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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 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations............c.ceeuereeeririnieieieieeeeeseeeeeeeeens oo 39, 048,484 [ 8.861.......35,548,484 |.......................0].......35,548,484 |............ 8.861
1.02 Other U.S. government obligations .............ccccceveveveveueuecceeieieeeeesns freseseseeeeeeeeenenens O fooii 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 Non-U.S. sovereign jurisdiction securities
1.04 Municipal bonds — general obligations (direct & guaranteed) ..............J.......
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ...........c.ccooieiiiiiiiiiiii e
1.09 Single entity backed obligations ...............cccooiiiiiiiiiii, . .
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune [V 0.000 [.eeeevveireennee (O R [OOSR (O 0.000
1.12 Bonds issued by funds representing operating entities................ccccoo. e 3,946,189 |............. 0.984 |......... 3,946,190 oo [ 3,946,190 |............ 0.984
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e [ 0.000 [.eeeeeeverriennee (U R (U R [V 0.000
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens [V 0.000 [oeeeeeereeeeeennes [V [0 (V] 0.000
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne [ 0.000 [.eeeeeeverriennee (U R [OOSR [V 0.000
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens [V 0.000 [oeeeeeereeeeeeenenes [V [0 (0 0.000
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
1.18 Total issuer credit 0bligations............c.cvcveececueueeeeeeecceee e 186,426,379 |............ 46.468 |...... 186,426,373 | 0f..... 186,426,373 |........... 46.468
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ..............cccccoceveveres.foreenes 97,914,461 |...........24.406 |.......97,914,459 [ ... 0 |l 97,914,459
2.02 Financial asset-backed securities — not self-liquidating ............ccccooeveis forvninininis 0 foeeneen 02000 [ O e O e 0
2.03 Non-financial asset-backed securities .. ... 1,239,298 |. .. 7,239,306 |.. 7,239,306 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 105,153,759 |............26.210 |...... 105,153,765 |.....ccvvvvreeen 0 o 105, 153,765
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) .............ccofoevereinenicene [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ...............ccoeeeeeevereeoeeressseecene [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeooeeeeeeeeeeeeeeeeeeeeee oo (0] I 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON STOCKS ....uvuverieiieiirerieieierserenisee et oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. L0 .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
5.05 Total valuation alIOWANCE ..........cceuruiiiuiieirieeeceieiee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........c.ceurriieeeieeereeeeeeeeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) ..........ccooeuevoiueieieeiieeeeeeeieeeeseeeeeeae s ess e (41,414)........... (0.010)............ (41,414) e [V (41,414))........... (0.010)
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 109,651,401 |............ 27.332 |...... 109,651,401 |....ooooiiene 0f.... 109,651,401 |........... 27.332
7.03 Short-term investments (Schedule DA) ..........ccccovvirieieeeeeeeresneeee e [V 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 109,609,987 |............ 27.321 |...... 109,609,987 |.....voveeernee 0l... 109,609,987 |........... 27.321
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10.  Other invested assets (SChedule BA) .........ccovieueueiininininseeeieeese s oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
11.  Receivables fOr SECUMES ..........cccoovveveveeeeeeceeieeeee e e [V 0.000 [eeeeeeereeeeereenee [V [V (0 0.000
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0 0.000
14. Total invested assets 401,190, 125 100.000 401,190, 125 0 401,190, 125 100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

Schedule BA - Verification - Other Long-Term Invested Assets

NONE

S102, SI03
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SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1

Total

2
Issuer Credit
Obligations

3
Asset-Backed
Securities

4

Preferred Stocks

5

Common Stocks

N
w N =~ o

© ® N O A~ wN =

Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI.........ccuiiiiiiiie ettt e e bt e b b e e bbb e e e b e e e b et e enenae e

Cost of bonds and stocks acquIred, Part 3, COIUMIN B...........oouiiiiiiiieeee ettt et et et e et e e st e es e e eaeesheesb e e b e e eeeabeembeeaeeeaeeeseesbee bt eseenbeanneenseenneaneennes

Accrual of discount .............

Unrealized valuation iNCrEASE/(AECIEASE).........ue ittt ettt ettt ettt ae e a e e eaeeeheesbe e bt e bt eaeeeas e eaeeeaeeeaeeeh e e b e e bt e a bt eas e easeeaeeeaeeebeeebe e beebeenbeenseenneanneennas

Total gain (Ioss) on disposals, Part 4, COIUMN T8 ...ttt e e e e e e et e e e et e e b et e b et e b e bt et e b e b e b e e e e e e e e et e e e e e nee e

Consideration for bonds and stocks diSposed, Part 4, COIUMN B..........c.oiuiiiiiiiie ettt e et e bt e bt e b e e be e e e eaeeea e e saeesaeesbeebeenseenseenseennenneennen

Amortization of premium ....

Total foreign exchange change in book/adjusted CArryiNg VAIUE ...........c..oiiiiiiiiiiii ettt h et e bt e bt et e e et e abesaeesheeebeesbeenbeenbeenseenne

Current year’s other-than-temporary impairMENt FECOGNMIZEM ..........c.uiiiiiiiiii ettt bt bbbt bt bbbt bt bt bt ekt beeb et e ebeeieebenae e

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line 2 ...

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ......ceiiiiiiiiiiiiiiii e

Total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)

....................... 281,074,107
....................... 121,019,779
.............................. 399,030

.............................. 184,281

....................... 109,978,005
........................... 1,135,424

291,580,138

....................... 196,804,673
......................... 79,606,716
.............................. 221,540

.............................. 149,313

......................... 89,537,299
.............................. 835,029

186,426,374

......................... 84,269,434
......................... 41,413,063
.............................. 177,490

......................... 20,440,796
.............................. 300,395

105,153,764
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......ccceeeeviiiviiiinen,
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 78,242,456 77,209,657 80,668,457 76,300,997
5. United States ........cccceeveeeveveviereeecee s e 97,645,660 |................ 93,140,687 |.......coo....... 98,136,584 |................ 97,157,000
All Other Issuer Credit Obligations B. CANAA ..ooeeeeeeeeeeeee e 955,396 ...................... 964, 175 |, 960,661 ...................... 916,000
(unaffiliated) 7. Other COUNtHES........ccveveveeeeeeeeereree o 9,582,862 |....cccrvveunne 9,322,915 e 9,688,705 |....ccvvnnee. 9,441,000
8. Total 108,183,918 103,427,777 108,785,950 107,514,000
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 186,426,374 180,637,434 189,454,407 183,814,997
Asset-Backed Securities
" 11. United States.......coceovvvvrrenneiniee deeeiiccs 96,144,544 |................ 92,179,051 |..ccocvee 96,493,908 |................. 95,322,797
Asset'EaCked Securities 12, Canada......cccoceeieeeieeieeeeeeeeeeee e (O [V [V 0
(unaffiliated)
13.  Other Countries 9,009,220 9,022,298 9,009,227 9,009,222
14. Total 105, 153,764 101,201,349 105,503, 135 104,332,019
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16. Total Asset-Backed Securities 105, 153,764 101,201,349 105,503, 135 104,332,019
17. Total Bonds 291,580, 138 281,838,783 294,957,542 288,147,016
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 291,580, 138 281,838,783 294,957,542
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SCHEDULE D - PART 1A

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

5 6
No Maturity
Over 20 Years Date

4
Over 10 Years
Through 20 Years

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government
1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6

Obligations

............... 6,040,774

............. 12,157,866

............. 20,479,433

............... 1,468,187

1.7 Totals

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

1,711,755

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

............... 9,846,553

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

0 e 0 [V O 0
0 0 0 0
w0 0 0. .0
w0 L0 0. .0
0. L0 0. .0
0 0 0 0
0 0 0 0
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SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)

TANAICT (e
T2NAIC 2 .o
TI3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

......................... 0.0

8. Corporate Bonds (Unaffiliated)

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..

85NAICS ..o
BBNAICE ...

8.7 Totals

............. 50,651,407
............... 3,227,342

............ 94,687,032
.............. 3,977,342

............. 81,047,841
............... 3,507,342

9. Corporate Bonds (Affiliated)

9ANAICT (e

9.2NAIC 2 ..
9.3NAIC 3 ..

9A4NAICA ..o
95 NAICS .o
9B NAICE ...

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)

T0.TNAICT

10.2NAIC 2 ...

T0.3NAIC 3 .o
10.4NAICA ..o

10.5NAIC5 ...

T0.B6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

TIANAICT
T12NAIC 2 ..o
T13NAIC 3 .

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o,

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1
12.2 NAIC 2
123 NAIC 3.
124 NAIC 4 .
125NAICS5.
12.6 NAIC 6

12.7 Totals

1,179,18

0
L
.0

0

1

3,383,99

0
L0
L0

0

8

1,010,175

5,573, 35

0
0
.0
0
4

5,573,35




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (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

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3
13.4 NAIC 4
13.5NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —

Fair Value

14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3
14.4 NAIC 4
14.5 NAIC 5
14.6 NAIC 6
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

. Bonds Issued by

Funds Representing Operating

Entities (Unaffiliated)

16.1 NAIC 1
16.2 NAIC 2
16.3 NAIC 3
16.4 NAIC 4
16.5 NAIC 5
16.6 NAIC 6
16.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3 NAIC 3
17.4 NAIC 4
17.5 NAIC 5
17.6 NAIC 6

17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3
18.4 NAIC 4 .
18.5NAIC 5.
18.6 NAIC 6
18.7 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (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 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (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

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

251 NAIC T oo
25.2NAIC 2.
253 NAIC 3 .
254 NAIC 4 .o
255NAIC 5. .
256 NAIC B ..o
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3NAIC 3
26.4 NAIC 4 .
26.5NAIC 5.
26.6 NAIC 6 .
26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27 ANAIC T e
272NAIC 2 .o
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5. .
276 NAIC B ..o
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -
Guaranteed

281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.
284 NAIC A ..o
285 NAIC S ..o
286 NAIC B ..o
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -
Guaranteed

291 NAIC T e
29.2NAIC 2.
29.3NAIC 3 .
294 NAIC 4 ..o
29.5NAIC 5. .
298 NAIC B ..o
29.7 Totals

. Agency Residential Mortgage-Backed Securities —
Not Guaranteed

30.1 NAIC 1
30.2 NAIC 2
30.3NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6
30.7 Totals

15,616,565

11,828,834

12,661,004




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed

31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

32.1 NAIC 1
32.2NAIC 2
32.3 NAIC 3

324 NAIC4 ...
32.5NAICS ...
326 NAICG ...

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed
Securities (Affiliated)
33 NAIC T e
33.2NAIC 2 ..o
33.3NAIC 3 ...
33.4NAICH4 ...
335 NAICS ..o
338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...

34.4 NAIC 4
34.5NAIC 5
34.6 NAIC 6
34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

187,197

2,400,006

5,146,736

1,275,281

9,009,220

3.0

9,009,220




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (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

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
A3 NAIC T e
43.2NAIC 2 ...
433 NAIC 3 oo
434 NAICH ..o
43.5NAICS ...
438 NAIC 6 ...

43.7 Totals

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)
441 NAIC T e

442 NAIC 2 .o
44.3NAIC 3 .o

444 NAIC 4 ...
44.5NAICS ...

448 NAIC B ..o

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)
A5 1 NAIC T o
452 NAIC 2 .ot
453 NAIC 3 ...
45.4 NAIC 4 ...
455 NAIC S ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)

46.1 NAIC 1 ... ]
46.2 NAIC 2 ... .0
46.3 NAIC 3 ... .0
AB.4NAIC A ..o 0
AB6.5NAICS ..o 0
AB.6NAIC B ... .0 0
46.7 Totals 0

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)
AT ANAIC T e
472 NAIC 2 ...
A73NAIC 3 e
ATANAIC A e
475NAICS ...
ATBNAIC B ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)
48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6

48.7 Totals 1,395,899 0 0 0 XXX 1,395,899 0:5 XXX XXX 0 1,395,899




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals




GLIS

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
52 ANAIC T i (D) 27,429,820 . 131,913,008 |........... 107,984,143 |............. 17,388,601 |............... 7,489,005 |.oovveeereeeeeeeennn 0 e 292,200,577 . 244,406,803 |............. 47,793,774
52.2NAIC 2 ... N USRI 3,227,342 |.... 750,000 .. L0 ...3,977,342 |.. R . . . ...3,507,342 |.. 470,000
52.3NAIC 3 .iicieeieienenenenene e () e O e 0 e 0 [ O o O e O e O e 0.0 [ XK e XXX e feeeeeceeeeeee O o 0
524NAIC 4 .o () e O e 0 e 0 [ O o O e O e O e 000 [ XK e XXX e feeeeeeeeeceeed O | 0
525 NAICS ..o (D) e O e 0 e 0 [ O e O e 0] (€) e O e 000 [ XK e XXX e e O | 0
52.6 NAIC 6 ... N 0 0
52.7 TotalS .ooeeeeieeeseeeeeeeeeeeee e feeee 27,425,820 . 135,140,350 |........... 108,734,143 247,914,145 |............. 48,263,774
52.8 Line 52.7 as a % of Col. 7 9.3 45.6 36.7 83.7 16.3
53. Total Bonds Prior Year
53 A NAIC T e e 29,961,174 |........... 103,717,421 |........... 120,269,428 |.............16,738,924 |.............. 6,404,660 |.........ccooeevrereees O | XX e e XK [ 277,091,607 |.....cooevvee. 98.6 |.......... 248,152,144
53.2NAIC 2 ..ot e (V) 2,363,324 |.....c.c... 1,619,181 [ O e O e O [ XK e XXX e e 3,982,505 oo 14 | 3,512,505
53.3NAIC 3 ... reeneenneennennnennnennes O foeninii O e O e O [ O XK L XK e 0f.. ..0.0|.
53ANAIC A .o O e O e O e O O L O [ O e XXX e 0 ...0.
53.5NAICS ... 0. ...0.
53.6 NAIC 6 ... 0 0.
53.7 TOtalS eoeeeeieeeeeeee e e 29,961,174 |........... 106,080,745 |........... 121,888,609 |............. 16,738,924 |.............. 6,404,660 |.........ococveveveeceeees O [ XX oo XXX [ (D) ...281,074,112 | 100.0 |........... 251,664,649
53.8 Line 53.7 as a % of Col. 9 10.7 37.7 43.4 XXX 89.5
54. Total Publicly Traded Bonds
541 NAIC T i e 20,094,428 |l 103,081,130 |............. 93,703,422 |.............15,038,818 |..............7,489,005 |.........ec0ooevevrreeec. O | 244,406,803 244,406,803
542 NAIC 2 ... USRI 2,757,342 |.... ...750,000 ...3,507,342 |.. ...3,507,342 |..

543 NAIC 3 ..o see s e O L [V 0 [ 0 e O e O e O e 000 [ XK e XXX e e 0.

544 NAIC4 ... 0. .0 0.

BA5NAICS ..o e O L [V 0 [ O e 0 e 0 e 0 [ 000 o XX [ e XXX e o 0

54.6 NAIC 6 0 0 0 . 0

54.7 TotalS ...oveveieeereeecreereeeeeeeeeeeeee . 20,004,428 | 105,838,472 |............. 94,453,422 |............ 15,038,818 |............... 7,489,005 | .o [V IO 247,914,145 . 247,914,145

548 Lineb4.7asa % of Col. 7 ..o forl 101 | 2.7 | K1 T 6.1 [ 3.0 [ 0.0 [ 100.0 [ XX e XXX e XX oo 100.0

54.9 Line 54.7 as a % of Line 52.7, Col. 7,

Section 52 8.5 35.7 31.9 5.1 2.5 0.0 83.7 XXX XXX XXX 83.7 XXX
55. Total Privately Placed Bonds

55.1 NAIC 1 28,831,878 |............. 14,280,721 |............... 2,349,783 47,793,774

55.2NAIC 2 ... ....470,000 |.... .. ...470,000 |..

55.3 NAIC 3 ... 0. 0.

55.4 NAIC 4 ... 0. 0.

555 NAIC S ..o e O L 0 |oeeeeeeeeermrreeeeen O e 0 o O e 0 o 0

55.6 NAIC 6 0 0

55.7 TOAIS ..ot e 2,331,392 |............. 29,301,878 |............. 14,280,721 |............... 2,349,783 | [V (V) IO 48,263,774

55.8 Line 55.7 @as @ % Of COL. 7 ...c.cvvnvnnrcces o 4.8 [ 60.7 [oooereeeennnnn 2926 [ 4.9 | 0.0 [ 0.0 [ 100.0

55.9 Line 55.7 as a % of Line 52.7, Col. 7,

Section 52 0.8 9.9 4.8 0.8 0.0 0.0 16.3 XXX XXX XXX XXX 16.3
(@) Includes $  oorrreene 48,263,774 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $  ........c.ccccceeuuve. 480,000 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 $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 4,597,776 ; NAIC2 $ ooovveviceceene 0; NAIC3 $ .o 0; NAIC4 $.ovecccie 0; NAIC5 $ .o 0 ; NAICB $.oeeerereererenne 0




ANNUAL STATEMENT FOR THE YEAR 2025 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

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 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

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 58,313,887 |oeeveiieereerreeenine | P 7,592,380 |...ccconee... 50,721,506

2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 1,158,270,489 |................. 34,874,529 |................ 125,637,985 |............... 997,757,975

3. ACCIUAI Of GISCOUNL ...ttt nasnaenas [oessessessesesn e 28,247 | 23,247 | (I 0

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0

5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V 0

6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 1,106,956,222 |................. 30,300,001 |eceevvnnee 116,781,527 |................ 959,874,694

7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O 0

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T 0

9. Deduct current year's other-than-temporary impairment recognized ............ |ooocccoriinnniccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oottt [ 109,651,401 |...ccoocvcnnee. 4,597,776 |...cooveerrnnee 16,448,838 |...coovvvnee. 88,604,787

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN 0

12. Statement value at end of current period (Line 10 minus Line 11) 109,651,401 4,597,776 16,448,838 88,604,787

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.

