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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....vviiiiiiriiieieieieieiei sttt 20,391,531 |............. 2.417 |........ 20,391,531 [ 0 20,391,531 |............. 2.417
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 14,163,645 |............. 1.679 |........ 14,163,645 |........ooooveee O [ 14,163,645 |............. 1.679
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 238,790,703 |............ 28.305 |...... 238,790,703 |.....covvevceren O [ 238,790,703 |........... 28.305
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 399,097,523 |............ 47.308 |...... 399,097,523 |....cocveirreen 0 | 399,097,523 |........... 47.308
1.07 HyDrid SECUMHIES ......vieciieriiricicieteirn e [V O 0.000 [eeveciiciriciaes 0 freeneneeieen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGages ...........cccoirriiirieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirniiecerinnseersneseeesnene oo [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cceueuriiiririeieieieeeeneseseeeeeese e (VO 0.000 [.ovvveieieienene 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoovieeriiininnnseeeeenenneseseseeeeene oo 50,291 |............. 0.006 |[...coeveenvne 50,291 [ O e 50,291 |............. 0.006
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 154,880,045 |............ 18.359 |...... 154,880,045 |......coocoeeveen 0 | 154,880,045 |........... 18.359
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 154,930,336 |............ 18.365 |...... 154,930,336 |.....cveveveveieeen 0 o 154,930,336 |........... 18.365
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 843,623,604 100.000 843,623,604 843,623,604 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItion (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbb bbbttt b e aR e e reeresresbestestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... .o ettt e st e e st e eaeeaae oeabeeabe e be et e et e et e s e e aheeas eeetseesseaaeenaeeseeaeeaeeaae s
Current year change in encumbrances:

o B ] = S =T i TR o 10 o e T PP PPPTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b e bbbt b b e b b se b e 0o b e b e b e e b oo e b b e e b e b e sbebe S0 HE SRS AR SR L AR oA L e b e R e e b e R e b e bt ebesebesetese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. B ... ... e ... ..\ . etteteseeeeeseeeseenbeanteenseanbeas Soeemseasseassenseenseeaeeaeeaaean

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

A B )= =T TR o 10 o e PP PPRRRPNS

7.2 TOtals, Part 3, COIUMN 10 ..ottt h bbb e b b e se e b e 0o b e e b e e b e e e b e s e b e b e e b e b e saebs 2201 E SRS AR SR L AR e R b e b e b e e b e b e e b e b e s eabesebese s e st
Deduct current year’s depreciation:

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

LA o] = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) .........c.ccuiiiiiiiiiitiiiii ettt bbbttt 2o e e e e e e e e e e e e e e e eneens
[DI=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= a4 To 0L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) ...ttt bbb bbb b bbb bbb bbb Rt bt e b e bt bt bbb Seseemeeseens e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiei et 2eese e e e e e e e e e e e e eeeneea
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbb bbbt b e R e e a e e r e e b e sbeebestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e et e e st e eaeeaae oeabeeabeeabe et e e be s b e s aeesheeas eeetseeseeaseenseeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt h bbb e b b e se b e e b e b e b e e e b d e b b e e b b e s aebe S0 HE SRS AR SR L AR e AL e R e AL e b e R e bR et ebesebeses st

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

5.1 Totals, Part 1, Column Q .......oeeiiiiieeeeeeee g oo

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

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

Deduct current year’s other than temporary impairment recognized:

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

O e = R e Ty 0 A o] [0 T T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......ccoccuiiiiiiiiiiiiiiiiiieieeeies —eeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt e e e et et e e e oS E e e H e e H e SRt e E e SR e £ R e £ Ee £ R e SR £ e R e £ E e e E e £ R e £ o e SR e e R e e R e e e e e R e e e e e R e eRe e EeeR e eeeeeeeeean SR e e e e e bbbt
ST o] ol = I (g T= Y B o TU T
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e oo e e e e e e e e R e e R e £ R e SR e e R e £ R e £ R e SR e e R e e Rt e e e e R e e R e e e e ehesee s Reebeeeeaae s SA0ess e s e b et et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiii bbbt bbbt e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........uiiitiiiitiii ittt bbbt bbb bbb E b E £ E e AR R E £ E oAbt A b e AR e e bt e b e bt bt s Seemme e e e e e e e e e e e e e e e aeneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uii i bbb bbbt bbbttt b e aR e e reebesresaesbesaesaesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ........oo ettt e e e e e et e eaeeaae oeabeeabeeabe et e et e st e e Reesbeeas eeetseesseaseenaeeseeaeeaeeaaean
Capitalized deferred interest and other:

o B o] = S =T i TR o 10 1o e R OIS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b bbbt bbb b e se b e e b e e b e e b e e e b e s e e b b e e b e b e saebe 2201 E SRS AR SR L LR oA e e b e R e e b e R e e b e bt ebeseteseseae e
P aXeTo (U= o) e Tt oTU o | OO
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevnrneeee...... A ...
5.2 Totals, Part 3, Column 9 ..........cccovciiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et teesateeosntntasseannstaansssaanssaaansseessteessteesateeeasteeaaseeesateeeasbee e saeesase Saeeeenneeeenaeeenaseeeaeeennneeens
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt e et eae e e st e ea e e es e e aa e e st e st easeeaseeaeeeaeeea e e es e e ea e e st e s e e aseenbeeaseenbeeneeantes Sheeesseesteasseasseaaeeaseeaaeenes
Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b et b bt bbb e b e e b e e b e e b e e b e ae e b e s E e b e b e e b e b e saebe S84 E SR e H RS AL AR oA L e b e R e e b e b e e b e b et eabesebeseseae st
Deduct current year’s other than temporary impairment recognized:

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

O e = R o Ty A o] [0y Ty W B OO RS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiiiiiitiitiite ittt bbbttt sttt abe s Seee e e eeeeesee e e e e eeeneeas
[DI=e [0 8 o) e=T M ToT o E=Te (4 a 11 C=To IR= 0 o0 L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiiiiiiteie sttt bbb bbb bbb bbbt bbbt bt b e b e bt e bt b Smseemeeseene e e e e e e e e e e enenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............ccovueueueeeeeeceeteteteeeescaete et eeessssesesesesessssesesesesessssssesesesessssssesasesensssesesasesnssastesasessnssansesans seessscscseses 702,158,142
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 .........c...ocuiiiiuiiiieieeieteee ettt et et et et et eae et eaesteseetese e s ebe st ete s et eas et easasess st esessese et ebe s ebessetess et ensatessssessssese s seseenesenenen 142,495,504
ACCTUAI OF QISCOUNT .......cvveeiececect et eeectete e ee e seete e s es e s e eaeteseseesseeseseseseesesesesesesensesetesaseseesss et sesesensesetesesesensseetesesesnsnaetesasesnsnsetesasassnsnsntesesanneres 2,836,086

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

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

LRI o= Tq 2 Y=Yot 1[0 1720 0o LU ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 .ottt e b bbbt £ e b bbbt £ e e b b E b e £ e e bbbkttt e bbbkttt e R b b a e .0
Total gain (105s) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiieeeeceeteie e eeectete e e eeeeseaete et eeeessaeaetesesesssaeaetesesenssssaesesesensseesesesessnsssesesesasensssetesesesnsnsetesesasanas febesessssacaeses 3,120,865
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiiouiieeeeeteeeteeeee ettt s e e et et e et e et e et eseeseseaseseas e esenesennene 158,710,378
DedUCt aMOTHZAtION OF PIEMIUM ........oiceceeeeeeiecececteeeteeeeeeeaete s e saeaetete s s s ssasssseses s sssseesesesssssssseses s s ssassesesessssssnsesss s s ssanseses s s sssnsesesassssnseseses s nsnansnsasas sesatsesesesananas 3,148,791
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt ettt sttt ettt e b et et e s e et et e s e s et et e s e s s et sses s et et e b et e s esess s es e s et e s e s e s ese st eses s e s et esesessas s as s s e bbb ebee et et neea bbbt eeeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiiieeeececececeee ettt ettt a s s s e st et e s e s e s e as s s s s s et et esesssea s s st et eseseseasasasas s eseseseans febebebeett et nensesebebebeataeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b e teeE b4t E SR E e eh b4 £ e E e E b £ £ eE L E LR b1 £ oL E bttt b e b s enensnsea et en s s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 L.ttt bbbt E £t e R E £ eh b E £ eE L E e E b eE L E R bt s bbb et b b e eeensnsea et s e s s s en 0

9.2. Part 2, SECHON 1, COIUMN 17 .....oouinieieeeeeeeeeeeee ettt et a sttt e s e s e s e s s s s s e s et e s e s s asa s sttt eseseseasasasas s eseseseans febebebesetat st esererebebnaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e ettt b bttt b b et e e e et b b et e et s h b et et taeae 2osensnseaetesasennsnsese s s s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ettt et et et et et esese e s es et e s e b e s esesese s e s et et e b et esesess s es et e s et et esesess s es s et et et essssse s es et seseb ek ee e et nene s ebetetis 58,152 i 58,152
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccoooiiiiiiiiiiiiiiiiiese e oo 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccevereieeruereeeeeeeesceeeetesesesseaetetesesesssaesesesesesssaesesesesssssaesesesasas seesesscseaesens 688,693,276
(DTt [N Tet i (o) =TI aTe g F=Te Lo Ty (=T o lR=T 4o USSR 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........cceueuiiieeececeeieieeeeeceete et eeeessaete e eseesesete st esensseeaesesesensssssesesesensssstesesssensssssesesssanas fesesesesesanan 688,693,276
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c.cccoveveveceeveeereeeecee e 20,391,531 | 18,529,231 .o 20,484,734 |................ 20,320,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 20,391,531 18,529,231 20,484,734 20,320,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 16,249,866 16,146,476 17,252,728 15,195,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 14,163,645 13,671,508 14,748,579 12,500,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 238,790,703 226,512,807 244,838,464 242,920,328
Industrial and Miscellaneous, SVO 8. United States .....c.ooooveeeeeeeeeeeeeeeee o 321,421,303 |................ 302,106,748 |............... 322,108,916 |................ 324,597,018
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 13,273,609 |....ocvneeee. 12,243,183 | 13,588,630 |...oocvvenne 13,070,000
Loans, Unafilated Cortiicates of 10._ Other Countries 64,402,611 63,225,826 64,042,173 64,539,190
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 399,097,523 377,575,757 399,739,719 402,206,208
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 688,693,268 652,435,779 697,064,224 693,141,536
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 688,693,268 652,435,779 697,064,224
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 1

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

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

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..o

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............. 10,048,160

............. 10,343,371

2. All Other Governments

2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

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

Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

12,474,247

.3,398,225 |....

12,993,371

3,256,493

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

Possessions , Guaranteed

AANAICT (e

42NAIC2 ..

43NAIC 3 ..o
4A4ANAICA ..o

45NAICS ..

.............. 2,165,000

............. 11,998,646

4B NAIC B ... .0 .
4.7 Totals 0 2,165,000 11,998,646 0 0 XXX 14,163,646 2.1 20,186,234 2.8 14,163,646
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 17,906,547 |............. 63,525,836 |............. 97,355,057 |.....cec.c.n. 38,550,629 |............. 15,747,426 |............ D9, 0. NN RO 233,085,495 | 338 o 210,441,458

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

BE5NAICS .o
BBNAICE ..o

5.7 Totals

..... 2,029,862 |...

..... 3,455,346 |....

...5,705,208 |..

..... 4,712,695 |....

........... 0. IS () U |
0. 0. 0.
............................ 0 e 0 ISR |
0 0 0 .
19,936,409 66,981,182 97,355,057 38,770,629 15,747,426 XXX 238,790,703 215,154,153 30.3 238,790,702
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 23,827,444 |........... 139,885,983 |........... 107,398,001 |.............31,995,559 |.................. 692,805 |........... XKoo [roeinnee 303,799,792 | 44T 331,795,645 |..oovviviee 468 | 207,119,528 |............. 96,680,264
6.2 NAIC 2 .. 180,000 |... ...40,953,404 |.... ..49,390,906 4,773,422 ... .95,297,732 |.. .109,594,883 |.... .81,550,899 |.. ...13,746,833

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

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

8. Parent, Subsidiaries and Affiliates

BANAICT (i
B2NAIC 2 ..o

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

BBNAICE ...

8.7 Totals

9. SVO Identified Funds

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

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

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

12. Total Bonds Current Year

121 NAIC T e d) ... 41,733,991 |........... 228,618,350 |........... 230,351,568 |............. 70,546,188 |............. 16,440,231 | [V 587,690,328 491,010,065 |............. 96,680,263

12.2NAIC 2 ... ) e 2,209,862 |... ...44,408,750 |.... ..49,390,906 220,000 |.. 4,773,422 |... ...101,002,940 |.. .87,256,106 |.. ...13,746,834

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

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

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

126 NAIC6 ... 0 0 0 0

12.7 TOtalS .o 43,943,853 |........... 273,027,100 |........... 279,742 474 |............. 70,766,188 688,693,268 578,266,171 |........... 110,427,097

12.8 Line 12.7 as a % of Col. 7 6.4 39.6 40.6 10.3 3.1 0.0 100.0 84.0 16.0
13. Total Bonds Prior Year

13ANAIC T e 43,334,470 |........... 198,526,094 |........... 290,341,548 |............. 54,646,676 |............. 5,089,498 464,585,383

132 NAIC 2 et 649,555 |............. 19,761,497 |............. 87,474,027 |.............. 4,436,711 | 5,384,013 103,902, 182

(
(b) ...709,644,089

14.3 NAIC 3 ...
14.4NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

137 TotalS ..o e 43,984,025 |.......... 218,287,591 |........... 377,815,575 10,473,511 [ O e XK . XXX | (D) ... 709,644,089 (... 1000 e 568,487,565

13.8 Line 13.7 as a % of Col. 9 6.2 30.8 53.2 8.3 1.5 100.0 XXX 80.1
14. Total Publicly Traded Bonds

T4 A NAIC T e e 30,423,393 |........... 172,132,758 |........... 206,507,733 |.....coce.n. 65,602,612 |............. 16,343,569 |....cooiieiircne [V IO 491,010,065 |..oocveeeereeeceee 7123 [ 464,585,383 |......coeerriinne 65.5 |eeenne 491,010,065

14.2NAIC 2 ... . 2,209,862 |... ...38,395,235 |.... 41,657,587 |..ccovrruenne 220,000 |.. 4,773,422 |... .87,256,106 |.. .103,902,182 |.... .87,256,106 |..

14.7 Totals

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

14.8 Line 14.7asa % of Col. 7 .....ccccoveveeneencd].

........... 0. e 0] ceveeeen 0 v 0] SV | | ceveeneneen 0]
0. L0 VN 0 0. 0. .0 01
.......................... 0 e O e 0 e 0 il 0 ISR | ISR | SRR |
0 0 0 0 0 0 0 0
........... 32,633,255 |...........210,527,903 |...........248,165,320 |.............65,822,612 |.............21,116,991 oo 078,266,171 .......... 068,487,565 578,266,171
....................... 5.6 [ 3604 | 82,9 o T 3T eveeeeereenenene 1000 IRRRRND ¢, ¢, SR eveeeeereneneene 1000
4.7 30.6 36.0 9.6 3.1 0.0 84.0 XXX XXX XXX 84.0 XXX

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

........... 127,352,903

...13,803,621 |....

............. 96,680,263
...13,746,834

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

Section 12 1.6 9.1 4.6 0.7 0.0 0.0 16.0 XXX XXX XXX XXX 16.0
(@) Includes $  ooeerenne 110,427,097 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........ccceeoeueurrrinecnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

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

0 current year, $

(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: NAIC 1 $§

0; NAIC2 $

0; NAIC3 $

0:NAICA $ooveeeeer, 0:NAIC5 $...........

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations ..........c.cccceu.
1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

............. 10,048, 160

N

. All Other Governments
2.01 Issuer Obligations .....................
2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0
3.05 Totals 0 12,993,371 3,256,493 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooiviiiininieiiciniiiees foeveieiesesesieeeen 0 o 2,165,000 |............. 11,998,646 |.....coovevevccinnne 0 [ 0 D,9,0 NI RUN 14,163,646 |...ocooveveiinnne 2.1 | 20,186,234 |..coooveeieiinne 2.8 [ 14,163,646 |...ovoveeeiieee 0
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0.0 .
4.05 Totals 0 2,165,000 11,998,646 0 0 XXX 14,163,646 2.1 20, 186,234 2.8 14,163,646 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ..............c.c...... B PO 11,211,144 |............. 36,289,755 |............. 67,345,264 |.............. 8,614,555 [...ocoiieine 20,000 |............ D.9,0, RN RN 123,480,718 | 17.9 | 153,919,553 |l 217 [, 123,480,719 [.oooveiiiie (1)
5.02 Residential Mortgage-Backed Securities ... 8,206,887 |. .27,786,8% |.. .21,917,645 |.. 29,661,655 |... ... 103,300,507 |.. ...49,078,082 |... eeeeenn. 103,300,508 |.
5.03 Commercial Mortgage-Backed Securities .......... [.................. 518,377 |oeoeene. 2,904,533 |...ocevenee 8,092,147 |[.ovveine 494419 i O OO e [ 12,009,476 |.coovveeeeveen 17 e 12,156,519 oo 17 o 12,009,476
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . 0 0
5.05 Totals 19,936,408 66,981,182 97,355,056 38,770,629 15,747,426 XXX 238,790,701 34.7 215,154, 154 238,790,703
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooeioiiiiiiiiniiiiiiiee e, 809,967 |....covnne 90,150,079 |........... 121,383,121 |............. 27,476,932 |.............. 5,369,566 |............ D.9.% SN RN 245,189,665 |.......oceoveveveenen 35.6 | 259,340,384 |...vceeiieiis KT 215,641,290 |............. 29,548,375
6.02 Residential Mortgage-Backed Securities ... I 3,639,264 |............. 11,109,098 |.............. 7,220,055 |.......c... 4,133,576 .o 96,662 |............ XXX e 26,198,650 |.....ccccovvvreennnee 3.8 | 30,266,105 |.cvoveveieiiiinene 4.3 [ [V 26,198,650
6.03 Commercial Mortgage-Backed Securities .......... [............. 8,749,933 |............. 36,485,478 |............ 20,421,192 |ooiiccccne 0 [ [ S XXX e 65,656,603 |.........cccovvvrennne 9.5 | 67,577,621 |..cooeiieienne 9.5 | 58,636,171 ..o 7,020,432
6.04 Other Loan-Backed and Structured Securities ... 10,808,280 43,094,737 7,764,538 385,050 0 XXX 62,052,605 9.0 84,206,418 11.9 14,392,966 47,659,639
6.05 Totals 24,007,444 180,839, 387 156,788,906 31,995,558 5,466,228 XXX 399,097,523 57.9 441,390,528 62.2 288,670,427 110,427,096
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

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

9. SVO Identified Funds

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

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

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

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

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

12.01 Issuer Obligations ..........cccceoviiiineeiieeeeeeeees e 12,021,111 [oeee 151,646,365 |............. 214,326,895 |......cocnee 36,091,487 ....419,475,424 389,927,051 |..cocennee 29,548,373

12.02 Residential Mortgage-Backed Securities .......... |.ccccccceeee. 11,846,151 |.............. 38,895,987 |.....cccenne 29,137,700 |..eevvenene 33,795,231 ...129,499, 157 103,300,508 |.............. 26,198,649

12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 9,268,310 ... 39,390,011 |, 28,513,339 |....... . 77,666,079 |voveeeeeeeene 113 | XXX e e XXX o 70,645,647 |...cocvennee. 7,020,432

12.04 Other Loan-Backed and Structured Securities . |- 10,808,280 . 43,004,737 . 62,052,605 |. 14,392,966 |.............. 47,659,639

12.05 SVO Identified FUNAS ........ccooeieieiiiiencienene foeneneees XX e XX e XXX e XXX e XXX i o0 o0 o000 e XK o XXX o 0 0

12.06 Affiliated Bank LO@NS ..........ccoceeeveenenenencnenes foeeeneeeneneneeeeeen 0 o0 o0 0 0 o XK o0 o000 e XXX o XXX s oo [V 0

12.07 Unaffiliated Bank LOANnS ..........cccceveeeneenenneenins foevieniiniccn0 0 o0 o0 el 0 e XXX i e 0 Lo 000 e XXX e [ XXX i o [ TR 0

12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0

12.09 TOtalS ..o e 43,943,852 |......c..... 273,027,100 |..cvenveee. 279,742,472 | 70,766, 187 688,693,265 578,266,172 |............. 110,427,093

12.10 Line 12.09 as a % of Col. 7 6.4 39.6 40.6 10.3 3.1 0.0 100.0 84.0 16.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceoviininiiniinininiiins foeceeieiens 16,888,262 |.............. 96,445,062 |............. 301,851,007 |...ccveunnne 45,201,001 ...5,974,013 |........... D.9,0 SN XXX ...466,359,345 436,661, 124

13.02 Residential Mortgage-Backed Securities .......... 11,767,959 |... . 34,323,610 |.. ...16,600,552 .12,152,568 |.. . 79,344,187 |. . 49,078,082 |..

13.03 Commercial Mortgage-Backed Securities ........ .6,777,459 |... . 41,307,418 |.. 30,941,031 ..708,232 |.. 79,734,140 |. ..72,551,566 |..

13.04 Other Loan-Backed and Structured Securities . |. 8,550,346 . 46,211,500 1,021,586 |.. . 84,206,418 |. . 10,196,792 |..

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

13.06 Affiliated Bank Loans ... .0

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

13.08 Unaffiliated Certificates of Deposi 0 0

13.09 TOtAIS ..o [oee e 43,984,026 |............. 218,287,590 |............. 377,815,576 709,644,090 568,487,564

13.10 Line 13.09 as a % of Col. 9 6.2 30.8 53.2 8.3 1.5 0.0 XXX XXX 100.0 80.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooviiieiieniieeeieeeees e 12,021,111 136,937,965 |............. 200,296,921 |[....ccoenenne 35,281,488 |..ccoevennnne. 5,389,566 |............ ....389,927,051 ...436,661,124 389,927,051

14.02 Residential Mortgage-Backed Securities .8,206,887 |... . 27,786,894 |.. 21,917,645 .29,661,655 |.. .. 15,727,426 .103,300,507 |. . 49,078,082 |. ...103,300,507 |..

14.03 Commercial Mortgage-Backed Securities ........ | 5,337,908 |...cccvnnen. 39,390,011 |.ocvennnee. 25,423,310 70,645,648 72,551,566 70,645,648

14.04 Other Loan-Backed and Structured Securities . |................ 7,067,348 |.....coconee. 6,413,123 | 527,445 14,392,966 10,196,792 14,392,966

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 4.7 30.6 36.0 9.6 3.1 0.0 84.0 XXX XXX XXX 84.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Oblgations ..........cccciiriiiiiiiiininiiins foeceeeescee e 0 [ 14,708,400 ... 14,029,974 ..o 809,999 29,548,373 29,698,221 ..o 2 [, XXX ovvoireee [ 29,548,373
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 3,639,264 |.............. 11,109,003 |................ 7,220,085 |..coovennnne 4,133,576 26,198,650 30,266,105 |.....ccoovvvveieennnh 3 | D.9.9, CHUIITY TR 26,198,650
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 3,930,402 ....3,090,029 o0 o0 e XXX e e 7,020,431 |l 10 [ 7,182,574 |l 10 | D.9,0 RN RUR 7,020,431
15.04 Other Loan-Backed and Structured Securities . |. ,740,932 .. 47,659,639 |. . 74,009,626 |. 47,659,639

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

................ 4,943,575
......................... 4.5

0.7
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

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

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

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ...........cccccoeveeeeeu foeerececnenens 207,790,898 |.....c.cccovueenvne 7,485,956 |..cccierinne 7,395,022 |.............. 192,909,920
2. Cost of cash equivalents aCqUIrEd .............ccccoeeeveveveueueeeeeeeeeeieieeie e feeeeeeeens 3,229,407,435 |...coocvrine. 10,439,728 |.cvveinne 212,427,355 |............ 3,006,540,352
3. ACCIUAI Of GISCOUNE ...ttt [oessessessese s 63,418 | 63,418 oo (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (10SS) ON ISPOSAIS .........oeveveveiierieieiereieiesiesese e sesese s [rerececeseseseseesececaena 410 [ L [ (R 0
6. Deduct consideration received on diSPOSalS ............c.ccoeeveveviveiiverereeiieeeneians oeeeeeeens 3,282,382,116 |..cvvveneee 17,989,512 | 215,734,563 |............ 3,048,658,041
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other than temporary impairment recognized ............ |ooeecconicinnniccnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ 154,880,045 |...oovvvciiicccs (| 4,087,814 |................ 150,792,231
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ (U N (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 154,880,045 0 4,087,814 150,792,231

