152,664 |...cevvnnnnns 150,000 |............ 149,769 |............ 149,769 |...oeeeeeennnnns [ 1) [ [T IO [V PO 149,778 |oeeeeeeeeennnnns [V 2,886 |.eeeennnnnn 2,886 [.....ccvvnnnnnn 2,427 1..01/31/2034 .
UNILEVER CAPITAL CORP Corp Note Call MW
904764-AX-5 .. |2.600% 05/05/24 .......cceeeemeiieeeenniieeeeeennn e .05/05/2024 . |Maturity ... ...700,000 |... ... 700,000 ...693,049 .699,628 |.. L0 .. 700,000 |.... ..05/05/2024 .
UNILEVER CAPITAL CORf
904764-BG-1 .. | 3.250% 03/07/24 .covvveeeeeeeeeeeeeeeeeeeeeeee | e ..03/07/2024 . IMaturity .....oooeeereeenn foermmmnieeeeeenees e 924,000 |............. 924,000 |....eunnn... 917,329 |............ 923,761 |oveeeeeeeeennnnns [ PR 289 |oeeeeeeeenenns [ PR 289 [t [V PO 924,000 |....ccvvvnnnnnns [V [V [V AU 15,015 [..03/07/2024 .
WALMART INC Corp Note Call MW 3.300%
931142-DP-5 ... | 04/22/24 ..o | .04/22/2024 . IMaturity ....ooooeeieeeeen foeeemnieeeeeees e 600,000 [-eeevvnnnnnns 600,000 [......cc.... 607,278 |..ccevnnnnnn 600,055 [....ccvvvennnnnns [ PR [(515)] [ PR (55) |+ eeemmmnnaeeens [V PO 600,000 [..oeeeeeennnnns [V [V [V A 9,900 |..04/22/2024 .
WELLS FARGO COMM WFCM 2016-C37 ASB CMBS
95000P-AF-1 .. | 3.615% 12/15/49 . ooovveiiieiiiieeeeeeieeeeeeee [ e ..12/01/2024 .| Paydown .....eeeeeeemnniesfoeeennee s e 164,784 |...conneennns 164,784 |............ 169,726 |..ceunnnn.e. 165,426 |...oeveeeennnnns (1) (G273 [ R (642) [.eeeennnens [V PO 164,784 |oeeeeeeeinnnnns [V [V [V O 3,314 |..12/15/2049 .
Wells Fargo Comm WFCM 2020-C58 A3 CMBS
95002U-AD-3 ...| 1.810% 07/15/53 ...eeeerreeeeeeeeeeeeeeeeennees e .12/01/2024 .| Paydown ...eeeeneeeeennn o e 8,300 [-eeerrniiaaens 8,300 |-eeeuneeeennns 8,383 |eeeiiiiies 8,345 |.oeeiiiieeeee [ PR (15} R [ PR (45) |+ eeennneeeees [V PO 8,300 |oeerreniiaaens [V [V (U AP 148 |..07/15/2053 .
FED CAISSES DESJARDINS Corp Note Non Call
31420K-AE-3 .. | 144A  0.700% 05/21/24 .....coveeveenaeeeeennnn | A ..05/21/2024 . IMaturity ....oooeeeeeeeeenn foermmnieeeeeenes o 530,000 |......cc..... 530,000 |.......nn... 529,905 |...euunnnnns 529,988 |..euueeeeennnnns (U1 PR 12 oo (U 12 | [V PO 530,000 |eeveunneeeennns [V [V [V A 1,855 [..05/21/2024 .
TORONTO-DOMINION BANK Corp Note Non Cal |
891140-CA-4 .. |2.650% 06/12/24 ...oeeeeeeeeeeeeeeeeeeeeeeenn | A ..06/12/2024 . IMaturity .....oooveeeeeenn foermmmnieeeeennees e 700,000 [-eeeernnnnnns 700,000 [...ueeenee 699,902 |............ 699,991 |..eeeiieiiinnnns [ 1) [ [T IO [V PO 700,000 fo.eeeeeeennnnns [V [V [V AU 9,275 |..06/12/2024 .
ATRIUM CDO CORP ATRM 13A A1 CLO 144A
04966H-AA-4 .. |6.068% 11/21/30 ....cevvvrneieeeenineeeeeennneeee | Danees ..03/13/2024 .| Paydown .....eeeeeeemnnnesfoeeennee s e 676,313 |.....cce 676,313 |.ceveennnnns 675,299 |............ 706,816 |-eevveeeaeaennns [V (30,502) ... (U (30,502) |-eeevvnnnnes [V PO 676,313 |oeeeeeeeeeenee [V [V [V AU 18,166 |..11/21/2030 .
Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO
09628J-AL-5 .. | 144A  5.879% 04/20/31 ....eeveeeevnneeeeeennn | D .10/21/2024 .| Paydown ...eeeeneeeeeinnnes oo e 292,365 |evuunnees 292,365 [....cennnnnn 292,365 |eevuunnnnns 292,365 [...cevennninns [ [V [ [V O [V PO 292,365 |ceuiieeeennnnns [V [V [V AU 13,841 [..04/20/2031 .
Buttermilk Park CLO Ltd 2018-1A A1 CLO 144A
124166-AA-7 .. |6.018% 10/15/31 ..oevreeiiieiiiiieeeeeeeieeeeeeen [ D ..06/06/2024 .| Paydown ......oeeeeemmnnies|oeremnieeeeeenies e 700,000 [-eeevnnnnnnns 700,000 [...ueeenee 696,500 |...cevnnnnnn 698,298 |..euueieeiennnns (V) N 1,707 |oeeeieeeeeeeee (1) 1,707 foeeeeieiiins [V PO 700,000 fo.oeeeeeennnnns [V [V [V AU 29,666 |..10/15/2031 .
Galaxy CLO LTD GALXY 2015-19A A1RR CLO 144A
363190-BN-1 .. |5.846% 07/24/30 .evveeeeeeeenneeeeeennieeeeeeenn | D ..11/07/2024 .| Paydown .....eeeveeemnneesfoeeemniieeeeeenees o 395,956 |...eunnnnnens 395,956 |............ 395,956 |.....unnnnnn 395,956 [....ccevnnunnnns [ [V [ [V O [V PO 395,956 |...uiieerennnnns [V [V [V AU 21,423 |..07/24/2030 .
LCM Ltd Partnership LCM 2015-A AR2 CLO 144A
50184N-AR-3 .. |5.879% 07/20/30 ....eeeeeeeennaeeeeeeenneeeeeennnn | Daniis ..10/21/2024 .| Paydown .....eeeeeeemnnnesfoeeennee e e 151,008 |.cevvenennnns 151,008 |-evveenenees 151,093 [...ccenenenn 151,093 [oeeeeieeeiinnnns [ [V [ [V O [V PO 151,093 |oeeeveieieeeee [V [V [V A 6,164 (..07/20/2030 .
Madison Park Funding Ltd Mdpk 2018-27A A1A
55820Y-AA-5 .. |CLO 144A  5.909% 04/20/30 .....eevuveeeennnnn |Denes ..10/21/2024 .| Paydown .....eoeeeeemnnniesfoeeenne s e 152,901 |.eeeeenennnns 152,901 |.eveennnnnes 151,181 |ooeeeeeeees 159,355 |.evvreneeeeees (U (6,453)ccceeenennnnnes (V) (6,453) |- eevvnnnaeeens [V PO 152,901 |eeereieeeee [V [V [V A 8,467 |..04/20/2030 .
Magnetite Ltd MAGNE 14-8A AR2 CLO 144A
55952Y-AP-2 ...|5.898% 04/15/31 ...eeeveeeiiiiieeeeceenieeeeeeenn | Daees ..03/08/2024 .| Paydown ......oeeeeeennnies|oeeenniiee e e 822,471 [ 822,471 |eeveeenn 815,644 |............ 820,152 |oeeeeeeeeiennnns (V) N 2,319 [oiieeiiins (1) 2,319 | [V PO 822,471 |ooeeiiiies [V [V [V AU 21,021 |..04/15/2031 .
MITSUBISHI UFJ FIN GRP Corp Note Non Call
606822-BJ-2 .. |2.801% 07/18/24 ....ccevveeeeeeeeeeeeeees D...... ..07/18/2024 . IMaturity ....coovveiereeens |oevemnieeeeeenees o 580,000 [-eevvvnnnnnns 580,000 [...ceeenee 580,000 |...ccvvnnnnn 580,000 [...ceevvennnnnnns [ [V [ [V O [V PO 580,000 |eeveuuieaenns [V [V [V AU 16,246 |..07/18/2024 .
MIZUHO FINANCIAL GROUP Corp Note Call
60687Y-CT-4 .. |5.754% 05/27/34 ..ceevveeeeeeeenieeeeeeeeneeeees | Dl ..09/17/2024 .| Wachovia Bank .........c.|eeeeeeieeeecmnninns Joineeeens 962,604 |............. 900,000 [....eeeeeee 930,807 |.eeeevnnnnns 930,726 |ovvvueeeeennnnns (U (1,809)]cceveneeeees (V) (1,809) |-vveeeeeeeennnnn [V PO 928,916 [...ccevvnnnnnnns [V 33,684 |........... 33,684 |............. 41,860 |..05/27/2034 .
STANDARD CHARTERED PLC Corp Note Call 144A
853254-CE-8 ...| 1.822% 11/23/25 .eevveeeeieeeeieeeeeeeeeeeeeeen | D ..11/23/2024 .| Cal | 100.0000 ..... |eeeeeeeeeeniiineee fereeeeennen 510,000 [+eevevnnnnnns 510,000 [....eeeeeee 510,000 |..eeevnnnnns 510,000 [.ceeveerinnnnnnns [ [V [ [V O [V PO 510,000 |oeeveunieaenns [V [V [V AP 9,292 |..11/23/2025 .
VOYA CLO LTD VOYA 2014-2A A1R CLO 144A
92912V-AY-1 .. |5.929% 04/17/30 .eevvveeeieeeennieeeeeeeneeeeeen | Danes ..10/17/2024 .| Paydown .....eeeeeemnneesfoeeenneeeeeeenes e 347,135 |eeen 347,135 [ 347,135 |............ 347,135 |oeeeeeeeeeeens [ [V [ [V O [V PO 347,135 [ [V [V [V AU 14,218 [..04/17/2030 .
Voya CLO Ltd VOYA 2015-1A A1R CLO 144A
92914N-AJ-0 ...|5.794% 01/18/29 ....eeveeeeeiinieeeeeeenieeeeeeenn | D ..04/18/2024 . |Paydown .....oeeeeeennnies|oeeenne s e 104,155 |.cceeenennns 104,155 |.ceveeneneee 104,155 |............ 104,155 |ooeeeeeeeinnnnns [ [V [ [V O [V PO 104,155 |oeeeeieeee [V [V [V A 2,609 (..01/18/2029 .