Schedule A - Part 1 - Real Estate Owned

NONE

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

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

NONE

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

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912810-0A-9 ..... US Treasury Bond TA 798,191 [oeeeiiiiiiinne 800,000 798,457 |ovvvvvviiininnns [V U 7 A PN | B RUTUSURO | I) 3.500 |...... 3.518 ....05/03/2023 ... |....02/15/2039 ...
912810-SR-0 ..... US Treasury Note . 1.4 .. ...628,527 |... ...900,000 |... ..669,731 |.. e e 12,259 |0 [0 1125 |...... 3.389 ...06/30/2022 ...|....05/15/2040 ...|.
912828-20-6 ..... US Treasury Note . 1.A .. ...663,128 |... ...800,000 |... ..706,488 |.. e e 19,853 |0 0 0.625 |...... 3.569 ....03/31/2023 ...|....05/15/2030 ... |.
91282C-DJ-7 ..... US Treasury Bond . 1.4 .. .. 1,870,172 |... ..1,900,000 |... 1,881,732 |.. 0 fen2,051 0 0 1.375 |...... 1.547 ....12/29/2021 ...|....11/15/2031 ...|.
91282C-DL-2 ..... US Treasury Note . 1.A .. 1,103,528 |... ..1,100,000 |... 1,101,530 |.. e e (51 0 0 1.500 |...... 1.451 ....12/29/2021 ...|....11/30/2028 ...|.
91282C-EP-2 ..... US Treasury Bond . 1.4 .. ... 1,800,804 |... ..1,900,000 |... ,825,962 |.. e [ 10,098 |0 0 2.875 |...... 3.560 ...06/29/2023 ...|....05/15/2032 ...|.
91282C-EW-7 ..... US Treasury Note . 1.A .. ..1,010,746 |... ..1,000,000 |... 1,003,390 |.. v e (2,181) |0 0 3.260 |...... 3.017 ....06/30/2022 ...|....06/30/2027 ...|.
91282C-FF-3 US Treasury Note . 1.4 .. ...700,000 |... ..650,901 |.. e [ 8,376 |0 [0 2.750 |...... 3.965 ...10/07/2024 ...|....08/15/2032 ...|.
91282C-GB-1 ..... [US Treasury Note . 1A 11,223,442 ,200,000 |. ..1,210,356 |. 1,218,144 .0 | .3.875 .. 3.467 ....00/13/2024 .. .12/31/2029 ..
91282C-GE-5 . US Treasury Note . 1A ... 308,692 ...310,000 |. ..310,012 |. ..309,981 .0 | .3.875 .. 4.043 ...05/22/2023 .. .01/15/2026 ..
91282C-JC-6 . US Treasury Note . 1.A .1,026,853 ,020,000 |. ..1,028,293 |. . 1,022,885 .0 | .4.625 ..4.255 . 11/13/2024 .. .10/15/2026 ..
91282C-JP-7 . US Treasury Note . 1.A ... 110,241 ...110,000 |. . 110,872 |. .. 110,132 .0 | .4.375 ..4.245 ....02/20/2025 .. .12/15/2026 ..
91282C-LF-6 ..... US Treasury Note . 1.A .. ... 1,600,991 |... 1,600,000 |... .1,600,881 |.. w0 e (79 |0 0 3.875 |...... 3.867 ....10/04/2024 ...|....08/15/2034 ...|.
91282C-LJ-8 ..... US Treasury Note . 1.4 .. .. 1,216,880 |... ..1,200,000 |... 01,214,049 |.. 0| P | R RN | B R 3.750 |...... 3.520 ...00/13/2024 ...|....08/31/2031 ...|.
91282C-NT-4 ..... US Treasury Note . 1.A .. 5,508,866 |... ..5,400,000 |... .5,506,242 |.. 0| 2 (2,623) [eevvviiiiiinnnnnd0 0 | 4.250 |...... 4.002 ....00/11/2025 ...|....08/15/2035 ... |.
91282C-Nii-7 US Treasury Note . 1.4 .. 5,437,358 |... ..5,400,000 |... . 5,435,942 |.. 0| B ) N PPN | B R | ) AN 3.875 |...... 3.761 . ....00/11/2025 ...|....08/31/2032 ... |. .
91282C-NX-5 . US Treasury Note . 1.A .8,131,035 ..8,072,622 |. .8,120,314 .0 | . (1,721) .3.625 .. 3.540 .99,768 |.. ....00/11/2025 .. .08/31/2030 .. .. 8,246,813
91282C-PJ-4 ..... US Treasury Note . e ... 1A L. ....2,363,541 |..............2,400,000 |.............. 2,365,680 |.... .2,363,723 |. .0 .. 182 o0 0 4.000 |...... 4.188 . 12,464 ...12/10/2025 ...|....11/15/2085 ...|. .. 2,448,000
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 35,436,067 35,840,000 34,834,038 35,548,484 0 XXX XXX XXX 356,572 409,626 XXX XXX 36,459,002
13063E-MP-8 ..... CALIFORNIA ST GO Call .. 1.CFE ..|.. .... 30,000 |... ....30,000 |... ...30,085 |.... ...30,000 |.. 0| .5.000 |[......5.000 ....04/16/2025 ...|....03/01/2028 ...|.
419792-YX-8 ..... HAWATT ST GO Cont Call MW .. 1.C FE .. 200,000 171,310 |. . 200,000 .0 | . .1.695 ..1.6% ....08/06/2020 . .08/01/2032 ..
419792-YY-6 ..... [HAWAII ST GO Cont Call MW ... .. 1.C FE .. 200,000 . 200,000 .0 | .0 .1.865 ..1.865 ....08/06/2020 . .08/01/2033 ..
498531-UC-4 ..... KLEIN TX INDEP SCH DIST GO Call . .. 1LAFE ..|.. ..802,475 |.. 0| Q2870 N PPN | B R | ) AN 5.000 |...... 3.390 ....06/28/2023 ...|....08/01/2040 ...|.
574193-1I8-3 ..... MARYLAND ST GO Cal | .. 1.AFE ..|.. . 4,028,298 |.. v [ (54,538) |0 [0 5.000 |...... 2.960 ....08/08/2024 ...|....06/01/2038 ...|.
57582R-F4-3 ..... MASSACHUSETTS ST GO Cont Call .... .. 1.BFE ..|.. e [ (21,813) |0 [0 5.000 |...... 1.270 ....06/26/2020 ...|....07/01/2032 ...|.
57582R-F5-0 ..... MASSACHUSETTS ST GO Cont Call .... .. 1.BFE ..|.. . e e (18,308) |0 [0 5.000 |...... 1.360 ....06/26/2020 ...|....07/01/2033 ...|.
57582R-F6-8 ..... MASSACHUSETTS ST GO Cont Call .... .. 1.BFE ..|.. ... 380,230 |... 312,235 |.... . . 0 [ (9,835) |0 [0 5.000 |...... 1.400 ...06/26/2020 ...|....07/01/2034 ...|. 202,125
57582T-CJ-9 ..... MASSACHUSETTS ST GO Call .. 1.BFE ..|.. 398,768 |... 417,461 |.... ..397,467 |.. 0| (1,301) [eevieiiiiiiiinnnd0 o0 5.000 |...... 4.211 ....04/24/2025 ...|....04/01/2041 ...|. 384,375
61334P-DH-3 ..... MONTGOMERY CNTY MD GO Cont Cal | .. 1LAFE ..|.. ....1,404,435 |... ..1,307,775 |.... .1,496,983 |.. 0 o490 |0 [0 1.550 |...... 1.586 ....07/23/2020 ...|....11/01/2031 ...|. .. 1,511,625
821686-31-7 ..... SHELBY CNTY TN GO Call ....ccvvvvnnviiiiinnnnniiiiinnnnnn fooneeene e LIBFE |, 2,692,900 [.............. 2,500,000 [...ooiiiennnns 2,762,350 [....oievennnns 2,681,176 [.ovvvnnnnnnns 0 e (M, 724) |0 o0 s 5.000 |...... 3.%1 ...05/07/2025 ...|....04/01/2041 ... ........... 2,562,500
0049999999. Subtotal - issuer credit obligations - municipal bonds -
general obligations (direct and guaranteed) 11,889,357 10,480,000 11,232,444 11,518,154 0 XXX XXX XXX 109,217 369,592 XXX XXX 10,709,685
047870-MI-7 ..... ATLANTA GA WTR & Rev Bond Cont Call ........cocovvviis|vrniinniinnnns CACFE 176,765 150,000 |....evvvvennnnnnn 50,300 |oeviviiiiinnnns 150,000 |...coeeeeeeennns [0 R (N2 N AP | B KRR | ) AN 5.000 |...... 5.000 [MN coooee ooriiiiiinins 1,250 [oooeeiiieennnnd 7,500 [....02/26/2015 ...|....11/01/2028 ...
130320-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call .. 1.DFE ..|.. ....95,000 |... ...95,000 |.. w0 e (LT |0 0 5.000 |...... 5.000 ...11/06/2015 ...|....11/15/2029 ...|.
20775D-28-4 . CONNECTICUT ST HLTH & EDUCTNL Rev Bond Non Call . .. 1.AFE .. .2,160,279 .0 | .5.000 .. 4.557 ....05/09/2025 .. .07/01/2064 ..
235036-6U-9 . DALLAS-FORT WORT Rev Bond Cont Call MV .... .. 1.E FE .. 740,000 .0 | .0 .2.416 ..2.416 ....07/31/2020 . 1170172032 ..
25477G-UP-8 . DIST OF COLUMBIA INCOME TAX SE Rev Bond Cont Call .. 1.B FE .. ..394,641 .0 | . (5,427) .5.000 ..3.001 ...07/13/2022 .. .07/01/2037 ..
25477G-YE-9 ..... DIST OF COLUMBIA INCOME TAX SE Rev Bond Call .......|... .. 1.B FE .. 1,374,802 .0 | . (5,99) .5.000 ..3.890 ...05/06/2025 .. .06/01/2038 ..
20270C-7C-3 ..... ENERGY N W WA ELEC REVENUE Rev Bond Call .........ccc]oeeeeeesinnnnnns . 1.CFE .. .1,077,587 .0 | . (3,993) .5.000 ..4.010 ....05/01/2025 .. .07/01/2040 ..
34160W-B7-8 ..... FLORIDA ST DEPT Rev Bond Non Call .. 1.CFE ..|.. ... 767,176 |.. v [ (17,565) |0 [0 5.000 |...... 2.491 ....12/13/2018 ...|....07/01/2027 ...|.
414005-VJ-4 ... HARRIS CNTY TX Rev Bond Cont Call .. 1.CFE ..|.. ..295,000 |.. e [ (4,080) |0 0 5.000 |...... 5.000 ....10/30/2015 ...|....08/15/2029 ...|.
49794-2T-2 ..... HAWATI ST ARPTS SYS REVENUE Rev Bond Cont Call ....|[... .. 1.DFE ..|. 1,349,269 |.. v e (38,519) |0 0 5.000 |...... 1.740 ....07/09/2020 ...|....07/01/2030 ...|.
452252-LH-0 ..... ILLINOIS ST TOLL Rev Bond Cont Call .. .. 1.DFE ..|.. 460,897 |.... . 460,000 |.. e [ (8,858) |0 [0 5.000 |...... 3.028 ...12/10/2015 ...|....12/01/2031 ...|. 471,500
452252-PG-8 ..... ILLINOIS ST TOLL Rev Bond Non Call ... . 1DFE ..|.. 629,568 |.... ..642,404 |.. 0 e (16,083) |0 0 5.000 |...... 1.940 ... 12/11/2019 ...]....01/01/2030 ...|. 589,375
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452252-PH-6 ...... ILLINOIS ST TOLL Rev Bond Cont Call ........covvvvvvnn |oummnnnn vunnnnns L TDFE o 729,756 [..oovvvvnnnnnnnns 575,000 [ouvueniiiiinnnnns 626,509 [....coiviiinnnnns 640,527 |evvvvvirininnns [ R (15,575) |.eeeiiiiieennn0 o0 e, 5.000 |...... 2.020 ....12/11/2019 ...[....01/01/2031 ...
54466H-D0-6 ..... LOS ANGELES CNTY Rev Bond Cont Cal | .. 1.BFE ..|.. ... 285,550 |... 0| B0 N PPN | B R | ) AN 5.000 |...... 2.720 ....11/18/2016 ...[....06/01/2029 ...|.
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink .. .AFE ..|. ... 550,997 [... 0] N | N AR | R RN 3.615 |...... 3.609 ...05/12/2022 ... |....02/01/2029 ...|.
54811B-QP-9 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Cal | . .. 1.FFE ..|.. ... 227,674 ... 0| T N PPN | B R | ) AN 5.000 |...... 2.31 ....06/09/2016 ...|[....05/15/2030 ...|.
574296-BL-2 ..... MARYLAND ST STAD Rev Bond Cont Call ................e. .. 1.DFE ..|. ... 464,105 [... 0| AT, 785) [eveiiiiiiiiiinnnd0 0 5.000 |...... 2.860 ....12/12/2018 ...|....05/01/2030 ...|.
593331-T8-8 ..... MIAMI-DADE CNTY Rev Bond Cont Call .. 1.E FE ..|.. ... 913,447 |... o0 e (13,459) [0 [0 [ 5.000 |...... 3.261 ...11/12/2015 ... |....02/01/2028 ...|.
59333N-U8-4 ...... MIAMI-DADE CNTY Rev Bond Cont Call MW .. .. 1.E FE ..|. ... 315,000 |... NV O | RN | AR | I RN 2.286 |...... 2.286 ....12/10/2020 ...|[....10/01/2031 ...|.
59333N-U9-2 MIAMI-DADE CNTY Rev Bond Cont Call MW .. .. 1.E FE ..|.. .. 395,000 |... o0 o0 0 0 [ 2.436 |...... 2.436 ....12/10/2020 ...|[....10/01/2032 ...|.
60416T-SV-1 ..... [MINNESOTA ST HSG Rev Bond Call ... .. 1.B FE .. 545,000 .0 | .4.337 ..4.337 ...06/09/2022 .. .01/01/2047 ..
631663-RJ-2 ..... [NASSAU CNTY NY | Rev Bond MV .. .. 1.AFE .. ... 455,000 0 | .1.278 ..1.278 ....02/05/2021 .. .11/15/2028 ..
641480-JA-7 ..... NEVADA ST HIGHWA Rev Bond Cont Call .. .. 1.B FE .. 1,194,760 .0 | .5.000 ..2.670 ....11/18/2016 . .12/01/2028 ..
64461X-LW-3 ..... NEW HAMPSHIRE ST HLTH & EDU FA Rev Bond Cal | .. 1.F FE ..|.. 1,597,155 |... . . ceet0 e (4675) [0 [0 [ 5.000 |...... 4.211 ...05/09/2025 ...|....08/01/2038 ...|.
646140-DR-1 ..... NEW JERSEY ST TURNPIKE AUTH TU Rev Bond Non Call ..[... .. 1.E FE ..|. ...500,000 |... . 500,000 |.. 0] [N | N R | R RN 1.483 |...... 1.483 ....01/22/2021 ...|....01/01/2028 ...|.
649710-U5-7 ..... NEW YORK CITY NY Rev Bond Cont Call .. 1.AFE ..|. ..298,086 |.. w0 ] (5,879) [0 e l0 [ 5.000 |...... 2.850 ....03/09/2017 ...|[....11/01/2028 ...|.
64971W-U6-5 ..... NEW YORK CITY NY Rev Bond Cont Call .. 1.AFE ..|. ..718,592 |.. e e (13,803) |0 0 5.000 |...... 2.950 ....03/09/2017 ...[....11/01/2029 ...|.
650035-U2-2 ... NEW YORK ST URBA Rev Bond Cont Cal | .. 1.B FE ..|.. . . .2,008,951 |.. o0 e (43,847) [0 [0 [ 5.000 |...... 2.750 ....12/13/2016 ...|[....03/15/2028 ...|.
67766-S8-6 ..... OHIO ST WTR DEV AUTH WTR POLL Rev Bond Call ........ .. .AFE ..|. ... 1,751,730 |... .. 1,500, e 1,690,905 |.... v e (21,583) |0 [0 5.000 |...... 3.060 ....10/02/2024 ... |....12/01/2040 ...|.
709224-PB-9 ... PENNSYLVANIA ST Rev Bond Cont Call .......ccevveennnnns .. 1.F FE ..|.. .. 1,201,060 |... o0 e (22,39 [0 [0 [ 5.000 |...... 2.690 ...05/25/2016 ...|[....06/01/2028 ...|.
71883P-JR-9 PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call .. 1.CFE ..|. sl 16,171 . NV O | RN | AR | B RN 5.000 |...... 5.000 ....03/19/2014 ...|[....07/01/2026 ...|.
71883P-JS-7 ..... [PHOENIX AZ CIVIC IMPT CORP WST Rev Bond Cont Call .. 1.CFE .. . 75,612 N 0| .5.000 ..5.000 ....03/19/2014 .. .07/01/2027 ..
79574C-BT-9 ..... [SALT RIVER AZ PROJ AGRIC IMPT& Rev Bond Cont Call .. 1.B FE .. ..492,144 | .0 | .5.000 ..2.651 ....11/18/2016 . .01/01/2028 ..
79766D-VE-6 ..... SAN FRANCISCO CALIF CITY &CNTY Rev Bond Non Call .. .. 1.EFE .. ..2,168,400 |. 0| .5.000 ..3.331 ...02/16/2023 .. .05/01/2030 ..
837151-PK-9 ..... SOUTH CAROLINA ST PUBLIC SVC A Rev Bond Cont Call .[... .. 1.G FE .. .0 | .5.000 .. 2.641 ...01/08/2016 . .12/01/2029 ..
837151-PL-7 ..... SOUTH CAROLINA ST PUBLIC SVC A Rev Bond Cont Call .[.. .. 1.G FE .. 0| .5.000 ..2.691 ....01/08/2016 . .12/01/2030 ..
83786P-CN-8 ..... S FL WTR MGMT DI Rev Bond Cont Call ..........cceenn. .. 1.CFE ..|. cend0 e (899) [0 0 [ 5.000 |...... 2.611 ....01/13/2016 ...|[....10/01/2029 ...|.
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Cal | .. 1.C FE ..|.. o0 e (M) [0 [0 [ 5.000 |...... 2.661 ....01/13/2016 ...|[....10/01/2030 ...|.
83786P-CII-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | .. 1.CFE ..|. cend0 e (9B [0 0 [ 5.000 |...... 2.761 ....01/13/2016 ...[....10/01/2031 ...|.
914437-RV-2 ... UNIV OF MASSACHUSETTS MA BLDG Rev Bond Cont Call ..[... .. 1.C FE ..|.. . o0 e (11,462) [0 [0 [ 5.000 |...... 5.000 ....02/25/2015 ...|[....11/01/2029 ...|.
915130-AS-7 ..... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Call LA FE ... ... 677,442 |... cend0 e (8,881) [0 [0 [ 5.000 |...... 2.971 ....02/22/2024 ...|....07/01/2038 ...|.
915130-AT-5 ..... UNIV OF TEXAS TX PERMANENT UNI Rev Bond Cal| A FE ... 673,009 |... 648,951 |.... o0 e (8,469) [0 [0 [ 5.000 |...... 3.051 ....02/22/2024 ...|....07/01/2039 ...|. 589,375
927793-Y9-4 ..... VIRGINIA ST CMWLTH TRANSPRTN B Rev Bond Cal | BFE .. .1,209,240 ..1,162,280 |. .0 | .5.000 .. 2.641 ....02/29/2024 .. .05/15/2035 .. .. 1,025,000
977123-Y6-9 ..... WISCONSIN ST TRANSPRTN REVENUE Rev Bond MW .. LA FE ... ....2,083,125 [.............. 2,500,000 |.............. 2,148,675 |.... .2,158,671 |.. 0 e 44928 [0 0 [ 1.700 |...... 4.125 ...02/02/2023 ... |....07/01/2032 ...|. ...2,521,363
0059999999. Subtotal - issuer credit obligations - muni
special revenue 33,343,037 31,143,179 31,175,821 0 XXX XXX XXX 428,273 1,102, 106 XXX XXX 30,280,874
002824-BP-4 ..... ABBOTT LABS Corp Note Call MW .... .. 1.DFE ..|. ..237,848 |.... s 0] . .1.150 |......1.237 ....06/22/2020 ...|[....01/30/2028 ...|. .. 251,438
00287Y-DT-3 ..... ABBVIE INC Corp Note Call MW .. 1.G FE .. ..620,604 |. 621,828 0| . (3,815) .4.950 .. 4.143 ....09/20/2024 .. .03/15/2031 .. ..614,850
00724P-AG-4 ..... ADOBE INC Corp Note Call MW .... .. 1.EFE .. ..516,920 |. ..520,499 .0 | . (2,094) .4.950 ..4.339 ....10/02/2024 .. .04/04/2034 ..
009158-BC-9 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MW .. 1.F FE .. .. 1,289,302 |. . 1,442,486 0| .(9,974) .2.050 ..1.291 ....12/03/2020 .. .05/15/2030 ..
009158-BK-1 ..... AIR PRODUCTS & CHEMICALS Corp Note Call MW .. 1.F FE .. ..508,565 |. .0 | . (1,453) .4.850 . 4.424 ....00/26/2024 .. .02/08/2034 ..
020002-BJ-9 ..... ALLSTATE CORP Corp Note Call MW .. 2.A FE ..|.. ... 398,656 ... . . o0 e 133 0 [0 [ 1.450 |...... 1.486 ....11/19/2020 ...|[....12/15/2030 ...|.
02079K-AD-9 ..... ALPHABET INC Corp Note Call MW ... .. 1.CFE ..|. 289,205 |... ..289,623 |.. cend0 e 79 0 0 [ 1.100 |...... 1.129 ....08/03/2020 ...|....08/15/2030 ...|.
02079%K-AK-3 ..... ALPHABET INC Corp Note Call MV ... .. 1.C FE ..|.. ... 1,311,508 |... 01,312,437 |.. o0 o929 [0 [0 [ 4.000 |...... 4.126 ...04/29/2025 ... |....05/15/2030 ...|.
023135-BY-1 ..... AMAZON.COM INC Corp Note Call MW ... .. 1.EFE ..|. ... 699,587 [... ..699,855 |.. cend0 e 80 [0 0 [ 1.650 |...... 1.659 ....05/10/2021 ...|[....05/12/2028 ...|.
023135-CF-1 ..... AMAZON.COM INC Corp Note Call MW ... .. 1.D FE ..|. ... 658,640 ... ..659,630 |.. o0 e 278 [0 [0 [ 3.300 |...... 3.345 ....04/11/2022 ...|[....04/13/2027 ...|.
025816-DC-0 ..... AMERICAN EXPRESS CO Corp Note Call .......ccoovevvvvvnefonannnnennnniis LLFFE 569,550 |.................570,000 |.................570,564 |................. 569,981 |...oiiiiiinnnnns 0 Joveereveeennn 188 [0 o0 [ 4.900 |...... 4.929 ...02/13/2023 ... |....02/13/2026 ...
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025816-EF-2 ..... AMERICAN EXPRESS CO Corp Note Call MW ........covvvvesforennnnn e, CLFFE e 1,181,470 |.............. 1,180,000 |...cevvnnnnnns 1,216,320 [..oovvvennnnns 1,181,288 |.oovvvennneenns [V R 1 2 I RN | I FORRUUR | I RN 5.016 |...... 4.986 ....04/22/2025 ... |....04/25/2031 ... |...ouue..enn 1,209,594
03076C-AM-8 ..... AMERIPRISE FINANCIAL INC Corp Note Call MW .. .. 1.G FE ..|.. ...626,298 |... ...600,000 |... ..623,418 |.... ..623,011 |.. o0 e (2,679) [0 [0 [ 5.150 |...... 4.515 ....10/03/2024 ...|....05/15/2033 ...|.
035240-AV-2 ..... ANHEUSER-BUSCH Corp Note Call MW .. 1.G FE ..[.. .. 679,336 |... ...700,000 |... 683,851 |.... vl el 3.385 0 0 [ 3.500 |...... 4.089 ...10/03/2024 ... |....06/01/2030 ...|.
037833-EC-0 ..... APPLE INC Corp Note MW Call .. 1.B FE ..|.. ...600,000 |... 570,99 |.... o0 i 209 [0 0 [ 1.200 |...... 1.236 ....02/01/2021 ...|[....02/08/2028 ...|.
038222-AN-5 ... APPLIED MATERIALS INC Corp Note Call MW ... .. 1.F FE ..|. ...600,000 |... 543,426 |.... cend0 e 11,435 [0 0 [ 1.750 |...... 4.100 ....10/02/2024 ...|....06/01/2030 ...|.
05565E-CS-2 ... BMW US CAPITAL LLC Corp Note Call MW 144A ... .. 1.F FE ..|.. ...500,000 |... 508,890 |.... JUPO VI PO (- (<) AU | I FORPRRR | B SN 4.850 |...... 4.710 ...10/02/2024 ... |....08/13/2031 ...|.
05723K-AG-5 ..... BAKER HUGHES Corp Note Call MW .. 1.G FE ..[.. 389,358 |.... NV O | RN | AR | I RN 3.138 |...... 3.138 ....11/04/2019 ...[....11/07/2029 ...|.
06051G-H3-5 ..... BANK OF AMER CRP Corp Note Call .. 1.G FE ..|.. 596,934 |.... o0 e (A752) [0 [0 [ 3.974 |...... 3.083 ....06/28/2019 ...|[....02/07/2030 ...|.
06051G-HT-9 ..... BANK OF AMER CRP Corp Note Call .. 1.EFE .. ..598,956 |. .0 | .3.559 .. 3.559 ....04/17/2019 . .04/23/2027 ..
06051G-HX-0 ..... BANK OF AMER CRP Corp Note Call .. 1.G FE .. ..1,342,278 |. 0 | .2.884 ..2.240 ....11/25/2020 .. .10/22/2030 ..
06051G-JF-7 ..... BANK OF AMER CRP Corp Note Call .. 1.G FE .. ..646,985 |. . .0 | .1.8%8 ..4.530 ... 1271772024 .. .07/23/2031 .. .
06051G-KJ-7 ..... BANK OF AMER CRP Corp Note Call .. 1.G FE ..|.. ... 280,000 |... 275,486 |.... . 280,000 |.. w0 ] PPN | I RPN | ) IO 2.551 [...... 2.551 ....02/01/2022 ...|[....02/04/2028 ...|. 283,571
06051G-LU-1 ..... BANK OF AMER CRP Corp Note Call .. 1.E FE ..|. ,084,120 |... ,067,520 |.... 1,074,089 |.. .0 | 781 [0 0 5.872 |...... 4.714 ....09/13/2024 ...|[....09/15/2034 ...|. .. 1,029,360
06406R-BP-1 ..... BANK OF NY MELLO Corp Note Call ... .. 1.D FE ..|. 704,431 |... 702,828 |.... ..703,8%8 |.. w0 ] e (446) [0 0 [ 4.706 |...... 4.613 ...09/25/2024 ... |....02/01/2034 ...|.
084664-CWI-9 ..... BERKSHIRE HATH Corp Note Call MW .. 1.CFE ..|. ... 369,245 |... 330,099 |.... 0] FURRY £ RN | N RN | B FOON 1.450 |...... 1.472 ....10/05/2020 ...|....10/15/2030 ...|.
09256B-AL-1 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... .. 1.E FE ..|.. ... 730,632 [... 692,684 |.... w0 ] 921 0 [0 2.500 |...... 2.641 ...09/03/2019 ... |[....01/10/2030 ...|.
09261B-AA-8 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... .. 1.E FE ..|. ... 409,250 |... 357,692 |.... NV Y A RN | AR | B RN 1.600 |...... 1.619 ....09/22/2020 ... |....03/30/2031 ...|.
103730-BM-1 ... BP CAP MKTS AMER Corp Note Call MW .. 1.E FE ..|.. ... 195,000 |... 175,553 |.... o0 o0 0 0 [ 1.749 |...... 1.749 ....08/05/2020 ...|....08/10/2030 ...|. 196,705
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... .. 1.F FE ..|. ..832,722 ... 736,148 |.... cend0 e (9,920) [0 0 [ 3.400 |...... 1.976 ...12/03/2020 ... |....07/26/2029 ...|. 762,750
110122-D0-8 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW .. 1.F FE .. 469,215 ..416,585 |. 0| .1.450 ..1.468 ....11/09/2020 . .11/13/2030 .. .. 473,408
110122-DU-9 . BRISTOL-MYERS SQUIBB CO Corp Note Call MW .. 1.F FE .. 448,367 417,641 ). .0 | .2.950 ..2.992 ....02/16/2022 .. .03/15/2032 .. .. 456,638
126408-HiI-6 ..... CSX CORP Corp Note Call MW ........... .. 1.G FE .. 633,492 ..624,948 |. 0| .5.200 .. 4.433 ....09/25/2024 .. .11/15/2033 ..
141781-BK-9 ..... CARGILL INC Corp Note Call MW 144A . .. 1.F FE .. 696,507 N . 681,681 |. .0 | .3.250 ..3.309 ....05/20/2019 .. .05/23/2029 ..
141781-BS-2 ..... CARGILL INC Corp Note Call MW 144A ......ccovvmreeeeeiifoiiinnnn ] 1.F FE .. ,294,189 ,300,000 |. ,153,009 |. 0| 2,125 ..2.175 ...11/08/2021 . .11/10/2031 ..
166756-AL-0 ..... CHEVRON USA INC Corp Note Call MW .. 1.DFE ..|. 290,000 ... ...290,000 |... 278,197 |.... NV O | RN | AR | B RN 1.018 |...... 1.017 ....08/10/2020 ...|[....08/12/2027 ...|.
171239-AG-1 ... CHUBB INA HOLDINGS LLC Corp Note Call MW .. .. 1.F FE ..|.. ,490,940 |... ,500,000 |... ,323,075 |.... o0 o921 0 [0 [ 1.375 |...... 1.441 ....12/03/2020 ... |....09/15/2030 ...|.
172967-LV-9 ..... CITIGROUP INC Corp Note Call .. 1.G FE ..[.. 599,706 |.... cend0 e (8,645) [0 [0 [ 4.075 |...... 3.082 ...06/28/2019 ...|[....04/23/2029 ...|.
172967-MY-4 ... CITIGROUP INC Corp Note Call MW .. .. 1.G FE ..|.. 245,122 |.... o0 o0 0 0 [ 2.561 |...... 2.561 ....04/27/2021 ...|[....05/01/2032 ...|.
172967-NG-2 ..... CITIGROUP INC Corp Note Call MW .. .. 1.G FE ..[.. 593,322 |.... cend0 o0 0 0 [ 3.070 |...... 3.070 ....02/16/2022 ... |....02/24/2028 ...|.
172967-PL-9 ..... CITIGROUP INC Corp Note Call MW .. .. 1.G FE ..|.. s 725,228 |.... . o0 e (2,880) [0 0 [ 5.449 |...... 4.812 ...09/18/2024 ...|....06/11/2035 ...|. 719,072
17327C-AQ-6 ..... CITIGROUP INC Corp Note Call MW .. 1.G FE .. 230,000 ..210,751 |. ..230,000 .0 | .3.057 ..3.057 ....01/18/2022 . .01/25/2033 .. .. 233,516
191216-DP-2 . COCA-COLA CO/THE Corp Note MW . .. 1.EFE .. 399,668 ..361,664 |. ..399,800 0| L3 .2.250 ..2.259 ....04/28/2021 .. .01/05/2032 .. .. 404,500
20030N-AF-8 ..... COMCAST CORP Corp Note Non Call .. 1.G FE .. 539,320 ..524,460 |. ..535,721 .0 | . (2,940) .5.650 .. 4.705 ...10/03/2024 .. .06/15/2035 .. ..514,125
20030N-DA-6 ..... COMCAST CORP Corp Note Call MW .. 1.G FE .. 211,684 . 200,166 | ..211,862 0| .2.650 ..2.667 ...10/29/2019 .. .02/01/2030 .. .. 214,809
20030N-ES-6 ..... COMCAST CORP Corp Note Call MW 144A .. 1.G FE .. ,074,689 ,052,628 |. .1,074,503 .0 | .5.168 ..5.083 ....10/09/2025 .. .01/15/2037 .. 1,004,571
210518-DU-7 ..... CONSUMERS ENERGY CO Corp Note Call MW ... .. 1.E FE ..|.. 795,608 ... 802,864 |.... o0 o383 [0 [0 [ 4.625 |...... 4.691 ...02/13/2023 ... |....05/15/2033 ...|.
210518-DY-9 ..... CONSUMERS ENERGY CO Corp Note Call MW .. 1.E FE ..|. ,377,004 |... ,391,816 |.... cend0 e (B o0 0 [ 4.500 |...... 4.468 ....04/29/2025 ... |....01/15/2031 ...|.
22160K-AQ-8 ..... COSTCO COMPANIES Corp Note Call MW .... .. 1.C FE ..|.. ,559,160 |... ,301,910 |.... cert0 e (5,284) [0 |0 [ 1.750 |...... 1.366 ....12/03/2020 ... |[....04/20/2032 ...|.
231021-AT-3 ..... CUMMINS INC Corp Note Call MW .. 1.F FE ..|. 002,202,354 |... ,966,250 |.... cend0 e (266) [0 [0 [ 1.500 |...... 1.487 ....12/08/2020 ...|....09/01/2030 ...|.
23331A-BT-5 ..... D.R. HORTON INC Corp Note Call MW .. .. 1.G FE ..|.. ....1,633,882 [... ,669,155 |.... o0 e (148) [0 [0 [ 4.850 |...... 4.838 ....04/29/2025 ... |....10/15/2030 ...|.
23338V-AN-8 ..... DTE ELECTRIC CO Corp Note Call MW .. 1.E FE ..|. ... 1,445 197 ... 01,202,227 |.... cend0 e (14,450) [0 [0 [ 2.625 |...... 1.421 ...12/03/2020 ... |....03/01/2031 ...|.
24422E-UY-3 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .. .. 1.F FE ..|.. 262,79 |... 253,064 |.... o0 e 21 0 0 [ 2.800 |...... 2.809 ....07/15/2019 ...[....07/18/2029 ...|. 266,682
254687-FL-5 ..... WALT DISNEY COMPANY/THE Corp Note Call MW ... .. 1.F FE ..|. .. 635,964 |... 654,780 |.... cend0 e 12,162 [0 0 [ 2.000 |...... 4.075 ....10/03/2024 ... |....09/01/2029 ...|. 707,000
26442U-AU-8 . DUKE ENERGY PROGRESS LLC Corp Note Call MW .. 1.F FE .. 799,864 ..813,936 |. 0| 2 .5.050 ..5.052 ....03/04/2025 .. .03/15/2035 .. ..820,200
26444H-A0-4 ... DUKE ENERGY FLORIDA LLC Corp Note Call MW ... .. 1.FFE ..|.. .. 549,080 |... 540,115 |.... ..543,324 |. .0 .. . (4,662) [ooeiiiiiiieenn 0 0 5.875 |...... 4.519 ...10/02/2024 ...|....11/15/2033 ...|. 514,688
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291011-B0-6 ..... EMERSON ELECTRIC Corp Note Call MW ......coovvvvvnnnniiiforennnnn s L LFFE o 601,440 574,949 |...oiiiiinnne 603,953 [oeveuiiiiiinnnnns [V R <1< RN | I FORRUUR | B RN 2.000 |...... 2.118 ...01/28/2022 ... |....12/21/2028 ... |cccvuunnnnnnnn 612,060
20248H-AB-9 ... EMPOWER FIN 2020 Corp Note Call MW 144A ... .. 1.F FE ..|.. ... 142,000 |... .. 126,606 |.... o0 o0 0 0 [ 1.776 |...... 1.776 ....09/14/2020 ... |[....03/17/2031 ...|. .. 143,261
203640I-BE-7 ..... ENTERGY LOUISIANA LLC Corp Note MW Call ... .. 1.F FE ..|. ... 89,649 [... NV <7 S N | AR | I RN 1.600 |...... 1.642 ....11/09/2020 ...|[....12/15/2030 ...[. ... 90,720
29379V-CF-8 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW .. .. 1.G FE ..|.. ...612,210 |... o0 e (L104) [0 [0 [ 4.850 |...... 4.572 ...09/20/2024 ...|....01/31/2034 ...|. 614,550
20736R-AP-5 ... ESTEE LAUDER CO INC Corp Note Call MW .. 1.G FE ..[.. L. 130,741 ... 123,751 |.... cend0 e 127 [0 0 [ 2.375 |...... 2.483 ....11/19/2019 ... [....12/01/2029 ...|. 133,568
20736R-AS-9 ... ESTEE LAUDER CO INC Corp Note Call MW .. .. 1.G FE ..|.. ... 389,59 |... 393,838 |.... o0 et 79 o0 [0 [ 4.375 |...... 4.398 ...05/09/2023 ... |....05/15/2028 ...|. 398,531
303031-8U-9 ... META PLATFORMS INC Corp Note Call MV .... .. 1.DFE ..|. ... 514,630 |[... 504,335 |.... vt e (1,282) [0 0 [ 4.750 |...... 4.375 ...09/19/2024 ... |....08/15/2034 ...|. 511,875
341081-ET-0 ..... FLORIDA POWER & LIGHT CO Corp Note Non Call . .. 1.E FE ..|.. .. 193,514 |... 203,3% |.... o0 87 0 0 [ 4.950 |...... 5.368 ....04/09/2025 ...|[....06/01/2035 ...|. 204,950
354613-AL-5 ... FRANKLIN RES INC Corp Note Call MW . .. 1.F FE .. 359,201 ..319,597 |. .0 | .1.600 ..1.624 ....10/14/2020 . .10/30/2030 .. .. 362,880
38141G-WV-2 ..... GOLDMAN SACHS GP Corp Note Call .. .. 2.A FE .. 545,000 ..541,986 |. 0 | .3.814 ..3.814 ....01/18/2018 . .04/23/2029 .. .. 555,393
38141G-WZ-3 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 2.AFE .. ,344,574 ,303,809 |. .0 | .4.223 ..3.768 ...06/28/2019 . .05/01/2029 .. ,316,447
38141G-XR-0 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 1.F FE ..|.. 145,000 |... 128,949 |.... . . o0 o0 0 0 [ 1.992 |...... 1.992 ....01/20/2021 ...{....01/27/2032 ...|. 146,444
38141G-YB-4 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 1.F FE ..|. ,296,464 |... ,277,010 ... 1,316,575 |.. cend0 e 10,913 [0 0 [ 2.615 |...... 3.642 ....02/13/2024 ...|[....04/22/2032 ...|. ,418,305
38141G-2K-3 ..... GOLDMAN SACHS GP Corp Note Call MW . .. 1.F FE ..|.. 410,000 |... 403,739 |.... .. 410,000 |.. o0 o0 0 0 [ 2.640 |...... 2.640 ....01/19/2022 ...|[....02/24/2028 ...|. 415,358
437076-BW-1 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|. ... 288,008 ... 291,137 |.... cend0 e 21 0 0 [ 3.900 |...... 3.984 ...11/21/2018 ...|....12/06/2028 ...|. 295,655
437076-CF-7 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|.. ... 596,424 |... 521,154 |.... o0 el 347 |0 0 [ 1.375 |...... 1.438 ....01/04/2021 ...|[....03/15/2031 ...|. 604,125
437076-CH-3 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|. .. 458,151 |... 434,263 |.... 0] (N | Y SRR | B FON 1.500 |...... 1.561 ....09/07/2021 ...|[....09/15/2028 ...|. 463,450
437076-DE-9 ..... HOME DEPOT INC Corp Note Call MW ... .. 1.F FE ..|.. 511,560 |.... w0 ] (1,837 [0 o0 [ 4.950 |...... 4.412 ...09/26/2024 ...|....06/25/2034 ...|. 512,375
438516-0S-3 HONEYWELL INTERNATIONAL Corp Note Call MW ... .. 1.F FE ..|. ... 611,388 [.... 0| 2 (2,339) [eeevieiiiiinennnd0 o0 | 5.000 |...... 4.404 ...09/19/2024 ... |....03/01/2035 ... |. 615,000