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XB-1 ..... US Treasury Note Y SR LA e 2,776,617 |...96.8280 |.............. 2,590,149 |....covvnnnnns 2,675,000 |....ccvvnnnnns 2,712,201 |oeeeiiiinnnnd 0 |eeens (29,073) |eeeeeeeeeeeenl0 feiiiiiiiiiinnnnn0 2125 o, 1.004 [MN Looe v 7,340 ....06/23/2023 ...|....05/15/2025 ...
912828-Y8-3 ..... US Treasury Note . ...89.2650 |.....ceunnnnns 5,378,216 |.... .6,025,000 |.. ....6,079,387 0 e (8,788) [0 o0 el 12750 | 1.588 |WN ...... ... 13,614 |... ....02/03/2020 ...|....11/15/2029 ...
912820-8P-5 ... US Treasury Note . ...89.4100 |.......oeennns 4,112,860 |.... .4,600,000 |.. ....4,59,111 O e 1138 [0 [0 e 12125 | 1.151|FA ...... L. 17,487 ... ....02/26/2021 ...|....02/29/2028 ...
91282C-DY-4 ... US Treasury Bond . ...86.0030 |....covnunnnns 3,246,613 |.... .3,775,000 |.. ... 3,783,051 0 e (990) [0 o0 el 10875 | 1.845 [FA ...... .. 26,735 |... ....02/28/2022 ...|....02/15/2032 ...
912820-GU-9 ... US Treasury Note . ...99.1400 |......oennnnns 2,721,393 |.... .2,745,000 |.. ....2,740,758 O e 2,407 o0 feiiiinnl0 0000032875 | 4.004 [MS ...... ... 27,028 |... ...04/10/2023 ...|....03/31/2025 ...
91282C-HC-8 ... US Treasury Note ...96.0000 |...covvuuiiaens 480,000 [-.ooeeeennnnnnns 500,000 [-eeeernunaaaaees 480,933 |..ouuiiieeennn 0 fooeeieeeennan836 Joeenninieeennn0 o0 80875 | 3.864 [MN ... evinnnniiiaannes 2,179 ....06/30/2023 ...|....05/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 20,484,734 | XXX 18,529,231 20,320,000 20,391,531 (34,470 XXX XXX 94,383 344,575 XXX XXX
0109999999. Total - U.S. Government Bonds 20,484,734 [ XXX 18,529,231 20,320,000 20,391,531 (34,470) XXX XXX 94,383 344,575 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 XXX XXX 0 0 XXX XXX
040588-J6-3 ..... ARIZONA ST COPS GO Non Call ETM .... voo |- 1.CFE ... .. 742,675 |. 103.6130 |... . 700,000 |.. 723,956 |eeeiiieeeennnn0 e (13,832) |0 0 022050000 . 2.879 [MS ...... ... 11,667 |... . 35,000 |....08/23/2022 ...|....09/01/2025 ...
040588-K9-5 ..... ARIZONA ST COPS Rev Bond Non Call .. woo |- 1.DFE ... . 103.6630 |... . 300,000 |.. 310,267 |evveeiiieiinnnn0 [ (5,928) |0 el l0 14000052000 . 2.879[MS ..ot v 5,000 |... . 15,000 |....08/23/2022 ...|....09/01/2025 ...
13063D-SN-9 ..... CALIFORNIA ST GO Cont Call |- 1.CFE ... . 110.0490 |... .4,165,000 |.. v 4,509,016 |..ooeeeennnenn0 foeeennnn (64,893) [0 feeeeeiiieeeeeel0 0022250000 |- 3144 [MN ...... .. 34,708 |... .. 208,250 |....03/24/2020 ...|....11/01/2036 ...
25476F-SQ-2 ... DIST OF COLUMBIA GO Non Call ... .| 1.BFE ..|... . 105.8850 |... eeevreneeeennnn220,000 [oannniiiinnnnn 231,066 |0 e (4,365) [0 |0 f11005.000 . 2.830 ... 11,000 |....12/01/2016 ...|....06/01/2026 ...
25476F-SS-8 ..... DIST OF COLUMBIA GO Cont Call ... |- 1.BFE ... . 106.8850 |... 240,491 |.... .. . 287,403 e e (4011) |0 0 ]22205.000 . 3.010 . 11,250 |....12/01/2016 ...|....06/01/2028 ...
452151-LF-8 ..... ILLINOIS ST GO Sink .. 1.G FE ..|... ...99.0410 |... 326,835 |.... ..330,000 |.. 372,462 |0 [ (3,749) |0 04000050100 3.485 . 16,830 |....11/22/2021 ...|....06/01/2033 ...
452152-P2-1 ... ILLINOIS ST GO Cont Call .. |- 1.GFE ... . 107.1050 |... .. 1,794,009 |.... 1,675,000 |.. 1 TAT 284 0 e (17,195) [0 k0 1122050000 - 3.780 . 83,750 |....10/18/2017 ...|....11/01/2029 ...
452152-04-6 ILLINOIS ST GO Non Call ... .. 1.G FE .. . 103.4190 |. ..853,207 |. .844,996 |.. .3.620 . 41,250 |....10/26/2017 ..
646039-YK-7 ..... NEW JERSEY ST GO Non Call . .. 1.EFE .. . 105.590 |. ..908,126 |. 931,129 |.. .1.500 . 43,000 |....11/19/2020 ..
70914P-XE-7 ..... PENNSYLVANIA ST GO Cal | .. 1.DFE .. . 101.9640 |. .. 2,549,100 |. .2,543,181 |.. ... 3.520 125,000 |....03/20/2020 .. .
882724-RA-T7 ..... TEXAS ST GO Non Cal | e | eevevnen | LA FE Ll . 100.8640 |... 877,517 |.... ... 870,000 |.. 915,115 . .0 |......5.000 |...... 1.968 ... 43,500 |....04/08/2020 ...|....10/01/2025 ...
956553-48-5 ..... WEST VIRGINIA ST GO Cont Call ....ccevvvvvvvvvnnnnnnnnefone ven]vunnnns 2 iiiiinnns LACFE 3,107,013 |. 108.6900 |.............. 2,744,423 |.............. 2,525,000 |........cc... 2,884,031 [0 e (61,747) [0 0 fL1005.000 2.200 126,250 [....04/08/2020 ...|....12/01/2043 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 17,252,728 [ XXX 16, 146,476 15,195,000 16,249,866 0 (274,379) 0 0 XXX XXX XXX 137,251 760,080 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 17,252,728 | XXX 16,146,476 15,195,000 16,249,866 0 (274,379) 0 0 XXX XXX XXX 137,251 760,080 XXX XXX
167560-VU-2 ..... CHICAGO IL MET W GO Non Cal | .| 1.BFE ..|... .. 434,012 |. 117.6920 |... ..382,499 |.... ....412,648 0. ...1,354 |... . 16,250 |....11/17/2021 ...|....12/01/2031 ...
423725-QA-1 ... HEMPFIELD PA ARE GO Cont Call .... |- 1.CFE ... .. 590,072 |. 117.8390 |... ....577,528 0. . 25,250 |....04/08/2022 ...|....03/15/2033 ...
488764-YH-8 ..... KENDALL KANE & W GO Non Call .. .. 1.EFE ..|... 3,486,457 |. 109.7520 |... ... 3,223,379 0. .. 138,250 |....12/01/2020 ...|....02/01/2029 ...
569203-PE-6 ..... MARION & POLK CN GO Cal |- 1.BFE ... . 115.9420 |... 0. ... 13,750 |....06/25/2020 ... |....06/15/2032 ...
64966M-WL-9 ..... NEW YORK NY GO Mw |- 1.CFE ... ...98.2230 |... 0. . 73,069 |....02/23/2018 ...|....03/01/2025 ...
649660-FR-6 ..... NEW YORK NY GO Cont Call .. |- 1.CFE ... . 108.8560 |... 0. . 68,750 |....08/23/2020 ...|[....10/01/2042 ...
717883-YE-6 ..... PHILADELPHIA PA GO Non Call .... .- LEFE ... . 112.5610 |... . . 23,250 |....10/08/2021 ...|....09/01/2030 ...
717883-2B-1 ..... PHILADELPHIA PA GO Non Call .... v |- LEFE ... . 112.5610 |... ....470,965 . 19,250 |....10/08/2021 ...|....09/01/2030 ...
717883-2C-9 ..... PHILADELPHIA PA GO Non Call .... .- LEFE ... . 114.0700 |... s ....1,931,173 . 77,500 |....10/08/2021 ...|....09/01/2031 ...
763261-60-2 ..... RICHARDSON TX IN GO Cont Cal | 1AFE . . 117.2690 |. ..287,309 | ..245,000 274,717 |.. . 14,530 |....05/11/2022 .. 02/15/2032
763261-65-8 ..... RICHARDSON TX IN GO Cont Cal | 1AFE .. . 117.2150 |. ..1,148,707 |. . 980,000 01,092,242 |.. . 58,119 |....06/11/2022 .. 02/15/2034
800766-NG-8 ..... SANGAMON CNTY IL GO Non Call ... .. 1.CFE ..|... . 106.2300 |....covnnnnnns 1,556,270 |.... . 1,465,000 |.. .... 1,646,568 .. . 58,600 |....02/16/2022 ...|....02/01/2032
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 14,748,579 [ XXX 13,671,508 12,500,000 14,163,645 (237,546) XXX XXX 196, 104 586,568 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 14,748,579 | XXX 13,671,508 12,500,000 14,163,645 (237,546) XXX XXX 196, 104 586,568 XXX XXX
038315-EW-3 ..... APPLING CNTY GA Rev Bond Non Call MAN PUT ... e |2 i 2R FE L .. 1,780,000 |...96.1200 |.............. 1,710,936 |.... ....1,780,000 A ....08/21/2020 ...|....01/01/2038 ...
052398-EL-4 ..... AUSTIN TX ARPT S Rev Bond Cont Call ..... . 1EFE .. 2,269,700 |. 100.6110 |. ..2,012,220 |. .2,027,534 |.. ..(30,648) | ...12/10/2014 .. 11/15/2031
090888-GS-1 ..... BIRMINGHAM AL AR Rev Bond Cont Call 1FFE .. 176,518 |. 115.0520 |. ..161,073 |. .164,639 |.. (3,504) |. ....06/24/2020 .. 07/01/2033
114894-W-5 ..... BROWARD CNTY FL Rev Bond Non Call .. .. 1.EFE .. 320,927 |. 102.6290 |. ..277,098 |. 280,060 |.. (5,532) | ...10/30/2015 .. 10/01/2025
114894-VX-3 ..... BROWARD CNTY FL Rev Bond Cont Call . U .1EFE .. 211,068 |. 102.1510 |. ..183,872 |. 186,176 |.. (3,389) |. ....10/30/2015 .. 10/01/2026 ...
114894-VY-1 ... BROWARD CNTY FL Rev Bond Cont Call ......oeoevveeenvnnsfons venfvnnnnns e |- TLEFE Lot .. 424,265 |. 102.1560 |... 372,869 |.... ...376,830 ... (6,481) ] ...10/30/2015 ...|....10/01/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
114894-VZ-8 ..... BROWARD CNTY FL Rev Bond Cont Call ........cccoovvvvvnnsfons e nnnnns 2 i LLEFE L 340,454 |. 102.2540 |...evennnennnnn 301,649 [onniiiinnnnnnns 295,000 [....oeeevennnnnn 304,104 oceininiiiiinnl0 [ (4,982) |0 [0 5.000 |...... TR VAT IO R A 3,688 ....10/30/2015 ...|....10/01/2028 ...
114894-WV-6 ..... BROWARD CNTY FL Rev Bond Non Cal | |- L.EFE ... .. 546,765 |. 102.6290 |... 1. 460,000 |-eeennieeeeennn 477,139 [0 e (9,425) [0 0 [ 5.000 |...... 2.801 |AD cevees eeeeeeeeeennnans 5,750 |... ....10/30/2015 ...|....10/01/2025 ...
14574A-AH-7 ... CARSON CA PENSN Rev Bond Non Call .| 1.DFE ..|... 1,170,000 |...90.3210 |... 1,170,000 |...oeneeeenna 1,170,000 [oiiiiinnennn0 Joveeiiniiiinnnnl0 [0 0 e 2.635 |...... 2.635 [ ....... ... 14,216 |... ....06/11/2020 ...|....01/15/2030 ...
167593-QF-2 ..... CHICAGO IL O'HARE INTERNATIONA Rev Bond Non Call ..[... ... |- L.EFE ... ..690,708 |. 101.4370 |... .. 600,000 |eevrunreeeennn611,134 [0 e (10,796) [0 o0 e 5.000 |...... 3.101 | ....... .... 15,000 |... ....10/08/2015 ...|....01/01/2025 ...
16772P-CR-5 ..... CHICAGO IL TRANS Rev Bond MV .........ccevvvenviiiiinnns foun e |- 1.CFE ... 1,410,000 |...90.2910 |.............. 1,273,103 [.............. 1,410,000 |.............. 1,410,000 [......ccceeeeen0 Jovrrrnivrinnnnnnd0 o0 0 s 3.102 |...... [T (17228 IV ) R E N 3,645 |... ....08/28/2020 ...|....12/01/2030 ...
196479-E6-2 ..... COLORADO ST HSG Rev Bond Cont Call .......cceevvueeeecfonn e |- TAFE L .. 385,455 ]...99.7480 |... 367,749 |oooeeeeeenieee0 e (83,092) [0 o0 e 4.000 |...... 3001 [N ceoes e 2,367 |... ...10/06/2017 ...|....05/01/2048 ...
207758-TY-9 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |... ... |- 1.DFE ... 1,212,080 |. 103.5420 |... 1,087,939 [0 o (23,188) [0 feil0 e 5.000 |...... 2.541 ....10/02/2015 ...|....08/01/2026 ...
20775D-d0-5 ... CONNECTICUT ST H Rev Bond Non Call . B .. 1.G FE ..|... . 106.9700 |... 594,907 |eeeeiiiieeeenn0 e (19,481) |0 [0 5.000 |...... 1.111 ....09/04/2020 ...|....07/01/2027 ...
283299-AL-9 ..... [EL MONTE CA Rev Bond Cont Call ... 2 .1.GFE .. ...88.0950 |. 750,000 |.. .3.002 |......3.002 ....06/10/2020 .. 08/01/2031
283299-AN-5 ..... [EL MONTE CA Rev Bond Cont Call 2 . 1.GFE .. ...86.3570 |. .1,135,000 |.. .3.202 |......3.202 ....06/10/2020 .. 08/01/2033
358082-HX-6 ..... [FRESNO CA Rev Bond Non Call .... . .. 1.EFE .. . 104.4530 |. A . 1,676,291 |.. ......6.550 |......5.997 ....00/21/2022 .. 06/01/2029 ...
39081H-CP-5 ... GREAT LAKES MI W Rev Bond M .. 2 e | 1D FE L ...86.7270 |... 416,290 |.... ... 480,000 |.. 480,000 PPN | N FPRRRRON | B AN 2.315 |...... 2.315 ...06/05/2020 ...|....07/01/2031 ...
39081J-AG-3 ..... GREAT LAKES MI WTR AUTH WTR SP Rev Bond Cont Call |... ... 2 e 1D FE L . 105.4900 |... 1,371,370 |.... .1,300,000 |.. ... 1,377,938 (29,839) |.oeeeeeeeeeeennn 0 [0 s 5.000 |...... 2.511 ....10/14/2016 ...|....07/01/2027 ...
413890-DD-3 ... HARRIS CNTY-HOUS Rev Bond Cont Call 2 e 2B FE L . 101.2710 |... 1,012,710 |.... .1,000,000 |.. ....1,015,146 (16,883) [-.oeeeevveneeee0 e [ 5.000 |...... 3.221 ....12/10/2014 ...|....11/15/2029 ...
413890-DE-1 ..... HARRIS CNTY-HOUS Rev Bond Cont Call 2 e [ 2B FE L . 101.2190 |... 1,012,190 |[.... .1,000,000 |.. ....1,014,715 L (16,3%) [o.vvvviiiiiinnn0 |0 e, 5.000 |...... 3.271 ...12/10/2014 ...|....11/15/2030 ...
442349-GT-7 ... HOUSTON TX ARPT SYS REVENUE Rev Bond Call ... N2 e | LEFE L . 111.5150 |... 2,096,482 |.... .1,880,000 |.. .... 2,039,359 e (6,156) [oeeeeeieeeeeen0 0 s 5.250 |...... 4.161 ....06/30/2023 ...|....07/01/2042 ...
442349-GU-4 ...... HOUSTON TX ARPT SYS REVENUE Rev Bond Call ... 2 e [ LEFE L . 110.7150 |... 5,098,426 |.... 4,987,864 il 0 e (14,778) [0 [0 5.250 |...... 4.181 ....06/30/2023 ...|....07/01/2043 ...
451200-LY-4 ..... IDAHO ST HSG & F Rev Bond Cont Cal | N2 e | LFFE L . 100.1410 |... 1,001,410 |.... . . +..1,000,000 |....oeeeevnnnnenn0 foeeeinnnn (6,644) |oeeeniiieinn 0 [0 e 5.000 |...... 3.740 ...01/15/2014 ...|....07/15/2026 ...
45130A-AN-5 IDAHO ST HSG & F Rev Bond Cont Cal | 2. .. 1.B FE ..|... . 118.7460 |... 831,222 |.... . 700,000 |.. 821,202 |0 [ (12,320) 10 [0 5.000 |...... 2.731 ...04/01/2022 ...|....08/15/2035 ...
45130A-A0-8 . IDAHO ST HSG & F Rev Bond Cont Call .. 2 .1.BFE .. . 116.4580 |. ..116,458 |. . 100,000 117,076 |.. .5.000 |......2.761 ....04/01/2022 .. 08/15/2037
45471A-NL-2 . INDIANA ST FIN A Rev Bond Cont Call .. 2 .1.CFE .. . 101.7670 |. .. 1,526,505 |. .1,500,000 . 1,529,454 |.. .5.000 |......2.811 ....00/25/2014 .. 12/01/2025
45471A-NV-0 . INDIANA ST FIN A Rev Bond Cont Call 2 .1.CFE .. . 101.9440 |. .. 1,019,440 |. .1,000,000 .1,018,634 |.. .5.000 |......2.921 ....00/25/2014 .. 12/01/2026
45528U-L2-2 . INDIANAPOLIS IN Rev Bond Cont Call .........covvvvvensfonn e -2 1FFE .. . 100.3800 |. ..1,003,800 |. .1,000,000 .1,000,000 |.. .5.000 |...... 3.459 ....09/17/2014 .. 01/01/2029 ...
462467-M9-9 . 10WA ST FIN AUTH Rev Bond Cont Call .2 1AFE . ...97.4080 |. ..2,893,018 |. .2,970,000 .3,187,560 |.. ......3.000 |......1.801 ...05/12/2021 .. 07/01/2051 ...
462478-CJ-1 ..... IOWA ST FIN AUTH Rev Bond Cont Call 2. .. 1.AFE ..|... . 118.8330 |... 1,223,980 |.... 1,196,790 [0 o (16,888) [0 o0 5.000 |...... 2.859 ....04/13/2022 ...|....08/01/2036 ...
462590-LX-6 ..... IOWA ST STUDENT Rev Bond Non Call .....cceeenvvveeennnsfoun e .. 1.F FE ..|... . 104.0510 |.oeeevnnnneeeeen 743,965 |oveeneeeennnn 715,000 |oeeevnnneeeen 744,067 v 0 e (9,306) [0 o0 e 5.000 |...... 3.520 ....05/24/2018 ...|....12/01/2026 ...
54627R-AN-0 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond Sink .......[... ... I .. 1.AFE ..|... ...97.2600 |... . IR | N AR | B RN 4.275 |...... 4.275 ....06/12/2022 ...|....02/01/2036 ...
54811B-VR-9 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Call |... ... 2 .. .. 1.F FE ..|... . 113.0710 |... 1,028,946 |.... [Z25I0[0) i S | R ISUPRRRRURPPRRIRN | B S 5.000 |...... 1.630 ....10/02/2020 ...|....05/15/2034 ...
54811B-VS-7 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Call |... ... 2. .. 1.F FE ..|... . 112.6750 |... 1,261,960 |.... (,741) |eeeeeeeeiel0 [0 s 5.000 |...... 1.700 ...10/02/2020 ...|....05/15/2035 ...
56042R-J3-7 MAINE HLTH & HGR Rev Bond MW .. 2 .. .. 1.EFE ..|... ...97.7800 |... 396,009 |.... . ....405,000 0 0 o0 0.711 |...... 0.711 ....05/06/2021 ...|....07/01/2024 ...
562784-AJ-7 ..... [MANHATTAN BEACH Rev Bond MW .... 2 1AFE .. ...89.1940 |. ..780,448 |. . 875,000 875,000 |.. .0 .2.021 |......2.021 ....04/29/2021 .. 01/01/2029 ...
57420V-PA-5 . MARYLAND ST ECON Rev Bond Cont Call .. 2 1EFE .. . 104.4700 |. ..287,293 |. ..275,000 .288,238 |.. (5,214) |. .5.000 |......2.921 ....02/25/2016 .. 06/01/2031
57420V-PF-4 . MARYLAND ST ECON Rev Bond Cont Call ..... 2 .1EFE .. . 104.5190 |. ..522,595 |. . 500,000 .526,101 |.. ..(10,310) | .5.000 |......2.751 ....02/26/2016 .. 06/01/2029
575579-ZA-8 ..... MASSACHUSETTS ST BAY TRANSPRTN Rev Bond Cont Call . 2 .1.BFE .. . 103.3620 |. ..552,987 |. ..535,000 .555,850 |.. ..(23,026) | .5.000 |......2.341 ....10/02/2015 .. 07/01/2026
57563R-RZ-4 ..... MASSACHUSETTS ST Rev Bond Cal | 2 .1.CFE .. ...91.4990 |. ..1,120,863 |. . 1,225,000 .1,225,000 |.. A ......2.641 |......2.641 ....06/25/2021 .. 07/01/2037 ...
57587G-FS-9 ..... MASSACHUSETTS ST Rev Bond Cont Call .. N2 e 1B FE L ...97.5150 |... 887,387 |.... ... 910,000 |.. 977,129 e (9,790) |oeeeeieeeeeenn0 [0 | 3.000 |...... 1.778 ...05/07/2021 ...|....12/01/2050 ...
592647-CY-5 ... MET WASHINGTON DC ARPTS AUTH A Rev Bond Cont Call |... ... 2 e 1D FE L . 103.7110 |... 1,120,079 |.... .1,080,000 |.. ... 1,134,522 (18,712) [evvvvviviiinnnnn0 |0 e, 5.000 |...... 3.070 ....04/20/2018 ...|....10/01/2031 ...
592647-FJ-5 ... MET WASHINGTON DC ARPTS AUTH A Rev Bond Cont Call |... ... 2 e | 1D FE L . 107.4400 |... 2,524,840 |.... .2,350,000 |.. ....2,541,288 (36,757) [-eeeeeeevneeeen0 el s 5.000 |...... 3.141 ....06/01/2018 ...|....10/01/2035 ...
59333N-U9-2 ...... MIAMI-DADE CNTY Rev Bond Cont Call MW .. 2 e [ LEFE L ...82.6910 |.................554,080 |................ 670,000 |..eevvvennnnennn 670,000 |oveenieiennnnnnd fovvviiiiininn0 o0 [0 e 2.4%6 |...... 2.436 ....12/10/2020 ...|....10/01/2032 ...
59333T-DH-7 ... MIAMI-DADE CNTY Rev Bond Cont Call 2 e | 1D FE L . 102.3590 |... . reeeenneneeeea 1,000,000 [o.oniennnnn. 1,022,324 0 [ (15,148) |0 [0 | 5.000 |...... 3.371 ....06/25/2015 ...|....06/01/2027 ...
59447P-K8-3 ..... MICHIGAN ST FIN Rev Bond Cont Call ... 2 e 1D FE L . 101.2880 |... 1,164,812 |.............. 1,150,000 |.............. 1,165,509 |[....cceevvnnnnnnn0 [oeeennnnn (20,156) |oveenceeennnnnnl0 o0 e 5.000 |...... 3.161 ....10/23/2014 ...|....10/01/2028 ...
59447P-IN-4 ... MICHIGAN ST FIN Rev Bond Cont Call ... 2 e |- 1.DFE ... . 100.5850 |... 1,005,850 |.... . e 1,008,321 [0 e (6,432) [0 [0 e 5.000 |...... 4.322 ...08/28/2014 ...|....07/01/2031 ...
60416S-MZ-0 ..... MINNESOTA ST HSG Rev Bond Cont Cal | 2. .. 1.B FE ..|... .. 131,496 |...99.2220 |... 124,028 |.... ..125,000 |.. 126,140 [ooovivviineenn0 o (733) o0 0 s 3.500 |...... 2.874 ....11/25/2015 ... |....01/01/2046 ...
60416T-FM-5 ..... MINNESOTA ST HSG Rev Bond Cont Call .. 2 .1.BFE .. 6,348,920 |...97.1170 |. ..5,608,507 |. .5,775,000 .6,197,029 |.. ......3.000 |......1.803 ...05/20/2021 .. 01/01/2052 ...
605350-XL-9 ..... MISSISSIPPI ST H Rev Bond Cont Call ..... 2. L 1AFE ... .. 215,906 |...97.3760 |.......ccoeeeens 189,883 |.... ..195,000 |. 209,792 0 o (2,160) 0 0 3.000 |...... 1.745 ...01/13/2021 ... |....12/01/2050 ...
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63609Y-AA-6 ..... NATIONAL FIN AUT Rev Bond Non Call .....cooevvevvnennnifors o oeeeiin | s L 1GFE o 3,150,447 |.101.8160 |.............. 3,079,934 |....covvnnnnns 3,025,000 |..ccevvvunnnns 3,120,183 [.ooeviviiiieennd0 e (17,553) [0 el s 4.000 |...... 3.301 s 121,000 |....08/30/2022 ...|....12/01/2028 ...
646067-EK-0 ..... NEW JERSEY ST ED Rev Bond Non Call .... e | A FE L . 120.2150 |..eeeennnnnnns 1,154,064 |.... . 960,000 |.. e 1,091,331 [0 e (13,916) [0 [0 e 5.000 |...... 3.091 ... 16, . 48,000 |....05/18/2022 ...|....03/01/2032 ...
64613A-AC-6 ..... NEW JERSEY ST HS Rev Bond Cont Call .. [T v |2 e | 1O FE L . 101.2960 |... .1,740,000 |.. LG 1813114 0 e (10,197) [0 [0 e 4.500 |...... 3.740 o 19, . 78,300 |....06/15/2018 ...|....10/01/2048 ...
64971P-KD-6 ..... NEW YORK CITY NY Rev Bond Cont Call ......covveveennns feun e ceveenn |2 e | LEFE Ll ...93.5740 |... . 790,000 |.. 811,152 |0 e (2,870) |0 [0 3.000 |...... 2.560 T, . 23,700 |....09/24/2020 ...|....03/01/2036 ...
64971X-WA-2 ..... NEW YORK CITY NY TRANSITIONAL Rev Bond Cont Call ..[... ... e |2 i | LAFE L . 107.6370 |... . 370,000 |.. 416,782 0 [ (6,321) |0 [0 4.000 |...... 2.010 .2, . 14,800 |....10/29/2020 ...|....11/01/2035 ...
64972H-1I0-1 ..... NEW YORK CITY NY Rev Bond Cont Call 2 e | 1.CFE Ll . 103.4180 |... 1,275,000 |.. ,316,738 |ovveeeeeeennnnn0 [ (26,196) |oveeeeeeeeenl0 o0 e 5.000 |...... 2.810 e 29, . 63,750 |....06/18/2015 ...|....07/15/2026 ...
64990B-MY-6 ..... NEW YORK ST DORM Rev Bond Cont Cal | 2 e TG FE L . 101.9930 |... P4 (VI R | R RSP < -1 23 AR B RN | ) A 5.000 |...... 3.281 s . 11,500 |....06/05/2015 ...|....05/01/2026 ...
64990B-NT-6 ..... NEW YORK ST DORM Rev Bond Cont Cal | 2 .. .. 1.G FE ..|... . 102.0480 |.................306,144 |................ 300,000 |...ccevurreeennn306,115 |ouenneeiinninnn0 oo (4,410) Jeeeceenl0 o0 e 5.000 |...... 3.421 s ... 15,000 |....06/05/2015 ...|....05/01/2027 ...
64990F-W6-7 ..... NEW YORK ST DORM Rev Bond Cont Cal | 2 1.BFE. . 116.2560 |. .5.000 |......2.860 . 56, 190,500 |....03/16/2022 .. 03/15/2037
658909-C5-3 ..... [NORTH DAKOTA ST Rev Bond Cont Call . 2 1.B FE . ...97.3720 |. .3.000 |......1.819 . .28, . 46,950 |....05/14/2021 .. 01/01/2052
662850-2T-6 ..... N TX TOLLWAY AUT Rev Bond Cont Cal | 2 1.DFE. . 104.0690 |. .6,725,000 ......4.000 |......1.901 . s 269,000 |....10/02/2020 .. 01/01/2036 ...
677525-V-5 ..... OHIO ST AIR QUAL Rev Bond Non Call .... PR (R 2.BFE . 102.0490 |... ..220,000 |.. 220,000 f..eeeeeenneeenn0 o0 0 [0 e 4.250 |...... 4.250 ...9,350 |....056/20/2022 ...|....11/01/2039 ...
67886M-TE-9 ..... OKLAHOMA ST HSG Rev Bond Cont Call ........ccovvvvvvnnsfonn e U 1.AFE. . 100.1460 |... .2,375,000 |.. 2,514,824 |0 i (20,362) [0 [0 4.000 |...... 2.948 .31, . 95,000 |....04/22/2020 ...|....03/01/2050 ...
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH Rev Bond Non Call Sink ...[... ... [T R 1.A FE . ...96.7660 |... PPN | N FPRRRROR | R AN 3.877 |...... 3.877 s . 41,075 |....08/19/2022 ...|....05/01/2037 ...
709178-U9-2 ..... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Cont Call |... ... U 2.AFE . 104.5430 |.............. 1,651,779 |.............. 1,580,000 |.............. 1,675,346 |........ccevuennl0 [oonnne (22,982) [o.vvuiiiiiinnn0 0 o, 5.000 |...... 3.310 e 13, . 79,000 |....05/15/2018 ...|....05/01/2033 ...
709225-AP-1 ..... PENNSYLVANIA ST TURNPIKE COMMI Rev Bond Cont Call |... ... e 20 1.DFE. . 114.9900 |... . e eeeerneeeeenn 485,762 o0 [ (11,587) [eeeeeeeeiieee 0 e s 5.000 |...... 1.700 s .20,000 |....09/23/2020 ...|....12/01/2034 ...
709225-A0-9 ... PENNSYLVANIA ST TURNPIKE COMMI Rev Bond Cont Call |... ... U 1.DFE. . 113.8930 |... . 400,000 |.. ... 484,309 |....ooeeeennnnnl0 s (11,368) [cvvvvvvvrvnnnnnnn0 Joeeeel0 s 5.000 |...... 1.750 s .20,000 |....09/23/2020 ...|....12/01/2035 ...
717817-UB-4 ..... PHILADELPHIA PA Rev Bond Cont Call ........cccceennnnes 2 .. 1.F FE . . 105.6310 |... 713,009 |.... 723,483 |0 (12,999) |-evveeeeeeennn0 o0 e 5.000 |...... 2.830 ... 16, . 33,750 |....12/15/2017 ...|....07/01/2029 ...
71783D-CF-0 ..... PHILADELPHIA PA Rev Bond Cont Call MW .. 2. 1.F FE . ...85.9520 |... 3,635,770 |.... ... 4,217,752 e (5,798) [eueiiiiiin0 0 3.080 |...... 2.907 2, .. 130,284 |....04/29/2021 ...|....04/15/2034 ...
720175-A3-2 ..... PIEDMONT SC MUNI Rev Bond Cont Cal | 2 1.G FE . . 105.0840 |. .. 2,495,745 |. .2,697,032 |.. .. (42,587) |. .4.000 |......1.921 . .47, . 95,000 |....10/14/2021 .. 01/01/2034
735000-TP-6 ..... PORT OF OAKLAND Rev Bond MW .... 2 1.EFE. ...91.2810 |. ..575,070 |. 630,000 |.. .0 .1.667 |......1.667 ....11/20/2020 .. 05/01/2027
735240-X2-4 ... PORT OF PORTLAND OR ARPT REVEN Rev Bond Cont Call . 2 1.DFE. . 110.0450 |. .. 3,301,350 |. .3,513,9%1 |.. .. (72,891) | .5.000 |......2.161 ....00/24/2020 .. 07/01/2035
751073-KJ-5 ..... RALEIGH DURHAM N Rev Bond Non Call .........ccooovveensfonn e . 1.DFE. . 102.0390 |. . .558,831 |.. .5.000 |......3.041 ....06/05/2015 .. 05/01/2025 ...
762323-AY-9 ..... RHODE ISLAND ST Rev Bond Non Call .....cccevvveuieeeees feun e 1.CFE . . 102.9730 |. . ..520,000 .560,598 |.. ......5.000 |......0.880 ...05/13/2021 .. 12/01/2025 ...
762323-AZ-6 ..... RHODE ISLAND ST Rev Bond Non Cal | 1.CFE. .. 169,805 |. 104.7290 |... . 140,000 |.. 195,921 |0 [ (5,850) |0 [0 5.000 |...... 1.030 ....06/13/2021 ...|....12/01/2026 ...
785849-WZ-9 ..... SACRAMENTO CA CI Rev Bond Cont Call ........oeceeveees foun e 1.DFE. ..619,138 |. 105.1440 |... ..525,000 |.. 544,986 |oeeniiieeeenn0 e (9,997) |0 [0 5.000 |...... 2.941 ....09/30/2015 ...|....12/01/2027 ...
786091-AG-3 ..... SACRAMENTO CNTY Rev Bond MW 1.EFE. ..661,858 |. 102.9520 |... 872,566 |oeeneiiiiinnnn0 [ 1,398 0 0 7.250 |...... 7.49% ...10/17/2013 ...|....08/01/2025 ...
794678-DC-6 ..... SALES TAX SECURITIZATION CORP Rev Bond MW Call ....[... ... 1.DFE. ..325,000 |. 100.0000 |... 825,000 |eeeneiiieeeennn0 o0 0 0 2.225 |...... 2.225 ....01/17/2020 ...|....01/01/2024 ...
79467B-EG-6 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call ...[... ... 1.DFE. .. 605,537 |. 114.5360 |... 575,549 o0 [ (14,918) |0 [0 5.000 |...... 1.420 . ....12/10/2021 ...|....01/01/2031 ...
79467B-EJ-0 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call ...[... ... . 117.4740 |... 2,722,198 (61,128) [oeeeeeiieeeeeen0 [0 e 5.000 |...... 1.630 ... 58, .. 106,250 |....12/10/2021 ...|....01/01/2033 ...
795576-FL-6 ..... SALT LAKE CITY U Rev Bond Non Call ............ . 106.0810 |. 454,344 |.. (7,853) | .5.000 |......2.911 . 21,250 |....02/09/2017 .. 07/01/2027 ...
795677-AF-0 ..... [Salt Lake Cnty UT Rev Bond Cont Call Sink . 102.1990 |. 410,000 |.. 0] .5.400 |..... (0.223) . 22,140 |....10/13/2009 .. 02/15/2028
796242-88-5 ..... [SAN ANTONIO TX A Rev Bond Cont Call ..... . 101.9770 |. A 1,002,931 |.. .. (14,634) |. .5.000 |......3.521 . 53,500 |....07/16/2015 .. 07/01/2027
798111-GG-9 ..... [SAN JOAQUIN HILL Rev Bond Cont Call .. . 102.3920 |. ..511,960 |. 506,807 |.. (6,322) | .5.000 |.. ....10/23/2014 .. 01/15/2029
798170-AJ-5 ..... SAN JOSE CA REDE TAX ALLOCATION ....... ...96.4480 |. .. 1,822,867 |. .1,890,000 |.. ......3.176 |.. ...12/08/2017 .. 08/01/2026 ...
83756C-FR-1 ..... SOUTH DAKOTA ST Rev Bond Cont Call Sink ... ...99.8290 |....oeviiiieennn 19,966 |onenniiiinnnnnnn 20,000 [oeieiiiieeeeennn20,000 |oeeeieeeinienl0 e (7)ol o0 e 4.000 |...... 3.099 ....04/08/2014 ...|....11/01/2044 ...
83756C-H5-7 ..... SOUTH DAKOTA ST Rev Bond Cont Cal | L.97.4140 |...ooeeennl 379,015 |l 390,000 [iiiiinnnnnn 419,845 |0 e (4421) L0 0 3.000 |...... 1.719 ...01/13/2021 ... |....11/01/2051 ...
880461-HR-2 ..... TENNESSEE HSG DE Rev Bond Discrete Call ...98.9520 |...coevuiieeeeenn 49,476 |ooinniiiiennn 50,000 [oeiiiiniieeeeeenl 51,076 [0 e (839) [0 o0 e 3.500 |...... 2.748 ....04/14/2016 ...|....01/01/2047 ...
880461-SC-3 ..... TENNESSEE HSG DE Rev Bond Cont Call ........cccceevves feun one ...99.7200 |... ,000 [eenniiennnnnnn 185,015 |0 e (1,580) [0 0 [ 4.000 |...... 2.830 ....11/09/2017 ...|....07/01/2048 ...
882669-BT-0 ..... TEXAS ST PUBLIC Rev Bond Non Cal | . ...95.5570 |... 1,920,000 |.. PPN | B FPRRRROR | R A 0.663 |...... 0.663 ....12/11/2020 ...|....02/01/2025 ...
88283K-AW-8 ..... TEXAS ST TRANSPR Rev Bond Cont Call ........ccccevvves feun one 1.G FE . .. 790,510 |. 100.2850 |... ... 700,000 |...oeeiieennn.. 706,830 [ooiiiiiiiiinnnn0 e (10,694) [oovvvvvvvvnnnnnn0 o0 s 5.000 |...... 3.400 ....01/22/2015 ...|....08/15/2033 ...
914437-SU-3 ..... UNIV OF MASSACHUSETTS MA BLDG Rev Bond Non Call . 1.CFE . 1,207,570 |. 104.2620 |... .1,000,000 |.. 1,047,029 o0 e (24,811) [coeeeeeeieee 0 |0 s 5.000 |...... 2.362 ...01/20/2017 ...|....11/01/2025 ...
914713-82-9 ..... UNIV OF NORTH CAROLINA NC AT C Rev Bond Cont Call . 1.AFE. . 118.3830 |... 905,630 |.... . 765,000 |.. ....854,933 2 (9,789) [0 0 e 5.000 |...... 3.300 ....06/17/2022 ...|....12/01/2036 ...
928104-Mi-5 ..... VIRGINIA ST SMAL Rev Bond Call ... 1.F FE . . 100.2620 |. ..817,135 |. . 815,000 871,816 |.. (8,699) |. ......4.000 |.. ....10/07/2020 .. 01/01/2036 ...
928104-MY-1 ..... VIRGINIA ST SMAL Rev Bond Call .......cccovviiivvunnnnns 1.F FE . ...98.6230 |... 567,082 |.... ..575,000 |. ....612,480 G20 0 4.000 ...10/07/2020 ... |....01/01/2038 ...
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93978H-PS-8 ... WASHINGTON ST HL Rev Bond Non Call ........eovvvvvvvnnsfoes ] ooeeiin | s L 1GFE e 1,034,298 |. 102.4000 |.................921,600 |.......ccernnnn 900,000 |.eevvvunnniinnnns 923,543 |..oovvinininns 0 |eeens (15,084) [ooeeeeiiiiieenn0 il e 5.000 |...... 3.200 ....10/08/2015 ...|....07/01/2025 ...
958644-AB-2 ..... WSTERN M1 UNIV H Rev Bond Non Call . .. 1.CFE ..|... .. 552,245 |. 100.9110 |... . 480,000 |.. ....522,33%2 O e (7,999) |0 o0 e 4.750 |...... 2.800 ...02/07/2020 ...|....11/15/2028 ...
976595-FK-9 ..... WISCONSIN CENTER Rev Bond Cal | EFE ... .. 637,591 |...74.1520 |... ..905,000 |.. ....689,261 O e 17,872 o0 [0 0.000 |...... 3.4% ....10/30/2020 ...|....12/15/2032 ...
976595-FN-5 ..... WISCONSIN CENTER Rev Bond Call ... EFE ... ..650,070 |...68.4190 |... .1,000,000 |.. ....703,612 0 [ 18,534 |0 [0 0.000 |...... 3.845 ....10/30/2020 ...|....12/15/2034 ...
976595-FP-8 ..... WISCONSIN CENTER Rev Bond Call ... EFE ... .. 199,998 |...62.2330 |... 208,481 |.... ..335,000 |.. ....220,640 0 [ 9,784 | L0 0.000 |...... 3.250 ...10/30/2020 ...|[....12/15/2036 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 129,370,886 | XXX 118,730,353 116,990,303 123,480,720 0 (1,308,520) 0 0 XXX XXX XXX XXX
