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ANNUAL STATEMENT FOR THE YEAR 2022 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 ....ovviiiiiiriieietcieieie sttt 17,040,702 |............. 1.872 |........ 17,040,702 |....cooveveieeenn O [ 17,040,702 |............. 1.872
1.02 All OthEr GOVEIMMENLS ........o.vvvieeeecececieieteteeeeeee e e (V) 0.000 [eeeeecereeeeieeenes O oo O o (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 20,186,234 |............. 2.217 |........ 20,186,234 |.....ooveee 0 [ 20,186,234 |............. 2.217
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 207,668,198 |............ 22.811|...... 207,668,197 ..o 0 e 207,668,197 |........... 22.811
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 441,390,527 |............ 48.483 |...... 441,390,527 |...coovoveeeen O [ 441,390,527 |........... 48.483
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes O oo O o (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 freenrreeieeen O e [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V SRR | ISR () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee O fooeeeeeirieees O o (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V SRR | ISR () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccccorrireniiiinrsseeeeeseneseseseeee e 453,087 |............. 0.050 |............. 453,087 |....ooeecereieen 0 [ 453,087 |............. 0.050
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 207,790,898 |............ 22.824 |...... 207,790,898 |.......cccvvvveen 0 [ 207,790,898 |........... 22.824
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 208,243,985 |............ 22.874 |...... 208,243,985 |.........ccoceeeen. O [ 208,243,985 |........... 22.874
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 910,405,113 100.000 910,405,113 910,405,113 100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AmeriChoice of New Jersey, Inc.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 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 ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 .....ccccooeevvenneee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccoovcviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et ttesateeasntntasseannstaaasssaanssaaansseessteessteesaseeesnteeaseeesaseeeasseeaaseeesase Saeeeeneeeanaeeenaseeeaeeeenaeeaas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueieeeeececteeeeeeeescaete et eeesssaesesesesessssesesesesesssessesesesensssssesesesensssesesasasnsssstesassssnssansesans seessscacaesns 650,547,889
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccviuiiiiuiiitieiteteetete et te et e te et et e et st eae et eae et ese st esessete et eses et easesessatessesessssese st ese et ebesebeasesessabensssensasseneesennesenean 290,102,843
ACCTUAI OF QISCOUNT .......vvivie ettt eeeceete e ee e et et eeeessaeaeteseseessaeaesesesensssesesesesensesetesasesensss et sesesansesetesasessnsseetessesensnsetesasasnsnsesesasansnsnsetetesansneeen 845,488

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

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

LRI o= Ta 2 Y=ot 1[0 1720 0011V 1 Yo Wt < TSR

4.4, Part 4, COIUMN T1 oottt b bbbt £ e b bbbt £ e b b kbt £t £ e e bbbkttt b bbbttt R b a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiiiiieicecee et eeeecte et eeeesaete et eeeessseaete e s esssaetesesesesssasaesesesensssssesesasessssstesasesessssssesassssnsssssesesasensnan febessssscsesns (8,826,752)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiuiieieeeteeeteeete e teae ettt ee e st et et e st e et eseeseseseseaseseaseeeseeesennann 226,721,239
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeeeieecececeete e eeaeseeetet e sseaeeetesesesssssseseses s sssssesesessssssseses s s ssasseses s s sssssssss s s ssanseses s s sssnsesessssanseseses s nsnsnsnsasas setatscsesetasanas 3,817,145
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et et et e s e se s s e s e s et e b et e s e essees e s et et e s e s e s esesses s e e s et e b et esesesseses s e s et et esessas s as s s e bbb ebee et et st ee bbbt et 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et bbbt et b et ettt s b et et tacae 2omensnseaesesasennsnae s s s s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeecececececeee ettt ettt et a s s s st et e s e s e s e ae s s s s s e s et e s e s s s s s s s st et eseseseasasasas s eseseseans febebestatt et st saetebebebeataeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiiiiciteetet ettt e b te e E b et E bR b eh e E e E £ eE b E b £ oL E SR b e £ ot b bttt bbb e s enensnsea et en s st et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt bt h e E bR b€ eh e E 46 eE bbb £ oL E SR b £ £ ot b bttt b b e s enennnsna et s st et en 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt ettt et a st s e s e s e s e s e e s s s s et et e s s s s s s s s sttt eseseseasas s st eseseseans febebebeettae st nsetebebebeaeaeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt et et e st h b e bt s et b b et ettt s h et et et tatae 2osensnseaesesesennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieeeeete ettt ettt ettt st e s et et e s et et e s ese s et e s e s et et et essesssas s s e s esetesesese e s eses et e b et esesessesee e s e s et et eseesas s esesesabeb ek ebee et et et ea bbb neeae e 0 e 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cocviiiiiiiiiiiiiiisisesc s e 27,058
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cccevevererruereeeeeeeeceetetesesesseaetesesesesssaesesesesesssaesesssesesssaesesasanas seesessescassees 702,158,142
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o USSP 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ccrueuiieeeececeeteieeeeeceete et eseescaete e esessseetetesesenssestesesesensssssesesesensssstesesssensssssesesssanas feseseseseninas 702,158,142
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .......cccooeveveceeveereeeecee e 17,040,702 |...ocvcecrnene 14,817,598 |................ 17,099,433 | 16,900,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 17,040,702 14,817,598 17,099,433 16,900,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 15,872,472 15,449,545 16,594,886 14,580,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 20,186,234 19,509,712 20,575, 167 17,545,000
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 207,668,198 191,234,236 212,746,496 199,019,792
Industrial and Miscellaneous, SVO 8. United States .....ccoovoeeeeeeeeeeeeeeeeee e 332,583,093 |......co.e. 305,748,267 |................ 333,784,767 |...cooe... 337,576,276
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 13,328,327 |...coovee. 11,906,984 |................ 13,588,630 |.....coveve 13,070,000
Loans, Unafilated Cortiicates of 10._ Other Countries 95,479,108 92,593,564 95,357,941 96,948,329
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 441,390,528 410,248,815 442,731,338 447,594,605
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 702,158,134 651,259,906 709,747,320 695,639,397
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 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, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 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 702,158,134 651,259,906 709,747,320
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ANNUAL STATEMENT FOR THE YEAR 2022 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 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

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

............... 2,574,512

............. 14,466,190

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

12,474,247

12,692,085

12,474,247

3,308,225 |.. 3,026,226 |.... ...3,398,225 |..
................... 0. I
0. 0.
........................................................ 0 SRR |
0 0
7,574,362 15,872,472 15,718,311 15,872,472

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

AANAIC T et [V — 2,165,000

42NAIC2 ..

A3 NAIC 3 ..t

AANAIC A ..o

45NAICS ..

4B NAIC B ...t . 0.0

4.7 Totals 0 2,165,000 18,021,234 0 0 XXX 20,186,234 2.8 10,954,017 1.7 20,186,234 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAIC T (i e 21,619,972 56,923,464 |........... 102,536,080 |............. 24,304,180 |.............. 5,057,762 D.0,0 NI RO 210,441,458 |......cceveeee 29.7 [ 192,529, 165

5.2NAIC 2 i . 649,000 | 3,843,140 | 0 fi000000220,000 oo O [ XK e, 712,695 [l 007 e 9,533,105 |....

5.3NAIC 3 oo O 0 |oeeeeerrreneeeeeen O s O o O [ OO e e O i 000 o 0.

54 NAIC4 .. 0. 0.

SENAICS e O o 0 [ O e O e 0 | XXX e e O [ 000 e 0

5.6 NAIC 6 0 . 0 .

5.7 Totals 22,269,527 60,766,604 102,536,080 24,524,180 5,057,762 XXX 215,154,153 30.3 202,062,270 31.1 215,154,153 0




ANNUAL STATEMENT FOR THE YEAR 2022 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 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC T e e 21,714,498 131,908,558 |........... 147,798,357 |............. 30,342,496 331,795,645 |...coviinee 8Bl 311,664,904 |....cocveveeine I I, 204,442,741 |........... 127,352,904
6.2 NAIC 2 .. ...13,298,555 |.... ..87,071,815 ...3,840,500 |.. . . ...109,594,883 |.. L1040 ...82,871,150 |.... 2.7 | .95,791,262 |.. ...13,803, 621

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

6.7 Totals

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

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
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 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 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 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 43,334,470 |.......... 198,526,094 |.......... 290,341,548 |............. 54,646,676 |............. 5,089,498 |.....ccoovevererane [V 591,938,286 A XK e o XK [ 464,585,382 |........... 127,352,904
12.2NAIC 2 ... N . ...19,761,497 |.... ..87,474,027 ..4,436,711 |.. ..5,384,013 |... .0 .......... 117,705,803 |.. ...103,902,182 |.. ...13,803, 621
123 NAIC 3 e (D) il O 0 |ereeeeeermreneeeeen O e 0 e O e 0 o 0 [ 000 | XXX e e XX oo 0
124 NAIC 4 o (D) il O 0 |oeeeeeeeeeermrreeeeen O e 0 e O e 0 o 0 [ 000 | XXX e e XX oo 0
125NAICS ... (d) el O 0 foorereeeeeeeeeeeee O e O e 0 e 0 [ (©) i 0 oo 020 e XK o XXX e oo 0
12.6 NAIC6 ... N 0 0 . 0
12.7 TotalS ..o f 43,984,025 |........... 218,287,591 |........... 377,815,575 ....7109,644,089 O e X e o XK e [ 568,487,564 |........... 141,156,525

12.8 Line 12.7 as a % of Col. 7 6.2 30.8 53.2 8.3 1.5 0.0 100.0 80.1 19.9
13. Total Bonds Prior Year

13 ANAIC T e 72,342,056 |........... 279,877,3% |........... 179,460,837 |............. 20,258,559 |............... 3,178,560

132 NAIC 2 et 305,173 |............. 34,737,971 |............. 54,609,537 |....ccoo....... 379,835 | 5,397,965

13.3NAIC 3 e 0f..

13.4 NAIC 4 ...
13.5NAICS ...

13.6 NAIC 6 ... 0 ( .

137 TotalS ..o e 72,647,229 |.......... 314,615,367 |.......... 234,070,374 |.............20,638,394 |............. 8,576,525 (b) ....650,547,889 |........cccoucenv 0 s 470,021,502

13.8 Line 13.7 as a % of Col. 9 11.2 48.4 36.0 3.2 1.3 0.0 XXX XXX 100.0 XXX 72.3
14. Total Publicly Traded Bonds

T4 NAIC T e e 28,433,941 |.......... 137,120,000 |.......... 241,097,884 |............. 52,875,796 |...cocuenne 5,057,762 391,279,083 P I O 464,585,383

T4.2NAIC 2 ..o e 649,555 |... ...13,719,845 |.... ..719,712,058 |..... ..4,436,711 |.. 5,384,013 |... ..18,742,419 |.... ...103,902,182 |..

T4.3NAIC 3 .o e [V RN 0.
14.4 NAIC 4 ... w0 L0
145 NAIC S ..o e [V RN 0

T4BNAICK ..o 0 0

14.7 TOtalS .o e 29,083,496 |........... 150,839,845
148 Line 14.7asa % Of COL 7 .oovvveeeeeeeeeee o 5o |, 26.5
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 4.1 21.3
15. Total Privately Placed Bonds
151 NAIC T e 14,900,529 |............ 61,406,094 , . 163,838,325 . 127,352,903
15.2NAIC 2 ... 6,041,652 |.... , 761, .. L0 ,803, .. 9. ...16,688,062 |.... ..2.6 | ...13,803, 621
15.3NAIC 3 oo O i 0
154 NAIC 4 oo O 0
155 NAIC S ot O 0
15.6 NAIC 6 ... 0

15.7 Totals ..ccoeveveeiieeee,

15.8 Line 15.7asa % of Col. 7 ....ccccevvrvnerennn B [ 47.8
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 2.1 9.5 8.0 0.2 0.0 0.0 19.9 XXX XXX XXX XXX 19.9
(a) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 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 $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ........ccccceeueerrerereeunens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 7,485,956 ; NAIC2 $ oo 0; NAIC3 $ o 0; NAIC4 $.ovreicciee 0; NAIC5 $ .o 0 ; NAICB $.oeeereieercreine 0
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ANNUAL STATEMENT FOR THE YEAR 2022 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.cccce..
1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

.............. 2,574,512

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 7,574,362 7,921,899 376,211
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccooioiiiniiiieiiciniiiees fovveveeesesesieeeeens 0 o 2,165,000 |............. 18,021,234 ..o 0 [ 0 D,9,0 NN RUN 20,186,234 |..cooveiieiinne 2.8 [ 10,954,017 [oovvveiiiiicie 1.7 [ 20,186,234 |.ooeeeieeee 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 18,021,234 0 0 XXX 20, 186,234 2.8 10,954,017 1.7 20, 186,234 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccccuuee B A 16,688,262 |............. 41,775,855 |............. 82,241,176 |............. 12,624,260 |.......coceeneeee 590,000 |............ XXX oo oo 153,919,553 |27 e 131,681,857 |.ooveeieiieiens 20.2 [ 153,919,552

5.02 Residential Mortgage-Backed Securities ... 5,074,562 |. .17,532,877 |.. .10,811,193 |.. 11,191,688 |... 4,467,762 |.... 49,078,082 |.. .. ...62,525,698 |... ..49,078,082 |.

5.03 Commercial Mortgage-Backed Securities .......... [.................. 506,704 |.............. 1,457,872 |.cvinnnd 9,483,711 | 708,232 [ooeoieiieiee 0 12,156,519 [oooovveiciein 17 7,854,715 [ 1.2 | 12,156,519

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

5.05 Totals 22,269,528 60,766,604 102,536,080 24,524,180 5,057,762 XXX 215,154, 154 202,062,270 31.1 215,154, 153
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccooeioeiiiiiiinininiiiee e, 200,000 |..eovevenee 42,355,333 |........... 179,200,508 |............. 32,200,530 |...cevnee 5,384,013 |............ XXX oo oo 259,340,384 |......coovvvereins 36.5 | 184,296,833 |....ooveveee 28.3 | 229,642,163 |............. 29,698,221

6.02 Residential Mortgage-Backed Securities ... R 6,693,397 |..cccoenne 16,790,733 |.coeene 5,789,359 ..o 960,880 |......cvenenene 31,736 | XXX ovvivies oo 30,266,105 ..o 4.3 | 34,757,145 i 5.3 [ [V 30,266, 105

6.03 Commercial Mortgage-Backed Securities .......... [............. 6,270,755 |............. 39,849,546 |............ 21,457,320 |...coeeeiiiiieiie 0 [ [ S XXX ovvivies oo 67,577,621 |...cooeiiiie 9.5 | 37,140,019 [ooooeiiciis 5.7 |oovoeriiens 60,395,047 |..coveeee 7,182,574

6.04 Other Loan-Backed and Structured Securities ... 8,550,346 46,211,500 28,422,986 1,021,586 0 XXX 84,206,418 11.9 138,342,056 21.3 10,196,792 74,009,626

6.05 Totals 21,714,498 145,207,112 234,870,173 34,182,996 5,415,749 XXX 441,390,528 62.2 394,536,053 60.6 300,234,002 141, 156,526
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 0

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 2022 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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 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 ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoieiireeieiieinieeeees e 16,888,262 |.............. 96,445,062 |............. 301,851,007 |.ecveeennene 45,201,001 ...466,359,345 |....cooiiiiiiiinn 65.7 |ooeieeenne D.9.0 NI RUN D.9.0 NI RUNR 436,661,124 |............. 29,698,221
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeeee. 11,767,959 |.....con.e. 34,323,610 |..cecvvevenne 16,600,552 |............... 12,152,568 79,344 187 |oeviiciiece 1.2 [, D.9,0 SN XXX oovvireene e 49,078,082 |............... 30,266, 105
12.03 Commercial Mortgage-Backed Securities ........ [..c.ccoeenee. 6,777,459 ... 41,307,418 79,734,140 72,551,566 |....cvvvueenns 7,182,574
12.04 Other Loan-Backed and Structured Securities . |- . 46,211,500 .. 84,206,418 |. 10,196,792 |.............. 74,009,626
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0 e 000 [ XXX o XXX i o 0 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V R 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0
12.09 Totals , 568,487,564 |............. 141,156,526
12.10 Line 12.09 as a % of Col. 7 6.2 30.8 53.2 8.3 80.1 19.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 11,980,002 |............. 159,602,799 |............. 176,078,402 1.369,928,256 |-..ooveieeieieennn 6.9 [ 319,756,935 |...coeennnee. 50,171,321

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds

... 25,253,531 |...

... 79,609,619

. 54,050,649 |..
.21,362,299 |..

.. 14,335,749
.. 16,690,618
...26,965,606

.97,282,843 |.
.44,994,734 |.
138,342,056 |.

..62,525,698 |..
. 37,961,827 |..
. 49,787,042 |..

34,757,145

13.06 Affiliated Bank Loans ... 0 .0 .0 .0
13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee 0 [ 0 [ 0 Joeeereenremreeieneeeenn 0 el 0 e XXX e e XX e XXX e o0 [ 020 e 0
13.08 Unaffiliated Certificates of Deposi XXX XXX XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 72,647,230 |...ooveeene 314,615,366 |............. 234,070,375 650,547,889 470,021,502
13.10 Line 13.09 as a % of Col. 9 1.2 48.4 36.0 3.2 100.0 72.3

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoveerevncrinciincciiens o, 16,688,262 |.............. 87,933,400 |............. 281,674,439 |.............. 44,391,001 ....436,661, 124 ...319,756,935 436,661, 124
14.02 Residential Mortgage-Backed Securities . 17,582,877 |.. 10,811,193 11,191,688 |.. .. 49,078,082 |. ..62,525,698 |. . 49,078,082 |..
14.03 Commercial Mortgage-Backed Securities ........ |...c.cccueuee. 2 693,967 |.......cec.e. 41,307,418 |..oonenee 27,841,949 72,551,566 37,951,827 |..coovvciiciienn 5.8 [ 72,551,566
14.04 Other Loan-Backed and Structured Securities . |................ 4,626,705 |................ 4,066,140 |....ooveeennnnee 482,361 10,196,792 49,787,042 |...eoveveneenn 1T s 10,196,792

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
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 4.1 21.3 45.2 8.1 1.5 0.0 80.1 XXX XXX XXX 80.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccooviiiiiiiinininiiies |oeeeeeicieeeens 200,000 |................8,511,653 [............ 20,176,568 29,698, 221 50,171,321 |l 17 e D,0.0 SRS RV 29,698,221
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 6,693,397 |.............. 16,790,733 |............... 5,789,359 30,266, 105 . 34,757,145 |53 e D.9.9, CHUUIITY TR 30,266, 105
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 4,083,492 |...oooiiiiiiiieen0 [ 3,099,082 |.eeoeeeeeeeeeens 0 o0 e XXX o 7,182,574 | 1.0 Joie 7,042,907 |oeeeeeneeeneeee 11 [ XXX [ 7,182,574
15.04 Other Loan-Backed and Structured Securities . |. ,923,641 27,940,625 .. 74,009,626 |. ..88,555,014 |. 74,009,626

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

................ 1,770,880
......................... 1.3

0.2




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AmeriChoice of New Jersey, Inc.

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 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 .............cccoeveeeeevs foeerececnnen 268,777,051 oo [V 12,289,859 |............... 256,487,192
2. Cost of cash equivalents aCqUIrEd .............cccceeeveveveveueeeeeeeeeieeeeeeseeeeseseas feeeeeeeens 3,071,035,844 |................. 31,326,587 |...cccvvrennee 213,749,085 |............ 2,825,960, 172
3. ACCIUAI Of GISCOUNL .....cevveieieiiiiei ettt sienaenas [ressessesse e 9,369 | 9,369 |vieeieeieeas L 0
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiuiriiriieieieieieeeesieie et senes [oesesesseneneeseee s (O T (O [0 0
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 3,132,031,366 |....ccccovvneee 23,850,000 |....ovceeee 218,643,922 |........... 2,889,537,444
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T 0
9. Deduct current year's other than temporary impairment recognized ............. |ooecccinieinnncccnns (O T (O [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enerninins 207,790,898 |.......cccocene. 7,485,956 |.......ccovvnvne. 7,395,022 |......cooc..... 192,909,920
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N 0
12. Statement value at end of current period (Line 10 minus Line 11) 207,790,898 7,485,956 7,395,022 192,909,920