440452-AH-3 ..... [HORMEL FOODS CRP Corp Note Call MW ............ .. 1.G FE .. ..209,013 | 0| .1.700 L1787 ....05/25/2021 .. .06/03/2028 .. ..221,870
44891A-DQ-7 . HYUNDAI CAPITAL AMERICA Corp Note Call MW 144A .. 1.G FE .. ..668,489 |. .0 | .5.150 ..5.198 ....03/25/2025 .. .03/27/2030 .. ..668,789
45866F-BB-9 . INTERCONT INENTALEXCHANGE Corp Note Call MW .. .. 1.G FE .. ..695,125 |. 0| .3.625 . 4.145 ...09/20/2024 .. .09/01/2028 .. ..712,688
459200-KM-2 . IBM CORP Corp Note Call MW ..... .. 1.G FE .. 255,380 .0 | .2.200 ..2.203 ....02/02/2022 .. .02/09/2027 .. . 262,860
46124H-AD-8 ..... [ INTUIT INC Corp Note Call MV .....ccommeeiiieiiniiiees fooeeeinn oo 1.G FE .. ..229,380 0| .1.650 ..1.676 ....06/25/2020 .. .07/15/2030 .. .. 257,104
46647P-AJ-5 ... JPMORGAN CHASE Corp Note Call .. 1.F FE ..|. 179,652 |.... cend0 o922 [0 0 [ 3.882 |...... 4.740 ....09/13/2024 ...|[....07/24/2038 ...|. 203,882
46647P-AN-8 ..... JPMORGAN CHASE Corp Note Call MW .. .. 1.F FE ..|.. 693,770 |.... o0 o0 0 0 [ 3.509 |...... 3.509 ....01/16/2018 ...[....01/23/2029 ...|. 712,282
46647P-AX-4 ..... JPMORGAN CHASE Corp Note Call MW .. .. 1.F FE ..|. .. 606,300 |.... vt e (7707) [0 0 [ 4.452 |...... 3.018 ....06/28/2019 ...|[....12/05/2029 ...|. 613,356
46647P-BU-9 ..... JPMORGAN CHASE Corp Note Call MW .. .. 1.E FE ..|.. 799,947 |.... . .. o0 e (88) [0 [0 [ 1.764 |...... 1.753 ...12/03/2020 ... |[....11/19/2031 ...|. 907,938
46647P-CP-9 ... JPMORGAN CHASE Corp Note Call MW ... .. 1.E FE ..|. 490,980 |.... . 500,000 |.. NV O | RN | AR | I RN 1.470 |...... 1.470 ....09/15/2021 ... |....09/22/2027 ...|. 506,089
46647P-CU-8 JPMORGAN CHASE Corp Note Call MW ... .. 1.E FE ..|.. 192,784 |.... . 210,000 |.. o0 o0 0 0 [ 2.963 |...... 2.963 ....01/18/2022 ...|[....01/25/2033 ...|. 213,111
46647P-EQ-5 . JPMORGAN CHASE Corp Note Call MW .. 1.EFE .. ..304,281 |. . 300,000 .0 | .4.603 ..4.599 ...10/15/2024 .. .10/22/2030 .. .. 306,905
46647P-ER-3 ..... [ JPMORGAN CHASE Corp Note Call MW .. 1.EFE .. ..158,603 |. . 157,000 0| .4.946 .. 4.944 ....10/15/2024 .. .10/22/2035 .. .. 160,883
478160-C0-5 ..... JOHNSON & JOHNSON Corp Note Call MW .. T.AFE .. ..892,380 |. .1,002,691 .0 | .1.300 ..1.236 ....12/03/2020 .. .09/01/2030 .. .. 1,006,500
482480-AL-4 ..... KLA CORP Corp Note Call MW ..... .. 1.F FE .. . 710,500 |. 0| .4.650 .. 4.274 ....09/25/2024 .. .07/15/2032 .. ..716,275
49177J-AK-8 ..... KENVUE INC Corp Note Call MV ... .. 1.F FE .. ..510,405 |. .0 | .4.900 ..4.338 ....10/02/2024 .. .03/22/2033 .. .. 512,250
532457-CL-0 ... ELI LILLY & CO Corp Note Call MW ... .. 1.E FE ..|.. 507,090 |.... JU VI PO ( T (1<) OO | I AP | N SN 4.700 |...... 4.359 ...10/02/2024 ... |....02/09/2034 ...|.
539830-BR-9 ... LOCKHEED MARTIN CORP Corp Note Call MW .... .. 1.F FE ..|. 686,049 |.... cend0 e 1261 [0 0 [ 3.900 |...... 4.1482 ....09/20/2024 ...|....06/15/2032 ...|.
55261F-AR-5 ..... M&T BANK CORPORATION Corp Note Call MW .... .. 2.A FE ..|.. 332,204 |.... o0 o0 0 0 [ 5.083 |...... 5.053 ...01/24/2023 ...|....01/27/2034 ...|.
571676-AL-9 ..... MARS INC Corp Note Call MW 144A .. .. 1.F FE ..|. 297,504 |.... NV R 7 A N | AR | I RN 1.625 |...... 1.640 ....07/13/2020 ...|[....07/16/2032 ...|.
571676-AV-7 ..... MARS INC Corp Note Call MW 144A .. .. 1.F FE ..|.. .. 708,120 |.... JU VI PO (< ) AU | I FOPRRR | B SN 4.750 |...... 4.613 ...09/25/2024 ... |....04/20/2033 ...|.
575634-AU-4 ... MASS ELECTRIC CO Corp Note Call MW 144A ... .. 2.AFE ..|. 105,172 |.... 0] N | N R | R RPN 1.729 |...... 1.728 ....11/19/2020 ...|[....11/24/2030 ...|.
576360-AN-6 ..... MASTERCARD INC Corp Note Call MW ............ .. 1.DFE ..|. 242,310 |.... w0 ] JRRC ST PO | I AEURPRRRNY | B IO 2.950 |...... 2.966 ....05/28/2019 ...|[....06/01/2029 ...|. 253,688
576360-AZ-7 ..... MASTERCARD INC Corp Note Call MW ... .. 1.EFE ..|. 512,700 |.... 0] C(1,674) [0 0 [ 4.875 |...... 4.383 ....10/02/2024 ...|....05/09/2034 ...|. 512,188
581557-BU-8 ..... MCKESSON CORP Corp Note Call MV .. .. 1.G FE .. ..621,414 |. 0| . (2,456) .5.100 ..4.513 ....09/25/2024 .. .07/15/2033 .. ..615,300
59156R-CN-6 ... METLIFE INC Corp Note Call MW .......ccoovvviiinnnnnnns .. 1.G FE ..|.. 521,115 |.... ..523,908 |. .0 . (2,182) |veeeeiiiieeennn0 o0 5.300 |...... 4.627 ...10/02/2024 ... |....12/15/2034 ...|. 513,250
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617446-8U-6 ..... MORGAN STANLEY Corp Note MW Call ........covvuvvvvvens foonennnn s .. 1.EFE .. 220,000 [.oeivvvrnnnnnnns [V O N | FORUU | I SN 1.7% |...... LIVAKH | R FOUN 1,513 [ 3,947 |....11/09/2020 ...|....02/13/2032 ...
617446-8X-0 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.E FE ..|.. . 310,000 |.. o0 o0 0 0 [ 1.928 |...... 1.928 ....01/20/2021 ...[....04/28/2032 ...|.
61747Y-EH-4 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.E FE ..|. . 310,000 |.. 0] N | N AR | R RN 2511 |...... 2.511 ....10/14/2021 ...|....10/20/2032 ...|.
61747Y-FL-4 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.E FE ..|.. .. 182,572 |.. w0 ] (827 [0 0 [ 5.466 |...... 4.763 ....09/18/2024 ...|[....01/18/2035 ...|.
61747Y-FR-1 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.E FE ..|. . . ..321,513 |.. 0| (2,070) [evvvveiiiiiiennnd0 el | 5.831 |...... 4.774 ....09/13/2024 ...[....04/19/2035 ... |.
631005-BJ-3 ..... NARRAGANSETT EL Corp Note Call MW 144A . .. 1.G FE ..|.. ,492,192 |... ,300,000 |... ,255,436 |.... ,388,525 |.. w0 ] (21,137) [eeeeeeeeeneeend0 o0 [ 3.3%5 |...... 1.638 ...12/03/2020 ... |....04/09/2030 ... |.
637432-Nii-1 ..... NATL RURAL UTIL Corp Note Call MW .. 1.E FE ..|. ,494,120 |... ,500,000 |... ,296,885 |.... .1,496,920 |.. cend0 o567 [0 0 [ 1.350 |...... 1.391 ....12/03/2020 ... |....03/15/2031 ...|.
63743H-FH-0 ..... NATL RURAL UTIL Corp Note Call MV .. .. 1.F FE ..|.. 539,617 |... 540,167 |.... ..539,976 |.. o0 e 119 0 [0 [ 4.450 |...... 4.473 ....02/02/2023 ...|....03/13/2026 ...|.
641423-CD-8 . NEVADA POWER CO Corp Note Call MW .. .. 1.F FE .. ,489,077 ..1,278,986 |. 1,431,574 .0 | .2.400 .. 1.491 ...12/03/2020 .. .05/01/2030 ..
65364U-AN-6 ..... [NIAGARA MOHAWK POWER Corp Note Call MW 144A .. 2.A FE .. ..316,978 |. ..350,000 0 | .1.960 ..1.960 ....06/23/2020 .. .06/27/2030 ..
67066G-AM-6 ..... [NVIDIA CORP Corp Note Call MW ...........ccennns .. 1.DFE .. ..950,880 |. ..998,848 .0 | .1.550 ..1.598 ....06/14/2021 . .06/15/2028 ..
68233J-CZ-5 ..... ONCOR ELECTRIC DELIVERY Corp Note Call MW 144A ....[... .. 1.F FE ..|.. 825,200 |.... . 788,718 |.. o0 el 718 [0 [0 [ 5.350 |[...... 5.547 ...04/09/2025 ... |....04/01/2035 ... |.
693475-AX-3 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..[.. 496,560 |.... NV R T N | AR | I RN 2.600 |...... 2.630 ....07/18/2019 ...|[....07/23/2026 ...|.
693475-BA-2 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..|.. .. 631,778 |.... o0 o0 0 0 [ 2.307 |...... 2.307 ....04/20/2021 ...|[....04/23/2032 ...|.
693475-BM-6 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..[.. 214,939 |.... NV O RN | AR | I RN 5.068 |...... 5.066 ....01/19/2023 ...|[....01/24/2034 ...|.
693475-BX-2 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..|.. 624,894 |.... PN VI PO (- 1<) I AN | I FORURPRRR | B SN 5.49 |...... 4.362 ....10/02/2024 ...|....05/14/2030 ...|.
T13448-EL-8 ..... PEPSICO INC Corp Note Call MV .... .. 1.E FE ..|. . 420,165 |.... RNV R 7T RN | AR | I RN 2.625 |...... 2.659 ...07/25/2019 ... |....07/29/2029 ...|.
71710T-AB-4 ... PG&E RECOV FND Corp Note Sink .... .. 1.AFE ..|. ... 199,994 |... 169,998 |.... o0 e (D o0 0 [ 2.280 |...... 2.280 ....11/04/2021 ...[....01/15/2036 ...|. .
74005P-BT-0 ..... PRAXAIR INC Corp Note Call MW .. 1.F FE ..|. .. 478,958 |... 421,882 |.... cend0 e 104 0 0 [ 1.100 |...... 1.123 ....08/03/2020 ...|....08/10/2030 ...|. 482,640
742718-FV-6 ..... PROCTER & GAMBLE CO/THE Corp Note Non Cal | .. 1.DFE .. 699,006 ..687,498 |. 0| .1.900 ..1.930 ...01/27/2022 .. .02/01/2027 .. .. 706,650
743315-All-3 ..... [PROGRESSIVE CORP Corp Note Call MW . .. 1.F FE .. 135,000 .. 130,719 |. .0 | .3.200 ..3.200 ....03/17/2020 . .03/26/2030 .. .. 137,160
747525-BK-8 ..... [QUALCOMM INC Corp Note Call MW ... .. 1.F FE .. ,695,944 474,208 0| .2.150 .. 1.453 ....11/25/2020 .. .05/20/2030 ..
747525-BP-7 ..... [QUALCOMM INC Corp Note Call MW .. 1.F FE .. 665,392 .683,192 .0 | .1.650 .. 4.249 ...09/25/2024 .. .05/20/2032 ..
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW .....eeeeeeennees [ s .. 1.EFE .. 547,162 ..521,213 ..548,936 0| .1.500 ..1.578 ....06/29/2021 .. .07/15/2028 ..
79466L-AJ-3 ..... SALESFORCE INC Corp Note Call MW ... .. 1.E FE ..|. ... 249,278 |... 222,420 |.... ..249,583 |.. NV Y & N | AR | I RN 1.950 |...... 1.982 ....06/29/2021 ...|[....07/15/2031 ...|.
808513-BG-9 ..... CHARLES SCHWAB CORP Corp Note Call MW ... .. 1.F FE ..|.. ,195,688 |... ,931,270 |.... 2,197,715 |.. o0 e 418 0 [0 [ 1.650 |...... 1.671 ....12/08/2020 ...|[....03/11/2031 ...|.
842400-HZ-9 ..... SOUTHERN CAL EDISON Corp Note Call MW ... .. 1.G FE ..[.. 519,870 |... 502,935 |.... L517,741 .. vl e (L7 [0 0 [ 5.200 |...... 4.673 ....10/02/2024 ...|....06/01/2034 ...|.
857477-BS-1 ..... STATE STREET CRP Corp Note Call .. .. 1.F FE ..|.. ... 520,000 |... 510,749 |.... ..520,000 |.. o0 o0 0 0 [ 2.203 |...... 2.202 ...02/02/2022 ... |....02/07/2028 ...|.
872540-AU-9 ..... TJX COS INC Corp Note Call MW .... .. 1.F FE ..|. ... 239,702 |... .. 211,088 |.... v e 28 0 0 1.600 |...... 1.613 ....11/18/2020 ...|[....05/15/2031 ...|.
87612E-BM-7 ..... TARGET CORP Corp Note Call MV .... .. 1.F FE ..|.. .. 209,643 |... 206,308 |.... . o0 e T8 0 [0 [ 1.950 |...... 1.986 ....01/19/2022 ...|[....01/15/2027 ...|. 212,048
87612E-BS-4 ..... TARGET CORP Corp Note Call MV .... .. 1.F FE .. 701,477 ..693,364 |. ..701,349 .0 | .4.500 .. 4.473 ....09/25/2024 .. .09/15/2034 .. .. 715,750
882508-BL-7 ..... TEXAS INSTRUMENTS INC Corp Note Call MW ... .. 1.EFE .. 897,795 ..799,569 |. ..898,691 0| .1.900 ..1.927 ....09/07/2021 . .09/15/2031 .. .. 908,550
89236T-MS-1 ..... TOYOTA MOTOR CREDIT CORP Corp Note Non-Call . .. 1.EFE .. 375,853 ..379,903 |. ..375,911 .0 | .4.350 ..4.364 ...10/07/2024 . .10/08/2027 .. .. 384,178
91159H-JA-9 . US BANCORP Corp Note Call MW ... .. 1.G FE .. ..531,654 |. 0| .1.375 . 1.444 ....07/16/2020 . .07/22/2030 .. ..604,125
91159H-JV-3 ..... [US BANCORP Corp Note Call MW .. 1.F FE .. . 716,000 |. .0 | .5.083 ..5.079 ...05/12/2025 .. .05/15/2031 .. .. 711,638
931142-EN-9 ... WALMART INC Corp Note Call MV . .. 1.C FE ..|.. 285,662 o0 e 38 [0 [0 [ 3.250 |...... 3.264 ....04/16/2019 ...|[....07/08/2029 ...|.
94106L-BS-7 ..... Waste Management Inc Corp Note Call MW . .. 1.G FE ..[.. 594,834 cend0 e 845 0 0 [ 4.150 |...... 4.295 ....09/25/2024 ... |....04/15/2032 ...|.
95000U-2F-9 ..... WELLS FARGO CO Corp Note Call MW .. 1.E FE ..|.. 488,094 o0 o0 0 0 [ 3.196 |...... 3.196 ....06/10/2019 ...|[....06/17/2027 ...|.
950000-26-7 ..... WELLS FARGO CO Corp Note Call .. 2.AFE ..|. 475,810 NV O | RN | AR | I RN 2.879 |...... 2.879 ....10/24/2019 ... |....10/30/2030 ...|.
95000U-2U-6 ..... WELLS FARGO CO Corp Note Call MW ... .. 2.A FE ..|.. 392,125 o0 o0 0 0 [ 3.350 |...... 3.350 ...02/23/2022 ... |....03/02/2033 ...|.
95709T-AP-5 ..... WESTAR ENERGY Corp Note Call .. 1.F FE ..|. 202,475 |.... cend0 e 125 0 0 [ 3.100 |...... 3.145 ....02/27/2017 ...[....04/01/2027 ...|.
13607L-W0-9 ... CANADIAN IMPERIAL BANK Corp Note Call MW .... .. 1.F FE ..|.. 543,570 |.... o0 e (4,383) [0 [0 [ 6.092 |...... 4.806 ...09/26/2024 ...|....10/03/2033 ... |. 515,230
63307A-38-9 ..... NATIONAL BANK OF CANADA Corp Note Non Call .. .. 1.F FE ..|. 420,605 |.... cend0 e 156 [0 0 [ 4.500 |...... 4.546 ....10/03/2024 ...|....10/10/2029 ...|. 425,360
009279-AA-8 ..... AIRBUS SE Corp Note Call MW 144A ... .. 1.F FE .. .. 448,289 |. 0| .3.150 ..3.161 ...04/05/2017 . .04/10/2027 .. .. 459,119
01609W-AX-0 ..... ALIBABA GROUP Corp Note Call MW .... .. 1.EFE ..|. 181,834 |.... ..199,827 . 0 36 0 0 2.125 |...... 2.143 ...02/04/2021 ... |....02/09/2031 ...|. 202,125
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05964H-AN-5 ... BANCO SANTANDER SA Corp Note Call .........evvvvvvrnnn foonennnnnnniies CGFE L 400,000 |ovvvenniiiinnnnns 400,000 [oeeeeniiriinnnnns 393,288 [....iiiiiinnnnns 400,000 [.ooeevvvnnnnnnnns [V O N | FORUU | I SN 1.722 |...... 17208 ...... ....00/07/2021 ...|....09/14/2027 ...
096590-3C-6 ..... BNP PARIBAS Corp Note Call 144A .. .. 1.GFE ..|.. .. 936,000 |... ...936,000 |... e [0 0 0 4.792 |...... 4.792 [N ...... ....04/30/2025 ...|....05/09/2029 ...|.
404280-CC-1 ..... HSBC HOLDINGS PLC Corp Note Call . .. 1.G FE ..|.. v e (14844) |0 0 3.978 |...... 1.961|MN ...... ...12/03/2020 ... |....05/22/2030 ...|.
404280-CV-9 ..... HSBC HOLDINGS PLC Corp Note Call MW .. 1.GFE ..|.. 0 [0 0 0 2.206 |...... 2.206 |FA ...... ....08/10/2021 ...|....08/17/2029 ...|.
55608J-AX-6 ..... MACQUARIE GROUP LTD Corp Note Call 144A ... .. 1.FFE ..|.. 0| UL | N | ) R 1.935 |...... 1.935 ....10/06/2021 ...|....04/14/2028 ...|.
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP Corp Note Call ... .. 1.GFE ..|.. 0| T2 DN PPN | B R | ) AN 5.754 |...... 4.997 ... 10/11/2024 ... |....05/27/2034 ...|.
60687Y-DG-1 ..... MIZUHO FINANCIAL GROUP Corp Note Call ... .. 1.GFE ..|.. 0| (2,856) [ceveeeiiiinnennnn0 o0 | 5.5% [...... 5.027 ....10/11/2024 ...}....07/10/2035 ...|.
6295411-AD-7 ..... NTT FINANCE CORP Corp Note Call MW 144A ... .. 1.GFE ..|.. 0 [0 0 0 1.591 |...... 1.591 ...02/24/2021 ...|....04/03/2028 ...|.
656029-AP-0 ..... NORINCHUKIN BANK Corp Note Non Call 144A .. 1.F FE .. .0 | .4.674 ..4.674 ....09/02/2025 .. .09/09/2030 ..
80414L-24-0 ... SAUDI ARABIAN OIL CO Corp Note Call 144A . .. 1.E FE .. .0 | .2.250 .. 2.317 ....11/17/2020 . 1172472030 ..
806854-AJ-4 ..... SCHLUMBERGER INVESTMENT Corp Note Call MW .. 1.F FE .. . .0 | . (1,028) .2.650 ..2.240 ....08/04/2020 . .06/26/2030 .. .
822582-CG-5 ..... SHELL INTERNATIONAL FIN Corp Note Call M ... .. 1.DFE ..|.. ... 444,180 |... 0| (4,217) [0 0 2.750 |...... 1.625 ...00/10/2020 ... |....04/06/2030 ...|.
82620K-BD-4 ..... SIEMENS FINANCIERINGSMAT Corp Note MW 144A .. .. 1.DFE ..|.. ... 374,359 |... v e 83 0 0 1.700 |...... 1.726 ....03/02/2021 ...|....03/11/2028 ...|.
88032-AM-8 ..... TENCENT HOLDINGS LTD Corp Note Call MW 144A . .. 1.EFE ..|.. ... 241,985 ... . , . 0 e 0 0 3.575 |...... 3.576 ....04/03/2019 ...|....04/11/2026 ...|.
961214-EW-9 ..... WESTPAC BANKING CORP Corp Note Non Call ........ccewfoeeeeeeennniiis LIDFE o 440,000 [......ccvnnnnnnns 440,000 |oueoiiiiiinnnnns 417,569 |.ouiiiiiinnnnns 440,000 f....ccevvnnnnnnns [0 | OO | I FEUOUUPPT (I RO 1.953 |...... 1.953 ...11/08/2021 ...|....11/20/2028 ...
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 99,301,013 97,950,000 94,403,010 98,664,376 0 XXX XXX XXX 797,800 2,831,521 XXX XXX
10921U-2C-1 ... BRIGHTHSE FIN GLBL FUND Corp Note Non Call 144A ...|................ CIGFE L 488,898 |.......evnnnnnee 490,000 [.evvvvrvernnnnns 484,801 [..oeveeninnnnnnee 489,910 |oovvvveiiiiiees [V Y/ N AP | B R | ) RN 1.550 |...... 1597 IMN s | £ 1T P, 7,59 |....05/17/2021 ...|....05/24/2026 ...
2044911-AD-9 ... EQUITABLE FINANCIAL LIFE Corp Note 144A .............|-.. .. 1.E FE ..|. ... 1,601,560 |... cend0 e (I87) [0 0 [ 1.750 |...... 1739 N ... .... 28,000 |....12/03/2020 ...|....11/15/2030 ...|.
204491-AT-4 ... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... .. 1.EFE ..|.. e [ 205 |0 0 5.000 |...... 5.047 ... 18,125 |....03/24/2025 ...|....03/27/2030 ...|.
59217G-DC-0 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...[... .. 1.DFE ..|. e e 19 0 0 3.050 |...... 3.060 .. 6,710 |....06/11/2019 ...|....06/17/2029 ...|.
50217G-GU-7 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A ...J... .. 1.DFE ..|.. . . 302,755 |.... e [ 148 0 [0 1.550 |...... 1.597 ...5,348 |....01/04/2021 ...|....01/07/2031 ...|. 347,674
6495201-DS-9 ..... NEW YORK LIFE GL Corp Note Non Call 144A . .. 1.BFE ..|.. .. 499,155 |... 437,540 |.... e e 84 0 0 1.200 |...... 1.218 6,000 |....08/04/2020 ...|....08/07/2030 ...|. 503,000
6495211-EG-4 . NEW YORK LIFE GL Corp Note Fixed 144A .. .. 1.B FE .. 645,176 ..615,090 |. .0 | .1.850 .. 2.797 . 12,950 |....02/09/2022 .. .08/01/2031 .. .. 706,475
T4256L-ES-4 . PRINCIPAL LFE Il Corp Note Non Call 144A .. 1.E FE .. 685,970 ..676,235 |. .0 | .1.500 ..1.622 . 10,350 |....11/09/2021 . 1171772026 .. ..696,175
74256L-EX-3 ..... PRINCIPAL LFE Il Corp Note Non Call 144A .. e L 1EFE ... .. 339,867 |... 343,390 |.... 0 [ 44 0 [0 5.000 |...... 5.014 .. 17,000 |....01/08/2024 ...]....01/16/2027 ...|. 348,500
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 5,547,457 5,224,758 5,573,355 0 XXX XXX XXX 33,523 112,078 XXX XXX 5,675, 102
053484-AC-5 . AVALONBAY COMMUNITIES Corp Note Call MV .. 1.G FE .. 958,742 ..907,459 |. ..959,460 .0 | .1.900 ..1.920 ...11/08/2021 . .12/01/2028 .. ..969,120
133131-AX-0 ..... CAMDEN PROPERTY TRUST Corp Note Call MW .. 1.G FE .. 159,602 ..154,517 |. ..159,847 .0 | .3.150 ..3.179 ....06/06/2019 . .07/01/2029 ..
26884A-BL-6 ..... ERP OPERATING LP Corp Note Call MW ... .. 1.G FE .. 796,640 L 771,776 ). ..798,709 .0 | .3.000 .. 3.049 ...06/17/2019 . .07/01/2029 ..
74340X-C0-2 ..... PROLOGIS LP Corp Note Call MW ........ooovvvvviiiiiiiiis i s .. 1.F FE .. .1,133,967 ..1,160,604 |. .1,134,085 .0 | .4.750 .. 4.746 ....05/06/2025 .. .01/15/2031 ..
756109-BA-1 ..... REALTY INCOME Corp Note Call MW . .. 1.G FE ..|.. 303,880 |... 332,328 |.... 0 o484 0 [0 1.800 |...... 1.941 ....12/09/2020 ...|....03/15/2033 ... |.
828807-DF-1 ... SIMON PROP GP LP Corp Note Call MW ........ccvvvvveeeee]ivneninsinnnnnns LIGFE L 494,650 |.................500,000 |................s 473,330 |..oooeeee...... 497,862 | 0 oo 545 |0 0 s 2.450 |...... 2.572 ...00/04/2019 ...|....09/13/2029 ...
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 3,937,481 3,954,000 3,800,014 3,946,189 0 1,710 0 0| XXX XXX XXX 56,847 66,730 XXX XXX 4,014,298
0489999999. Total - issuer credit obligations (unaffiliated) 189,454,412 183,814,997 180,637,443 186,426,379 0 (542,530) 0 0 XXX XXX XXX 1,782,232 4,891,653 XXX XXX 186,486,679
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 189,454,412 183,814,997 180,637,443 186,426,379 0 (542,530) 0 0 XXX XXX XXX 1,782,232 4,891,653 XXX XXX 186,486,679
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .. 52,466,538 1B ..$ .. 13,767,853 1C..$ .. .7,405,264 1D ..$ ....9,767,301 1E..$ .. ...26,754,018 1F ..$..........42,402,140 1G.$.............29,885,923
1B 2A..$.. .3,977,342 2B ..$ .. ...0 2C.$ .. .0
1Cc 3A ... ...0 3C..$.. .0
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361790-J5-1 ..... GNMA Pool MA2073 MBS .........coeevvivmunniiiiiiiiineneens 298,185 [...eevvvnnnnnnn 285,301 |evvenninins 267,387 |ouvveiieiinnnnnn 295,868 ....oiiiiiinnnnns 0 (VR RN | B R 3.500 110 S - < 228 R, 9,984 |....08/29/2017 ...[....07/20/2044 ...
361790-2Y-3 ..... GNMA Pool MA7991 MBS .... ... 142,408 |... .720,8%4 ... ...708,402|... .. 741,061 |.... 0 0 |0 e 4.500 MON ..... ...04/14/2022 ... |....04/20/2052 ... |...
361790-JU-3 ... GNVMA Pool MA7475 MBS .... . 172,425 ... .165,981]... ... 158,894 1... 0 0 |0 4.000 MON ..... ....02/11/2022 ... |....07/20/2051 ...|...
3622A2-78-8 ..... GNVA Pool 784367 MBS .... ... 406,684 |... .382,8171... ... 371,534 ... .0 ... 0 |0 e 4.000 MON ..... ....08/30/2017 ...|[....03/15/2044 ...|...
3622AB-DV-1 ..... GNMA Pool 785616 MBS .... ... 574,801 [... .671,913]... ...573,880|... .0 ... 0 0 2.500 MON ..... ....12/19/2023 ... |....09/20/2051 ... |...
3622AC-CP-3 ..... GNMA Pool 786478 MBS ... 583,379 |... . 567,593 ... ...581,694 /... 0 0 |0 e 5.500 MON ..... ...02/15/2023 ... |....01/20/2053 ... |...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RWBS .. .. 450,840 |... . 447,207 ... ... 400,157]... 0 L0 0 [ 2.500 MON ..... ...02/02/2022 ... |....12/20/2051 ...|...
1019999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 3,228,722 3,241,706 3,061,948 3,223,269 0 804 0 XXX XXX XXX
3128MJ-UX-6 ..... FHLMC Pool G08597 MBS LA (VR RN | B R 3.500 ....07/18/2014 ...[....07/01/2044 ...
31320N-GA-0 ..... FHLMC Pool ZA4693 MBS ... LA 0 |0 e 3.500 ...10/30/2019 ...|....07/01/2046 ...|...
313290-50-0 FHLMC Pool ZA7155 MBS 1A 0. ..4.000 |. ....09/30/2019 . .06/01/2049 .
31329Q-1E-7 ..... [FHLMC Pool ZA6945 MBS 1A A 0. ..4.000 |. ....09/27/2019 . .05/01/2049 ..
3132AA-M7-6 ..... [FHLMC Pool 789382 MBS 1A 1,284,667 1 270 077 |. 0. ......3.000 |. ....12/08/2020 . .09/01/2043 ..
3132AC-SX-9 ... FHLMC Pool ZT0534 MBS ... LA 390,160 |... ... 357,7911... 386,885 |.... 0 |0 e 3.500 ...11/24/2020 ... |....12/01/2047 ...|...
3132AD-ME-5 ... FHLMC Pool ZT1257 MBS ... LA ... 568,09 |... .520,629]... 0 |0 3.000 ....12/02/2020 ... |....01/01/2046 ...|...
31320D-TZ-1 ..... FHLMC Pool ZT1468 MBS ... LA ... 496,867 |... . 455,907 ... 0 |0 e 3.000 ....01/15/2021 ... |....11/01/2046 ...|...
31320M-RT-4 ... FHLMC Pool SD0498 MBS ... LA ... 524,847 |... . 482,514 ]... 0 |0 3.000 ....01/15/2021 ...|....06/01/2044 ...|...
3132DN-QE-6 ..... FHLMC Pool SD1353 MBS ... LA ... 833,499 [... .900,775|... 0 |0 e 3.500 ....10/09/2024 ...|....06/01/2052 ...|...
313200-FN-1 ... FHLMC Pool SD2873 MBS ... LA ... 719,822 |... .807,7971... 0 |0 3.000 ....10/09/2024 ...|....01/01/2052 ...|...
3132E0-20-3 ..... FHLMC Pool SD4380 MBS ... LA ... 584,638 |[... .568,4291... 0 0 [ 6.000 ...12/15/2023 ... |....11/01/2053 ...|...
3132H4-CQ-2 FHLMC Pool U90979 MBS ... LA .. 418,368 |... . 403,277 ... 0 0 3.500 ....06/25/2019 ... |....07/01/2042 ...|...
3132H7-DU-5 ..... [FHLMC Pool U99114 MBS 1A 478,949 . 461,638 0. ..3.500 |. ...06/27/2019 . .02/01/2044 ..
3132L8-SI-8 ..... FHLMC Pool V83233 MBS 1A . 72,346 .. 70,058 0. ..4.000 |. ....03/29/2018 . .06/01/2047 .
3132L9-Y8-2 . FHLMC Pool V84335 MBS 1A . 67,974 .. 65,964 0. ..4.500 |. ....11/29/2018 . .06/01/2048 .
31335A-5Z-7 ..... [FHLMC Pool G60864 MBS 1A 311,772 .290,739 0. ..3.000 |. ....07/08/2020 . 02/01/2047
31335A-U5-5 ..... [FHLMC Pool G60604 MBS 1A 141,036 . 136,499 0. ..3.500 |. ....10/30/2017 . .10/01/2045
31335A-IT-1 ... FHLMC Pool G60658 MBS ... LA ... 266,693 [... . 240,264 ... .0 . 3.500 ....01/08/2021 ...|[....07/01/2046 ...|...
31335A-1IU-8 ..... FHLMC Pool G60659 MBS ... LA .... 96,076 [... .. 95,464 |... .0 .. 3.500 ....03/29/2018 ... |....08/01/2046 ...|...
313358-C9-5 ..... FHLMC Pool G60996 MBS ... LA . 447,443 ... . 431,108 ... .0 . 3.500 ....08/16/2017 ...[....05/01/2047 ...|...
313358-DF-0 ..... FHLMC Pool G61002 MBS ... LA . 334,036 ... .0 .. 4.000 ....09/20/2017 ...|[....05/01/2047 ...|...
3133AX-X6-4 ..... FHLMC Pool QD1601 MBS ... LA .508,4991... .0 . 2.500 ... 1171272021 ... |....12/01/2051 ...|...
3133BM-E-8 ..... FHLMC Pool QF0453 MBS ... LA .803,414]... . 790,871 ... .0 .. 4.500 ...02/10/2023 ... |....09/01/2052 ... |...
3133CL-QT-6 ..... FHLMC Pool QH7666 MBS 1A . 757,377 . 764,600 |. 0. ..5.500 |. ....01/23/2024 . .01/01/2054 .
3133KL-A7-2 ..... FHLMC Pool RA4530 MBS 1A . 445,056 ..462,411 |. 0. ..2.500 |. ....04/29/2021 . .02/01/2051 .
3133KR-VT-8 ..... FHLMC Pool RA9626 MBS .. 1AL . 594,687 0. ..5.500 |. ...01/23/2024 . .08/01/2053 .
3136BU-BG4 ..... FNVA FNR 2024-105 ET RMBS 1.B F ,573,165 0. ..0.125 ...12/12/2024 . .01/25/2055 ..
3138A5-7L-9 ..... FNVA Pool AH4346 MBS ... 1AL 0. ......3.500 |. ...09/13/2011 . .02/01/2026 .
3138A6-AK-6 ..... FNVA Pool AH4509 MBS ... LA . . 0 |0 e 3.500 ....01/14/2011 ...[....01/01/2026 ...|...
3138AN-NV-1 ... FNVA Pool AJ4895 MBS ... LA . 284,413 ... 0 |0 4.000 ...06/27/2017 ...|....01/01/2042 ...|...
3138E0-RK-7 ..... FNVA Pool AJ7689 MBS .... LA . 168,430 ... 0 0 e 4.000 ....03/10/2014 ...[....12/01/2041 ...|...
3138E5-G4-4 ..... FNVA Pool AK1118 MBS .... LA . 359,004 ... . . 0 |0 3.500 ...10/16/2019 ...|....02/01/2042 ...|...
3138EH-BN-1 ..... FNVA Pool AL0944 MBS .... LA .. 14,610]... ... 14,5271 0 0 [ 3.000 ....01/10/2012 ... |....11/01/2026 ...|...
3138EJ-XZ-6 ..... FNVA Pool AL2495 MBS P 124,831 ..o 120,853 [ O (I R 4.000 ...11/30/2015 ... |....03/01/2042 ...
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3138EK-2D-6 ..... FNVA Pool AL3471 MBS TA o 150,985 [.oovviiinnnns 141,950 [c.eniiinnnnnn 138,827 (VR RN | B R 4.000 |...... 3.131 [MON ..... ....11/30/2015 ...|[....12/01/2042 ...
3138EQ-FH-0 ..... FNVA Pool AL7367 MBS .... 1.4 ... ... 116,883 [... 107,867 ... ... 108,589 ... 0 0 |0 e 4.500 |...... 3.242 | MON ... ....11/30/2015 ...|[....01/01/2042 ...|...
3138EQ-KY-7 ..... FNVA Pool AL7510 MBS .... 1.A ... ... 426,358 |... .390,1201... ... 370,6451... 0 0 |0 3.500 |...... 1.560 | MON ..... ...12/02/2020 ... |....10/01/2045 ...|...
3138EQ-RU-8 ..... FNVA Pool AL7698 MBS .... 1.4 ... ... 534,243 |... . 487,719]... ... 463,393 (... 0 0 |0 e 3.500 |...... 2.393 | MON ..... ....12/02/2020 ... |....11/01/2045 ...|...
3138ER-2F-6 ..... FNVA Pool AL9773 MBS .... 1A ... ... 214,125 |... .212,9441... ... 194,403 /... 0 0 |0 3.000 |...... 2.912 | MON ..... ....05/17/2017 ...[....01/01/2047 ...|...
3138ER-NX-4 ..... FNVA Pool AL9405 MBS .... 1.4 ... ... 187,359 [... . 178,172]... ... 171,208(... 185,838 |.... 0 0 |0 e 3.500 |...... 2.792 | MON ..... ....11/21/2019 ...|....06/01/2044 ...|...
3138ER-R4-4 ... FNVA Pool AL9506 MBS .... 1A ... ... 194,447 |... . 196,473 ... ...178,8211... 194,696 |.... 0 0 |0 3.000 |...... 3.138 [MON ..... ....12/13/2016 ...|[....11/01/2046 ...|...
3138ER-TY-6 ..... FNVA Pool AL9566 MBS .... 1.4 ... ... 276,437 |... .251,521]... ... 239,205(... ..273,959 |.... 0 0 |0 e 3.500 |......1.900 [MON ..... ....01/19/2021 ...|[....06/01/2046 ...|...
3138\K-4P-8 ..... FNVA Pool AQ4429 MBS . 1.A . 69,822 .. 66,408 . 63,352]. ...69,429 |. 0 0. ..3.500 |. ...03/30/2015 . .11/01/2042 .
3138WA-GA-9 ..... FNVA Pool AS1092 MBS . 1.A 518,245 . 488,406 477,104 ). ..514,910 |. 0 0. ..4.000 |. ....06/24/2019 . .11/01/2043 .
3138WH-KJ-0 ..... FNVA Pool AS7496 MBS . 1.A 322,216 . 323,455 295,29 |. ..322,363 |. 0 0. ......3.000 |. ...05/09/2017 . .07/01/2046 .
3138WH-LN-0 ..... FNVMA Pool AS7532 MBS ... 1.4 ... ... 306,854 [... .308,033]... ... 279,642|... 306,933 |.... 0 0 |0 e 3.000 ....05/09/2017 ...|[....07/01/2046 ...|...
3138X0-MT-2 ..... FNVA Pool AU1269 MBS .... 1.A ... ... 63,637 [... ....61,183]... ...62,425 |.... 0 0 |0 3.000 ....07/12/2013 ...|[....07/01/2028 ...|...
3138XT-AS-4 ..... FNVA Pool AW3616 MBS .... 1.4 ... ... 304,491 [... ..302,013 |.... 0 0 |0 e 4.000 ...06/24/2019 ... |....06/01/2044 ...|...
3138Y1-7A-7 ..... FNVA Pool AX0888 MBS .... 1A ... ... 223,572 |... 220,827 |.... 0 NV R | I R 4.000 ....10/30/2019 ...|[....10/01/2044 ...|...
3138YV-6F-1 ..... FNVA Pool AZ4469 MBS .... 1.4 ... ... 197,738 |... . 197,051 |.... 0 0 |0 e 3.500 ...11/23/2015 ... |....08/01/2045 ...|...
3140F0-JG-0 ..... FNVA Pool BC4762 MBS .... 1.A ... ... 361,826 |[... .326,475]... 365,751 |.... 0 0 0 3.500 ....01/15/2021 ... |....10/01/2046 ...|...
3140FB-EF-3 ..... FNVA Pool BD3733 MBS ... 1.4 ... ... 132,509 |[... . 125,545 ... 130,626 |.... 0 0 |0 e 3.500 ....09/09/2016 ...|[....08/01/2046 ...|...
3140FE-50-0 ..... FNVA Pool BD7160 MBS .... 1A ... .. 224,090 |... . 205,323]... 221,541 |.... 0 NV R | I R 4.000 ....06/22/2020 ... |....04/01/2047 ...|...