313200-6M-3 ..... FHLMC Pool SD3576 MBS ........ccevvvennivriiininineiinnns foen vee | s 4 s e LA e 4,528,814 [...89.1690 |.............. 4,658,020 |oeuniiiinnnnn 5,223,828 |..ceeeiinnnnn 4,530,667 0 fooeerieenn 1,853 o0 feinnl0 s 3.000 |...... 4.232 ....12/06/2023 ... |[....01/01/2052 ...
313200-U3-8 ..... FHLMC Pool SD3302 MBS ... LA ...81.9240 |........eee.nt 3,541,900 |.... . 4,323,413 |.. ... 3,462,912 O e 8741 |0 0 2.000 |...... 4.548 ....08/31/2023 ...|....10/01/2051 ...
313200-CA-9 ... FHLMC Pool SD8165 MBS ... LA L. 77.9910 |... .... 4,364,084 O e 4784 |0 [0 1.500 |...... 1.945 ...01/06/2022 ...|....09/01/2051 ...
3132E0-FY-3 ..... FHLMC Pool SD3783 MBS ... LA ...99.2920 |... . . ....1,582,819 O e 49 |0 0 e 5.000 |...... 5.243 ....12/12/2023 ...|....04/01/2053 ...
31326V-B3-5 ..... FHLMC Pool Q09658 MBS ... LA ...94.5230 |... L T19,777 .. 801,728 JLUS PO N V7(C) T FUUUUUURRRRURROR | I AN | B R 3.500 |...... 3.173 ....11/03/2015 ...|....07/01/2042 ...
3132M7-HF-8 ..... FHLMC Pool (26830 MBS ... LA ...97.3150 |... ....218,743 |.. 0. e (1,015) o0 [0 | 4.000 |...... 3.335 ....06/30/2014 ...|....06/01/2044 ...
3133AA-XC-1 FHLMC Pool (0B4275 MBS 1.4 .. . 20,335,956 |...82.0000 |. .20,210,838 |. 24,647,310 . .0 41,2% |. .2.000 |......4.529 ....06/21/2023 .. 10/01/2050
3133AE-N8-3 . FHLMC Pool QB7615 MBS ... 1.A .. 561,702 |...84.1100 |. .. 464,480 |. ..552,232 .560,955 |.. .0 (490) | .2.000 |......1.871 ....09/02/2021 .. 01/01/2051
3133KL-S5-7 . FHLMC Pool FR RA5040 MBS 1.4 .. 2,637,330 |...81.9330 |. .. 2,212,525 |. .2,700,410 .2,640,006 |.. .0 1,202 | ......2.000 |......2.242 ....01/31/2022 .. 04/01/2061 ...
3133KP-4X-3 ... FHLMC Pool RA8038 MBS LA 1,458,778 |...97.0710 |... 1,448,185 |.... . 1,491,879 |.. .... 1,459,480 0. e 102 [0 0 [ 4.500 |...... 4.717 ...08/28/2023 ...|....10/01/2052 ...
3133L7-4L-8 ..... FHLMC Pool RC1727 MBS LA ...90.2670 |... .2,020,610 |.. ....2,002,152 JLUS PO (< L) FUUUUURRRRUROR | I IO | B R 2.000 |...... 1.392 ...12/15/2020 ...|....12/01/2035 ...
3136AN-CM-7 ..... FNVA FHR 2017-26 CG RMBS .. LA ...97.6940 |... ..267,649 |.. O i 82 |0 [0 e 3.500 |...... 3.566 ....11/27/2018 ...|....07/25/2044 ...
3136B3-BA-7 ..... FNMA FNR 2018-80 GD RMBS .. LA ...96.4510 |... ..305,374 |.. O o101 0 [0 e 3.500 |...... 3.625 ....09/21/2018 ...|....12/25/2047 ...
3138L9-H3-9 ..... FNVA Pool AN8349 MBS LA ...95.7210 |... .5,123,151 |.. 0 feeeeenn(26,065) |oeeeeeeeeeen0 [0 e 2.980 |...... 1.976 ....07/08/2019 ...|....04/01/2027 ...
3140HR-RP-0 ... FNMA Pool BLO493 MBS .... LA ...97.5540 |... . 2,496,797 |.. JLO R (7208131 N N | N RPN | ) A 3.780 |...... 2.002 ....06/31/2019 ...|....11/01/2028 ...
3140HI-X2-3 ..... FNVA Pool BL5196 MBS .... LA ...88.3970 |... 777,420 |.... ..879,468 |.. 885,811 JLO I R (511} N FORRRRPPt | B IR | ) AU 2.600 |...... 2.392 ...01/02/2020 ...|....12/01/2031 ...
3140KY-BS-2 ..... FNVA Pool BRO948 MBS .... LA ...82.0710 |... .. 2,433,301 |.... .2,964,876 |.. .... 2,550,479 O R /0 11V R | RN | B A 2.000 |...... 3.391 ....06/17/2022 ...|....04/01/2051 ...
3140QE-30-3 . FNMA Pool CA7106 MBS . 1.A .. ...82.5970 |. 172,241 . ..934,948 949,116 |.. .0 .2.000 |......1.833 ....08/31/2021 .. 09/01/2050
31400G-N0-6 . FNVA Pool CA8498 MBS . 1.4 .. ...85.8150 |. .. 1,709,328 |. .1,991,868 . 1,837,463 |.. .0 .2.500 |......3.531 ....04/21/2022 .. 01/01/2051
31400L-D2-9 . FNVA Pool CB1020 MBS . 1.A .. ...81.9460 |. .. 1,885,312 |. .2,300,686 .2,326,932 |.. .0 .2.000 |......1.850 ....06/30/2021 .. 07/01/2051
3140X4-DE-3 ..... [FNMA Pool FM1000 MBS . 1.4 .. ...90.9020 |. 3,623,745 .3,986,417 .4,200,763 |.. .0 .3.000 |......2.252 ....04/29/2021 .. 04/01/2047 ...
3140XG-WP-0 ..... FNMA Pool FS1553 MBS . 1.A .. ...86.3530 |. 1,400,495 . 1,621,833 1,499,697 |.. .0 ......2.500 |......3.482 ...04/21/2022 .. 11/01/2050 ...
3140XK-ES-5 ..... FNVA Pool FS3744 MBS ... LA ...82.1830 |... ....20,176,512 |.... 24,550,640 |.. ...20,305,171 O 43,221 |0 [0 2.000 |...... 4.268 ....06/21/2023 ...|....07/01/2051 ...
3140XK-2M-5 ..... FNVA Pool FS4347 MBS ... LA ...95.3990 |...ccvnnnnnnns 2,164,365 |.... .2,268,749 |.. ....2,183,560 0 e 1,307 0 o0 e 4.000 |...... 4.464 ...04/28/2023 ...|....12/01/2051 ...
3140XL-XJ-2 ..... FNMA Pool FS5180 MBS .... LA ...99.1230 |...ooiinnnnnns 3,497,518 |.... . 3,528,462 |.. .... 3,437,065 O o 122 o0 [0 5.000 |...... 5.265 ....12/12/2023 ...|....09/01/2052 ...
31418D-411-9 ..... FNVA Pool MA4436 MBS .... LA ... 77.9240 |... . 4,604,437 |.. ....4,398,818 JO I R - J (VI ARt | B IUURPRRIN | ) FOU 1.500 |...... 1.893 ...01/06/2022 ...|....10/01/2051 ...
31418D-FQ-0 ..... FNVA Pool MA3774 MBS .... LA ...89.7950 |... O e (98) |0 [0 e 3.000 |...... 2.83% ....09/19/2019 ...|....09/01/2049 ...
31418D-FS-6 ..... FNVA Pool MA3776 MBS .... LA ...95.9830 |... 591,981 |.... . ....640,406 JLO N U €70 FOSRRRRRRt | B ISP | B AU 4.000 |...... 3.380 ...08/09/2019 ...|....09/01/2049 ...
31418D-GL-0 ..... FNVA Pool MA3802 MBS . 1.4 .. ...89.6090 |. ..402,261 |. ..448,905 452,286 |.. .0 .3.000 |......2.8% ....09/13/2019 .. 10/01/2049 ...
31418D-KT-8 ..... FNMA Pool MA3905 MBS . 1.A .. ...89.6400 |. ..824,094 |. ..919,337 .928,6% |.. .0 .3.000 |......2.856 ....12/19/2019 .. 01/01/2050
31418D-SH-6 ..... FNVA Pool MA4119 MBS . 1.4 .. ...82.2730 |. ..940,692 |. . 1,143,376 1,158,342 |.. .0 .2.000 |......1.847 ....09/09/2021 .. 08/01/2050
31418D-YZ-9 ..... FNVA Pool MA4327 MBS . . 1.A .. ...88.7200 |. 1,363,931 |. 1,537,339 1,617,869 |.. .0 ......3.000 |......2.285 ....04/29/2021 .. 05/01/2051 ...
31418D-2X-3 ..... FNMA Pool MA4357 MBS . 4 e | 1AL ...88.7720 |....oovnnnnnns 2,675,439 |.... .3,013,823 |.. ....3,171,267 O . (3,696) |0 o0 ) 3.000 |...... 2.323 ...04/29/2021 ...|....05/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 97,454,597 113,926,125 103,300,507 0 XXX XXX XXX XXX
S137FL-TL-2 ..... FHLMC FHVS KF60 A CMBS .... LA e ...99.9850 |... ..520,705 |.... ..520,783 |. ....520,783 JLO N N | [ AP | B ISP | B FOT 5.921 |...... 5.993 ...03/19/2019 ...|....02/25/2026 ...
3137H2-7L-2 . FHLMC FHUS K131 A1 CMBS .1.AFE ...87.49%0 |. ..689,755 |. 788,070 |.. .0 . .. ... 1.148 ....09/08/2021 .. 01/25/2031 ...
3137H2-AD-6 ..... FHLMC FHLMC K131 A2 CMBS .. e |4 e | LA FE L . ...83.9630 |... 776,658 |.... . . ....946,220 0 |eeennnn (2,853) | o0 el 12853 | 1.510 ...09/08/2021 ...|....07/25/2031 ...
3137H2-NE-O ... FHLMC FHUS K745 A2 CMBS ........ccevevviivivnnnnninninnnnsfons von | unnnns 4. LLAFE L 1,400,737 |...88.7940 |.............. 1,207,598 |.....oooeenen 1,360,000 |.............. 1,387,168 |.ovvenniinnnnd 0 .. (6,017) [.ooevivnnnnnns [ U 0 )...... 1.657 |...... 1.190 ...09/14/2021 ... |....08/25/2028 ...
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3137H4-RF-9 ..... FHLMC FHUS K1522 A1 CMBS ......cevvvniiiiiinininiiinnnes LA e 2,624,594 |...82.1150 [...oeeeennnnn 2,155,345 [...ooeeee 2,624,789 |...oeerennnnn 2,623,843 |..eeeeiiiinnnn0 oo (344) |0 0 e 1.912 MON ..... ....12/01/2021 ...|....11/25/2035 ...
3137H4-S8-4 ... FHLMC FHLMC KSG2 A2 CMBS .. LA e 1,109,461 |...84.6630 |... .1,085,000 |.. e 1,104,407 el 0 e (2,498) [0 [0 e 2.091 MON ..... ....12/07/2021 ...|....11/25/2031 ...
3137H5-Y9-2 ... FHLMC FHLMC K142 A2 CMBS .. v (4 e LA L ...4,628,306 |...86.3660 |... .4,700,000 |.. ....4,638,985 |......oeeenn0 i 5,820 0 o0 2.400 MON ..... ...02/16/2022 ... |....05/25/2032 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 12,024,856 [ XXX 10,327,857 12,003,900 12,009,476 (5,978) 0 0 XXX XXX 263,297 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 244,838,464 | XXX 226,512,807 242,920,328 238,790,703 (1,260,236) 0 0 XXX XXX 1,879, 188 6,574,696 XXX XXX
010392-FX-1 ..... ALABAMA POWER CO Corp Note Call MW L EFE o 2,633,182 ...88.7590 |........eennn. 2,338,800 [ouuierennnnn 2,635,000 |....ccvvnnnnns 2,633,481 ....03/02/2022 ...|....03/15/2032 ...
023608-AJ-1 ..... AMEREN CORP Corp Note MW Call e [ 2.AFE L ...91.3000 |... ..950,000 |.. ....03/31/2020 ...|....01/15/2031 ...
03027X-BW-9 ..... AMERICAN TOWER CORP Corp Note Call MW ... 2 e [ 2.0 FE L ...93.7110 |... .3,000,000 |.. ....03/29/2022 ...|....03/15/2032 ...
03040W-AV-7 ..... AMERICAN WATER Corp Note Call MV 2 .. .. 2.AFE ..|... ...86.2060 |... .1,300,000 |.. ....07/31/2019 ...|....06/01/2049 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC Corp Note Call MW 2 e [ TG FE L .. 934,776 |...99.2470 |... ....06/10/2022 ...|....05/13/2032 ...
03740L-AC-6 ..... AON CORP/AON GLOBAL HOLD Corp Note Call MW .. N2 e [ 2.AFE L .. 1,673,677 |...84.8520 |... 1,421,271 |.... ....1,673,925 . 1172972021 ... |....12/02/2031 ...
040555-DG-6 ..... ARIZONA PUBLIC SERVICE Corp Note Call MW .... B L .. 1.G FE ..|... . 103.4120 |... 3,019,630 |.... ... 2,943,418 ....12/12/2023 ...|....08/01/2033 ...
04352E-AA-3 ..... ASCENSION HEALTH Corp Note Call MW 2 .. .. 1.BFE ..|... ...89.3320 |... ....08/25/2021 ...|....11/15/2029 ...
045054-AN-3 ..... [ASHTEAD CAPITAL Corp Note Call MW 144A . 2 .2.CFE .. ...90.7190 |. ....08/04/2021 .. 08/12/2026
04505A-AA-7 ..... ASHTEAD CAPITAL Corp Note Call MW 144A . 2 .2.CFE .. ...98.8740 |. ..745,000 ....08/05/2022 .. 08/11/2032
05348E-AV-1 ..... AVALONBAY COMMUN Corp Note Call MW . 2 1.6 FE .. ...97.9670 |. . 750,000 ....06/06/2015 .. 06/01/2025 ...
06051G-GF-0 ..... BANK OF AMER CRP Corp Note Call MW ... N2 e TG FE L ...96.1430 |... .4,270,000 |.. ....4,071,087 ...09/22/2022 ... |....01/20/2028 ...
06051G-LH-0 ..... BANK OF AMER CRP Corp Note Call MW B L .. 1.EFE ..|... . 100.2830 |... .7,160,000 |.. ....7,008,175 ....12/12/2023 ...|....04/25/2034 ...
09261B-AD-2 ..... BLACKSTONE HLDGS Corp Note Call MWl 144A ... N2 e | LEFE L ...78.7360 |... ... 270,000 |.. ....09/22/2022 ...|....01/30/2032 ...
10112R-BA-1 ... BOSTON PROP LP Corp Note Call MW ... 2 e [ 2AFE L ...95.3560 |... ..275,000 |.. ....08/08/2019 ...|....12/01/2028 ...
101137-BA-4 ..... BOSTON SCIENTIFC Corp Note Call MW . N L .. 2.AFE ..|... ...89.3340 |... . .4,000,000 |.. ....04/29/2021 ...|....06/01/2030 ...
110122-D0-8 ..... BRISTOL-MYERS Corp Note Call MW A LR FE L ...82.1730 |... 1,068,249 |.... . ....10/04/2021 ...|....11/13/2030 ...
11120V-AK-9 ..... BRIXMOR OPERATIN Corp Note Call MW REITS . B .. 2.BFE ..|... ...88.9000 |... 6,223,000 |.... ....6,355,673 A0 ...... .. 157,500 |....05/06/2022 ...|....04/01/2028 ...
114259-A-4 BROOKLYN UNION GAS CO Corp Note Call MW 144A 2. .. 2.AFE ..|... ...93.5070 |... 2,618,196 |.... ... 2,799,152 FA ...... .. 136,248 |....08/03/2022 ...|....08/05/2032 ...
125720-AK-1 ..... [CME GROUP INC Corp Note Call MW 2 .1.DFE .. ...88.9690 |. .. 5,431,557 |. .6,088,495 |.. ....08/01/2022 .. 03/15/2032
14040H-CN-3 ..... | CAPITAL ONE FINANCIAL CO Corp Note Call 2 L2.AFE .. ...89.3950 |. ..983,345 |. .963,505 |.. ....00/22/2022 .. 03/01/2030
141781-BM-5 ..... | CARGILL INC Corp Note Call MW 144A . 1 1.F FE .. ...87.0130 |. .. 3,036,754 |. .3,497,876 |.. ....04/21/2020 .. 04/23/2030
14448C-AQ-7 ..... | CARRIER GLOBAL Corp Note Call MW -2 .2.BFE .. ...89.5150 |. ..783,256 |. .874,965 |.. ....12/08/2020 .. 02/15/2030 ...
161175-AY-0 ..... CHARTER COMM OPT Corp Note Call MW . .2 .2.CFE .. ...99.1060 |. .. 1,773,997 |. 1,790,000 |.. ...12/06/2016 .. 07/23/2025 ...
172967-KG-5 ... CITIGROUP INC Corp Note Non Call ... I .. 1.G FE ..|... ...97.6100 |... 268,428 |.... 275,662 ....02/11/2016 ...|....01/12/2026 ...
200339-EX-3 ..... COMERICA BANK Corp Note Call 2 .. .. 2.AFE ..|... ...91.8910 |... 3,519,425 |.... 3,658,554 ....09/22/2022 ...|....08/25/2033 ...
20825C-BA-1 ..... CONOCOPHILLIPS Corp Note Call MV . 2. 1.F FE . ...84.9130 |... 5,943,910 |.... 6,965,387 ....06/06/2022 ...|....02/15/2031 ...
23338V-AQ-9 ..... DTE ELECTRIC CO Corp Note Call MW .. N2 e | LEFE L ...88.7090 |... 3,572,667 ....08/24/2022 ...|....03/01/2032 ...
26441C-AS-4 ... DUKE ENERGY CORP Corp Note Call MW . 2 e [ 2B FE L ...94.9570 |... . .. 1,003,429 ....12/06/2016 ...|....09/01/2026 ...
26441C-AY-1 ..... DUKE ENERGY CORP Corp Note Call MW . 2 .. .. 2.BFE ..|... ...79.8000 |... .1,700,000 |.. 1,741,383 ...07/31/2019 ...|....08/15/2047 ...
278062-AH-7 ..... EATON CORP Corp Note Call MW 2 .1.GFE .. ...97.8930 |. ..190,891 |. ..195,000 ....194,881 |.. L 13 ....08/16/2022 .. 03/15/2033 ...
29449V-AF-4 ..... [EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . . .. 1.EFE .. .. 87.7170 |. .. 1,315,755 |. .1,500,000 . 1,484,638 |.. ..3,475 |. ....04/29/2021 .. 03/08/2028
30037D-AA-3 ..... EVERGY METRO Corp Note Call MW 1 1FFE .. ...85.3840 |. .. 3,415,360 |. .4,000,000 .4,066,305 |.. ..(10,011) |. ....06/04/2020 .. 06/01/2030
30231G-BJ-0 ..... EXXON MOBIL CORP Corp Note Call MW . 2 .1.DFE .. ...97.1060 |. ..3,117,108 |. .3,210,000 .3,210,000 |.. ....03/17/2020 .. 03/19/2027
35137L-AH-8 ..... FOX CORP Corp Note Call MW 1 .2.BFE .. ...99.4820 |. . 710,000 ... 710,000 |.. ....04/03/2020 .. 01/25/2029 ...
361448-BE-2 ..... GATX CORP Corp Note Call MW .... 2 e 2B FE L ...99.2740 |... .2,500,000 |.. ....2,658,961 ...07/31/2019 ...|....04/01/2029 ...
437076-CP-5 ..... HOME DEPOT INC Corp Note Call MW 2 e [ LFFE L ...92.3840 |... .3,500,000 |.. .... 3,470,589 ...08/25/2022 ... |....04/15/2032 ...
442851-AF-8 ..... HOWARD UNIV Corp Note MW N2 e 2B FE L . B ...97.9220 |... ... 180,000 |.. ....01/31/2020 ...|....10/01/2024 ...
458140-BH-2 ..... INTEL CORP Corp Note Call MW .......ccovevivvvunnnnnnns LAFFE L 6,378,115]...90.0820 |.............. 6,530,945 |....oouunnnnns 7,250,000 [....ccvvnnnnns 6,519,681 ...08/31/2022 ... |....11/15/2029 ...
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45866F-AV-6 ..... INTERCONTINENT Corp Note Call MW .....ovunnvviiinnnns [ e | e |2 s L 1GFE o 3,700,259 [...99.6540 |.............. 3,682,224 |....covvennnnn 3,695,000 |....ccvvnnnnns 3,699,208 |....oovvevennnnn0 fooriiiiii (734) |0 o0 040350 L 4.325|1dD ceveenn e T4 |, 160,733 |....05/12/2022 ...|....06/15/2029 ...
46647P-AF-3 ..... JPMORGAN CHASE & CO Corp Note Call MW ... |- 1LFFE L ...95.4940 |.....ooeennnns 5,729,640 |.... .6,000,000 |.. 6,294,115 [0 e (84,437 [0 el 0 ]l 30540 . 2.012 [MN ...... ... 35,400 |... ..212,400 |....12/28/2021 ...|....05/01/2028 ...
476556-DC-6 ..... JERSEY CENT P&L Corp Note Call MW 144A .............. |-. ... |- 2.AFE L ...97.9000 |......ovnnnnns 4,405,500 |.... 4,536,674 [ooeeeiiiininnnn0 e (19,313) [0 o0 00040300 ). 3.827 (W ....... ... 89,225 |... .. 193,500 |[....12/13/2016 ...|....01/15/2026 ...
521865-AY-1 ..... LEAR CORP Corp Note Call MW c|--2.BFE ... ...96.4140 |....coonnnnnns 3,856,560 |.... 4,228,104 o0 e (62,954) [0 e l0 112203800 - 2.080 |MS ...... ... 44,756 |... ...04/29/2021 ...|....09/15/2027 ...
573874-AF-1 ..... MARVELL TECH INC Corp Note Call MW |- 2.CFE ... ...90.3010 |..ocevvnnnnnns 3,052,174 |.... +...3,008,088 |.......cevvnnenn oriinnnnnnn 3,843 [0 0002450 .l 5.356 (A0 ...... .l 17,482 ... ....12/12/2023 ...|....04/15/2028 ...
58013\-FF-6 ..... MCDONALD'S CORP Corp Note Call MW .. |- 2.AFE L. .. 1,907,308 |...97.5980 |......nneeen 1,688,445 |.... e 1,850,392 [0 e (28,658) [0 e l0 0022032800 |- 1.979 [AO ...... ... 16,435 |... ...12/28/2021 ...|....04/01/2028 ...
59523U-AP-2 ...... MID-AMER APT LP Corp Note Call MW .. .. 1.G FE ..|... ...1,172,955 ...97.8380 |............e. 1,154,488 |.... 176,543 [0 691 [0 0140200 ). LIVZEH [N )R R 2,208 |... ....05/07/2018 ...|....06/15/2028 ...
61744Y-AR-9 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.EFE ..|... .. 6,508,002 |...92.6280 |... 26,310,055 [ooeeeeeiiiennd0 e (B7,474) [0 o0 el 40457 ) 2.802 (A0 ...... .. 45,148 |... ...06/04/2020 ...|....04/22/2039 ...
61747Y-FG-5 ..... MORGAN STANLEY Corp Note Call MW .1EFE .. 1,824,797 |. 101.5360 |. 1,824,919 |.. .5.561 ... 12/12/2023 .. 07/21/2034 ...
61761J-VL-0 ..... MORGAN STANLEY Corp Note MW 25BP . 1.GFE .. ...98.7630 |. .199,967 |.. L3721 ....10/20/2014 .. 10/23/2024 ...
637417-AN-6 ..... NNN REIT INC Corp Note Call MW ...... L2.AFE .. ...86.0750 |. 2,611,714 |.. ......4.919 ....08/31/2022 .. 04/15/2030 ...
681919-BD-7 ..... OMNICOM GP/OMNICOM CAP Corp Note Cal | MW |- 2.AFE ... ...85.9820 |... 3,724,887 |0 602 [0 o0l 2.600 - 2.620 ...04/28/2021 ...|....08/01/2031 ...
682680-BL-6 ..... ONEOK INC Corp Note Call MW |- 2.BFE ... . 105.9970 |... .. 347,975 o0 e (B49) [0 0]l 6050 . 5.642 ....12/12/2023 ...|....09/01/2033 ...
686514-AE-0 ..... ORLANDO HEALTH Corp Note Call MW ... |- LEFE L. ...94.6380 |... ... 580,000 |-eevuuieeeennnn 580,000 foiiiiiiiiiii 0 e el 0 0 ]lBUTTT 3.776 ....01/30/2018 ...|....10/01/2028 ...
693475-BE-4 ..... PNC FINANCIAL SERVICES Corp Note Call .........covvesfenn .en | TG FE L ...94.3690 |... .5,600,000 |..eeenneennnn 5,143,215 [0 | 35,599 [0 0l 40626 .l 5.759 ....00/22/2022 ...|....06/06/2033 ...
74368C-AY-0 ..... PROTECTIVE LIFE GLOBAL Corp Note Non Call 144A ....|... ... .. 1.DFE ..|... .. 81.0710 |... .2,042,000 |...eeennnneen 1,967,588 [.oooeeiiiiiii 0 | 10,104 [0 0 [ 10787 2.326 ....04/30/2021 ...}|....09/21/2030 ...
744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MW | 1R FE L ...93.4160 |... .7,500,000 |eeevunneeennn 7,977,451 [0 | 52,644 [0 00 000003.200 e 4.100 ....06/06/2022 ...|....05/15/2029 ...
756109-AV-6 ..... REALTY INCOME CORP Corp Note Call MW |- 1.GFE ... ...98.4140 |... 944,774 |.... ... 960,000 |.. 959,023 |.evveeeeeeennn0 o726 |0 0 L3875 3.957 ...03/27/2018 ...|....04/15/2025 ...
762315-PA-1 ..... RISLA Rev Bond Cont Call .. 1.CFE ..|... ...99.6940 |... 428,684 |.... ..430,000 |.. X0 0LV [V R | R RSN | [ U | R RPN | ) R - 4 ) I 1.920 ....11/18/2019 ...|....12/01/2024 ...
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW 1FFE .. ...88.9910 |. 1,566,242 |. .1,760,000 1,754,007 |.. .1.578 ....06/29/2021 .. 07/15/2028
808513-CA-1 ..... CHARLES SCHWAB CORP Corp Note Call MW 1FFE .. ...86.0030 |. .. 2,356,482 |. .2,740,000 . 2,734,857 |.. .2.926 ...03/01/2022 .. 03/03/2032
842400-GU-1 ..... SOUTHERN CAL EDISON Corp Note Call MV . 1.GFE .. ...85.8970 |. 322,114 . ..375,000 374,777 |.. .2.260 ....03/04/2020 .. 06/01/2030
842400-H0-9 . SOUTHERN CAL EDISON Corp Note Call MW .1.GFE .. . 100.6550 |. ..3,271,288 |. . 3,250,000 .3,184,967 |.. .5.349 ....00/29/2022 .. 06/01/2027 ...
87612B-BN-1 ..... TARGA RESOURCES PARTNERS Corp Note Call MW .2.CFE .. . 103.3660 |. .. 4,496,421 |. .4,350,000 . 4,360,735 |.. ......6.816 ...09/22/2022 .. 01/15/2029 ...
89788N-AA-8 ..... TRUIST FINANCIAL Corp Note Call | TG FE L L93.1770 | 3,596,632 |.... .3,860,000 |.. 203,590,958 [ooiiiiiiiennn0 i 20,511 [0 0l 40916 ) 5.878 | ....... .. 189,758 |....00/22/2022 ...|....07/28/2033 ...
92343V-ER-1 ... VERIZON COMMUNICATIONS Corp Note MW |- 2.AFE ... ...98.9870 |...ccrvunnnnns 1,979,740 |.... .2,000,000 |.. 1000 2,203,859 |oieeeeeiniennn0 e (40,671) [0 e l0 ]l 40329 ) 2.052 [MS ...... . 86,580 |....12/28/2021 ...|....09/21/2028 ...
92343V-GJ-7 ..... VERIZON COMMUNICATIONS Corp Note Call MW .. .. 2.AFE ..|... ...86.2520 |.........ennn. 1,332,593 |.... .1,545,000 |.. 1,540,288 [0 890 [0 0000022550 . 2.597 ...03/11/2021 ...|....03/21/2031 ...
94106L-B0-1 ..... WASTE MANAGEMENT INC Corp Note Call MW .... |- 1.GFE ... ...89.0800 |... ... 470,000 |eevuuiieeennnn.469,976 [0 |4 0 0 012222.000 - 2.001 ....04/28/2021 ...|....06/01/2029 ...
95000U-20-4 ... WELLS FARGO & COMPANY Corp Note Call MW ... |- 2.AFE L ...97.2740 |... ..6,809,180 |.... .7,000,000 |..............6,869,569 [.......ccoooeein 0 Joeiinnnnnn 22,425 [0 0 el 40150 |l 4.566 ...05/06/2022 ...|....01/24/2029 ...
95000U-30-3 ... WELLS FARGO & COMPANY Corp Note Call MW .. 1.EFE ..|... . 100.4920 |... ...11,802,785 |.... 11,745,000 |.. ...11,523,784 e 1,821 0 [0 50389 5.787 ....12/12/2023 ...|....04/24/2034 ...
9838%B-AV-2 ..... XCEL ENERGY INC Corp Note Call MW .. L2.AFE .. ...97.6810 |. ..4,004,921 |. .4,100,000 . 4,327,437 |.. ..(65,188) |. .2.517 ....08/16/2019 .. 06/15/2028 ...
98389B-AY-6 ..... XCEL ENERGY INC Corp Note Call MW L2.AFE .. ...92.5380 |. ..740,304 |. . 800,000 798,264 |.. .238 | .3.438 ....08/27/2020 .. 06/01/2030
98978V-AN-3 ..... ZOETIS INC Corp Note Call MV ........ L2.AFE .. ...97.9290 |. ..5,508,506 |. .5,625,000 .5,902,348 |.. .. (58,947) |. .2.698 ....08/09/2019 .. 08/20/2028
1271L-AH-5 ... BROOKFIELD FINANCE INC Corp Note Call MW . . 1.GFE .. ...84.5350 |. .. 3,381,400 |. .4,000,000 .3,704,384 |.. 34,425 |. .3.899 ....08/25/2022 .. 04/15/2031
13645R-AU-8 ..... CANADIAN PACIFIC Corp Note Call MW ...... A .2.BFE .. ...94.0300 |. 1,292,913 |. . 1,375,000 . 1,620,464 |.. ......3.586 ....07/31/2019 .. 08/01/2045 ...
45823T-AL-0 ..... INTACT FINANCIAL Corp Note Call MW 144A ... A..... |- 1.GFE ... . 100.3020 |... 621,872 |.... ... 620,000 |.. 620,000 |oeeeernneeeeeennn0 foiiiiiiiend0 o0 0 [ 50459 L 5.459 ...09/15/2022 ...|....09/22/2032 ...
56501R-AC-0 ..... MANULIFE FIN COR Corp Note MW A | TG FE L ...98.8520 |.........onnn. 3,904,654 |.... .3,950,000 |.. . 4,064,073 |[oeiiiiinnnn0 e (50,178) [0 o0 il 40150 ).l 2,771 M8 ...... .. 163,925 |....07/31/2019 ...|....03/04/2026 ...
89352H-AI-9 ... TRANSCANADA PL Corp Note Call MW ... A..... c|--2.BFE ... ...97.3550 |...coonnnnnnns 3,042,344 |.... ...3,264,688 |......ccevvnienni0 foeeennnn (31,285) [0 o0 el 40250 . 3.087 |IN ...... .. 132,813 |....08/02/2019 ...|....05/15/2028 ...
05523R-AD-9 ..... BAE SYSTEMS PLC Corp Note Call MW 144A .... D...... .. 2.AFE ..|... ...92.3160 |.....oovnnnnns 3,692,640 |.... 4,191,292 [0 e (28,914) [0 0000030400 ). 2.541 (A0 ...... .. 136,000 |....04/29/2021 ...|....04/15/2030 ...
23636A-BB-6 ..... DANSKE BANK A/S Corp Note Call MW 144A .... .. 1.EFE ..|... ...90.2790 |... e 2,470,000 [...ieeeeeniieenn0 o0 0 0 el 10549 ) 1.549 [MS ...... ... 38,260 |....09/07/2021 ...|....09/10/2027 ...
2824N-AA-9 ... EIG PEARL HOLDIN Corp Note Non Call 144A .. .. 1.EFE ..|... ...87.3390 |.................707,446 |................ 810,000 [...........eeee 810,000 |oveeennvrrnnnnnn0 fooviniiiiiinn0 el [0 0030545 | 3.545 |FA ...... . 28,715 |....01/13/2022 ...|....08/31/2036 ...
404280-CL-1 ..... HSBC HOLDINGS PLC Corp Note Call MW .. 1.G FE ..|... ...89.0680 |... . ..n3,162,185 |[.ooeeieiineenn0 e 83,169 [0 o0l 2013 | 4.293|NS ...... . 70,455 |....06/02/2022 ...|....09/22/2028 ...
55608J-BC-1 ..... MACQUARIE GROUP LTD Corp Note Call 144A ... .. 1.F FE ..|... ...96.0920 |.............. 4,794,991 |.... o 4,740,247 o0 ]l 88,880 [0 o0l 40008 ). 5.73 ....00/22/2022 ...|....06/21/2028 ...
606822-CN-2 ..... MITSUBISHI UFJ FIN GRP Corp Note Call 1.GFE .. . 101.4470 |. ..7,862,143 |. .7,670,342 |.. ......5.606 ....00/22/2022 .. 09/13/2028 ...
60687Y-CL-1 ..... MIZUHO FINANCIAL GROUP Corp Note Call .. .. 1.GFE ..|.. .. 1,735,000 ). 101.4130 |.....onveneens 1,759,516 |.... .1,735,000 |. ...1,735,000 J...ooovevennnnn0 o0 o0 o0 5404 ) 5.414 |MS ...... ...09/07/2022 ... |....09/13/2028 ...
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86562-CN-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call ........|[... ... Dovevee| eeereennns L 1GFE L 1,615,000 |...92.4930 [....oevvennnn 1,493,762 |..evvennnnnnnn 1,615,000 |....oeevennnnn 1,615,000 |oeeevnvviiennnnnd fooriiiininns (VIR R | N RN | ) RN 2.174 |...... 2174 (0 ....... ....01/05/2022 ...|....01/14/2027 ...
898324-AC-2 ... TRUST F/1401 Corp Note Call MW 144A .. D...... 2 e |- 2.CFE .. f... .. 455,247 1...97.9650 |... ..406,555 |.... ..415,000 |.. ....431,729 e (8,765) |oeeeeneeeeenn0 [0 s 5.250 |...... 2971 ....... ....08/25/2021 ...|....01/30/2026 ...
902613-AY-4 ..... UBS GROUP AG Corp Note Non Cal | D...... coveeneees | LG FE L. .. 597,782 ...95.2930 |... 476,465 |.... . 500,000 |.. ....596,143 L (1,839) |0 L0 4.875 |...... 3.580 [MN ...... ...06/12/2023 ...|....05/15/2045 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 245,047,494 [ XXX 232,037,007 247,042,000 245,189,664 211,364 XXX XXX XXX 2,459,332 7,720,001 XXX XXX
03464E-AA-O ..... Angel Oak Mortgage Trust AOMT 2021-4 A1 RUBS 144A |... ... e AN L 1,153,172 |...81.0550 |... 934,717 |.... 1,153,188 |.. ... 1,152,932 e (26) [0 0 [ 1.085 |...... 1.028 . 11,935 |....08/17/2021 ...|....01/20/2065 ...
03464L-AA-4 ..... ANGEL OAK Mortgage Trust AOMT 2020-4 A1 RMBS 144A |... ... L TARN L. .. 116,869 |...93.4080 |... 109,166 |.... ... 116,871 |.. 116,789 PR 1) 1 SRR | B AN | ) 1.469 |...... 1.452 ...07/17/2020 ...|....06/25/2065 ...
Angel Oak Mortgage trust AOMT 2020-2 A1A RMBS 144A
03464X-AL~4 ... [ ceeenneee e [ U I .. 1.AFE ..|... 1,542,397 |...92.5570 |... .. 1,535,824 |.... .1,659,328 |.. .... 1,564,843 12,588 0 [0 2.531 |...... 3.872 ...09/22/2022 ... |....01/26/2065 ...
03465A-AA-7 ..... Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS 144A 4 CLARN L ...87.0360 |. ..127,706 |. ..146,728 146,660 |.. . (20) | .1.261 |......1.249 ....09/10/2020 .. 05/25/2065
03465D-AA-1 ..... Angel Oak Mortgage Trust AOMT 2021-2 A1 RWBS 144A |... ... 4 C1ARN L ...84.8590 |. .. 1,278,734 |. . 1,506,892 .1,506,578 |.. ......0.985 |......0.979 ....06/12/2021 .. 04/25/2066 ...
03465H-AA-2 ..... Angel Oak Mortgage Trust AOMT 2021-5 A1 RUBS 144A |... ... e 4L L TAFRM ... ...84.5590 |.....oouunnnns 1,294,204 |.... e 1,530,208 |...oeeeeeiieen0 e (B [0 o0 e 0.951 |...... 0.944 ...08/30/2021 ...|....07/25/2066 ...
BRAVO Residential Funding BRAVO 2020-NaM1 A1 RMBS
105699-AA-0 ..... T4A e eeeeen [ | e 4 s AR e 40,651 |...94.9240 |........oennnneenn 38,588 |..uueeeeeeninnnns 40,652 |..eeieeeeniinnns 40,623 |oeeeneeeeennnen0 o0 |0 [0 e 1.449 |...... 1.431 ...08/12/2020 ...|....05/25/2060 ...
Credit Suisse Mortgage Trust CSMC 2021-NOM3 A1
12660L-AA-T7 ..... RUBS 144A ... eeeens o e | s 4 e L AFE e 3,351,207 |...83.7140 |...ccevnnnnnns 2,805,462 |.......eennn.. 3,351,246 |...eeeeeenn 3,350,474 |oueeeeeeennnn0 [ (65) |0 o0 e 1.015 |...... 1.008 ....05/20/2021 ...|....04/25/2066 ...
19685G-AA-4 ..... COLT Funding LLC COLT 2022-4 A1 144A RUBS ... | TAFE L .. 765,367 |...96.9160 |... LTI 65,009 |oeeviniiiiinnnn0 [ 84 0 0 4.301 |...... 4.300 ...04/14/2022 ...|....03/25/2067 ...
19688D-AA-8 ..... Colt Funding LLC COLT 2021-3R A1 RMBS 144A .. .. 1.AFE ..|... .. 432,005 |...88.0480 |... 380,376 |.... 431,999 0 0 0 [0 1.051 |...... 1.053 ...04/30/2021 ...|....12/25/2064 ...
Ellington Financial Mortgage EFMT 2022-2 A1 RMBS
31572Y-AA-6 ..... 144A N .. 1.AFE ..|... .. 128,069 |...96.0160 |... ..o 128,111 O e 3 0 [0 e 4.293 |...... 4.355 ...04/14/2022 ...|....04/25/2067 ...
36166R-AA-2 ..... GCAT GCAT 2020-NamM2 A1 RMBS 144A ... B .. 1.AFE ..|... .. 164,518 |...92.1220 |... ... 164,417 LU R ()N N | N RN | ) AN 1.555 |...... 1.541 ....07/21/2020 ...|....04/25/2065 ...
36166X-AA-9 ..... GCAT GCAT 2021-NQM2 A1 RMBS 144A ... N L TAFRM ... .. 581,472 |...82.3280 |... ....581,369 O e 10 0 o0 e 1.036 |...... 1.031 ....05/28/2021 ...|....05/25/2066 ...
36168H-AA-2 ..... GCAT GCAT 2021-NQM A1 RMBS 144A .... B L TARN L. .. 685,947 |...79.6080 |... ...685,830 LU SRR ¢ N AU | N RPN | ) AN 1.008 |...... 1.086 ...08/24/2021 ...|....08/25/2066 ...
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1 A1A RMBS
36256B-AC-4 ..... T4A o L TARN L. ...1,462,025 |...96.4740 |.............. 1,430,474 |.... . 1,482,756 |.. BT 7V R | N AP ¢ 7(+) ) AU | B RPN | ) IR 3.750 |...... 3.946 ....11/20/2018 ...|....10/25/2057 ...
452761-AA-7 ..... [ Imperial Fund LLC IMPRL 2021-NOM2 A1 RMBS 144A 1AFE . 1,671,205 |...80.0910 |. 1,338,503 |. 1,671,228 1,670,823 |.. ......1.073 |...... 1.065 ...08/20/2021 .. 09/25/2056 ...
552757-AA-4 ..... MFRA Trust MFRA 2020-NQM3 A1 RMBS 144A .... .. 1.AFE ..|... .. 183,122 1...90.0220 |.........onnnneen 164,853 |.... ..183,125 |. 183,046 0 B 0 [0 1.014 |...... 1.002 ...12/04/2020 ...|....01/26/2065 ...