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 1

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

oL

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 LA e 2,609,766 |...95.0580 |.............. 2,376,450 |......oounnnn. 2,500,000 |.....ccvvnnnns 2,574,512 |ooeeeeiiinnnnnnl0 o (30,993) |.eeeeeeeeeeeennnl0 o0 2,125 o, 0.852 [MN ..ocee oovvinnniienns 6,897 ....11/11/2021 ...|....05/15/2025 ...
912828-Y8-3 ..... US Treasury Note . 1.A .. 6,112,873 |...87.1990 |.cceeennnneens 5,253,740 |.... .6,025,000 |.. ....6,088,176 e (8,663) |oeeeeniieeeeenn0 [0 e 1750 1.588 |WN ...... .... 13,689 |[... ....02/03/2020 ...|....11/15/2029 ...
912820-8P-5 ... US Treasury Note . e LA ...4,591,914 |...86.6050 |.............. 3,983,830 |.... .4,600,000 |.. .... 4,593,973 e 1127 0 [0 1125 1.151|FA ...... ... 17,584 |... ....02/26/2021 ...|....02/29/2028 ...
91282C-DY-4 ... US Treasury Bond L AFE e 3,784,880 |...84.8630 |.............. 3,203,578 |..cccvuuunnnns 3,775,000 f..ccevvrnnnnns 3,784,041 [0 | (839) |-evveneeeeeenn0 [0 |l 1875 | 1.845 [FA oooos e 26,735 ...02/28/2022 ...|....02/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 17,099,433 [ XXX 14,817,598 16,900,000 17,040,702 (39,368) XXX XXX 64,905 245,704 XXX XXX
0109999999. Total - U.S. Government Bonds 17,099,433 | XXX 14,817,598 16,900,000 17,040,702 (39,368) XXX XXX 64,905 245,704 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
13063D-SN-9 ..... CALIFORNIA ST GO Cont Call |- 1.CFE ... 4,743,310 . 109.9370 |... ..4,578,876 |.... .4,165,000 |.. e 4,573,909 o0 e (62,959) [0 e l0 0022050000 - 3144 [MN ...... .. 208,250 |....03/24/2020 ...|....11/01/2036 ...
25476F-SQ-2 ... DIST OF COLUMBIA GO Non Call ... .. 1.B FE ..|... .. 259,329 |. 107.9380 |... ..220,000 |.. 235,431 |oveennneeennnn0 [ (4,246) |0 el l0 14000052000 . 2.830 (D ....... ... 11,000 |....12/01/2016 ...|....06/01/2026 ...
25476F-SS-8 ..... DIST OF COLUMBIA GO Cont Call ... |- 1.BFE ... .. 263,239 |. 108.9180 |... ..225,000 |.. L2841 0 e (3,894) |0 0 ]022050000 . 3.010 | ....... . 11,250 |....12/01/2016 ...|....06/01/2028 ...
452151-LF-8 ..... ILLINOIS ST GO Sink - 2.AFE L. ...96.0810 |... ..330,000 |.. 376,211 |0 [ (3,624) |0 01400050100 3.485 (D ....... . 16,830 |....11/22/2021 ...|....06/01/2033 ...
452152-P2-1 ... ILLINOIS ST GO Cont Call .eeeviveeiniiieieeiniiieeees foen e |- 2.AFE L. . 102.4890 |... 1,675,000 |.. 1,764,439 [0 e (16,579) [0 e l0 1122050000 - 3.780 |IN ...... . 83,750 |....10/18/2017 ...|....11/01/2029 ...
452152-04-6 ..... ILLINOIS ST GO Non Call ... - 2.AFE L. . 102.5330 |... eeeeveneeennnn825,000 [annniiinnnnn 855,363 |0 e (10,01 o0 feenll0 1110052000 . 3.620 [MN ...... . 41,250 |....10/26/2017 ...|....11/01/2025 ...
452153-DM-8 ... ILLINOIS ST GO Non Call ... .. 2.AFE ..|... . 102.5050 |... 394,644 |.... 802,212 0 e (910) |0 0 ]22225.000 . 4.402 [MS ...... ...4,759 |....05/19/2022 ...|....03/01/2032 ...
646039-YK-7 ..... NEW JERSEY ST GO Non Call . .. 1.F FE ..|... . 107.3%0 |... 923,606 |.... .. ....959,825 |...ooiiiiiinnnn0 [ (28,284) |0 01400050000 1.500 | D ....... . 43,000 |....11/19/2020 ...|....06/01/2026 ...
70914P-XE-7 ..... PENNSYLVANIA ST GO Call ... |- 1.DFE ... . 104.4830 |... ..2,612,075 |.... .2,500,000 |.. i 2,577,687 |0 e (83,379) [0 eeeeeiieeeeeel0 002225000 - 3.520 MS ...... ..125,000 |....03/20/2020 ... |....03/15/2031 ...
882724-RA-7 ..... [TEXAS ST GO Non Call ....... . . .. 1.AFE .. . 101.5550 |. ..883,529 |. . 870,000 .940,203 |.. . 43,500 |....04/08/2020 .. 10/01/2025 ...
956553-48-5 ..... WEST VIRGINIA ST GO Cont Call .... I e 2 s .. 1.CFE ..|... .. 3,107,013 ). 106.7180 |....eeuveeeees 2,694,630 |.... . 2,525,000 |. ....2,945,778 |..ooiiiiinn 0 el (60,439) [0 01122050000 ). 2.200 (D ....... .. 126,250 |....04/08/2020 ...|....12/01/2043 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 16,594,886 | XXX 15,449,545 14,580,000 15,872,472 (248,962) 0 0 XXX XXX XXX 127,001 714,839 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 16,594,886 | XXX 15,449,545 14,580,000 15,872,472 (248,962) 0 0 [ XXX XXX XXX 127,001 714,839 XXX XXX
167560-VU-2 ..... CHICAGO IL MET W GO Non Cal | .- 1.BFE ..|... . 116.9320 |... 380,029 |.... ..325,000 |.. ....423,048 . 15,979 |....11/17/2021 ...|....12/01/2031 ...
423725-0A-1 ... HEMPFIELD PA ARE GO Cont Call . .. 1.CFE .. . 115.0280 |. ..580,891 |. ..505,000 .585,203 |.. .. 8,767 |....04/08/2022 .. 03/15/2033
488764-YH-8 ..... KENDALL KANE & W GO Non Cal | .. 1.F FE .. . 111.2260 |. .. 3,075,399 |. .2,765,000 .3,309,285 |.. 138,250 |....12/01/2020 .. 02/01/2029
569203-PE-6 ..... MARION & POLK CN GO Call .. .1.BFE .. . 114.1430 |. ..275,000 .343,284 |.. . 13,750 |....06/25/2020 .. 06/15/2032 ...
64966M-WL-9 ..... NEW YORK NY GO MW |- 1.CFE ... ...97.1270 |... .2,165,000 |.. ....2,165,000 . 73,069 |....02/23/2018 ...|....03/01/2025 ...
649660-FR-6 ..... NEW YORK NY GO Cont Call |- 1.CFE ... . 105.7260 |... .1,375,000 |.. ... 1,479,999 . 68,750 |....03/23/2020 ...|....10/01/2042 ...
717883-YE-6 ..... PHILADELPHIA PA GO Non Call . |- 1L.EFE ... . 112.0820 |... ..465,000 |.. . 19,181 |....10/08/2021 ...|....09/01/2030 ...
717883-2B-1 ..... PHILADELPHIA PA GO Non Call .... .- LEFE ... . 112.0820 |... ..385,000 |.. . 15,881 |....10/08/2021 ...|....09/01/2030 ...
717883-2C-9 ..... PHILADELPHIA PA GO Non Call .... |- 1L.EFE ... . 113.0650 |... .1,550,000 |.. . ...10/08/2021 ...|....09/01/2031 ...
763261-6P-4 ..... RICHARDSON TX IN GO Non Call ... S LAFE L . 117.2570 |... .2,595,000 |.. 0. ....06/11/2022 ...|....02/15/2031 ...
763261-60-2 ..... RICHARDSON TX IN GO Cont Call . |- TAFE L . 116.9450 |... 286,515 |.... ..245,000 |.. 278,386 0 . ....05/11/2022 ...|....02/15/2032 ...
763261-65-8 ..... RICHARDSON TX IN GO Cont Call . | TAFE L 1161370 |ooeeeeenennnns 1,138,143 |.... ... 980,000 |.. ....1,106,038 0. ....06/11/2022 ...|....02/15/2034 ...
800766-NG-8 ..... SANGAMON CNTY IL GO Non Cal | .. 1.CFE .. . 105.4750 |. 1,545,209 |. . 1,465,000 1,666,774 |.. .0 ...02/16/2022 .. 02/01/2032
87973E-AK-5 ..... TEMPE AZ GO Non Call . . .. 1.AFE .. . 117.9700 |. 1,421,539 |. . 1,396,467 |.. .0 . .0 [....05/11/2022 .. 07/01/2032
87973E-AL-3 ..... TEMPE AZ GO Cont Call ... )2 e | 1A FE L . 1175530 [...ooennnnnnns 1,463,535 |.... ... 1,433,944 0 [oeeee... (9,833) | .. .. ..0 [....05/11/2022 ...|....07/01/2033
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 20,575,167 | XXX 19,509,712 20,186,234 0 (261,603) 0 0| XXX XXX XXX 352,128 441,656 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 20,575,167 | XXX 19,509,712 20,186,234 0 (261,603) 0 0 XXX XXX XXX 352,128 441,656 XXX XXX
01728L-EY-4 ..... ALLEGHENY CNTY P Rev Bond Cont Call | 1R FE L .. 4,318,007 |. 107.1310 |..eeuunnnnnnns 4,344,162 |.... ....4,301,749 0 ] (16,258) [0 o0 0002.5.000 |......4.100 | UJ ... ... 101,375 |... .. 101,375 |....05/09/2022 ...|....01/01/2034 ...
038315-EWl-3 ..... APPLING CNTY GA Rev Bond Non Call MAN PUT L2.AFE .. ...94.5470 |. .. 1,682,937 |. 1,780,000 |.. [0 O 0| . 11,125 . 26,700 |....08/21/2020 .. 01/01/2038
040588-J6-3 ..... ARIZONA ST COPS GO Non Call ETM .. .. 1.CFE .. . 105.8470 |. .. 740,929 |. 737,788 |.. .0 (4,888) . ...08/23/2022 .. 09/01/2025
040588-K9-5 ..... ARIZONA ST COPS Rev Bond Non Call .. . .. 1.DFE .. . 105.9000 |. ..317,700 |. .316,195 |.. .0 (2,095) | ....08/23/2022 .. 09/01/2025
052398-EL-4 . AUSTIN TX ARPT S Rev Bond Cont Call .......ccoevvvvvnn feun ne .1EFE .. . 102.2190 |. ..2,044,380 |. .2,058,182 |.. .0 .. (29,659) |. ...12/10/2014 .. 11/15/2031 ...
090888-GS-1 ..... BIRMINGHAM AL AR Rev Bond Cont Call |- 1.GFE ... .. 176,518 |. 110.7550 |... 155,057 |.... ... 140,000 |.. 168, 143 0 e (3,432) |0 o0 )1122.5.000 ... 2,090 | UJ e ...06/24/2020 ...|....07/01/2033 ...
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10623A-AZ-6 ..... BRAZOS TX HGR ED Rev Bond Non Call .......coovvvvvvunnsfoes e ooeeiin | s LLAFE L 740,000 |...99.3170 |...ccvvvuneennn 734,946 |oenennninnnn 740,000 |ooeevunnninnnns 740,000 |ooeevvnnnniennns (0 (VIR R | N RN | ) RN 1.870 |...... 1.870 ....02/27/2020 ...|....04/01/2023 ...
114894-WW-5 ..... BROWARD CNTY FL Rev Bond Non Call .. 1.EFE ..|... .. 320,927 |. 104.2080 |... . 270,000 |.. ....285,592 0 [ (5,388) |oeeeeeeeeen0 [0 e 5.000 |...... 2.801 ...10/30/2015 ...|....10/01/2025 ...
114894-VX-3 ..... BROWARD CNTY FL Rev Bond Cont Call . 1.EFE ..|... ..211,068 |. 104.1640 |... . 180,000 |.. ....189,565 O [ (3,200) [0 [0 5.000 |...... 2.97 ....10/30/2015 ...|....10/01/2026 ...
114894-VY-1 ... BROWARD CNTY FL Rev Bond Cont Call . |- LEFE L. .. 424,265 |. 103.8810 |... ..365,000 |.. ....383,311 0 e (6,295) |0 o0 e 5.000 |...... 3.081 ....10/30/2015 ...|....10/01/2027 ...
114894-VZ-8 ..... BROWARD CNTY FL Rev Bond Cont Call . .. 1.EFE ..|... .. 340,454 |. 103.6320 |... ..205,000 |.. ....309,085 O [ (4838) [0 [0 5.000 |...... 3.7 ....10/30/2015 ...|....10/01/2028 ...
114894-WV-6 ..... BROWARD CNTY FL Rev Bond Non Call .. 1.EFE ..|... .. 546,765 |. 104.2080 |... .. 460,000 |.. 486,564 O e (9179 |0 o0 e 5.000 |...... 2.801 ...10/30/2015 ...|....10/01/2025 ...
115065-D6-8 ..... BROWARD CNTY FL Rev Bond Cont Call . |- TEFE L ,155,630 |. 114.2550 |... ....6,126,912 JLUI PO ;- P Y FUUUUUUURURUUROR | [ IR | B RS 5.000 |...... 3.740 ....06/11/2022 ...|....07/01/2035 ...
14574A-AH-7 ... CARSON CA PENSN Rev Bond Non Call B .- 1.DFE ..|... .. 1,170,000 |...84.7760 |... s ....1,170,000 0 . 0 0 o0 e 2.635 |...... 2.635 ....06/11/2020 ...|....01/15/2030 ...
167593-KR-2 . CHICAGO IL 0'HAR Rev Bond Cont Cal | 2 .. 1.F FE .. 116,280 |. 100.0000 |. ..1,000,000 |. 000,000 .1,000,000 |.. .0 .0 .5.000 |......3.020 ....06/23/2015 .. 01/01/2023
167593-QF-2 . CHICAGO IL O'HAR Rev Bond Non Call . . .. 1.EFE .. 690,708 |. 102.9330 |. ..617,598 |. 600,000 .621,930 |.. .0 ..(10,469) |. .5.000 |......3.101 ...10/08/2015 .. 01/01/2025
167593-85-2 ..... |CHICAGO IL O'HAR Rev Bond MW ... 1 .1EFE .. ,010,000 |. 100.0000 |. ..1,010,000 |. .1,010,000 .1,010,000 |.. .0 .0 ......0.959 |......0.959 ....00/25/2020 .. 01/01/2023 ...
16772P-CR-5 ..... CHICAGO IL TRANS Rev Bond M ... A e [ 1.CFE Ll .. 1,410,000 |.. 87.0810 |... 1,227,842 |.... .1,410,000 |.. .... 1,410,000 0 . o0 o0 0 e 3.102 |...... 3.102 ...08/28/2020 ...|....12/01/2030 ...
196479-E6-2 ..... COLORADO ST HSG Rev Bond Cont Call ........ccovvuunveesfonn ne 2 e [ TAFE L .. 542,895 |. 100.0830 |... . 500,000 |.. 522,311 O [ (281 [0 [0 4.000 |...... 3.001 ....10/06/2017 ...|....05/01/2048 ...
207758-TY-9 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |... ... 2 ... .. 1.DFE ..|... ,212,080 |. 105.8780 |... .1,000,000 |.. ....1,061,123 0 [ (22,606) |.eeeeeeeeeen0 [0 e 5.000 |...... 2.541 ....10/02/2015 ...|....08/01/2026 ...
20775D-d0-5 ... CONNECTICUT ST H Rev Bond Non Call ... |- .G FE ... .. 657,920 |. 107.8690 |... ..525,000 |.. ....614,388 LU R ( [ (1N N N RPN | ) A 5.000 |...... 1.111 ...09/04/2020 ... |....07/01/2027 ...
249182-TF-3 ..... DENVER CITY & CN Rev Bond Cont Call .. |- 1.DFE ... .. 449,673 |. 112.2230 |... ..420,000 |.. ....449,369 0 [ (304) |0 o0 e 5.750 |...... 4.850 ....11/04/2022 ...|....11/15/2037 ...
283299-AL-9 ..... EL MONTE CA Rev Bond Cont Call ... .. 1.G FE ..|... .. 750,000 |...84.0030 |... ... 750,000 |.. O 0 o0 [0 3.002 |...... 3.002 ....06/10/2020 ...|....08/01/2031 ...
283299-AN-5 ... EL MONTE CA Rev Bond Cont Call ... |- 1.GFE L. 1,135,000 |...82.3020 |... .1,135,000 |.. .... 1,135,000 JLO N N | [ AP | B IR | B AU 3.202 |...... 3.202 ...06/10/2020 ... |....08/01/2033 ...
358082-HX-6 ..... FRESNO CA Rev Bond Non Call .... I .. 1.EFE ..|... . 103.8350 |... .1,850,000 |.. .... 1,903,827 LU R (YY) N N | N RPN | ) FN 6.550 |...... 5.997 ....00/21/2022 ...|....06/01/2029 ...
39081H-CP-5 ... GREAT LAKES MI W Rev Bond M .. 2 1EFE .. ...80.7520 |. . 480,000 ... 480,000 |.. .0 .2.315 |......2.315 ....06/05/2020 .. 07/01/2031
39081J-AG-3 ..... GREAT LAKES MI W Rev Bond Cont Call .. 2 .1EFE .. . 106.6200 |. A .1,300,000 1,407,777 .. .0 .5.000 |......2.511 ....10/14/2016 .. 07/01/2027
413890-DD-3 ... HARRIS CNTY-HOUS Rev Bond Cont Call 2 .2.BFE .. . 102.5650 |. .. 1,025,650 |. .1,000,000 1,082,029 |.. .0 .5.000 |......3.221 ....12/10/2014 .. 11/15/2029
413890-DE-1 ..... HARRIS CNTY-HOUS Rev Bond Cont Call ........cccevvuunnifonn nn -2 .2.BFE .. . 102.5550 |. 1,025,550 |. .1,000,000 1,031,111 |.. .0 .5.000 |......3.271 ....12/10/2014 .. 11/15/2030 ...
451290-LY-4 ..... [ IDAHO ST HSG & F Rev Bond Cont Call .......ccevevnnens fonn e .2 1FFE .. ,099,630 |. 100.9560 |. ..1,009,560 |. .1,000,000 1,006,644 |.. .0 ......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 ..|... .. 842,308 |. 115.3580 |... 807,506 |.... ... 700,000 |.. 833,612 O [ (8,691) |0 o0 e 5.000 |...... 2.731 ...04/01/2022 ...|....08/15/2035 ...
45130A-A0-8 ..... IDAHO ST HSG & F Rev Bond Cont Cal | N2 e 1B FE L .. 120,029 |. 113.3630 |... ... 100,000 |.. O e (1,222) |0 o0 e 5.000 |...... 2.761 ....04/01/2022 ...|....08/15/2037 ...
45471A-NL-2 ..... INDIANA ST FIN A Rev Bond Cont Call 2 e [ 1.CFE L ,787,805 . 104.0090 |... . .1,500,000 |.. JLO R V115 N N | N RN | ) AN 5.000 |...... 2.811 ....00/25/2014 ...|....12/01/2025 ...
45471A-NV-0 ... INDIANA ST FIN A Rev Bond Cont Call .. 2 ... .. 1.CFE ..|... ,181,230 |. 103.9150 |... 1,039,150 |.... .1,000,000 |.. O e (19,247) |0 e l0 e 5.000 |...... 2.921 ....09/25/2014 ...|....12/01/2026 ...
45528U-LZ-2 ..... INDIANAPOLIS IN Rev Bond Cont Call ... 2. FFE ... ,120,740 . 101.2480 |... 1,012,480 |.... .1,000,000 |.. 1,015,019 O e (14,512) |0 o0 e 5.000 |...... 3.459 ....09/17/2014 ...|....01/01/2029 ...
462467-M9-9 ..... 10WA ST FIN AUTH Rev Bond Cont Call 2 ... AFE ... ...97.1120 |... 3,068,739 |.... .3,160,000 |.. 3,424,757 0 [ (32,687) |0 [0 e 3.000 |...... 1.801 ...05/12/2021 ...|....07/01/2051 ...
462475-CJ-1 . IOWA ST FIN AUTH Rev Bond Cont Call 2 AFE .. . 114.4600 |. ..1,178,938 |. .1,030,000 1,213,679 |.. .0 .5.000 |......2.859 ....04/13/2022 .. 08/01/2036 ...
462590-LX-6 ..... IOWA ST STUDENT Rev Bond Non Call .. .FFE . . 105.0750 |. ..751,286 |. . 715,000 .753,374 |.. .0 .5.000 |......3.520 ....05/24/2018 .. 12/01/2026
48504N-CZ-0 ..... [KANSAS CITY MO | Rev Bond Non Call . FFE . ...99.3740 |. ..2,911,658 |. .2,930,000 .2,930,000 |.. .0 .1.075 |......1.075 ....10/15/2020 .. 03/01/2023
492279-CN-2 .| KERN CNTY CA PEN Rev Bond Non Call . 2.BFE. ...99.8900 |. ..639,296 |. . 640,000 .649,555 |.. .0 .4.880 |......2.446 ...12/18/2020 .. 08/15/2023
54627R-AN-0 . LOUISIANA ST LOC Rev Bond Sink ... . AFE .. ...93.1220 |. ..4,982,027 |. .5,350,000 .5,350,000 |.. .0 .. 4275 . 4,275 ....06/12/2022 .. 02/01/2036 ...
54811B-VR-9 ..... LOWER COLORADO R Rev Bond Cont Call .. 2 ... FFE ... 1,181,053 |. 111.8300 |... 1,017,653 |.... ... 910,000 |.. ....1,122,150 0 feeeennn(26,880) |oeeeeeeeeeen0 [0 e 5.000 |...... 1.630 ...10/02/2020 ...|....05/15/2034 ...
54811B-VS-7 ..... LOWER COLORADO R Rev Bond Cont Call .. I VAN FFE ... 1,445,562 |. 110.6910 |... .1,120,000 |.. ,375,001 O e (32,214) |0 0 e 5.000 |...... 1.700 ...10/02/2020 ...|....05/15/2035 ...
56042R-J2-9 ..... MAINE HLTH & HGR Rev Bond MW 2 ... EFE ... ..750,000 |...97.9370 |... ... 750,000 |.. 750,000 JLO I I | [ AP | B IR | B FOU 0.509 |...... 0.509 ....05/06/2021 ...|....07/01/2023 ...
56042R-J3-7 ..... MAINE HLTH & HGR Rev Bond MW .. 2. EFE ... .. 405,000 |...94.0550 |... ..405,000 |.. ....405,000 O o0 o0 [0 0.711 |...... 0.711 ....06/06/2021 ...|....07/01/2024 ...
562784-AJ-T7 ..... MANHATTAN BEACH Rev Bond MW .... 2 ... AFE ... .. 875,000 |...84.2070 |... . 875,000 |.. ... 875,000 JLO I N | [ AR | B ISR | B AU 2.021 |...... 2.021 ....04/29/2021 ...|....01/01/2029 ...
57420V-PA-5 ..... MARYLAND ST ECON Rev Bond Cont Cal | 2 e | LEFE L .. 325,155 |. 104.8230 |... ..275,000 |.. ....293,451 LU R (0160 N N | I RPN | ) A 5.000 |...... 2.921 ....02/25/2016 ...|....06/01/2031 ...
57420V-PF-4 ..... MARYLAND ST ECON Rev Bond Cont Cal | 2 .. 1.EFE ..|... .. 599,498 |. 105.2400 |... 526,200 |.... . 500,000 |.. ...536,411 0 [ (10,087) |0 [0 e 5.000 |...... 2.751 ...02/26/2016 ...|....06/01/2029 ...
575579-ZA-8 ..... MASSACHUSETTS ST Rev Bond Cont Call .. . .. 1.CFE ..|... . 105.7130 |... 565,565 |.... ..535,000 |.. 578,876 O [ (11,841 |0 [0 e 5.000 |...... 2.536 ....10/02/2015 ...|....07/01/2026 ...
57563R-RZ-4 ... MASSACHUSETTS ST Rev Bond Call ...... 2 .1.CFE .. ...90.2930 |. ..1,106,089 |. . 1,225,000 . 1,225,000 |.. .0 ......2.641 |......2.641 ....06/25/2021 .. 07/01/2037 ...
57587G-FS-9 ..... MASSACHUSETTS ST Rev Bond Cont Call ..... 2. .. 1.BFE ..|.. .. 1,200,036 )...97.0290 |........o...e. 1,057,616 |.... .1,090,000 |. ....1,182,134 O e (11,526) |0 o0 3.000 |...... 1.778 ...05/07/2021 ...|....12/01/2050 ...