3140FX-GJ-5 ..... FNVA Pool BF0200 MBS . 1.A 335,384 . 320,378 ..333,506 |. 0 0. ..3.500 |. ...12/09/2019 . .11/01/2051 .
3140FX-L7-5 ..... FNVA Pool BFO0349 MBS . 1.A 293,901 .270,176 ..289,423 |. 0 0. ..4.500 |. ....01/13/2020 . .11/01/2041 .
3140J6-CK-1 FNVA Pool BM1873 MBS . 1A 181,829 182,772 ..181,937 | 0 0. ..3.500 |. ....05/08/2018 . .09/01/2047 .
3140J7-20-6 . FNVA Pool BM3471 MBS . 1A 220,774 .203,171 ..218,921 |. .0 0. ..3.500 |. ....01/19/2021 . 01/01/2048
3140J7-6D-2 ..... [FNMA Pool BM3567 MBS . 1.A . 157,678 152,694 |. . 160,781 |. .0 0. ..4.000 |. ....05/08/2018 . .09/01/2047
3140J7-N-3 ... FNVA Pool BMM3288 MBS .... 1A ... . 255,617 ... ... 243,186 ... 275,999 |.... 0 .0 . 3.500 ....02/10/2021 ...|....12/01/2046 ...|...
3140J8-A7-8 ..... FNVA Pool BM3629 MBS .... 1.4 ... . 240,925]... ... 227,831|... 252,068 |.... 0 .0 .. 3.500 ....11/26/2019 ...|[....03/01/2048 ...|...
3140J8-BR-3 ..... FNVA Pool BM3647 MBS .... 1A ... . 134,265]... ... 135,122 1... 140,208 |.... 0 .0 . 4.500 ...05/08/2018 ... |....02/01/2047 ...|...
3140J9-5G-2 ... FNVA Pool BM5346 MBS .... 1.4 ... .428,585]... ...409,709 (... 462,018 |.... 0 .0 .. 3.500 ....05/25/2021 ... |....12/01/2046 ...|...
314049-16-6 ..... FNVA Pool BN4848 MBS .... 1A ... .316,146|... ... 309,324 /... 334,856 |.... 0 .0 . 4.000 ....07/11/2019 ... [....12/01/2043 ...|...
3140J9-LN-9 FNVA Pool BMM4832 MBS .... 1.4 ... 374,546 ... .. 342,641]... 403,331 |.... 0 .0 .. 3.000 ....01/20/2021 ...|....12/01/2047 ...|...
3140J9-W-0 ..... [FNMA Pool BM5127 MBS . 1.A . 513,964 ..556,083 |. 0 0. ..3.500 |. ....11/19/2020 . .03/01/2047 .
3140JA-PW-2 ..... [FNMA Pool BM5836 MBS . 1.A .615,966 ..625,483 |. 0 0. ..3.000 |. ...06/27/2019 . .09/01/2046 .
3140B-W5-1 ..... FNVA Pool BM6967 MBS . 1.A . 747,940 ..672,365 |. 0 0. ..3.500 |. ....02/06/2024 . .01/01/2061 .
3140M1-F2-5 ..... FNVA Pool BUO184 MBS . 1.A .506,460 ..508,282 |. 0 0. ..2.000 |. ....10/14/2021 . .10/01/2051 .
3140M5-U0-6 ..... FNVA Pool BU4190 MBS . 1.A . 533,387 ..546,666 |. 0 0. ......6.000 |. ....12/19/2023 . .10/01/2053 .
3140MF-24-8 ..... FNVA Pool BV2562 MBS .... 1.4 ... ... 527,463 |... . 527,607 |... 527,419 0 0 |0 e 4.500 ...06/29/2022 ...|....07/01/2052 ...|...
3140MR-3K-1 ..... FNVA Pool BWO801 MBS .... 1A ... .. 495,845 |... . 488,142]... 495,066 0 0 0 5.000 ....09/08/2022 ... |....09/01/2052 ... |...
314008-WW-1 ..... FNMA Pool CA1560 MBS .... 1.4 ... L 243,250 ... 254,120 0 0 |0 e 4.500 ....06/28/2018 ...|[....04/01/2048 ...|...
31400L-YS-9 ..... FNVA Pool CB1620 MBS .... 1A ... .690,531]... 692,396 0 0 0 2.000 ....09/30/2021 ... |....09/01/2051 ...|...
31400M-KC-7 ..... FNVA Pool CB2090 MBS .... 1.4 ... .700,619]... 717,435 0 0 |0 e 2.500 ....11/12/2021 ... |....11/01/2051 ...|...
31400N-B6-8 ..... FNVA Pool CB2760 MBS .... 1A ... . . 354,018 ... 366,330 |.... 0 0 |0 3.500 ....02/09/2022 ... |....02/01/2052 ...|...
31400P-3M-7 ..... FNVA Pool CB4403 MBS ... 1.A ... ... 462,491 |... . 458,888 ... 462,280 |.... 0 0 0 5.000 ....09/06/2022 ... |....08/01/2052 ...|...
314000-3G-8 ..... FNVA Pool CB5298 MBS ... 1A ... ..643,176 |... .633,671]... 642,969 |.... 0 0 |0 5.500 ....06/26/2023 ... |....12/01/2052 ...|...
31400R-CB-7 . FNVA Pool CB5465 MBS . 1.A 751,918 . 739,895 ..751,361 | 0 0. ......5.500 |. ...02/10/2023 . .01/01/2053 .
31400R-EJ-8 ..... FNMA Pool CB5536 MBS ... 1.4 ... .. 709,234 ... .713,022]... 709,283 |.... 0 0 0 [ 5.000 ...02/10/2023 ...|....01/01/2053 ...|...
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314008-4K-4 ..... FNMA Pool CB7125 MBS ........cevvniirirnnnniiniiinnnnees foeeeeeee e LA e 522,295 |..ovvnnniiinnn 507,622 |cuuvnniiinns 530,852].....c0uuniiinne 521,914 (VR RN | B R 6.000 |...... 5.481 [MON ... |oeveeiiieiiinnns 2,538 ....12/156/2023 ... |[....09/01/2053 ... [............ 3,547 |oeeinnns
31400S-2Y-0 ..... FNMA Pool CB7058 MBS .... 673,346 ... ...1706,073|... .. 701,667 |.... 0 0 0 [ 6.000 |...... 5.377 [MON ooeee e 3,367 |.. ....09/19/2024 ...|[....09/01/2053 ...[........... 4,611
31400U-D3-7 ... FNVA Pool CB8221 MBS .... .632,7091... ...644,416 ... 0 0 |0 5.500 |...... 5.240 IMON ..... [eeeeeininiinens 2,900 |.. ....10/04/2024 ... |....03/01/2054 ...|...
31400U-7Z-2 ..... FNVA Pool CB8859 MBS .... 1,139,784(... . 1,174,671 0 0 0 [ 6.000 |...... 5.509 |MON ..... [eeeeeeiiiieees 5,699 |.. ....04/23/2025 ... |....07/01/2054 ...|...
31400V-G6-5 ..... FNVA Pool CB9220 MBS ... .2,462,558 ... ....2,543,568 ... 0 0 0 6.000 |...... 5.583 | MON ..... .. 12,313 |.. ....05/08/2025 ... |....09/01/2054 ...|...
3140QV-J2-1 ..... FNVA Pool CB9280 MBS .... . 742,509]... ... 756,934 ]... 764,315 |.... 0 0 |0 e 5.500 |...... 5.055 |MON ..... [eeeeeeeiiieees 3,403 |.. ...09/20/2024 ...|....10/01/2054 ...|...
3140QV-NR-1 ... FNVA Pool CB9399 MBS ... .861,279]... ...881,418 /... .... 878,704 |.... 0 0 0 5.500 |...... 5.111 ...10/08/2024 ...|....11/01/2054 ...|...
3140W3-LU-1 ..... FNVMA Pool FA3038 MBS .... 2,259,026 |... ..2,316,186|... ..2,310,772 |.... 0 0 |0 e 5.500 ....12/10/2025 ...|....10/01/2055 ...|...
3140X4-F5-0 FNVA Pool FM1087 MBS . . 246,585 234,449 (. ..268,989 |. 0 0. ..3.500 |. ....01/06/2021 . .06/01/2047 .
3140X4-YS-9 . FNVA Pool FM1620 MBS . . 204,377 199,926 |. ..217,049 |. 0 0. ..4.000 |. ....10/24/2019 . .09/01/2046 .
3140X6-RR-4 . FNVA Pool FM3195 MBS . . 234,256 223,502 |. ..256,285 |. 0 0. ......3.500 |. ....07/16/2020 . .11/01/2045 .
3140X7-BJ-7 ..... FNVA Pool FM3640 MBS .... .200,434]... ... 193,780 ... 215,458 |.... 0 0 |0 e 4.000 ....06/24/2020 ... |[....12/01/2047 ...|...
3140X7-P9-4 ..... FNVA Pool FM4047 MBS .... 444 4771... .. 425,172]... 0 0 0 3.500 ...01/06/2021 ...|....09/01/2046 ...|...
3140X8-P3-5 ..... FNVA Pool FM4941 MBS .... .203,873]... 0 0 |0 e 3.000 ....11/17/2020 ...|[....02/01/2047 ...|...
3140XG-BP-3 ..... FNVA Pool FS094 MBS ... .572,063 ... 0 NV R | I R 4.000 ...03/22/2022 ... |....03/01/2052 ... |...
3140XG-FY-0 ..... FNVA Pool FS1082 MBS . .314,575]... .0 ... 0 |0 e 2.500 ....12/22/2022 ...|....03/01/2052 ... |...
3140XG-JV-2 ..... FNVA Pool FS1175 MBS .... .371,390]... .0 ... 0 0 3.500 ....03/18/2022 ...|....03/01/2052 ...|...
3140XH-WR-4 ..... FNVA Pool FS2455 MBS ... . . .988,117... 0 0 |0 e 4.000 ...07/19/2022 ...|....07/01/2052 ...|...
3140XJ-WN-0 ..... FNMA Pool FS3064 MBS .... 399,138 |... L442,297 ... 401,320 |.... 0 0 |0 3.000 ....12/22/2022 ... |....04/01/2052 ...|...
3140XR-AH-8 ..... FNMA Pool FS9007 MBS . 1,000,003 975,167 ..999,392 |. 0 0. ..5.500 |. ....10/02/2024 . .09/01/2054 ..
3140Y6-M3-1 ..... FNVMA Pool CC0377 MBS . 1,511,879 487,247 . 1,511,721 . 0 0. ..5.500 |. ...09/24/2025 . .05/01/2055 ..
31410L-C5-9 ..... FNVA Pool 890292 MBS . ..59,309 .. 54,765 0 0. ..4.500 |. ....05/29/2014 . .01/01/2041 .
31410L-WR-9 ..... FNVMA Pool 890856 MBS . 284,188 . 270,053 0 0. ..3.500 |. ....10/24/2019 . 01/01/2047
31416W-T3-6 ..... FNVA Pool AB1469 MBS . . 51,213 .. 46,964 0 0. ..4.500 |. ....04/30/2015 . .09/01/2040
31416W-20-5 ..... FNVA Pool AB1656 MBS .... ... 122,277 |... .115,169 ... 0 .0 . 4.000 ....11/23/2015 ... |[....10/01/2040 ...|...
31417A-P6-0 ..... FNVA Pool AB4044 MBS .... ... 582,752 |... . 559,666 |... 0 .0 .. 3.500 ...06/25/2019 ... |....12/01/2041 ...|...
31417B-H.-4 ..... FNVA Pool AB4734 MBS .... e 34,079 [ 0 .0 . 3.000 ....06/11/2012 ...|....03/01/2027 ...|...
31418E-BT-6 ..... FNVA Pool MA4549 MBS ... ... 443,892 |... 0 .0 .. 3.000 ...01/12/2022 ... |....02/01/2052 ... |...
31418P-S7-1 ..... FNVA Pool AD2341 MBS ... ... 60,428 [... 0 .0 . 4.500 ....03/11/2014 ... |....03/01/2040 ...|...
31419A-U8-8 ..... FNVA Pool AE0606 MBS ... ... 212,821 |... . 0 .0 .. 4.000 ...12/08/2015 ...|....11/01/2040 ...|...
31419D-85-9 . FNVMA Pool AE2759 MBS . 2,217 2, N 2,161 ). 0 0. ..3.500 |. ....07/14/2011 . .08/01/2026 .
314270-X7-2 . FHLMC Pool SL3401 MBS .1,000,232 1, 004 161. ..1,000,213 |. 0 0. ......5.000 |. ....12/10/2025 . .07/01/2055 .
3142GR-IIN-8 ..... FHLMC Pool RJ1551 MBS . L TA L 651,514 |... .637,762)... 647,833]... 651,263 |.... 0 L0 0 [ 5.500 ...09/19/2024 ... |....05/01/2054 ...|...
1039999999. Subtotal - asset-| backed securities - financial asset backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 50,509,439 49,469,551 47,717,555 50,328,311 0 (33,754) 0 0] XXX XXX XXX 170,807 1,729,823 XXX XXX 1,280,182 | XXX
3137HD-J0-4 ... |FHLMC FHVR 2024-P015 A3 OMBS ........ccevvviiiiiinnnnns | ................ | TA s 971,523 |............ 1,000,000]...cccuunnnnnns 985,624......uuunnnnne 974,698 |.......oovvunnnns [V 2,649 |.ooieiiiiinns [ 0 [..... 4.2% |...... 4718 [MON ..o ovvveiiiinnnn 3,580 |ooiiiiiinnns 43,641 |....10/11/2024 ...|....01/25/2033 ...{......... 336,063 |............
1049999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency commercial mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 971,523 1,000,000 985,624 974,698 2,649 0 XXX XXX 336,063 | XXX
05493X-AA-8 ..... The BAHA Trust BAHA 2024-MAR A CMBS 144A .... .. T.AFE ..|. .700,000... .. 125,4241... 709,201 |.... .. (2,002) |... .0 . ....01/28/2025 ...|....12/10/2029 ...[.........701,080 |[..
05552A-BB-3 . Barclays Commerc BBCMS 2020-C8 A4 CMBS . .700,000 626,031 ..702,491 |. .(894) 0. ....10/09/2020 . .10/15/2053 .. .21,097
05608M-AA-4 ..... BX Trust BX 2020-VIV4 A CMBS 144A . 1,000,000 929,810 ). ..904,282 |. . 14,026 0. ....04/15/2025 . .03/09/2044 .. 1,000,000
06540D-BH-7 ..... Bank BANK 2021-BN36 A5 CMBS ...800,000... ...716,400|... 810,579 |.... .. (1,860) |... .0 .. ...10/15/2021 ...|....09/15/2064 ...|......... 401,361
06540V-AZ-8 ..... Bank BANK 2019-BN24 A2 OMBS ..........ccoovvvvvvvnnnnnnsifoneneneaecn o TAFRM il 699,877 v 693,000)............... 654,358 ]...cccunninnns 694,489 |.......oeeeenn0 fiiiinnnnnns (564) |ovveniiiiinnnnns 0 ...12/11/2019 ...|....11/15/2062 ...|.......... 11,621 [oooooines
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06541U-BR-6 ..... Bank BANK 2020-BN30 A3 CMBS ..........covevvvvvnnnnneeensfonnnnnnn e, AR e 2,524,843 | 2,500,000 ..........eee 2,235,075 ].cccvvnnnnnnns 2,510,772 |0 [, (2,887) [cvnneieiinnnnnns (VR RN | B R 1.650 |...... 1531 [MON cooen v 3,438 ....12/11/2020 ...|[....12/10/2053 ... [......... 835,817 [............
08163E-BD-6 ..... BENCHVARK Mortga BMARK 2021-B26 A5 CMBS ... . TLAFM ... ...700,000 ... .. (8,836) |... 0 |0 e 2.613 |...... 2.010 [MON .oeee Joemnnieeeennnns 1,524 |.. ....06/30/2021 ...[....06/15/2054 ...[.......... 64,694 |..
08163L-AE-9 ..... BENCHVARK Mortga BMARK 2020-B21 A4 CMBS ... L. TAFN ... 1,000,000]... 0 |0 1.704 |...... 1.584 [MON ... Jovvneiiiiiiinnns 1,420 |.. ...11/20/2020 ...|....12/15/2053 ...|...
10635A-AA-T ... BRCK BRCK 2025-830B A CMBS 144A .. 1.AFE ..|. 1,000,000 ... 0 |0 e 4.9 |...... 4.978 [MON ..eeo |oennneeeeennan 4,130 |.. ....11/26/2025 ... |....12/10/2030 ...
12477B-AA-2 ... CAMB Commercial CAMB 2021-CX2 A CMBS 144A ... L. TAFN ... ...654,000... 0 0 2.700 |...... 2.368 [MON ... |oeeeeeiieiinnnnn 1,472 |.. ....10/22/2021 ...|....11/10/2046 ...
12531Y-AP-3 ..... CFCRE Commercial CFCRE 2016-C4 AHR CMBS . TLAFM ... .628,872]... 0 |0 e 3121 |...... 4.616 [MON ... |oeerenieeeennnns 1,636 |.. ...05/04/2018 ...|....05/10/2058 ...|...
17328E-AA-6 ..... Citigroup Commer CGCMT 2020-555 A CMBS 144A . L. TAFM ... .700,000... 0 0 2.647 |...... 2.070 [MON ... |ovveniiieiiinnnn 1,544 |.. ....06/30/2021 ...|[....12/10/2041 ...|...
17328R-AZ-2 ..... Citigroup Commer CGCMT 2020-GC46 A5 CMBS .. . TLAFM ... .700,000|... 0 |0 e 2.717 |...... 1.968 [MON ... |vvneniieeeennnns 1,585 |.. ....06/30/2021 ...|[....02/15/2053 ...|...
36257H-BN-5 ... GS MORTGAGE SECU GSMS 2019-GC40 A3 CMBS . TAFM .. .600,000 0. ..2.904 |......2.767 [MON . 1,452 .. ....06/26/2019 . .07/10/2052 .
45006H-AA-9 ..... IRV Trust IRV 2025-200P A CMBS 144A .. . TAFM .. ,883,000 ..1,867,711 |. 0. ..5.295 |......5.442 [MON . .8,308 |.. ....04/09/2025 . .03/14/2047 ..
46590T-AD-7 ..... JPNDB COMMERCIAL JPMDB 2017-C5 A4 CMBS . . TAFM .. . 338,993 ..338,840 |. 0. ... 3.414 ..., 3.250 ....03/17/2017 . .03/15/2050 ..
46652J-AV-4 ..... JPNDB Commercial JPMDB 2020-COR7 A4 CMBS .. i . TLAFM ... ..605,997 |... .600,000... 601,735 |.... 0 |0 e 1.915 |...... 1.780 ...06/25/2020 ... |....05/13/2053 ...|...
JP Morgan Chase Commercial Mor JPMCC 2021-1MEM A
46654B-AA-5 ..... CMBS 144A . TLAFM ... ... 568,355 |[... .700,000|... 580,932 |.... 0 |0 e 2.516 |...... 6.073 ...04/01/2025 ... |....10/09/2042 ... |...
55616A-AA-5 ..... Madison Avenue Trust MAD 2025-11MD A CMBS 144A ....[... . TAFN ... ...667,000 |... .667,000]... .. 667,000 |.... 0 0 4.754 |...... 4.759 ....09/12/2025 ... |....10/15/2042 ...|...
563136-AA-8 ..... Manhattan West OMW 2020-OMW A CMBS 144A . TLAFM ... .. 1,120,197 |... 1,150,000]... 0 |0 e 2.130 |...... 3.624 ....11/21/2025 ...|....09/10/2039 ...
B1771M-AV-2 ..... Morgan Stanley C MSC 2019-H7 A3 CMBS .... L. TAFM ... s ... 522,553 ... 0 0 3.005 |...... 2.857 ....07/15/2019 ...|[....07/15/2052 ... ..
749700-AA-8 ..... ROCC Trust ROCC 2024-CNTR A CMBS 144A .........ccoeeecfoveeninnnnniin]os TARM ot 1,410,813 |.coeeeeeeeee 1,400,000 |............. 1,439,536 (VI PR | B I 5.388 |...... 5.212 ...04/30/2025 ... |....11/13/2041 ...|...... 1,406,286 |............
VLS COMMERICIAL MRTG TRUST VLS 2020-LAB A CliBS
92858T-AA-4 ..... T4BA e [ e 1.AFE .. 634,000 .....ueeeeenne 545,234 (VI PR | B I 2.130 |...... 1.801 ...10/21/2020 ...|....10/10/2042 ...|......... 635,125 |ooeeeennnnns
95000P-AF-1 ..... WELLS FARGO COMM WFCM 2016-C37 ASB CMBS .. L. TAFM ... L 77,0441... ... 76,8501... 0 0 3.615 |...... 3.124 ....12/09/2016 ...|[....12/15/2049 ...[.......... 14,908 |..
95001J-AU-7 ..... WELLS FARGO COMM WFCM 2018-C44 A4 CMBS .... AFRM ). . 496,080 ... ... 494,398 ... 0 |0 e 3.948 |...... 3.820 ...04/30/2018 ...|[....05/15/2051 ...|......... 126,172 |..
95002E-BB-2 ..... Wells Fargo Comm WFCM 2020-C55 A5 CMBS ... CAFM L) ...900,000... 844,101 1... 0 0 2.725 |...... 2.190 ....04/29/2021 ...|[....02/15/2053 ...[......... 902,044 |..
95002U-AD-3 ... Wells Fargo Comm WFCM 2020-C58 A3 CMBS ... AFRM L) .2,445,962 (... ....2,223,844 ... 0 |0 e 1.810 |...... 1.652 ...12/03/2020 ... |....07/15/2053 ...|.......... 39,876 |..
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS
95003L-AA-8 ..... 144A .. C1AFRM L. .. 32,179 ... .. 32,179]... .. 32,198]... 2,179 |0 0 0 [0 5115 |...... 5.094 ...01/29/2021 ... |....02/15/2040 ...|...
1079999999. Subtotal - asset-backed securities - flnanC|aI asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 24,241,604 24,222,683 22,786,821 24,114,861 (2,629) XXX XXX XXX 13,935,773
009010-AQ-5 ..... Aimco AIMCO 2023-20A A2R CLO 144A .. .. 1.AFE .. 1,400,000 . 1,400,000 1,405,615 . .. 1,400,000 |. ..5.344 |......5.234 ....10/03/2025 . . 41,320
03771R-AE-1 ..... Apidos CLO Ltd APID 2025-54A B CLO 144A .. 1.CFE .. 1,000,000 1,000,000 1,003,165 . ..1,000,000 |. ......5.670 |......5.708 ....08/01/2025 . . . 25,574
09628J-AL-5 ..... Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A ...|[... .. 1.AFE ..|. s ... 287,106 ... s werrrneneeennn287,906 [0 0 [0 0 [ 5.146 |...... 5.177 ...03/27/2018 ...|[....04/20/2031 ...|.......... 69,209 |..
12575M-AC-5 ..... CIFC Funding Ltd CIFC 2025-4A B CLO 144A .......ccooifeeeeeeeeceeenin]os 1.CFE | 1,050,000 |............ 1,050,000]............ 1,063,363 |.cvunnnnne 1,050,000 |veveenvirvennnnd0 fooviiiiiiiiin0 Jeiiinl0 [0 5.915 [...... 5.956 ...07/14/2025 ... |....10/24/2038 ... |.......... 26,936 |o.eeunnnnnns
Madison Park Funding Ltd MDPK 2018-27A A1R CLO
55820Y-AN-7 ..... N RSN N TAFE s 275,000 |....ccvvnnnnnnn 275,000 ..cuvennnne 274,953 ... AT [V[V I RN | I AN | I (R | R RN | I 5.084 |...... 5.115 ...01/31/2025 ... |....04/20/2038 ... |.....eun... 8,588 [...........
Neuberger Berman CLO Ltd NEUB 2021-45A AR CLO 144A
64134M-AJ-5 ..... L TAFE o 800,000 |evvvnnrinnnnns 800,000 [.....ccvvvnnnns 799,302|.....ccuvnnnnnns 800,000 |eevvnnvivvennnn0 fooviiiiiiiii 0 0 [0 4.972 |...... 5.001 [JAJO .... ...03/04/2025 ... |....10/14/2036 ...|.......... 25,474 |............
64135G-AN-8 ..... .. 1.AFE ..|. 900,000 |... ...900,000... 900,505 ... B [0V P | R N | I AR | N FORRRON | B AR 5.308 |...... 5.343 | AL ... ....08/25/2025 ... |....04/25/2036 ...|...
696926-AL-8 ..... Palmer Square CLO Ltd PLMRS 2023-3A AR CLO 144A ...[... .. 1.AFE ..|. .. 1,400,000 |... 1,400,000 ... ..1,400,000... 1,400,000 f.....ceeeveneeeni0 Jooeeniiiieeeen0 o0 0 e 4.872 |...... 4.901 [JAJO ... ....12/18/2025 ...|....01/20/2039 ... |...
69702T-AJ-1 ..... Palmer Square CLO Ltd PLMRS 2023-1A AR ABS 144A ...[... .. 1.AFE ..|. ...480,000... 480,000 |oeveeniiiiiinnnn [0 0 [0 5.134 |...... 5.167 [JAJO .... ...12/13/2024 ...|....01/20/2038 ...|...
92892F-AA-2 ..... Voya CLO Ltd VOYA 2025-5A A1 CLO 144A .............. .. 1.AFE ..|. 1,400,000]|............ 1,400,000 |.............. 1,400,000 |...ccevueeereeen0 Joeirieeennnnn o0 0 e 4.852 |...... 4.879 [JAJO .... ....12/18/2025 ...|....01/15/2039 ...|...
92914R-AY-8 ..... Voya CLO Ltd VOYA 2014-4A A1RA CLO 144A 5 CLAFE e BT T 67,114 67,116l 67,114 0 [0 0 [0 5.273 |...... 5.306 [JAJO ... oiieiiiiiiiiiinnn J 3,894 |....07/10/2018 ...[....07/14/2031 ...
1099999999. Subtotal - asset-backed securities - flnanC|aI asset backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated) 9,009,220 9,009,220 9,022,287 9,009,220 0 0 0 0 XXX XXX XXX 85,313 78,978 XXX XXX 376,111 XXX
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02007N-AC-2 ..... Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS .. [................ L TAFE o 247,514 [ 247,540 |....covvennnnn 248,005 |..uuunninnnnnn 247,520 [ooiiiiiiiinnnns [V [T PO (VR RN | B R 4.140 |...... 4.180 ....09/24/2024 ... |....07/16/2029 ...
02582J-KF-6 ..... American Express Credit Accoun AMXCA 2024-2 A ABS |... .. 1.AFE ..|. ... 947,918 |... .900,000|... ...938,880 ... 0 . (9,944) |... 0 |0 e 5.240 |...... 3.988 ....09/27/2024 ...|....04/15/2031 ... |...
02589B-AC-4 ..... American Express Credit Accoun 2023-4 A ABS ........|... .. .AFE ..|. L 412,797 ... .400,000... ... 413,740 ... 20 [ (3,079) ... 0 |0 5.150 |...... 4.304 ...10/04/2024 ... |....09/16/2030 ...|...
12664J-AC-4 ..... CNH Equipment Tr 2022-C A3 ABS ......vvvvereeneeeeenne fonn .. 1.AFE ..|. e 12,302 ... .. 72,314]... ... 12,8121 .0 ... 0 |0 e 5.150 |...... 5.209 ... 11/17/2022 ... |....04/17/2028 ...|...
14318-AD-9 ..... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS ........|... .. .AFE ..|. ... 133,321 [... .133,331]... ... 134,390 (... .0 0 0 4.920 |...... 4.97 ....01/17/2024 ...|....10/16/2028 ...|...
16144Y-AD-0 ..... Chase Auto Ouwner Trust CHAOT 2024-4A A4 ABS 144A ..[................ L LAFE o 511,504 [..ceevnnnnnnnns 500,000 [-...ceeemennnnn 510,500 |-.eeuuneeeeennn 507,162 [oeeeeiiiiinnes 0 (VI PR | B A 4.950 |...... 4.207 ...10/03/2024 ... |....03/25/2030 ...
Citibank Credit Card Issuance CCCIT 2018-A7 A7 ABS
05 O RN RPN L LAFE o 149,878 |eoveeee 150,000 ..cevvennnnnns 150,707 | oeeeeeneee e 149,955 |0 o 18 0 [0 3.960 |...... 3.970 ....10/05/2018 ...|[....10/13/2030 ...|......... 152,970 [oeeereeenee
262103-AF-1 ..... Drive Auto Receivables Trust DRIVE 2025-2 C ABS ...[... .. 1.F FE ..|. .. 1,701,886 |... 1,702,000]... . 1,702,306 |.......0000e.. 1,701,880 |ovvvvnnnnniininnn0 o (B) o0 0 [ 4.390 |...... 4.430 ...09/16/2025 ... |....09/15/2032 ...|......... 164,682 |..
345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS .......cceeeeeenn fenn .. 1.AFE ..|. . ....69,0441... . .0 .0 L0 e 5.270 |...... 5.331 .. A1/17/2022 ... |....05/17/2027 ... |.......... 12,062 |..
36268G-AD-7 ..... GM Financial Securitized Term GMCAR 2024-1 A3 ABS |................ L TAFE s 1,240,405 |............. 1,243,465 |............. 1,251,299 .cceennnnnnene 1,242,531 [oiiiiiiiinnnns [V P 1,079 [ooeiiiiiiins [V (VI I 4.850 |...... 5.014 ...03/13/2024 ... |....12/18/2028 ...|...... 1,506,063 |............
Honda Auto Receivables Owner T HAROT 2024-3 A4 ABS
A3B13Y-AD-4 ..o [ oo [ .. .AFE ..|. ... 502,617 [... .500,000... ...505,685(... e 501,710 [0 e (744) [0 0 4.510 |...... 4.383 ....10/04/2024 ...|[....11/21/2030 ...[.......... 78,526 |..
553400-AC-9 ..... [M&T Equipment Notes MTLRF 2025-1A A3 ABS 144A ... .. 1.AFE .. .1,049,791 1,050,000 1,064, 112. ..1,049,818 |. ......4.780 |......4.833 ...05/13/2025 . .09/17/2029 .. 17,694
553400-AD-7 ..... M&T Equipment Notes MTLRF 2025-1A A4 ABS 144A ... .. T.AFE ..|. ....1,139,982 |... ..1,140,000(... ... 1,158,878 ... 1,139,978 [0 s (9) [0 enl0 [ 4.910 |...... 4.960 ...05/13/2025 ... |....03/16/2032 ...|......... 156,304 |..
802923-AE-2 ..... Santander Drive Auto Receivabl SDART 2025-4 C ABS .|... .. 1.F FE ..|.. ....1,399,790 |... 1,400,000 ... 1,404,522 (... ..1,399,791 ... PPN | B RPN | ) IO 4.520 |...... 4.567 ....11/12/2025 ...|[....01/15/2032 ...[......... 166,069 |..
981464-HU-7 ..... WorId Financial Network Credit WFNMT 2024-B A ABS |.. C1AFE L. 708,121 ... ...700,000]... 708,400]... 704,585 |.... L (2,807) [0 0 4.620 |...... 4.219 ...09/19/2024 ...|....05/15/2031 ...]......... 702,695 |..
1119999999. Subtotal - asset-backed securities - flnanC|aI asset backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 10,286,861 10,207,694 10,333,484 10,264,102 0 (19,051) 0 0 XXX XXX XXX 20,919 319,655 XXX XXX 4,330,024 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 98,247,369 97,150,854 93,907,719 97,914,461 0 (51,981) 0 0 XXX XXX XXX 351,987 2,894,936 XXX XXX 20,280,731 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
Avis Budget Rental Car Funding AESOP 2021-2A A ABS
05377R-ER-1 ..... TABA e eeeen [ e CLAFE s 641,961 [...ccovnnnnnnns 642,000 .....eeeeenee 627,735 e 641,977 [ooeeeeiiins [V L2 PO [V (VI 1.660 |...... 1.666 |[MON ..... [ooeeeeeeiiieeees 326 |oeeeeeeeennnn 10,657 |....11/09/2021 ...|[....02/20/2028 ... [......... 107,523 |........ 0.0
Avis Budget Rental Car Funding AESOP 2024-1A B ABS
05377R-HZ-0 ..... 144A .. 1.F FE ..|.. ...817,688 ... .800,000... ...829,9441... 814,994 |...ooooiiieniin0 e (2,694) |0 [0 5.850 |...... 5.279 | MON ..... ....05/07/2025 ...|....06/20/2030 ...[......... 136,037 |..
05613W-AD-1 ..... BMW Vehicle Lease Trust BMILT 2024-2 A3 ABS .. 1.AFE ..|. .. 262,976 |... .263,000]... ... 263,884 /... 262,976 |o.eenervviennnnd v (2) il 0 [0 4.180 |...... 4.216 [MON ..... ...10/01/2024 ...|....10/25/2027 ...|.......... 29,811
GM Financial Automobile Leasin GMALT 2024-3 A3 ABS
380120-AD-0 ... [ eeeeeieeee e [ e CLAFE L 205,976 |...ccovvnnnnnns 206,000 [.....ccvvnnnnns 206,354 ... 205,987 [ceueiiiiiinnnnns [V PR (U [V (VI I 4.210 |...... 4.252 | MON ..... ...00/24/2024 ...|....10/20/2027 ...|.......... 23,700
Hertz Vehicle Financing LLC HERTZ 2025-2A B ABS
42806M-CY-3 ..... Y RSSO CLFFE e 1,001,406 |............ 1,000,000]............ 1,019,450 .............. 1,001,245 [..ooovvvnnnnnnnns (VI O (162) [cevvnneeiiinnnnns [V (VI I 5.660 |...... 5.693 IMON ..... [ooeeeiiiiiiinns M3 | 37,733 |....06/07/2025 ...|....09/25/2031 ... |......... 170,918
Hertz Vehicle Financing LLC HERTZ 2025-6A A ABS
42806M-DQ-9 ... T4A e [ e CLAFE L 974,696 |.......eunnnnn. 975,000 ..cevnnnenns 981,435]...ccuvenine 974,696 |....ovviviinnnnns [V 0 foorriiiiiinns [V (VI I 4.890 |...... 4,945 IMON ..o [orriiiiiiins FE TN P 2,649 |....11/25/2025 ...|....05/25/2032 ... |......... 164,693 |........ 0.0
Porsche Innovative Lease Owner PILOT 2024-2A A3
73328N-AE-1 ..... ABS 144A ... iiiiiiiiiiiii e feeeeeee e e CLAFE 287,997 [.oovviinnnnnnns 288,000 .....cccunnnnns 288,616......cccuunnnnns 287,991 |ooeiiiiiinnnnns [ (£ IO [ 0 [..... 4.350 |...... 4.388 [MON ... |oeeveeiiiiiinnnnn 383 i 12,528 |....10/01/2024 ...|....10/20/2027 ...|.......... 17,450 |........ 0.0
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 4,192,700 4,174,000 4,217,418 4,189,866 0 (2,849) 0 0 XXX XXX XXX 4,325 114,433 XXX XXX 650, 132 XXX
00115B-AB-3 ..... |AEPTC 2019-1 A2 AEPTC 2019-1 A2 ABS .......cceeeeeenes | ................ | TAFE s 211,165 [..ovveennnnnnns 211,165)..uueennnns 205,791 |.uueeniiiiiinnnn 211,158 [ [ T [ 0 [..... 2.204 |...... 2.204|FA s s 2,018 |..ooiiiiiinnnnnns 4,844 |....09/11/2019 ...[....08/01/2031 ...|.......... 29,027 |........ 0.0
1539999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (unaffiliated) 211,165 211,165 205,791 211,158 0 1 0 0| XXX XXX XXX 2,018 4,844 XXX XXX 29,027 | XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 4,403,865 4,385,165 4,423,209 4,401,024 0 (2,848) 0 0| XXX XXX XXX 6,343 119,277 XXX XXX 679,150 | XXX
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Enterprise Fleet Financing LLC EFF 2025-2 A4 ABS
29375T-AD-4 ... L PP PP PPPPPPPIN REPPPPPP PP L LAFE s 1,395,896 |............ 1,396,000............ 1,419,788(.............. 1,395,899 |.....ooeevinnnnns [ I PP [ 0 [.... 4.580 |...... 4.625 |MON ..... [oeeeeeniiieeens 1,954 | 39,783 .. 12/22/2081 ... |......... 102,905 |........ 0.0
1719999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - lease-backed securities - full analysis
(unaffiliated 1,395,896 1,396,000 1,419,788 1,395,899 0 3 0 0 XXX XXX 1,954 39,783 XXX 102,905 XXX
92348K-DB-6 ..... Verizon Master Trust VZMT 2024-5 A ABS 144A ........ ‘ ...... ‘ TAFE |t 410,141 [ 400,000 [....ceevvnnnnnn 412,944 ..o 408,028 |...ccvvvennnnnnns (VI (1,722) [eeeeeeeeeenennns [V (VI 5.000 |...... 4511 [MON .ooee e (11 1 20,000 ...06/21/2032 ... [.......... 26,503 |........ 0.0
92348V-AA-T7 ..... Verizon Master Trust VZMT 2023-6 A ABS 144A ........|.. Jo AFE 1,045,859 |............ 1,000,000]............ 1,037,680 ]...cccunnnnnns 1,034,347 [t 0 Jeeeennn (9,231) |evvvenniiinnns [ 0 [..... 5.350 |[...... 4.207 IMON ..ooe fooeiiiininnns 1,635 [.oiiinnnnnnns 53,500 ...09/22/2031 ... |.......ees 30,268 |........ 0.0
1739999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 1,456,000 1,400,000 1,450,624 1,442,375 0 (10,953) 0 0 XXX XXX 2,246 73,500 XXX 56,771 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 2,851,896 2,796,000 2,870,412 2,838,274 0 (10,950) 0 0 XXX XXX 4,200 113,283 XXX 159,676 XXX
1889999999. Total - asset-backed securities (unaffiliated) 105,503, 130 104,332,019 101,201,340 105, 153,759 0 (65,779) 0 0 XXX XXX 362,530 3,127,4% XXX 21,119,566 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX 0 0 XXX 0] XXX
1909999999. Total - asset-backed securities 105,503, 130 104,332,019 101,201,340 105, 153,759 0 (65,779) 0 0 XXX XXX 362,530 3,127,4% XXX 21,119,566 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 294,957,542 288,147,016 281,838,783 291,580,138 0 (608,309) 0 0 XXX XXX 2,144,762 8,019,149 XXX 207,606,245 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 88,407,977 1B ..$............ 9,777,872 1C..$ ... 102,050,000 1D .. i 0 1E.S i, 0 1F.$ . 4,917,910 1G.$ ..o, 0
1B 2A .8 ... .0 2B.. )
1C 3A..$ ... 0 3B.. )
1D 4A .8 . 0 4B.. )
1E 5A..% ... 0 5B.. 8.
1F 6. $ .0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E12, E13
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91282C-JP-7 . ..|US Treasury Note  4.375% 12/15/26 ..02/20/2025 ... [Bank of New York .. 110,241 .. .110,000
91282C-NT-4 . ..|US Treasury Note  4.250% 08/15/35 ..09/11/2025 ... [Citadel Securities . 5,508,865 |.. . 5,400,000
91282C-Nii-7 . .|US Treasury Note  3.875% 08/31/32 ..09/11/2025 ... [Toronto Dominion Sec . 5,437,358 |.. .5,400,000