MILL CITY MORTGAGE TRUST MCMLT 2017-3 A1 Rl

599B0C-AA-T oeve [ ummmnnn e [ e [ e 4. AR e 358,439 |...98.0340 [.......ceveennn 349,526 [...eooviiinnnnns 356,536 |..cuvviiiienns 356, 111 [eoeeeiiiiieen0 o (164) [0 |0 s 2.750 |...... 2.649 ....09/21/2017 ... |....01/25/2061 ...

64829F-AA-9 ..... New Residential NRZT 2016-1A A1 RUBS 144A ..........|... ... eeees 4o AR e 140,212 |...94.1560 |......oeeeeennnee 128,143 oo 136,096 [...oeeeeeinnnnns 138,691 [oeeeeeiiiiins0 oo (793) o0 |0 s 3.750 |...... 3.533 ...03/29/2016 ... |[....03/25/2056 ...
NEW RESIDENTIAL MORTGAGE LOAN NRZT 2021-NG2R RMBS

64831E-AA-8 ..... 4R e AR e 284,999 |...91.4210 |.oocooieninenns 260,549 |..ooeeeeiiiennns 284,999 | 284,999 |0 [0 0 0 0.941 |...... 0.929 ....05/13/2021 ... |....09/25/2058 ...

81748A-AA-2 ... Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS 144A ... AR L ..205,007 |...85.7550 |... 172,251 ... ..200,864 |.. 208,786 eeeeeiiiiinenn0 i (249) [0 |0 [ 3.000 |...... 2.801 ...03/06/2020 ... [....04/25/2050 ...

85573A-AA-3 ... STARNOOD MORTG RES TRUST STAR 2020-1 A1 RMBS 144A AR L ... 30,317 [...94.4170 |... ...28,625 ... 280,318 [ 80,201 [0 2 o0 0 2.215 |...... 2.259 ...01/31/2020 ... [....02/25/2050 ...
Starvest Emerging Markets CBO STAR 2021-2 A1 RMBS

85573H-AA-8 ..... 144A .. . L 1LAFE .. ..626,062 |...90.6810 |... 567,727 |.... . 626,070 |.. ...625,845 |...ooiiiiiiin0 it (6) [0 |0 [ 0.943 |...... 0.931 | MON ..... ...05/12/2021 ...|....05/25/2065 ...
Starves

85578P-AA-0 ...ee | ereerieiiiiiie e [ e [ e 4o LLAFE e 2,711,722 |...84.0840 |.............. 2,280,143 |...cccnees 2,711,744 |l 2,711,187 oo (U (132) feeveeeeeeiins (VI 0 [..... 1.162 |...... 1155 |MON oo o 2,626 [ceeeeeeennnnne 31,511 [....09/24/2021 ...|....08/25/2056 ...
Starwood Mortgage Residential STAR 2022-1 A1 RMBS

85573T-AA-2 ..... 4R <o o e [ 4o LLAFE e 2,659,258 |...85.7150 |........ccc... 2,219,421 |oeeeiines 2,659,302 |...ooeennnnee 2,658,393 |.....cceeennenns [ O [CLD) I (VI 0 [..... 2.447 |...... 2.439 [MON ..... |oeeeeeiiieennne 5,423 | 65,073 |....01/26/2022 ... |....12/25/2066 ...
Verus Securitization Trust VERUS 19-4 A1 RUBS 144A

9253TK-AA=2 eeee | reeeeeiiiiiiie e [ e [ e 4o AR e 46,902 |...97.1610 |...cceevveennnnee 45,571 | 46,902 |...oooiiiiiaeenns 46,832 |..occounnnenn [V OO [C)) O (VI 0 [..... 3.642 |...... 3.627 |MON ... [eueeeieeiiiiiens 142 | 1,317 |....10/22/2019 ... |....11/25/2059 ...
VERUS SECURITIZATION TRUST VERUS 2021-R1 A1 RMBS

92538B-AA-1 ... T4AA e e [ 4o LLAFE e 71,233 ]...90.9630 |....ceveeeennnee 64,796 |..ooeeiiiniaeenns 1,284 oo 75211 [ (1 LI S (VI 0 [..... 0.820 |...... 0.810 [MON .oooe oo 49 | 584 |....01/13/2021 ... [....10/25/2063 ...
VERUS SECURITIZATION TRUST VERUS 2021-R3 A1 RVBS

92538E-AA-5 ... 4R oo [ [ 4o LLAFE e 1,238,758 |...89.3540 |.............. 1,106,884 |.............. 1,238,762 |oocceeneenns 1,238,349 | [ O (621 I (I 0 [..... 1.020 |...... 1.009 [MON ... |oeeeiiiiinannne 1,058 |eoeeeeenes 12,635 |....05/19/2021 ...|....04/25/2064 ...