A=

ANNUAL STATEMENT FOR THE YEAR 2022 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 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
592647-CY-5 ... MET WASHINGTON D Rev Bond Cont Call .......cocevvvvunn foen ven] nnnnns 2 i LADFE o 1,233,857 |. 104.5020 |.............. 1,128,622 |...onee 1,080,000 [....oeerennnn 1,153,234 [0 et (18,176) |0 o0 e 5.000 |...... 3.070 ....04/20/2018 ...|....10/01/2031 ...
592647-FJ-5 ... MET WASHINGTON D Rev Bond Cont Cal | 2 e | 1D FE Ll . 105.0750 |... .2,350,000 |.. 2,578,045 |oiiiiiiieenn0 e (35,679) [0 [0 e 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 ... 77.7580 |... ... 670,000 |.. IR | N AR | N RN 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 . 104.3770 |... 1,000,000 |-..eeneeeenn. 1,087,472 [0 e (14,657) [.ooeeeeeeneeeen0 e s 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 . 102.8760 |.............. 1,183,074 |.............. 1,150,000 |.............. 1,185,665 |...........00....0 [ooennne (19,561) [ovvvvvvvinnnnnnn0 0 s 5.000 |...... 3.161 ....10/23/2014 ...|....10/01/2028 ...
59447P-IN-4 ... MICHIGAN ST FIN Rev Bond Cont Call ... 2 ... .. 1.EFE ..|... . 102.7250 |... . . ....1,009,753 o (6,183) |oeeeeeieeeeeen0 [0 | 5.000 |...... 4.322 ...08/28/2014 ...|....07/01/2031 ...
60416S-MZ-0 ..... MINNESOTA ST HSG Rev Bond Cont Call .. I VAN .. 1.B FE ..|... .. 184,005 |...98.9720 |... 173,201 |.... ... 175,000 |.. 177,623 [ooveveiieneee0 o (998) [0 feinnl0 s 3.500 |...... 2.874 ....11/25/2015 ... |....01/01/2046 ...
60416T-FM-5 ..... MINNESOTA ST HSG Rev Bond Cont Cal | 2 ... .. 1.BFE ..|... ,827,150 |...96.9910 |... ..6,023,141 |.... .6,210,000 |.. 6,729,054 |oeiieiiininnn 0 e (64,075) [0 [0 e 3.000 |...... 1.803 ...05/20/2021 ...|....01/01/2052 ...
605350-XL-9 ..... MISSISSIPPI ST H Rev Bond Cont Call .. 2 1AFE .. 260,194 |...97.1740 |. ..228,359 | .255,430 |.. .3.000 |......1.745 ...01/13/2021 .. 12/01/2050
62620H-EB-4 ..... MUNI ELEC AUTH O Rev Bond Cont Call .. 2 1EFE .. 191,832 |. 111.0930 |. ..194,413 |. 191,171 |.. .5.000 |......3.830 ....06/30/2022 .. 07/01/2034
62620H-EC-2 ..... MUNI ELEC AUTH 0 Rev Bond Cont Cal | 2 .1EFE .. ,281,913 . 109.2950 |. .. 1,284,216 |. 1,277,731 |.. ......5.000 |......3.890 ....06/30/2022 .. 07/01/2035 ...
63609Y-AA-6 ..... NATIONAL FIN AUT Rev Bond Non Call ... .. 1.G FE ..|... ,150,447 |. 101.8130 |... 3,079,843 |.... . . 387,787 0 e (12,710) [0 [0 e 4.000 |...... 3.301 ...08/30/2022 ...|....12/01/2028 ...
646067-EK-0 ..... NEW JERSEY ST ED Rev Bond Non Call .... I .. 1.AFE ..|... ,113,254 |. 119.3070 |... 1,145,347 |.... . 960,000 |.. 1,105,248 el 0 e (8,007) [0 [0 e 5.000 |...... 3.091 ....06/18/2022 ...|....03/01/2032 ...
64613A-AC-6 ..... NEW JERSEY ST HS Rev Bond Cont Call .. 2 e | 1.CFE Ll ,368,855 |. 101.5530 |... 2,244,321 |.... .2,210,000 |.. 2,315,814 [0 e (12,497) [0 [0 4.500 |...... 3.740 ....06/15/2018 ...|....10/01/2048 ...
64971P-KD-6 ..... NEW YORK CITY NY Rev Bond Cont Call 2 e | LEFE L ...87.9350 |... 814,022 0 [ (2,804) |0 [0 3.000 |...... 2.560 ...09/24/2020 ...|....03/01/2036 ...
64971X-W7-9 ..... NEW YORK CITY NY Rev Bond Cont Call N2 e | LA FE L . 113.1400 |... ....395,894 |0 e (1,472) |0 [0 5.000 |...... 3.570 ....06/30/2022 ...|....08/01/2036 ...
64971X-WA-2 ..... NEW YORK CITY NY Rev Bond Cont Call 2 e [ TAFE L . 101.2720 |.........e.... 374,706 |ooeennneennnn. 370,000 [oiiiiiinnnnnnns 423,103 |ooeveeneneennnnn0 oo (6,202) |0 feiinl0 s 4.000 |...... 2.010 ....10/29/2020 ...}|....11/01/2035 ...
64972H-1I0-1 ..... NEW YORK CITY NY Rev Bond Cont Call 2 e | 1.CFE Ll . 105.6300 |... 1,342,984 |0 e (25,475) [0 [0 e 5.000 |...... 2.810 ...06/18/2015 ...|....07/15/2026 ...
64990B-MY-6 ..... NEW YORK ST DORM Rev Bond Cont Cal | I VAN .. 1.G FE ..|... . 104.4040 |... 240,129 |.... 238,802 |oeveiiiiiiennnn0 [ (B,577) el 0 [0 5.000 |...... 3.281 ....06/05/2015 ...|....05/01/2026 ...
64990B-NT-6 ..... NEW YORK ST DORM Rev Bond Cont Call .. 2 1.G FE .. . 103.8200 |. ..311,460 |. .310,525 |.. .5.000 |...... 3.421 ....06/05/2015 .. 05/01/2027
64990F-W6-7 ..... NEW YORK ST DORM Rev Bond Cont Call .. 2 .1.BFE .. . 111.0280 |. ..4,230,167 |. . 4,465,424 |.. .5.000 |......2.860 ....03/16/2022 .. 03/15/2037
658290-FC-3 . NORTH CAROLINA S Rev Bond Cont Call 2 .1.BFE .. . 118.2570 |. ..2,181,842 |. L2,122,241 |.. .5.000 |......3.130 ....05/06/2022 .. 05/01/2033
658290-FD-1 NORTH CAROLINA S Rev Bond Cont Call -2 1.B FE .. . 117.5850 |. .. 1,581,518 |. 1,542,419 |.. K . .5.000 |......3.170 ....06/06/2022 .. 05/01/2034 ...
658909-C5-3 ..... [NORTH DAKOTA ST Rev Bond Cont Call . .2 1.B FE .. ...97.0880 |. .. 1,597,098 |. . 1,645,000 1,780,621 |.. . . ......3.000 |......1.819 ...05/14/2021 .. 01/01/2052 ...
662850-2T-6 ..... N TX TOLLWAY AUT Rev Bond Cont Call .. 2 e | LEFE L . 101.3500 |.......oennnns 6,815,788 |.... .6,725,000 |.. ... 7,522,048 O [ (124,267) |oveeeeeinnl0 o0 e 4.000 |...... 1.901 ...10/02/2020 ...|....01/01/2036 ...
677525-WV-5 ..... OHIO ST AIR QUAL Rev Bond Non Call . o 2B FE Ll ...99.8420 |... 220,000 |oeeerrnnneeeennn220,000 foeenieeenninenn0 o0 0 [0 e 4.250 |...... 4.250 ....06/20/2022 ...|....11/01/2039 ...
67886M-TE-9 ..... OKLAHOMA ST HSG Rev Bond Cont Call . 2 e [ TAFE L . 100.3150 |... .2,660,000 |..............2,839,408 [.......coooeernnn0 Jornnnnnn (22,189) [oiiniinnnn 0 el e 4.000 |...... 2.948 ...04/22/2020 ...|....03/01/2050 ...
678908-4C-5 ..... OKLAHOMA ST DEV Rev Bond Non Call .. o | LA FE L ...94.7850 |... 1,015,000 |-..eenieeeeen 1,015,000 [oeeeeniieeein0 vl 0 [0 0 s 3.877 |...... 3.877 ....08/19/2022 ...|....05/01/2037 ...
709178-U9-2 ..... PENNSYLVANIA ST Rev Bond Cont Call . 2 e TG FE L . 105.9410 |... .1,580,000 |.. 0 e (22,282) |0 o0 e 5.000 |...... 3.310 ....05/15/2018 ...|....05/01/2033 ...
709225-AP-1 ..... PENNSYLVANIA ST Rev Bond Cont Call . 2 ... .. 1.DFE ..|... . 112.3520 |... 449,408 |.... . 400,000 |.. ....497,348 JU Y O (11,397) [eeeeeeeeeieee 0 e s 5.000 |...... 1.700 ...09/23/2020 ...|....12/01/2034 ...
709225-AQ-9 ..... [PENNSYLVANIA ST Rev Bond Cont Call . 2 .1.DFE .. . 111.5310 |. .. 446,124 |. . 400,000 495,677 |.. . (11,176) | .5.000 |......1.750 ....00/23/2020 .. 12/01/2035 ...
717817-UB-4 ..... PHILADELPHIA PA Rev Bond Cont Call . 2 1FFE .. . 104.9130 |. ..708,163 |. . 675,000 736,482 |.. ..(12,639) |. .5.000 |......2.830 ....12/15/2017 .. 07/01/2029
71783D-CF-0 ..... PHILADELPHIA PA Rev Bond Cont Call MW 2 1FFE .. ...81.2060 |. .. 3,435,014 |. . 4,230,000 . 4,283,550 |.. ... (5,640) |. .3.080 |......2.907 ....04/29/2021 .. 04/15/2034
720175-A3-2 ..... PIEDMONT SC MUNI Rev Bond Cont Call .. 2 . 1.GFE .. . 101.7080 |. .. 2,415,565 |. .2,375,000 .2,739,619 |.. . .. (41,781) | .4.000 |......1.921 ....10/14/2021 .. 01/01/2034
735000-TP-6 ..... PORT OF OAKLAND Rev Bond MW .......... 2 .1EFE .. ...87.0210 |. . 630,000 ... 630,000 |.. O ......1.667 |......1.667 ....11/20/2020 .. 05/01/2027 ...
735240-X2-4 ... PORT OF PORTLAND Rev Bond Cont Call 2 e [ 1D FE L . 105.9330 |... .3,000,000 |.. 103,586,851 [oiieiiiiel0 e (71,341 [0 [0 e 5.000 |...... 2.161 ...09/24/2020 ...|....07/01/2035 ...
751073-KJ-5 ..... RALEIGH DURHAM N Rev Bond Non Call . .. 1.DFE ..|... . 103.6820 |... ..545,000 |.. 22568,850 |eeveiiiiiinnnn0 e (9,730) |0 [0 5.000 |...... 3.041 ....06/05/2015 ...|....05/01/2025 ...
762323-AY-9 ..... RHODE ISLAND ST Rev Bond Non Call .. |- 1.CFE ..|... . 104.4880 |... ..520,000 |.. L B81517 0 [ (20,746) |0 [0 5.000 |...... 0.880 ...05/13/2021 ...|....12/01/2025 ...
762323-AZ-6 ..... RHODE ISLAND ST Rev Bond Non Cal | ... 1.CFE ..|... . 105.6360 |... . 140,000 |.. 161,271 |0 [ (5,298) |0 [0 5.000 |...... 1.030 ....06/13/2021 ...|....12/01/2026 ...
785849-WZ-9 ..... SACRAMENTO CA CI Rev Bond Cont Call .. |- 1.DFE ... . 106.5570 |... ..525,000 |.. 554,983 o0 e (971) |0 [0 5.000 |...... 2.941 ...09/30/2015 ...|....12/01/2027 ...
786091-AD-0 ..... SACRAMENTO CNTY Rev Bond Non Call Sink .... .- LEFE ... . 100.3910 |... ..140,031 |.. o 140,006 |oeevenniiiiennnn0 [ 39 0 0 5.730 |...... 5.760 ....09/11/2012 ...|....08/15/2023 ...
786091-AG-3 ..... SACRAMENTO CNTY Rev Bond MW oo |- 1LEFE ). . 104.3810 |... 704,572 |.... . 675,000 |.. 671,168 |0 1,299 0 0 7.250 |...... 7.4% ...10/17/2013 ...|....08/01/2025 ...
794678-DC-6 ..... SALES TAX SECURITIZATION CORP Rev Bond MW Call .... |- 1.DFE ... ...97.3090 |... 316,254 |.... ..325,000 |.. ....325,000 IR | N N | B RN 2.225 |...... 2.225 ....01/17/2020 ...|....01/01/2024 ...
79467B-EG-6 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call . .. 1.DFE .. . 110.0890 |. ..511,914 |. ..465,000 .590,466 |.. .. (14,704) |. ......5.000 |......1.420 ....12/10/2021 .. 01/01/2031 ...
79467B-EJ-0 ..... SALES TAX SECURITIZATION CORP Rev Bond Non Call ... .. 1.DFE ..|.. 1107130 [oiieeennnnns 2,352,651 |.... .2,125,000 |. ....2,783,326 (60,122) |..ovvvvvvvnnnnnn0 o0 e, 5.000 |...... 1.630 ...12/10/2021 ...|....01/01/2033 ...
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795576-FL-6 ..... SALT LAKE CITY U Rev Bond Non Call .........ceunvnnns LFFE L 503,910 . 106.1450 |.................451,116 | 425,000 |......ceevnnnnnn 62,198 ocennininiiinnnl0 [ (7,630) |0 feininnnl0 s 5.000 |...... AL N (VN I R, 10,625 [...ccevvennnnns 21,250 |....02/09/2017 ...|....07/01/2027 ...
795677-AF-0 ..... Salt Lake Cnty UT Rev Bond Cont Call Sink ... e 1A .. 443,825 |. 104.5810 |... .. 410,000 |.eevvnnieeeenn. 410,000 feenneeeiniieeeni0 o0 0 o0 e 5.400 ....10/13/2009 ...|....02/15/2028 ...
796242-88-5 ... SAN ANTONIO TX A Rev Bond Cont Call |- TEFE L 1,201,621 |. 103.5510 |..............1,107,9% |.............. 1,070,000 |.............. 1,107,564 [......ccccoeeenn0 Jovnnneen s (14,132) [0 el e 5.000 ...07/16/2015 ...|....07/01/2027 ...
796839-BP-2 ..... San Bernardino CA Rev Bond MW 12.58P Sink ... .. 1.BFE ..|... ... 94,760 |. 100.5320 |... . eeerreneeeeennnn 90,331 [0 e (B44) |0 0 6.020 ....09/11/2012 ...|....08/01/2023 ...
798111-GG-9 ..... SAN JOAQUIN HILL Rev Bond Cont Call | 1R FE L .. 556,990 |. 104.7710 |... . 500,000 |.. L513,128 0 [ (6,097) 0 [0 5.000 ....10/23/2014 ...|....01/15/2029 ...
798170-AJ-5 ..... SAN JOSE CA REDE TAX ALLOCATION B .. 1.CFE ..|... 1,890,000 |...94.1270 |... .1,890,000 |.. ,890,000 [.ooeeeeeiiieeen0 el [0 0 3.176 ...12/08/2017 ...|....08/01/2026 ...
83756C-FR-1 ..... SOUTH DAKOTA ST Rev Bond Cont Call Sink ... I VAN 1.AFE ..|... .. 112,736 |...99.6970 |... ... 105,000 |.. 105,770 |ovvvenneveeennn0 foeiiiiiica(901) |0 [0 s 4.000 ....04/08/2014 ...|....11/01/2044 ...
83756C-H5-7 ..... SOUTH DAKOTA ST Rev Bond Cont Cal | 2 ... .. 1.AFE ..|... .. 493,420 |...97.2070 |... ..445,000 |.. 484,098 |0 e (4,968) |0 [0 3.000 ...01/13/2021 ... |....11/01/2051 ...
880461-HR-2 ..... TENNESSEE HSG DE Rev Bond Discrete Call 2 .1.BFE .. . 74,817 |...98.7670 |. 70,000 .. 71,981 |.. .3.500 |.. ....04/14/2016 .. 01/01/2047
880461-SC-3 ..... TENNESSEE HSG DE Rev Bond Cont Cal | 2 1.B FE .. . 100.0100 |. . 175,000 182,69 |.. .4.000 |.. ....11/09/2017 .. 07/01/2048
882669-BT-0 ..... TEXAS ST PUBLIC Rev Bond Non Call .. . .. 1.BFE .. ...91.5760 |. .1,920,000 ,920,000 |.. ......0.663 |.. ....12/11/2020 .. 02/01/2025 ...
88283K-AW-8 ..... TEXAS ST TRANSPR Rev Bond Cont Call .. N2 e [ 1GFE L . 101.1680 |... ... 700,000 |.. 17,524 oo 0 e (10,339) [0 o0 e 5.000 ...01/22/2015 ...|....08/15/2033 ...
914437-8U-3 ..... UNIV OF MASSACHU Rev Bond Non Call . I .. 1.CFE ..|... . 106.4300 |... .1,000,000 |.. ,071,839 |ovvenviiiinnnnd0 o (24,288) |vneccceennl0 [0 e 5.000 ...01/20/2017 ...|....11/01/2025 ...
914437-W-8 ..... UNIV OF MASSACHU Rev Bond MW 2 ... .. 1.CFE ..|... ..780,000 |...96.8450 |... ... 780,000 |.. 780,000 PPN | B AR | N IS 0.562 ....10/08/2020 ...|....11/01/2023 ...
914713-82-9 ..... UNIV OF NORTH CA Rev Bond Cont Call .. I VAN 1.AFE. ..870,616 |. 115.5600 |... . 765,000 |.. ....864,722 (5,894 [0 0 5.000 ....06/17/2022 ...|....12/01/2036 ...
928104-Mi-5 ..... VIRGINIA ST SMAL Rev Bond Cal | 2 ... 1.F FE . ...95.4220 |... . 815,000 |.. ....880,515 e (8,467) |oeeenieeeeeenn0 [0 | 4.000 ....10/07/2020 ...|....01/01/2036 ...
928104-MY-1 ..... VIRGINIA ST SMAL Rev Bond Cal | I VAN 1.F FE . ...93.4590 |... ..575,000 |.. 817,902 |0 [ (5,270) |0 [0 4.000 ....10/07/2020 ...|....01/01/2038 ...
93978H-PS-8 ... WASHINGTON ST HL Rev Bond Non Call . . 104.0910 |... 936,819 |.... . 900,000 |.. 938,626 |.eevineeeeennn0 e (14,612) |0 [0 5.000 ...10/08/2015 ...|....07/01/2025 ...
958644-AB-2 WSTERN MI UNIV H Rev Bond Non Call . ...98.9660 |... 489,882 |.... ..495,000 |.. ....546,904 |.oeiiiiiiinnnn0 e (8,029) |0 [0 4.750 ...02/07/2020 ...|....11/15/2028 ...
976595-FK-9 . WISCONSIN CENTER Rev Bond Call ... ...67.2700 |. ..608,794 |. ..905,000 671,389 |.. .0.000 |.. ....10/30/2020 .. 12/15/2032 ...
976595-FN-5 . WISCONSIN CENTER Rev Bond Cal | ...60.4860 |. ..604,860 |. .1,000,000 685,078 |.. .0.000 |.. ....10/30/2020 .. 12/15/2034 ...
976595-FP-8 ..... [WISCONSIN CENTER Rev Bond Call ... ...53.7620 |. ..180,103 |. ..335,000 .210,856 |.. .0.000 |.. ....10/30/2020 .. 12/15/2036 ...
976904-Y2-2 ..... [WISCONSIN ST HSG Rev Bond Cont Call ...96.7400 |. ..570,766 |. ..590,000 .590,000 |.. .....0.400 |......0. . ...05/05/2021 .. 05/01/2045 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 138,605, 740 137,525,031 146,433,596 XXX XXX XXX 1,982,568 4,275,089 XXX XXX
313200-CA-9 . FHLMC Pool SD8165 MBS 1.4 .. ... 77.2420 |. ..3,726,519 |. . 4,824,456 .4,601,907 |.. .1.500 |.. . 66,336 |....01/06/2022 .. 09/01/2061 ...
3132GV-B3-5 ..... [FHLMC Pool Q09658 MBS 1.A .. ...93.7930 |. ..840,423 .865,242 |.. .3.500 |.. . 29,415 |....11/03/2015 .. 07/01/2042
3132M7-HF-8 ..... FHLMC Pool 026830 MBS 1.4 .. ...96.0120 |. ..315,201 .331,610 |.. .4.000 |.. . 12,608 |....06/30/2014 .. 06/01/2044 ...
3133AE-N8-3 ..... [FHLMC Pool QB7615 MBS ... 1.A .. ...83.0570 |. . 610,741 .620,930 |.. ......2.000 |.. . 12,215 |....09/02/2021 .. 01/01/2051 ...
3133KL-$5-7 ..... FHLMC Pool FR RA5040 MBS .. LA ...81.7470 |... .2,898,310 |.. 02,832,093 [oeniiiiiiinnn0 i 1,485 [0 0 2.000 . 48,305 |....01/31/2022 ...|....04/01/2051 ...
3133L7-4L-8 ..... FHLMC Pool RC1727 MBS LA ...89.3080 |... . 2,257,260 |.. 2,344,024 o0 e (10,447 |0 [0 2.000 . 45,145 |....12/15/2020 ...|....12/01/2035 ...
3136AN-CN-7 ..... FNMA FHR 2017-26 CG RMBS .. LA ...97.1670 |... L375,719 374,561 [0 [ 228 [0 [0 e 3.500 . 13,150 |....11/27/2018 ...|....07/25/2044 ...
3136B3-BA-7 ..... FNVA FNR 2018-80 GD RMBS .. LA ...94.7810 |... 353,179 e 350,918 [0 e (165) [0 o0 e 3.500 ... 12,361 |....09/21/2018 ... |....12/25/2047 ...
3138L9-H3-9 ..... FNVA Pool AN8349 MBS LA ...94.1810 |... 5,231,335 v 5,340,110 [0 e (26,615) [0 el 2.980 .. 158,089 |....07/08/2019 ...|....04/01/2027 ...
3140HR-RP-0 ... FNVA Pool BLO493 MBS .... LA ...96.8770 |... .2,500,000 |.. 2,630,721 [0 e (22,720) [0 o0 e 3.780 . 95,813 |....05/31/2019 ...|....11/01/2028 ...
3140HI-X2-3 ..... [FNMA Pool BL5196 MBS . 1.4 .. ...87.3710 |. ..781,527 |. ..894,491 ....901,909 |.. .2.600 |.. . 23,580 |....01/02/2020 .. 12/01/2031 ...
3140KY-BS-2 ..... FNVA Pool BR0948 MBS . 1.A .. ...81.7820 |. .. 2,538,999 |. . 3,104,602 . 2,657,941 |.. .2.000 |.. . 31,046 |....06/17/2022 .. 04/01/2051
31400E-30-3 . FNVA Pool CA7106 MBS . 1.4 .. ...82.0370 |. ..813,380 |. ..991,485 .1,006,964 |.. .2.000 |.. . 19,830 |....08/31/2021 .. 09/01/2050
31400G-N0-6 . FNVA Pool CA8498 MBS . 1.A .. ...85.6050 |. ..1,871,004 |. .2,185,636 .2,012,851 |.. .2.500 |.. . 36,427 |....04/21/2022 .. 01/01/2051
31400L-D2-9 ..... [FNMA Pool FN CB1020 MBS 1.4 .. .. 81.6710 |. ..2,000,073 |. 2,477,319 |.. ......2.000 |.. . 48,979 |....06/30/2021 .. 07/01/2061 ...
3140X4-DE-3 ..... FNMA Pool FM1000 MBS LA ...89.3420 |......ooennnns 3,885,509 |.... en 4,590,004 |...iiiiiiiienn0 e (2,705) [0 [0 e 3.000 .. 130,470 |....04/29/2021 ... |....04/01/2047 ...
3140XG-WP-0 ..... FNMA Pool FS1553 MBS ... LA ...85.8720 |......ouunnnns 1,509,703 |.... 1,622,926 [onneiiiinnennnl0 it 1,367 o0 o0 2.500 . 29,301 |....04/21/2022 ...|....11/01/2050 ...
31418D-411-9 ..... FNVA Pool MA4436 MBS .... LA L 77.2360 |ooeeeennnnnnns 3,720,309 |.... 4,595,221 [0 i 5,736 [0 o0 e 1.500 . 66,231 |....01/06/2022 ...|....10/01/2051 ...
31418D-FQ-0 ..... FNVA Pool MA3774 MBS .... LA ...88.6530 |... 233,394 0 e (86) |0 [0 3.000 ....09/19/2019 ...|....09/01/2049 ...
31418D-FS-6 ..... FNVA Pool MA3776 MBS .... N LA ...94.9860 |... .. e T17762 a0 e (170) |0 [0 4.000 ....08/09/2019 ...|....09/01/2049 ...
31418D-GL-0 ..... FNMA Pool MA3802 MBS .........cooeevevveunniiiiinnnnnnneneafons von | unnnns 4. LA ...88.4930 |................. 433,042 |l 489,352 [ 493,229 [0 e (104 [0 0 3.000 ...09/13/2019 ... |....10/01/2049 ...
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31418D-KT-8 ..... FNMA Pool MA3905 MBS .........cevuvvivvimmnnnrniinnnnnnnsfoes ven | s 4 s LA e 1,009,362 |...88.4720 |.................883,207 [.ccoeririnnnnnns 998,287 |...oeeeevennn 1,008,841 |oeeenvviinnnnnd fovriiiinenn (340) vl o0 e 3.000 |...... 2.817 ....12/19/2019 ... |[....01/01/2080 ...
31418D-SH-6 ..... FNVA Pool MA4119 MBS .... 1.A ... 1,235,695 |...81.9720 |... 1,218,747 |.. e 1,285,168 o0 e (832) [0 [0 2.000 |...... 1.828 ....09/09/2021 ...|....08/01/2050 ...
31418D-YZ-9 ..... FNVA Pool MA4327 MBS .... 4. LA e .. 1,770,406 |...88.0200 |... .. 1,476,807 |.... 1,677,799 |.. 1,767,604 a0 360 [0 o0 3.000 |...... 2.121 ....04/29/2021 ...|....05/01/2051 ...
31418D-2X-3 ..... FNMA Pool MA4357 MBS .......cceeunereemmmnnnreemnnnnnanaefons von | nnnees 4 . L LA e 3,470,389 [...88.0120 [.............. 2,894,711 | 3,288,981 [....covnnnnnns 3,464,833 |.....ooevveennn0 o520 |0 o0 3.000 |...... 2.185 ...04/29/2021 ...|....05/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 49,279,412 | XXX 42,426,043 49,349,784 49,078,082 XXX XXX XXX XXX
S137FL-TL-2 ... FHLMC FHUS KFB0 A CMBS ....evvvniiviiiiiiiviiiiieeeees oo ven | s 4 s e LA e 603,118 1...99.1700 |........0vvvnnenn 598,112 |ouveeiiiiiinnnn 603,118 |..cevvennns 603,118 |.ovvvviiieeeenn0 [0 fcinl0 0 4.2% |...... 4.332 ...03/19/2019 ... |....02/25/2026 ...
3137H2-7L-2 ..... FHLMC FHUS K131 A1 CMBS ... 4 | LA FE L .. 805,529 |...84.7570 |... +0805,395 |eeeiiieeennnn0 e (101) o0 [0 1.158 |...... 1.147 ....09/08/2021 ...|....01/25/2031 ...
3137H2-AD-6 ..... FHLMC FHLMC K131 A2 CMBS .. 4 [ TAFE L .. 952,688 |...81.5810 |... 949,073 0 [ (2811) 0 [0 1.853 |...... 1.510 ....09/08/2021 ...|....07/25/2031 ...
3137H2-NE-O ..... FHLMC FHUS K745 A2 CMBS ... 4 | LA FE L .. 1,400,737 |...85.9320 |eeeuunnnnnnnn 1,168,675 |.... e 1,393,185 [0 e (5,946) [0 o0 e 1.657 |...... 1.190 ...09/14/2021 ...|....08/25/2028 ...
3137H4-RF-9 ..... FHLMC FHUS K1522 A1 CMBS .. i L 1.4 .. .. 2,666,001 |...80.0740 |.............. 2,135,004 |.... 002,665,678 |oniiiiiinnennn0 i (A15) 0 0 1.912 |...... 1.903 ....12/01/2021 ...|....11/25/2035 ...
3137H4-S8-4 ... FHLMC FHLMC KSG2 A2 CMBS .. 4 e A .. 1,109,461 |...82.7920 |... e 1,106,906 |...oeeeennnnnnn0 e (2,454) |0 o0 e 2.091 |...... 1.830 ....12/07/2021 ...|....11/25/2031 ...
3137H5-Y9-2 ... FHLMC FHLMC K142 A2 CMBS .. 4 .| LAFE L. ...4,628,306 |...84.3610 |... ....4,633,165 |0 4,859 0 0 2.400 |...... 2.568 ...02/16/2022 ... |....05/25/2032 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue rcial Mortgage-