Voya CLO Ltd VOYA 2014-4A A1RA CLO 144A

92914R-AY-8 .. |6.018% 07/14/31 ..10/15/2024 . | Paydoun ... ...255,549 |... ... 265,549 .... 265,549 . 265,549 .. 0. 0. .. .0 .. .0 ..255,549 |.... ..0].. ...0] 0. .... 10,944 ..07/14/2031 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 27,863,904 27,549,163 27,533,922 27,534,826 0 (35,875) 0 (35,875) 0 27,498,947 0 364,952 364,952 764,219 XXX
2509999997. Total - Bonds - Part 4 53,840,411 53,635,557 54,811,913 53,402,883 0 (231,630) 0 (231,630) 0 53,171,248 0 668,329 668,329 1,566,923 XXX
2509999998. Total - Bonds - Part 5 39,081,483 38,008,237 37,970,302 0 0 19,199 0 19,199 0 37,989,508 0 1,001,977 1,091,977 827,902 XXX
2509999999. Total - Bonds 92,921,894 91,643,794 92,782,215 53,402,883 0 (212,431) 0 (212,431) 0 91,160,756 0 1,760,306 1,760,306 2,394,825 XXX
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1 2 3 4 5 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
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 92,921,8% XXX 92,782,215 53,402,883 0 (212,431) 0 (212,431) 0 91,160,756 0 1,760,306 1,760,306 2,394,825 XXX
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1 2 3 4 5 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 GNR 2023-173 DX RMBS ~ 6.000%
38384G-DM-9 .. [11/20/53 .oeeeeeeeieeeee e [ e ..02/26/2024 .|Harris Nesbitt Corp .............. ..09/17/2024 .| JP Morgan Chase ........... ..524,375 |.... 504,865 |.... e (917) 0. e (917)].. ....19,510 |. .. 2,333
912820-JG-7 .. [US Treasury Note  4.875% 10/31/30 .02/13/2024 .|BNP Paribar Securities Corp ... |..09/13/2024 .|Citadel Securities . ..537,500 |. ..515,360 |. (1,243)].. 0 . (1,243)|. .22,140 |. 7,008
91282C-J0-5 ...[US Treasury Note  3.750% 12/31/30 .. .03/26/2024 .|BNP Paribar Securities Corp ... |..09/13/2024 .|Barclays Group Inc. A . 1,013,281 |. ..972,951 |. 1,814 |.. 0 . 40,330 |. 8,963
912820-KC-4 ...[US Treasury Note  4.250% 02/28/31 .... |.......[..03/18/2024 .[Toronto Dominion Sec ............. ..03/22/2024 .|Barclays Group Inc. ..... .......... 1,000,000 |..........994,027 |....... 1,002,070 |.... ..994,040 |.... .. 13 L0l B 0 0 [l 8,080 8,030 |. ... 2,194
0109999999. Subtotal - Bonds - U.S. Governments 3,000,000 3,077,226 2,987,216 0 (333) 0 90,010 20,588
CALIFORNIA ST GO Call 5.000% 09/01/41
13063D-E5-3 .. [1ivvruniiiiiiiiiiiei i | ....... |..04/10/2024 .‘JP Morgan Chase .........ccccceennt |..06/25/2024 .| Morgan Stanley ........oooe |oeuninnes 2,500,000 |....... 2,750,650 |....... 2,761,625 |......... 2,744,574 |..covvnnnens (O PO (6,076)]---eeeeeennnnnns (U PO [CHVZ(:)) A [ PP 0 fooiieennnns 17,051 [........... 17,051 |...eeeeeees 39,931 [........... 14,236
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,500,000 2,750,650 2,761,625 2,744,574 0 (6,076) 0 (6,076) 0 0 17,051 17,051 39,931 14,236
FHLMC Pool SD1353 MBS ~ 3.500% 06/01/52
BIZ2N-0E-6 ...f ceveeenneeeeeee e [ ..10/09/2024 . |Merrill Lynch ....ccovvuniiiiinnnnn ..12/01/2024 . |Paydonn .....ovvvnvvviiinnnns fooviiinnnnnns 9,670 |oeeveunnnnns 8,948 |.....oeennn. 9,670 |evvvennnnnnns 9,670 [oooeiviiiiinnnnns (U FO T2 | (U FO T2 | [V [ R [ P [V ) 8
BAZ2DA-FN-1 o[ e [ ..10/09/2024 .| JP Morgan Chase ................... ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 14,062 |ovvennnnne 12,530 |oeeveennnns 14,062 |oevveennnnns 14,062 [ooeeeeiiinnnnnns (U PR 1,631 | (U PR 1,631 | [V [ R [ [V [ PO 1
B133C7-AM=9 .. [ e [ ..06/26/2024 .| Toronto Dominion Sec ............. ..09/17/2024 .|Gx Clarke & Company ...... |o..ceeeurnns 980,393 |.......... 971,355 |.......... 997,397 [...cvvvnnnns 971,368 |..evveniiiiiinnnn [ F L PN [ F LS PP [V (U R 26,029 |...coveen 26,029 |........... 16,027 |............ 3,894
B133C7-AM=9 .. [ e [ ..06/26/2024 .| Toronto Dominion Sec ............. ..09/01/2024 . |Paydomn .....ovvnvvviiinnnnns foevinnnnnnnns 15,122 |oveennnnns 14,982 |..ovveennns 15,122 | 15,122 | (U FO LI FN (U FO LI [V [ R [ P (VN 139 | 60
3133CL-QT-6 .. [+eeeeereeeeeeeeii e [ e ..01/23/2024 .| Toronto Dominion Sec ............. ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 31,038 |..eeuunnnns 31,344 |l 31,038 |............ 31,038 |oeveeniiiiiinnnnn 0, (K103 [ P [REI01C)) PO [V [ R [ P (VN 966 |...covvnnnnnnnn 119
B13KR-VT-8 .. [ oo [ ..01/23/2024 .| Wachovia Bank .............cceeunns ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 29,461
3140B-W5-1 .. [ ceeeeeeeeeeeee e [ ..02/06/2024 . |Nomura Securities ................ ..12/01/2024 . |Paydonn .....oevvvvvivinnnnns fovvinnnnnnnns 171,431
3140QP-YD-3 ...f ceeeieeieee e e ..04/10/2024 .|Morgan Stanley ... ..06/25/2024 .| Toronto Dominion Sec ..... ...861,681 [...
31400P-YD-3 ...f ceeeeeiiieee e [ ..04/10/2024 .|Morgan Stanley ..........cccevvnnnn ..06/01/2024 . |Paydonn .....oevvvvvviinnnnns fovviinnnnnnnns 14,060 |........... 13,625 |oovvvennnns 14,060 |............. 14,060 [.oovveiinnnnnnns (U FO XN (U FO 435 [ [V [ R [ P [V LS 27