VERUS SECURITIZATION TRUST VERUS 2021-4 A1 RMBS
92538H-AA-8 ... 4R e e | 4. LLAFE 1,382,881 ...79.8700 |.............. 1,104,527 |.............. 1,382,905 |....oeeeeen... 1,382,707 |oeeennn 0 fooeeeennns 18 | 0 e, 0 ... 0.938 |...... 0.934 [MON ... foreeeeeennnes 1,081 | 12,972 |....07/23/2021 ...|....07/25/2066 ...
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Verus Securitization Trust VERUS 2022-4 A1 RVBS
92538N-AA-5 ... T44A e L LAFE s 959,315 |...97.7950 |...eeuiiiiennnnn 938,168 |...vuueeeeennnnn 959,321 |evveiiieeennnn 958,569 |-evvuuiiierennnnn (U [RVAD] T (U [ 4.474 |...... 4.457 [MON ..o [oevemnnnnnaennes 3,577 |oeenaieaanes 42,920 |....04/22/2022 ... |....04/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 26,177,262 | XXX 22,806,546 26,305,546 26,198,652 0 10, 162 0 0 XXX XXX XXX 37,4% 453, 181 XXX XXX
06036F-BB-6 ..... Bank BANK 2018-BN15 A3 CMBS .... L TARN L. L..96.7180 |..ccevvnnnnnns 3,189,682 |.... 3,425,244 0 ] (36,262) [0 [0 4.138 |...... 2.427 [MON ..... L 11,372 | .. 136,468 |....00/22/2022 ...|....11/15/2061 ...
065391-BB-1 ..... Bank BANK 2020-BN25 A5 CMBS ... L TAFRM ... ...86.7820 |....covnnnnnns 1,462,277 |.... . . ....1,795,712 0 [ (17,662) |0 [0 e 2.649 |...... 1.497 [MON ..o Joeemniiieeeeee 3,720 |... ... 44,636 |....09/23/2020 ...|....01/15/2063 ...
065403-BB-2 ..... BANK 2019-BN17 A 2019-BN17 A3 CMBS ... L TARN L. ...93.2680 |... 911,228 |.... . 977,000 |.. ....1,017,226 O e (14,183) |0 o0 e 3.4 |...... 1.915 [MON ..... . 33,765 |....03/31/2021 ...|....04/15/2052 ...
065405-AB-8 ..... Bank BANK 2019-BN16 A2 CMBS L TAFM ... ...99.7220 |... .. 1,258,407 |.... .1,261,915 |.. ....1,261,090 0 e (2,9831) |0 o0 e 3.933 |...... 3.150 [MON ..... . 49,631 |....02/01/2019 ...|....02/15/2052 ...
06540A-AB-7 ..... Bank BANK 2019-BN20 ASB CMBS .. L TARN L. ...94.0910 |... 1,317,274 |.... .... 1,457,577 JLOJ R G - Y02 N N | N RPN | ) SN 2.933 |...... 1.573 [MON ..... ... 41,062 |....04/30/2021 ...|....09/15/2062 ...
06540A-AD-3 ..... Bank BANK 2019-BN20 A3 CMBS .... L TAFRM ... ...86.9980 |... .. ....4,126,124 0 [ 63,158 |0 [0 e 3.011 |...... 4.935 | MON ... .. 137,001 |....09/21/2022 ... |....09/15/2061 ...
06540V-BA-2 ..... Bank BANK 2019-BN24 ASB CMBS .. L TARN L. .. 412,416 |...94.7300 |... ..385,000 |.. LU R 301D N N N RPN | ) AN 2.929 |...... 1.647 | MON ... . 11,277 |....04/01/2021 ...|....11/15/2062 ...
06540W-BD-4 ..... Bank BANK 2019-BN19 A3 CMBS .... L TAFRM ... 1,812,713 |...87.6260 |... . .2,015,000 |.. .... 1,845,367 0 e 25,837 o0 o0 e 3.183 |...... 4.957 [MON ..... . 64,137 |....09/21/2022 ...|....08/15/2061 ...
06541C-BC-9 ..... Bank BANK 2021-BN33 A2 CMBS ..........cevvriviinnnnnnnns L TARN L. ...91.9660 |... 2,299,150 |.... ....2,534,571 .0 [QECTRtc) N FON | N RPN | ) AR 1.937 |...... 1.294 [MON ..... .. 48,425 |....06/07/2021 ...|....05/15/2064 ...
08161Y-BG-7 ..... BENCHVARK Mortgage Trust BMARK 2022-B34 A5 CMBS . CLARN L ...86.7960 |. .. 3,249,642 |. . 3,836,294 |.. .0 .. (11,720) | .3.786 |......3.403 ....08/30/2022 .. 04/15/2055
08162B-BE-1 ..... BENCHVARK Mortga BMARK 2019-B11 A5 CMBS C1ARN L ...90.6330 |. .. 1,064,938 |. .1,089,702 |.. .0 13,324 |. .3.542 |......5.122 ....00/22/2022 .. 05/15/2052
08162F-AE-3 ..... BENCHVARK Mortga BMARK 2019-B12 A5 CMBS CLARN L ...89.8000 |. .. 4,355,300 |. .4,850,000 . 4,390,270 |.. .0 69,165 |. .3.116 |......5.107 ....00/22/2022 .. 08/15/2052
08163E-AZ-8 ..... BENCHVARK Mortga BMARK 2021-B26 A2 CMBS C1ARN L ...89.0390 |[. ..511,974 |. ..575,000 .583,152 |.. .0 (3,541) 1,967 |......1.321 ....06/13/2021 .. 06/15/2054 ...
12518H-AY-1 ..... CD Commercial Mo CD 2017-CD5 A3 CMBS .... CLARN L ...93.1770 |. .. 2,329,425 |. .2,500,000 .2,600,322 |.. .0 ..(31,462) 30171 ] 1,831 ...04/30/2021 .. 08/15/2050 ...
12592X-BD-7 ..... COMM Mor tgage Tr COMM 2015-CR22 A5 CMBS ... L TARN L. ...97.0380 |... 1,280,902 |.... 1,330,735 JLUI I (10,39) [.vvvvvvvvvnnnnnn0 e l0 s 3.309 |...... 2.501 ....07/01/2016 ...|....03/10/2048 ...
12654Y-AA-T ... CPT MORTGAGE TRU CPTS 2019-CPT A CMBS 144A .. L TAFRM ... ...84.4780 |... ... 3,090,030 0 [ (9,082) |0 o0 e 2.865 |...... 2.528 ...10/31/2019 ...{....11/13/2039 ...
17322A-AD-4 ..... CITIGROUP COMMER CGCMT 2014-GC19 A4 CMBS .... L TARN L. ...99.8260 |... O [ (1483) [0 [0 4.023 |...... 3.135 ....09/01/2015 ...|....03/10/2047 ...
17325G-AD-8 ..... CITIGROUP COMMER CGCMT 2016-C3 A4 CMBS ... L TAFRM ... ...93.6520 |... 0. (1,301 o0 0 | 3.154 |...... 2.809 ....11/07/2016 ...|....11/15/2049 ...
20429E-AD-3 ... CITIGROUP COMMER CGCMT 2016-P4 A4 CMBS ... L TARN L. ...93.7500 |... .. O [ 112,084 |0 [0 e 2.902 |...... 5.249 ....00/28/2022 ...|....07/10/2049 ...
36251P-AC-8 ..... GS Mortgage Secu GSMS 2016-GS3 A3 CMBS ... L TAFRM ... ...93.4900 |... .2,290,024 |.. 2,338,515 0 [ (20,251) |0 o0 e 2.592 |...... 1.669 ...05/03/2021 ...|....10/10/2049 ...
36251X-AR-8 ..... [GS MORTGAGE SECU GSMS 2016-GS4 A4 CMBS .... C1ARN L ...95.0180 |. ..498,845 |. ..525,000 ....529,638 |.. .0 .3.442 |......3.099 ....11/16/2016 .. 1171072049 ...
362538-AU-7 . GS Mtge Securities Trust GSMS 2014-GC22 A5 CMBS . CLARN L ...98.8000 |. ..2,470,000 |. .2,500,000 . 2,524,452 |.. .0 .3.862 |......0.859 ....05/14/2021 .. 06/10/2047
46590K-AE-4 ..... JP MORGAN CHASE JPMCC 2015-JP1 A5 CMBS ... C1ARN L ...96.6000 |. ..284,970 |. ..295,000 .299,3% |.. .0 .3.914 |......3.067 ....11/29/2016 .. 01/15/2049
46645L-AY-3 ..... JPNBB COMMERCIAL JPMBB 2016-C1 A5 CMBS . CLARN L ...95.7220 |. ..2,871,660 |. .3,000,000 .2,894,926 |.. .0 .3.576 |......5.379 ....00/29/2022 .. 03/15/2049
48128K-AU-5 ..... JP Morgan Chase JPMCC 2017-JP6 A5 CMBS ... C1ARN L ...92.5120 |. .. 3,760,613 |. . 4,094,738 |.. .0 ......3.490 |......3.187 ....00/28/2022 .. 07/15/2080 ...
482598-AA-T7 ..... KNDL 2019-KNSQ M KNDL 2019-KNSQ A CMBS 144A ........ L TAFM ... .. 1,110,000 |...99.6310 |....eennnneens 1,105,904 |.... ....1,110,000 JLO I N | [ AP | B IR | B AT 6.358 |...... 6.442 ...05/10/2019 ...|....05/15/2036 ...

LIFE FINANCIAL SERVICES TRUST LIFE 2021-BMR A CMBS
53218C-AA-8 ..... 144A N L TAFRM ... .. 265,402 |...97.8940 |... 259,813 |.... ....265,402 0. PPN | B AR | R A 6.176 |...... 6.255 ...03/18/2021 ...|....03/15/2038 ...
61690Y-BU-5 ..... MORGAN STANLEY C MSC 2016-BNK2 A4 CMBS .... B L TARN L. .. 502,616 |...92.9110 |... 455,264 |.... ....493,498 0 | 2 (1,390) [0 0 e 3.049 |...... 2.754 .- ....11/17/2016 ...|....11/15/2049 ...
61767C-AU-2 ..... Morgan Stanley B MSBAM 2017-C33 A4 CMBS ... N L TAFRM ... .. 6,657,689 |...94.9400 |.............. 6,721,752 |.... . .. ....6,794,801 0 feeennnn108,290 |eeiiiiiiiienn0 o0 e 3.337 |...... 5.163 [MON ..... .... 19,688 |... ....09/20/2022 ...|....05/15/2050 ...
62954P-AA-8 ... NYT MORTGAGE TRU NYT 2019-NYT A CMBS 144A e [ LA RN L ...2,555,000 |...95.3740 |.....nnnnn 2,436,806 |.... . 2,555,000 |.. .... 2,555,000 O o0 o0 [0 6.609 |...... 6.682 | MON ..... e 7,974 |... ....01/11/2019 ...|....11/15/2035 ...
94989H-AQ-3 ..... WELLS FARGO COMM WFCM 2015-NXS1 A5 CMBS .......ooceeefoes ven]innnnns 4 . AR 949,897 |...96.6530 [.....ccceunnnnnns 966,530 |-eevuiniieenns 1,000,000 |..eeeneeeeennnss CTRR:CTAN 0 fooeeeeeenn 19,365 oevvninneeennn0 [0 s 3.148 |...... 5.330 [MON ...oo [oevrmmmmnnaannes 2,623 ...09/29/2022 ... |....05/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 66,050,008 | XXX 61,782,398 66,757,409 65,656,603 0 165,629 0 0 XXX XXX XXX 180,862 2,267,996 XXX XXX
01627A-AC-2 ..... Aligned Data Centers Issuers L ADC 2022-1A A2 ABS ... ...|....... 4 s L 1GFE L 1,371,400 |. 100.7660 |[.............. 1,430,877 [ocoeeeeeennnnn 1,420,000 |..covvvunnnnns 1,381,101 |oeeeeniennnd (U O 8,626 [..ooeeivvrnnnnnn (0 [V P 6.350 |...... 7.285 [MON ...o. ooviininininns 4,008 [..coovviennnnns 90,421 |....11/07/2022 ...|....10/15/2047 ...
10620-AH-1 ... Brazos Education BELA 2021-2 A1A ABS ......coeveveeenefoes con | nnnnns 4 e L 1BFE | 1,414,454 |...89.9370 |.............. 1,272,199 |oeveees 1,414,544 |.............. 1,414,477 | (VI O L L (VI 0 e 2.060 |...... 2.070 [MON .eoee |vmnnneeeeennnnnns 405 |oeeeeeeeeee 29,059 |....11/17/2021 ...|....01/25/2072 ...