Backed Securities 12,165,930 [ XXX 10,202,453 12,144,977 12,156,520 0 (6,868) 0 0 XXX XXX XXX 20,126 228,131 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 212,746,496 | XXX 191,234,236 199,019,792 207,668, 198 0 (1,394, 366) 0 0 XXX XXX XXX 2,104,592 5,635,031 XXX XXX
010392-FX-1 ..... ALABAMA POWER CO Corp Note Call MW .......coovuvvvieisfors e nnnnns 2 i L EFE e 2,633,182 [...86.4400 |.............. 2,217,694 |....covvennnn. 2,635,000 |....ccvvunnnns 2,633,324 |..oovviinnnnnnn0 e 142 [0 0110080050 . 3.058 ....03/02/2022 ... |....03/15/2032 ...
023608-AJ-1 ..... AMEREN CORP Corp Note MW Call N L .. 2.AFE ..|... ...88.6930 |... ..950,000 |oeevrrunneeeennn 948,216 [oeiiieinnenn0 e 189 [0 k00002080500 |- 3.527 ....08/31/2020 ...|....01/15/2031 ...
03027X-BW-9 ..... AMERICAN TOWER Corp Note Call MW 2 .2.CFE .. ...80.4570 |. .3,000,000 L4113 ....03/29/2022 ..
03040W-AV-7 ..... AMERICAN WATER Corp Note Call MV 2 L2.AFE .. ...82.9010 |. .1,300,000 .3.624 ....07/31/2019 ..
03076C-AL-0 ..... AMERIPRISE FINL Corp Note Call MW .. 2 1.6 FE .. ...97.1450 |. ..935,000 ......4.503 ....06/10/2022 .. .
03740L-AC-6 ..... AON CORP/AON GLO Corp Note Call MW . N2 e [ 2.AFE L 1,673,677 |...81.9060 |... 1,675,000 |.. . 1,673,804 |oieieiiiie 0 e 118 [0 k0 ]ll12.600 - 2.609 . 1172972021 ... |....12/02/2031 ...
040555-CF-9 ... ARIZONA PUB SERV Note - Non Call ... I .. 1.G FE ..|... 2,806,304 |...95.8340 |... .2,925,000 |.. 22,808,615 [ooeeiiiinnnnn0 v 2311 [0 000050625 . 6.150 ...09/27/2022 ...|....05/15/2033 ...
04352E-AA-3 ..... ASCENSION HEALTH Corp Note Call MW . N2 e 1B FE L ...85.9300 |... 145,000 |oeeevnnnieeeennn 149,136 [0 e (577) [0 o0l 2.532 | 2.069 ....08/25/2021 ...|....11/15/2029 ...
045054-AN-3 ... ASHTEAD CAPITAL Corp Note Call MW Prv Plc .......... [oen ... 2 e [ 2.0 FE L ...85.4600 |... 01,045,000 |.oevennennnnnn 1,045,172 [0 e (59) [0 0l 10500 . 1.494 ...08/04/2021 ...|....08/12/2026 ...
04505A-AA-7 ..... ASHTEAD CAPITAL Corp Note Call MW Prv Plc .......... [oen ... 2 ... .. 2.CFE ..|... ...95.9390 |..eeevnunineennn 714,746 |ooeeneeeenn . 745,000 [oeeeeennne e 742,689 o0 e 70 |0 [0 0050500 . 5.542 ....08/05/2022 ...|....08/11/2032 ...
05348E-AV-1 ..... AVALONBAY COMMUN Corp Note Call MW ... 2 e TG FE L ...96.3890 |.......cooeeennnn 722,918 |oiiiniiiinnnnn 750,000 [oiiiiiinnnnnnn 749,639 |eniiniiiiinnnl0 [ 141 0 [0 )0 30450 L 3.471 ...05/06/2015 ...|....06/01/2025 ...
06051G-GF-0 ..... BANK OF AMER CRP Corp Note Call MW ... N2 e [ 1GFE L ...93.4540 |... e 3,992,769 |oiieieeiiienn0 e 12,830 [0 feeeinl0 13824 ) 5.306 ....09/22/2022 ...|....01/20/2028 ...
06051G-KY-4 ..... BANK OF AMER CRP Corp Note Call MW 2. .. 1.G FE ..|... ...95.2340 |... 1,874,975 o0 2,338 [0 00000050015 ) 5.816 ....00/27/2022 ...|....07/22/2033 ...
09261B-AD-2 ..... BLACKSTONE HLDGS Corp Note Call MW Prv Plc 2 1.E FE .. ...73.7050 |. . N .205,503 |.. .5.357 ....00/22/2022 .. 01/30/2032
10112R-BA-1 ... BOSTON PROP LP Corp Note Call MW 2 L2.AFE .. ...92.9000 |. ..255,475 | 300,006 |.. .2.756 ....08/08/2019 .. 12/01/2028
101137-BA-4 ..... BOSTON SCIENTIFC Corp Note Call M . 1 L2.AFE .. ...85.6520 |. .. 3,426,080 |. . 4,044,682 |.. .2.479 ....04/29/2021 .. 06/01/2030
110122-D0-8 ..... BRISTOL-MYERS Corp Note Call MV ........cccevvunnvrines foun e 1 1.F FE .. ...79.2820 |. ..1,030,666 |. . 1,257,407 |.. .1.901 ....10/04/2021 .. 11/13/2030 ...
11120V-AK-9 ... BRIXMOR OPERATIN Corp Note Call MW REITS .....eeeeeecfenn ooe . .. 2.CFE .. ...82.7040 |. ..5,789,280 |. .7,000,000 .6,221,634 |.. ......4.664 ...05/06/2022 .. 04/01/2028 ...
114259-AW-4 ..... BROOKLYN UNION Corp Note Call MW Prv Plc .. 2 e [ 2AFE L ...93.7620 |... 2,625,336 |.... .2,800,000 |.. 2,799,074 |oeeevevviennnn0 oo 31 0 [0 )L 4.866 . 4.870 ....08/03/2022 ...|....08/05/2032 ...
125720-AK-1 ... CME GROUP INC Corp Note Call MV .. ]2 eeeeeeees | 1D FE L ...84.0410 |... .6,105,000 |.. 26,086,722 |ooeeeeeinennl0 e 1,441 0 0]l 20650 . 2.687 ...03/01/2022 ...|....03/15/2032 ...
14040H-CN-3 ..... CAPITAL ONE FINL Corp Note Call .. 2. .. 2.AFE ..|... ...85.6900 |... 1,100,000 |ooevenneennnn.. 945,495 [0 i 4,698 [0 00000030273 | 5.688 ....00/22/2022 ...|....03/01/2030 ...
141781-BM-5 ... CARGILL INC Corp Note Call MW Prv Plc .. e | LFFE L ...82.5630 |... .3,490,000 |-..vnnneenn 3,499,083 [oiiiiiiiee 0 e (1,181 [0 0 2,125 | 2.085 ....04/21/2020 ...|....04/23/2030 ...
14448C-AQ-7 ..... CARRIER GLOBAL Corp Note Call MW 2 e [ 2.0 FE L .. 874,931 |...84.4100 |... ... 875,000 |eevenniiennnnn 874,960 [0 D 0 0000002722 2.723 ....12/08/2020 ...|....02/15/2030 ...
161175-AY-0 ..... CHARTER COMM OPT Corp Note Call MW . 2 e [ 2.CFE L. 1,790,000 |...98.1060 |... 1,790,000 |.. 1,790,000 |.veeneeeeeennnnn o0 0 o0 14,908 . 4.908 ...12/06/2016 ...|....07/23/2025 ...
172967-KG-5 ... CITIGROUP INC Corp Note Non Call . . .. 1.G FE .. ...96.3050 |. ..264,839 |. ..275,000 ....275,971 |.. .3.576 ...02/11/2016 .. 01/12/2026 ...
200339-EX-3 . COMERICA BANK Corp Note Call ... 2 L2.AFE .. ...96.3540 |. .. 3,690,358 |. .3,830,000 . 3,645,632 |.. .5.948 ....00/22/2022 .. 08/25/2033
20825C-BA-1 ..... [ CONOCOPHILLIPS Corp Note Call MV . 2 1.F FE . ...81.4780 |. ..5,703,460 |. .7,000,000 .6,960,995 |.. .2.476 ....06/06/2022 .. 02/15/2031
23338V-AQ-9 . DTE ELECTRIC CO Corp Note Call MW 2 1.E FE .. ...86.5270 |. .3,171,215 | .3,665,000 . 3,563,003 |.. eeen. 3.355 ....08/24/2022 .. 03/01/2032 ...
26441C-AS+4 ... DUKE ENERGY COR Corp Note Call MW .. ]2 e 2B FE L .. 954,931 ]...92.4930 |... 948,053 |.... .1,025,000 |.. 995,844 |...oooeeveennnnn0 [ 7840 0 o0 )0 2,650 3.484 ...12/06/2016 ... |....09/01/2026 ...
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26441C-AY-1 ..... DUKE ENERGY COR Corp Note Call MW ............ccevvnnns L 2BFE | 1,745,934 |...75.9500 |.............. 1,291,150 [ooeeiennnnn 1,700,000 [...oeerennnnn 1,742,486 |..covvvnnnnnnnnns (O O G N0 T RN | N AR (B KN 3.950 |...... 3.791 ...07/31/2019 ...|....08/15/2047 ...
278062-AH-7 ..... EATON CORP Corp Note Call MW |- 2.AFE L. ...93.2780 |... ..195,000 |.. JLO N Y A ISR | B ISR | B AU 4.150 |...... 4.158 ....08/16/2022 ...|....03/15/2033 ...
204400-AF-4 ... EQUITABLE FINANC Corp Note Non Call PRV PLC . e [ LEFE L ...83.3480 |... . .1,500,000 |.. O e 3411 0 [0 1.800 |...... 2.057 ....04/29/2021 ...|....03/08/2028 ...
30037D-AA-3 ..... EVERGY METRO Corp Note Call MW e | LFFE L ...82.5210 |... 3,300,840 |.... .4,000,000 |.. 0 e (9,822) |0 o0 e 2.250 |...... 1.963 ....06/04/2020 ...|....06/01/2030 ...
30231G-BJ-0 ..... EXXON MOBIL CORP Corp Note Call MW . 2 e 1D FE L ...96.2390 |... 3,089,272 |.... .3,210,000 |.. O o0 o0 [0 e 3.294 |...... 3.294 ...03/17/2020 ...|....03/19/2027 ...
33829T-AA-4 ..... FIVE COR FND TRS Corp Note MW Prv Plc .. N2 e [ 1GFE L ...99.1730 |... 198,346 |.... . 200,000 |.. ... 200,000 O o0 0 o0 e 4.419 |...... 4.419 ....11/18/2013 ...|....11/15/2023 ...
35137L-AH-8 ..... FOX CORP Corp Note Call MW A1 [ 2B FE L ...96.8370 |... 687,543 |.... . 710,000 |.. ... 710,000 O 0 o0 [0 4.709 |...... 4.708 ....04/03/2020 ...|....01/25/2029 ...
361448-BE-2 ..... GATX CORP Corp Note Call MW 2 ... .. 2.BFE ..|... ...95.1940 |... 2,379,850 |.... .2,500,000 |.. ....2,687,687 0 [ (27,832) |0 [0 e 4.700 |...... 3.310 ...07/31/2019 ...|....04/01/2029 ...
38141G-2U-1 ..... GOLDMAN SACHS GP Corp Note Call MW . 2 1FFE .. ...96.0060 |. ..6,720,420 |. .7,000,000 .6,576,912 |.. .0 .4.482 |......5.751 ....00/27/2022 .. 08/23/2028
437076-CP-5 ..... [HOME DEPOT INC Corp Note Call MW 2 1FFE .. ...89.1470 |. ..3,120,145 |. .3,500,000 . 3,467,563 |.. .0 .3.250 |......3.367 ...08/25/2022 .. 04/15/2032
442851-AF-8 ..... [HOWARD UNIV Corp Note M ........ 2 .2.CFE .. ...94.5060 |. . 180,000 ... 180,000 |.. .0 ......2.416 ....01/31/2020 .. 10/01/2024 ...
458140-BH-2 ..... INTEL CORP Corp Note Call MW ... 2 ... .. 1.EFE ..|... .. 86.1110 |... . .7,250,000 |.. ....6,412,959 O e 34,844 |0 0 ]l 2,450 | 4.417 ...08/31/2022 ...|....11/15/2029 ...
45866F-AU-8 ..... INTERCONTINENT Corp Note Call MW ... 2 e TG FE L ...96.7100 |... 4,023,136 |.... .4,160,000 |.. ... 3,957,474 JLUJ PR 1) (VI N | RPN | ) SO 4.000 |...... 5.180 ....00/29/2022 ...|....09/15/2027 ...
45866F-AV-6 ..... INTERCONTINENT Corp Note Call MW ... 2 ... .. 1.G FE ..|... ...96.7300 |... 3,574,174 |.... .3,695,000 |.. .... 3,699,942 JLO N U (') VA ARt | B IEUUPURPRRTIN | ) AU 4.350 |...... 4.325 ....06/12/2022 ...|....06/15/2029 ...
46647P-AF-3 ..... JPMORGAN CHASE Corp Note Call MW ... 2 e | LFFE L ...92.1720 |... 5,530,320 |.... ....6,378,551 JLON U ¢ 1o N N | N RN | ) AN 3.540 |...... 2.012 ...12/28/2021 ...|....05/01/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE Corp Note Call MW ... N2 e [ 1GFE L ...97.9040 |... 7,930,224 |.... ... 1,820,848 0 e 5,077 0 o0 e 5.717 |...... 6.162 ....09/22/2022 ...|....09/14/2033 ...
476556-DC-6 ..... JERSEY CENT P&L Corp Note Call MW Prv Plc ... 2 e [ 2AFE L ...96.6980 |... 4,351,410 |.... .... 4,555,987 0 [ (18,599) |0 o0 e 4.300 |...... 3.827 ...12/13/2016 ...|....01/15/2026 ...
49327M-3E-2 ... KEY BANK NA Corp Note MW N2 e [ 1GFE L ...97.7970 |... 1,496,294 |.... .... 1,529,625 O e 54 |0 0 e 4.150 |...... 4.160 ....08/03/2022 ...|....08/08/2025 ...
521865-AY-1 ..... LEAR CORP Corp Note Call MW I VAN .. 2.BFE ..|... ...92.9820 |... 3,719,280 |.... .... 4,291,059 JLO Y (2 {0 N PO | I RPN | B S 3.800 |...... 2.080 |MS ...... .. 152,000 |....04/29/2021 ...|....09/15/2027 ...
573874-AJ-3 ..... MARVELL TECH INC Corp Note Call MW 2 .2.CFE .. .. 80.6710 |. ..2,896,089 |. .2,860,362 |.. .0 . .2.950 |......6.113 . 52,953 |....00/22/2022 .. 04/15/2031
58013\-FF-6 ..... [MCDONALD'S CORP Corp Note Call MW .. 2 L2.AFE .. ...95.8730 |. .. 1,658,603 |. 1,879,045 |.. .0 ..(28,110) | .3.800 |......1.979 . 65,740 |....12/28/2021 .. 04/01/2028
59523U-AP-2 ......[MID-AMER APT LP Corp Note Call MW 2 . 1.GFE .. ...95.0180 |. 1,121,212 . 1,175,853 |.. .0 ... 662 |. .4.200 |......4.273 . 49,560 |....05/07/2018 .. 06/15/2028
61744Y-AR-9 ..... [MORGAN STANLEY Corp Note Call MW 1 .1EFE .. ...88.1790 |. ..4,660,260 |. .6,367,529 |.. .0 .. (55,957) |. .4.457 |......2.802 ...06/04/2020 .. 04/22/2039 ...
61761J-VL-0 ..... MORGAN STANLEY Corp Note MW 25BP .2 . 1.GFE .. ...97.6710 |. . 200,000 199,927 |.. .0 ......3.700 |......3.721 ....10/20/2014 .. 10/23/2024 ...
637417-AN-6 ..... NATIONAL RETAIL Corp Note Call MW .. 2 e [ 2AFE L ...81.2840 |... .3,000,000 |.. 2,560,214 O 16,814 |0 [0 2.500 |...... 4.919 ....08/31/2022 ...|....04/15/2030 ...
681919-BD-7 ..... OMNICOM GROUP Corp Note Call MW .. N2 e [ 2.AFE L ...82.0770 |... .3,730,000 |.. 3,724,285 0 o586 |0 o0 e 2.600 |...... 2.620 ...04/28/2021 ...|....08/01/2031 ...
682680-BE-2 ..... ONEOK INC Corp Note Call MW I VAN .. 2.BFE ..|... . 101.8620 |... .3,750,000 |.. 3,777,814 JLUJN R (< 1 DN PO | I RPN | ) A 6.350 |...... 6.229 ....00/22/2022 ...|....01/15/2031 ...
686514-AE-0 ..... ORLANDO HEALTH Corp Note Call MW 2 ... 1.F FE . ...90.8670 |... JLO I I | [ APt | B APPSR | ) AU 3.777 ... 3.776 ....01/30/2018 ...|....10/01/2028 ...
693475-BE-4 ..... PNC FINANCIAL Corp Note Call 2 e TG FE L ...92.6690 |... . LU SRR 1N 10[V I N | N RPN | ) AN 4.626 |...... 5.759 ....00/22/2022 ...|....06/06/2033 ...
74368C-AY-0 ..... PROTECTIVE LIFE Corp Note Non Call Prv Plc .. B .. 1.DFE ..|... ...76.3600 |... 1,559,271 |.... . 1,957,484 O e 9,888 |0 o0 e 1.787 |...... 2.326 ...04/30/2021 ...|....09/21/2030 ...
744560-BY-1 ..... PUBLIC SERVICE Corp Note Call MW ... 2 1FFE .. ...90.9320 |. ..6,819,900 |. .7,500,000 . 7,124,806 |.. .0 .3.200 |......4.100 ....06/06/2022 .. 05/15/2029 ...
756109-AV-6 ..... REALTY INCOME Corp Note Call MW . 2 1.G FE .. ...98.0600 |. ..941,376 |. . 960,000 .958,297 |.. .0 .3.875 |......3.957 ....08/27/2018 .. 04/15/2025
762315-PA-1 ..... RISLA Rev Bond Cont Call ........ 2 .1.CFE .. ...99.9120 |. ..429,622 |. ..430,000 .430,000 |.. .0 .3.500 |......1.920 ....11/18/2019 .. 12/01/2024
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW 2 1FFE .. ...85.4680 |. 1,504,237 |. .1,760,000 01,752,742 |.. .0 .1.500 |......1.578 ....06/29/2021 .. 07/15/2028
808513-CA-1 ..... SCHWAB CHARLES Corp Note Call MW 2 1FFE .. ...85.2570 |. .. 2,336,042 |. .2,740,000 . 2,734,308 |.. .0 ......2.900 |......2.926 ...03/01/2022 .. 03/03/2032 ...
842400-GU-1 ..... SOUTHERN CAL ED Corp Note Call MW .. e [ G FE L ...82.5830 |... 309,686 |.... 374,745 O e 3 0 [0 e 2.250 |...... 2.260 ....03/04/2020 ...|....06/01/2030 ...
842400-H0-9 ... SOUTHERN CAL ED Corp Note Call MW .. 2 e TG FE L ...98.0800 |......cuunnnns 3,187,600 |.... .... 3,168,044 O 299 |0 [0 4.700 |...... 5.349 ...09/29/2022 ... |....06/01/2027 ...
87612B-BN-1 ..... TARGA RES PRTNRS Corp Note Call MW . 2 ... .. 2.CFE ..|... . 100.9720 |... 4,392,282 |.... .... 4,362,311 O 0 0 o0 6.875 |...... 6.816 ....09/22/2022 ...|....01/15/2029 ...
89788N-AA-8 ..... TRUIST FINANCIAL Corp Note Call .. 2 e [ TG FE L ...94.0910 |... 3,631,913 |.... .... 3,570,446 LU ORI 11 I AU | RN | ) A 4.916 |...... 5.878 ....00/22/2022 ...|....07/28/2033 ...
92343V-ER-1 ... VERIZON COMM INC Corp Note MW ... N2 e [ 2.AFE L ...96.3480 |... 1,926,960 |.... ... 2,244,531 0 [ (89,931) |0 o0 e 4.329 |...... 2.052 ....12/28/2021 ...|....09/21/2028 ...
92343V-GJ-7 ... VERIZON COMM INC Corp Note Call MW ... A1 [ 2AFE L ...82.4820 |... .. 1,274,347 |.... .... 1,539,663 LU L Y- I PO | I RPN | ) AN 2.550 |...... 2.597 ...03/11/2021 ...|....03/21/2031 ...
94106L-B0-1 ..... WASTE MANAGEMENT Corp Note Call MW ... 2 eeeeeenen |- 2.AFE L. ...84.8290 |... 398,696 |.... 469,972 O e o0 [0 2.000 |...... 2.001 ....04/28/2021 ...|....06/01/2029 ...
95000U-20-4 ... WELLS FARGO CO Corp Note Call MW ... 2 e | 2AFE L ...94.1990 |... 6,593,930 |.... ....6,847,145 O e 14,305 |0 [0 e 4.150 |...... 4.566 ...05/06/2022 ...|....01/24/2029 ...
95000U-3A-9 . WELLS FARGO CO Corp Note Call MW 2 L2.AFE .. ...97.8340 |. ..9,656,216 |. . 9,545,491 |.. .0 ......4.808 |......5.502 ....00/22/2022 .. 07/25/2028 ...
9838%B-AV-2 ..... XCEL ENERGY INC Corp Note Call MV .. T | 2AFE ... ...95.9040 |.....oounnnnns 3,932,064 |.... .4,100,000 |. .... 4,392,625 0 [ (49,351) |0 o0 4.000 |...... 2.588 ...08/16/2019 ...|....06/15/2028 ...
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9838%B-AY-6 ..... XCEL ENERGY INC Corp Note Call MW ........coovvevvriiisfore on]nnnnns T .. 2.AFE .. ...89.4430 |.....iiiiins 715,544 |.......eettrrr.. 800,000 |oveeenniiinnnnn 798,026 |.....ccevvnnnnnn (U RN | RN | Y AU | B RN 3.400 |...... I I ) R, 2,267 ....08/27/2020 ...|....06/01/2030 ...
98978V-AN-3 ..... Z0ETIS INC Corp Note Call MW ....covvermiiieeeineis o e | s 2 eeeeeeen |- 2.AFE L. ...95.1850 |..ccovnnnnnnns 5,354,156 |.... ....5,961,295 JO N U Y7 DN ARt | B IUURRRRTIN | ) AU 3.900 |...... 2.698 [FA ...... ... 79,828 |... ....08/09/2019 ...|....08/20/2028 ...
T271L-AH-5 ... BROOKFIELD FIN Corp Note Call MW ... A 2 woo |- 1.GFE ... ...80.4460 |.............. 3,217,840 |.... .... 3,669,958 LU SR T <1 T AU | N RPN | ) AN 2.724 |...... 3.899 (A0 ...... .... 23,008 |[... ....03/25/2022 ...|....04/15/2031 ...
13645R-AU-8 ..... CANADIAN PACIFIC Corp Note Call MW A..... 2 oo |--2.BFE ... ...91.6590 |... .... 1,628,147 O e (7,414) |0 [0 e 4.800 |...... 3.586 [FA ...... veen 27,500 |... ...07/31/2019 ...|....08/01/2045 ...
45823T-AL-0 ..... INTACT FINANCIAL Corp Note Call MW Prv Plc .. A 2 woo |- 1.GFE ... ...98.9700 |... 0 ... IR | N N | B RN 5.459 |...... 5459 IMS .ooes e 9,308 |... ....00/15/2022 ...|....09/22/2032 ...
56501R-AC-0 ..... MANULIFE FIN COR Corp Note MW A..... 2 vee |- 1.GFE ... ...97.5000 |... 3,851,250 |.... 4114248 0 (48,902) |-vvveeeeeennnnn0 feeiiiiiiiii 0 e 4.150 |...... 2.7 |MS ...... .... 53,276 |... .. 163,925 |....07/31/2019 ...|....03/04/2026 ...
89352H-AN-9 ... TRANSCANADA PL Corp Note Call MW ... A 2 v |- 2.AFE L)L ...94.8470 |... 2,963,969 |.... ... 3,295,973 O | (30,360) [ovvvvvvvvrnnnnnn0 Joeeeeeeel0 s 4.250 |...... 3.087 |IN ...... .... 16,970 |[... .. 132,813 [....08/02/2019 ...|....05/15/2028 ...
00217G-AB-9 ..... APTIV PLC Corp Note Call MV D...... 2 |--2.BFE ... ...82.0560 |... 3,692,520 |.... .... 3,658,974 0 [ 18,609 |0 o0 e 3.250 |...... 5.922 .. 48,750 |... ....09/22/2022 ...|....03/01/2032 ...
05523R-AD-9 ..... [BAE SYSTEMS PLC Corp Note Call MW Prv Plc L2.AFE .. ...88.4730 |. .. 3,538,920 |. . 4,220,206 |.. .0 ..(28,206) |. .3.400 |......2.541 ....04/29/2021 .. 04/15/2030
225433-AF-8 ..... [CREDIT SUISSE Corp Note Non Call ... .. 2.BFE .. .. 68.7160 |. ..343,580 |. .599,086 |.. .0 (2,851) | .4.875 |......3.580 ....08/08/2019 .. 05/15/2045
23636A-BB-6 ..... [DANSKE BANK A/S Corp Note Call MW Prv Plc .|D. .. 1.EFE .. ...85.7730 |. ..2,118,598 |. .2,470,000 |.. .0 ... 1.549 |......1.549 ....09/07/2021 .. 09/10/2027 ...
2824N-AA-9 ... EIG PEARL HOLDIN Corp Note Non Call Prv Plc . D...... v |- LLFFE ... ...84.1630 |... 681,720 |.... ... 810,000 |.. 810,000 O o0 0 o0 e 3.545 |...... 3.545 ...01/13/2022 ...|....08/31/2036 ...
404280-CL-1 ..... HSBC HOLDINGS Corp Note Call MW D...... 2 woo |- 1.GFE ... ...83.7330 |... 2,930,655 |.... .3,500,000 |.. .... 3,099,016 LU RS < 1T I AR | N RPN | ) AN 2.013 |...... 4.293 ....06/02/2022 ...|....09/22/2028 ...
55608J-BC-1 ..... MACQUARIE GROUP Corp Note Call Prv Plc .... D...... 2 vee |- 1.GFE ... ...93.6800 |... 4,674,632 |.... .4,990,000 |.. .... 4,651,367 0 [ 14,409 |0 o0 e 4.098 |...... 5.554 ...09/22/2022 ...|....06/21/2028 ...
606822-CN-2 ...... MITSUB UFJ FIN Corp Note Call .... D...... 2 woo |- 1.GFE ... ...99.3740 |.....oounnnnns 7,701,485 |.... .7,750,000 |.. .... 7,655,831 O e 3,868 o0 o0 e 5.3%4 |...... 5.606 ....00/22/2022 ...|....09/13/2028 ...
60687Y-CL-1 ..... MIZUHO FINANCIAL Corp Note Call .. D...... 2 vee |- 1.GFE ... . . 100.1890 |... 1,738,279 |.... 1,735,000 |.. .... 1,735,000 JLO I N | [ APt | B APPSR | B AU 5.414 |...... 5.414 ....09/07/2022 ...|....09/13/2028 ...
86562-CN-0 ..... SUMITOMO MITSUI' Corp Note Non Call D...... weveeneees | LG FE Ll 1,615,000 |...88.7830 |... .. 1,433,845 |.... .1,615,000 |.. .... 1,615,000 0. IR | N NN | B RN 2.174 |...... 2.174 ....01/05/2022 ...|....01/14/2027 ...
898324-AC-2 ..... TRUST F/1401 Corp Note Call MW Prv Plc . D...... 2 eeeeennn |- 2.BFE ..|... .. 455,247 |...96.6720 |... 401,189 |.... ..415,000 |.. 440,494 0 . < (8,509) [-eeeeenieieeeen0 o0 [ 5.250 |...... 2.971 ...08/25/2021 ...|....01/30/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 260,232,861 [ XXX 239,820,492 263,782,000 259,340,383 0 (144,809) 0 0 XXX XXX XXX 2,823,731 5,029,027 XXX XXX
Angel Oak Mortgage Trust AOMT 2021-4 A1 RMBS Prv
03464E-AA-O ..... L PR URUUPRTRRRPUUPRR RN R, 4 i |- TARM e 1,282,696 |...79.1280 |....cevvunnnns 1,014,986 |.......cce.... 1,282,714 |ooeennnens 1,282,457 |oooeeeeeennennnd (V1 (143) |eeeneeeeenn (VI O 0 |oueeen 1.085 |...... 1.023 [MON .oooe Joemnnniiieeees 1,106 |.oeeeeeennnnnes 13,276 |....08/17/2021 ... |....01/20/2065 ...
ANGEL OAK Mortgage Trust AOMT 2020-4 A1 RMBS Prv
03464L-AA-4 ..... L PR URUUPRTRRRPUUPRR RN R, 4 e |- TARM s 160,821 |...89.7030 |.eveuneeeennnn 144,262 |.coveeeeeeennnn 160,822 |.oeevvvneneeens 160,735 |ooeeeeenieeees (VI (SR (VI O 0 e 1.469 |...... 1.450 [MON ..ooe Jovmnnniieeeininnns 197 foeeeeeies 2,363 |....07/17/2020 ...|....06/25/2065 ...
Angel Oak Mortgage trust AOMT 2020-2 A1A Prv Plc
03464X-AL-4 ..... RUBS e enene e foe een | s 4 e |- TAFE | 1,786,060 |...90.8570 |.........e.... 1,745,784 |....cceee 1,921,463 |.......cc..... 1,797,474 |oooeeees (V1 44 | (VI O 0 e 2.531 |...... 5ATI[MON oot e 4,053 |oeeeeneeeenee 12,158 |....09/22/2022 ... |....01/26/2065 ...
Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS Prv
03465A-AA-7 ..... L UUPURRRUUUUPUPRRRPUUPRR RPN R, 4 i |- TARM s 176,972 |...86.0730 |oeeveeneeeennnn 152,326 |evveeeeeeennnnn 176,978 |ooeeeiiiees 176,915 |oooeeennes (VI O | L3 (VI O 0 |oueeen 1.261 |...... 1.249 [MON ..ooe Joemniieieeeeieanns LS 2,232 |....09/10/2020 ... |....05/25/2065 ...
Angel Oak Mortgage Trust AOMT 2021-2 A1 RMBS Prv
03465D-AA-1 ..... L UUPURRRUUUUPUPRRRPUUPRR RPN R, 4 i |- TARM s 1,690,097 |...82.5530 [....oeeeeennn 1,395,228 |.oeveennnneens 1,690,100 |..eeeeeennnnn 1,689,663 |..ccvvvennreeens (VI O ()] A (VI O 0 |oueeen 0.985 |...... 0.971 [MON oot Joveeeeeeennnnns 1,387 |oeeeeiiies 16,648 |....05/12/2021 ... |....04/25/2066 ...
Angel Oak Mortgage Trust AOMT 2021-5 A1 RMBS Prv
03465H-AA-2 ..... L PR URUUPRTRRRPUUPRR RN R, 4 i |- TARM s 1,787,742 |...82.0450 |.....eeeeeenn 1,466,773 |.cceeeeeen 1,787,767 |oeeeeeeennnnn 1,787,422 |.ccovee (V1 (R0} R (VI O 0 |oueeen 0.951 |...... 0.939 [MON ..ooo oeermmnnaeeennes 147 | 17,002 |....08/30/2021 ... |....07/25/2066 ...
BRAVO Residential Funding BRAVO 2020-NQM1 A1 RMBS
105699-AA-0 ..... PrV Pl o e | s 4 e |- TARM ot 58,787 ...96.1700 |.eevveunreeeennnn 56,536 |eevvrunieeeennnnn 58,788 |[...covvrnnaeens 58,746 |..ccovvvnnens (V1 IO (41) |eeeeeeeennnd (VI O 0 e 1.449 |...... 1423 [MON cooee | A T 852 |....08/12/2020 ...|....05/25/2060 ...
Credit Suisse Mortgage Trust CSMC 2021-NOM3 A1
12660L-AA-7 ..... RUBS PRV PLC ...eeeeeeeeeeeeeeeie e e eeeee e e e .. 1.AFE ..|... ...79.1120 |... e 3,829,697 |oiiiieieiennn0 e (275) [0 [0 e 1.015 |...... 1.004 ....05/20/2021 ...|....04/25/2066 ...
19685G-AA-4 ... COLT Funding LLC COLT 2022-4 A1 Prv Plc RMBS .. 1AFE .. ...95.9200 |. .846,759 |.. ......4.301 |...... 4.250 ...04/14/2022 .. 03/25/2067 ...
19688D-AA-8 ..... Colt Funding LLC COLT 2021-3R A1 RMBS Prv Plc .... .. 1.AFE ..|... .. 527,424 |.. 86.0170 |... L B27416 0 0 0 [0 1.051 |...... 1.052 ...04/30/2021 ...|....12/25/2064 ...
Ellington Financial Mortgage EFMT 2022-2 A1 RMBS
31572Y-AA-6 ..... Prv Plc . .. 1.AFE ..|... .. 141,672 ]...95.9930 |... .. 142,264 |. ... 141,684 O e 12 0 [0 e 4.299 |...... 4.356 ....04/14/2022 ...|....04/25/2067 ...
36166R-AA-2 ..... GCAT GCAT 2020-NQM2 A1 RMBS Prv Plc 1AFE .. 190,670 |...89.3320 |. ..190,673 .190,563 |.. .0 ......1.565 |...... 1.536 ....07/21/2020 .. 04/25/2065 ...
36166X-AA-9 ..... GCAT GCAT 2021-NQw2 A1 RMBS PRV PLC 4. L TAFRM ... .. 648,830 |...78.2110 |... ..648,842 |.. ....648,703 JO I U ') 1 APPSR | B IR | B AU 1.036 |...... 1.025 ....05/28/2021 ...|....05/25/2066 ...
36168H-AA-2 ..... GCAT GCAT 2021-NQM A1 RMBS Prv Plc .evvvvnnvvvvinnnns foen ven | nnnnns 4 s | TARM s 773,318 |...77.2020 |.......0veeeeenn 597,021 foeniiiinnnnnnns 773,323 |oeeveiieiinnnnn 773,282 |ovvveneneennnnd (U R (0 1 AN | N AU (B RN 1.008 |...... 1.084 ...08/24/2021 ... |....08/25/2066 ...
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1 A1A RMBS
36256B-AC-4 ..... Prv P o o e | 4 s | TARM s 1,768,529 |...96.0170 |........een... 1,722,167 oo 1,793,607 |.oevvvvnnnnnns 1,781,559 |oovvvviiiininnn0 [ 285 0 [0 3.750 |...... 3.992 ....11/20/2018 ...|....10/25/2057 ...
452761-AA-7 ..... Imperial Fund LLC IMPRL 2021-NQM2 A1 RMBS Prv PI ..[... ... .. 1.AFE ..|... 1,888,640 |...80.1990 |... .. 1,514,691 |.... .1,888,666 |.. 1,888,257 o0 e (834) [0 [0 e 1.073 |...... 1.060 ...08/20/2021 ...|....09/25/2056 ...
552757-AA-4 ..... MFRA Trust MFRA 2020-NQM3 A1 RMBS Prv Plc ........o.feee ... L 1AFE ... .. 232,338 |...91.6760 |... 213,002 |.... ..232,343 |.. 282,234 [0 e (86) [0 0 1.014 ...... 0.994 ...12/04/2020 ... |....01/26/2065 ...
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MILL CITY MORTGAGE TRUST MCMLT 2017-3 A1 RMBS Prv
L UUPURRRUUUUPUPRRRPUUPRR RPN R, 4 s AR et 650,277 |...96.7670 |...cevvunneeennn625,911 |ooeennenl....646,828 |....o.eeee .. .646,35 o0 [ (160) [-eeeeeennnnnnn (VI O 0 |oeeeen 2.750 |...... 2.638 [MON ..... ...09/21/2017 ...|....01/25/2061 ...
New Residential NRZT 2016-1A A1 RMBS Prv Plc ...... [eee o] vennnns 4 s AR L 163,243 |...92.1600 |................. 146,029 |.......coeeennnn 168,451 [ 162,396 |ovvennnicinnnnl0 o (196) [.oooeeeeeeennnd (U 0 |ouueen 3.750 |...... 3.289 [MON ..... ...03/29/2016 ...|....03/25/2056 ...
NEW RESIDENTIAL MORTGAGE LOAN NRZT 2021-NG2R RWBS
LoV R (SRR RN 4 s AR L 387,605 |...86.9290 |.................336,941 |.................387,605 |...........eeennn 387,605 |oeeenniiiinnnnnl il [V (U [V P 0.941 |...... 0.921 [MON ..... ...05/13/2021 ...|....09/25/2058 ...
Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS PRV PLC
........................................................................ 4 i | LARM 0 219,791 )...84.0670 .....3.000 |......2.786 [MON ..... ...03/06/2020 ... |....04/25/2050 ...
STARWOOD MORTG RES TRUST STAR 2020-1 A1 RMBS PRV
PLC L TAFRM L. L 37,921 [...96.1120 [ooeeveennnnennn 36,447 | 37,922 [ 87,886 |0 e (10) |0 [0 2.215 |...... 2.249 |NON ... ...01/31/2020 ...|....02/25/2050 ...
Starves
....... 4 i | LAFE Lfennnl . 785,208 |...92.7640 e (199) [0 0 [l1..0.943 ..., 0.924 [ MON ..... ...05/12/2021 ...|....05/25/2065 ...
.. 1.AFE ..|... .. 3,118,507 |.. 80.7880 |.............. 2,519,401 [.............. 3,118,533 |.............. 3,118,044 [....ccoooeeiinn0 Jovenneeen (B314) [0 0 [ 1.162 |...... 1.152 [MON ..... ...09/24/2021 ...|....08/25/2056 ...
....... 4 e | LAFE Lfell.2,882,054 1...84.1810 |.............. 2,426,182 |.............. 2,882,102 |.............. 2,881,215 e (839) [0 0 [ 2,447 L 2424 |MON Ll sl 5,877 64,648 |....01/26/2022 ...|....12/25/2066 ...
....... 4 .. L TAFRM L. . 58,380 |...95.3060 |... 2,642 [, 2,612 [MON ... ...10/22/2019 ... |....11/25/2089 ...
....... 4 e | LAFE L., 93,667 )...89.7400 e (12) [0 0 f0000.0.820 ... 0.804 [MON ... [oeeiiiiiinnnnnneen.. 64 e 168 1....01/13/2021 ... |....10/25/2063 ...
VERUS SECURITIZATION TRUST VERUS 2021-R3 A1 RMBS
L R IR RN 4 s L LAFE e 1,484,665 |.. 86.6660 |.............. 1,286,704 | 1,484,669 |.......oeen... 1,484,211 [0 |, (72 1 (U (VI P 1.020 |...... 1.002 |MON ..o [ornnniiiinnnnnns 1,262 15,144 |....05/19/2021 ... |....04/25/2064 ...
VERUS SECURITIZATION TRUST VERUS 2021-4 A1 RMBS
L R R RN 4 s L AFE e 1,612,823 |...77.4320 |.....covnnnnn. 1,171,430 [oeiennn 1,612,850 |.ooeevvnnnnnns 1,612,504 |oooeveviiiiinn0 o, (3] 1 O (U [V P 0.938 |...... 0.924 [MON ... oevvvvnnninnnns 1,183 14,191 |....07/23/2021 ... |....07/25/2066 ...
Verus Securitization Trust VERUS 2022-4 A1 RVBS
Prv PIC tiiiiviiiiiiiiiiiiii i ccniiee foe een | s 4. LLAFE L 1,067,383 |...96.4110 |.............. 1,029,081 [...oooeeennnnn 1,067,389 [..oovvvnnnnnns 1,066,743 [....ocoooeeeeenn0 oo [(L10)] N [ 0 )...... 4.474 |...... 4413 MON oooe v 3,980 31,837 |....04/22/2022 ... |....04/25/2067 ...
Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) -
Mortgage-Backed Securities 30,253,796 | XXX 7,602 0 0 [ XXX XXX XXX 43,320 451,816 XXX XXX
Bank BANK 2018-BN15 A3 CMBS .... N L TAFRM ... ...95.0110 |.............. 3,196,612 |.............. 3,364,465 |.............. 3,531,352 |...oieeeennnnnO [oeeeeennn (65,794) |oevnneeeeeennl0 o0 el 40138 | 2.390 [MON ..... .. 108,187 |....09/22/2022 ... |....11/15/2061 ...
Bank BANK 2020-BN25 A5 CMBS ... i L L TAFRM L. ...85.1560 |... O e (17,401) L0 o0 002,649 | 1.497 ... 44,636 |....09/23/2020 ...|....01/15/2063 ...
BANK 2019-BN17 A 2019-BN17 A3 CMBS ... N L TAFRM ... ...90.9590 |... 0 e (13,964) [0 feeeiiieeeel0 30456 |l 1.913 . 33,765 |....03/31/2021 ...|....04/15/2052 ...
Bank BANK 2019-BN16 A2 CMBS i L L TAFRM L. ...98.3400 |... O e (8,797) [0 o0 0000082933 | 3.163 . 56,879 |....02/01/2019 ...|....02/15/2052 ...
Bank BANK 2019-BN20 ASB CMBS .. N L TAFRM ... ...90.6420 |... O e (17,749) |0 o0 10000.2.933 | 1.573 . 41,062 |....04/30/2021 ...|....09/15/2062 ...
Bank BANK 2019-BN20 A3 CMBS .... i L L TAFRM L. ...87.5700 |... O R [+ 1CIC T R N RPN o I A 1) i ) AN 4.935 . 34,250 |....09/21/2022 ...|....09/15/2061 ...
Bank BANK 2019-BN24 ASB CMBS .. N L TAFRM ... ...91.1410 |... O e (4,627) [0 feeil0 002,929 | 1.642 . 11,277 |....04/01/2021 ...|....11/15/2062 ...
Bank BANK 2019-BN19 A3 CMBS . 4 C1ARN L ...88.4340 |. .0 .4.957 . 16,034 |....09/21/2022 .. 08/15/2061 ...
Bank BANK 2021-BN33 A2 CMBS ... 4 C1LARN L ...89.4320 |. .0 .1.294 . 48,425 |....05/07/2021 .. 05/15/2064 ...
BENCHVARK Mortgage Trust BMARK 2022-B34 A5 CMBS . 4 CARN L ...90.3090 |. .0 .3.403 . 94,499 |....03/30/2022 .. 04/15/2055 ...
BENCHVARK Mortga BMARK 2019-B11 A5 CMBS .. 4 C1LARN L ...91.5920 |. .0 .5.122 . 10,405 |....09/22/2022 .. 05/15/2052
BENCHVARK Mortga BMARK 2019-B12 A5 CMBS 4 C1ARN L ...89.0830 |. .0 ......5.107 L37,777 |....00/22/2022 .. 08/15/2082 ...
BENCHVARK Mortga BMARK 2021-B26 A2 CMBS ... N L TAFRM ... ...89.6100 |... 0 e (3,495) [0 o0 e 10957 | 1.321 . 11,253 |....05/13/2021 ...|....06/15/2054 ...
CD Commercial Mo CD 2017-CD5 A3 CMBS i L L TAFRN L. ...91.0720 |.............. 2,276,800 |..............2,500,000 |..............2,631,784 |...........0.0.nl0 [oornnne (30,894) |.oeeveeeeeeennnnl0 o0 30471 o, 1.831 . 79,275 |....04/30/2021 ...|....08/15/2050 ...
COMM Mor tgage Tr COMM 2015-CR22 A5 CMBS ... N L TAFRM ... ...95.2210 |... JU Y O (10,140) feoeeeeenneeen0 o0 1000232309 |- 2.501 . 43,679 |....07/01/2016 ...|....03/10/2048 ...
CPT MORTGAGE TRU CPTS 2019-CPT A CMBS PRV PLC ..... i L L TAFRM L. ...80.0130 |... JLUNN IO - 18- 2)  FRRUURRRRRRRO | [ IO | A 1s1 3N A 2.528 . 86,953 |....10/31/2019 ...|....11/13/2039 ...
CITIGROUP COMMER CGCMT 2014-GC19 A4 CMBS ............ N L TAFRM ... ...98.0560 |... 0 e (10,382) [0 o0 el 40023 | 3.135 . 48,276 |....09/01/2015 ...|....03/10/2047 ...
CITIGROUP COMMER CGCMT 2016-C3 A4 CMBS ... i L L TAFRM L. ...92.0750 |... O e (1,266) [0 [0 [l 30154 2.809 . 12,460 |....11/07/2016 ...|....11/15/2049 ...
CITIGROUP COMMER CGCMT 2016-P4 A4 CMBS ... 4 .. L TAFRM ... ...91.8070 |... O e 27,822 o0 k0 000022.902 |- 5.273 .41,716 |....09/28/2022 ...|....07/10/2049 ...
GS Mortgage Secu GSMS 2016-GS3 A3 CMBS .... 4 .. L TAFRN L. ...90.8990 |... O [ (20,189) [ooeel0 [0 [l 2692 ) 1.669 . 60,184 |....05/03/2021 ...|....10/10/2049 ...
GS MORTGAGE SECU GSMS 2016-GS4 A4 CMBS ... L4 ... L LAFRM L. ...93.1070 |... 0 feeeenn. (1,666) e 0 o0 )Ll 8,442 ). 3.099 . 18,071 |....11/16/2016 ...|....11/10/2049 ...
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36253B-AU-7 ..... GS Mtge Securities Trust GSMS 2014-GC22 A5 CMBS ...[... ...|....... 4 s AR e 2,718,359 [...97.0250 |.............. 2,425,625 |........coe.n 2,500,000 |.....ccvvnnnns 2,598,992 |...covvuiinnnns 0 |eeens (73,904) |0 o0 s 3.862 |...... 0.859 [MON ..... [oeveveenniinnns 8,046 [.......cevnnnns 96,550 |....05/14/2021 ...|....06/10/2047 ...
36269C-AA-1 ..... GS Mortgage Secu GSMS 2022-SHIP A Prv Plc CMBS .... |... ... .. 1.AFE ..|... .. 151,822 |...98.6730 |... ..155,000 |.. ....153,090 O [ 1,268 |0 e l0 e 5.067 |...... 7.182 ....07/18/2022 ...|....08/15/2024 ...
46590K-AE-4 ..... JP MORGAN CHASE JPMCC 2015-JP1 A5 CMBS ........cevvunifenn ot L TAFRM L. .. 314,705 |...95.4910 |... ... 301,761 O [ (2207 [0 [0 3.914 |...... 3.067 ....11/29/2016 ...|....01/15/2049 ...
46645L-AY-3 ..... JPNBB COMMERCIAL JPMBB 2016-C1 A5 CMBS ... L TAFRM ... ...2,838,516 |...94.5720 |... . .. .... 2,849,289 O et 10,774 0 [0 e 3.576 |...... 5.379 ....09/29/2022 ...|....03/15/2049 ...
48128K-AU-5 ..... JP Morgan Chase JPMCC 2017-JP6 A5 CMBS ... L TAFRM L. .. 4,164,170 |...92.6250 |... .4,065,000 |.. .... 4,107,437 JLU U (< 7/ & VN N | I RPN | ) AN 3.490 |...... 3.159 ....00/28/2022 ...|....07/15/2050 ...
482598-AA-T7 ..... KNDL 2019-KNSQ M KNDL 2019-KNSQ A CMBS Prv Plc .... ... ... AR e 1,110,000 |...98.8880 |.....cceunnnn. 1,097,657 |.ceeeeeennnn 1,110,000 |....oeeeennnn 1,110,000 0 fooeereeemmieend0 o0 0 e 5.118 |...... 5.172 ...05/10/2019 ...|....05/15/2036 ...
LIFE FINANCIAL SERVICES TRUST LIFE 2021-BMR A CMBS
53218C-AA-8 ..... PRV PLY e e e e e foe een | s 4 e |- TARM s 265,402 |...96.9560 |......ccevnunnnns 257,323 |ooeeeeiieeees 265,402 |eeveueeeeennnnn 265,402 0 fooeereeemniieennd0 o0 0 e 5.018 |...... 5.070 ....03/18/2021 ...|....03/15/2038 ...
61690Y-BU-5 ..... MORGAN STANLEY C MSC 2016-BNK2 A4 CMBS .... i L L TAFRM L. ..502,616 |...91.4410 |... 448,061 |.... ..490,000 |.. 494,888 O e (1,383) el [0 e 3.049 |...... 2.754 ....11/17/2016 ...|....11/15/2049 ...
61767C-AU-2 ..... Morgan Stanley B MSBAM 2017-C33 A4 CMBS ... 4 C1LARN L ...92.3480 |. ..6,538,238 |. .7,080,000 .6,686,511 |.. .0 .3.337 |......5.163 ....09/20/2022 .. 05/15/2050
62954P-AA-8 ..... [NYT MORTGAGE TRU NYT 2019-NYT A CMBS Prv Plc 4 C1ARN L ...95.4330 |. .. 2,438,313 |. . 2,555,000 . 2,555,000 |.. .0 .5.518 |......5.581 ....01/11/2019 .. 11/15/2035
90349G-BF-1 ..... [UBS-BARCLAYS COM UBSBB 2013-C6 A4 CMBS ... 4 C1LARN L ...99.2740 |. ..331,621 |. ..334,046 .333,873 |.. .0 .3.244 |......3.109 ....08/31/2015 .. 04/10/2046
92938V-AP-0 . WF-RBS COMMERCIA WFRBS 2014-C19 A4 CMBS .............|ees ... |4 C1ARN L ...98.1760 |. ..263,556 |. ..268,452 .270,079 |.. .0 ......3.829 |......3.164 ...09/02/2015 .. 03/15/2047 ...
94989H-AQ-3 ..... WELLS FARGO COMM WFCM 2015-NXS1 A5 CMBS ... PN IO PO 4 e | LARM L ...94.9320 |... 949,320 |.... .1,000,000 |.. ....954,473 O e d575 |0 0 3.148 |...... 5.330 ...09/29/2022 ... |....05/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 68,217,666 | XXX 63,025,130 68,831,526 67,577,619 0 XXX XXX XXX XXX
00217F-AB-1 ..... ARI Fleet Lease ARIFL 2021-A A2 ABS Prv Plc .....ooifeee e vunnnns 4 .. .. 1.AFE ..|... .. 279,918 |...98.2270 |... ..279,944 |. ....279,937 O i 10 0 [0 0.370 |...... 0.375 ....06/17/2021 ...|....03/15/2030 ...
01627A-AC-2 ..... Aligned Data Cen ADC 2022-1A A2 ....... |4 . 1.GFE .. 1,371,400 |...97.9390 |. . 1,420,000 1,872,475 |.. .0 ......6.350 |......7.286 ....11/07/2022 .. 10/15/2047 ...
106200-AH-1 ... Brazos Education BELA 2021-2 A1A ABS . i L .. 1.B FE ..|... .. 1,698,561 |.. 86.7770 |... .1,698,669 |.. .... 1,698,575 O e B8 0 [0 2.060 |...... 2.069 ... 11/17/2021 ...|....01/25/2072 ...
12597C-AC-1 ..... CNH Equipment Tr CNH 2019-C A3 ABS ....covvveneveeennnnfonn o N .. 1.AFE ..|... .. 530,853 |...99.1010 |... ..530,914 |.. ....530,888 O i o0 [0 e 2.010 |...... 2.021 ...10/16/2019 ...|....12/16/2024 ...
165183-CJ-1 ..... Chesapeake Fundi CFIl 2020-1A A1 ABS Prv Plc .......|... ... i L .. 1.AFE ..|... .. 203,494 1...98.6120 |... ..203,503 |.. ....203,499 O o 0 [0 0.870 |...... 0.873 ...07/14/2020 ...|....08/16/2032 ...
257812-AD-9 ..... Donlen Fleet Lea DFLF2 2021-2 A2 ABS Prv Plc .......|... ... N .. 1.AFE ..|... .. 159,700 |...96.6540 |... ..159,719 |.. ....159,712 JLO N I - ) AP | B ISP | B AU 0.560 |...... 0.565 ....04/20/2021 ...|....12/11/2034 ...
345320-AC-2 ...... Ford Credit Auto FORDL 2021-A A3 ABS i L .. 1.AFE ..|... .. 483,756 |...99.7620 |... ..483,815 |.. ....483,809 O o 21 o0 [0 0.260 |...... 0.266 ....01/20/2021 ...|....02/15/2024 ...
34533G-AG-4 ... Ford Credit Auto FORDO 2020-B C ABS .. N .. 1.AFE ..|... ..623,670 |...95.6910 |... 621,991 |.... ... 650,000 |.. 626,715 0 [ 3,045 |0 0 e 2.040 |...... 4.023 ....09/23/2022 ...|....12/15/2026 ...
36262X-AE-4 ..... GM Financial Aut GMALT 2021-3 B ABS .. 4 .1.BFE .. 1,878,125 |...94.5000 |. ..1,890,000 |. .2,000,000 .1,898,5% |.. .0 .0.760 |......4.958 ....00/22/2022 .. 07/21/2025 ...
60700K-AC-6 ..... MMAF Equipment F MMAF 2020-BA A3 ABS Prv Plc 4 1AFE . ...96.1530 |. ..258,182 |. ..268,513 .268,511 |.. .0 .0.490 |......0.491 ....09/10/2020 .. 08/14/2025
66982F-AA-7 ..... AMSR TRUST AMSR 2021-SFR4 A ABS PRV PLC ... 4 1AFE .. ...86.4020 |. ..5,819,174 |. .6,735,000 .6,733,629 |.. .0 2,117 |......2.107 ...11710/2021 .. 12/09/2038
80286X-AE-4 ..... Santander Drive SDART 2021-2 C ABS . 4 .1.CFE .. ...97.2990 |. .. 3,546,548 |. . 3,645,000 . 3,585,805 |.. .0 .0.900 |......4.851 ....00/22/2022 .. 06/15/2026
85236K-AE-2 ..... SIDC 2021-1A A2 SIDC 2021-1A A2 ABS Prv Plc 4 1.6 FE .. ...86.5260 |. .. 1,046,964 |. .1,210,000 .1,210,000 |.. .0 ......1.877 |......1.884 ...03/12/2021 .. 03/26/2046 ...
92888E-AC-7 ..... Volvo Financial VFET 2020--1A A3 ABS Prv Plc N .. 1.AFE ..|... ...97.9740 |... 617,440 |.... 630,204 O o0 0 o0 0.510 |...... 0.511 ...09/15/2020 ...|....10/15/2024 ...