314000-NX-9 ...f ceveeenieeeeeeie e [ ..02/23/2024 .|BNP Paribar Securities Corp ... |..09/17/2024 .|Toronto Dominion Sec .....|....eeerns 592,145 |.......... 593,995 |.......... 609,863 |.....uunnnnn 593,982 |....ccvvunnnnnns [ FOOUUR (K] (U FO ()] [V (U R 15,881 |........... 15,881 [ouuvvnnnens 20,536 |...cevnnnnnn 2,443
FNVA Pool CB4905 MBS ~ 5.500% 10/01/52
314000-NX-9 ...|... U [ ..02/23/2024 .|BNP Paribar Securities Corp ... [..00/01/2024 .|Paydown .........ccccvevrvene Jouvnnnirnnnnns 37,367 |oeeunnnnnnn 37,483 |........... 37,367 |eevennnnnnns 37,367 [ovvvvvvnnnnnnnnns 0, (QAT0)] [ P RV P [V [ R [ P (VN (<151 1 PO 154
FNVA Pool 6.000% 09/01/53
314005-ZY-0 .. [ +eeeerriieeeeeiiee e [ e ..09/19/2024 .| Wachovia Bank ..............ceeenns ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns AL 72y AV RO 20,776 [oeeeennne 21,776 [ovvevvrininnnnnns O, [(SX15))] I (U1 FO (936)]-.ccvvnnnnns [V [ R [ P (VN 281 | 69
FNVA Pool CB8221 MBS ~ 5.500% 03/01/54
3140QU-D3-7 o[ ceeeeenieeee e [ e ..10/04/2024 .| CitiGroup ..eeuvvvvvrnnnnniiniinnnnns ..12/01/2024 . |Paydonn .....evvvnvvviiinnnns fooviinnnnnnns 4,061 [coeveennnes 4118 [eviniiinns 4,061 |..covvnnnnnnns L) I [ FOOUUR [670)] (U FO (G570 [V [ R [ [V <) 4
FNVA Pool CB9280 MBS  5.500% 10/01/54
3140QV-d2-1 .. [ ceeeeeieeee e [ ..09/20/2024 . |Pershing ........coovvvveniiiiiinnnn ..12/01/2024 . |Paydonn .....evvvnvvviiinnnns fooviinnnnnnns 9,998 |........... 10,207 |ovvvvnnnnnns 9,998 [...ooevinnnnnnd 9,998 |..oooviiiiiiins O, [25))] (U1 FO (299)].eevvnins [V [ R [ (VN 107 [ooeeiiiiiiiinnns 37
FNVA Pool CB9399 MBS ~ 5.500% 11/01/54
3140QV-NR-1 .. [ eeeeeeee e [ e ..10/08/2024 .|Pershing ........ccocvvveniiiininnnn ..12/01/2024 . |Paydonn .....evvvnvvviiinnnns fooviinnnnnnns 2,000 [oeevevrnnns 2,04 |l 2,000 |..eevennnnnnns 2,000 [o.evvvvnnnnnnnnns [ FOOUUR (3] O (U FO (XD [V [ R [ P [V L L PO 4
FNVA Pool FS6458 MBS ~ 6.000% 11/01/53
ST40XN-E8-3 .. [ ceeeeeeeeeeieeie e [ ..06/27/2024 .|Mizuho Investor Sec Co .......... ..12/11/2024 .|Barclays Capital Inc .... |.cceuuennnns 891,124 |.......... 905,326 |.......... 914,690 |............ 905,376 |.eevveniiiiinnnnn (VN FUTTRR [IUN O (VN FTUTRR 50
FNVA Pool FS6458 MBS ~ 6.000% 11/01/53
ST40XN-E8-3 .. [ ceeeeeeeeeeieeie e [ ..06/27/2024 .|Mizuho Investor Sec Co .......... ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 62,851 |........... 63,853 |........... 62,851 |..oovunennnns 62,851 [o.ovvvviiininnns [V (1,002)[..00vvvvvnnnnnns (U PO (1,002)
FNVA Pool FS9007 MBS ~ 5.500% 09/01/54
S140XR-AH-8 .. [ ceeeeeeeee e [ ..10/02/2024 .| JP Morgan Chase ..12/01/2024 .| Paydoun .... ... (113) e (113)]
FHLMC Pool RJ1222 MBS~ 6.000% 04/01/54
B1426R-LC-2 o[ ceeeeeiee e [ ..06/27/2024 .| Wachovia Bank ...............eeenns .. 12/11/72024 .| CitiGroup wuvveevvvvvvnnnens fovvinnnnnns 963,428 |.......... 978,331 |.......... 988,718 |....uunnnnnn 978,302 |eeevviiiienens [ FOOUUR [25)] ES (U FO (29)
FHLMC Pool RJ1222 MBS~ 6.000% 04/01/54
B1426R-LC-2 o[ ceeeeeieeee e [ ..06/27/2024 .| Wachovia Bank ..............ceeenns ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 27,835 |........... 28,265 |........... 27,835 |vvveiinnnns 27,835 |ooeeiiieieennn O, [X3))] N (U1 FO (X)) E [V [ R [ (VN [/ 125
FHLMC Pool RJ1551 MBS ~ 5.500% 05/01/54
31426R-IM-8 .. [ ooeeeeeeiieeii i [ ..09/19/2024 .| CitiGroup .... ..12/01/2024 .| Paydoun .... .01
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Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
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UNIV OF TEXAS TX UNIV REVENUES Rev Bond
91514A-LU-7 .. [Call 5.000% 08/15/35 ...eevvvvuanieennn [oeeees ..04/17/2024 .| P Morgan Chase ................... ..06/24/2024 .|Sun Trust ....ooovvvniinnnee Jovvnnnnnnens 200,000 |.......... 233,860 |.......... 235,196 [...ccvnnnnns 233,587 [..eiiinniiiaeens (U PO (273)]- e eeemnmneeaees (U PO (273)]- e eeevmnnaeees [ PP (U RO 1,609 |.ovveennnnes 1,609 [oieeeeennnns (L L 0
0909999999 Subtotal - Bonds - U.S. Special Revenues 4,936,237 4,948,349 5,040,373 4,965,530 0 17,176 0 17,176 0 0 74,843 74,843 113,924 17,560
ABBVIE INC Corp Note Call MW 4.500%
00287Y-AR-0 .. [05/14/35 ....cevvvriiiiiiiiiieiieiiinieeeees [ eeenenn ..03/25/2024 . |Merrill Lynch ....ccovvuniiiiinnnnn ..09/17/2024 . |Market AXess ..........ccce |oveeveennnnns 200,000 [..eennenn. 191,516 |.......... 201,892 |............ 191,802 [ovniiveinnnnnns (U FO 286 |evveeieieinnnn (U FO 286 |oevveneeiinnnn [V (U R 10,090 |........... 10,090 [oveennnnnnns 7,600 [oennnnnnne 3,325
ABBVIE INC Corp Note Call MW 4.550%