Capital One Prime Auto Receiva COPAR 2023-1 A2 ABS
14043K-AD-7 ..... .. 1.LAFE .. ...99.8200 |...cevnunieeeenn 114,000 foeennieennnnnnnns 114,205 |ooooeennes 14,201 [0 e (B) o0 0 [ 5.200 |...... 5.254 | MON ..... ....02/13/2023 ...|....05/15/2026 ...
14317J-AD-9 ..... | TAFE L ...96.3630 |... .5,078,944 |.. 4,921,879 [0 111,365 [0 [0 0.560 |...... 4.586 [MON ..... ...02/01/2023 ...|....09/15/2026 ...
257812-AD-9 ..... .. 1.AFE ..|... ...98.5230 |... 2,278 e 82,277 0 e 0 0 e 0.560 |...... 0.564 [MON ..... ...04/20/2021 ...|....12/11/2034 ...
293750-AB-5 ... L LAFE s 196,375 |. 100.1380 f................. 196,679 |.....cooeeeennnn 196,408 [....oovveeeeee196,381 |0 o b 0 0 ) 5.510 [...... 5.579 [ MON ..... ...02/22/2023 ... |....01/22/2029 ...
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36262X-AE-4 ..... GM Financial Aut GMALT 2021-3 B ABS .......ccevvvuunes foon ven] unnnns 4 s CAFE e 1,878,125 ...98.8590 [......ceevnnn 1,977,180 |.oovvvvnennnns 2,000,000 |.eevvunninnns 1,981,235 [ooiiiiiinnnnnnnd (VI ORI 720 & [ RN | N AU | B RO 0.760 |...... 5.079 ....00/22/2022 ...|....07/21/2025 ...
362650-AE-6 ..... GM Financial Securitized Term GMCAR 2022-4 A4 ABS |......|....... 4 s L AFE e 2,777,359 . 100. 1170 |[...cevvnnnnnns 2,803,276 |..ueeeeennnnn 2,800,000 |eevvunnnnnn 2,780,564 |..cccvvnnnnens 0 fooeeeeeennnn3,205 ooeiiiiiieeeenn0 [0 e 4.880 |...... 5.215 ...07/27/2023 ...|....08/16/2028 ...
GM Financial Securitized Term GMCAR 2023-1 A2A ABS
38013J-AB-9 ..... 1AFE . 132,674 |...99.7980 |. .. 132,684 132,676 |.. .0 .5.190 |......5.246 ....01/09/2023 .. 03/16/2026 ...
448910-AC-3 ..... Hyundai Auto Lea HALST 2022-A A3 ABS 144A 1AFE .. 707,610 |...99.3550 |. ..730,436 726,723 |.. .0 .1.160 |......4.333 ....02/03/2023 .. 01/15/2025 ...
60700K-AC-6 ..... MMAF Equipment F MMAF 2020-BA A3 ABS 144A 1AFE . 105,665 |...97.7880 |. . 105,666 .105,665 |.. .0 ......0.490 |......0.491 ....09/10/2020 .. 08/14/2025 ...
66982F-AA-7 ..... AMSR TRUST AMSR 2021-SFR4 A ABS 144A ) R .. 1.AFE ..|... 6,734,949 |...90.9990 |... .6,735,000 |.. ....6,732,413 JLOJ R ( 14 ()N N | N RPN | ) A 2,17 |...... 2.107 ...1171072021 ...|....12/09/2038 ...
Stack Infrastructure Issuer LL SIDC 2021-1A A2 AB!
85236K-AE-2 ..... R R N 4 i | 1.GFE | 1,210,000 |...91.2320 [..eeiennnn 1,103,907 [oeeirennnnn 1,210,000 |...oeeeennnen 1,210,000 (O S | N RN | Y AR | B EN 1.877 |...... 1.884 |MON ... fernniiiiiininnns KL P 22,712 |....03/12/2021 ...|....03/26/2046 ...
Stack Infrastructure Issuer LL SIDC 2023-2A ABS
85236K-AH-5 ..... T4A o [ e .. 1.G FE ..|... .. 1,662,821 ...98.6320 |........eeeens 1,676,744 |.... .... 1,665,507 LU ORI O | N RN | ) FN 5.900 |...... 6.500 | MON ..... ....07/24/2023 ...|....07/25/2048 ...
891940-AB-4 ..... Toyota Auto Receivables Owner TAOT 2023-A A2 ABS ..[.. ... .. 1.AFE ..|... ...99.8130 |..ceernnnnnnns 1,663,780 |.... .... 1,666,833 O 8 0 [0 e 5.050 |...... 5.105 [MON ..... ....01/24/2023 ...|....01/15/2026 ...
037640-BC-5 ..... APIDOS APID 2013-15A A1RR CLO 144A | TAFE L . 100.0170 |...covvvnnnnns 2,729,519 |.... ... 2,879,382 0 [ 183,392 |0 0 6.687 |...... 4.080 | JAJO .. 165,527 |....11/06/2018 ...|....04/20/2031 ...
05876K-AC-9 ..... BALLYROCK LTD BALLY 2021-16A A2 CLO 144A .... D...... 4 |- 1.CFE ... ...99.9310 |..eeernnnnnnns 2,243,457 |.... ... 2,245,000 JLO N N | I AP | B ISP | B AT 7.327 |...... 7.393 [ JAJO .. 150,734 |....05/14/2021 ...|....07/20/2034 ...
08181B-AQ-2 ..... Benefit Street P BSP 2016-9A AR CLO 144A ............|... ... D...... 4 | TAFE L ...99.9200 |... ....2,219,080 LI RN | I N | RPN | B SN 6.787 |...... 6.842 [ JAJO .. 136,845 |....07/16/2018 ...|....07/20/2031 ...
09628J-AL-5 ..... Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A ...[... ... D...... 4 .. 1.AFE ..|... ...99.9480 |... 0 [ 45,557 o0 o0 6.677 |...... 4.313 [ JAJO .. 46,064 |....04/16/2019 ...|....04/20/2031 ...
CHOLAMANDALAM INVESTMENT CIFC 2013-2AA1L2 CLO 144A
12549B-AY-4 ..... D...... 4 |- TAFE L .. 4,017,666 |...99.9180 |............. 4,014,379 |.... 017,666 |...oeeeeenneeen0 o0 0 o0 6.657 |...... 6.704 | JAJO .. 242,593 |....04/13/2021 ...|....10/18/2030 ...
12555X-AA-9 ..... CIFC Funding Ltd CIFC 2019-6A A1 CLO 144A ... D...... 4 .. 1.AFE ..|... ...3,915,600 |. 100.1220 |.....euvnnnens 3,904,763 |.... 003,909,047 foiiiiiiiennn0 e (2,501) [0 o0 e 6.985 |...... 6.956 | JAJO .. 246,592 |....06/15/2021 ...|....01/16/2033 ...
Dryden Senior Loan Fund DRSLF 2015-41A AR CLO 144A
22N . |t [ e Deverne 4 v | TAFE oo 928,246 |...99.8630 |....vovreene. 938,231 |-vvuvveverernrnn939,521 v 935,154 |+voevrverereenn0 fovenieees 1,008 |0 Joovicinicnnd0 o 6.625 |...... 6.901 [JAJD oo [ 13,314 [, 56,072 |....04/16/2019 ... |....04/15/2031 ...
Dryden Senior Loan Fund DRSLF 2015-41A BR CLO 144A
26244K-A0-9 ... [ ceeeeie e [ D...... 4 |- 1B FE ... .. 1,185,000 |...98.7870 |.......evwneen 1,170,620 |.... 1,185,000 foeenciiiiennnl0 0 0 0 6.956 |...... 6.858 | JAJO ... ... 74,677 |....02/21/2018 ...[....04/15/2031 ...
262466G-AE-3 ..... Dryden Senior Loan Fund DRSLF 2021-87A B CLO 144A |... ... D...... 4 .. 1.CFE ..|... .. 2,030,000 |...99.1210 |eeruunnnneens 2,012,160 |.... 022,030,000 [...eeeeeeninenn0 o0 0 o0 e 7479 |...... 7.242 [FMAN ... .. 137,492 |....05/26/2021 ... |....05/20/2034 ...
Madison Park Funding Ltd MDPK 2015-17A BR2 CLO
55818Y-BS-9 ..... T4BA e [ e D...... 4 e L ABFE | 1,600,000 |...99.9610 |.....cceeennn. 1,599,378 |..oveennneeeen 1,600,000 |....oeeeennnnn 1,600,000 |-eveeneeeeennnnn (VI [V O (VI 0 e 7474 ... 7.286 [JAJO ... foeeeeiinins 22,318 |oeeeeins 105,825 |....02/02/2021 ... |....07/21/2030 ...
Madison Park Funding Ltd Mdpk 2018-27A A1A CLO
55820Y-AA-5 ..... T4BA e [ e D...... 4 s L LAFE et 569,255 |...99.9520 |.....uiiieeennnnn 571,841 |ooeeeeeienn 572,115 [ooeeeeeennnnnnn 602,630 |....eeeeennnnnnns 0 foeeeeeeenn 31,999 |0 0 e 6.707 |...... 4.210 | JADO ... ....08/05/2019 ...|....04/20/2030 ...
55821K-AC-0 ..... MADISON PARK FUNDING LTD MDPK 2021-38A A CLO 144A D...... 4 .. 1.AFE ..|... .. 7,790,000 |...99.8930 |.....eunnnnnnn 7,781,679 |.... .7,790,000 |.. .... 7,790,000 O i 10 0 [0 6.784 |...... 6.840 | JAJO ... ....06/14/2021 ... |....07/17/2034 ...
55954L-AC-7 . MAGNETITE CLO LTD MAGNE 2015-14RA A1 CLO 144A ..... 1AFE . 1,050,000 |...99.9500 |. ..1,049,478 |. .1,050,000 .1,050,000 |.. .0 .6.777 |......6.832 | JAO .... ...09/06/2018 .. 10/18/2031 ...
641331-AC-9 ..... [Neuberger Berman CLO Ltd NEUB 2021-42A B CLO 144A . .1.CFE .. 3,385,000 |...99.4230 |. .. 3,365,456 |. . 3,385,000 .3,385,000 |.. .0 7.256 |......7.320 | JALO ... ....06/12/2021 .. 07/16/2035 ...
87165V-AF-6 ..... [ SYMPHONY CLO LTD SYMP 2015-16A AR CLO 144A .. 1AFE . 725,000 |...99.9090 |. .. 724,344 |. ..725,000 .725,000 |.. .0 ......6.805 |......6.840 [ JAJO .... ....08/29/2018 .. 10/15/2031 ...
92913U-AS-5 ... VOYA CLO LTD VOYA 2015-3A A3R CLO 144A |- 1.CFE ... 1,170,000 |...99.7320 |... .. 1,166,866 |.... .1,170,000 |.. ....1,170,000 O 0 o0 [0 7.377 | 7.283 | JALO ... ....11/02/2018 ...|....10/20/2031 ...
92915P-AH-8 ... VOYA CLO LTD INGIM 2014-1A AAR2 CLO 144A ............|... ... D...... 4 . L LAFE s 436,010 |...99.8210 |...cevvuunnnnns 435,231 [ooieiniiees 436,010 [....ceevnnnnnnnns 436,010 [.....coevnnnnnnss 0 fooeeieeeeiieeend0 o0 0 s 6.647 |...... 6.701 | JAJO .... ...03/29/2018 ...|....04/18/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 61,564,956 [ XXX 60,949,810 62,101,252 62,052,604 0 456,060 0 0 XXX XXX XXX 547,072 2,838,162 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 399,739,720 [ XXX 377,575,761 402,206,207 399,097,523 0 843,215 0 0 [ XXX XXX XXX 3,224,761 13,279,430 XXX XXX
1309999999. Total - Hybrid Securities o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 427,804,421 | XXX 399, 114,575 412,047,303 419,475,426 0 (1,643,551) 0 0 XXX XXX XXX 4,513,747 13,965,177 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 129,619,984 [ XXX 120,261,143 140,231,671 129,499, 159 0 64,424 0 0 XXX XXX XXX 269,866 2,210,717 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 78,074,864 [ XXX 72,110,255 78,761,309 77,666,079 0 159,651 0 0 [ XXX XXX XXX 201,002 2,531,293 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 61,564,956 | XXX 60,949,810 62,101,252 62,052,604 0 456,060 0 o[ XXX XXX XXX 547,072 2,838,162 XXX XXX
2459999999. Total - SVO Identified Funds 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 697,064,225 | XXX 652,435,783 693,141,535 688,693,268 0 (963,416) 0 0 XXX XXX XXX 5,531,687 21,545,349 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 292,415,271 1B ..$............. 22,564,416 1C.$ ............ 35,720,968 1D .$........... 41,658,377 1E..$........... 65,684,722 1F .$.......... 60,821,144 1G.$............ 68,825,430
1B 2A..$.. .57,801,950 2B ..$ .. .28,835,503 2C ..$.. 14,365,487
1C ....0 3B.. 3C..$..
1D .0 4B.. 4C ..$
1E .0 5B 5C..$
1F .0
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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912828-XB-1 ......... US Treasury Note  2.125% 05/15/25 .. .|....06/23/2023 ... |Bank of New York .... 166,852 |.. 175,000 |..
91282C-GU-9 ......... US Treasury Note  3.875% 03/31/25 .. . |---.04/10/2023 ... [Harris Nesbitt Corp . .. ... 2,738,352 |.. .... 2,745,000 |..
91282C-HC-8 ......... US Treasury Note  3.375% 05/15/33 .uuuuuiiiiiuuniiiiiiiiiiiiiiiiiiiirsiieeisssscrnenssssresnnssssnnsnnnssnss | nneeeeeesnnnnees B L 00 T T 70T P P AP PO PPPIN 480,098 |....eniiiiiiiiiiiiiiinnns 500,000
0109999999. Subtotal - Bonds - U.S. Governments 3,385,302 3,420,000
313200-6M-3 . .. |FHLMC Pool SD3576 MBS ~ 3.000% 01/01/52 .... .|....12/06/2023 ... [ JP Morgan Chase ... ... 4,528,814 |.. ... 5,223,828 |..
313200-U3-8 ......... [FHLMC Pool SD3302 MBS ~ 2.000% 10/01/51 .... .|--..08/31/2023 ... |Merrill Lynch e B85 AT e 4,323,413 |..
3132E0-FY-3 ......... FHLMC Pool SD3783 MBS ~ 5.000% 04/01/53 ... ...12/12/2023 ... |Wachovia Bank ... ... 1,582,770 |.. ... 1,621,535 |..
3133AA-XC-1 ......... FHLMC Pool QB4275 MBS ~ 2.000% 10/01/50 .... .| Wachovia Bank ... ... 20,335,956 |.. ... 24,647,310 |..
3133KP-4X-3 ......... FHLMC Pool RAB038 MBS ~ 4.500% 10/01/52 .... .| Goldman Sachs ... ... 1,458,778 |.. ... 1,491,879 |..
3140XK-ES-5 . ..|FNVA Pool FS3744 MBS ~ 2.000% 07/01/51 .. . [Merrill Lynch 20,261,950 24,550,640
3140XK-ZM-5 . ..|FNVA Pool FS4347 MBS ~ 4.000% 12/01/51 .. .|CitiGroup ..... . 2,268,749
3140XL-XJ-2 . ..| FNVA Pool FS5180 MBS ~ 5.000% 09/01/52 .. 12/12/2023 ... [JP Morgan Chase ... . 3,528,462
442349-GT-7 ......... HOUSTON TX ARPT SYS REVENUE Rev Bond Cal | 5.250% 07/01/42 .... .|-...06/30/2023 ... |Siebert Brandford Shank . .. . .. .... 1,880,000 |..
442349-GU-4 ......... HOUSTON TX ARPT SYS REVENUE Rev Bond Cal | 5.250% 07/01/43 -.ieeeeneeeieiiiiae e e eeennaeeeerennnaseeerrens [nreeneaannnnns ...06/30/2023 ... [Siebert Brandford Shank ..........cceeeeioiiieiessiiiiieiesnuieeeeenunaaerennnaaeeerrnnnaaeeennnnnaeeerrnnnsaerenns |ennnnnseerennnnnsererennnaseeernes |oonaaaeeeeennnanaeeeees 5,002,644 |...covuuiiiiiinninnnns 4,605,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 64,289,794 74,140,816
040555-DG-6 ......... ARIZONA PUBLIC SERVICE Corp Note Call MW 5.550% 08/01/33 .. o |---.12/12/2023 ... |Merrill Lynch .. ... 2,043,418 |.. .... 2,920,000 |..
06051G-LH-0 ......... BANK OF AMER CRP Corp Note Call MW 5.288% 04/25/34 .|-...12/12/2023 ... |Merrill Lynch .. .... 7,007,564 |.. .... 7,160,000 |..
14043K-AD-7 ......... Capital One Prime Auto Receiva COPAR 2023-1 A2 ABS ~ 5.200% 05/15/26 . . |--..02/13/2023 ... | JP Morgan Chase
14317J-AD-9 ......... CarMax Auto Owner Trust CARMX 2021-4 A3 ABS  0.560% 09/15/26 .|-...02/01/2023 ... |BNP Paribar Securities Corp ..
29375C-AB-5 ......... Enterprise Fleet Financing LLC EFF 2023-1 A2 ABS 144A  5.510% 01/22/29 ... . |--..02/22/2023 ... [Wells Fargo
362650-AE-6 ......... GM Financial Securitized Term GMCAR 2022-4 A4 ABS  4.880% 08/16/28 .|....07/27/2023 ... Wells Fargo .. ..
38013J-AB-9 ......... GM Financial Securitized Term GMCAR 2023-1 A2A ABS ~ 5.190% 03/16/26 . . |---.01/09/2023 ... |DAIWA CAPITAL MARKETS . ... 132,674 |.. ....132,684 |..
448910-AC-3 ......... Hyundai Auto Lea HALST 2022-A A3 ABS 144A  1.160% 01/15/25 .|-...02/03/2023 ... [Mitsubishi Bank LTD ... ....707,610 |.. ... 730,436 |..
573874-AF-1 ......... MARVELL TECH INC Corp Note Call MW  2.450% 04/15/28 . ...12/12/2023 ... [Merrill Lynch .. ... 3,004,245 |.. .... 3,380,000 |..
61747Y-FG-5 . ..| MORGAN STANLEY Corp Note Call MW 5.424% 07/21/34 . 12/12/2023 ... [Merrill Lynch . 1,824,797 . 1,845,000
682680-BL-6 . ..|ONEOK INC Corp Note Call MW 6.050% 09/01/33 ..... 12/12/2023 ... [Merrill Lynch ..3,948,324 . 3,835,000
85236K-AH-5 . ..|Stack Infrastructure Issuer LL SIDC 2023-2A ABS 144A  5.900% 07/25/48 . 07/24/2023 ... [Morgan Stanley . 1,662,821 . 1,700,000
891940-AB—4 ......... Toyota Auto Receivables Ouner TAOT 2023-A A2 ABS ~ 5.050% 01/15/26 . |--..01/24/2023 ... |Merrill Lynch .. .... 1,666,830 |.. .... 1,666,897 |.. ....0
95000U-3D-3 ......... WELLS FARGO & COMPANY Corp Note Call MW 5.389% 04/24/34 . . |-...12/12/2023 ... |Merrill Lynch .. 11,521,962 |.. ... 11,745,000 |.. .. 87,908
902613-AY-4 ......... UBS GROUP AG Corp Note Non Cal | 4.875% 05/15/45 ...06/12/2023 ... [Tax Free Exchange ... 597,782 |.. 500,000 |.. ... 1,828
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 42,916,479 43,804,574 346,948
2509999997. Total - Bonds - Part 3 110,591,575 121,365,390 442,951
2509999998. Total - Bonds - Part 5 31,903,929 34,570,997 322,298
2509999999. Total - Bonds 142,495,504 155,936,387 765,249
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 142,495,504 XXX 765,249
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452153-DM-8 ...| ILLINOIS ST GO Non Call 5.000% 03/01/32 . ..12/12/2023 . |UBS Financial Services |.........cccccoorrrs |oveeeeenenes 7,492 ..o 385,000 )............ 403,122 |............ 402,212 ..o 0eeeeenns (1.481)].0eeeeeeeeee 0 eeieennns (1,481) |ovvvvvvennnnnns [ OO 400,731 |.ooeeeeee 0. 26,761 |........... 26,761 ..o 24,758 |..03/01/2032 .
0509999999. Subtotal - Bonds - U.S. States, Terrltorles and Po ions 427,492 385,000 403,122 402,212 0 (1,481) 0 (1,481) 0 400,731 0 26,761 26,761 24,758 XXX
RICHARDSON TX IN GO Non Call 5.000%
763261-6P-4 .. |02/15/31 oooviiiiiiiiiiiiiiiiii ..12/12/2023 . [HILLTOP SECURITIES ... |oeeeeeeieeiiiiiiiiies | 2,086,144 |........... 2,595,000 |......... 2,976,335 |.......... 2,954,634 |.....oovnnnnnnnne [V A (37,604)|.....ccnnnnnnnnen [V A, (37,604) |..cooeeeeennns 0 ... 2,917,080 [oeeverennnnnnne (VN F, 69,114 |........... 69,114 |............ 196,788 |..02/15/2031 .
Hutchinson Shockey &
87973E-AK-5 .. | TEMPE AZ GO Non Call 5.000% 07/01/32 .....|....... ..12/12/2023 L [Erly ..ooovveinnnnns Y ..................................... 1,429,407 |........... 1,205,000 |......... 1,406,476 |......... 1,396,467 |.ooovvvieiinnnns [V A (16,783)]...evneeninnnnnee [V F (16,783) |.ceeeeeeeeeens 0 ... 1,379,683 |[....evvnnnnnnnee (VN F, 49,724 |........... 49,724 ool 92,551 ..07/01/2032 .
Hutchinson Shockey &
87973E-AL-3 .. | TEMPE AZ GO Cont Call 5.000% 07/01/33 ... |....... ..12/12/2023 L |Erly ..oooveeeennnns Y ..................................... 1,475,811 [........... 1,245,000 ......... 1,443,777 |.......... 1,433,944 |l [V (16,504)|................. [V AP, (16,504) |...ccooeeennnns [ 1,417,440 |................ [\ PP 58,371 |........... [T T 95,623 |..07/01/2033 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,891,362 5,045,000 5,826,588 5,785,045 0 (70,891) 0 (70,891) 0 5,714,153 0 177,209 177,209 384,962 XXX
ALLEGHENY CNTY PA ARPT AUTH AR Rev Bond Cont
01728L-EY-4 .. |Call 5.000% 01/01/34 ....ooooeeeiininnn | s ..06/20/2023 . [RBC Capital Markets ... |......cccoeeiniiins |oeeinis 4,420,680 |........... 4,055,000 |......... 4,318,007 |.......... 4,301,749 ...l [V FRT (12,531)[ceeveeiiriininns (VN FRR (12,531) [oeeeeeiiienns 0l....... 4,289,218 [.uvvviininnnnns 0. 131,462 |......... 131,462 [.ovvvvnenens 197,681..01/01/2034 .
BRAZOS TX HGR ED Rev Bond Non Cal | 1.870%
10623A-AZ-6 .. | 04/01/23 ...ovvvvvvviniiiiiiiinininniiiiiiniiiiiniiins | eeeees ..04/01/2023 . [Maturity ..ooooooeiiiiiiiss e e 740,000 |............. 740,000 |...cevvenens 740,000 |............ 740,000 [ovvvvevnnnnnnnnns (VN [V [V [ SO (VN FRRR 740,000 |..oooeeeeennns (VN [V [V O 6,919 [..04/01/2023 .
BROWARD CNTY FL Rev Bond Cont Call 5.000%
115065-D6-8 .. | 07/01/35 ..evvvvviiiiiniiiiiinn | eeeeees ..06/16/2023 . [ JP Morgan Chase ......... |oceeeeeeeeeniennnnns |oeeeenes 6,392,188 |........... 5,570,000 |......... 6,155,630 |......... 6,126,912 |................. [V FO (23,319)[ceevvveiiinnnnns (VN FRR (23,319) [ 0l....... 6,103,504 [......eevnnnnee [V FORR 288,504 |.......... 288,594 |............ 208,614 ..07/01/2036 .
CHICAGO IL O'HARE INTERNATIONA Rev Bond Cont
167593-KR-2 .. | Call 5.000% 01/01/23 .....oooeeeiiiiniiin | s ..01/01/2023 . [Maturity ..ocoooeeeiiiiiias e s 1,000,000 |.......... 1,000,000 |......... 1,116,280 |......... 1,000,000 ... (VN [V [V [ SO 0l....... 1,000,000 f..eevvvvnnnnnnns (VN [V (VN O 25,000 |..01/01/2023 .
CHICAGO IL O'HARE INTERNATIONA Rev Bond MW
167593-85-2 ...| 0.959% 01/01/23 ...ovvvvvvvinriinnnniiiiniiniiiinins | eeeens ..01/01/2023 . [Maturity ..oooooeiiiiiiiias e e, 1,010,000 |.......... 1,010,000 |......... 1,010,000 |......... 1,010,000 |................. (VN [V [V [ SO 0l....... 1,010,000 [o..evvvennnnnnes (VN [V [V O 4,843 1..01/01/2023 .
COLORADO ST HSG Rev Bond Cont Call 4.000%
196479-E6-2 .. | 05/01/48 .....vvvvrnnniniiin | e ..11/01/2023 . [Cal | 100.0000 ..... [oueeerrrrnnnrnnnnnnns 145,000 |..evvvrnenns 157,440 |............ 151,470 [oennnnninnnnnns [V FORRRRR (612)]...cceeeees (U O (612) [ovvvvvninnnnnns [N FSURR IV (VN F (5,858)..0uvnnnnnn (5,858)].cccceeennnns 3,800 [..05/01/2048 .
DENVER CITY & CNTY CO ARPT REV Rev Bond Cont
249182-TF-3 .. |Call 5.750% 11/15/37 e | e ..06/16/2023 . [Mesirow Financial ... .. 420,000 .... 449,673 ....(1,108))... 37,783 |.......... 37,783 |... ..11/15/2037 .
31320W-CA-9 ...|FHLMC Pool SD8165 MBS ~ 1.500% 09/01/51 ..12/01/2023 . [Paydown ... 11,733 .0 .0 ..09/01/2051 .
31326V-B3-5 .. |FHLMC Pool Q09658 MBS ~ 3.500% 07/01/42 .. ..12/01/2023 . [Paydown . .(1,791) .0 .0 ..07/01/2042 .
3132M7-HF-8 .. | FHLMC Pool 026830 MBS ~ 4.000% 06/01/44 .. ..12/01/2023 . [Paydown . .(1,8%8) .0 .0 ..06/01/2044 .
3133AE-N8-3 .. | FHLMC Pool 0B7615 MBS ~ 2.000% 01/01/51 . ..12/01/2023 . [Paydown .. (976) .0 L0 ..01/01/2051 .
FHLMC Pool FR RA5040 MBS ~ 2.000% 04/01/51
B13BKL=85-7 .. | eeveneeeeieriie e [ s ..12/01/2023 .| Paydown .....oevvvvviinnnnnsfoeriniineeiiiins e 197,900 [..ooeeennnns 197,900 |.evvvveenns 193,277 [ovevnnnnne 193,379 [cevvvvviiiinnnns 0 e 4521 [ O [ 4,521 | [N FSURR 197,900 |ooevvvvvvinnnns (VN [V [V O 2,136 [..04/01/2051 .
3133L7-4L-8 .. |FHLMC Pool RC1727 MBS ~ 2.000% 12/01/35 ... |....... ..12/01/2023 . [Paydown .......ccovvvvvviiisooniiiiiiiiiiiiins o 236,650 [...ovvennens 236,650 |............ 247,25 |............ 245746 |................ [V PR € 11¢1+) ] SRR | KRR (9,006) |..cooeeeeeennnn [N . 236,650 [....eeeennnnnnee (VN (1 PO [V O 2,618 [..12/01/2035 .
FNMA FHR 2017-26 CG RMBS ~ 3.500% 07/25/44
B PP IR ..12/01/2023 . [Paydown .......ccovvvvvviiisooniiiiiiiiiiiiins o 108,070 |............. 108,070 |............ 107,563 |............ 107,737 [ [V PR < T FOPRRRRRRPRR | R 333 | (VN 108,070 [..eevvvennnnneee (VN (1 PO [V 2,023 |..07/25/2044 .
FAMA FNR 2018-80 GD RMBS ~ 3.500% 12/25/47
B136B3-BA-7 .. | eerrrriiiiiiiiiiiiiiri e [ e ..12/01/2023 . [Paydown ... ... 47,806 |... .. 47,500 |[.. .. 12/25/2047 .
3137FL-7L-2 .. |FHLMC FHMS KF60 A CMBS ~ 5.921% 02/25/26 .. ..12/25/2023 . [Paydown . .82,33% 82,335 ..02/25/2026 .
3137H2-7L-2 .. |FHLMC FHMS K131 A1 CMBS ~ 1.158% 01/25/31 .|....... ..12/01/2023 . [Paydown ... 17,243 ). .. 17,239 |.. ..01/25/2031 .
FHLMC FHUS K1522 A1 CMBS ~ 1.912% 11/25/35
RTINS ..12/01/2023 . [Paydown ... ....41,500 |... .. 41,490 |.. 0. L0 .0 . ..11/25/2035 .
3138L9-H3-9 ...|FNMA Pool AM8349 MBS  2.980% 04/01/27 ..12/01/2023 . [Paydown . 108, 184 . 110,434 L0 .(2,250) 0 .0 ..04/01/2027 .
3140HR-RP-0 ...|FNMA Pool BLO493 MBS ~ 3.780% 11/01/28 ... ..12/01/2023 . [Paydown . 3,203 .3,3M L0 (168) 0 .0 ..11/01/2028 .
3140HN-X2-3 .. |FNMA Pool BL5196 MBS ~ 2.600% 12/01/31 ... ..12/01/2023 . [Paydown . .15,023 L0 (125) 0 .0 ..12/01/2031 .
3140KY-BS-2 .. | FNMA Pool BRO948 MBS ~ 2.000% 04/01/51 .....|....... ..12/01/2023 . [Paydown ... ... 139,725 ... 0. ...20,102 |... L0 .0 . ..04/01/2051 .
31400E-30-3 ...|FNMA Pool CA7106 MBS ~ 2.000% 09/01/50 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..09/01/2050 .
31400G-NO-6 .. | FNMA Pool CA8498 MBS ~ 2.500% 01/01/51 .....|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..01/01/2051 .
31400L-D2-9 ...|FNMA Pool CB1020 MBS ~ 2.000% 07/01/51 ... |[....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/01/2051 .
3140X4-DE-3 .. | FNMA Pool FM1000 MBS ~ 3.000% 04/01/47 .... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..04/01/2047 .
3140XG-WP-0 .. | FNMA Pool FS1553 MBS ~ 2.500% 11/01/50 .....{....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/01/2050 .
31418D-41-9 .. |FNMA Pool MA4436 MBS ~ 1.500% 10/01/51 .....{....... ..12/01/2023 . [Paydown ... ... 212,339 0. L0 .0 . ..10/01/2051 .
31418D-FQ-0 .. | FNMA Pool MA3774 MBS ~ 3.000% 09/01/49 .....{....... ..12/01/2023 . [Paydown ... .. 19,276 L0 L0 .0 . ..09/01/2049 .
31418D-FS-6 .. |FNMA Pool MA3776 MBS ~ 4.000% 09/01/49 ... ..12/01/2023 . [ Paydown . 73,554 |.. L0 0 .0 ..09/01/2049 .
31418D-GL-0 .. | FNMA Pool MA3802 MBS ~ 3.000% 10/01/49 ... ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2049 .
31418D-KT-8 .. | FNMA Pool MA3905 MBS  3.000% 01/01/50 ..12/01/2023 . | Paydown ... 0. 0. .0 .. ..01/01/2050 .
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31418D-8H-6 ..
31418D-YZ-9 ..
31418D-2X-3 ..

358082-HX-6 ..
462467-M9-9 ..
48504N-CZ-0 ..
492279-CN-2 ...
56042R-J2-9 ...
57587G-FS-9 ..
604165-MZ-0 ..
60416T-FM-5 ..
605350-XL-9 ..
62620H-EB-4 ..
62620H-EC-2 ..
64613A-AC-6 ..
64971X-W7-9 ..
658290-FC-3 ...
658200-FD-1 ..
658909-C5-3 ...
67886M-TE-9 ..
678908-4C-5 ..
786091-AD-0 ..
796839-BP-2 ..
83756C-FR-1 ..
83756C-H5-7 ..
880461-HR-2 ..
880461-SC-3 ..
914437-W-8 ..
958644-AB-2 ..

976904-Y2-2 ..

FNMA Pool MA4119 MBS
FNMA Pool MA4327 MBS ~ 3.000% 05/01/51 ...
FNMA Pool MA4357 MBS ~ 3.000% 05/01/51
FRESNO CA Rev Bond Non Call  6.550%

06/01/29
10WA ST FIN AUTH Rev Bond Cont Call
3.000% 07/01/51
KANSAS CITY MO | Rev Bon
03/01/23
KERN CNTY CA PEN Rev Bond Non Call
08/15/23
MAINE HLTH & HGR Rev Bond MW
07/01/23
MASSACHUSETTS ST Rev Bond Cont Cal |
3.000% 12/01/50
MINNESOTA ST HSG Rev Bond Cont Cal |
3.500% 01/01/46
MINNESOTA ST HSG Rev Bond Cont Cal |
3.000% 01/01/52
MISSISSIPPI ST H Rev Bond Cont Cal |
3.000% 12/01/50
MUNI ELEC AUTH O Rev Bond Cont Cal
5.000% 07/01/34
MUNI ELEC AUTH O Rev Bond Cont Cal
5.000% 07/01/35
NEW JERSEY ST HS Rev Bond Cont Cal |
4.500% 10/01/48
NEW YORK CITY NY TRANSITIONAL Rev Bond Cont
Call  5.000% 08/01/36
NORTH CAROLINA S Rev Bond Cont Call
5.000% 05/01/33
NORTH CAROLINA S Rev Bond Cont Call
5.000% 05/01/34
NORTH DAKOTA ST Rev Bond Cont Call
01/01/52
OKLAHOMA ST HSG Rev Bond Cont Call
03/01/50
OKLAHOMA ST DEV FIN AUTH Rev Bond Non Cal |
Sink  3.877% 05/01/37
SACRAMENTO CNTY Rev Bond Non Call Sink
5.730% 08/15/23
San Bernardino CA Rev Bond MW 12.58P Sink
6.020% 08/01/23
SOUTH DAKOTA ST Rev Bond Cont Call Sink
4.000% 11/01/44
SOUTH DAKOTA ST Rev Boni
11/01/51
TENNESSEE HSG DE Rev Bond Discrete Call
3.500% 01/01/47
TENNESSEE HSG DE Rev Bon
4.000% 07/01/48
UNIV OF MASSACHUSETTS MA BLDG Rev Bond M
0.562% 11/01/23
WSTERN M1 UNIV H Rev Bon:
11/15/28
WISCONSIN ST HSG Rev Bond Cont Call
0.400% 05/01/45

2.000% 08/01/50 ...

..................................... 4830%
.............................. 0509%
............................ 3000%
..................................... 4000%

..12/01/2023 .
..12/01/2023 .
..12/01/2023 .

..06/01/2023 .
..07/01/2023 .
..03/01/2023 .
..08/15/2023 .
..07/01/2023 .
12/29/2023 .
..09/01/2023 .
..09/01/2023 .
..12/01/2023 .
12/12/2023 .
.. 12/12/2023 .
..10/01/2023 .
..06/16/2023 .
..06/15/2023 .
.. 12/12/2023 .
..07/01/2023 .
..09/01/2023 .
..11/01/2023 .
..08/15/2023 .
..08/01/2023 .
..10/04/2023 .
..10/04/2023 .
..07/01/2023 .
..06/01/2023 .
11/01/2023 .
.. 11/15/2023 .

10/31/2023 .

Paydown ....
Paydown .
Paydown ....

Call 100.0000 ..
Call 100.0000 ...
Maturity ..oooovnvennnns
Maturity .oooevnvennnns
Maturity ..oooovnvvennnns
Call 100.0000 ..
Call 100.0000 ..
Call 100.0000 ..
Call 100.0000 ..

JP Morgan Chase
JP Morgan Chase
Call
Morgan Stanley
Merrill Lynch

Hutchinson Shockey &
Erly

Call 100.0000 ..
Call 100.0000 ..
Call 100.0000 ..
Maturity ..oooovvennnns
Maturity ..ooooevvennnns
Call 100.0000 ...
Call 100.0000 ..
Call 100.0000 ...
Call 100.0000 ..

Maturity ...
Call

Call

100.0000 ..

100.0000 ..

100.0000 ..

...190,000 |...

......... 2,930,000

............ 640,000

......... 1,328,079
............ 470,000
............ 409,084
......... 2,177,469

......... 1,578,774

.. 275,158
............. 215,000

.. 180,000

........... 2,930,000
............. 640,000
............. 750,000

............. 180,000

............. 175,000
.......... 1,175,000
............. 470,000
............. 355,000
........... 1,845,000

........... 1,345,000

.. 290,334
............ 221,450

...208,928

......... 2,930,000

............ 679,680

............ 191,832
......... 1,281,913
............ 503,784
............ 397,366

......... 2,137,986

. 147,979

............ 221,256

2,930,000

............ 649,555
............ 750,000

............ 195,215

............ 191,171
......... 1,277,731
............ 492,503
............ 395,804
.......... 2,122,241

.......... 1,542,419

............ 304,222
............ 119,697

............ 140,006

.. 76,386 |..

.289,870 |

.205,919 |..

0
0

................. 0 fereeeennn. (336)
.0
................. [V R
................. 0f.eeee. (9,555)
................. [V R
................. 0f.eeeenn(1,168)
................. 0 feeeeeennnn (107)
................. 0f.eeeennn(1,862)
................. 0 fereeeennnn (271)
................. 0f..eceee (1,370)
................. 0f.......(8,679)
................. 0 fnnenen(1,344)
................. 0feeeee(1,703)
................. 0f........ (12,056)
................. 0 feeeee. (17,545)
................. [ RN vV 4) |
................. 0 feneeenn(1,407)
................. [V R
................. O fiiinnennnnn 26
................. 0 feieenennnn (331)

' .(7,518)

...(1,016) ...

..(14,712) ...

...75,371 |....

........... 220,920

........ 2,930,000

640,000

........ 1,269,052
........... 491,159
........... 394,191
........ 2,110,184

........ 1,524,874

..140,460 |.
..275,158 |....

..204,923 |....

........... (4,541)

........... (1,043)

.. (309) ...

.. (830)[....

........... (4,541)

........... (1,043)

R

.. (309)f...

.. (530)f...

..08/01/2050 .
..05/01/2051 .
..05/01/2051 .

..06/01/2029 .

..07/01/2051 .

..03/01/2023 .

..08/15/2023 .

..07/01/2023 .

..12/01/2050 .

..01/01/2046 .

..01/01/2052 .

..12/01/2050 .

..07/01/2034 .

..07/01/2035 .

..10/01/2048 .

..08/01/2036 .

..05/01/2033 .

..05/01/2034 .

..01/01/2052 .

..03/01/2050 .

..05/01/2037 .

..08/15/2023 .

..08/01/2023 .

.. 11/01/2044 .

..11/01/2051 .

..01/01/2047 .

..07/01/2048 .

.. 11/01/2023 .

.. 11/15/2028 .