ANCHORAGE CAP CLO LTD ANCHC 2016-8A AR2A CLO Prv
03329K-AY-9 ..... Plc JUTT D...... 4 |- TAFE L L.97.1100 |ooeeeennnnnnns 3,228,908 |.... 003,825,000 [..eeeeeennnenn0 o0 0 o0 e 5.558 |...... 5.593 | JAJO ... ...11/04/2021 ...|....10/27/2034 ...
037640-BC-5 ..... APIDOS APID 2013-15A A1RR CLO PRV PLC D...... 4 .. 1.AFE ..|... ...98.5400 |........oennn. 2,842,879 |.... 2,881,754 [0 891 0 0 5.253 |...... 5.330 | JAJO ... ...11/06/2018 ...|....04/20/2031 ...
ATLAS SENIOR LOAN FUND LTD ATCLO 2018-10A A CLO
04942J-AC-5 ..... Prv Plc D...... 4 | TAFE L ...98.0500 |.......oennnns 1,540,879 |.... .... 1,562,502 LU R~ (1 225 N | N RN | ) AN 5.169 |...... 5.437 | AL ... ....04/23/2019 ...|....01/15/2031 ...
05876K-AC-9 ..... BALLYROCK LTD BALLY 2021-16A A2 CLO PRV PLC D...... 4 |- 1.CFE ... ...95.6400 |.....coeennnns 2,147,118 |.... .... 2,245,000 O o0 0 o0 e 5.898 |...... 5.930 | JALO ... ....05/14/2021 ...|....07/20/2034 ...
06761C-AL-3 ..... Babson CLO Ltd BABSN 2016-2A AR2 CLO Prv Plc .......[... ... D...... 4 | TAFE L .. 1,880,000 |...98.6000 |.............. 1,853,680 |.... ....1,880,000 O o0 o0 [0 5.313 |...... 5.348 | AL ... ....12/07/2021 ...|....01/20/2032 ...
08181B-AQ-2 ..... Benefit Street P BSP 2016-9A AR CLO PRV PLC ........[|... ... D...... 4 .. 1.AFE ..|... .. 2,270,000 |...98.6600 |.............. 2,239,582 |.... ....2,270,000 JLO N N | [ AP | B IR | B AU 5.353 |...... 5.388 | JALO ... ...07/16/2018 ...|....07/20/2031 ...
Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO Prv Plc
09628J-AL=5 ... [cerirriiiiiii e [ D...... 4 |- TAFE L .. 839,800 |...98.7300 |... 839,205 |.... 844,870 |...oeeeevvneenn0 e 807 o0 o0 e 5.243 |...... 5.489 | JALO ... ....04/16/2019 ...|....04/20/2031 ...
12548\1-BF-1 ... CIFC Funding LTD CLO CIFC 2015-1A ARR CLO Prv Plc |... ... D...... 4 .. 1.AFE ..|... 1,210,855 |...98.7000 |... .. 1,258,425 |.... 1,243,150 [0 i 9,201 feinnl0 o0 e 5.43 |...... 6.656 | JAJO ... ...04/01/2020 ...|....01/22/2031 ...
CHOLAMANDALAM INVESTMENT CIFC 2013-2AA1L2 CLO Prv
12549B-AY-4 ..... PIC ittt [ e D...... 4 | TAFE L .. 4,200,000 |...98.6700 |.............. 4,144,140 |.... 4,200,000 [ooeniiiiiinnnn0 0 0 0 5.194 |...... 5.225 | JAJO ... ....04/13/2021 ...|....10/18/2030 ...
12555X-AA-9 ..... CIFC Funding Ltd CIFC 2019-6A A1 CLO Prv Plc .......|... ... D...... 4 .. 1.AFE ..|... ...3,915,600 |...99.0700 |......ennnnenn 3,863,730 |.... 3,911,548 [0 e (2,445) [0 [0 e 5.409 |...... 5.358 | JAJO ... ...06/15/2021 ...|....01/16/2033 ...
CARLYLE GLOBAL MKT STRATEGIES CGMS 2014-5A A1RR
14311A-AS-1 ... CLO PRV PLC ..niiiieennniieeeeennnieeeeeennnneseeennnnns foen os D...... 4 s L LAFE s 744,487 |...98.4000 [......ccoennnnnns 732,575 [.oeveinninaaens 744,487 |..ooiiiiinnnnnnns 744,487 |...ooiiiinnnnnn (U [ I (U 0 |..... 5.219 |...... 5.245 | AL ... ...08/24/2018 ...|....07/15/2031 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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Carlyle Gbl Mrkt Strat CGMS 2014-3RA A1A CLO Prv
14315L-AA-2 ..... PlC et [ e D...... 4 s L LAFE et 992,329 |...98.6300 |....eunieeeennnnn 978,245 |...covveinens 991,833 |oeeveiieeeeennnn 992,172 |vveeeeeennd (V1 IO (92) |vvemeeeeeennnnn (VI O 0 e 5.408 |...... 5.431 [JAJO oot oeeeiiieeeeeee 9,834 |oeeeiiinee 21,653 |....06/15/2021 ...|....07/27/2031 ...
Dryden Senior Loan Fund DRSLF 2015-41A AR CLO Prv
26244K-AN-6 ...... PlC et [ e D...... 4 s L LAFE et 988,000 |...98.3200 |....cevuunnnnnenn 983,200 |-evvuunnnnns 1,000,000 |-eveeneeeennnnns 994,188 |....ccevvnnnnnnn (V1 IO 904 |oeeeneeenn (VI O 0 e 5.049 |...... 5.296 [JAJO ... |oeeeeeeiins 10,659 [.oeeevvennnnnes 19,992 |....04/16/2019 ... |....04/15/2031 ...
Dryden Senior Loan Fund DRSLF 2015-41A BR CLO PRV
26244K-A0-9 ... PLC ettt [ e D...... 4 s L ACFE i 1,185,000 |...95.9600 |.......ccennnn 1,187,126 | 1,185,000 |...eoeeeennnn 1,185,000 |-eveenneeeennnnnn (VI [V (VI O 0 |oueeen 5.379 |...... 5.383 [JAJO ... [oeeeeiiiins 13,457 |oeeeeeieaenee 27,677 |....02/21/2018 ...|....04/15/2031 ...
DRYDEN SENIOR LOAN FUND DRSLF 2018-55A A1 Prv Plc
26245M-AC-5 ... CLO ettt [ e D...... 4 s L AFE e 3,090,000 |...98.4900 |.............. 3,043,341 |.oeeennninnnns 3,090,000 |..ccevvrunnnns 3,090,000 [.oeeverrunnaaens (VI [V (VI O 0 e 5.099 |...... 5124 [JAJO ... [oeeeeiiins 33,263 |oeevenneaenee 63,350 |....05/09/2018 ...|....04/15/2031 ...
Dryden Senior Loan Fund DRSLF 2021-87A B CLO Prv
262466G-AE-3 ..... PlC e [ e D...... 4 s L ACFE i 2,030,000 |...95.3900 |.eeeeunnnnnnnn 1,936,417 |ocoeeeeee 2,030,000 |[..ccevvrunnnns 2,030,000 [.oeeeeereiiieeenn0 el [0 0 6.225 |...... 6.272 [FMAN ... |oeeeeieiiens 14,393 |ooeeieieeeee 58,149 |....05/26/2021 ...|....05/20/2034 ...
26251L-AC-8 ..... Dryden Senior Loan DRSLF 2018-64A A CLO Prv Plc ...[... ... D...... 4 e | LAFE L .. 500,345 |...98.2500 |... . 500,000 |.. +.500,239 |eeeeiiiiennnn0 e (89) |0 0 5.164 |...... 5.179 | JAL ... ....06/15/2021 ...|....04/18/2031 ...
48250M-AK-3 ..... KKR FINANCIAL CLO LTD KKR 11 AR CLO Prv Plc ....ooe.fenn .on D...... 4 oo |- LLAFE ... .. 830,979 |...99.0700 |... . . 875,000 |.. 850,296 |eeveniiieeennn0 o0 5,825 |0 [0 5.259 |...... 6.362 | JALO ... ....04/07/2020 ...|....01/15/2031 ...
50188Y-AE-4 ..... KY LCM 24A AR CLO Prv Plc oovvvvviiiiiiiniieeeecninas feen e D...... 4 s LAFE L 1,376,506 |...98.7500 [.....cceevnnn 1,359,300 |..evvennnnnnns 1,376,506 |....ccvvnnnnns 1,376,506 |..oevvnnnvneennn0 foiiiiiiiinnn0 Jniiiinl0 o0 5.223 |...... 5.257 | JAJO ... ...02/10/2021 ...|....03/20/2030 ...
Madison Park Funding Ltd MDPK 2015-17A BR2 CLO Prv
55818Y-BS-9 ..... PIC it [ e D...... 4 s L ABFE Lo 1,600,000 |...97.0400 |.............. 1,652,640 |...ooennnnnnnn 1,600,000 [....oeevennnn 1,600,000 |evvenneerennnns (0 [V (U 0 |..... 5.778 |...... 5.819 [JAJD ... [oeviiiiinnnns 18,488 [...ccevvnnnnnns 41,495 |....02/02/2021 ...|....07/21/2030 ...
Madison Park Funding Ltd Mdpk 2018-27A A1A CLO Prv
55820Y-AA-5 ..... PIC it [ e D...... 4 s LLAFE L 577,100 |...98.8400 |........coeenenn 573,272 |.eovvviis 580,000 |.oeevvrnnniennns 578,495 |...ouuiiiininnnd (U O 283 | (U (VI P 5.273 |...... 5.399 |JAJO ... fernnniiiiiinnnnd 6,201 [oooviiiiinnnnns 12,195 [....08/05/2019 ...|....04/20/2030 ...
MADISON PARK FUNDING LTD MDPK 2021-38A A CLO PRV
55821K-AC-0 ..... R IR D...... 4 s LAFE L 7,790,000 |...97.3200 |....oennnnnnns 7,681,228 |oeveeiennnnn 7,790,000 |.eevvennnnnnns 7,790,000 |oeeveenieinnnnnn (0 [V (U (VI P 5.199 |...... 5.227 [JAJD ..o [ooeviiiiinns 85,503 |....ovuunnnnns 203,257 |....05/14/2021 ...|....07/17/2034 ...
55954L-AC-7 ..... MAGNETITE CLO LTD MAGNE 2015-14RA A1 CLO Prv Plc . |[... ... D...... 4 s L AFE e 1,050,000 |...98.2200 |.....ceeeennn 1,081,310 [oceeeeeenn 1,050,000 |....oeeeennnnn 1,050,000 |-eveeneeeennnnn (VI [V (VI O 0 |oueeen 5.314 |...... 5.348 [JAJO ... |eeeeeeiins 11,624 |oooeeeniines 23,010 |....09/06/2018 ...|....10/18/2031 ...
Neuberger Berman CLO Ltd NEUB 2021-42A B CLO Prv
6413301-AC-9 ..... Plc .. 1.CFE ..|... ...95.3100 |...ccvvnnnnnns 3,226,244 |.... .3,385,000 |.. ... 3,385,000 JLO I N | [ AR | B ISP | B AT 5.679 |...... 5.718 | JAJO .... . 90,244 |....05/12/2021 ...|....07/16/2035 ...
83011P-AC-1 ..... SIXST 2022-21A B SIXST 2022-21A B Prv Plc CLO ... .1.CFE .. ...99.3500 |. .. 6,795,540 |. .6,840,000 .6,840,000 |.. .0 J1.247 |......7.181 | JALO ... ..0 [....09/29/2022 .. 10/15/2035 ...
83609N-AN-0 ..... SOUND POINT CLO LTD SNDPT 2016-3A AR2 CLO PRV PLC . 1AFE . ...99.5300 |. ..387,977 |. ..389,809 .389,954 |.. .0 .5.315 |......5.318 | JAUO .... .. 8,188 |....06/15/2021 .. 01/23/2059 ...
87165V-AF-6 ..... SYMPHONY CLO LTD SYMP 2015-16A AR CLO PRV PLC .... 1AFE .. ...98.2000 |. ..711,950 |. ..725,000 .725,000 |.. .0 .5.229 |......5.255 | JAWO ... . 15,828 |....08/29/2018 .. 10/15/2031 ...
87167G-AA-8 ..... [ SYMPHONY CLO LTD SYMP 2020-22A A1A CLO Prv Plc 1AFE . ...98.2800 |. ..2,398,032 |. . 2,440,000 . 2,433,316 |.. .0 ......5.484 |......5.599 [JAJO .... . 57,676 |....11/04/2020 .. 04/18/2033 ...
92913U-AS-5 ... VOYA CLO LTD VOYA 2015-3A A3R CLO Prv Plc .......... |- 1.CFE ... ...95.7400 |... .1,170,000 |.. ....1,170,000 O o0 o0 [0 5.943 |...... 5.986 | JALO ... . 32,548 |....11/02/2018 ...|....10/20/2031 ...
92915P-AH-8 ... VOYA CLO LTD INGIM 2014-1A AAR2 CLO PRV PLC ........ .. 1.AFE ..|... ...98.3600 |... ..506,057 |.. JLO I N | [ APt | B IEUPRPRRTPIN | B AU 5.180 |...... 5.213 | JALO ... . 10,425 |....03/29/2018 ...|....04/18/2031 ...
...99.1000 |... 1,993,114 .. .... 1,929,602 O 8,734 o0 0 ) 5.34 |...... 6.431 | JAL ... . 44,292 |....04/01/2020 ...|....10/18/2031 ...
Loan-Backed and Structured Securities 84,027,022 | XXX 81,642,067 84,578,615 84,206,421 0 86,734 0 0 [ XXX XXX XXX 711,293 1,609, 154 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 442,731,345 | XXX 410,248,815 447,594,607 441,390,527 0 (282,190) 0 0] XXX XXX XXX 3,763,594 8,452,825 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 465,803,501 [ XXX 428,203,087 450,332,031 458,873,387 0 (2,029,984) 0 0 XXX XXX XXX 5,350,333 10,706,315 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 79,533,208 | XXX 68,187, 169 79,752,250 79,344,186 0 (44,654) 0 0 XXX XXX XXX 145,218 1,583,627 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 80,383,506 [ XXX 73,227,583 80,976,503 79,734,139 0 (238,585) 0 0] XXX XXX XXX 205,376 1,590,959 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 84,027,022 | XXX 81,642,067 84,578,615 84,206,421 0 86,734 0 0 [ XXX XXX XXX 711,293 1,609, 154 XXX XXX
2459999999. Total - SVO Identified Funds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 709,747,327 [ XXX 651,259,906 695,639,399 702,158,133 0 (2,226,489) 0 0 XXX XXX XXX 6,412,220 15,490,055 XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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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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912820-DY~4 ... US Treasury Bond  1.875% 02/15/32 1.ueiueiuesursursursirsersirsiesitsiesiesiesiesissiesissnesnesensnesnssnesnesnnsinas | cenesnesneanenss 1 0.02/28/2022 .. | CitIGIOUD .ttt ettt st et et et sttt etttk eb st r e st sbrsnrsnrsnrnies |sresrennennennennenrennennenrenren |oresrenrenrennenrennens 3,784,880 |.voiviiiiiiiiiinne 3,775,000