00287Y-CY-3 .. [03/15/35 ...ovvvviiiiiiiiiiiieiieccinieeeees [ eeennen ..06/26/2024 . |Merrill Lynch ....ccovvuniiiiinnnnn ..09/17/2024 .| Wachovia Bank ..........cc. |oeeeeeunnnns 800,000 |.......... 763,072 |.ceveennns 809,424 |............ 763,715 |ovvveeeiiiiinnnn (U FO XN (U FO X [V (U R 45,709 |....couee 45,709 |........... 18,503 |ovveennnns 10,313
AMERICAN EXPRESS CO Corp Note Call MW
025816-DV-8 .. [5.043% 07/26/28 .........ovvvvvvvnnnneneinnnn | eennnnn ..07/22/2024 .|Morgan Stanley ........c.ccevvunnnn ..09/17/2024 .|Barclays Group Inc. ..... |ocevuuunnnns 451,000 [o.eennnnns 451,000 |.......... 461,459 |............ 451,000 |.eeveuniiiinnnnn [ [V [ P (VN [V (U R 10,459 |..oeeennnnn 10,459 |..cvvnennnns 3,285 [.ooiiiiiiiinns 0
ANHEUSER-BUSCH INBEV WOR Corp Note Call
03523T-BY-3 .. MW 5.000% 06/15/34 .....covvvvvnnnninnns [ eennnnn ..03/19/2024 . |Merrill Lynch ....ccovvunviiiinnnnn ..03/22/2024 . |Morgan Stanley ......cccoee |oeverennnnnns 370,000 [.eeunnnn. 368,505 |....uunnn. 371,254 ..o 368,505 |.evvenniiiiinnnnn [ [V [ (VN [V (U RN 2,749 [..oovennnnns 2,749 | T 0
ANHEUSER-BUSCH INBEV FIN Corp Note Cal |
035242-AM-8 .. (MW 4.700% 02/01/36 ......ccvvvunnvrrennnn | eennnnn ..03/22/2024 . |Merrill Lynch ....ccovvuniiiiinnnnn ..09/17/2024 .|Morgan Stanley .......cooee |ovvernnnnnnns 400,000 [.......... 386,224 |.......... 405,904 |............ 386,661 [....ceevvvnnnnnns (U FO XY R (U FO 437 [ [V (U R 19,243 |........... 19,243 |.oovneennns 11,854 |oooveennnnns 2,872
ARCHER-DANIELS-MIDLAND C Corp Note Cal |
039482-AB-0 .. (MW 3.250% 03/27/30 ..cevvvvnnvvvvinnnnnns [ eennnnn ..07/08/2024 .| Goldman Sachs ..................... ..09/17/2024 .|Morgan Stanley ........ooe. |ovverennnnns 600,000 |.......... 552,060 |.......... 575,640 |............ 553,493 [.iiiiiininnnns (U PR 1,433 | (U PR 1,433 |oveeiiiiiinnnn [V (U R 2,147 | 2,147 [ 9,263 |.......eenn 5,525
Avis Budget Rental Car Funding AESOP
05377R-HY-3 .. [2024-1A A ABS 144A  5.360% 06/20/30 . |.......|.. 01/08/2024 .|BNP Paribar Securities Corp ... |..09/17/2024 .|Pershing ........ccccooovvves |ouvnnnnnnnns 206,000 [.......... 205,965 |.......... 212,767 |ovevennnnnnn 205,967 |ovvveeniiiiinnnnn [ L1 PP [ P L1 F [V (U RN 6,800 [o.eennnee 6,800 [cueuunnnnnns 7,545 [oooiiiiiiiins 0
Barclays Commercial Mortgage S BBCMS
05552Y-AF-3 .. [2022-C16 ASB CMBS ~ 4.600% 06/15/55 .. |....... ..03/26/2024 .|Barclays Group Inc. ............. ..09/17/2024 .|Barclays Group Inc. ..... |oceueeunnns 600,000 |.......... 589,547 |.......... 609,258 |............ 590,248 |....covvnnninns (U FO (01 1 P (U FO (0 1N PP [V (U R 19,010 |........... 19,010 [ouunnnnnees 15,108 |oovveennnnns 2,070
BANK OF AMER CRP Corp Note Call MW
06051G-MA-4 .. [5.468% 01/23/35 .....cevvvvnviiiiiininnieiinn | ennnnnn o 06/26/2024 .|Merrill Lynch .... ..09/13/2024 .|Merrill Lynch .. ...880,000 |..........881,490 ..927,485 |.... 881,476 |.... ..(14) .. 11,695
Bank BANK 2022-BNK:
06540K-AJ-8 .. [11/15/55 .oovvvenniiiiiiiiiiiiiiiieeeeeeien [ e ..03/26/2024 .| Wachovia Bank ...............eeenns ..09/17/2024 .|Goldman Sachs ............. |oeeeeeennnns 600,000 |.......... 630,281 |.......... 653,391 [....ccevnenn 628,809 |.....oviiiinnnnn (U PO [RIETEC)] F (U PO (1,473)]. s [V (U R 24,582 |........... 24,582 |........... 19,245 |............ 2,585
Bank BANK 2019-BN24 A3 CMBS  2.960%
06540V-BB-0 .. [11/15/62 ....evvviiiiininiiiiiiniieiiiiiiins | v o 03/26/2024 .|Goldman Sachs .. ..09/17/2024 .|Pershing ... ...700,000 |..........626,445 ..652,613 [.... 631,682 |.... .. 5,236 .. 1,554
BRISTOL-MYE
110122-DZ-8 .. [MW 5.900% 11/15/33 ...ovviivrniniiiiinn | nnnnns ..02/13/2024 .|Barclays Group Inc. ............. ..03/22/2024 .| Wachovia Bank ..........cc. |oeeeeeennnns 200,000 [..eennnnn. 210,214 |.......... 213,288 |............ 210,129 |oevveiiiiiiinnn (U FO (2157 FRN (U FO (2157 F [V (U RN 3,159 [ 3,159 |t 4,359 [..ocvvnnnnnn 3,016
BRISTOL-MYERS SQUIBB CO Corp Note Cal |
110122-EH-7 .. [MW 5.200% 02/22/34 . . ..03/26/2024 .|US Bank ... ..09/17/2024 .|Morgan Stanley . ...200,000 |..........202,344 L212,79% |.... 202,264 |.... .. 1,040
Chase Issuance Trust CHA BNP Paribar Secur
161571-Hi-7 .. [4.630% 01/15/31 .oovveniiiiiiiiiiiiiiiieees | s ..01/24/2024 .| JP Morgan Chase ................... ..09/17/2024 .| COrp wevvvnnieviinniniiiinns fovviniinns 397,000 [oueunnnnns 396,999 |.......... 408,290 |............ 396,99 |....ccevnninnns [ F ()] PN [ F ()] PP [V (U R 11,292 |oveeennnns 11,292 |ooeeeennnns 11,641 [ 0
Chase Mortgage Finance Corpora CHASE
161931-AE-0 .. [2024-6 A5 RMBS 144A  6.000% 05/25/55 |.......|.. 06/21/2024 .| JP Morgan Chase ................... ..09/17/2024 .| CitiGroup ..vvenvvvvvvnnnnnns fovvvnnnnnnns 800,000 |.......... 787,443 |.......... 818,750 |.ovvvennnnns 787,532 |ovvrenieiiiinnnn [ F 1N [ F 89 | s [V (U R 31,218 | 31,218 |ovenennnns 14,267 |oveveennnnns 3,333