91282C-NX-5 . .|US Treasury Note  3.625% 08/31/30 ..09/11/2025 ... | CitiGroup ...... .8,131,085 |.. . 8,100,000
912820-PJ-4 . US Treasury Note  4.000% 11/15/35 . e [0 1279072025 .. [METFITT LYNCR tiutititistit ettt oren RV ... 2,363,541 |.. ... 2,400,000 |..
0019999999 Subtotal issuer credit obligations - U.S. government obligations (exempt from RBC) 21,551,040 21,410,000
130B3E-WP-8 ........ CALIFORNIA ST GO Call  5.000% 03/01/28 ....uvveeereeseeneeneeetenteetessessestesseseesseseeseessessesse e sbeseeseeenenneas .04/15/2025 ... | TaX FrE8 EXCRANGE ....vvvveeeseneeetistestesteeteete st ettt sttt ese et be bttt ettt b et eb bbbt ettt e ebeebenbenneas

57582T-CJ-9 ......... MASSACHUSETTS ST GO Call  5.000% 04/01/41 ... ....04/24/2025 ... | Jefferies and Company .. .. ..
821686-37-7 . .| SHELBY ONTY TN GO Call  5.000% 04/01/41 ....05/07/2025 ... | Wachovia Bank .. ... 2,692,900 |.. ... 2,500,000 |..
0049999999 Subtotal issuer credit obligations - municipal bonds - general obligations (direct and guaranteed) 3,121,668 2,905,000
207750-28-4 CONNECTICUT ST HLTH & EDUCTNL Rev Bond Non Call ~ 5.000% 07/01/64 . .. |...05/09/2025 ...|Barclays Group Inc. ... 2,161,060 .. ....2,000,000 |..
254776-YE-9 . .| DIST OF COLUMBIA INCOME TAX SE Rev Bond Call ~ 5.000% 06/01/38 ..05/06/2025 ... | Wachovia Bank ... . 1,380,798 |.. . 1,265,000

29270C-7C-3 . ..|ENERGY N W WA ELEC REVENUE Rev Bond Call ~ 5.000% 07/01/40 ..... ..056/0172025 ... JP Morgan Chase . .1,081,580 |.. . 1,000,000
64461X-LW-3 ......... NEW HAMPSHIRE ST HLTH & EDU FA Rev Bond Call  5.000% 08/01/38 ... ...06/09/2025 ... [Jetferies and Company .. .. 1,597,156 |.. 1,500,000 |..

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 6,220,593 5,765,000

I4E

02079K-AK-3 .........| ALPHABET INC Corp Note Call MW  4.000% 05/15/30 ....04/29/2025 ... |Various .. 1,311,508 |.. 1,319,000 |..

025816-EF-2 . ..| AMERICAN EXPRESS CO Corp Note Call MV 5.016% 04/25/31 . ..04/22/2025 ... [Various .. . 1,181,470 |.. . 1,180,000

20030N-ES-6 . ..| COMCAST CORP Corp Note Call MW 144A  5.168% 01/15/37 ... ..10/09/2025 ... |Taxable Exchange . 1,074,689 |.. . 1,067,000

210518-DY-9 . ..| CONSUMERS ENERGY CO Corp Note Call MW 4.500% 01/15/31 . ..04/29/2025 ... [MUFG Securities . . 1,377,004 |.. . 1,375,000

23331A-BT-5 . ..|D.R. HORTON INC Corp Note Call MW  4.850% 10/15/30 ...... ..04/29/2025 ... [Various ........ . 1,633,882 |.. . 1,633,000

26442U-AU-8 . .. | DUKE ENERGY PROGRESS LLC Corp Note Call MW 5.050% 03/15/35 ..03/04/2025 ... Merrill Lynch . 799,864 |.. .800,000

341081-ET-0 . ..|FLORIDA POWER & LIGHT CO Corp Note Non Call 4.950% 06/01/35 .. ..04/09/2025 ... Merrill Lynch 193,514 |.. .200,000

44891A-DQ-7 . .. |HYUNDAI CAPITAL AMERICA Corp Note Call MW 144A  5.150% 03/27/30 ..08/25/2025 ... [Various ..... .650,626 |.. .652,000

68233J-CZ-5 . .. | ONCOR ELECTRIC DELIVERY Corp Note Call MW 144A  5.350% 04/01/35 . ..04/09/2025 ... [Goldman Sachs . .788,000 |.. .800,000

91159H-JV-3 . .. | US BANCORP Corp Note Call MW 5.083% 05/15/31 . ..06/12/2025 ... [US Bank ... .694,000 |.. .694,000

0965911-3C-6 . .|BNP PARIBAS Corp Note Call 144A  4.792% 05/09/2 ..04/30/2025 ... |BNP Pariba .936,000 .. .936,000

656029-AP-0 . .| NORINCHUKIN BANK Corp Note Non Call 144A  4.674% 09/09/30 ... .. |....09/02/2025 ... | JP Morgan Chase .. ....977,000 |.. ....977,000 |..

0089999999 Subtotal issuer credit obligations - corporate bonds (unaffiliated) 11,617,557 11,633,000

204490-AT4 ......... JEQUITABLE FINANCIAL LIFE Corp Note Non Call 144A  5.000% 03/27/30 ..iivviiiieieierieiersasiesasesnessesnaneans [...03/24/2025 ... TGOIAMAN SACRS ...viuvisesiseseeseeseeseeseeseeseeseeseeseeseeseeseeseesesseeseesessesseeseeseeseesessesseeseeseeneesessesneerens | T RO 723,514 | 725,000

0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 723,514 725,000 0
74340X-C0-2 ......... [PROLOGIS LP Corp Note Call Ml 4.750% 01/15/31 1.viiviiviireisieseeieeueeseesssssssesseesesseesessessessessessesseesesseans [+..05/06/2025 ... TVAITOUS +.vvviitiitiesietietiettett et etteteestese et eseeseeseeseeseeseeseeseesseseessesseseeseereensereeseeseereereeneereereereereeres | T RO 1,133,967 [.oiiiiiiiiiiiiinnnn 1,134,000 [oiiiiiiiiiiiiiiiinieeeeenne 0
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 1,133,967 1,134,000 0
0489999999. Total - issuer credit obligations (unaffiliated) 44,368,339 43,572,000 48,732
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 44,368,339 43,572,000 48,732
0509999998. Total - issuer credit obligations - Part 5 35,238,377 34,842,000 58,610
0509999999. Total - issuer credit obligations 79,606,716 78,414,000 107,342
3140QU-ZZ-2 .........|FNMA Pool CB8859 MBS  6.000% 07/01/54 o |---.04/23/2025 ... |Goldman Sachs Asset Managment ... 1,157,772 .. ... 1,139,784 |..

31400V-G6-5 . ..|FNVA Pool CB9220 MBS  6.000% 09/01/54 .. ..05/08/2025 ... [CitiGroup ... . 2,504,883 |.. . 2,462,558

3140W3-LU-1 . ..| FNVA Pool FA3038 MBS ~ 5.500% 10/01/55 .. ..12/10/2025 ... [Wachovia Bank . . 2,310,913 |.. . 2,259,026

3140Y6-M3-1 . .| FNMA Pool CCO377 MBS ~ 5.500% 05/01/55 . ..09/24/2025 ... Goldman Sachs Asset Managment . 1,511,879 |.. . 1,487,247

314270-X7-2 FHLMC Pool SL3401 MBS 5.000% 07/01/55 ....12/10/2025 ... |Cantor Fitzgerald .....cccceeenet 1,000,232 |.. 998,204 |..

1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 8,485,679 8,346,819

05493-AA-8 .........[The BAHA Trust BAHA 2024-MAR A CVBS 144A  5.972% 12/10/29 . ....01/28/2025 ... | JP Morgan Chase . L. 711,293 [ ,000 |..
05608M-AA-4 ........[BX Trust BX 2020-VIV4 A CMBS 144A  2.843% 03/09/44 .. ..04/15/2025 ... | Wachovia Bank . .890,256 |.. . 1,000,000
10635A-AA-7 .........|BRCK BROK 2025-830B A CMBS 144A  4.956% 12/10/30 .. ..11/26/2025 ... | Goldman Sachs . .1,000,000 |.. . 1,000,000
45006H-AA-9 .........[ IRV Trust IRV 2025-200P A CMBS 144A  5.295% 03/14/47 ... ..04/09/2025 ... | Various .. . 1,866,865 |.. . 1,883,000
46654B-AA-5 .........[JP Morgan Chase Commercial Mor JPMCC 2021-1MEM A CMBS 144A  2.516% 10/09/42 ..04/01/2025 ... | Various .. . 568,355 |.. .700,000
55616A-AA-5 .........[Madison Avenue Trust MAD 2025-11MD A CMBS 144A  4.754% 10/15/42 ... ..09/12/2025 ... | Wachovia Bank . .667,000 |.. .667,000
563136-AA-8 .........[Manhattan liest OMW 2020-OMW A CMBS 144A  2.130% 09/10/39 . ..11/21/2025 ... |Merrill Lynch .656,723 |.. .700,000
749701/-AA-8 .........[ROCC Trust ROCC 2024-CNTR A CMBS 144A  5.388% 11/13/41 . 1 004/30/2025 .. | VAT 10US .. .tttittstt st st et sttt E £ E bbb bbb ,410,813 |.. ,400,000 |..
1079999999 Subtotal - asset-backed securities - financial asset backed securities - self-liquidating - non—agency commercial mortgage-backed securities (unaffiliated) 7,771,305 8,050,000
009010-A-5 Aimco AINCO 2023-20A A2R CLO 144A  5.344% 10/16/38 ....10/03/2025 ... | JP Morgan Chase . 1,400,000 |.. 1,400,000 |..
03771R-AE-1 . .| Apidos CLO Ltd APID 2025-54A B CLO 144A  5.670% 10/20/38 . ..08/01/2025 ... |Natixis Bank ..... . 1,000,000 |.. . 1,000,000

12575M-AC-5 . .. CIFC Funding Ltd CIFC 2025-4A B CLO 144A  5.915% 10/24/38 ..07/14/2025 ... |RBC Capital Markets . .1,050,000 |.. . 1,050,000

55820Y-AN-7 Madison Park Funding Ltd MDPK 2018-27A A1R CLO 144A  5.084% 04/20/38 ... ....01/31/2025 ... Merrill Lynch 275,000 |.. 275,000 |..
641341-AJ-5 Neuberger Berman CLO Ltd NEUB 2021-45A AR CLO 144A  4.972% 10/14/36 .... ....03/04/2025 ... [Wachovia Bank ... ....800,000 |.. ....800,000 |..
64135G-AN-8 . .| Neuberger Berman CLO Ltd NEUB 2022-48A AR CLO 144A  5.308% 04/25/36 ..08/25/2025 ... |Merrill Lynch .900,000 |.. .900,000

696926-AL-8 . .. Palmer Square CLO Ltd PLMRS 2023-3A AR CLO 144A  4.872% 01/20/39 .. ..12/18/2025 ... | Wachovia Bank . .1,400,000 |.. . 1,400,000
92892F-AA-2 Voya CLO Ltd VOYA 2025-5A A1 CLO 144A  4.852% 01/15/39 ............... ....12/18/2025 ... [Bank of Nova Scotla . 1,400,000 |.. 1,400,000 |..

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 8,225,000 8,225,000
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262103-AF-1 .........[Drive Auto Receivables Trust DRIVE 2025-2 C ABS ~ 4.390% 09/15/32 B O 1 T I To 111 T L PR PPN 1,701,886 |.oovvvneniieiiiinnnnns 1,702,000 |..
55340Q-AC-9 M&T Equipment Notes MTLRF 2025-1A A3 ABS 144A  4.780% 09/17/29 . . |---.05/13/2025 ... | JP Morgan Chase .. 1,049,791 .
55340Q-AD-7 M&T Equipment Notes MTLRF 2025-1A A4 ABS 144A  4.910% 03/16/32 .... . [-...05/13/2025 ... | JP Morgan Chase ... .. 1,139,982 |.. .. 1,140, ..
802923-AE-2 .........[Santander Drive Auto Receivabl SDART 2025-4 C ABS  4.520% 01/15/32 ... oo |-...11/12/2025 ... |Pierpont Securities LLC .. 1,399,790 |.. 1,400,000 |..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 5,291,449 5,292,000
05377R-HZ-0 ......... Avis Budget Rental Car Funding AESOP 2024-1A B ABS 144A  5.850% 06/20/30 oo |-...05/07/2025 ... [BNP Paribar Securities Corp ... . ..
42806M-CY-3 .. .|Hertz Vehicle Financing LLC HERTZ 2025-2A B ABS 144A  5.660% 09/25/31 .. . |....05/07/2025 ... |Sun Trust ........... .. 1,001,406 |.. .. 1,000,000 |..
4280611-D0-9 .. . |Hertz Vehicle Financing LLC HERTZ 2025-6A A ABS 144A  4.890% 05/25/32 ........... veer |---.11/25/2025 ... | JP Morgan Chase 974,696 |.. 975,000 |..

1519999999.

Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated)

2,793,790 2,775,000
29375T-AD4 ........ [Enterprise Fleet Financing LLC EFF 2025-2 A4 ABS 144A  4.580% 12/22/31 .oiveiveeeeeereseseseneansenennannans [ I N AU A, 1,395,896 |ovvuuiiiiiiiiieees 1,396,000
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 1,395, 8% 1,396,000 0
1889999999. Total - asset-backed securities (unaffiliated) 33,963,119 34,084,819 42,195
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 33,963,119 34,084,819 42,195
1909999998. Total - asset-backed securities - Part 5 7,449,944 7,699,878 23,29
1909999999. Total - asset-backed securities 41,413,063 41,784,697 65,491
2009999999. Total - issuer credit obligations and asset-backed securities 121,019,779 120, 198,697 172,833
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 121,019,779 XXX 172,833
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912828-5C-0 .. |US Treasury Note  3.000% 09/30/25 .........ceuueee ..09/30/2025 . [Maturity ...ocoooeviiiiiias oenenniiieees e 2,400,000 f...vvvvnens 2,400,000 |......... 2,399,166 |.......... 2,399,903 [....vvvuunnnnnns 0 0l....... 2,400,000 |..ccoeeeeeennns (VN A 0 ..09/30/2025 .
912828-5J-5 ...|US Treasury Note  3.000% 10/31/25 .. . ..10/31/2025 . [Maturity ... . . 1,500,000 |.......... 1,500,000 |......... 1,497,135 1,499,629 |.. 0. ..0|........ 1,500,000 |.... L0 .0 . ..10/31/2025 .
912828-J2-7 .. |US Treasury Bond ~ 2.000% 02/15/25 ..02/15/2025 . [ Maturity ... ...110,000 . 110,000 |.. 111,847 |.. . 110,085 L0 .0 . 110,000 |. 0 .0 ..02/15/2025 .
912828-X8-8 .. |US Treasury Note  2.375% 05/15/27 ..09/10/2025 . [RBC Capital Markets 1,078,598 . 1,100,000 |.. . 1,060,086 |.. . 1,063,569 L0 .0 ........ 1,073,897 |. 0 ..4,701 |. ..05/15/2027 .
91282C-DY-4 ...|US Treasury Bond ~ 1.875% 02/15/32 ..09/10/2025 . [ JP Morgan Chase ... ...625,786 ....700,000 |.. ....607,772 |.. .610,298 L0 .0 . 618,003 |. 0 7,783 | ..02/15/2032 .
91282C-FC-0 .. |US Treasury Note  2.625% 07/31/29 ..05/01/2025 . [Citadel Securities 1,052,305 . 1,100,000 |.. . 1,042,640 |.. . 1,045,216 L0 .0 f....... 1,048,901 |. 0 .. 3,408 |. ..07/31/2029 .
91282C-FJ-5 ...|US Treasury Note  3.125% 08/31/29 ..05/01/2025 . [Pershing ......... 682,637 .700,000 |.. .675,420 |.. . 676,425 L0 .0 ..677,974 |. 0 ..4,663 |. ..08/31/2029 .
91282C-FV-8 .. |US Treasury Bond ~ 4.125% 11/15/32 ..09/10/2025 . [Merrill Lynch .. 1,734,989 . 1,700,000 |.. . 1,738,597 |.. . 1,731,691 L0 .(2,556) 20 fennnnnn 1,729,135 . 0 ..5,855 |. ..11/15/2032 .
91282C-KQ-3 ...|US Treasury Note  4.375% 05/15/34 ..09/10/2025 . [ Jefferies and Company . ...722,610 .700,000 |.. . 719,909 |.. . 719,533 L0 .. .(1,210) .0 ..718,323 |. 0 ..4,288 |. ..05/15/2034 .
91282C-L2-2 .. |US Treasury Note  4.125% 11/30/31 . ..02/26/2025 . [Morgan Stanley .... oo ... 6,786,957 |.......... 6,800,000 |......... 6,642,246 |......... 6,642,685 |. 03180 | O e 3,130 |... ..0].......6,645,815 |.... 0. . 141,140 ..11/30/2031 .
0019999999. Subtotal - issuer credit obl|gat|ons U S government obligations (exempt from RBC) 16,693,882 16,810,000 16,494,818 16,499,014 0 23,036 0 16,522,048 0 171,833 XXX
13063C-RT-9 .. | CALIFORNIA ST GO Cont Call 5.000% 03/01/28 ..... ..04/15/2025 . | Tax Free Exchange ...l |l 900,000 |.......nnn 900,000 |......... 1,073,520 [c.vvennnnnnn 908,226 [oenennnnnneenn 0 e (3,226) v 0 | (3,226) JLULV/CJ PR | R 0 ..03/01/2028 .
25476F-RL-4 .. |DIST OF COLUMBIA GO Cont Call 5.000% 06/01/29 . ..03/03/2025 .|Pershing .......ccvvvennnes K ... 147,225 ... (2,817))... .0 . L0 .(5,160).... ..06/01/2029 .
349460-5N-1 ...| FORT WORTH TX IN GO Cont Cal | 4.000% 02/15/30 . |..03/05/2025 .|UBS Financial Services (104) |... . ..02/15/2030 .
National Financial
349460-5P-6 ...| FORT WORTH TX IN GO Cont Call 4.000% 02/15/31 . |..03/05/2025 . |Services Co .............. 35 [ 65,000 |..cvvvrnnnnns 74,311 0 feeeeiieeee (188) [ O e (188) |0 [, 66,035 |................ 0 ..02/15/2031 .
438670-14-9 .. |HONOLULU CITY & GO Cont Call 5.000% 10/01/31 ... |..10/01/2025 . [Cal 100.0000 ... .... 1,000,000 |......... 1,196,130 L0 . L0 ..10/01/2031 .
649661-AX-7 .. |NEW YORK NY GO Cont Call 5.000% 08/01/29 ... ..03/04/2025 . [ JP Morgan Chase ... . 1,000,000 |.. . 1,260,310 |.. ,044, L0 .. 1,039,684 |. 0 ..08/01/2029 .
93974D-PY-8 ...| WASHINGTON ST GO Cont Call 5.000% 07/01/28 ..... ..01/01/2025 . [Cal 100.0000 . 600,000 |............ 704,202 ....600,000 |.. 0. .. 600,000 |.... Ol ..07/01/2028 .
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 4,239,426 4,195,000 5,095,964 4,285,062 0 (27,917) 0 (27,917) 0 4,257,143 0 (17,718) (17,718) 132,641 XXX
ARIZONA BRD OF R Rev Bond Cont Call 5.000%
04048R-MC-7 .. |07/01/27 ..vvvvvriiiiniiiiiiiiiiiiiiiiis ..09/17/2025 . [Cal | 100.0000 ..... |oeeeerrrrrrrrrnninnns forreiiinnnns 450,000 [..vvvvvvnnnns 450,000 |............ 541,985 [..vvvvnnnnen 455,104 ...l (VN F, (5,104)[c.cevvnnnnnnnnnne (V) FRURRRR (5,104) |.cooeeeeeeennnn [N FRRR 450,000 |..ooeeeeeeenns (VN [V (VN O 27,250 |..07/01/2027 .
ARIZONA BRD OF R Rev Bond Cont Call 5.000%
04048R-MD-5 .. |07/01/28 ....evvvviiiiiiiiiiiiiiiiiiiiii ..09/17/2025 . [Cal | 100.0000 ..... |oeeeererrrrrrrnnnnens ferreininnnns 225,000 [ovvvvvvnnnns 225,000 |............ 268,106 |............ 227,406 |......coeeennnnn (VN F, (2,406)|..0vvnnnnnnnnnnne (V) FRURRRR (2,406) |-.cooeeeeeennnn [N FSRRR 225,000 [..oevennnnnnnnne (VN [V (VN O 13,625 [..07/01/2028 .
CENTRL PUGET SOU Rev Bond Cont Call 5.000%
18804R-FZ-7 .. | 11701730 cooeeiiieiiiiie ..11/01/2025 . [Cal | 100.0000 ..... |oeeeererrrrrrrrrnnnns fornninninnns 960,000 |............. 960,000 |......... 1,130,458 |............ 975,047 |, [V FRR (15,947)[ceevvviivninnnns (VN FR, (15,947) oo [N R 960,000 |...ooeeeeennnns (VN [V (VN O 48,000 |..11/01/2030 .
FLORIDA ST MUNI Rev Bond Cont Call 5.000%
342816-J4-8 .. 1 10/01/30 ..evvvvrriiiiiiiiiiiiiiiiii ..08/13/2025 . [Cal | 103.2920 ..o fevvveriniiriniiiiiens [ 516,460 [......vvvnees 500,000 |...evvveees 604,940 |............ 519,575 |l (VN F, (6,769)]......ccceennnn (V) FRURRRR (6,769) [..vvvvvvvvnnnnns [N FOORR 512,806 |........oeenn (VN FOR (12,806)|......... (12,808)]............. 38,127 |..10/01/2030 .
HARRIS CNTY TX Rev Bond Cont Call 5.000%
414005-WK-0 .. | 08/15/30 ... ..03/04/2025 . [Sun Trust .. ...684,411 ... ... 665,000 ...834,721 . 694,832 |.. ..691,722 |.... (7,310) e (7,310)].. ..08/15/2030 .