0109999999. Subtotal - Bonds - U.S. Governments 3,784,880 3,775,000

452153-DI1-8 ........ [ILLINOIS ST 60 Non Call  5.000% 03/01/32 .vovovvoseesseisssssesseessseseeseessessesessssnsssnsseeseessnesneesees | [1-05/18/2022 ... JOITIGrOUD ©.vvoveeeseessesssssessesseesesseeseesnsesseseseesssnessessnssssssnsssssenssssssnsseesensssssenssnessnssnssane Joseesssmssnsssnssnesnsenssersaness |oesosesnseneanssnesesens 403,122 oo 385,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 403,122 385,000

423725-0A-1 ... HEMPFIELD PA ARE GO Cont Call ~ 5.000% 03/15/33 .. ....04/08/2022 ... |PNC Bank 590,072 |.. 505,000 |..
763261-6P4 ......... RICHARDSON TX IN GO Non Call ~ 5.000% 02/15/31 .... +|----05/11/2022 ... |Piper Capital Management ..2,976,335 |.. ... 2,595,000 |..
763261-60-2 ......... RICHARDSON TX IN GO Cont Call ~ 5.000% 02/15/32 +|-...05/11/2022 ... |Piper Capital Management ... 245,000 |..
763261-65-8 ......... RICHARDSON TX IN GO Cont Call  5.000% 02/15/34 +|----05/11/2022 ... |Piper Capital Management ... .. ....980,000 |..
800766-NG-8 ......... SANGAMON CNTY IL GO Non Call  4.000% 02/01/32 . .|....02/16/2022 ... |Stifel Nicolaus & Co. . 1,683,168 |.. <or. 1,465,000 |..
87973E-AK-5 ......... TENPE AZ GO Non Call  5.000% 07/01/32 R ween |----05/11/2022 ... |RBC Capital Markets ... 1,406,476 |.. ... 1,205,000 |..
87973E-AL-3 ......... TEMPE AZ GO Cont Call  5.000% 07/01/33 tvetiverssuesessesessastsssnensasensassnsasensssensssenessenesssnssnensnnes | esresessesennane ....05/11/2022 ... |RBC Capital Markets 1,843,777 [oeiiiiiiiiicns 1,245,000

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 9,493,820 8,240,000

01728L-EY-4 ......... ALLEGHENY CNTY P Rev Bond Cont Call ~ 5.000% 01/01/34 ... +|--..05/09/2022 .. |Raymond James & Assoc ... 4,318,007 |.. 4,085,000 |..
040588-J6-3 ......... ARIZONA ST COPS GO Non Call ETM  5.000% 09/01/25 ....08/23/2022 ... | Tax Free Exchange 742,675 |.. 700,000 |..
040588-K9-5 ......... ARIZONA ST COPS Rev Bond Non Call  5.000% 09/01/25 ... ...08/23/2022 ... |Tax Free Exchange ... 318,289 |.. 300,000 |..
115065-D6-8 ......... BROWARD ONTY FL Rev Bond Cont Call ~ 5.000% 07/01/35 . .| Morgan Stanley 6,155,630 |.. 5,570,000 |..

249182-TF-3 ......... DENVER CITY & CN Rev Bond Cont Call 5.750% 11/15/37 ... .|Barclays Group Inc.

31320-CA-9 . ..|FHLMC Pool SD8165 MBS ~ 1.500% 09/01/51 ... .| CitiGroup ..