..05/01/2045 .
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0909999999. Subtotal - Bonds - U.S. Special Revenues 31,289,927 29,240,283 31,136,859 30,853,070 0 (91,262) 0 (91,262) 0 30,761,823 0 528,105 528,105 979,973 XXX
ARI Fleet Lease ARIFL 2021-A A2 ABS 144A BNP Paribar Securities
00217F-AB-1 .. ]0.370% 03/15/30 ...euvvvviirniniiiiiiiniiiieciinnns | eeeees ..07/28/2023 .| COIP wevvvreveirinnnnieeiens foevevninneeeiiniens foinneneens 108,381 |evvennnnnens 109,424 |............ 109,413 |............ 109,421 [oveiiiiiiinnnns (U O 2 [ [ 2 | [V PO 109,423 |ovvveenininne [V (1,042)f........... (1,042)]cvvvis 254 1..03/15/2030 .
ARI Fleet Lease ARIFL 2021-A A2 ABS 144A
00217F-AB-1 .. ]0.370% 03/15/30 ....uviivirrnnniiiiiiniinieeiinnns | eeeees ..07/16/2023 .| Paydown ......evvvviinnnninsfoeriniiinneeiiiins e 170,520 |.oevvvnnnnnns 170,520 |ovvvennnnnns 170,504 |..oeeennnnne 170,516 [...ocvvvnnennnnns (U O L3 [ L3 [V PO 170,520 [oveniiviinnnnns [V O [V (U A 206 [..03/15/2030 .
Angel Oak Mortgage Trust AOMT 2021-4 A1 RMBS
03464E-AA-0 .. | 144A 1.035% 01/20/65 .ovvvvniiiiiiiiniiiins | eennnnn ..12/01/2023 .| Paydown .....oevvvvviinnnnnsfoeriniineeiiiins e 129,526 |........ceue. 129,526 |............ 129,524 |............ 129,500 [oeeeniiiiiinnnnns [0 O L O [ O P [V PO 129,626 |evvveennninne [V O [V (U A 765 |..01/20/2065 .
ANGEL OAK Mortgage Trust AOMT 2020-4 A1 RMBS
03464L-AA-4 .. | 144A 1.469% 06/25/65 ...oovvvvnvvviiiniiinees | ennnnnn ..12/01/2023 .| Paydown .....eevvviviinnnnsforriiiniieiniiii e 43,952 |.oovviinns 43,952 [ceunninns 43,951 [ 43,928 |..ooviiiie [0 O [ PO [ O 28 | [V PR 43,952 [ooiiiiiiiinnnns [V O [V (U 377 |..06/25/2065 .
Angel Oak Mortgage trust AOMT 2020-2 A1A
03464X-AL-4 .. |RMBS 144A  2.531% 01/26/65 .....ovvvvvvnnnnes | eennnns ..12/01/2023 .| Paydown .....eevvvvviinnninsfoeviiniinnnieiiiins e 262,135 |ovvennnens 262,135 .....cevnnnn 243,663 |............ 245,220 [..oovvivninnnnnns (U 16,915 | (U 16,915 | [V PO 262,135 [.oooviiinnnnnnns [V O [V [N 3,923 |..01/26/2065 .
Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS
03465A-AA-7 .. | 144A 1.261% 05/25/65 ..oovvvnneiiiiiininees | eennnnn ..12/01/2023 . |Paydown .....evnvviviinnnnsforriiiiinnniiiiis e 30,245 |ouueniiiiinnn 30,245 ....cevnennn 30,245 [ooueennnnnnne 30,235 |.oeiiiiiie [0 O 10 | [ O 10 [t [V PR 30,245 [ooiiiiiiinnnns [V O [V (U A 189 |..05/25/2065 .
Angel Oak Mortgage Trust AOMT 2021-2 A1 RMBS
03465D-AA-1 .. | 144A  0.985% 04/25/66 ........ccvvvvnnveveinnnn | eeeens ..12/01/2023 .| Paydown .....oevvvvviinnnnnsfoeriniineeiiiins e 183,207 |.oevvvvnnnnns 183,207 |vvvennnnnns 183,207 |ovevennnnnns 183,160 [...ccvvvvnnnnnnns [0 O LY/ PO [ O YA R [V PO 183,207 [oeeriiiinnnnns [V O [V (U A 960 [..04/25/2066 .
Angel Oak Mortgage Trust AOMT 2021-5 A1 RMBS
03465H-AA-2 .. | 144A  0.951% 07/25/66 .......cevvvvnvrvvinnnnns | oeeens ..12/01/2023 .| Paydown .....oevvvviiinnnnnsfoeriiiineeiiiins e 257,233 |oeveenns 257,233 ..o 257,229 |.eevunnnnnnn 257,183 |ouvveiiiiiinnnns [0 O 50 [oeiiiiiiiinnns [ O LIV [V PO 257,233 oeeeiiiiiinnnns [V O [V (U 1,207 [..07/25/2066 .
ARIZONA PUBLIC SERVICE Note - Non Cal |
040555-CF-9 ...|5.625% 05/15/33 ...cevvvnniiiiiiiiiniicciiieeees [ s .. 12/12/2023 .| Merrill Lynch .oocoevveii]ovrinininiiiiiiiins Jovnennns 2,907,041 |........... 2,925,000 |......... 2,806,304 |......... 2,808,615 [....ccvvvnnnnnnns (U 7,883 |oviiiiiieeene [N N 7,883 |oeveeiiiiiinnnn [V PO 2,816,497 |.....covvnnnnnns [V 90,543 |ovvennnnnn 90,543 |..evunnnnnns 177,785 |..05/15/2033 .
Bank BANK 2018-BN15 A3 CMBS ~ 4.138%
06036F-BB-6 .. | 11/15/61 ... . ..10/01/2023 .| Paydown ... ...66,546 |... .. 69,846 |.. ..(3,301) ... ...066,546 |.... ..11/15/2061 .
BANK OF AME! .
060516-KY=4 .. |07/22/33 .ovvveniiiiiiiiiiiiiiiniieneecvinieeeans [ e ..06/13/2023 . |Merrill Lynch ...ccovveii]ovrmmmnnininiiiininns Jovnnnnnns 1,940,080 |.......... 2,000,000 |......... 1,872,640 |......... 1,874,975 [ (U 4,010 |oovviieiienne [N N 4,010 |oeueniiiiinnnnn [V PO 1,878,985 [..oviiviinnnnns [V 61,005 |........... 61,095 [.....ccee 89,991 |..07/22/2033 .
Bank BANK 2019-BN16 A2 CMBS ~ 3.933%
065405-AB-8 .. | 02/15/52 ...evvunriiiiiiiiiiiiiiiiieeeecrnnieeens [ e ..10/01/2023 . | Paydown ... ...184,283 |... ..189,811 ..02/15/2062 .
BRAVO Reslden ial Fu
105699-AA-0 .. |RVBS 144A  1.449% 05/25/60 .......................... ..12/01/2023 . |Paydown .....oevvivinnnnnsforrinininnniiiii e 18,136 |oovvvennns 18,136 [covvnnnne 18,136 [oveennne 18,123 [ [V O LT [ O LT FP [V PR 18,136 [oeiiiiiinnnnns [V O [V (U A 145 |..05/25/2060 .
Brazos Education BELA 2021-2 A1A ABS
106200-AH-1 .. | 2.060% 01/25/72 .....ccevvvnviiiinnniieiiinieens [ e ..12/26/2023 . | Paydown ... .. 284,124 ..01/26/2072 .

CNH Equipment Tr CNH .

12597C-AC-1 .. [12/16/24 ...ooooiiiiiiiiiiiiiiiiiccieccccs | e ..07/15/2023 . | Paydown 530,914 ............ 530,853 [........... 530,888 [.......ccuvvnennn (O P24 O (VN P2 R (I S 530,914 [.iiinnnnnnne (VN [V [V O 3,856 |..12/16/2024 .
Credit Suisse Mortgage Trust CSMC 2021-NQM3

12660L-AA-7 .. [A1 RVBS 144A  1.015% 04/25/66 ...............|....... ..12/01/2023 . |Paydown ........ccovvveeeeefornennnnii e 479,260 |............. 479,260 |........... 479,254 |............ 479,159 | (1N R 101 s (O 101 | [N FRRR 479,260 [...ovvvrnnnnnnne (VN [V [V O 2,505 |..04/25/2066 .
Chesapeake Funding Il LLC CFIl 2020-1A A1

165183-CJ-1 .. [ABS 144A  0.870% 08/16/32 ......ccvvvveereess | cennnes ..07/26/2023 . |Mitsubishi Bank LTD ... [..ccoviiuiinnninns fonenniiiis 17,614 ...t 118,383 |............ 118,348 |............ 118,351 [oeveeieeiis (VN 1o [V 1o, [N FSURR 118,352 |...coeeeees [V FORRR (WKL) S ()] F 638 |..08/16/2032 .
Chesapeake Funding Il LLC CFIl 2020-1A A1

165183-CJ-1 .. [ABS 144A  0.870% 08/16/32 ......ccvvvveeeeees [ cennnes ..07/15/2023 . [Paydown .......cccouveveeinfoeriiiiiiiiiiniis [ 85,150 |...ovveennnne 85,150 |............. 85,146 |............. 85,148 [.....ooounnnnnns (VN S 2 | [V 2 | [V EUORRR 85,150 |...ceeeeiienns (VN [V [V O 281..08/16/2032 .
CITIGROUP COMMER CGCMT 2014-GC19 A4 CMBS

17322A-AD-4 .. [4.023% 03/10/47 ..ooovviiiiiiiiiiiiiiiieeeeeiis | e ..12/01/72023 . [Paydown .......ccovveeeeiiforrniiiiiiiiinis e 1,033,8% |........... 1,033,8% |......... 1,101,826 |......... 1,042,318 |oovvvvriiiinnns (VN F, (8,422)|..cvvvvnnnnnnnnnn (VN S (8,422) |..cceeeeeeennnn 0l....... 1,033,896 [....ccvvnnnnnnn (VN [V (1 PR 38,615 [..03/10/2047 .
COLT Funding LLC COLT 2022-4 A1 144A RIBS

19685G-AA-4 .. [4.301% 03/25/67 .....oovvvuvrrieieiiiiiiieeeeiiiis | eenes ..12/01/2023 . [Paydown .......ccoveveeeiiforrniiiiiiiiiniiiis [ 81,849 ..o 81,849 (............. 81,848 | 81,804 |..vveiieiinnns (O 45 [oeiiiiiiiins (VN 45 | [V EUORRR 81,849 |l (VN [V [V O 1,887 |..03/25/2067 .
Colt Funding LLC COLT 2021-3R A1 RVBS 144A

19688D-AA-8 .. [1.061% 12/25/64 ......coovvvrriiiiiiiiiinieiiiis | e .. 12/25/2023 . [Paydown .......cccouveeeeiifoniiiiiiiiis [ 95,420 [oeeeeeinnnnns 95,420 |...uveennnne 95,419 [....ooonnee 95,417 [oeeeiiiiiinnns (VN S 2 | [V 2 | [V EUORRR 95,420 [ooeeiiiinnnnnne (VN [V [V O 589 |..12/25/2064 .
Donlen Fleet Lea DFLF2 2021-2 A2 ABS 144A

257812-AD-9 .. | 0.560% 12/11/34 .....oooiiiiiiiiiiiiiiiieecccin | e .. 12/10/2023 . |Paydown ........ccovueeeneefornenniniii e 7441 |, 17,441 ... 7,427 | 17,436 |.oveeeeenne (VN S L7} E [V L7 PP (I S 7,481 |, (VN [V [V O 365 |..12/11/2034 .
Ellington Financial Mortgage EFMT 2022-2 A1

31572Y-AA-6 .. |RMBS 144A  4.203% 04/25/67 ........covvvvinns | eennne ..12/01/2023 . [Paydown .......ccoueveeeiifornniiiiiiiiiniiiis [ 13,659 |.evveeeennne 13,659 ... 13,603 |...ceveeens 13,604 |..ooveeeennnnes (O [N P (VN [ [V EUORRR 13,659 ..ol (VN [V [V O 343 |..04/25/2067 .
FIVE COR FND TRS Corp Note Ml 144A  4.419%

33820T-AA-4 .. | T1/15/23 oo | e L. 11/15/2023 . [Maturity ....ooooeeiiiiis [ e 200,000 |....ovveennnn 200,000 |............ 200,000 |............ 200,000 f.....coeuvnnnnns (VN S [0 [V [V (VN FRRR 200,000 |..oeeeeieeennns (VN [V [V O 8,838 [..11/15/2023 .
Ford Credit Auto FORDL 2021-A A3 ABS

345320-AC-2 ... 0.260% 02/15/24 .....ooovvvvveiiiiiiiiieiiiieee e ..02/15/2023 . |Paydown ........ccovueeenen fornenniniii e 483,815 [............ 483,815 |......eeenn 483,756 |............ 483,809 |....cevveeiennne (VN S (3N E [V (-3 PO [N FRRR 483,815 [.ovviniiinnnne (VN [V [V O 142)..02/15/2024 .
Ford Credit Auto FORDO 2020-B C ABS

34533G-AG-4 ...| 2.040% 12/15/26 ....oooiiiiiiiiiiiiiiiieee e | e ..07/25/2023 . |Mitsubishi Bank LTD ... [.ccccovviunnnninns fonenniinns 633,141 [............ 650,000 |............ 623,670 |............ 626,715 [...oooiiiiinens (I S 6,239 |..vveiiiiis [V R [ [N FSURR 632,954 |...oeviiiinnnns [V A LT PO LT IO 8,177 |..12/15/2026 .