CHUBB INA HOLDINGS LLC Corp Note Call M
171239-AK-2 .. [5.000% 03/15/34 . .oovvvriiiiiiiiiiniiiiiins | s ..07/29/2024 .| Wachovia Bank ...............eeenns ..09/17/2024 .|Goldman Sachs ............. |oeeeeeennnns 900,000 [..eennenn. 902,529 |.......... 941,238 |.....ovvnenn 902,529 |...cevvninninnnns [ [V [ P (VN [V (U R 38,709 |.....ceen 38,709 |.oevunnnnns PAR-TE N R 18,000
CISCO SYSTEMS INC Corp Note Call MW
17275R-BT-8 .. [5.050% 02/26/34 .....cevvvnnvivviinniiiiiinnn | v o 02/21/2024 .{Merrill Lynch ......ccovvvnnnnnns ..03/22/2024 . |Morgan Stanley .......cooee |ovveeunnnnns 120,000 |.......... 119,879 |..evennnns 121,522 |oeveennnnns 119,880 [..oevvvvnnnnnns [ L 1 PO [ P L1 PO [V (U RN 1,642 |oeveennnnnns 1,642 |eveneens 505 i 0
CUMMINS INC Corp Note Call MW 4.900%
231021-AV-8 .. [02/20/29 .......cvvviiiiiiiiiiiiieiiiieeees [ e ..02/14/2024 .| JP Morgan Chase ................... ..03/22/2024 .|Goldman Sachs ............. |oeeeeeennns 150,000 |.......... 149,718 |.......... 150,977 [oveeennnnnne 149,723 |oovvniiiiiiiinnn [ L PR [ P [ FP [V (U RN 1,254 | 1,254 | £ P 0
DTE ELECTRIC CO Corp Note Call MW
23338V-AV-8 .. [5.200% 03/01/34 ...covvvvriiiiiiiniieeiiinnnn | enennnn o 02/20/2024 .|Bank of Nova Scotia ..............|.. 09/17/2024 .|Wachovia Bank ............. [oereeeennnnns 320,000 [oueunnenns 319,850 |....eennn. 337,328 |....covnnnnn 319,857 |ouvveeiiiiiinnnn [ LT P [ P - F [V (U R 17,471 |........... 17,471 |ees 9,198 |.ovvviiiiiiis 0
JOHN DEERE CAPITAL CORP Corp Note Non
24422E-XP-9 ...[Call 5.100% 04/11/34 ...oovvvvnneiiiiinn [ eeeees ..04/08/2024 .|HSBC Securities Inc .............. ..09/17/2024 .| CitiGroup ..vvenvvvvvvnnnnnns fovvvnnnnnnns 190,000 |.......... 189,882 |.......... 201,062 |.oevvennnnns 189,886 |...ccvvvnnnnns [ L33 PP [ P L3 F [V (U R 1,176 |........... A6 | 4,226 [.coovviininnnnnnn 0
EMPIRE DISTRICT BONDCO Corp Note Sink
291918-AB-6 .. [5.091% 01/01/37 ..eevvvviviiiiiiiiiiiiinees | v o 01/18/2024 .|Goldman Sachs ..................... ..09/17/2024 .| CitiGroup ..vvenvvvvvvnnnnnns fovvvnnnnnnns 150,000 |.......... 149,991 |.......... 157,764 |............ 150,002 [oevvevernnnnnns [ F LU O [ F LU [V (U RN 7,762 |oeevennnnnnn 7,762 |oueennnns 4,836 |..cevnnninninns 0
ENTERGY LOUISIANA LLC Corp Note Call MW
2936401-BP-2 ...[5.150% 09/15/34 ......covvvnniiiiiiiiiinieins [ e ..08/06/2024 .|Mizuho Investor Sec Co .......... ..09/17/2024 .| Jefferies and Company ... |.......uunnn. 205,000 [oueeunnnns 204,219 |.......... 212,569 |........ee.. 204,220 |....covvnnnnnns [ L 1 PO [ P L1 PO [V (U RN 8,349 ...t 8,349 |...oeunnnnns 1144 | 0
ENTERPRISE PRODUCTS OPER Corp Note Call
20379V-0G-6 .. MV 4.950% 02/15/35 ...ovvvvnniviiiiinnes | enennnn | 08/01/2024 .|Mizuho Investor Sec Co ..........|.. 09/17/2024 .{Merrill Lynch .....cccovvnn [oeriivnnnnnns 388,000 [.......... 385,672 |.cevunnnn. 398,693 |............ 385,689 |...ouuiiiiinnnnn [ F LA . [ F LA [V (U R 13,004 |.ooveennnnn 13,004 [oeeennnnnnns 2,134 [ 0
ESTEE LAUDER CO INC Corp Note Call MW
20736R-AR-1 .. [1.950% 03/15/31 ...cevvvviniiiiiiiiiiieeiiins [ eeenenn ..07/08/2024 .| CitiGroup ..eeuvvvvvvvnnnniiniinnnnns ..09/17/2024 .| CitiGroup ..vvenvvvvvvnnnnnns fovvvnnnnnnns 600,000 |.......... 498,3% |.......... 524,046 |............ 500,888 [.eeeeevvunnnnns (U PR A (U PR P [V (U R 23,158 |..oevnenn 23,158 [.ooeieennn 5,98 [....ccvvnnnn 3,705
META PLATFORMS INC Corp Note Call MW
3030311-88-4 .. [4.300% 08/15/29 .......evvvvvvriirnnnniiiiiinn [ eennnnn ..08/07/2024 .|Merrill Lynch .....ccvvuniiiiinnnnn ..09/17/2024 .|Goldman Sachs ............. |oeeeeeennnns 300,000 [.eennnnn. 299,421 |.......... 305,967 |....ccvvnnnn 299,431 [ooiiiiies [ F LU O [ F LU [V (U RN 6,536 |..euvnnnnnnn 6,536 |...ccuunnnns 1,398 |ovveiiiiininnns 0
META PLATFORMS INC Corp Note Call MW
30303M-8U-9 .. [4.750% 08/15/34 .....ccvvvviiiiinnnnniniiinnn [eennnnn ..08/07/2024 .|Morgan Stanley ......cccooeevennnns ..09/17/2024 . |MUFG Securities ......cccoe|ieeeunnnnns 118,000 |......... 17,776 |.......... 121,971 |............ N7,778 [ [ U AP 2 | [ U 2, [ o U 4,193 [.. .o 4,193 | 607 |ouveniiiiinnnnns 0
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Ford Credit Auto Owner Trust/F FORDR
34533B-AA-8 .. [2024-1 A ABS 144A  4.870% 08/15/36 .. |....... ..04/10/2024 .|Harris Nesbitt Corp .............. ..06/25/2024 .| US Bank .....coeveeeeinninees Joevnniiinees 700,000 |.......... 688,297 |.......... 695,570 |............ 688,631 [..oeeeeeennennnns (U1 PO KT (U PO K I [V PO (V1 SO 6,939 [....cceennnn 6,939 |.ceerninnnns 9,564 |............ 2,557
HOME DEPOT INC Corp Note Call MW
437076-DD-1 .. [4.850% 06/25/31 ...cevvveeieeecenneeeeeeenn [ eevnenn ..06/17/2024 .|Goldman Sachs ..............cce.... ..09/17/2024 .|RBC Capital Markets ......|oceeeeeenees 655,000 [...ennnne. 650,363 |.......... 683,728 |.ceveennnnee 650,493 |....covvunnnens (U1 PO LK1 (U PO 131 [ [V PO [V 33,235 |........... 33,235 [cueuens 7,324 [ 0