3133KL-$5-7 . ..|FHLMC Pool FR RA5040 MBS ~ 2.000% 04/01/51 .|Various .. . 2,830,608 . 2,898,310
3137H5-Y9-2 . ..|FHLMC FHLMC K142 A2 CMBS ~ 2.400% 05/25/32 02/16/2022 ... |Morgan Stanley . 4,628,306 . 4,700,000
3140KY-BS-2 ......... FNMA Pool BRO948 MBS ~ 2.000% 04/01/51 ....06/17/2022 ... [Morgan Stanley .... 2,653,586 |.. .... 3,104,602 |..
31400G6-NQ-6 ......... FNMA Pool CA8498 MBS ~ 2.500% 01/01/51 . |-...04/21/2022 ... | JP Morgan Chase 2,011,126 |.. .... 2,185,636 |..
3140X6-WP-0 ......... FNMA Pool FS1553 MBS ~ 2.500% 11/01/50 .|-...04/21/2022 ... |Pierpont Securities LLC . ... 1,621,559 [.. ... 1,758,086 |..
31418D-411-9 ......... FNMA Pool MA4436 MBS ~ 1.500% 10/01/51 .|-...01/06/2022 ... |Merrill Lynch .. .. 4,589,484 |.. .... 4,816,776 |..
358082-HX-6 ......... FRESNO CA Rev Bond Non Call  6.550% 06/01/29 .. .|-...08/21/2022 ... |Morgan Stanley . 1,905,500 |.. .... 1,850,000 [..
45130A-AN-5 ......... IDAHO ST HSG & F Rev Bond Cont Call ~ 5.000% 08/15/35 ... ....04/01/2022 ... |CitiGroup ....842,303 |.. ....700,000 |..
45130A-A0-8 ......... IDAHO ST HSG & F Rev Bond Cont Call ~ 5.000% 08/15/37 ... ....04/01/2022 ... |CitiGroup ....120,029 |.. ....100,000 |..
462478-CJ-1 ......... I0WA ST FIN AUTH Rev Bond Cont Call ~ 5.000% 08/01/36 ...04/13/2022 ... Merrill Lynch 1,224,495 |.. ... 1,030,000 [..
54627R-AN-0 . .|LOUISIANA ST LOC Rev Bond Sink  4.275% 02/01/36 ....... .| JP Morgan Chase . 5,350,000 . 5,350,000

62620H-EB-4 . ..|MUNI ELEC AUTH 0 Rev Bond Cont Call  5.000% 07/01/34
62620H-EC-2 . ..|MUNI ELEC AUTH 0 Rev Bond Cont Call  5.000% 07/01/35
63609Y-AA-6 ......... NATIONAL FIN AUT Rev Bond Non Call ~ 4.000% 12/01/28 ....
646067-EK-0 ......... NEW JERSEY ST ED Rev Bond Non Call ~ 5.000% 03/01/32 ....
64971X-W7-9 ......... NEW YORK CITY NY Rev Bond Cont Call ~ 5.000% 08/01/36 ...

. [Goldman Sachs
. [Goldman Sachs ...
....03/30/2022 ... |Keybanc Capital Markets ....
....05/18/2022 ... |Samuel A Ramirez & Co ....
vt |-...06/30/2022 ... [Siebert Brandford Shank .
.|....03/16/2022 ... | P Morgan Chase ...

. 191,832
. 1,281,913
3,150,447 |..
1,113,254 ..

.175,000
.1,175,000
... 3,025,000 [..

64990F-W6-7 ......... NEW YORK ST DORM Rev Bond Cont Call 5.000% 03/15/37 ... |

658290-FC-3 ......... NORTH CAROLINA S Rev Bond Cont Call 5.000% 05/01/33 ... .+ [-...05/06/2022 ... |Funb Funds |1

658200-FD-1 ......... NORTH CAROLINA S Rev Bond Cont Call 5.000% 05/01/34 .+ [-...05/06/2022 ... |Funb Funds II ... .. ..
677525-WV-5 ......... OHIO ST AIR QUAL Rev Bond Non Cal | 4.250% 11/01/39 .. ....05/20/2022 ... [Morgan Stanley . 220,000 |.. 220,000 |..
678908-4C-5 ......... OKLAHOMA ST DEV Rev Bond Non Call 3.877% 05/01/37 ... ....08/19/2022 ... [ JP Morgan Chase ... .... 1,015,000 |.. .... 1,015,000 (..
914713-82-9 ......... UNIV OF NORTH CA Rev Bond Cont Call 5.000% 12/01/36 T ....|....05/17/2022 ... |Morgan Stanley .... .. ... ..

0909999999. Subtotal - Bonds - U.S. Special Revenues 60,802,363 59,052,866
010392-FX-1 ......... ALABAMA POWER CO Corp Note Call MW 3.050% 03/15/32 ......euvvrummmmmmnmniiiiiiiiniininiieienseeenessssnneneeees | rnrnnnnnnnn, ....03/02/2022 ... [Mitsubishi Bank LTD ....cccoiiiiiiiiiiiiiiiii e [errrrrr s [ 2,633,182 [c.evvvviniiiiiiiinnnns 2,635,000
01627A-AC-2 Aligned Data Cen ADC 2022-1A A2 6.350% 10/15/47 ... +[-...11/07/2022 ... |Guggenheim Capital Markets ... 1,371,400 |.. .... 1,420,000 |..
03027X-BW-9 . .| AMERICAN TOWER Corp Note Call M{  4.050% 03/15/32 . 03/29/2022 ... [JP Morgan Chase ... . 2,984,730 . 3,000,000

.| AMERIPRISE FINL Corp Note Call MW  4.500% 05/13/32 ...

03076C-AL-0 . . 05/10/2022 ... |Merrill Lynch .934,776
03464X-AL-4 . ..|Angel Oak Mortgage trust AOMT 2020-2 A1A Prv Plc RWBS ~ 2.531% 01/26/65 09/22/2022 ... |Morgan Stanley . .1,786,060
040555-CF-9 . ..| ARIZONA PUB SERV Note - Non Call ~ 5.625% 05/15/33 .... 09/27/2022 ... | Seaport Group Securities . 2,806,304
04505A-AA-7 . .| ASHTEAD CAPITAL Corp Note Call MW Prv Plc ~ 5.500% 08/11/32 . 08/05/2022 ... |Various ..... . 742,619

06036F-BB-6 ......... Bank BANK 2018-BN15 A3 CMBS ~ 4.138% 11/15/61 ...00/22/2022 ... [CitiGroup ..

K .... 953,477 |..
...09/22/2022 ... |Goldman Sachs ...

.... 4,270,000 [..

06051G-GF-0 ......... BANK OF AVER CRP Corp Note Call MW 3.824% 01/20/28 . o +--00/22/2022 ... | GOldMaN SACNS .......eeeiieieiiie e rees o e e e e [eee e 3,979,939 |..

06051G-KY-4 ......... BANK OF AMER CRP Corp Note Call MW 5.015% 07/22/33 .. -|--..00/27/2022 ... |Merrill Lynch .. .... 1,872,640 |.. ....2,000,000 |..
06540A-AD-3 ......... Bank BANK 2019-BN20 A3 CMBS ~ 3.011% 09/15/61 .. .|----00/21/2022 ... |Wells Fargo .... 4,046,301 [.. ... 4,560,000 [..
065401-BD-4 ......... Bank BANK 2019-BN19 A3 CMBS ~ 3.183% 08/15/61 .. ...00/21/72022 ... (Merrill Lynch .. .. 1,812,718 .. .... 2,015,000 [..

08161Y-BG-7 ......... BENCHMARK Mor tgage Trust BMARK 2022-B34 A5 CMBS  3.786% 04/15/55 ...cvveeeeeeeeiiiieeeeeeiiiieeeeeeiiiees e ....08/30/2022 ... [Deutsche Bamk ...........oecccieeieiiiiiiiiiiiiiiii et e e e e e e eeeiiiiees |eeeeeii e e e e e e e e e e eeiiiees |eeeeeiiiie e e e 3,856,150 [..veeeeeeiiiiaeee. 3,744,000
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08162B-BE-1 ......... BENCHVARK Mortga BMARK 2019-B11 A5 CMBS ~ 3.542% 05/15/52 ... .|...09/22/2022 ... |Various ... 1,072,972 |.. .... 1,175,000 |..
08162F-AE-3 ......... BENCHVARK Mortga BMARK 2019-B12 A5 CMBS  3.116% 08/15/52 ... . |--..09/22/2022 ... [ JP Morgan Chase ... ... 4,308,428 |.. .... 4,850,000 |..
09261B-AD-2 ......... BLACKSTONE HLDGS Corp Note Call MW Prv Plc ~ 2.000% 01/30/32 ... ...09/22/2022 ... [Merrill Lynch .. 204,036 |.. 270,000 ..
11120V-AK-9 ......... BRIXMOR OPERATIN Corp Note Call MW REITS  2.250% 04/01/28 ..... .| Wachovia Bank ... .... 6,138,020 |.. .... 7,000,000 |..
114259-A-4 ......... BROOKLYN UNION Corp Note Call MW Prv Plc ~ 4.866% 08/05/32 .. .| Various ... 2,799,044 |.. .... 2,800,000 |..
125720-AK-1 . ..| CME GROUP INC Corp Note Call MW 2.650% 03/15/32 ... . |Barclays Group Inc . 6,085,281 . 6,105,000
14040H-CN-3 . .. |CAPITAL ONE FINL Corp Note Call 3.273% 03/01/30 .. . |Pershing ... .940,797
19685G-AA-4 . .| COLT Funding LLC COLT 2022-4 A1 Prv Plc RMBS ~ 4.301% 03/25/67 04/14/2022 ... |Barclays Group Inc .847,215
200339-EX-3 ......... COMERICA BANK Corp Note Call 5.332% 08/25/33 .|...09/22/2022 ... |Goldman Sachs ... 3,642,215 |.. ..
20825C-BA-1 ......... CONOCOPHILLIPS Corp Note Call MW 2.400% 02/15/31 .... veer|....05/06/2022 ... |Tax Free Exchange ... .... 6,958,085 |.. .... 7,000,000 |..
23338V-AQ-9 ......... DTE ELECTRIC CO Corp Note Call MW 3.000% 03/01/32 ... DO O 1 72 X Y T U FO N 3,555,742 |.. .... 3,665,000 |..
278062-AH-7 .........|EATON CORP Corp Note Call MW 4.150% 03/15/33 .|-...08/16/2022 ... |Deutsche Bank .... 194,862 |..
20429E-AD-3 .........[CITIGROUP COMMER CGCMT 2016-P4 A4 CMBS ~ 2.902% 07/10/49 .. .|....09/28/2022 ... |Barclays Group Inc. ..5,294,941 |.. ..
31572Y-AA-6 ......... Ellington Financial Mortgage EFMT 2022-2 A1 RMBS Prv Plc  4.299% 04/25/67 .. . |--..04/14/2022 ... |Credit Suisse ... 141,672 |.. ... 142,264 |..
34533G-AG4 ......... Ford Credit Auto FORDO 2020-B C ABS  2.040% 12/15/26 .|-...09/23/2022 ... |BNP Paribar Securities Corp .. ....623,670 |.. ....650,000 |..
36262X-AE-4 ......... GM Financial Aut GMALT 2021-3 B ABS  0.760% 07/21/25 ...09/22/2022 ... |BNP Paribar Securities Corp .. ... 1,878,125 |.. .... 2,000,000 |..
36269C-AA-1 . .| GS Mortgage Secu GSMS 2022-SHIP A Prv Plc CMBS  5.067% 08/15/24 07/18/2022 ... |Goldman Sachs ... . 151,822 . 155,000

381416-2U-1 .
437076-CP-5 . .
458140-BH-2 .........
45866F-AU-8 .........
45866F-AV-6 .........
46645L-AY-3 .........
46647P-DK-9 .........
48128K-AU-5 .........
4927MN-3E-2 .........
573874-AJ-3

.| GOLDMAN SACHS GP Corp Note Call
.| HOME DEPOT INC Corp Note Call MW

INTEL CORP Corp Note Call MW

INTERCONT INENT Corp Note Call MW
INTERCONT INENT Corp Note Call MW
JPMBB COMMERCIAL JPMBB 2016-C1 AS CMBS
JPMORGAN CHASE Corp Note Call M
JP Morgan Chase JPNCC 2017-JP6 AS CMBS

KEY BANK NA Corp Note MW
MARVELL TECH INC Corp Note Call

4.000% 09/15/27 ... .| Deutsche Bank
4.350% 06/15/29 ... .|-...05/12/2022 ... |Various
3.576% 03/15/49 .. .]....09/29/2022 ... |Barclays Group Inc.
5.717% 09/14/33 . |-...00/22/2022 ... |Goldman Sachs
3.490% 07/15/50 .. .|-...09/28/2022 ... | JP Morgan Chase
4.150% 08/08/25 .|--..08/03/2022 ... |Keybanc Capital Markets .
MV 2.950% 04/15/31 ...00/22/2022 ... |Goldman Sachs

MW 4.482% 08/23/28
3.250% 04/15/32 .
2.450% 11/15/29

. |Merrill Lynch
.| Morgan Stanley
.|....08/31/2022 ... |Credit Suisse ...

...00/209/2022 ...

. 6,560,470
. 3,465,277

....6,378,115 |.
.o 3,947,965 |..
.... 3,700,259 |..
.... 2,838,516 |..
... 7,815,771 .
.. 1,735,834 ..
... 1,529,572 |..
... 2,842,167 |..

. 7,000,000
. 3,500,000

.... 7,250,000 [..
....4,160,000 [..
... 3,695,000 [..
... 3,000,000 [..
....8,100,000 [..
.... 1,865,000 [..
.... 1,530,000 [..
... 3,590,000 [..

61767C-AU-2 . ..|Morgan Stanley B MSBAM 2017-C33 A4 CMBS  3.337% 05/15/50 . 09/20/2022 ... [Barclays Group Inc . 6,657,689 . 7,080,000

637417-AN-6 . ..|NATIONAL RETAIL Corp Note Call MW 2.500% 04/15/30 08/31/2022 ... |CitiGroup .. . 2,543,400 . 3,000,000

682680-BE-2 . ..|ONEOK INC Corp Note Call MW 6.350% 01/15/31 .. 09/22/2022 ... [Goldman Sachs . 3,778,125 . 3,750,000

693475-BE-4 . ..|PNC FINANCIAL Corp Note Call 4.626% 06/06/33 . 09/22/2022 ... [Goldman Sachs .5,008,016 . 5,600,000

744560-BY-1 . ..|PUBLIC SERVICE Corp Note Call MW  3.200% 05/15/29 . 05/06/2022 ... |Goldman Sachs . 7,001,925 . 7,500,000

80286X-AE-4 ......... Santander Drive SDART 2021-2 C ABS ~ 0.900% 06/15/26 .. o [040:09722/2022 ... JWElTS FAFGo oveeeeiiieiiiiiiiiicecccccceeeeeee e [ [ 3,549,319 |.. 3,645,000 |..

808513-CA-1 ......... SCHWAB CHARLES Corp Note Call MW 2.900% 03/03/32 .... . [-...08/01/2022 ...|Credit Suisse ... ... 2,733,862 |.. 2,740,000 |..

842400-H0-9 ......... SOUTHERN CAL ED Corp Note Call MW 4.700% 06/01/27 ... +[+..09/29/2022 ... | Vel s Fargo ... 3,163,745 |.. 3,250,000 |..

85573T-AA-2 ......... Starwood Mortgage Residential STAR 2022-1 A1 RMBS Prv Plc  2.447% 12/25/66 . . [-...01/26/2022 ... |Credit Suisse ... ... 2,882,054 .. 2,882,102 |..

87612B-BN-1 ......... TARGA RES PRTNRS Corp Note Call MW 6.875% 01/15/29 +[-...09/22/2022 ... |Goldman Sachs ... ... 4,362,311 |.. 4,350,000 |..

80788N-AA-8 TRUIST FINANCIAL Corp Note Call 4.916% 07/28/33 ...09/22/2022 ... |Goldman Sachs ... .... 3,564,980 |.. 3,860,000 |..

92538N-AA-5 . ..|Verus Securitization Trust VERUS 2022-4 A1 RMBS Prv Plc  4.474% 04/25/67 04/22/2022 ... |Credit Suisse . 1,067,383 . 1,067,389

94989H-AQ-3 ......... | WELLS FARGO COMM WFCM 2015-NXS1 A5 CMBS  3.148% 05/15/48 . 09/29/2022 ... |Various .. . 949,897 . 1,000,000

95000U-20-4 . .. | WELLS FARGO CO Corp Note Call MW  4.150% 01/24/29 .... 05/06/2022 ... | Wachovia Bank . 6,832,840 .7,000,000

95000U-3A-9 . ..| WELLS FARGO CO Corp Note Call MW  4.808% 07/25/28 . 09/22/2022 ... [Goldman Sachs . 9,531,755 . 9,870,000

11271L-AH-5 . ..|BROOKFIELD FIN Corp Note Call MW 2.724% 04/15/31 .... A ....03/25/2022 ... [Pierpont Securities . 3,644,600 . 4,000,000

45823T-AL-0 . ..| INTACT FINANCIAL Corp Note Call MW Prv Plc  5.459% 09/22/32 A ....09/15/2022 ... [ JP Morgan Chase .620,000 .620,000

00217G-AB-9 . ..|APTIV PLC Corp Note Call MW 3.250% 03/01/32 .......evvvvnnnnnen D. ....09/22/2022 ... |Goldman Sachs ... . 3,640,365 . 4,500,000

2824N-AA-9 ......... EIG PEARL HOLDIN Corp Note Non Call Prv Plc  3.545% 08/31/36 .. D... ....01/13/2022 ... [ JP Morgan Chase . .

404280-CL-1 HSBC HOLDINGS Corp Note Call MW 2.013% 09/22/28 D... ....06/02/2022 ... [UBS Financial Services .. .... 3,063,760 |.. 3,500,000 |..

55608J-BC-1 . ..|MACQUARIE GROUP Corp Note Call Prv Plc ~ 4.098% 06/21/28 D. ....09/22/2022 ... |Goldman Sachs ... . 4,636,958 . 4,990,000

606822-CN-2 . ..|MITSUB UFJ FIN Corp Note Call 5.354% 09/13/28 ..... D. ....09/22/2022 ... |Goldman Sachs ... . 7,651,963 . 7,750,000

60687Y-CL-1 ......... MIZUHO FINANCIAL Corp Note Call 5.414% 09/13/28 ... D... ....00/07/2022 ... [Mizuho Investor Sec Co ... .... 1,735,000 |.. .... 1,735,000 |..

83011P-AC-1 ......... SIXST 2022-21A B SIXST 2022-21A B Prv Plc CLO  7.247% 10/15/35 .. D... ....09/20/2022 ... [Merrill Lynch .... 6,840,000 |.. .... 6,840,000 |..