INDIANA ST F 2509
45470Y-EX-5 .. | 12/01/58 oeeeiiiiiiiiiiiiiiiiee i ..03/03/2025 . |Stifel Nicolaus & Co. . [eueeereriiuririienss foneiiiinis 994,700 |.......... 1,000,000 |......... 1,023,450 |......... 1,000,000 ....evvverrnnnnns [V SO (VN F [ AU [V IO 0f...c.. 1,000,000 |...cevveennnne [V RO (5,300)f........... (5,300)]..vvveeannns 5,813 ]..12/01/2058 .
LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink

54627R-AL-4 .. | 3.615% 02/01/29 ..08/01/2025 . | Paydoun .... ...366,365 |... .. 366,365 ... 366,365 ..02/01/2029 .
LOWER COLORADO RIVER

54811B-QN-4 .. |5.000% 05/15/29 .....covurriiiiaiiiiiiiiieeiiiiiee e ..03/04/2025 . | Goldman Sachs ...173,851 |... .... 170,000 ....210,057 (1, 489) ..05/15/2029 .

60416T-SV-1 .. | MINNESOTA ST HSG Rev Bond Call ~ 4.337% 01/01/47 |..12/01/2025 .|Call 100.0000 ... ...180,000 |... .. 180,000 ...180,000 .. ..01/01/2047 .
MISSOURI ST ENVR Rev Bond Cont Call ~ 5.000%

60636U-DC-0 .. | 07/01/26 ..eeeeeeeiiiiiieeeeiee e ..03/03/2025 . [Wachovia Bank ............feeeeeeiiiiiiiiiiiis feieennniins 85,623 [....ooeens 85,000 |............ 105,268 |............. 86,173 |.vveeeeenns 0 foiieeaenns (€073 F [V SR (402) [eeeeeeiiiaens (I IO 85,771 | 0 [ (PZ1:)] I [PZ:)] 2,869 |..07/01/2026 .
MISSOURI ST ENVR Rev Bond Cont Call ~ 5.000%

60636U-DD-8 .. | 01/01/27 ..veveieeiiiiiie e ..03/03/2025 . |Pershing .........cccooees feeeeennniiii i, 312,120 [e.oeeeeene 310,000 |............ 383,017 |....eeee. 314,230 | 0 fiiannes (1,449)]....cceiennns 0 foieeannns (1,449) |...eeniiiinn. [\ 312,781 | 0 [ (661)f.eeeennnnns (661)|...eeennnn. 10,463 |..01/01/2027 .
MUNI' ELEC AUTH OF GEORGIA Rev Bond Cont Cal |

626207-J7-0 .. |5.000% 01/01/26 ......eovveieniiiiiiiiiiiiiieeeeies ..01/01/2025 .| Cal | 100.0000 ... foueeeeeeeiiieee e 265,000 |............. 265,000 |.......c.... 319,654 |............ 265,000 f....cceennnnnenns [V R (LN R, [V R [\ U [\ 265,000 |...oeeeeeennnns (O R (L R [V PO 6,625 1..01/01/2026 .
NEW JERSEY ST TU Rev Bond Cont Call ~ 5.000%

646139-55-0 .. | 01/01/31 L.ovmiiii ..01/01/2025 .| Cal | 100.0000 ... foueeeeeeeiiieen el 1,100,000 |.......... 1,100,000 |......... 1,256,992 |......... 1,100,000 |.....coeennnnnnes [V R (LN R, [V R [\ U 0f....... 1,100,000 |........cc.... (O R (L R [V PO 27,500 |..01/01/2031 .
NEW YORK ST DORM Rev Bond Cont Call ~ 5.000%

64990C-DT-5 ...| 07/01/30 ..veeieeeiiiiiie e ..03/04/2025 . |Sun Trust .....oooeeiiiei [ e 719,628 |............. 700,000 |............ 874,377 |............ 728,554 | 0 fiiannes (3,276)].vvveeaaennnes 0 foieeannns (3,276) |-eerrraeeanns [\ 725,278 |o.eoeennnnens 0 fiinnens (5,680)|........... (5,650)]-.euvreeenns 23,722 ..07/01/2030 .
NEW YORK ST DORM Rev Bond Cont Call ~ 5.000%

64990C-DU-2 .| 07/01/31 Loveiieiiiiee e ..03/05/2025 . |Sun Trust .....ooooeeiiii [ e 728,879 |............. 710,000 |............ 883,247 |............ 738,426 | 0 fiiannes (3,313) ] 0 foieeannns (3,313) oo [\ 735,114 [ 0 fiinnens (6,235)|........... (6,285)f....cc..... 24,160 ..07/01/2031 .
PENNSYLVANIA ST Rev Bond Cont Call  5.000%

709235-XU-4 ...|09/01/29 ... ..03/04/2025 . |Sun Trust .. ...685,888 |... ... 665,000 ...840,646 . 696,226 |.. ..(3,208)[... ..(3,205)|... ..693,021 (7,134)[.... ..00/01/2029 .

REGL TRANSPRTN A Rev Bond Non Call
759911-2Y=5 .. | 07/01/27 weveiiiieiiiiie e ..03/03/2025 . [Wachovia Bank ............|eeeeeeiiiiiiiiiiiis |, 1,576,245 |.......... 1,500,000 |......... 1,821,735 |......... 1,604,647 | 0 fiinnens (7,019)] e 0 foeeeeannns (7,019) [eeeeeiiiees 0f....... 1,507,628 |......ccenneens 0 foueenns (21,383)[......... (21,383)f..ceenennne 50,625 |..07/01/2027 .
SCAGO SC EDUCTNL Rev Bond Cont Call ~ 5.000%
80585T-CE-9 .. | 12/01/28 ...

0. ..12/01/2028 .

.. 12/17/2025 .| Cal| 100.0000 ... ...275,000 |... .. 275,000 ...319,212 .277,088 .. ..(2,088)]...

...(2,088)]...

..275,000 |....
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TENNESSEE HSG DEV AGY RSDL FIN Rev Bond Cal |
88046K-FS-0 .. |6.000% 01/01/54 ....ovvvnniiiiiiiiiiiie ..03/27/2025 . |First Tennessee .........|oeeeeeeeeenniniinnns |oeeiinnnnns 316,206 [....evvvneeee 305,000 |...cceennnn 310,746 |............ 309,995 [....ouvinnnnnnnee [V F, [F:2))] S (VN F ()} [N . 309,866 |................ (VN F, 6,339 [..oeunnnnee 6,339 [ceuvennnnne 13,573 [..01/01/2054 .
TENNESSEE HSG DEV AGY RSDL FIN Rev Bond Cal |
88046K-FS-0 .. |6.000% 01/01/54 ....oevvnmniniiiiiiiie ..01/01/2025 . [Cal | 100.0000 ..... |oeeeeeeereiniiiiiiins ferveniniannns 10,000 f.evvvvvnvnnnee JUNVVV A 10,188 [.oevvveeenens 10,164 |t (VN (1 PO [V [V SO [V F 10,164 [o.ooevvnnnnnnee [V F (164)]............. [QLZ5] A 300 |..01/01/2054 .
UTILITY DEBT SEC Rev Bond Cont Call 5.000%
91802R-CV-9 .. | 12/15/30 ... ..02/04/2025 . | Wachovia Bank .. 545,000 ...698,897 .. (1,617))... .(8,276)].... ..12/15/2030 .

VIRGINIA ST CLG BLDG AUTH EDUC Rev Bond Cont Cal | .

92778V-EB-0 .. ]5.000% 02/01/28 .......eevvuuvunuunnnnnnnnninnninininnnnnns ..03/05/2025 . [Merrill Lynch ..oooovvveii]vnninninnnniineinnes |, 1,043,310 |.......... 1,000,000 ......... 1,203,630 |......... 1,056,306 [................. [V AP (4,641)]....0nnnnnnnnnns [V P (4,641) oo 0., 1,051,665 |................ [ P, (8,355)[........... [C505) ] 29,861 |..02/01/2028 .

0059999999 Subtotal - issuer credit obligations - municipal bonds - special revenue 12,228,361 11,986,365 14,187,691 12,351,812 0 (61,241) 0 (61,241) 0 12,290,572 0 (78,672) (78,672) 395,859 XXX

00724P-AC-3 .. | ADOBE INC Corp Note Call MW 2.150% 02/01/27 .... |..08/15/2025 .|Barclays Group InC. ....|oeceeierriiiiiiiiins |oeeiennnnns 201,947 [..eevvennnne 207,000 |...cceeennns 206,865 |............ 206,958 |.......coeeenn [V L PO, (VN LT S [N . 206,970 |..oooeeeenenns (VN F, (5,023)[........... [E 072} ] 4,661 [..02/01/2027 .
BANK OF AMER CRP Corp Note Call MW 1.658%

06051G-J0-3 .. | 03/11/27 ..evvviiiiiiiiiiiiiiiiieieieeeeeeeeeeeeee e ..01/28/2025 . [Morgan Stanley ...........loeeeeeeeeiiiiiiiiiins |, 579,858 [.....evvnneee 600,000 |............ 600,000 |............ 600,000 |........ceennnnn (VN (1 PO [V F [V SO (VN 600,000 |......cevvvennns (VN A (20,142)......... [ 73] 3,813 [..03/11/2027 .
BANK OF AMER CRP Corp Note Call MV 1.734%

06051G-JS-9 .. |07/22/27 .coovvviiiiiiiiiiiiiiiiiie ..09/11/2025 . [Merrill Lynch ....oooovvii]ernininnnnniiiiinins o, 587,340 [...ovvvnnnee 600,000 |............ 600,000 |............ 600,000 |........ccennnnn (VN (1 PO [V [V SO (VN 600,000 |......cevvvennns (VN A (12,660)|......... (12,660)]............. 11,849 [..07/22/2027 .
BANK OF AMER CRP Corp Note Call MV 3.384%

06051G-KM-0 .. |04/02/26 .....oooveviiiiiiiiiiiiiiiiiiieeceeccc ..04/02/2025 . [Cal | 100.0000 ..... |oeeeeeeeeiiiiiiniiins fervinninnnns 800,000 |............. 800,000 |............ 800,000 |............ 800,000 |.......ceeennnnn (VN (1 PO [V [V SO (VN 800,000 |.....cevvvvnnnns (VN (1 O [V O 13,536 |..04/02/2026 .
BAYLOR SCOTT & WHITE HOL Corp Note Call MW

072863-AG-8 .. |0.827% 11/15/25 ...ovvvviiiiiiiiiiiiiiiciiieeeeeeeeeeeees ..01/27/2025 . | JP Morgan Chase ......... |oeceeeeeeeeininninnns Joeeennnnens 634,426 |............. 655,000 |............ 655,000 |............ 655,000 [..evvvvvnnnnnnnee 0 (20,574)|......... (20,574)|...ccevnnneee 1,098 |..11/15/2025 .
CARGILL INC Corp Note Call MW 144A  0.750%

141781-BN=3 .. | 02/02/26 .......evvvvvrerrnnnniiiniiiiiiiiiiiiieiineeeianaaees ..01/28/2025 . [ JP Morgan Chase ... ...342,220 |... ... 365,000 .... 353,786 . 354,732 |.. 0. . (12,531)[......... (12,531)]... ..02/02/2026 .

20030N-CH-2 ...| COMCAST CORP Corp Note Call MW 3.550% 05/01/28 |..10/02/2025 .| Taxable Exchange . .375,000 |.. .373,676 |.. . 374,510 L0 .(4,887)|. .(4,887) ..05/01/2028 .

20030N-CT-6 .. | COMCAST CORP Corp Note Call MW 4.150% 10/15/28 |..10/09/2025 .| Taxable Exchange ...690,000 ...689,655 . 689,856 |.. 0. .10,426 |...........10,426 |... ..10/15/2028 .
EXXON MOBIL CORPORATION Corp Note Call MW 2.275%

30231G-BD-3 .. |08/16/26 .......evvvvvmmrnnnninnininiiiiiiiiiiiiinninnanaaaes ..03/10/2025 . [Morgan Stanley ...........loeeeeeeiiiiiiiiiiins |, 369,915 |.....oeeens 380,000 |......cc.... 380,000 |.....cennnn 380,000 [o.vvvvvvennnnnnee (VN (1 PO [V [V SO (VN 380,000 |ooeeieieiennns (VN A (10,085)|......... (10,085)]......ccvnn 4,923 |..08/16/2026 .
GENERAL DYNAMICS CORP Corp Note Call MW 1.150%

369550-BN=7 .. |06/01/26 ......evvvvrmrnnnnnnniniiiiiiiiiiiinieeieneneaenaanes ..09/11/2025 . [ Goldman Sachs ............|oeeeeeeeeeiiiiniinnns |, 382,106 [......eveeeee 390,000 |.oeeeennnns 389,388 |............ 389,825 |..oooeeiieins [V L PO, (VN 86 [ooeiiiiiinns [N 389,911 [ (VN F, (7,805)]........... (7,805)]..ccccennnns 3,501 [..06/01/2026 .
GOLDMAN SACHS GP Corp Note Call MW 4.559%%

381416G-XM-1 .. | 12/09/26 ...oooeeiiiiiiiiiiiiiiiii ..01/27/2025 . |Barclays Group InC. ....loeceoeeeiiiiiiiiiins Joeieninnins 871,974 |............. 900,000 |.....cceun.. 900,000 |.....c.nnn 900,000 [.vvvvvvvnnnnnnee (VN (1 PO [V F [V SO (VN 900,000 |ooeeeeiiiennns (VN A (28,026)|......... (28,026)[....cvvvvnnnnee 1,339 .. 12/09/2026 .
JPMORGAN CHASE Corp Note Call MW 1.040% 02/04/27

ABB4TP-BI-5 .. | .eevrvririiiiiiiiiiiiii ..01/28/2025 . [Merrill Lynch ....oooovviivnninnnnnniniiiiinns s 481,810 | 500,000 |.....cce... 500,000 |............ 500,000 [.eevvvvvnnnnnnee (VN (1 PO [V [V SO (VN 500,000 |..oooeereeennns (VN A (18,190)|......... (18,190)]...cccennnnnnd 2,528 |..02/04/2027 .
JPMORGAN CHASE Corp Note Call MW 1.578% 04/22/27

AB647P-CB-0 .. | .evvvrrrrrriiiriiiiiiiiiiiii ..03/10/2025 . [Wachovia Bank .........c..loeeeeeeieniiiiiiiiins |, 200,178 [..evvvennneee 300,000 |.....cceun.n 300,000 |.....c.nnnn 300,000 [o.vvvvvvennnnnnee (VN (1 PO [V [V SO (VN 300,000 |ooeereieiennns (VN F, (9,822)[........... (9,822)cevvvvnnnnnne 1,828 |..04/22/2027 .
JPMORGAN CHASE Corp Note Call MW 2.595% 02/24/26

ABB4TP-CV=6 .. | .evvvrrrrrriririniiiiiiiirsiii ..02/24/2025 . [Cal | 100.0000 ..... |oeeeeeeeeriiiiiniiins ferveninnnnns 800,000 |............. 800,000 |............ 800,000 |............ 800,000 |.......ceeeennnnn (VN (1 PO [V [V SO (VN 800,000 |.....cevvvvnnns (VN (1 O [V O 10,380 |..02/24/2026 .
MARS INC Corp Note Call MW 144A  2.700% 04/01/25

S71676-AA-3 .. | evrrrrrrrrrrrrnnrirriirissr s ..03/10/2025 . [Wachovia Bank ..........c.loeeeeeeeeniiiiniiinns |, 379,544 |............. 380,000 |......cc.... 379,749 |............ 379,989 |...ooeeieiiis (VN [ FO [V [ [N . 379,997 [oveeiiiinnnnnne [V F [5K))] EA—— [(K)] 4,560 |..04/01/2025 .
MORGAN STANLEY Corp Note Call MW 4.490% 12/10/26

B17446-8V-4 .. | .eeveriiiiiiiiiiiiiiiii ..01/27/2025 . [Barclays Group InC. ....loeeeeeeeiiiiiiiiiins |oeeeininnins 871,155 [c.evvnenees 900,000 |.....cceuen. 900,000 |.....c.nnn 900,000 [..vvvvvvvnnnnnnes (VN (1 PO [V [V SO (VN 900,000 |.ooeeeeieinnnns (VN A (28,845)|......... (28,845)[.....cuvnnnee 1,182 |..12/10/2026 .
MORGAN STANLEY Corp Note Call MW 4.810% 02/18/26

BATATY-EM-3 .. | evrereiiiiiiiiiiiiiiir ..02/18/2025 . [Cal | 100.0000 ..... |oeeeeeeeeeiniiiiiiens fervnininnnns 600,000 |............. 600,000 |............ 600,000 |............ 600,000 |........ccennnnn (VN (1 PO [V [V SO (VN 600,000 |......cevvvennns (VN (1 O [V O 7,890 |..02/18/2026 .
PACCAR FINANCIAL CORP Corp Note Non Call 1.800%

69371R-06-6 .. |02/06/25 .....ooevvviiiiiiiiiiiiiiiiiii ..02/06/2025 . [Maturity ....cocoooeviiiiis oovnniiiiiiiis s 283,000 [..evveennnnes 283,000 |..cceennnnn 282,771 |l 282,995 [....oeeiiiinnnnee (VN L7 PO [V [ R [N . 283,000 |oooeeeiinennns (VN (1 O 0 ..02/06/2025 .
TOYOTA MOTOR CREDIT CORP Corp Note MW 1.800%

89236T-GT-6 .. |02/13/25 ...ooooviiiiiiiiiii ..02/13/2025 . [Maturity ...ccoooeviiiiiias oreeniiiins s 1,000,000 |.......... 1,000,000 |............ 999,330 |.....oennnt 999,984 |.....oevvnnnnnnee [V L[] R (VN LG . 0....... 1,000,000 [..eevvvennnnnnee (VN (1 O 0 ..02/13/2025 .
BANK OF MONTREAL Corp Note Call MW 0.949%

06368E-DC-3 .. |01/22/27 .ooovviiiiiiiiiiiiiiii ..01/28/2025 . [Barclays Group InC. ....loeeeeeeeiiiiiiiiiins |, 674,527 |...evvennnne 700,000 |......cc.... 700,000 |............ 700,000 (25,473) | (25,473) ..01/22/2027 .
ROYAL BANK OF CANADA Corp Note MW 1.150%

T8016E-ZT-7 .. |07/14/26 ... ..09/11/2025 . [Merrill Lynch .. ...683,410 |... .... 700,000 ....699,762 . 699,925 |.. . (16,549)......... (16,549)|... ..07/14/2026 .

80685X-AC-5 .. | SCHLUMBERGER Corp Note Call MW 1.400% 09/17/25 |..01/28/2025 . [Market Axess ... ...166,643 |... .. 170,000 .. 169,79 . 169,970 |[.. (3,331 e (8,331)). ..09/17/2025 .
ANZ NEW ZEALAND INTL/LDN Corp Note Non Call 144A

00182E-BP-3 .. | 2.166% 02/18/25 .......evvvvvviriiiiiiiiiiiiiiiiiiieiieeaes ..02/18/2025 . [Maturity ...ccoooeviiiiiiss eeeeninenis e RZCUNVVVN 340,000 |............ 340,000 |............ 340,000 [ovvvvvvvvnnnnnnnn 0 feeeeeiiiiiin 0 [ O e 0 0 340,000 [t 0 v, [V [V O 3,682 [..02/18/2025 .
HSBC HOLDINGS PLC Corp Note Call 1.645% 04/18/26

404280-Cd=6 .. | +evunneeereriiieeee et ..01/28/2025 .| JP Morgan Chase ......... |oeeeeeeenieercinnnnns Jonnnennens 207,891 [covvvvnninns 300,000 |..evvveeens 300,000 |............ 300,000 [ouvvvuvnnnnnnnns (V) [V [V U O (VN FR 300,000 |.oeeeeeeennns (VN F (2,109)...vvvnnne [101)] R 1,385 |..04/18/2026 .
HSBC HOLDINGS PLC Corp Note Call MW 1.58%