HONEYWELL INTERNATIONAL Corp Note Call
438516-CQ-7 .. (MW 4.875% 09/01/29 . R O ..03/26/2024 .|Merrill Lynch .... ..09/17/2024 .|Merrill Lynch .. ...200,000 |..........201,100 ..208,384 |.... 201,022 |.... 0. . s s N ...5,3%5 |...
JPMORGAN CHASE Corp Nole Call M
46647P-EC-6 .. [5.336% 01/23/35 ....oeeeeeeiiieeeeeeieeeee [ eevnenn ..01/16/2024 .| JP Morgan Chase ................... ..09/13/2024 .|Barclays Group Inc. ..... |oeeeeeuueees 170,000 |......... 170,000 |.......... 178,109 |............ 170,000
John Deere Owner Trust JDOT 2023-B A3
477920-AC-6 .. [ABS  5.180% 03/15/28 .....ecvvvvvrnnnees | eeennnn ..03/25/2024 . |Merrill Lynch .... ..12/11/2024 .| Toronto Dominion Sec ..... veeennn.. 1,500,000 |....... 1,501,113 |....... 1,512,715 |......... 1,500,715 |....
MERCEDES-BENZ FIN NA Corp ote Non- Call
58769J-AX-5 .. [144A  5.125% 08/01/34 ...oovrveeeeecnnns | eennnnn ..07/29/2024 .| CitiGroup «.eueeeeevennnneeeeennnnns ..09/17/2024 .|Merrill Lynch ...ccooveees Jovvmnnnnnnees 900,000 [....nnn... 896,940 |.......... 925,506 |............ 896,971
Mercedes-Benz Auto Receivable MBART
587918-AD-5 .. [2024-1 A3 ABS  4.800% 04/16/29 ........ |....... ..01/17/2024 .|CitiGroup .... .. 12/12/2024 .|Mizuho Investor Sec Co .. |.... ...630,000 |..........629,958 ..633,002 |.... 629,959 |....
MET LIFE GLOB FUNDING | Corp Note Non
59217G-FP-9 .. [Call 144A  5.150% 03/28/33 ......ccevue | eevnnnn ..03/26/2024 .| JP Morgan Chase ................... ..09/17/2024 . |Merrill Lynch ...ccooveiees |evmnnnnns 1,600,000 |....... 1,597,040 |....... 1,671,344 |......... 1,597,164 |t (U1 PO 124 oo (U PO 124 oo [V PO [V 74,180 |oeeennnnnns 74,180 |eeveennnns 38,911 | 0
MET LIFE GLOB FUNDING | Corp Note Non
59217G-FS-3 .. [Cal| 144A  5.050% 01/08/34 ......ceeees | eennnnn ..01/23/2024 .|RBC Capital Markets .............. ..03/22/2024 .| JP Morgan Chase ........... |oeeeeeuueeees 700,000 |.......... 686,735 |.......... 692,923 |............ 686,914 |.....eeeeeenn (U1 PO 179 [t (U PO 179 | [V PO (V1 SO 6,009 |.eevennnnnnn 6,009 |ceuunnnneen 7,659 |oeeveennnnns 1,669
MORGAN STANLEY Corp Note Call MW
61747Y-FG-5 .. [5.424% 07/21/34 ..eooeeeeieeeeeieeeeee | e ..03/25/2024 .| Sun Trust ...coeeeeeenniiiieeeennan ..09/13/2024 .| US Bank ....eevveernnninees Joeenniieees 200,000 [..eennnnes 199,852 |.......... 209,308 |............ 199,878 [oeeeeeiiinnns [ PO 21 | [ PO A PO [V PO (V1 SO 9,435 [..ceeennnnnn 9,435 [ 7,081 [ 1,989
MORGAN STANLEY Corp Note Call MW
61747Y-FL-4 .. [5.466% 01/18/35 ..eeeveneiieeiinieeeeeennnn [ eevnnnn ..01/16/2024 .|Morgan Stanley ..........ccceeennnn ..03/22/2024 .| CitiGroup weeeeeeveeenennaees foeennnnaeees 130,000 |.......... 130,000 |.......... 131,049 |..ooeeennnes 130,000 [-oeeevvnnnanns (U PO [V PP (U PO [V O [V PO (V1 SO 1,049 |oeeeeennnnne 1,049 oot 1,342 | 0
MORGAN STANLEY Corp Note Call MW
61747Y-FT-7 .. [5.320% 07/19/35 ...oveeereeieieeineieeeeees [ eevnnnn ..07/17/2024 .|Morgan Stanley ..........ccceennnnn ..09/17/2024 .|Morgan Stanley .......coees |oeeevnnnnnees 483,000 [.......... 483,000 |.......... 504,5% |............ 483,000 |-eeveunieeeennnnn (U PO [V PP (U PO [V O [V PO [V 21,5% |........... 21,595 [ 4211 | 0
NATIONAL SECS CLEARING Corp Note Call MW
637639-AM-7 .. [144A  4.900% 06/26/29 ....cevvuveeeennnn | eevnnnn ..06/17/2024 .| Wachovia Bank ............cceeeunns ..09/17/2024 .|Pershing ........ccovveeeeees Jovvmnnnnnns 556,000 [.......... 554,999 |.......... 576,989 |............ 555,040 |...ccvvnunaenns [ PO LY IO [ PO LY PO [V PO [V 21,949 |........... 21,949 |............ 6,206 |eevvnneaaenne 0
PPL ELECTRIC UTILITIES Corp Note Call MW
69351U-BC-6 .. [4.850% 02/15/34 ....ceevvreeiiieeineieeeeees [ eevnnnn ..01/02/2024 .|Merrill Lynch ....ccovuuieeeeennnns ..09/17/2024 .|Market AXeSS ......cceeveen |ovvennnannes 140,000 |.......... 139,723 |.......... 144,271 oo 139,748 |t [ PO 25 | [ PO P IO [V PO (V1 SO 4,528 [.coeeennnnns 4,523 [.coeeeen 4772 | 0
PAYPAL HOLDINGS INC Corp Note Call MW
70450Y-AP-8 .. [5.150% 06/01/34 .oooveeneieeiiinieeeeeenenn [ eevnnnn ..07/08/2024 .|RBC Capital Markets .............. ..09/17/2024 .|Morgan Stanley .......cceee |oeeevnnnenees 600,000 |.......... 599,226 |.......... 628,848 |............ 599,256 |...cevvruneaenns [ PO (VN [ PO 30 |oeeeeneieeees [V PO [V 29,59 |........... 29,592 e 9,442 |............ 3,519
PG&E RECOV FND Corp Note Non-Cal |
7A7T10T-AG-3 .. [4.838% 06/01/33 ..eevvveeereeimeneeeeeeeeenn [ eevnnnn ..07/24/2024 .| Goldman Sachs ..............cce.... ..09/17/2024 .| CitiGroup w.eeeevevemenneees foeemnnnanens 240,000 [...ennn... 239,99 |....oen.nt 246,715 |..cceennen 239,99 [.ooiieeiiiinnns (U PO [V PP (U PO [V O [V PO (V1 SO 6,721 |oeeren 6,721 |oeeeeeen 1,516 |oeeeeeeeennnnns 0