GCAT GCAT 2020-NQM2 A1 RMBS 144A  1.556%
36166R-AA-2 .. | 04/25/65 ....cvvvvieeiiiiiiiiiiiiiiiiie i [ e .. 12/0172023 . [Paydown .....oocoovvveeensfoviniiiiiiiiiiiiiiin foviiiiiins 26,152 [...eiiennnnns 26,152 ... 26,152 | 26,137 [ (O LT [V o 15 | O feiiinnnns 26,152 |..ovviieennnns [V O [\ O O, 273 |..04/25/2065 .
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GCAT GCAT 2021-NQM2 A1 RMBS 144A  1.036%
36166X-AA-9 .. |05/25/66 .....cceeeeeeeieeeeeniieeeeeeen e eeennn | e ..12/01/2023 .| Paydown ....eeeveeemnnies foeeeeeneeeeeeens e 67,358 [.ceeeenninnnns 67,358 |eevennnnns 67,357 [oeeeeeennnnns 67,344 oo 0 e L3 O [ M [ 0 e 67,358 |.oeeeeniiieeeenn O [ 0 e 0 s 396 |..05/25/2066 .
GCAT GCAT 2021-NaM A1 RMBS 144A  1.093%
36168H-AA-2 .. | 08/25/66 ......ccevmmneeeeemnniaeeeernnneeeeeenenas | eeeees ..12/01/2023 .| Paydown ....eeeveeemnnies foeeeeeneeeeeeens e 87,372 [t 87,372 e 87,372 [eveeeennnnns 87,362 [ceeeeeeeeneneenn 0 oo 10 |oeeeeeeeeeeenes 0 foeeeeeeeeeeeee 10 [ 0 e 87,372 |oeeeeeeieeeeeen O e 0 e 0 s 515 |..08/25/2066 .
GS Mortgage Secu GSMS 2016-GS3 A3 CMBS
36251P-AC-8 .. |2.592% 10/10/49 ..eovreeeeieeiiieeeeeeeeeeeeeen | e .11/01/2023 . |Paydown .... ..10/10/2049 .
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1
36256B-AC-4 .. |ATA RUBS 144A  3.750% 10/25/57 .....cevvveue]cenrnns ..12/01/2023 . | Paydown ..10/25/2057 .
GS Mortgage Secu GSMS 2022-SHIP A CMBS 144A
36269C-AA-1 .. |6.093% 08/15/24 .....eeeeeeieeeeeeeeeeeeeeenn e ..08/15/2023 . | Paydown ... ...155,000 ... .. 155,000 .. 151,822 . 153,090 |.. ..165,000 |.... ..08/15/2024 .
GOLDMAN SACHS GROUP
38141G-ZU-1 .. | 4.482% 08/23/28 ...coeveeeeeeeeeeeeeeeeeeeeeeen | e ..06/12/2023 . |Morgan Stanley .......cooifoeeemmmiinneeennnnns Jovnenns 6,748,420 |.......... 7,000,000 |......... 6,560,470 6,576,912 |..eeeeieeeneenn O [ 29,212 |oeeieeeeenns 0 foeeeeeeeenn29,212 [ 0 e 6,606,124 |....eoeeeeeennn 0 foeeeennnn 142,296 |..........142,296 |............ 253,607 |..08/23/2028 .
Imperial Fund LLC IMPRL 2021-NQM2 A1 RMBS
452761-AA-T .. | 144A 1.073% 09/25/56 . ..12/01/2023 . | Paydown ... ...217,438 |... .. 217,438 ... 217,435 .217,390 |.. ..217,438 |.... ..09/25/2056 .
INTERCONTINENT Corp Note Ca .
45866F-AU-8 .. | 09/15/27 ..o | s ..06/12/2023 .| Goldman Sachs ............|eeeemeeirreeeennnnns Jounennns 4,070,768 |.......... 4,160,000 |......... 3,947,965 |.......... 3,957,474 |.ooeeeeeeee O [ 17,357 |oeeeeieeeeeeee 0 foeeeeeeeenna 17,357 [ 0 | 3,974,831 |..oeeeiiieeeen 0 [ 95,937 ...t 95,937 [ 124,338 |..09/15/2027 .
JPMORGAN CHASE & CO Corp Note Call MW
46647P-DK-9 .. |5.717% 09/14/33 .oeeeeeeeeeeeeeeeee e e ..06/13/2023 .| JP Morgan Chase ......... |oeeeeeeuieeeeeemnnns Jounnnnens 8,125,839 |.......... 8,100,000 |......... 7,815,771 7,820,848 [.ooeeeeiiieeeee 0 e 8,580 |-eeeeeeneeeenns O foeeeieeeennnn 8,580 fooeeeiiiiiiee e 0 e 7,829,429 |..coveveenninn0 e 296,410 |......... 296,410 |............ 348,594 |..09/14/2033 .
KEY BANK NA Corp Note MW 4.150% 08/08/25 Keybanc Capital Markets
A9327M-3E-2 .| eereeiiiiiii s | ..03/28/2023 .| .oiiiiiiiiiieeeiiiieeeees feeeee e s 1,434,191 [........... 1,530,000 |......... 1,529,572 |.......... 1,529,625 |evveeeeeeennnn O [t K (U1 SRR < B AORRRRRRN | I FOTPR 1,529,658 |.eevvvueeeeeennn 0 oo (95,467)......... (95,467)].cccvvrennnn. 40,919 |..08/08/2025 .
MFRA Trust MFRA 2020-NOM3 A1 RMBS 144A
552757-AA-4 .. | 1.014% 01/26/65 ....ccevvreeeeeeeennieeeceennees [ e ..12/01/2023 .| Paydown ....eeeveeemnnies foeeeeeneeeeeeens e 49,217 v 49,217 [ 49,216 |...ccevnnnnnn 49,195 |.oeeeiiiiiieeen 0 e LT 0 oo 28 o 0 e 49,217 |oeeeeieeeee O e 0 e O s 266 |..01/26/2065 .
MARVELL TECH INC Corp Note Call MW  2.950%
573874-Ad-3 .. |04/15/31 oo e .. 12/12/2023 .| Merrill Lynch .ooceeveees]oemmmmniieeeeenies s 3,038,361 |........... 3,590,000 |......... 2,842,167 2,860,362 |...uueeeeeeennnen O [ 66,376 [...ccevnennnnnnns [ PO | 1< 7 I R | I FOUPR 2,926,739 ..04/15/2031 .
MILL CITY MORTGAGE TRUST MCMLT 2017-3 A1
59980C-AA-1 .. |RMBS 144A  2.750% 01/25/61 ....eoevvevreeeee e o 12/01/2023 . [ Paydown .... ...290,287 |... .. 290,287 ...291,837 .290,075 |.. ..290,287 |.... ..01/25/2061 .
MMAF Equipment F MMAF 2020-BA A3 ABS 144A
60700K-AC-6 .. |0.490% 08/14/25 .....eeeeeeeeeeeeeeeeeeeeeeeennn e .. 12/14/2023 .| Paydown ....eeeveeennnies foeeenne e e 162,847 |.cevvenennnns 162,847 |.ceveeneneee 162,844 |............ 162,845 |..eeeeeeieeeenn 0 o T s O oo T feei 0 e 162,847 ..08/14/2025 .
New Residential NRZT 2016-1A A1 RMBS 144A
64829F-AA-9 .. |3.750% 03/25/56 .. ..12/01/2023 . | Paydown ... .. 22,355 |... ...22,355 . 22,912 |.. 022,355 |.... ..03/25/2056 .
NEW RESIDENTIAL MO
64831E-AA-8 .. |RMBS 144A  0.941% 09/25/58 ...ovveveeeennn | e ..12/01/2023 .| Paydown .....eoeeveemnnnies foeeennie s e 102,606 |............. 102,606 |............ 102,606 |............ (072810 U | 1) AT [V (V1) FORRRRRRR | B AR | I AT 102,606 |.eeeeeeeenenen 0 foeeennieeeeeen O e 0 o 520 |..09/25/2058 .
ONEOK INC Corp Note Call MV 6.350%
682680-BE-2 .. | 01/15/31 ... ..12/12/2023 . |Merrill Lynch ..3,904,875........... 3,750,000 |......... 3,778,125 3,777,814 |.. ..3,775,206 |.... ..01/15/2031 .
Santander Drive .
80286X-AE-4 .. |08/15/26 ...eeeeeeeeeeeeeeeeeeeeeeene e eeeenns | e ..07/27/2023 .| Mizuho Investor Sec CO | .evvveurreeemmnunns Joununnnns 1,864,818 |........... 1,889,245 |......... 1,839,652 1,858,564 |...ccevvveeeeen 0 e 18,373 | 0 foeeeeeeeenn 18,378 [ 0 | 1,876,937 ..06/15/2026 .
Santander Drive SDART 2021-2 C ABS ~ 0.900%
80286X-AE-4 .. |08/15/26 ...eeeeeeeeeeeeeeeeeeeeeeeeeee e | e ..07/15/2023 .| Paydown .....euereeeennnesfoeeennnee e s 1,755,755 |........... 1,755,755 |......... 1,709,666 |.......... 1,727,282 oo 0 et 28,513 [ceeiieeeinnnnns 0 foeeeeeeeennn 28,513 [ 0 | 1,755,755 |oeeeeeeiieeenn O o 0 e 0 e 6,473 |..06/15/2026 .
Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS
81748A-AA-2 .. | 144A  3.000% 04/25/50 ......cceevmmuueeeeeennnn | eeeeens ..12/01/2023 .| Paydown ...eeunereeemnnnes foeeeeneeeeeeens e 14,485 |.....cooneeet 14,485 |......ee... 14784 | 14,713 [ooeeeeiee 0 et (2] 0 foeeiieeeeenean(229) [ 0 e 14,485 oo O o 0 e 0 e 244 1..04/25/2050 .
STARWOOD MORTG RES TRUST STAR 2020-1 A1 RMBS
85573A-AA-3 .. | 144A  2.275% 02/25/50 ..ceevvneeeeeeeeneeeee | o 12/01/2023 . [Paydown ......ccovvmeeeeeesfounieeeeeeniiieeeeen foeeeeeis 7,604 |ceeeeies 7,604 |ceeeeeeenn 7,604 [ A PO | FE 4 T [N TSR A AT | I I 7,604 |eeeeeieeeeeen O e 0 e O e 85 |..02/25/2050 .
Starvest Emerging Markets CBO STAR 2021-2 A1
85573H-AA-8 .. |RIBS 144A  0.943% 05/25/65 ....covvvneveeeennn | eeeens ..12/01/2023 .| Paydown .....eeeeveemnnnies foeeennee s e 159,149 |......ccee 159,149 |............ 159,147 |..cceenenees 159,093 [eeeeeeeriieeen 0 oo [ O [N IR s B AR | [ FOTR, 159,149 |oeveeeiieeeen O e 0 e O s 869 [..05/25/2065 .
Starvest Emerging Markets STAR 2021-4 A1
85573P-AA-0 .. |RMBS 144A  1.162% 08/25/56 .......ccvvvuueeeee | s o 12/01/2023 . [Paydown ......cceevemeeveeee|oummiieeeeeniieeeeee o 406,789 |............. 406,789 |............ 406,786 |............ 406,725 |.eeveeeeeeeeenn O et [ [N IR - N AR | I FOTRE 406,789 |eeveeeeeeeennnn O oot 0 el O [ 2,183 ..08/25/2056 .
Starwood Mortgage Residential STAR 2022-1 A1
85573T-AA-2 .. |RMBS 144A  2.447% 12/25/66 .....eeeeeeennns | e ..12/01/2023 .| Paydown ....eeeevveennnnins foeeennee s e 222,800 |.....ceennnn 222,800 |.eevennnnnns 222,79 | 222,731 |eveeeeeeeeennn O et [ [N TR -\ I AR | [ ISP, 222,800 [..eeeeeeeneeeen O Jeveeieeeeiien O e 0 e 2,868 |..12/25/2066 .
UBS-BARCLAYS COM UBSBB 2013-C6 A4 CMBS
90349G-BF-1 .. | 3.244% 04/10/46 ....ooeeeeeeeeeneeeeeeeeeeeeeeen e ..04/01/2023 .| Paydown .....eeeveeeennnees foeeennie e e 334,046 |....ennnneeen 334,046 |............ 337,230 |............ 333,873 |oeeeeieeeeeeenn O [t 178 | O foeeeeeeen 178 [ 0 e 334,046 [.....covvnieeeen 0 fovniiieeennnn O [ 0 e 1,680 |..04/10/2046 .
Verus Securitization Trust VERUS 19-4 A1
92537K-AA-2 .. |RMBS 144A  3.642% 11/25/59 ..oevvvvneeeeeennn | e ..12/01/2023 .| Paydown ...eeeneeeeemnnnesfoeeeeneeeeeeens e 1,478 oo 1,478 |oeeeeeeee 11,478 [ 11,463 [ 0 e ) (1) TR [N RSN | [ AT, 1478 o 0 e O e 0 e 163 |.. 11/25/2059 .
VERUS SECURITIZATION TRUST VERUS 2021-R1 A1
92538B-AA-1 .. |RMBS 144A  0.820% 10/25/63 ......ccevvvueeeee | coeeens |oe 12/01/2023 . [Paydown ......coeeueeeveeensfooneeeeeemnieeeeeen foeeeeiis 22,435 .o 22,435 ... 22,434 [ 22,827 |oeeeeieeieeen O et - 0 [ 8 e 0 e 22,435 oo 0 e 0 e 0 e 92 1..10/25/2063 .
VERUS SECURITIZATION TRUST VERUS 2021-R3 A1
92538E-AA-5 .. |RMBS 144A  1.020% 04/25/64 .......cccvvvvuaeee]nrens ..12/01/2023 .| Paydown ...eeeieiiiiinnnesiorrnniiniereniines foneeaees 245,907 |.oveennenees 245,907 [....ceeennns 245,907 [............ 245,831 |ooeeeeieeeenn O e 76 |oeeeennaneaenes (U TR (I FPTTTTTOITY [ AT 245,907 f..ooeviieee 0 i O e 0 1,271 [..04/25/2064 .
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VERUS SECURITIZATION TRUST VERUS 2021-4 A1
92538H-AA-8 .. |RMBS 144A  0.938% 07/25/66 ......ccvvvvueeeee|cenens ..12/01/2023 .| Paydown ....eeeveeemnnnies foeeennie s e 129,945 |......cce 129,945 |............ 129,942 |............ 129,915 |oeeeiieeiiiennns (U1 PR 30 [oeeieeeeeeennns (U [V R [V PO 129,945 [....oceeinnnnnns [V [V (U AP 694 |..07/25/2066 .
Verus Securitization Trust VERUS 2022-4 A1
92538N-AA-5 ...|RMBS 144A  4.474% 04/25/67 ..oovveeeeeennnes | e ..12/01/2023 .| Paydown ....eeeveeemnnnies foeeennie s e 108,069 |-....enneeeen 108,069 |............ 108,068 |............ 108,008 [...cevvvennnnnnns (U1 PR (S5 (U [T [V PO 108,069 [oeeeeeeeeennnnns [V [V [V A 2,713 [..04/25/2067 .
Volvo Financial VFET 2020--1A A3 ABS 144A
92888E-AC-7 .. |0.510% 10/15/24 ....eeiieeiiiieeeeeiieeeeeeee e ..07/27/2023 . |Merrill Lynch L7737 | .. 178,732 ..178,730 178,731 |.. ..178,729 |.... ..10/15/2024 .
Volvo Financial VFET 2020--1A A3 ABS 144A
92888E-AC-7 .. |0.510% 10/15/24 ....eoiieeiiiiieeeeiieeeeeeee e ..07/15/2023 .| Paydown .....eieeeeemnnnies foeeenniee s e 451,477 | 451,477 e 451,473 |............ 451,474 .o O e e O e 4 0 [ 451,477 ..10/15/2024 .
WF-RBS COMMERCIA WFRBS 2014-C19 A4 CMBS
92938V-AP-0 .. | 3.829% 03/15/47 .eeveeeeeeeeeneeeeeeeeeeeeeeeen | e .12/01/2023 . | Paydown ... ...268,452 |... .. 268,452 ...281,676 .270,079 |.. ..268,452 |.... ..03/15/2047 .
WELLS FARGO & COMP
95000U-3A-9 .. |4.808% 07/25/28 ......cceevreneeeeeennnaeeeeennns | eeeees ..06/12/2023 .| Wells Fargo ......cceeees foevemmmnnnneeeennnnns Jounennns 9,642,990 |.......... 9,870,000 |......... 9,531,755 [.......... 9,545,491 |.eoevviiee (U 48,122 | (V) 48,122 [t [V PO 9,593,613 ..07/25/2028 .
APTIV PLC Corp Note Call MW 3.250%
00217G-AB-9 .. | 03/01/32 ... ..06/12/2023 . |Various .... ...3,805,098 |........... 4,500,000 |......... 3,640,365 ..3,658,974 |.. L0 ...31,611 ..3,690,585 |.... .. 114,969 |..03/01/2032 .
ANCHORAGE CAI
03320K-AY-9 .. | 144A  6.849% 10/27/34 ....eeeeeeeenneeeeeennn | D ..10/02/2023 .| Wells Fargo ......ceeeees foevemmmnnnnneeennnnns Jounennns 3,294,410 |........... 3,325,000 ......... 3,290,328 |.......... 3,325,000 [eenueeeennnnnns (U1 PR (7 34,672 |ceveennnns (34,610) |-vveeeeeeennnnn [V PO 3,290,390 195,241 |..10/27/2034 .
APIDOS APID 2013-15A A1RR CLO 144A  6.687%
037640-BC-5 .. |04/20/31 ..eeeeeeeeieeeeeeeeeeneeeeeeeenieeeeeeenn | D .10/20/2023 .| Paydown ..eeeeneeeeemnnnes foeeeniee e e 155,939 |...oeeen 155,939 |...cevennn 155,549 |............ 155,764 |..oeeeeeeennnnns [ PR 175 | [ PR VAT PO [V PO 155,939 [..ooieeiiinnnns [V [V [V AU 9,302 |..04/20/2031 .
ATLAS SENIOR LOAN FUND LTD ATCLO 2018-10A A
04942J-AC-5 ...|CLO 144A  7.039% 01/15/31 ....eeveevnnnneees | D ..09/29/2023 . |BTIGLLC ..eeevveeeeeeeennn Joeeemmnneeeeeennies Joeeens 1,348,177 |oceeneens 1,354,271 ......... 1,337,343 |.......... 1,346,497 |.cooeeennnnnnes (V) N 1,208 |oeeeeieeeeeeee (1) 1,208 [oooeeeeeeninnnns [V PO 1,347,705 |oeeeeeeeeenee [V IR 472 | LYP 2 R 79,086 |..01/15/2031 .
ATLAS SENIOR LOAN FUND LTD ATCLO 2018-10A A
04942J-AC-5 ...|CLO 144A  7.039% 01/15/31 ....coeveevrnnneees | D ..07/17/2023 .| Paydown ...eeeeeveemnnes foeeennieeeeeenes e 217,252 |.eveen 217,252 [ 214,536 |............ 216,005 [....cevvvennnnnns (V) N 1,247 [ (1) 1,287 |oveeiiieeeees [V PO 27,2582 [ [V [V [V A 8,008 |..01/15/2031 .
Babson CLO Ltd BABSN 2016-2A AR2 CLO 144A
06761C-AL-3 .. |6.747% 01/20/32 ...oeeeeeeeeeeeeeeenneeeeeeennnn | D ..10/04/2023 .| Merrill Lynch ..ocoeveeees]oemmmmminneeeennes s 1,869,190 |.......... 1,880,000 |......... 1,870,837 |......... 1,880,000 [.eeuereeennnnnns (U1 PR (U AU 9,163 |oeeeeeees (9,093) |- eeevvnneeeens [V PO 1,870,907 |ooeereeeennnnns [V (RIVAYS] U (L7 110,305 |..01/20/2032 .
Benefit Street P BSP 2016-9A AR CLO 144A
08181B-AQ-2 .. |6.787% 07/20/31 ...ceevveeeeeeeeniieeeeeeenneeee | D .10/20/2023 .| Paydown ...eeeneeeeemni e e 50,920 [...eneeeennnn 50,920 [....ccevnnnnn 50,920 [..oeeeennnnnn 50,920 [oeeeueeeennnnnns [ [V [ [V O [ PP 50,920 |..eeerrninnnnnns [V [V [V A 3,140 (..07/20/2031 .
Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO
09628J-AL-5 .. | 144A  6.677% 04/20/31 ...covvrreneeeeennnnns D...... ..10/20/2023 .| Paydown ....eeereeemnenes foeeeeeneeeeeeens e 89,263 |.......ccennnnn 89,263 |............. 88,192 [...ccevnnnnnn 88,724 | [ PR 539 |oeeeeeeeenennnns [ PR 539 [ooeieiiiiins [ PP 89,263 |..eeerriiinns [V [V [V A 4,862 |..04/20/2031 .
CIFC Funding LTD CLO CIFC 2015-1A ARR CLO
12548M-BF-1 .. | 144A  6.784% 01/22/31 ...oovviriiiiieeiiinnnns D...... ..10/03/2023 .| Merrill Lynch ..ocoeveeees]oermmmninneeeennies Joenens 1,255,847 |........... 1,258,919 |......... 1,195,583 |......... 1,227,471 [ (U 67,609 [..eeeeerennnnnnns (V) 67,609 |oeeveniieeennnnn [V PO 1,295,079 |oeevenneeeeenee [V (39,232)]..cceennn (39,282)]-cvveeees 73,609 |..01/22/2031 .
CIFC Funding LTD CLO CIFC 2015-1A ARR CLO
12548M-BF-1 .. | 144A  6.784% 01/22/31 ...ooveirriiiieeieinnens D...... ..07/24/2023 . |Paydown ....eeereeemnnnesfoeeeeneeeeeeenes e 16,081 [oeeneeeenn 16,081 [..cceeeeennns 15,272 |veeeenes 15,679 [oooeieeiiines [ IR 402 |oeeeeieeeiennnns [ PR L1172 [ PP 16,081 [oeeeeeennnnnns [V [V (U AP 721(..01/22/2031 .
CHOLAMANDALAM INVESTMENT CIFC 2013-2AA1L2
12549B-AY-4 .. | CLO 144A  6.657% 10/18/30 .....eevuveeennnnnn [Duneees .10/18/2023 .| Paydown .eeveeneeeeeenenes foeeeene e e 182,334 |...ceee 182,334 (...t 182,334 |...ccennens 182,334 e [ [V [ [V O [V PO 182,334 |oeeeeiiiee [V [V [V A 8,588 [..10/18/2030 .
CARLYLE GLOBAL MKT STRATEGIES CGMS 2014-5A
14311A-AS-1 .. | A1RR CLO 144A  6.795% 07/15/31 ......ccevuee [D.eeeee ..09/29/2023 . |BTIGLLC ..eevvveeeeeeeenen Joeeemmnneeeemnies forneeeeens 740,765 |............. 744,487 |............ 744,487 |............ TA4 487 | [ [V [ [V O [V PO T44,487 |.oooeeeennnens [V (3,722)f........... (3,722) e 43,839 |..07/15/2031 .
Carlyle Gbl Mrkt Strat CGMS 2014-3RA A1A CLO
14315L-AA-2 .. | 144A  6.699% 07/27/31 ..ooevevrneeeeeennneees (D ..10/03/2023 .| Merrill Lynch ..ccoeveeees]oemmmmnineeeenniies Joreeeeeeens 988,520 |.....cevnnnnn 991,833 ............ 988,411 | 992,172 |oveeeeeeeeenns [ PR [(:10] VPP 3,677 |oeeeeanen (3,744) |- eevenes [V PO 988,429 [....ccvvnnnnnnns [V IO [ o1 1 S 57,010 |..07/27/2031 .
CREDIT SUISSE GROUP AG Corp Note Non Call
225433-AF-8 ...|4.875% 05/15/45 ....oovveeieeiiiiieeeeeeeieeeeeen | D ..06/12/2023 .| Tax Free Exchange .......|eeeeveeeeeeeemmninns Joinneenns 597,782 [.coeeeeen 500,000 [....eeeeeee 608,325 |............ 599,086 |-...ueeeeeennnns (U (1,304) [ (V) (1,304) |+ eeevnneees [V PO 597,782 |..coeeeennnnns [V [V [V AU 14,016 |..05/15/2045 .
Dryden Senior Loan Fund DRSLF 2015-41A AR
26244K-AN-6 .. | CLO 144A  6.625% 04/15/31 ....oeeneeeeennnnn. | D ..10/16/2023 .| Paydown ..eeeeneeeeemnnnesfoeeeeniieeeeeenes e 60,479 [..cevennnnnnns 60,479 |.cevennnnnnns 59,754 |...eeeeenne 60,128 [.oeeeeeeennnnnes [ PR 352 |oeeeeeeeennns [ PR 352 [t [ PP 60,479 |..ccernnninnnns [V [V [V A 3,216 [..04/15/2031 .
DRYDEN SENIOR LOAN FUND DRSLF 2018-55A A1
26245M-AC-5 ...|CLO 144A  6.675% 04/15/31 .....ccovevvvnneees | D ..10/04/2023 .| Merrill Lynch ..cccoveeei]oemmmmmiineeeennes s 3,044,558 |........... 3,059,857 |......... 3,051,358 |.......... 3,059,857 oeeuueieeeennnnns (U1 PR (<] 1 O 8,499 |...oooeennns (8,438) |-cevvvnnanns [V PO 3,051,420 |..ccevvvnnnnnnns [V (6,862)].ccevnnnnn (6,862)f....cccnn 178,564 |..04/15/2031 .
DRYDEN SENIOR LOAN FUND DRSLF 2018-55A A1
26245M-AC-5 ...|CLO 144A  6.675% 04/15/31 .....ccevevvvnneees | D ..07/17/2023 .| Paydown ..eeeeneveeemnnnesfoeeeemieeeeeeenes e 30,143 |..eeneeenn 30,143 |.....coeenenn 30,143 [.ooeeeennnens 30,143 [oeeeiieeiiiennns [ [V [ [V O [ PP 30,143 |ooeeiiiies [V [V [V A 1,312 [..04/15/2031 .
Dryden Senior Loan DRSLF 2018-64A A CLO 144A
26251L-AC-8 .. |6.896% 04/18/31 ...ceeeeeeieeeeeeeeieeeeeeen | D ..09/28/2023 .| CitiGroup ...oeeeeeevmunees foeeemmnineeeemniees Jornieeeeens 492,167 |.oeeeeee 495,153 |............ 495,495 |............ 495,389 [....ccovnnnnnnnns [ PR [(10)] [ PR [(0D ) A [V PO 495,340 |oeeiiieiinnnnns [V [RIRVA)] . (IR VE)] — 28,305 |..04/18/2031 .
Dryden Senior Loan DRSLF 2018-64A A CLO 144A
26251L-AC-8 .. |6.896% 04/18/31 ...ceeeeeereeeeeeeieeeeeeeen | D ..07/18/2023 .| Paydown .....oeveeemnneees foeennee e oo .7 Y 4,847 | 4,850 |.oeeereeinnnnes 4,849 |.ooeiiie (U1 PR (3] P (U (2) |eeeemnneeeees [V PO 4,847 |oeeiiaiiaeeee [V [V (U AP 210 |..04/18/2031 .
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Madison Park Funding Ltd Mdpk 2018-27A A1A
55820Y-AA-5 .. |CLO 144A  6.707% 04/20/30 .................... [D...... ..10/20/2023 . [Paydown .........ccevvvvieis]oorniniiiiiiniiinns | 7,885 |oooeiiiiiis AL: 1) O, 7,845 |l L [V AU (VN AU A (VN F 1T P (VN (1 PO [V O 426 |..04/20/2030 .
SIXST 2022-21A B SIXST 2022-21A B CLO 144A
83011P-AC-1 .. |8.394% 10/15/35 .......oooeeiiiiiiinnnnn [ Deee .09/29/2023 . [BTIGLLC ...ooooeveeiiiiiins oo s 6,879,672 |.......... 6,840,000 |......... 6,840,000 |......... 6,840,000 [.eevvvvvrnennnns (VN (1 PO [V [V 0 ... 6,840,000 |...ccoeeeeernnns (VN F, 39,672 [cueveeenns 39,672 [cuvvvnnnnne 473,938 |..10/15/2035 .
SOUND POINT CLO LTD SNDPT 2016-3A AR2 CLO
83609N-AN-0 .. | 144A  6.654% 01/23/59 ............eceeeeeeeeen. [ D .10/23/2023 .  Paydown 389,809 |... ... 389,809 |.... 390,121 o 389,954 |.... o (15) | 0]. 389,809 [...evvvviininnnn 0 fveeiiiiiiiiii 0 et 0 | 9,866 |..01/23/2059 .
SYMPHONY CLO LTD SYMP 2020
87167G-AA-8 .. |6.954% 04/18/33 ... [ De, ..10/02/2023 . [ JP Morgan Chase ......... |oeceeeeeeeeeninninnns |oeeeeens 2,430,240 |........... 2,440,000 |.......... 2,432,125 |.......... 2,433,316 (1,166) [evvevvvennnnnns 0 ... 2,432,150 |ooeeeeeeeeeenl 0 e (1,910) e (1,910) 147,995 |..04/18/2033 .
VOYA CLO LTD INGIM 2014-1A AAR2 CLO 144A
92015P-AH-8 ...|6.647% 04/18/31 ......evvvvevinrnnnnnnnnnnnnnnnnnnnn | Dene ..10/18/2023 . [Paydown ........ccevvvvveensoorriiniiiiiiiiins o, 70,047 |.ooeeeeennnns 70,047 |evvvveeenns 70,047 ..ol 70,047 [oeeeniniinnnnnne (VN (1 PO [V [V [V F 70,047 |oveviiiiiiiinnns (VN (1 PO [V 3,923 |..04/18/2031 .
VOYA CLO LTD INGIM 2013-3A A1RR CLO 144A
92916X-AJ-6 .. |6.806% 10/18/31 ...ooeveiiiiiiiiiiiiiiiiiiiein D...... ..10/03/2023 . [ Merrill Lynch ..ooovvvveii]ennnniiiiniieeeienns |oeeeeens 1,983,467 |........... 1,993, 114 ......... 1,887,479 |.......... 1,929,602 |..oevvevenennnns [V P, 13,455 [...euveneneeeees [V P 13,455 |..oooeeeennnnn [ 1,943,057 |................ [\ PP 40,411 |........... 40,411 |............ 118,915 |..10/18/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 87,377,469 89,192,973 85,853,736 86,052,693 0 360,837 58,152 302,685 0 86,355,382 0 1,022,089 1,022,089 3,870,969 XXX
2509999997. Total - Bonds - Part 4 124,986,250 123,863, 256 123,220,305 123,093,020 0 197,213 58,152 139,061 0 123,232,089 0 1,754,164 1,754,164 5,260,662 XXX
2509999998. Total - Bonds - Part 5 33,724,128 34,570,997 31,903,929 0 0 453,498 0 453,498 0 32,367,427 0 1,366,701 1,366,701 640,992 XXX
2509999999. Total - Bonds 158,710,378 158,434,253 155,124,234 123,003,020 0 650,711 58,152 592,559 0 155,589,516 0 3,120,865 3,120,865 5,901,654 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 158,710,378 XXX 155,124,234 123,093,020 0 650,711 58,152 592,559 0 155,589,516 0 3,120,865 3,120,865 5,901,654 XXX
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BNP Paribar Securities
91282C-GQ-8 .. [US Treasury Bond  4.000% 02/28/30 .... .| Citadel Securities .......cc...... ..06/12/2023 .| COIP wevvuueeeeernnnarraennn foerennnnns 2,500,000 |....... 2,475,195 |....... 2,517,090 |......... 2,476,087 |oueeeeeeennn O et 841 | [U PP 841 | 0 e 0 fooiieennnns 41,058 |..ooeennnns 41,083 |........... 28,533 [.....ccceeee 1,630
0109999999. Subtotal - Bonds - U.S. Government: 2,500,000 2,475,195 2,517,090 2,476,037 841 0 841 0 41,053 41,053 28,533 1,630
FHLMC Pool SD3302 MBS~ 2.000% 10/01/51
3132D0-U3-8 [ ceeeeiie e SMerrill Lynch covvveeiiiiiiiinnnns ..12/01/2023 . |Paydonn ....oevvnvvviiinnnnns foeviinninnnnns 48,469 |........... 38,724 |........... 48,469 |.......en.... 48,469 |....oovvveeennnn 0 [ 9,745 oo (U PR 9,745 | O [ [V O [V [V A LIV 13
FHLMC Pool GB4275 MBS ~ 2.000% 10/01/50
B13ZAA-XC-1 o [ e .| Wachovia Bank ..........ccceeeerns ..12/01/2023 . |Paydoun .....oevvvvviiinnnnes fovvinnnnnnnns 669,311 [.......... 552,234 |.......... 669,311 |...euennnnnn 669,311 |..eeeeeieiinnan 0 [ 7,077 [ (U P 7,077 [ooeeeiiiiein 0 e [V O [V [V A 427 | 930
FHLMC Pool RA8038 MBS  4.500% 10/01/52
B1BIKP-4AX-3 .. f e .| Goldman Sachs ..........ccevuunnnns ..12/01/2023 . |Paydonn .....ovvnvvviiiinnnns fovviinninnns 43,19 | 42,163 |........... 43,19 | X IV O | 957 [oeviiiiiiies (U FO 957 [oevviiiiiiniee O e [V O [V [V A 485 o 162
FNVA Pool CB4566 MBS  5.000% 09/01/52
314000-C0-7 ...f veveennneeeeee .| Wachovia Bank ..........ccceeeerns .. 12/12/2023 .| JP Morgan Chase ........... |oeeeeennns 2,579,984 |....... 2,365,422 |....... 2,509,539 |......... 2,365,824 |..oovviiiiiinnnn 0 i, 402 [ (U FO L1072 RN 1 1 R [V FO 143,715 |.......... 143,715 |t 26,517 |............ 8,242
FNVA Pool CB4566 MBS  5.000% 09/01/52
314000-C0-7 ...f vevevnneeeeeee .| Wachovia Bank ..........ccceeeerns ..12/01/2023 . |Paydonn ....covvvnvviiiinnnns fooviiinnnnnnns 8,052 |ouveunnnnns 7,382 |eeviinnnnns 8,052 |.evvinnnnns L0 R | R [S7/V N PN (U FO (S0 PO | R [V O [V (VN IV 26
FNVA Pool FS3111 MBS ~ 5.000% 09/01/52
B140XI-NS-8 .. [ ceeeeeeeeeeee .|Gx Clarke & Company .............. .. 12/12/2023 .|Morgan Stanley ............ |oeeeeennns 2,563,039 |....... 2,353,191 [....... 2,491,755 |......... 2,353,069 [......ovvvunnnnnn O e, (74 [ P [RV2)] PO | R, (U 138,686 |.......... 138,686 |........... 26,342 |............ 8,187
FNVA Pool FS3111 MBS ~ 5.000% 09/01/52
B140XI-NS-8 .. [ ceeeeeeeeeeee .|Gx Clarke & Company .............. ..12/01/2023 . |Paydonn .....evvnvvviiinnnnns fovviinninnns 23,922 |........... 21,963 |........... 23,922 [.coiiiiinnnns 23,922 [oooiiiiiiiiennn 0 o 1,959 |evviiiiiiiinn (U PR 1,959 |evveiiieienn 0 [ [V O [V [V A LA R 76
FNVA Pool FS3744 MBS  2.000% 07/01/51
B140XK-ES-5 .. [ ceeeeeeeeeeee e JMerrill Lynch covvveeiiiiiiiinnnns ..12/01/2023 . |Paydoun ....oovvvevviiinnnnns Jovvinnnnnnns 762,734 |.......... 629,494 |.......... 762,734 |......oenn. 762,734 |oveeeeeeeennn 0 [ 133,240 |..covvvnnnnens [V FO 133,240 |l 0 e, [V O [V 0
FNVA Pool FS4347 MBS ~ 4.000% 12/01/51
3140XK-2M-5 .. | ... .| CitiGroup .... ..12/01/2023 . | Paydoun ... ... 186,941 |..........179,814 .. 186,941 |.... ..186,941 |.... 7,121 0. L1127 . .
0909999999. Subtotal - Bonds - U.S. Specia 6,885,571 6,190,387 6,743,842 6,461,441 271,056 0 271,056 63,802 18,737
BANK OF AMER CRP Corp Note Call
06051G-KQ-1 .. [4.571% 04/27/33 ...ccevvemiiiieeeeieieeens .| Goldman Sachs .........ccevvuuunnns .. 12/12/2023 . |Merrill Lynch ...ccovveiies Joevmnnnnns 7,500,000 |....... 6,672,825 |....... 6,977,850 |......... 6,682,860 [....ccvvnuveeeeen O Jvennnnnnns 10,035 |oeeneeeeiiinns [V PO 10,035 [oeeneeeeeeenn O e (V1 294,990 [.eunnnnen 294,990 |.......... 216,170 |oueueeneee 148,558
Capital One Prime Auto Receiva COPAR
14043K-AD-7 .. [2023-1 A2 ABS ~ 5.200% 05/15/26 ........ .| JP Morgan Chase ..........ceeennnnn .. 12/15/2023 . |Paydomn .cceveeeeeeinnies foeeennieees 45,7% |........... 45,79% |........... 45,795 [..coeeennnnnn 45,795 |.eeeeniieeeeenn O [ L 1 PO (U PO L I PO | A, [ [ PO [N PR 1,570 |oveeeeeeeinnnnns 0
CarMax Auto Owner Trust CARMX 2021-4 A3
14317J-AD-9 .. [ABS  0.560% 09/15/26 .. .|BNP Paribar Securities Corp ... |..12/15/2023 . [Paydown ...........ccovveeenn [oneeen. 2,421,056 |....... 2,293,099 |....... 2,421,056 |......... 2,421,056 |....
Enterprise Fleet Financing LLC EFF 2023-
29375C-AB-5 ...[1 A2 ABS 144A  5.510% 01/22/29 ........ | Wells Fargo ...coeveeeeeeeeennennnns .. 12/20/2023 . |Paydonn .ceeveeeeeeeennnees foeeeniieeeee 3,592 [ 3,591 | 3,592 [cceiiiiiiiinnns 3,592
GM Financial Securitized Term GMCAR
38013J-AB-9 .. [2023-1 A2A ABS  5.190% 03/16/26 ...... .| DAIWA CAPITAL MARKETS ... ..12/16/2023 .|Paydoun .... ...57,316 |.... ...57,316 |....
Hyundai Auto Lea HALST 2022-A A3 ABS
4489111-AC-3 .. [ 144A 1.160% 01/15/25 .....eeeeeinannnns .|Mitsubishi Bank LTD ............. . 12/15/2023 .| Paydonn .cevveeeeeeeeenies foeeennnnns 1,019,564 |.......... 987,702 |....... 1,019,564 |......... 1,019,564

61747Y-EU-5 ..

MORGAN STANLEY Corp Note Call MW
4.889% 07/20/33 ..
Toyota Auto Receivables Owner

.|Goldman Sachs ..

.12/12/2023

.[Merrill Lynch ..

... 1,900,000 |...

1,730,677

....... 1,808,135

........ 1,732,432 |....

891940-AB-4 .. [A A2 ABS  5.050% 01/15/26 .............. SAMerrill Lynch covvveeeieieniinnns 12/15/2023 . |Paydown ...ceevveeeeeeeiniin foereeeininnns 738,108 [oeeennnnen 738,073 |ceveennns 738,108 |oeeveennneen 738,103 |oeveeeeeeennnnn O e IV [ PO IV OO | [ TR [ [ PO (VN FOU TV A 0
WELLS FARGO & COMPANY Corp Note Call MW
95000U-3F-8 .. [5.557% 07/25/34 ...eoeieieiniieieeenininnnns .| Goldman Sachs ........ccceevuunnnns .12/12/2023 . |Merrill Lynch .....ccoovuen foeeeeenes 11,500,000 10,709,375 11,391,785 |........ 10,719,231 [V PP 9,856 [..eevunniiiaens [V PP 9,856 |..evvvuinaanes [ PP (U 672,554 |.......... 672,554 |.......... 246,746 |.......... 133,136
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,185,426 23,238,347 24,463,196 23,419,949 0 181,601 0 181,601 0 0 1,043,247 1,043,247 548,657 301,931
2509999998. Total - Bonds 34,570,997 31,903,929 33,724,128 32,357,427 0 453,498 0 453,498 0 0 1,366,701 1,366,701 640,992 322,298
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 31,903,929 33,724,128 32,357,427 0 453,498 0 453,498 0 0 1,366,701 1,366,701 640,992 322,298




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey,

nc.

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
JP Morgan Chase .... oo New York, NY oo [ i 5.380
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0
0199999. Totals - Open Depositories XXX XXX 17,224 0 50,291
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
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 17,224 0 50,291
0499999. Cash in Company's Office XXX XXX XXX XXX 0

XXX

1. January....o. 500,458 4. 7.
2. February...|l 499,600 5. , 8. ,
3. March 481,491 6. June 502,862 9. September 50,234

10. October
11.  November...
12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 0 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 0 0 0
665279-87-3 ...... I e e ——— [ [ 12/29/2023 .......... | [ T R [ 30,828
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4,037,999 0 30,828
4812C0-67-0 ....... JP Morgan US Govt MMKT CP ‘ . ‘ ........... 12/04/2023
711990-33-3 ....... TD Bank Deposit Sweep B PP 12/01/2023 .
8309999999. Subtotal - All Other Money Market Mutual Funds 49,815 0 1,205
[UHC Liquidity POOI Pro Rata SNAre POFtion ......eo.eeseeeseeseesmesssmosmsmseeseesesssessssessesseseeseeseaseasseseseaeeeseesesseseeseeseeseaseesseseassseseesessessessesees | [ 12/29/2023 ........ foorreeeesereeeeeen X R [ 845,874

Subtotal - Qualified Cash Pools Under SSAP No. 2R 150,792, 231 0 845,874

8609999999 - Total Cash Equivalents 154,880,045 0 877,907

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

cooooo



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AmeriChoice of New Jersey, Inc.

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ...
2. Alaska ......cccceiiiiiiiiee
3. ArZONa ....oooiiieieeee
4. Arkansas ...,
5. California ......ccccevviiviiiiiiieen,
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieveiiecicnnene
9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
11, GEe0rgia ..cooeeeeeeeeeeeieeieeesees
12, Hawaii oo
13, 1daho .o
14, lNOIS ..o
15, Indiana .......cccooeviiiiiiii e,
16, 1OWA .o,
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccooveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceeeennne MA it ] s [ [V [V [V 0
23. Michigan .........cccoeernninceniennens MI [ ] e [erscic e [V [V [V 0
24, MINNESOta ....coovevreieieeieees MIN [ e ] s e [V [V [V 0
25, MiISSISSIPPI <eveveerrereeerereeaeieenenens MS [t et | s e [V [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire ..........cccceeuenrnene NH [ e ] e oot [V [V [V 0
31. NeWJersey ......cococeoeevveevevenennn. NJ |..... 0...... New Jersey Insolvency and Administrative
Requirement ........ococoovvvvveieecceeeeeeeec e o 427,393,347 |........ 406,547,731 .o [V 0
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42. South Dakota .
43.  TenneSSEe ......cccvvereeneeneeinnnnns
44, TeXaS ..ooovieiieiiieieeeeeeeees
45, Utah ..o
46.  Vermont ........cccceeeviviiviiieeieeene
47, Virginia .....coooeeeeeieieeeeee
48.  Washington ..........ccceevvvinnennnn.
49. West Virginia ........cccoovveeveenene
50.  WISCONSIN ....ocvviiiiieiiieiceieees
51. Wyoming ....
52. American Samoa
53, GUAM ..oceiiiiiiiieeeee e
54. Puerto RiCO ......ccccvvviiiiiiiiicen,
55. U.S. Virgin Islands ...........c.cccceuc.... VI oo e | e [raci e [V [V [V 0
56. Northern Mariana Islands ........... MP it irii] s [ee e [V [V [V 0
57. Canada .......cccccooeererererirnnnns CAN i creiis] ettt [eetene et e e [V [V [V 0
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 427,393,347 406,547,731 0 0
DETAILS OF WRITE-INS
B80T, i e e | ettt eenes [ereseaeiee ettt sens [eee et esesnens [eee et es [rest et
5802, ...ttt e ceees | eteaese ettt s s sttt eseannnenens [reseseseaenseseseseseseseas [oene st esesesea s s sesens |oaesea et es e [or ettt enenes
5803, .. s e | ettt ennes [eneseteiee ettt sesens [eee et esnsnens [eee e es [reet e
5898. Summary of remaining write-ins for
Line 58 from overflow page .............|... XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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