404280-CM-9 .. |05/24/27 \ooooieeeeeeeeiieeeeeeeeeeee e ..08/28/2025 . |HSBC Securities Inc ....|ieeeeeeeeeiieeeeens Joveeeeeenns 313,386 [...vvvvnnnns 320,000)............ 320,000 | 320,000 [o.vvvvnnnnnnnnnes [V ooy [O O ooy [ [ OO 320,000 J..ooeeeieennn 0. (6,614))........... (6,614)]...ccccennnnn 3,884 [..05/24/2027 .
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MACQUARIE GROUP LTD Corp Note Call 144A  1.340% BNP Paribar Securities
55608J-AR-9 .. | 01/12/27 oo ..01/28/2025 . [COrp oovveveeiiiiiiiiiiiies e e LI X 7 145,000 |...ovvveenn 145,000 |............ 145,000 |......evvnnnnnnee (VN (1 PO [V F (I SO [N . 145,000 |...ooevvveennns (VN F, (4,768)]........... (4,768)]..cccceennnns 1,063 |..01/12/2027 .
MITSUBISHI UFJ FIN GRP Corp Note Non Cal | 1.412%
606822-BS-2 .. |07/17/25 .o ..01/28/2025 . [ JP Morgan Chase ......... |oeceeeeeeeeininninnns |oeeeenennnns 304,264 |............. 400,000 |............ 400,000 |............ 400,000 [..vvvevevnnnnnee (VN (1 PO [V [V SO (VN 400,000 |.ooooeeeeenennns (VN F, (5,736)|...0vvnneee (5,736)]-.ccceennns 3,012 (..07/17/2025 .
MIZUHO FINANCIAL GROUP COrp Note Call 1.234%
60687Y-BP-3 .. |05/22/27 ... .... |..03/05/2025 . Pershing ... ...495,265 |... ..515,000 ...515,000 .515,000 |[.. ..515,000 |.... ..05/22/2027 .
SUMITOMO MITSUI FINL GRP Corp Note Non Call
8656211-BV-1 .. 12.348% 01/15/25 ......ooooiiiiiiiii ..01/15/2025 . [Maturity ...ccooooviiiiiis onniiinni el 770,000 |....ccnnnnn 770,000 |.....cceun.. 770,000 |............ 770,000 |...oooeeeeennnns (VN (1 PO [V [V SO (VN 770,000 ..01/15/2025 .
SUMITOMO MITSUI FINL GRP Corp Note Non Call
8656211-CD-0 .. | 0.948% 01/12/26 ..01/28/2025 . |Pershing ... ...449,618 |... .. 465,000 ... 465,000 . 465,000 |.. ..465,000 |.... ..01/12/2026 .
TOTALENERGIES CAP IN .
89153V-AS-8 .. |01/10/25 ..oeviiiiiiiiiiiiiiiiieceieeee ..01/10/2025 . [Maturity ...cooooevoiiiiis ornniiniiis e 800,000 |............. 800,000 |............ 800,000 |............ 800,000 |.......ceeennnnn (VN (1 PO [V [V SO (VN 800,000 |.....cevvrrnnns (VN (1 O [V O 9,736 [..01/10/2025 .
UBS GROUP AG Corp Note Call 144A  1.364% 01/30/27
902613-AC-2 .. | +evrrrrrrrrrrriririitisrir ..01/28/2025 . [HSBC Securities Inc ....|occoooeeeiiiiiiiiins |, 357,331 |.eeeeeeeens 370,000 |.....ccc.... 370,000 |.....c.n.nn 370,000 [o.vvvevrennnnnnee (VN (1 PO [V F [V SO (VN 370,000 |ooeeeeierennns (VN A (12,669)......... (12,669)[....cvvvennnnes 2,509 |..01/30/2027 .
UBS GROUP AG Corp Note Call 144A  1.494% 08/10/27
902613-AH-1 .. | 1evreiiiiiiiiiiieiii ..09/11/2025 . [Merrill Lynch ....oooovvii]vnninnnnnniiiiiiiins o, 370,538 [....ouvvneee 380,000 |.....cceun.. 380,000 |.....cen.nn 380,000 [o.vvvvvvennnnnnee (VN (1 PO [V F (I SO (VN 380,000 |oooeeiiiienns (VN F, (9,462)|........... (9,462)[..cvvvvvnnnne 6,182 [..08/10/2027 .
WESTPAC BANKING CORP Corp Note Non Cal | 1.150%
961214-ER-0 .. |06/03/26 ......eevvveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeees ..09/11/2025 . | Wachovia Bank ............]oeeeeeieiiiiiiiinnns |oeeeinnns 685,664 |............. 700,000 |............ 699,461 |............ 699,844 |................. [ 76 |oeeeeeiiiiiianens [ P (T [ 699,920 [................ [ (14,256))|......... (14,256)[......cccuueees 6,239 |..06/03/2026 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 17,484,280 17,790,000 17,784,239 17,788,588 0 393 0 393 0 17,788,981 0 (304,701) (304,701) 196,577 XXX
EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A
204490-AA-5 ...1 1.400% 07/07/25 ..evvvvvvvrinnniniiiiiiiiiiiiiiiiisininnnnns ..01/28/2025 . [ JP Morgan Chase ......... |oeeeeeeeeeeneeninnns |oeeenennnns 246,588 |.......ouuee. 250,000 |............ 249,543 |............ 249,951 [...evviiiiiinnnne (VN [ PP [V O [ [N FRRR 249,959 |...ooiviiiinnns (VN FR [K7A1] S (3,37 1,964 1..07/07/2025 .
GUARDIAN LIFE GLOB FUND Corp Note Non Call 144A
40139L-BC-6 .. | 0.875% 12/10/25 ..01/27/2025 . | Goldman Sachs ..2,423,675 |........... 2,500,000 |......... 2,498,300 ..2,499,675 |.. L0 ..2,499,700 |.... . (76,020)......... (76,025)... ..12/10/2025 .
GUARDIAN LIFE GLOB F! .
40139L-BD-4 .. 105/13/26 ..ovvvvieiiiiiiiiiiiiiiiiiiiieeeeeeeee ..09/11/2025 . [ Merrill Lynch ..vvvvvvveii]eveeeeiiieeiieieeeens |oveeeeeees 519,856 [....uvvneenns 530,000 )............ 530,000 |...eeennnnn 530,000 [o.uvvvnnnnnnnnnns 0, O oy O ooy [ [ OO 530,000 |..ooeeeieennn 0ee.. (10, 144)|......... (10, 144)...ovvvnnnnnens 5,502 |..06/13/2026 .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 3,190,119 3,280,000 3,277,843 3,279,626 0 33 0 33 0 3,279,659 0 (89,540) (89,540), 10,383 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 53,836,068 54,061,365 56,840,555 54,204,102 0 (65,69 ) 0 (65,69%) 0 54,138,403 0 (318,798) (318,798), 1,077,048 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 53,836,068 54,061,365 56,840,555 54,204,102 0 (65,69 ) 0 (65,69%) 0 54,138,403 0 (318,798) (318,798), 1,077,048 XXX
0509999998. Total - issuer credit obligations - Part 5 35,701,231 34,842,000 35,238,377 0 0 (5,263) 0 (5,263) 0 35,233,118 0 468,111 468, 111 422,306 XXX
0509999999. Total - issuer credit obligations 89,537,299 88,903,365 92,078,932 54,204,102 0 (70,959) 0 (70,959) 0 89,371,521 0 149,313 149,313 1,499,354 XXX
361790-JS-1 .. | GNMA Pool MA2073 MBS ~ 3.500% 07/20/44 ..12/01/2025 . [Paydown .. .32,904 |. . 34,160 L0 ..(1,257) 0. .(1,257) L0 32,904 |. 0 .0 .0 ..07/20/2044 .
361790-2Y-3 .. | GNMA Pool MA7991 MBS  4.500% 04/20/52 ..12/01/2025 . [Paydown . .87,216 89,727 L0 ..(2,512) 0. .(2,512) .0 87,216 |. 0 .0 ..04/20/2052 .
36179-JU-3 .. | GNMA Pool MA7475 MBS  4.000% 07/20/51 ..12/01/2025 . [Paydown . . 22,765 23,612 L0 . (847) 0. ... (847) L0 22,765 |. 0 .0 ..07/20/2051 .
3622A2-28-8 .. | GNMA Pool 784367 MBS ~ 4.000% 03/15/44 ..12/01/2025 . [Paydown . .56,836 59,821 L0 ..(2,986) 0. .(2 986) .0 56,835 |. 0 .0 ..03/15/2044 .
3622AB-DV-1 .. | GNMA Pool 785616 MBS ~ 2.500% 09/20/51 ..12/01/2025 . [ Paydown . .59,733 51,245 L0 8,487 0. .. 8,487 L0 59,733 |. 0 .0 ..09/20/2051 .
3622AC-CP-3 ...| GNMA Pool 786478 MBS ~ 5.500% 01/20/63 . ..12/01/2025 . [Paydown . .93,913 96,475 L0 ..(2,562) 0. .(2,562) .0 93,013 |. 0 .0 ..01/20/2083 .
38383G-AV-3 .. | GNMA GNR 2022-10 UH RMBS  2.500% 12/20/51 ..12/01/2025 . | Paydown .. ...70,981 ... .. 71,425 |.. 0. .. (444)]... .0 ...70,981 0. .0 .. ..12/20/2051 .
1019999999. Subtotal - asset-backed securities - financial asset-backed secuntles self- I|qU|dat|ng
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 424,347 426,465 0 (2,121) 0 (2,121) 424,347 0 0 XXX
3128MJ-UX-6 .. |FHLMC Pool GO8597 MBS  3.500% 07/01/44 .. .. |--12/01/2025 . |Paydown .. ..8,516 |... L0 .. (158)]... . (158) |... ....8,516 |.... L0 .0 . ..07/01/2044 .
31320N-GA-0 .. | FHLMC Pool ZA4693 MBS ~ 3.500% 07/01/46 . ..12/01/2025 . [Paydown . . 26,944 L0 0. .(1,235) 26,944 |. 0 .0 ..07/01/2046 .
313290-50-0 ...|FHLMC Pool ZA7155 MBS ~ 4.000% 06/01/49 .. ..12/01/2025 . [Paydown . . 12,083 L0 0. ... (518) 12,083 |. 0 .0 ..06/01/2049 .
313290-IIE-7 .. |FHLMC Pool ZA6945 MBS ~ 4.000% 05/01/49 ..12/01/2025 . [ Paydown . 21,7112 s L0 0. .(1,118) 27,712 | 0 .0 ..05/01/2049 .
3132AA-M7-6 .. | FHLMC Pool ZS9382 MBS ~ 3.000% 09/01/43 ..12/01/2025 . [Paydown . 163,907 . 165,633 L0 0. (11,726) ..163,907 |. 0 .0 ..09/01/2043 .
3132AC-SX-9 ...|FHLMC Pool ZT0534 MBS ~ 3.500% 12/01/47 ..12/01/2025 . [ Paydown . . 40,362 43,708 L0 0. .(3,346) 40,362 |. 0 .0 ..12/01/2047 .
3132AD-ME-5 .. |FHLMC Pool ZT1257 MBS ~ 3.000% 01/01/46 . ..12/01/2025 . [Paydown . .68,472 74,062 L0 0. .(5,590) 68,472 |. 0 .0 ..01/01/2046 .
3132AD-TZ-1 .. | FHLMC Pool ZT1468 MBS ~ 3.000% 11/01/46 . ..12/01/2025 . [Paydown . .51,962 56,258 L0 0. . (4,29) 51,962 |. 0 .0 ..11/01/2046 .
3132DM-RT-4 ...|FHLMC Pool SD0498 MBS ~ 3.000% 06/01/44 .. ..12/01/2025 . [Paydown . . 56,489 60,906 L0 0. .(4,417) 56,489 |. 0 .0 ..06/01/2044 .
3132DN-QE-6 ...|FHLMC Pool S$D1353 MBS ~ 3.500% 06/01/52 .. . [-.12/01/2025 . |Paydown .... ....80,013 |... .. 74,088 |.. e 0 [t 5,925 | 0 [, 5,025 |... ...80,013 |.... L0 .0 . ..06/01/2052 .
3132D0-FN-1 ...| FHLMC Pool SD2873 MBS ~ 3.000% 01/01/52 .. . |..12/01/2025 . Paydown ... ....62,635 |... .. 55,869 |[.. v 0 [ 8,766 | 0 [ 6,766 |... ...62,635 |.... L0 .0 . ..01/01/2062 .
3132E0-211-3 .. | FHLMC Pool SD4380 MBS ~ 6.000% 11/01/53 ..12/01/2025 . [Paydown . .69,390 71,342 L0 .(1,951) 69,390 |. 0 .0 ..11/01/2083 .
3132H4-CQ-2 ...|FHLMC Pool U90979 MBS  3.500% 07/01/42 ..12/01/2025 . [Paydown . . 47,403 48,879 L0 .(1,476) 47,403 |. 0 .0 ..07/01/2042 .
3132H7-DU-5 ...|FHLMC Pool U99114 MBS ~ 3.500% 02/01/44 .. .. [..12/01/2025 .|Paydown .... ....54,466 |... .. 56,227 |.. JUR () SRR & . L (1,781)).. L0 ...54,466 |.... L0 0. ..02/01/2044 .
3132L8-SW-8 .. | FHLMC Pool V83233 MBS  4.000% 06/01/47 ............ .. 12/01/2025 . |Paydown ....oevvvvvviviiiiii]eriiieiiiiiiiiiieees e, 6,5041...............6,504|............. 6,717 |..............6 678 |.............. O (A7) O [RLD) 0l 6,504 | [ oy 0 ..06/01/2047 .
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3132L9-Y8-2 .. |FHLMC Pool V84335 MBS ~ 4.500% 06/01/48 ............ ..12/01/2025 .| Paydown ......ovvvviinnnnes oernnnnnneiiiiines feeeieiian T752 feeeeeiiiiienn 1,752 | 7,988 [ 7,979 [ [N IR 7777 5 | R | [ FORRRRRUURRR (775 N R | ) R, 7,752 |oveeiieniniens [V O 0 ..06/01/2048 .
31335A-5Z-7 .. |FHLMC Pool G60864 MBS ~ 3.000% 02/01/47 . ..12/01/2025 . | Paydown ... ....30,939 |... ...32,944 |.. 0. .0 ...(2,006) ... ...30,939 [.... 0. 0. ..02/01/2047 .
31335A-U5-5 ...| FHLMC Pool G60604 MBS ~ 3.500% 10/01/45 .. ..12/01/2025 . | Paydown . . 15,523 15,970 L0 ... (447) 15,523 |. 0 .0 ..10/01/2045 .
31335A-WT-1 .. | FHLMC Pool G60658 MBS  3.500% 07/01/46 . ..12/01/2025 . | Paydown . . 27,099 29,805 L0 .(2,706) 27,099 |. 0 .0 ..07/01/2046 .
31335A-WU-8 .. | FHLMC Pool G60659 MBS ~ 3.500% 08/01/46 ..12/01/2025 . | Paydown . .10,338 10,395 L0 ..(58) 10,338 |. 0 .0 ..08/01/2046 .
31335B-C9-5 ...| FHLMC Pool G60996 MBS ~ 3.500% 05/01/47 .. ..12/01/2025 .| Paydown . . 45,941 47,478 L0 .(1,537) 45,941 |. 0 .0 ..05/01/2047 .
31335B-DF-0 .. |FHLMC Pool G61002 MBS ~ 4.000% 05/01/47 . ..12/01/2025 . | Paydown . 47,743 50,386 L0 .(2,642) 47,743 |. 0 .0 ..06/01/2047 .
3133AX-X6-4 .. |FHLMC Pool QD1601 MBS ~ 2.500% 12/01/51 .. ..12/01/2025 . | Paydown . 52,224 53,675 L0 .(1,451) 52,224 |. 0 .0 ..12/01/2051 .
3133BM-QE-8 .. | FHLMC Pool QF0453 MBS ~ 4.500% 09/01/52 ..12/01/2025 . | Paydown . 210,089 . 206,868 L0 .32 ..210,089 |. 0 .0 ..09/01/2062 .
3133CL-QT-6 .. | FHLMC Pool QH7666 MBS ~ 5.500% 01/01/54 ..12/01/2025 . | Paydown . . 85,247 86,065 L0 85,247 |. 0 .0 ..01/01/2054 .
3133KL-A7-2 .. |FHLMC Pool RA4530 MBS  2.500% 02/01/51 ..12/01/2025 . | Paydown . . 29,404 30,572 L0 29,404 |. 0 .0 ..02/01/2051 .
3133KR-VT-8 .. |FHLMC Pool RA9626 MBS  5.500% 08/01/53 . ..12/01/2025 . | Paydown . .57,882 57,835 L0 57,882 |. 0 .0 ..08/01/2053 .
3136BU-BG-4 .. | FNMA FNR 2024-105 ET RMBS ~ 0.125% 01/25/55 ..12/01/2025 . | Paydown . 426,835 . 350,696 L0 ..426,835 |. 0 .0 ..01/25/2085 .
3138A5-ZL-9 .. |FNMA Pool AH4346 MBS ~ 3.500% 02/01/26 .. ..12/01/2025 .| Paydown . . 12,156 12,258 L0 12,156 |. 0 .0 ..02/01/2026 .
3138A6-AK-6 .. | FNMA Pool AH4509 MBS  3.500% 01/01/26 ..12/01/2025 . | Paydown . .31,783 31,795 L0 31,783 |. 0 .0 ..01/01/2026 .
3138AW-NM-1 .. | FNMA Pool AJ4895 MBS ~ 4.000% 01/01/42 ..12/01/2025 . | Paydown . . 37,988 .39,599 L0 37,988 |. 0 .0 ..01/01/2042 .
3138E0-RK-7 .. | FNMA Pool AJ7689 MBS ~ 4.000% 12/01/41 ..12/01/2025 . | Paydown . 21,119 21,775 L0 21,119 |. 0 .0 ..12/01/2041 .
3138E5-G4-4 .. |FNMA Pool AK1118 MBS ~ 3.500% 02/01/42 ... . |--12/01/2025 . |Paydown .... ....45,703 |... .. 47,638 |.. 0. ...45,703 |.... 0. 0. ..02/01/2042 .
3138EH-BN-1 .. | FNMA Pool AL0944 MBS ~ 3.000% 11/01/26 ... . |..12/01/2025 . | Paydown .... 27,595 ... .. 27,799 |.. 0. .. 21,5% |.... .0 0. ..11/01/2026 .
3138EJ-XZ-6 .. | FNMA Pool AL2495 MBS ~ 4.000% 03/01/42 ..12/01/2025 .| Paydown . 15,179 16,049 L0 15,179 |. 0 .0 ..03/01/2042 .
3138EK-2D-6 .. |FNMA Pool AL3471 MBS ~ 4.000% 12/01/42 ..12/01/2025 . | Paydown . . 23,361 24,547 L0 23,361 |. 0 .0 ..12/01/2042 .
3138EQ-FH-0 .. |FNMA Pool AL7367 MBS ~ 4.500% 01/01/42 ... . |--12/01/2025 . |Paydown .... ....21,869 |... 28,172 |.. 0. ...21,869 |.... 0. 0. ..01/01/2042 .
3138EQ-KY-7 .. |FNMA Pool AL7510 MBS  3.500% 10/01/45 ... . |..12/01/2025 . | Paydown .... ....55,793 |... .. 60,554 |.. 0. ...55,793 |.... .0 0. ..10/01/2045 .
3138EQ-RU-8 .. |FNMA Pool AL7698 MBS ~ 3.500% 11/01/45 ..12/01/2025 . | Paydown . 41,793 45,370 L0 41,793 |. 0 .0 ..11/01/2045 .
3138ER-2F-6 .. | FNMA Pool AL9773 MBS  3.000% 01/01/47 ..12/01/2025 . | Paydown . .21,020 21,115 L0 21,020 |. 0 .0 ..01/01/2047 .
3138ER-NX-4 .. | FNMA Pool AL9405 MBS ~ 3.500% 06/01/44 ... . |--12/01/2025 . |Paydown .... 22,399 (... .. 23,397 |.. 0. 022,399 |.... 0. 0. ..06/01/2044 .
3138ER-R4-4 ...|FNMA Pool AL9506 MBS ~ 3.000% 11/01/46 ... . |-.12/01/2025 . | Paydown ... 19,211 | .. 19,046 |.. 0. 19211 .0 0. ..11/01/2046 .
3138ER-TY-6 .. | FNMA Pool AL9566 MBS ~ 3.500% 06/01/46 ..12/01/2025 .| Paydown . 32,284 35,222 L0 32,284 |. 0 .0 ..06/01/2046 .
3138MK-4P-8 .. | FNMA Pool AQ4429 MBS ~ 3.500% 11/01/42 ..12/01/2025 . | Paydown . 9,987 10,411 L0 .9,987 | 0 .0 ..11/01/2042 .
3138WA-GA-9 .. | FNMA Pool AS1092 MBS ~ 4.000% 11/01/43 ..12/01/2025 .| Paydown . . 60,449 63,556 L0 60,449 |. 0 .0 ..11/01/2043 .
3138WH-KJ-0 .. | FNMA Pool AS7496 MBS ~ 3.000% 07/01/46 ..12/01/2025 . | Paydown . .21,231 21,157 L0 21,231 |. 0 .0 ..07/01/2046 .
3138WH-LN-0 .. | FNMA Pool AS7532 MBS ~ 3.000% 07/01/46 ..12/01/2025 .| Paydown . . 40,327 40,187 L0 40,327 |. 0 .0 ..07/01/2046 .
3138X0-MT-2 .. | FNMA Pool AU1269 MBS ~ 3.000% 07/01/28 ..12/01/2025 . | Paydown . .46,758 47,173 L0 46,758 |. 0 .0 ..07/01/2028 .
3138XT-AS-4 .. |FNMA Pool AN3616 MBS ~ 4.000% 06/01/44 ..12/01/2025 .| Paydown . . 32,673 34,369 L0 32,673 |. 0 .0 ..06/01/2044 .
3138Y1-7A-7 .. |FNMA Pool AX0888 MBS  4.000% 10/01/44 ..12/01/2025 . | Paydown . .28,751 30,192 L0 28,751 |. 0 .0 ..10/01/2044 .
3138YV-6F-1 .. | FNMA Pool AZ4469 MBS  3.500% 08/01/45 ..12/01/2025 .| Paydown . . 39,866 40,924 L0 39,866 |. 0 .0 ..08/01/2045 .
3140F0-JG-0 .. | FNMA Pool BC4762 MBS ~ 3.500% 10/01/46 ..12/01/2025 . | Paydown . . 30,265 33,163 L0 30,265 |. 0 .0 ..10/01/2046 .
3140FB-EF-3 .. | FNMA Pool BD3733 MBS ~ 3.500% 08/01/46 ..12/01/2025 . | Paydown . . 18,294 19,253 L0 18,294 |. 0 .0 ..08/01/2046 .
3140FE-5W-0 .. | FNMA Pool BD7160 MBS  4.000% 04/01/47 ..12/01/2025 . | Paydown . . 15,283 16,592 L0 15,283 |. 0 .0 ..04/01/2047 .
3140FX-GJ-5 .. | FNMA Pool BF0200 MBS  3.500% 11/01/51 ..12/01/2025 .| Paydown . . 32,354 33,748 L0 32,354 |. 0 .0 ..11/01/2051 .
3140FX-L7-5 .. | FNMA Pool BF0349 MBS ~ 4.500% 11/01/41 ..12/01/2025 . | Paydown . .37,814 40,613 L0 37,814 |. 0 .0 ..11/01/2041 .
3140J6-CK-1 .. | FNMA Pool BM1873 MBS ~ 3.500% 09/01/47 ..12/01/2025 . | Paydown . .16,016 15,939 L0 16,016 |. 0 .0 ..09/01/2047 .
3140J7-2D-6 .. |FNMA Pool BM3471 MBS ~ 3.500% 01/01/48 ... . |..12/01/2025 . | Paydown .... ... 22,604 |... .. 24,402 |.. 0. ... 22,604 |.... .0 0. ..01/01/2048 .
3140J7-6D-2 .. | FNMA Pool BM3567 MBS ~ 4.000% 09/01/47 ... . |--12/01/2025 . |Paydown .... ....21,893 (... ...22,355 |.. 0. ...21,893 [.... 0. 0. ..09/01/2047 .
3140J7-UN-3 ...|FNMA Pool BM3288 MBS ~ 3.500% 12/01/46 ..12/01/2025 . | Paydown . . 24,499 26,545 L0 24,499 |. 0 .0 ..12/01/2046 .
3140J8-A7-8 .. | FNMA Pool BM3629 MBS  3.500% 03/01/48 ..12/01/2025 . | Paydown . .26,889 28,196 L0 26,889 |. 0 .0 ..03/01/2048 .
3140J8-BR-3 .. | FNMA Pool BM3647 MBS ~ 4.500% 02/01/47 ... . |..12/01/2025 . | Paydown .... 19122 .. 19,965 |.. 0. ...19,122 |.... .0 0. ..02/01/2047 .
3140J9-5G-2 ...| FNMA Pool BM5346 MBS ~ 3.500% 12/01/46 ... . |--12/01/2025 . |Paydown .... ... 48,920 |... .. 52,768 |.. 0. ...48,920 |.... 0. 0. ..12/01/2046 .
3140J9-L6-6 .. | FNMA Pool BM4848 MBS ~ 4.000% 12/01/43 ..12/01/2025 . | Paydown . . 55,203 58,450 L0 55,203 |. 0 .0 ..12/01/2043 .
3140J9-LN-9 ...|FNMA Pool BM4832 MBS ~ 3.000% 12/01/47 ..12/01/2025 . | Paydown . . 41,430 44,791 L0 41,430 |. 0 .0 ..12/01/2047 .
3140J9-VV-0 .. |FNMA Pool BM5127 MBS  3.500% 03/01/47 ..12/01/2025 . | Paydown . .55,687 60,559 L0 55,687 |. 0 .0 ..03/01/2047 .
3140JA-PUI-2 .. | FNMA Pool BM5836 MBS ~ 3.000% 09/01/46 ..12/01/2025 .| Paydown . . 76,932 78,112 L0 76,932 |. 0 .0 ..09/01/2046 .
3140JB-W5-1 .. | FNMA Pool BMG967 MBS  3.500% 01/01/61 ..12/01/2025 . | Paydown . 107,622 96,558 L0 ..107,622 |. 0 .0 ..01/01/2061 .
3140M1-F2-5 .. |FNMA Pool BUO184 MBS ~ 2.000% 10/01/51 ..12/01/2025 .| Paydown . .60,387 60,592 L0 60,387 |. 0 .0 ..10/01/2051 .
3140M5-UQ-6 .. | FNMA Pool BU4190 MBS ~ 6.000% 10/01/53 ..12/01/2025 .| Paydown . .20,360 20,886 L0 20,360 |. 0 .0 ..10/01/2053 .
3140MF-Z4-8 .. | FNMA Pool BV2562 MBS ~ 4.500% 07/01/52 ..12/01/2025 .| Paydown . . 44,604 44,585 L0 44,604 |. 0 .0 ..07/01/2052 .
3140MR-3K-1 .. | FNMA Pool BI0B01 MBS ~ 5.000% 09/01/52 ..12/01/2025 . | Paydown . . 47,029 47,742 L0 47,029 |. 0 .0 ..09/01/2062 .
314008-WH-1 .. | FNMA Pool CA1560 MBS  4.500% 04/01/48 ... ..12/01/2025 .| Paydown ... ...25,690 [... .. 26,848 |.. 0. .. (1,158) ... ...25,690 |.... .0 .. 0. ..04/01/2048 .




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE UNITEDHEALTHCARE OF NEW ENGLAND, INC.

SCHEDULE D - PART 4

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

¥'Gl3

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
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-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
31400L-YS-9 .. |FNMA Pool CB1620 MBS ~ 2.000% 09/01/51 ............. ..12/01/2025 . | Paydown 0 (VN FORR (130) (VN A 0 ..09/01/2051 .
3140QM-KC-7 .. | FNMA Pool CB2090 MBS ~ 2.500% 11/01/51 ... .. |-.12/01/2025 . |Paydown .... 0. .0 e (1,350) | .0 ...54, 0. 0. ..11/01/2051 .
31400N-B6-8 .. | FNMA Pool CB2760 MBS  3.500% 02/01/52 ..12/01/2025 . | Paydown . L0 0. .(1,3%4) .0 38 893 |. 0 .0 ..02/01/2062 .
31400P-3\-7 .. | FNMA Pool CB4403 MBS ~ 5.000% 08/01/52 ..12/01/2025 . | Paydown . L0 0. .(392) .0 52,286 |. 0 .0 ..08/01/2052 .
314000-3G-8 .. |FNMA Pool CB5298 MBS ~ 5.500% 12/01/52 ..12/01/2025 . | Paydown . L0 0. .(1,059) .0 73,729 |. 0 .0 ..12/01/2062 .
31400R-CB-7 .. | FNMA Pool CB5465 MBS ~ 5.500% 01/01/53 ..12/01/2025 .| Paydown . L0 0. .(1,026) .0 64,765 |. 0 .0 ..01/01/2053 .
31400R-EJ-8 .. |FNMA Pool CB5536 MBS ~ 5.000% 01/01/53 ..12/01/2025 . | Paydown . L0 0. ..506 .0 96,251 |. 0 .0 ..01/01/2053 .
31400S-4K-4 ...|FNMA Pool CB7125 MBS ~ 6.000% 09/01/53 ..12/01/2025 . | Paydown . L0 0. .(1,272) .0 44,603 |. 0 .0 ..09/01/2053 .
31400S-2Y-0 .. |FNMA Pool CB7058 MBS  6.000% 09/01/53 ..12/01/2025 . | Paydown . L0 0. .(2,757) .0 64,586 |. 0 .0 ..09/01/2063 .
3140QU-D3-7 ...| FNMA Pool CB8221 MBS ~ 5.500% 03/01/54 ..12/01/2025 . | Paydown . L0 0. (602) .0 43,260 |. 0 .0 ..03/01/2054 .
3140QV-J2-1 .. | FNMA Pool CB9280 MBS ~ 5.500% 10/01/54 ..12/01/2025 . | Paydown . L0 0. .(1,411) .0 47,493 |. 0 .0 ..10/01/2054 .
3140QV-NR-1 .. | FNMA Pool CB9399 MBS ~ 5.500% 11/01/54 ..12/01/2025 . | Paydown . L0 0. ... (752) .0 36,721 |. 0 .0 ..11/01/2054 .
3140X4-F5-0 .. |FNMA Pool FM1087 MBS  3.500% 06/01/47 ..12/01/2025 . | Paydown . L0 0. . (2,429) .0 26,117 |. 0 .0 ..06/01/2047 .
3140X4-YS-9 .. |FNMA Pool FM1620 MBS  4.000% 09/01/46 ..12/01/2025 .| Paydown . L0 0. .(1,531) .0 23,854 |. 0 .0 ..09/01/2046 .
3140X6-RR-4 .. | FNMA Pool FM3195 MBS ~ 3.500% 11/01/45 ..12/01/2025 . | Paydown . L0 0. .(3,178) .0 33,235 |. 0 .0 ..11/01/2045 .
3140X7-BJ-7 .. | FNMA Pool FM3640 MBS ~ 4.000% 12/01/47 ..12/01/2025 . | Paydown . L0 0. .(1,913) .0 23,980 |. 0 .0 ..12/01/2047 .
3140X7-P9-4 .. |FNMA Pool FM4047 MBS  3.500% 09/01/46 ..12/01/2025 . | Paydown . L0 0. .(5,539) .0 59,056 |. 0 .0 ..09/01/2046 .
3140X8-P3-5 .. | FNMA Pool FM4941 MBS ~ 3.000% 02/01/47 ... . |-.12/01/2025 . |Paydown .... 0. . ... (1,286) |... .0 L.21,443 ... 0. 0. ..02/01/2047 .
3140XG-BP-3 .. | FNMA Pool FS094 MBS ~ 4.000% 03/01/52 .... ..12/01/2025 . | Paydown ... 0. .0 L (1,912) .0 ...87,811 [.... .0 0. ..03/01/2062 .
3140XG-FY-0 .. | FNMA Pool FS1082 MBS ~ 2.500% 03/01/52 ..12/01/2025 .| Paydown . L0 0 .. 3,420 .0 27,572 |. 0 .0 ..03/01/2052 .
3140XG-JV-2 .. |FNMA Pool FS1175 MBS~ 3.500% 03/01/52 ..12/01/2025 . | Paydown . L0 .0 69,209 |. 0 .0 ..03/01/2062 .
3140XH-WR-4 .. | FNMA Pool FS2455 MBS ~ 4.000% 07/01/52 ... . |--12/01/2025 . |Paydown .... .. 9%, .. 0. .0 ...95,242 |.... 0. 0. ..07/01/2052 .
3140XJ-MN-0 .. | FNMA Pool FS3064 MBS ~ 3.000% 04/01/52 ... . |..12/01/2025 . |Paydown .... .. 42,786 |.. 0. .0 47,251 .. .0 0. ..04/01/2052 .
3140XR-AH-8 .. | FNMA Pool FS9007 MBS  5.500% 09/01/54 ..12/01/2025 . | Paydown . L0 .0 ..116,699 |. 0 .0 ..09/01/2054 .
31410L-C5-9 .. |FNMA Pool 890292 MBS ~ 4.500% 01/01/41 ..12/01/2025 . | Paydown . L0 .0 .8,724 | 0 .0 ..01/01/2041 .
31410L-WR-9 .. | FNMA Pool 890856 MBS  3.500% 01/01/47 ... . |--12/01/2025 . |Paydown .... 0. .0 24191 [l 0. 0. ..01/01/2047 .
31416W-T3-6 .. |FNMA Pool AB1469 MBS  4.500% 09/01/40 ... . |..12/01/2025 . | Paydown .... 0. .0 ... 5,202 |.... .0 0. ..09/01/2040 .
31416W-2Z)-5 .. | FNMA Pool AB1656 MBS  4.000% 10/01/40 ..12/01/2025 .| Paydown . L0 .0 14,963 |. 0 .0 ..10/01/2040 .
31417A-P6-0 .. |FNMA Pool AB4044 MBS ~ 3.500% 12/01/41 ..12/01/2025 . | Paydown . L0 .0 76,880 |. 0 .0 ..12/01/2041 .
31417B-HL-4 .. |FNMA Pool AB4734 MBS ~ 3.000% 03/01/27 ..12/01/2025 .| Paydown . L0 .0 45,479 |. 0 .0 ..03/01/2027 .
31418E-BT-6 .. | FNMA Pool MA4549 MBS  3.000% 02/01/52 ..12/01/2025 . | Paydown . L0 .0 43,801 |. 0 .0 ..02/01/2062 .
31418P-S7-1 .. | FNMA Pool AD2341 MBS ~ 4.500% 03/01/40 ..12/01/2025 .| Paydown . L0 .0 .5,372 | 0 .0 ..03/01/2040 .
31419A-U8-8 .. | FNMA Pool AE0B06 MBS  4.000% 11/01/40 ..12/01/2025 . | Paydown . L0 .0 20,835 |. 0 .0 ..11/01/2040 .
31419B-PY-5 .. |FNMA Pool AE1338 MBS  3.500% 08/01/25 ..08/01/2025 .| Paydown . L0 .0 2,400 | 0 .0 ..08/01/2025 .
31419D-B5-9 ...|FNMA Pool AE2759 MBS  3.500% 08/01/26 ..12/01/2025 . | Paydown . L0 . .0 .5,560 | 0 .0 ..08/01/2026 .
3142GR-WIM-8 .. | FHLMC Pool RJ1551 MBS  5.500% 05/01/54 ..12/01/2025 . | Paydown .. 0. ,212)]... .0 ...56,6% |.... .0 .. .. 0. ..05/01/2054 .
1039999999 Subtotal - asset-backed securities - financial asset-backed secuntles self- I|qU|dat|ng
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 4,976,811 4,976,811 5,043,696 5,021,943 0 (45,135) 0 (45,135) 0 4,976,811 0 0 0 100,259 XXX
3137FM-D2-5 .. [FHLMC FHVS KGO1 A7 CMBS  2.875% 04/25/26 ......... [..02/04/2025 . [Barclays Group Inc. .o.foeoiiiiioiiiiiiiis |ooieenns 786,844 |............. 800,000 [........eeee 823,969 [............ 803,034 |....iiiiinnnnns [V oo, [C- LD o, [ [C-10] AN [ O, 802,952 [....ccvvvnnnnnns 0ee.. (16,108))......... (16,108)]..cceeeennnn 4,089 |..04/25/2026 .
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from
RBC) 786,844 800,000 823,969 803,034 0 (81) 0 (81) 0 802,952 0 (16, 108) (16,108) 4,089 XXX
BENCHVARK MORTGA BMARK 2018-B2 A2 CMBS ~ 3.662%
08161C-AB=7 .. | 02/15/51 ..ot ..07/01/2025 .| Paydown .eeeeeneveeemnnnesfoeeemnneeeeeeenes e 11,024 .o 11,024 |............. 11,355 | 11,013 | [ PR LT PP [ LA [ PP 11,024 |oooeeeeee [V [V (U O 107 |..02/15/2051 .
CFCRE Commercial CFCRE 2016-C4 AHR CMBS  3.121%
12531Y-AP-3 .. | 05/10/58 ... ..12/01/2025 . | Paydown . ..05/10/2058 .
Credit Suisse CSMC 2020-NET A CMBS 144A
126438-AA-8 .. | 08/15/37 ..ot ..03/05/2025 . |Harris Nesbitt Corp ....|eeeeeeeiieeeeennnins Joeneeeeees 43,131 | 43,990 [...ccevnnnnnn 45,310 [..ceeeennnnns 44,098 |..eeneeeeeennnnnn [ PR (T)feeeeeeemeies [ () |eeeemeeeeees [ PP 44,091 |..oeoiniinnns [V (960)-eeveennnnn (CCL10)] R 262 |..08/15/2037 .
Credit Suisse CSMC 2020-NET A CMBS 144A  2.257%
126438-AA-8 .. | 08/15/37 ... ..03/01/2025 . | Paydown ... ..08/15/2037 .
CITIGROUP COf .
17290X-AU-4 .. | 04/10/49 ....eeeeeeee e ..03/10/2025 . |Barclays Group INC. ....|eeeeeeuireeeemnnnnns Jovnnnneeens 138,718 |eeees 139,744 |............ 143,931 |...ccenenees 139,867 [.ooeeeveeninnes 0 ..04/10/2049 .
CITIGROUP COMMER CGCMT 2016-GC37 AAB CMBS ~ 3.098%
17290X-AU-4 .. | 04/10/49 ... ..03/01/2025 . | Paydown ... L0 ..04/10/2049 .
JPNDB COMMES .
46590T-AD=7 .. [ 03/15/50 ....uiieeirrnniieeeenniaaeeeernin e e e e eennnaeeaes ..07/01/2025 .| Paydown .eeveueeiieernnnnsfiorennnninnieerinins Jornnieaeees 62,353 |0 62,353 [....ccnnnnnns 62,976 [.....cceennns 62,378 |...ooiieinnnnnns 0 ..03/15/2050 .
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SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
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- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
Morgan Stanley C MSC 2019-H7 A3 CMBS ~ 3.005%
BATTIN-AV=2 .. | 07/15/52 oo .12/0172025 . [Paydown .....ccevvvvvviiiiisoniiiniieiiiiins | 4,379 [eeneniiiiinnns 379 791 [ 41,480 [cevveiiiiiiinnns [V F, (0] P (VN F (101) fervevnnnnnnnnns [V F 41,379 | (VN (V1 O [V O 1,237 |..07/15/2052 .
WELLS FARGO COMM WFCM 2016-C37 ASB CMBS ~ 3.615%
95000P-AF-1 .. | 12/15/49 ... ..12/01/2025 . [ Paydown .. 12/15/2049 .
WELLS FARGO COMM WFCM 2018-C44 A4 CMBS ~ 3.948%
95001J-AW-7 .. | 05/15/51 ... . |..07/01/2025 .| Paydown .... ..05/15/2051 .
Wells Fargo Comm WFCM 2020-C58 A3 CMBS  1.810%
95002U-AD-3 ...| 07/15/53 .eoiiiiiiiiiiiiiii .12/01/2025 .  Paydown ..07/15/2053 .
WELLS FARGO COM MORTGAGE WFCM 2021-SAVE A CMBS 144A
95003L-AA-8 .. |5.115% 02/15/40 . ..11/15/2025 . | Paydown ... ..02/15/2040 .