PRINCIPAL LFE Il Corp Note Non Call 144A
74256L-EY-1 .. [5.100% 01/25/29 ..ceevvrneeeeceeeeeeeeenn [ eevnenn ..01/18/2024 .| CitiGroup ..eeeeeeevevnnaeeeeennnnns ..09/17/2024 .| Wachovia Bank .........ccc. |oeeereunnees 400,000 |.......... 399,304 |.......... 413,008 |...eeunnneen 399,385 |..eeevrnianns [ PO L1 1 PO [ PO L1 1 PO [V PO [V 13,623 |eveeenneen 13,623 |oeeveennnns 13,208 |eeeeeeeeeeinns 0
ROCC Trust ROCC 2024-CNTR A CMBS 144A
749700-AA-8 .. [5.388% 11/13/41 ..oooreeiiiieiiieeeeeeeee e .. 11/26/2024 . |Merrill Lynch ...ccovveniieeennnns ..12/11/2024 .| Goldman Sachs ............. |oeeeeeueees 700,000 |.......... 698,906 |.......... 702,625 |....cevennn 698,907 |eeveuieeeennnnn (U PO L 1 PO (U PO L N PO [V PO (V1 SO KIVAL T 3,718 | 4,29 |...ccennnnnn 2,724
TOYOTA MOTOR CREDIT CORP Corp Note Non
89236T-LB-9 .. [Call 5.250% 09/11/28 ..oeevevneeeeeee [ oo ..03/26/2024 .|Goldman Sachs ..............cc..... ..09/17/2024 .|Goldman Sachs ............. |oeeeeeuieees 700,000 |.......... 712,138 |.coneens 732,186 |oeeveennnnen 710,986 |.oeeeeennnnnnns [V PO (1,152)]+ e [V PO (1,152)] e [V PO [V 21,200 |.eeeennnnns 21,200 |eeeveennnns 19,090 |oeevennnnnns 1,735
TOYOTA MOTOR CREDIT CORP Corp Note Non-
89236T-MK-8 .. [Call 4.550% 08/09/29 ....ceveviiiiiaees [ ..08/06/2024 .|Mizuho Investor Sec Co .......... ..09/17/2024 .|Goldman Sachs ............. |oeeeeeuieees 152,000 |.......... 151,691 |.......... 155,154 |..ooeeeeeee 151,698 [oeeeeeeeninnnns (U PO [ PR (U PO [ IO [V PO (V1 SO 3,456 |....cennnnnn 3,456 |.eeeeninees TA9 | 0
US BANCORP Corp Note Call MW 4.839%
91159H-JL-5 ...[02/01/34 oo [ e ..03/26/2024 .| CitiGroup w.eueeeeevennnneeeeennnnns ..09/17/2024 .| Wachovia Bank .........ccc. |oeeeeeuenees 200,000 [..eennnnes 189,686 |.......... 201,206 |eevennnnnes 190,080 |-oeevvvvnnaaeens (U1 PO 3% [ (U PO 3% [ [V PO [V 1,126 |........... A6 | 6,103 |.eeveeennnen 1,532
US BANCORP Corp Note Call MW 5.384%
91159H-J0-4 ...[01/23/30 eeeeeeeeieieee e [ e ..01/18/2024 .| US Bank ......oeveeemennnnieeennnnnns ..09/17/2024 .| US Bank .....eeeveeemenninees Joeennieees 270,000 [...ennnn.s 270,000 |.......... 280,652 |............ 270,000 [-eeeeeennnnnnns (U PO [V PP (U PO [V O [V PO [V 10,652 |.eeeeennnen 10,652 [.eunnneeees 9,489 [..ooveieiinns 0
Verizon Master Trust VZMT 2023-6 A ABS
92348V-AA-7 .. [144A  5.350% 09/22/31 ...coeevvrreeeneee | eennnnn ..03/25/2024 .|BNP Paribar Securities Corp ... |..09/17/2024 .| Toronto Dominion Sec ..... |o.ce...... 1,000,000 |....... 1,018,906 |....... 1,046,172 |......... 1,017,355 [oooeeeeeiinnnns [V PO (1,552)]ceeeeeeeeennnn [V PO (1,552)]cceeeeeeeeens [V PO [V 28,817 |oeeeeennnes 28,817 |oeeveennns 26,453 |............ 1,040
VIRGINIA POWER FUEL SEC Corp Note Non-
92808V-AB-8 .. [Call 4.877% 05/01/31 ovvvreeeeeins [ ..03/25/2024 .| Oppenheimer and Co. .............. ..09/17/2024 .|Pershing ........cccevueveees |oevmnnnnns 1,000,000 |.......... 998,770 |....... 1,082,410 |ceeennnnnee 998,999 |...cevvninans (U1 PO 229 [ (U PO 229 [ [V PO [V 33,411 | 33,411 [ 28,991 | 5,825
Wells Fargo Card issuance Trus WFCIT
929700-AA-3 .. [2024-A1 A ABS  4.940% 02/15/29 ........ |....uen ..02/21/2024 .| Wachovia Bank ............cceeeunns ..09/17/2024 .| Wachovia Bank .........ccc. |oeeeeeuenees 587,000 [.......... 586,841 |.......... 600,529 |............ 586,871 [cooeeeeeennannnns [ PO (VN [ PO 30 |oeeeeeeeeees [V PO [V 13,658 |.oevennnnen 13,658 |..eeneeeees 15,868 [...coeveennnnnnes 0
World Financial Network Credit WFNMT
981464-HR-4 ...[2024-A A ABS  5.470% 02/17/31 ......... ..05/08/2024 .| JP Morgan Chase ..09/17/2024 .|VWachovia Bank .. .. 1,104,000 |....... 1,103,824 |....... 1,138,155 |......... 1,103,862 |....
FED CAISSES DESJARDINS Corp Note Non
31420K-AL-7 .. [Call 144A  5.250% 04/26/29 ............. A..... ..01/22/2024 .|Harris Nesbitt Corp .............. ..09/17/2024 .| Toronto Dominion Sec ..... |oeceveuunnnes 600,000 |.......... 599,640 |.......... 621,480 |.ceeeennnnnn 599,641
IBM INTERNAT CAPITAL Corp Note Call MW
449276-AE-4 .. [4.900% 02/05/34 .. .. [D......|..03/25/2024 .|Merrill Lynch .... ..09/17/2024 .| Wachovia Bank ...200,000 |..........195,270 ..206,828 |.... 195,460 |....
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MIZUHO FINANCIAL GROUP Corp Note Call
60687Y-DD-8 .. [5.376% 05/26/30 ...cevvvueeeeenrieeeeennna D...... ..02/20/2024 . |Mizuho Investor Sec Co .......... ..09/17/2024 .|Pershing ........ccceveveeeee Jovemnnnnnns 210,000 [....en...s 210,000 |.......... AL (172 210,000 [-oeeeeemnnnnnnns (U PO [V PP (U PO [V O [V PO (V1 SO 8,702 |oeevennnnnn 8,702 |ouuenees 6,335 [.ceieeiiiines 0
MIZUHO FINANCIAL GROUP Corp Note Call

60687Y-DE-6 .. [5.579% 05/26/35 ....coeeeierrniiiiaeennninnnns D...... ..02/20/2024 .|Mizuho Investor Sec Co .......... ..03/22/2024 . |Market AXeSS .....eeeeeeer |oerrenniiies 200,000 |.......... 200,000 [.......... 202,750 [...ccennnnns 200,000 fueeieeeennnnnnns [U PO [ PRI [U PO [ PP [ PP (U RO PG 2,750 |eeeeninns 930 |eeveniiaeaeenes 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 27,572,000 27,283,754 28,202,259 27,292,188 0 8,432 0 8,432 0 0 910,073 910,073 604, 151 96,360
2509999998. Total - Bonds 38,008,237 37,970,302 39,081,483 37,989,508 0 19,199 0 19,199 0 0 1,091,977 1,091,977 827,902 148,744
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 37,970,302 39,081,483 37,989,508 0 19, 199 0 19, 199 0 0 1,091,977 1,091,977 827,902 148,744




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE E - PART 1 - CASH

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 ...oooiiiiiiiiieiccceee | e o 4.050 (124,157)[..XXX.
JP Morgan Chase .... New York, NY .. .. 4.380 12,777 |LXXX.
Bank of New York Mellon .. New York, NY oo | veeiiies e 0.000 ferneeeeenienienienreneen 0 [ 0 | 344 |.XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 10,886 0 (111,036) [ 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 10,886 0 (111,086) [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX

(111,036)'

10,886
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.n (104,692) 4. (509,746) 7. (1,147)]  10. October. (38,158)
2. February...|.ccooonnenne 47,913,613 5. (2,912,965) 8. (36,095) 11. November... .... 22,054,984
3.  March (19,066, 376) 6. June (40,671) 9. September (39,556) 12.  December (111,036)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE UnitedHealthcare of New England, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

092480718 ... BlackRock Liquidity Funds T-Fund Port ... ‘ ‘ ........... 12/03/2024 .
665279-87-3 ....... Northern Inst Ins-Treasury Port S 122012028 oo | 02000 | orieeiiniisies oo eneseseseasees 7,456,682 |..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 7,592,381 45,451
[UHC Liquidity POOI Pro Rata SNAre POFtion .......eo.eesereeressessesssmosmseseeseeseessesnssesseseeseeseeseaseasseseseasesseesesseseeseesseseaseesseseesessseesessessessesees | [ 12/31/2024 ........ foorreeeesereeeeeen X R T 629,930
Subtotal - Qualified Cash Pools Under SSAP No. 2R 50,721,506 629,930

8609999999 - Total Cash Equivalents

58,313,887

675,381

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

®» v » e

coocooo
IS
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ANNUAL STATEMENT FOR THE YEAR 2024 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

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 |
............... 110,065 |............... 109,689
......................... (O O |
......................... (U R |
......................... (O O |

........... 1,026,405 |............1,026,395
......................... (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 110,065 109,689 1,335,881 1,335,391

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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