1079999999 Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng
- non-agency commercial mortgage-backed securities (unaffiliated) 713,165 715,050 727,997 716,100 0 (874) 0 (874) 0 715,227 0 (2,061) (2,081) 9,895 XXX
Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A
09628J-AL-5 .. |5.146% 04/20/31 ....ooovviiiiiiiiiiiiiiiiiis ..10/20/2025 . [Paydown .........ccevvveiiisfooriiiiiiiiiniininns |, 365,514 |............. 365,514 |............ 365,514 |............ 365,514 |l (VN (1 PO [V F (I SO [N . 365,514 [......oennnnnnee (VN (V1 O [V O 14,480 |..04/20/2031 .

50184N-AR-3 ..

55820Y-AA-5 ..

64134M-AA-4 ..

64135G-AC-2 ..

75888E-AE-8 ..

LCM Ltd Partnership LCM 2015-A AR2 CLO 144A
5.146% 07/20/30 .
Madison Park Fundlng Ltd Mdpk 2018-27A A1A CLO 144A
5.176% 04/20/30
Neuberger Berman CLO Ltd NEUB 2021-45A A CLO 144A
5.303% 10/14/35 . .
Neuberger Berman C
5.358% 04/25/36
Regatta XIX Funding Ltd REG19 2022-1A A2 CLO 144A
5.434% 04/20/35 .

VOYA CLO LTD VOYA

..04/22/2025 .

..03/14/2025 .

..03/20/2025 .

..00/05/2025 .

..10/20/2025 .

Paydown

Paydown

Paydown ....

Paydown ....

Paydown ....

............ 118,360

............ 900,000

...46,821 ...

...800,000 |...

............. 118,360

...800,000

............. 900,000

...900,000

...801,040

............ 900,000

...900,000

122,255

............ 900,000

.. 46,821 |..

.800,861 |..

...46,821

118,360

900,000

.. 800,000 |....

.. 900,000 |....

..07/20/2030 .

..04/20/2030 .

..10/14/2035 .

..04/25/2036 .

..04/20/2035 .

92012V-AY=1 .. |04/17/30 .o ..07/17/2025 . [Paydown .......cccevvvvvenes|ooveninnniiiiiniinnns o, 96,245 |..vvvvninnnnns 96,245 |............. 96,245 [..evvvieenns 96,245 |...oooeeiiiiins (VN (1 PO [V [V SO [V F 96,245 [ooovvvvinnnnnnee (VN (1 O [V O 2,308 [..04/17/2030 .
Voya CLO Ltd VOYA 2014-4A A1RA CLO 144A  5.273%

92914R-AY-8 .. |07/14/31 ..oeeiiiiiiiiiiiiiiieieeee ..10/14/2025 . [Paydown ........ccevvvveviisfoneinnnnnnnninninnns o, 149,508 |...evvvennee 149,503 |............ 149,508 |............ 149,508 |..ovvvviiiiinnns (VN (1 PO [V [V SO [N . 149,503 |.......ooeeens (VN (1 O [V O 5,856 [..07/14/2031 .
Zais Matrix CDO ZAIS 2022-18A AJ CLO 144A  5.658%

98885N-AE-3 .. |01/25/35 ...oooiiiiiiiiiiiii ..08/21/2025 . | Paydown ......oeeveviiiiiini]oniiiiiiieieiieeeens | 600,000 |............. 600,000 |............ 600,000 |............ 600,000 |.......ceennnn [V [\ PP [V [ [ 600,000 |.......cceeeenes [\ [\ PP [V 30,991 |..01/25/2035 .

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating

- non-agency - CLOs/CBOs/CDOs (unaffiliated) 3,076,443 3,076,443 3,976,152 0 (4,756) 0 (4,756) 0 3,076,443 0 0 0 177,845 XXX

Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS

02007N-AC-2 .. | 4.140% 07/16/29 .. ..12/15/2025 . [Paydown ... .. 1,460 |... ....1,460 .. 1,460 L0 ... 1,460 |.... ..07/16/2029 .

02582J-JX-9 ...
12664J-AC-4 ..

American Express Credi
4.950% 10/15/27
CONH Equipment Tr 2022-C A3 ABS

5.150% 04/17/28
Capital One Multi-Asset Execut COMET 2019-A3 A3 ABS

..10/15/2025 .
.. 12/15/2025 .

Paydown ....
Paydown ....

...191,000 |...
...104,636 |...

.... 191,000
.. 104,636

.... 190,991
..104,619

. 191,000 |....
..104,636 |....

..10/15/2027 .
..04/17/2028 .

1404IN-FV-8 .. | 2.060% 08/15/28 ....cooeveiieeiiiiiiiiiieiieiccceceeeeen ..09/11/2025 . [Pershing ........cceevvvens |oeveeeeneeiininninnns Joeeeeennnns FATIR: 77 730,000 |..evvveenens 729,806 729,901 ..08/15/2028 .
CarMax Auto Owner Trust CARMX 2024-1 A3 ABS
1431811-AD-9 .. | 4.920% 10/16/28 ......evvvrrrnnininiiiiiiiiis .12/15/2025 . [Paydown ......ccevvvviiiiiiieeeieieieeeieeeens e 15,669 |.............. 15,669 |............. 15,668 |............. 15,668 |................. (VN 1o, [V O T [V FORRRR 15,669 |................ (VN [V [V O 740 |..10/16/2028 .
Carvana Auto Rec CRVNA 2020-P1 A4 ABS ~ 0.610%
14687A-AP-3 .. | 10/08/26 ..o ..03/08/2025 . [Paydown .........ccevvvvvnii]erniniiiiiiiiniennns o 16,186 [..vvvvvvnnnnns 16,186 |............. 16,181 [coveveeeens 16,185 |....oceeeees (VN 1o, [V O T [V FORRRR 16,186 [...vvvvvnnnnnnns (VN [V [V O 16 |..10/08/2026 .
Chase Issuance Trust CHAIT 2022-A1 A ABS ~ 3.970%
161571-HS-6 .. | 09/15/27 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiis .09/15/2025 . [Paydown ........ccevvvveiiis|oereiiniiiiiieieeeens e 281,000 |....oeevnnnnn 281,000 [..evvveenns 280,953 [..ovvvennnee 280,988 [..vvvvvnnnnnnnnns [V 12 | (V) L2 [N R 281,000 |..oooeeeeeennns (VN [V [V O 8,367 [..09/16/2027 .
Ford Credit Auto FORDO 2022-D A3 ABS ~ 5.270%
345295-AD=1 .| 05/17/27 eovvvvvviiiiiiiiiiiiiiiiieieeeeeeeee e .12/15/2025 . [Paydown .......cevvvvviiiiis|eeeienienieennnns e 207,531 [cuvvvvnnnnns 207,531 ............ 207,502 [ouvvvnnnnes 207,509 |.....ooeeeennn [V 220 IO (V) 2 P [N FSRRR 207,531 [oveniiininnnne (VN [V [V O 5,491 |..06/17/2027 .
GM Financial Securitized Term GMCAR 2024-1 A3 ABS
36268G-AD-7 .. |4.850% 12/18/28 .....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieees .12/16/2025 . | Paydown ....evvvvvviieiiiiiieeiiiiiiiiiiiiiiiiees | 256,535 |...ooeeennns 256,535 [.....eennene 255,903 |............ 256,119 | 0, M5 [, [V o, M5 e Ofeienn. 256,535 |ivvviiiiinnnnns [ oy [0 oy [ 11,389 |.. 12/18/2028 .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- other financial asset-backed securities - self-liquidating (unaffiliated) 1,791,841 1,804,017 1,803,083 1,803,440 0 4 0 4 0 1,803,918 0 (12,077) (12,077) 48,288 XXX
Hertz Vehicle Financing LLC HERTZ 2022-1A A ABS ‘
42806M-AJ-8 .. | 144A  1.990% 06/25/26 ....oevvvvvvveeeeiiiiiiiiiieieee. |, 06/25/2025 . | Paydown .....evvvvvvvviiiiii]eiiiiiiiiiiiiiiiiies |eeeeieeees 232,000 fo.uvvvnnnnnns 232,000 )............ 231,959 |............ 231,990 | [V o, 10 [, 0, 10 [ Ofeeenn. 232,000 [..coonnnnnens [V ooy O oy [ 1,347 ]..06/25/2026 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 232,000 232,000 231,959 231,990 0 10 0 10 0 232,000 0 0 0 1,347 XXX
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 9 Change In Book/Adjusted Carrying Value 15 17 18 19 20
10 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Other- Book/ Change in | Adjusted Stock Stated
Book/ Unrealized Than- Adjusted Book/ Carrying Dividends Con-
CusIp Number of Adjusted Valuation Temporary | Carrying | Adjusted | Value at Realized | Total Gain | Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ Impairment Value Carrying Disposal Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) Recognized| (10+11-12) | Value Date on Disposal| Disposal Year Date
AEPTC 2019-1 A2 AEPTC 2019-1 A2 ABS ~ 2.204%
00115B-AB-3 .. ] 08/01/31 ...evuuuuuuuuiniiiiiiiiiiiiiiiiiiiiiiiiiiiiieiinenns ..08/01/2025 . |Paydown ......coeeevvvveiins]oniiiiiiiiiieeiieees |, 28,835 [..uuuennnnnnees 28,835 28,835 |............. 28,834 |..oeeeiiiinennns 0 | [V | PP [\ P 28,835 [...ooooeeeeeeen 0 [, [ PP [V 618 |..08/01/2031 .
1539999999 Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 28,835 28,835 28,835 28,834 0 1 0 1 0 28,835 0 0 0 618 XXX
1889999999. Total - asset-backed securities (unaffiliated) 12,930,286 12,957,503 13,063, 108 13,013,005 0 (52,479) 0 (52,479) 0 12,960,533 0 (30,246) (30,246), 350,865 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 12,930,286 12,957,503 13,063, 108 13,013,005 0 (52,479) 0 (52,479) 0 12,960,533 0 (30,246) (30,246), 350,865 XXX
1909999998. Total - asset-backed securities - Part 5 7,510,510 7,699,878 7,449,944 0 0 (4,647) 0 (4,647) 0 7,445,296 0 65,214 65,214 78,623 XXX
1909999999. Total - asset-backed securities 20,440,796 20,657,381 20,513,052 13,013,005 0 (57,126) 0 (57,126) 0 20,405,829 0 34,968 34,968 429,488 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 109,978,095 109,560, 746 112,591,984 67,217,107 0 (128,085) 0 (128,085) 0 109,777,350 0 184,281 184,281 1,928,842 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - common stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 109,978,095 XXX 112,591,984 67,217,107 0 ,085) 0 (128,085) 0 109,777,350 0 184,281 184,281 1,928,842 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
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Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal Accretion [Recognized| 12 -13) Value Disposal Disposal Disposal Year Dividends
91282C-MK-4 .. [US Treasury Note  4.375% 01/31/32 .... |..02/26/2025 .|Citadel Securities ................... ..03/31/2025 . [Merrill Lynch ........coovviins fonnnnnns 6,800,000 |....... 6,887,683 |....... 6,926,676 |......... 6,886,746 0 0 B
91282C-MM-0 .. [US Treasury Bond ~ 4.625% 02/15/35 .... |..04/09/2025 .|Various . [--09/10/2025 .| CitiGroup veeeee... 4,000,000 |.......4,104,085 |....... 4,192,328 |......... 4,100,581 |.... , 0. 0. .91, .
91282C-MT-5 .. [US Treasury Note  4.125% 03/31/32 .... |..03/31/2025 .|Pierpont Securities LLC . ..09/10/2025 . [Citadel Securities 6,800,000 .6,826,058 |....... 6,948,192 |. .. 6,824,600 |. , 0 .0 .. 123,592 .125,689
91282C-MZ-1 .. [US Treasury Note  3.875% 04/30/30 .... |..05/12/2025 .| JP Morgan Chase ... |..09/10/2025 .| JP Morgan Chase ... 3,100,000 |.......3,080,464 |....... 3,140,072 |......... 3,081,689 |.... 1 0. .0 .. ...58,383 |.... 43,741 ...
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 20,700,000 20,898,260 21,207,268 20,893,616 0 (4,646) 0 0 0 313,651 323,991
SAUDI INTERNATIONAL BOND Corp Note Non ‘
80413T-BJ-7 .. [Call 144A  5.125% 01/13/28 ............. |.. 01/06/2025 .| JP Morgan Chase ..........coeeeeeeen. .. 03/27/2025 . |Nomura Securities ........cc. |oeeeeeeenns 656,000 |.......... 655,042 |.......... 662,232 |............ 685,103 |...oovveereeen.s Ol 11 AT [V OO 61 i, Ol 0 loeeeeeeens 7,129 v 7,129 oo 7,004 |oeeiiiiiiinnes 0
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 656,000 655,042 662,232 655,103 0 61 0 61 0 0 7,129 7,129 7,004 0
|CAL|FOHNIA ST GO Call 5.000% 03/01/28|
13063E-MM-5 .. ... |..04/15/2025 .| Tax Free Exchange ... ..05/12/2025 .[Cal| 100.0000 ... ...870,000 |......... 870,000 |......... 870,000 |.... 870,000 |.... .0 .. 0. .0 ...8,579 ...
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and guaranteed) 870,000 870,000 870,000 870,000 0 0 0 0 0 0 0 0 8,579
CALIFORNIA ST PUBLIC WKS BRD L Rev Bond
13068X-PL-7 .. | Call 5.000% 04/01/37 ..oooveeeeeeennnn ..04/09/2025 . |Pershing .......ccevvvveeeeeeeeeeeeennne. |0 05/01/2025 . | Morgan Stanley ........cccoeer foounnnnnn 2,500,000 |....... 2,710,000 |....... 2,774 175 |......... 2,709,284 |......ovvvvenens Ofeeiieennn, [WAL)] [O P [WAL)] Ol 0 loeeeeenns 64,801 )........... 64,891 ... 5,208 |uvvvriiiinnnnnns 0
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 2,500,000 2,710,000 2,774,175 2,709,284 0 (716), 0 (716), 0 0 64,891 64,891 5,208 0
ABBVIE INC Corp Note Call MW 5.200%
00287Y-EA-3 .. [03/15/35 ...ovvvriiiiiiiiiiiiiie ..02/19/2025 .| Various ........ccceeeunnnnnnnnnnnnnnnns ..03/27/2025 .| JP Morgan Chase ............... [eeeeeeeee 1,381,000 |....... 1,382,355 |....... 1,388,375 |......... 1,382,318 |oooeeeeeeeennns [ F [(70)] S [ F [(70)] (VN F [V PO 6,056 |............ 6,056 [.....ceeeeee 6,383 |..ooviiiiiiiins 0
AMERICAN EXPRESS CO Corp Note Call MW
025816-DZ-9 .. [5.442% 01/30/36 .....evvvvvrmnnnnnnnnnnnnnnnns ..01/29/2025 .| Various ........ccceeeunnmnnnnnnnnnnnnns ..08/28/2025 . [Merrill Lynch .....ooovvvvniins fonnnnnnnnns 953,000 |.......... 953,980 |.......... 959,195 |...evveeenns 953,968 [......ccceennnnn [ F (73] [ F (73] (VN F [V PO 5,227 |.oooeeeis 5,227 |oeeeeeeens 8,644 |..oooviiiiiinns 0
AMERICAN EXPRESS CO Corp Note Call MW
025816-EF-2 .. [5.016% 04/25/31 ....ccoeeiiiiiiiiiiiiiiinns ..04/21/2025 . |Morgan Stanley ............ccceeeeens ..05/01/2025 .| JP Morgan Chase ............... [oeeeeennnneee 230,000 [eeeeeees 230,000 |.oeennnnn 232,958 |..eevveennns 230,000
DUKE ENERGY CAROLINAS Corp Note Call MW
264420-BQ-6 ...[5.250% 03/15/35 .....evvvvrrrrrnninininnnnnnns ..01/29/2025 .| Various ........ccceeeunnnnnnnnnnnnnnnns ..08/27/2025 .| Goldman Sachs ..............eeee foeeennne 1,100,000 |....... 1,095,628 |....... 1,102,420 |......... 1,095,656
MARS INC Corp Note Call MW 144A
571676-AZ-8 .. [5.000% 03/01/32 ......ccoeeeeiiiiniiinnnnnnns ..03/05/2025 .| CitiGroup ..ooovvvereeeeeeiiiiinieines ..03/28/2025 . [Morgan Stanley ..........ccce. [oeennnnnnns 577,000 [..ceevees 575,834 |.......... 577,340 |............ 575,841
MASTERCARD INC Corp Note Call MW
576360-BG-8 .. [4.950% 03/15/32 ......eevvvrrvrnrnnninnnnnnns ..02/19/2025 .| Various ........ccceeeunnnnnnnnnnnnnnnns ..03/27/2025 . [Morgan Stanley ............cco. feeeeeeee 1,232,000 |....... 1,230,598 |....... 1,242,300 |......... 1,230,608
CANADIAN IMPERIAL BANK Corp Note Call MW
13607P-VQ-4 .. |5.245% 01/13/31 ...l ..01/06/2025 .| CIBC World Markets .................. ..03/27/2025 . [Morgan Stanley .............e. feeeennee 1,300,000 |....... 1,300,000 |....... 1,309,802 |......... 1,300,000
BNP PARIBAS Corp Note Call 144A
096590-3A-0 .. [5.786% 01/13/33 ......ooooeiiiiiiiiiiiiiis ..01/06/2025 .|BNP Paribar Securities Corp ....... ..03/27/2025 .|BNP Paribar Securities Corp |[............. 741,000 [..ceeeenes 741,000 |.......... 753,101 |t 741,000
MITSUBISHI UFJ FIN GRP Corp Note Call
606822-DG-6 .. [5.197% 01/16/31 ..01/06/2025 .|Morgan Stanley .... . |..03/27/2025 .| Wachovia Bank . .. 1,300,000 |....... 1,300,000 |....... 1,314,859 |......... 1,300,000 |....
RIO TINTO FIN USA PLC Corp Note Call MW
76720A-AT-3 .. [5.000% 03/14/32 ..ccoevviiiiiiiiiiiiiiiennn ..03/11/2025 .| CitiGroup ..ooevvveeeneiiiiiiiieeeenes ..03/28/2025 .| Goldman Sachs ..........cccceee fouenneee. 1,000,000 |.......... 993,830 |....... 1,001,500 |............ 993,864 , , ,
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 9,814,000 9,803,220 9,881,850 9,803,255 0 33 0 33 0 0 78,595 78,59 74,189 700
LINCOLN FIN GLBL FUNDING Corp Note Non- ‘ ‘ |
5335K-AA-9 ...[Call 144A  5.300% 01/13/30 ......evvvvns |.. 01/06/2025 .| JP Morgan Chase ..........coeeeeeeen. .. 03/27/2025 .| CitiGroup ..oooveeeeeeeeeeeeenees |oveieennnnes 302,000 |.......... 301,85 |.......... 305,706 |............ 301,860 [o.vvvvvernnnnnns [ OO L [ O L N Ol 0 loeeeeeeens 3,845 ... 3,845 ... 3,36 | 0
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 302,000 301,855 305,706 301,860 0 5 0 5 0 0 3,845 3,845 3,335 0
0489999999. Total - issuer credit obligations (unaffiliated) 34,842,000 35,238,377 35,701,231 35,233,118 0 (5,263) 0 (5,263) 0 0 468, 111 468,111 422,306 58,610
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 34,842,000 35,238,377 35,701,231 35,233,118 0 (5,263) 0 (5,263) 0 0 468, 111 468,111 422,306 58,610
GNMA GNR 2022-176 JZ  4.500% 10/20/52
38383U-05-2 ...[ ceeeerieeeeee ..01/28/2025 .|Credit Suisse ........cceeevrriiinnnnns ..03/27/2025 .| Keybanc Capital Markets ..... |.......... 1,106,344 |.......... 977,386 |.......... 987,066 |............ 977,480 |evvveniiinnnnnn [0 FO [N O (VN TR [N O (VN [V PO 9,586 |..ovveennns 9,586 |........... 12,032 |ooveeeens 4,149
GNMA GNR 2022-176 JZ ~ 4.500% 10/20/52
38383U-05-2 ...[ ceeeerieeeeee ..03/01/2025 .| Interest Capitalization ............ ..03/27/2025 .| Keybanc Capital Markets ..... |o..ccccooeein. 8,313 |ovvenns 8,313 |.oeeeeis L U PO 8,313 |oeeeiiiiinies [V [V [V (VN . (VN [V FO (£:15)] I [£:1°13)] L 0
GNMA GNR 2023-98 ZG RMBS ~ 5.000%
38384B-YL-9 .. [03/20/53 .....evvriiiiiiiiiiiiiiis ..01/28/2025 .| Toronto Dominion Sec ................ ..03/27/2025 . [CitiGroup ..eevvvvvvvvereeeeneens fonnnnnns 1,600,000 |....... 1,450,688 |....... 1,473,938 |......... 1,451,901 |oooeeeeeninnnis [V ETRRR 1,213 |, [V E 1,213 | (VN [V FOR 22,037 | 22,037 [eeeeennnn 19,333 ...t 6,667
GNMA GNR 2023-98 ZG RMBS ~ 5.000%
38384B-YL-9 .. [03/20/53 ... ..03/01/2025 .| Interest Capitalization ............ ..03/27/2025 .| CitiGroup .ovevvvvvvvveveveeeeees foveiiinnnnnns 13,361 |ovvveenes 13,361 |oovvveeees 12,308 |.ovvveeeeees 13,361 [ovvvvvinnnnnnnns [ U [ PO O, [V N Ol 0 loeeeennns (1,083)]...0eeeees (1,053)].ceeeeeeeeennns 78 |iinnnnnnns 0
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - guaranteed (exempt from RBC) 2,728,018 2,449,748 2,480,729 2,451,055 0 1,308 0 1,308 0 0 29,674 29,674 31,487 10,816
FNMA Pool CB8859 MBS ~ 6.000% 07/01/54 | ‘
31400U-7Z-2 .. | ... ... |..04/23/2025 . |Goldman Sachs Asset Managment .. .12/01/2025 . | Paydown ... .. 111,169 ).......... 112,924 111,169 |.... 111,169 |.... (1,754) . (1,7%4)].... .01
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment |Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
FNVA Pool CB9220 MBS  6.000% 09/01/54
3140QV-G6-5 .. [ ..eevvrnniiiiiii ..05/08/2025 .| CitiGroup wevvveeeeeernnnniereeennnnnns .. 12/01/2025 .| Paydown .....oovveeminiiiiiiiinn ferneeeeeens 205,194 |.......... 208,720 |.ceveenns 205,194 |............ 205,194 |..covvnniees [V PO (3,527 ceveeeeeeennnn [V PO (3,527)]ceeeveeeeens [V PO [V [ PO [N PR 5,096 |oeevvuneaannns 410
FNVA Pool CC0377 MBS  5.500% 05/01/55
3140Y6-M3-1 .. |... .oo. |--09/24/2025 . [Goldman Sachs Asset Managment ..... [..12/01/2025 .|Paydown ... .. L. 13,497 |........... 13,721 ... 13,497 |.... ... 13,497 |.... .. (224), ....(224)].... .. 0.
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residentia
mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 329,860 335,365 329,860 329,860 0 (5,505) 0 (5,505) 0 0 0 0 8,432 885
HOUSTON GALLERIA MALL TRUST HGMT 2025-
44216X-AA-3 .. [HGLR A CMBS 144A  5.462% 02/05/45 .... |..01/29/2025 .|Merrill Lynch .....ccouiiireevrnnnnnnns ..03/27/2025 .| Merrill Lynch .ocovvviieiveinnn foenneeeeens 310,000 [....ennn.n 310,000 |.......... 311,744 |............ 310,000 [oeeeeemnnnnnnns [ PO [V PP (U PO [V O [V PO (V1 U 1,744 oo 1,744 oot 2,681 |oeeeeeee 564
Hudson Yards HY 2025-SPRL A CMBS 144A
44855P-AA-6 .. [ 5.467% 01/13/40 .. ..04/09/2025 .|Various .... . |-.05/01/2025 .|Merrill Lynch ... .. 1,632,000 |....... 1,644,637 [....... 1,664,205 |......... 1,644,384 |.... ....19,821 .
RFR Trust RFR 2025-SGRM A CMBS 144A
T4984N-AA-2 .. [5.379% 03/11/29 ...oiiiiiiiiiiiaiiniiies ..02/18/2025 . |Morgan Stanley .......ccoveeeeevnnnnnns ..03/27/2025 .| JP Morgan Chase ........coeeeee |ovenuarees 1,100,000 |....... 1,099,968 |....... 1,104,297 |......... 1,099,936 |oevuuniieeennnn [U PP (73] TP [U PP (82)]:ceeemmmnneaeees [ PP (U T 4,361 |ooeeennnnnes 4,361
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency
commercial mortgage-backed securities (unaffiliated) 3,042,000 3,054,605 3,080,246 3,054,320 0 (285) 0 (285) 0 0 25,926 25,926 20,419 5,122
Avis Budget Rental Car Funding AESOP
05377R-FP-4 .. [2022-4A A ABS 144A  4.770% 02/20/29 . |..01/15/2025 .|Merrill Lynch .....ccoeiireeernnnnnnns ..03/27/2025 . |MUFG Securities .........oeeeen founieeeenns 500,000 |.......... 496,992 |.......... 499,609 |............ 497 184 |eeeeeiee (U PO 192 |oeeeeeeeeeees (U PO 192 | [V PO 0 foeriiiennnns 2,425 [ 2,425 | 6,493 |............ 1,723
Avis Budget Rental Car Funding AESOP
05377R-HY-3 .. [2024-1A A ABS 144A  5.360% 06/20/30 . |..03/18/2025 .|SG Cowen and Company ................ ..05/01/2025 .| SG Cowen and Company ......... |oceeeeeees 1,100,000 |....... 1,113,234 |....... 1,120,066 |......... 1,112,877 oo (U PO (357)]-eeeeemmmnaaaeees (U PO (357)]- e eeevmmnaaeees [ PP (U T 7,189 |oeeeinnnes 7,189 |ouuenneeees 11,792 |t 4,750
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-
backed securities - practical expedient (unaffiliated) 1,600,000 1,610,226 1,619,675 1,610,061 0 (165), 0 (165), 0 0 9,614 9,614 18,285 6,473
1889999999. Total - asset-backed securities (unaffiliated) 7,699,878 7,449,944 7,510,510 7,445,296 0 (4,647) 0 (4,647) 0 0 65,214 65,214 78,623 23,29
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 7,699,878 7,449,944 7,510,510 7,445,296 0 (4,647) 0 (4,647) 0 0 65,214 65,214 78,623 23,296
2009999999. Total - issuer credit obligations and asset-backed securities 42,541,878 42,688,321 43,211,741 42,678,414 0 (9,910), 0 (9,910), 0 0 533,325 533,325 500,929 81,906
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 42,688,321 43,211,741 42,678,414 0 (9,910) 0 (9,910) 0 0 533,325 533,325 500,929 81,906
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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

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26, E27
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SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Bank of America Charlotte, NC

JPMorgan Chase .........
Bank of New York Mellon ..

. New York, NY ..
New York, NY

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 35,950 0 (41,414)| 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 35,950 0 (41,414)] XXX
0499999. Cash in company's office XXX XXX XXX XXX 0 | XXX

0599999 Total - cash XXX

XXX 35,950 0 (41,414)) XXX

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

1. January... o (34,491) 4. APl 8,604 7. (33,551)]  10. October. (18,323)
2. February...| oo 78,546 5 (22,451) 8. August 17,327,458 11.  November... ....(136,964)
3. March (28,023) 6. June (23,377) 9. September (31,003)[ 12. December (41,414)

E28
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... LU T = L O T TP PP R 1.0 O N PPPPPPPPE 1. k0 FEPPPPPPR 1) /(.Y 0 NP PP 0oL 1 L T AP | B AP PPPPPPPPPPPPPRN IF: <.<)
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 4,597,776 0 1,333
0489999999. Total - issuer credit obligations (unaffiliated) 4,597,776 0 1,333
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 4,597,776 0 1,333
09248U-71-8 ....... BlackRock Liquidity Funds T-Fund Port ... 12/01/2025 .......... . 141,463 |..
665279-87-3 ....... Northern Inst Ins-Treasury Port . 12/31/2025 . . .. 14,304,942 |..
665279-87-3 ....... Northern Inst Ins-Treasury Port .... 12/23/2025 .......... 1000 Jieeuiieiiiiiiiie creiiiieiies foeei e 2,000,000 |..
16,446,405

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO
31607A-70-3 . Fidelity FIDELITY GOVT MMKT FRGXX .
60934N-10-4 ....... Federated Gov't Oblig Fund
8309999999. Subtotal - all other money market mutual funds

.2,406 |..

2,433

|UHC Liquidity Pool Pro Rata Share Portion .. | ... 88,604,787 [...oevveeeenniniiiinniiiiiiiiiiiinenennnn 0 o 1,158,210
8409999999. Subtotal - qualified cash pools under SSAP No. 2 88,604,787 0 1,158,210
8589999999. Total cash equivalents (unaffiliated) 109,651,401 0 1,238,763
8599999999. Total cash equivalents (affiliated) 0 0 0

109,651,401 0 1,238,763

8609999999 - Total cash equivalents

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

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate alien and other

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

......................... (U O |
............... 110,132 |............... 110,872
......................... (U O |
......................... (U R |

............ 3,022,885 |............3,028,293
......................... (U O |
......................... (U R |
......................... (U O |

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

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 110,132 110,872 3,332,866 3,338,305

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)

E30




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