86562M-CM-0 ........| SUMITOMO MITSUI Corp Note Non Call 2.174% 01/14/27 D... ...01/05/2022 ... [DAIWA CAPITAL MARKETS . .... 1,615,000 |.. ... 1,615,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 213,491,081 225,339,442 1,159,853
2509999997. Total - Bonds - Part 3 287,975,266 296,792,308 1,338,267
2509999998. Total - Bonds - Part 5 2,127,517 2,211,509 2,661
2509999999. Total - Bonds 290, 102,843 299,003,817 1,340,928
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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 290,102,843 XXX 1,340,928
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91282C-CF-6 .. |US Treasury Note  0.750% 05/31/26 ..09/27/2022 .|Barclays Group Inc. ... .... 8,000,000 |......... 7,981,875 . 7,983,789 |.. 0 2,602 ... ..2,602 |... .0 ]........ 7,986,392 ... 0] (925,142) . (925,142))... ..06/31/2026 .
91282C-CP-4 ...|US Treasury Note  0.625% 07/31/26 .. ..09/27/2022 . |Morgan Stanley .... . 1,000,000 |.. .996,406 |.. . 996,697 L0 ...528 ..528 .0 ..997,225 |. 0 (123,084). . (123,084) ..07/31/2026 .
91282C-DK-4 ...|US Treasury Note  1.250% 11/30/26 ..09/27/2022 . | Merrill Lynch ... 5,000,000......... 5,001,563 |......... 5,001,561 |. 0. . (218)]... o ... (218)]... ..0]........5,001,343 |[.... 0. (555,249)........ (555,249)).... s .. 11/30/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 12 381,485 14,000,000 13,979,844 13,982,047 0 2,912 0 2,912 0 13,984,960 0 (1,603,475) (1,608,475), 108 666 XXX
ARIZONA ST COPS Rev Bond Non Call 5.000%
040588-E3-5 .. |09/01/25 ....eoeeeeeeeeeeeeeene e e eeee e eeeennn | s .08/23/2022 .| Tax Free Exchange .......|eceeeeieeeeeemnins Jonennnns 1,060,965 |.......... 1,000,000 |......... 1,184,440 |......... 1,073,164 |oeeeeeeeeeee (U (12,199) e (U (12,199) |-oeeerie [V PO 1,060,965 |......ccevvnnnns [V [V [V AU 48,889 |..09/01/2025 .
ATLANTA GA ARPT Rev Bond Cont Call 5.000%
04780M-SF=7 .. |01/01/23 ..o | s ..01/01/2022 .| Cal | 100.0000 ... |eeeeeeeeeenniieeee fereeeeens 1,000,000 |.......... 1,000,000 |......... 1,150,270 |......... 1,000,000 [-.eeueeeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnnn [V [V [V AU 25,000 |..01/01/2023 .
CHARLESTON EDL EXC FIN CP Rev Bond Cont Call Siebert Brandford Shank
160131-CV-8 .. |5.000% 12/01/24 .....ccovvviiiieiiiiaeeeeeeeeeeee [ e ..09/22/2022 .| oiiiiiiiieeeeiiiieeeees feeeee e s 1,538,085 |.......... 1,500,000 |......... 1,825,920 |.......... 1,565,948 |[....ccevvnnnnnnns (U (24,924)].cccvvnne (U (24,924) |.eeeeeeeeennns [V PO 1,541,024 |oooeennnnnnnnne [V (2,939)).ceeeennnen (2,939) e 61,458 |..12/01/2024 .
CHICAGO IL TRANS Rev Bond Non Cal | 5.000%
167723-GF-6 .. | 06/01/24 ...covveeeeieeiiiiee e [ e ..09/28/2022 .| Morgan Stanley .......coeifoeeemmmiireeeennnnns Jounnens 1,371,155 |t 1,340,000 |......... 1,505,731 |......... 1,390,828 |..ceeeeeinnnnnens (U (15,268)|...cccvvnnnnnnnns (U (15,268) |-vveeeeeeeennnn [V PO 1,375,560 |eevvnneeaannne [V (4,405)f........... (4,405)[...cceeenn 55,647 |..06/01/2024 .
COLORADO ST HSG Rev Bond Cont Call 4.000%
196479-E6-2 .. | 05/01/48 ...ceeveeeeeeeeeie e [ e ..11/01/2022 .| Cal | 100.0000 ..... |eeeeeeeeeenniieeee ferreeeennnns 165,000 |-..eennneeees 165,000 |............ 179,155 |..oeeeeeeees EVEIE T (1) [C4)] A [ T (579) [+ eeeevnneeeeens [V PO 173,180 [oveeeeeeennnnns [V (8,180)]-ceevvennns (8,180)-evveeens 3,867 [..05/01/2048 .
CMWLTH FING AUTH PA Rev Bond Cont Call
20281P-FP-2 .. |5.000% 06/01/28 .....cevveueeeeeinniaeeeeennieeeee [ e ..02/25/2022 . |Raymond James & ASSOC . |.eevevvuurreeemnnnns Joununnnns 1,693,576 |.......... 1,675,000 |......... 1,977,890 |......... 1,690,157 |oeeeeeeeeeeenee 0 foeeeeeeeenn(5,922) ] 0 [ (5,922) [ 0 e 1,684,235 |ooovvenieeeeennn 0 [ 9,341 [ 9,341 | 20,938 |..06/01/2028 .
3128MC-U6-0 .. |FHLMC Pool G14005 MBS ~ 4.000% 10/01/25 ... |....... ..09/22/2022 . |Merrill Lynch .. ....16,034 |... .. 16,596 |.. 0 ..16,558 |.... (524)|.... ..10/01/2025 .
3128MC-U6-0 .. | FHLMC Pool G14005 MBS ~ 4.000% 10/01/25 ... ..09/01/2022 . | Paydown ..10,054 |... 0. 0 ] ..10/01/2025 .
3131Y3-DA-1 .. |FHLMC Pool ZM8197 MBS ~ 4.000% 09/01/48 ... ..09/22/2022 .| Gx Clarke & Company ... 0 (114,720) ..09/01/2048 .
3131Y3-DA-1 .. | FHLMC Pool ZM8197 MBS ~ 4.000% 09/01/48 . ..09/01/2022 . |Paydown ............. L0 ..09/01/2048 .
3132D5-6F-4 ...| FHLMC Pool SB8070 MBS ~ 2.500% 10/01/35 .. ..09/22/2022 .| JP Morgan Chase L0 ..10/01/2035 .
3132D5-6F-4 ...| FHLMC Pool SB8070 MBS  2.500% 10/01/35 .. ..09/01/2022 . | Paydown ... . 675,959 L0 ..10/01/2035 .
3132GV-B3-5 .. |FHLMC Pool Q09658 MBS ~ 3.500% 07/01/42 ... |....... .12/01/2022 . | Paydown ... .. 63,483 [.. 0 ..07/01/2042 .
3132M7-HF-8 .. | FHLMC Pool Q26830 MBS ~ 4.000% 06/01/44 ... |....... ..12/01/2022 .| Paydown ... ...53,554 |.. 0. ..06/01/2044 .
3133AE-N8-3 .. |FHLMC Pool QB7615 MBS ~ 2.000% 01/01/51 ... |....... ..12/01/2022 . | Paydown ... 0 ..01/01/2051 .
3133L7-2-6 .. |FHLMC Pool RC1689 MBS ~ 2.500% 12/01/35 ... |....... ..09/22/2022 .| JP Morgan Chase ... . . . 0. ..12/01/2035 .
3133L7-20-6 .. |FHLMC Pool RC1689 MBS ~ 2.500% 12/01/35 ... |....... ..09/01/2022 . | Paydown .. 687,528 ... 727,856 |.. 0. ..12/01/2035 .
3133L7-4L-8 .. |FHLMC Pool RC1727 MBS ~ 2.000% 12/01/35 ... |....... ..12/01/2022 .| Paydown 414,280 432,122 [ 0 ..12/01/2035 .
FNMA FHR 2017-26 CG RMBS ~ 3.500% 07/25/44
B KT [ A RN N I 12/01/2022 . [Paydown ......ccovvmmereeee|oummineeeeeniieeeeee e 283,897 .o 283,897 |eeveennnnnn 282,566 |............ 282,852 |oueeieeeeennnnnn (V) N 1,045 [ (1) 1,045 | [V PO 283,897 [..ocevvennnnnnns ..07/25/2044 .
FNMA FNR 2018-80 GD RMBS ~ 3.500% 12/25/47
B1BEB3-BA-7 .. | eereniiiiiiiie e ..12/01/2022 .| Paydown ... .. 191,668 .... 189,729 0. 1,138 |... . 191,668 |.... .. 12/25/2047 .
3137FL-7L-2 .. |FHLMC FHMS KF60 A CMBS  4.295% 02/25/26 .. ..12/25/2022 . | Paydown . . 280,335 |.. L0 ..280,335 |. ..02/25/2026 .
3137H2-7L-2 .. | FHLMC FHMS K131 A1 CMBS ~ 1.158% 01/25/31 . ..12/01/2022 .| Paydown ... 0. ..15,593 |.... ..01/25/2031 .
FHLMC FHUS K1522 A1 CMBS ~ 1.912% 11/25/35
B1BTHA-RF=9 ...] ceveiiiiiiiin s [ ..12/01/2022 .| Paydown 0. L 28,712 ..., .. 11/25/2035 .
3138AN-4F-7 .. |FNMA Pool A18921 MBS ~ 4.000% 08/01/26 .... |....... ..09/22/2022 . | Merrill 0 ...10,663 |.... ..08/01/2026 .
3138AN-4F-7 .. |FNMA Pool A18921 MBS ~ 4.000% 08/01/26 .... |....... ..09/01/2022 . | Paydown 0. .. 4,574 ... ..08/01/2026 .
3138AQ-B6-2 .. |FNMA Pool A19960 MBS ~ 4.000% 10/01/26 ... ..09/22/2022 . | Merrill L0 18,013 |. ..10/01/2026 .
3138AQ-B6-2 .. | FNMA Pool A19960 MBS  4.000% 10/01/26 ... ..09/01/2022 . | Paydown .. . L0 .3,872 | ..10/01/2026 .
3138L9-H3-9 ...|FNMA Pool AMB349 MBS ~ 2.980% 04/01/27 ... ..12/01/2022 . | Paydown . . 104,123 |.. L0 ..104,123 |. ..04/01/2027 .
31400E-30-3 ...|FNMA Pool CA7106 MBS ~ 2.000% 09/01/50 .... |....... .12/01/2022 . | Paydown ... 96,616 0. ..09/01/2050 .
3140QL-D2-9 ...|FNMA Pool FN CB1020 MBS  2.000% 07/01/51 ....... ..12/01/2022 . | Paydown ... ... 227,592 .... 230,339 0 . ..07/01/2051 .
3140X4-DE-3 .. |FNMA Pool FM1000 MBS ~ 3.000% 04/01/47 .... |....... |.. 12/01/2022 . [ Paydown .. .. 861,451 ...911,119 0. (48 273)|... ..04/01/2047 .
Pierpont Securmes LLC
3140X7-LR-8 .. | FNMA Pool FM3935 MBS ~ 2.500% 11/01/34 ..09/22/2022 . ,805]......... 3,670,236 0. ..(8,810)f... 0. ..11/01/2034 .
3140X7-LR-8 .. | FNMA Pool FM3935 MBS ~ 2.500% 11/01/34 ... ..09/01/2022 . | Paydown ... 840,761 .880,697 |.. L0 .(36,522) 0 ..11/01/2034 .
3140X7-PU-7 .. | FNMA Pool FM4034 MBS ~ 2.500% 08/01/35 ... ..09/22/2022 .| JP Morgan Chase 1,926,873 |.. . 2,037,066 |.. L0 ..(3,632) 0 ..08/01/2035 .
3140X7-PU-7 .. |FNMA Pool FM4034 MBS ~ 2.500% 08/01/35 .....|....... ..09/01/2022 . | Paydown .. 359,393 [ 379,946 .. 379,245 |.. 0. (19,852)/... .0 ..08/01/2035 .
Pierpont Securities LLC
3140X7-PW-3 .. |FNMA Pool FM4036 MBS  2.500% 12/01/33 .....]....... ..09/22/2022 ] ceeiiiiiiiiieeeieiiieeee | e 3,082,426 |........... 3,278,632]......... 3,430,781 |.......... 3,422,402 |....cuvnnnnnnnnns (U (7517 [V (V110 ) N [ IO 3,414,885 |......ceuunnnnns 0 ..12/01/2033 .
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3140X7-PW-3 .. |FNMA Pool FM4036 MBS ~ 2.500% 12/01/33 .....|....... ..09/01/2022 .| Paydown .....eenviviiinnnnsfoeviininnneeiiiins e 730,579 [ 730,579 |...cuvee.... 764,483 |............ 762,616 [......ccuvnnnnnns [N SO < 7281 < <) | K, (U (32,036) [....ccvvnnneeenn O founnnnnnnns 730,579 [ooovviveieeennn O s (VI L | 1 FO N 6,821 ..12/01/2033 .
Pierpont Securities LLC
3140X7-WA-3 .. |FNMA Pool FM4240 MBS ~ 2.500% 02/01/35 .....|....... .09/22/2022 .| e L e 3,543,322 | 3,768,865 3,946,709 |..........3,933,749 |..ooevriiinnnnn O [ (6,872) | O e (6,872) |oevvvvvvrnnnnnnn 0 | 3,926,877 |..cccvvvnnnnnnns ..02/01/2035 .
3140X7-WA-3 .. |FNMA Pool FM4240 MBS  2.500% 02/01/35 .....|....... ..09/01/2022 . | Paydown .. 879,201 ...920,688 ...(38,464) ... 0. ..02/01/2035 .
31416T-2N-8 .. |FNMA Pool AA9780 MBS  4.000% 07/01/24 .... |....... ..09/22/2022 . |Merrill Lynch .. (248) ... .0 ..07/01/2024 .
31416T-2N-8 .. |FNMA Pool AA9780 MBS ~ 4.000% 07/01/24 .... |....... ..09/01/2022 . | Paydown ... ... (551))... 0. ..07/01/2024 .
31418D-FQ-0 .. |FNMA Pool MA3774 MBS  3.000% 09/01/49 ... ..12/01/2022 . | Paydown . . . ... (725) 0 ..09/01/2049 .
31418D-FS-6 .. | FNMA Pool MA3776 MBS ~ 4.000% 09/01/49 ... ..12/01/2022 .| Paydown . .348 929 .. (13,963) 0 ..09/01/2049 .
31418D-GL-0 .. | FNMA Pool MA3802 MBS ~ 3.000% 10/01/49 ... ..12/01/2022 . | Paydown . . 128,073 |.. .(1,042) 0 ..10/01/2049 .
31418D-KT-8 .. | FNMA Pool MA3905 MBS ~ 3.000% 01/01/50 ... ..12/01/2022 .| Paydown . . 260,617 |.. .(2,844) 0 ..01/01/2050 .
31418D-SH-6 .. |FNMA Pool MA4119 MBS ~ 2.000% 08/01/50 ... ..12/01/2022 . | Paydown . . 134,021 |.. .(1,855) 0 ..08/01/2050 .
31418D-YZ-9 .. |FNMA Pool MA4327 MBS ~ 3.000% 05/01/51 .....| ... |.. 12/01/2022 . [ Paydown .... .... 398,326 . 0. ..05/01/2051 .
31418D-ZX-3 .. |FNMA Pool MA4357 MBS ~ 3.000% 05/01/51 .....|....... ..12/01/2022 .| Paydown .. 709,658 ... 748,801 .0 ..06/01/2051 .
31418R-FS-5 .. |FNMA Pool AD3776 MBS ~ 4.500% 03/01/25 .....|....... [.. 09/22/2022 . |Merrill Lynch .. 0. ..03/01/2025 .
31418R-FS-5 .. |FNMA Pool AD3776 MBS  4.500% 03/01/25 .....|....... ..09/01/2022 . | Paydown .......oveviiinnnnns ..03/01/2025 .
10WA ST FIN AUTH Rev Bond Cont Call
462467-M9-9 .. |3.000% 07/01/51 ...ovvvvviniiiiiiiiiiiiiiiiiinees e .08/22/2022 . |Call 100.0000 ..... |oeeevenrirrriinnnnes foeeneeenn... 195,000 ...l 195,000 ...l 214,426 .l 213,385 | O e (818) | (U O (818) ..07/01/2051 .
KANSAS CITY MO | Rev Bond Non Call 0.889%
48504N-CY=-3 ...] 03/01/22 ..eevviiiiiiiiiiiiiiiiiiineeccviieeeceann [ s ..03/01/2022 . IMaturity ......covevrvvins |oovvinninniiiiiinns e, 865,000 |..evvvuennnns 865,000 [...uunnneeee 865,000 |............865,000 [........ccennnnns (U R | N F N [ [V R | R 865,000 |oveevvuniiiinnns ..03/01/2022 .
KERN CNTY CA PEN Rev Bond Non Cal | 4.880%
492279-0N-2 ...] 08/15/23 ..eevviiiiiiiiiiiiiiiii e [ s ..08/16/2022 .| Cal | 100.0000 ..... |eeeeeeieiiiiiiniees o 1,350,000 |.eevvennnns 1,350,000 1,433,700 |..........1,401,939 [..ccooiriinnnnnns [N SO (¢ - 7/1) | K, (U R (19,670) |.oeeeeeeeeeeenn 0 [ 1,382,269 |ooovvveniinnnnne ..08/15/2023 .
KERRVILLE TX HLT Rev Bond Cont Call Sink
492436-BC-3 ...|5.000% 08/15/23 .....civviiviiniiiiiiiiieiecvininn | e ..08/08/2022 .|Barclays Group InC. ....|eceevevriiriinnnnns Jonnnennens 174,503 |..covvvennnns 170,000 |............ 193,280 |.....eeueen 175,339 [oenenniiiiinnnnns O oo (1,97, (U (1,971) e 0 o 173,368 [oeveviviiinnnnn 0 e 1,136 | 1,136 [ 8,382 ..08/15/2023 .
LOS ANGELES CA DEPT OF ARPTS A Rev Bond Non
544445-BM-0 ...|Cal | 5.000% 05/15/23 ...ccevvvviniiiiiiiines [ oo ..08/08/2022 .| Funb Funds |1 ....coovvvui]ovrmmnnnniiiiiininns Joinennens 393,343 |..covvninnnns 385,000 |............ 444,113 |............ 398,561 [.....coovuunnnnns [N O (15 X )| I, (U (5,953) [.oovvviiinennn 0 e 392,607 [....cevvvnieennn 0 founnniiiiinnnn £ Y £ 1 F 14,170 |..05/15/2023 .
MASSACHUSETTS ST Rev Bond Cont Cal |
57587G-FS-9 .. |3.000% 12/01/50 ....ccevvvveniviiiiiiinieiiiinines e ..07/18/2022 .| Cal | 100.0000 ... |eeeeenieeiiiiiiiiees feereeeiiinnnn 10,000 [..evveeennnnn 10,000 |.......e00ne. 11,010 |oeeennnnnnnn 10,961 [oiiiinnnnnninns [N O (-7 | F, [V O (G0 P | A 10,894 |ovvvviieennnnn O [ (894)[ceeeeeeennnn (8] 189 |..12/01/2050 .
MIAMI-DADE CNTY Rev Bond Non Call 5.000%
59333P-B5-6 ...| 10/01/22 ....iiviiiiiiiiiiiiie e | s ..02/25/2022 . | Raymond James & ASSOC . |.eeevvuuniiiriinnnnns fovnnnnennnns 511,005 [....cceeeeen 500,000 |............ 598,945 |............ 508,475 |......ccvrrrnnnns 0 fooerieeenn (1,822)] e (V) (1,822) |.evvvveneeeennn 0 [ 506,653 |......cceoeeeenn0 feunnnnnnns 4,352 | 4,352 [ 10,417 |..10/01/2022 .
MICHIGAN ST FIN Rev Bond Cont Call 5.000%
59447P-5M-9 ...]06/01/28 .....cevreiiiiiiiiiine e | s .09/22/2022 . |HILLTOP SECURITIES ..... |eeevvveniiieiiinnnns Jovnennnns 1,291,813 |.oovveennns 1,250,000 1,438,863 |......... 1,303,640 [......ccevvnnnnn [N SO (28117 | K, (U (15,902) [-vvvvnnnnnnnn 0 foreens 1,287,738 [ooeeiiiiinnann 0 o 4,074 [ooeeeenn 4,074 |l 51,215 1..06/01/2028 .
MICHIGAN ST FIN Rev Bond Cont Call 5.000%
B944TP-5N-7 ...]06/01/29 ...eviiiiiiiiiiiiiiiiieeeeciei e [ s ..09/22/2022 .| JP Morgan Chase ......... |oeeeeeevireennnnnnns foveennnnn.. 843,248 |ooiiiiinnnns 815,000 ..06/01/2029 .
MICHIGAN ST FIN Rev Bond Cont Call 2.862%
5447T-UF-8 .. |09/01/49 ...evviiiiiiiiiiiiiiiiiiiineecceiieeecvenn [ s ..03/01/2022 .| Call 100.0000 ..... |oeeeeeeeriiinnnnees feereennn 2,075,000 ... 2,075,000 ..09/01/2049 .
MINNESOTA ST
60416S-MZ-0 .. | 3.500% 01/01/46 ....ceevvvveniiiiiiiinieiiiiiines e ..12/01/2022 .| Cal | 100.0000 ..... |eeeeenierriiniiiees ferreeeiiinnns 85,000 [....ccvvunnnns 85,000 |..evvunnnnn 89,417 [ 86,759 | [N O 77 | K, [ O (2247 Y | I A 86,531 |...oovvveeennnn 0 o (1,531 [ (1,531 | 2,892 ..01/01/2046 .
MINNESOTA ST HSG Rev Bond Cont Cal |
60416T-FM-5 .. |3.000% 01/01/52 ....ccevvvveniiiiiiiniiiiiiiiiines e .12/01/2022 .| Cal | 100.0000 .... . (41,572) ..01/01/2052 .
MISSISSIPPI ST H Rev Bon
605350-XL-9 .. |3.000% 12/01/50 .....ccevvvenviiiiiininiiiiiinines e ..12/01/2022 .| Cal | 100.0000 ..... |eeeeenrerrernnninens foeveeeeennnn 20,000 |oeiiinninnnnn 20,000 foonnniinnnnnn 22,144 | 21,957 | O [ (108) e O [ (108) o O e 21,848 [l 0 [ (1,848)].ccvvveen (1,848) | 350 |..12/01/2050 .
NEW JERSEY ST HS Rev Bond Cont Cal |
64613A-AC-6 .. |4.500% 10/01/48 ....cevvvvneiiiiiiiineeeceiiines | s .10/01/2022 .| Cal 100.0000 .... . (26,157) ..10/01/2048 .
NEW MEXICO ST HO Rev Boni
647370-GR-0 .. |5.000% 08/01/28 ........vvvnviivinnnniiiiiininnnes | eeeees ..09/22/2022 . | Robert Baird & Co .....fovvevvnnniiiriinnnnns Jonniennnns 263,863 |............. 250,000 |............ 286,543 |............ 264,245 |................. [N IO (74 )| K, (V) (2,793) |oeevvvnneeeennn 0 [ 261,451 [.ooovvivieeennn 0 e 2,411 [ 2410 14,410 (..08/01/2028 .
NEW YORK ST DORM Rev Bond Non Cal | 5.000%
64990B-MH-0 .. |05/01/24 ...evviiiiiiiiiiiiiiiiincecceeeeeceian [ s ..08/08/2022 .| JP Morgan Chase ......... |oeeeeveenrerrivnnnnns Jonnnennnns 361,515 [....cceee 345,000 |............ 399,752 |............ 360,810 [........00vuvvnns 0 ferieeeenn(4,008)]ccieieiee (U (301075 PO | E 356,802 |......cevveeennn 0 fevnennnns 4713 [ 4713 13,369 [..05/01/2024 .
NEW YORK ST DORM Rev Bond Non Cal | 5.000%
64990B-MX-8 .. | 05/01/25 ....eviiiiiniiiiiiiiiiieeeccni i [ e ..09/22/2022 . | Loop Capital Markets ...|...ccoovriiiiinnnns Jonninnnns 355,409 |...ounnnnnnnn 340,000 |............ 394,485 |............ 360,283 [.......ceuuunnnns [N SO (1) | K, (U (4,290) |.oevvvnnneeennn O s TN T NN | E, (525557 ] ORI ': <) | K 15,347 |..05/01/2025 .
NORTH DAKOTA ST Rev Bond Cont Cal | 3.000%
658909-C5-3 ...]01/01/52 ...eiiviiiiiiiiiiiiiiieeecieneeeceiaaan | s ..07/01/2022 .| Call 100.0000 ... |eeeeenieriiiniinees forreeeiiinnns VUV R 35,000 |..vvvennn.... 38,439 [oinnnnl 38,242 | [N U V5 | E, [ O (A77) e 0 e 38,064 |......oooveeenn 0 feuennnnnnns (3,064)f...........(3,064)].cccuunnnnnnns 1,117 ..01/01/2052 .
OKLAHOMA ST HSG Rev Bond Cont Call 4.000%
67886M-TE-9 .. [03/01/50 ....oivvivrennniiiiiiniiniiiiiininiiiiiinnns | e ..12/01/2022 .| Cal | 100.0000 ... eeeeeniiiiiiiiinnnns forniiiiinnns 515,000 |............. 515,000 )............ 560,897 |............ 564,031 |......ooiiinnnnn [ N Y. 740 | PP [V (1,477) | 0 [ 552,554 |.oooiiiiiinnn 0 i (37,554) ... (37,554)] e 14,038 |..03/01/2050 .
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RHODE 1SLAND ST Rev Bond Non Cal | 5.000%
762196-JK-0 .. |05/15/24 .o [ e ..08/08/2022 . |Morgan Stanley .......ccooifoeeeemminreeeennnnns Jonenns 1,290,317 |oeevneennns 1,225,000 |......... 1,385,769 |.......... 1,282,083 [.coeeeeiiies (U (14,230) .. (U (14,230) |- oeeevneees [V PO 1,267,802 |...cceeeeennnnnn [V 22,515 |oeennns 22,515 |oeeeees 45,087 |..05/15/2024 .
SACRAMENTO CNTY Rev Bond Non Call Sink
786091-AD-0 .. |5.730% 08/15/23 ....eeeeeeeeeieeeeeeenieeeeeeennn e ..08/15/2022 .| Cal | 100.0000 ..... |eeeeeeeeeenniieeee fereeeeeenans 339,969 |-.euunnnens 339,969 |............ 339,119 ... 339,810 |oeeeeeeeeennnnns [ IR [T O (U ST [V PO 339,869 [.....cevvunnnnns [V IO 99 [ 99 | 19,480 |..08/15/2023 .
San Bernardino CA Rev Bond MW 12.58P Sink
796839-BP-2 .. |6.020% 08/01/23 ....ccevvreiieeeieeeeeeeeenees e ..08/01/2022 .| Cal | 100.0000 .... ...80,000 ... .. 80,778 |.. ...80,499 [.... .. (499)].... ..08/01/2023 .
SOUTH DAKOTA ST Rev Bond Cont Call Sink
83756C-FR-1 .. |4.000% 11/01/44 ...coeevmneeieeieeeeeeceeeee e ..06/23/2022 .|Cal | 100.0000 ... |eeeeeeeeeemniieeee fereeeeeennnas 95,000 96,512 [ceveeieeieennnnn (1) (R3] [ T (192) |+ eeeeeneeeens [ P 96,321 |oeeeiiiins [V (1,321) ..11/01/2044 .
SOUTH DAKOTA ST Rev Bond Cont Cal | 3.000%
83756C-H5-7 .. | 11/01/51 e e ..06/24/2022 .|Cal | 100.0000 .... .(2,852)f.... ..11/01/2051 .

TENNESSEE HS
880461-HR-2 .. | 3.500% 01/01/47
TENNESSEE HSG DE Rev Bond Cont Cal |
880461-SC-3 .. | 4.000% 07/01/48
WASHINGTON ST HL Rev Bon

....... ..11/01/2022 .| Cal | 100.0000 ..01/01/2047 .

..07/01/2048 .

..12/01/2022 . |Cal | 100.0000 ... -(3,218)[....

¢vid

93978H-0K-4 ...] 01/01/24 ..o [ e ..09/22/2022 . | JP Morgan Chase ......... |oeeeeeeeeeeininninnns |oeeennnnnns 451,585 |.......cc. 440,000 |t 501,569 [............ 456,008 |..cooeeeeeeeenns [V F, (5,786)]-...ceveeeeannne [N T (5,786) [oeeecuueveanns 0 foeeeannne 450,218 |......cceeeeees [0 U 1,368 ..01/01/2024 .
WASHINGTON ST HL Rev Bond Non Call ~ 5.000% Piper Capital Management

93978H-0L-2 ...| 01/01/25 .o [ e ..00/22/2022 . [ ceooiiiis e [ 438,480 [.....evveneen 420,000 | 483,130 [..oeveneeee 442,205 |...oonnnnnnnnnnee [V F, (5,268)]...cveeeeennes [N T (5,268) |-..eeveeeennne [\ O 436,937 |oeeeeiiiiiians [0 U 1,543 ..01/01/2025 .
WAYNE CNTY MI AR Rev Bond Cont Call

944514-MN-5 ...|5.000% 12/01/22 ...eoeeiiiiiiiiiiiiiiiieeeeees | e ..12/01/2022 . [Maturity .....oooooveiinns fooreiiiiiiiiiis e 1,500,000 |.......... 1,500,000 |......... 1,593,165 |......... 1,500,000 [...ocvveeeennne (U R (1 (O R (I IO 0f...... 1,500,000 |...ovvveernnnen (0 (1 [0 PO 75,000 |.. 12/01/2022 .
WSTERN M1 UNIV H Rev Bond Non Call ~ 4.750%

958644-AB-2 .. | 11/15/28 ..o [ ..11/15/2022 . |Cal | 100.0000 ... feueeeeeiiiiiiiieeees e 15,000 |.....eeeeenn 15,000 [............. 17,258 |............. 16,816 |.......ceeee.... [ (A1) OTPRTN [ T A1) [\ P 16,605 [...........e.... [\ PR (1,605)]........... (1,608)]..ceeeeennnnnee 713 ]..11/15/2028 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 50,688,874 51,732,929 55,630,963 53,802,065 0 (604,048) 0 (604,048) 0 53,198,024 0 (2,509, 147) (2,509, 147) 1,286,557 XXX
AT&T INC Corp Note Call MW 3.600%

00206R-HS-4 .. | 07/15/25 ...oooieiiiiiieiiiiiieee e [ e ..04/26/2022 . |Call 101.3464 ... [oeeeeeeiiii e 253,366 |.....cuneen 250,000 |....cvveenns 249,619 |............ 249,774 | (O 19 [ (VN 19 | [N 249,793 |oovvviiiiiinnns [V R 207 |oeeeeeeeeen 207 |oeeeeeennn 10,391 [..07/15/2025 .
ARI Fleet Lease ARIFL 2021-A A2 ABS Prv Plc

00217F-AB-1 .. | 0.370% 03/15/30 ....eoviviirieiiieeiiiiiineeeieis | e .. 12/15/2022 . |Paydown ........ccooueeeeeefornenniniiii e 195,056 |......c...e. 195,086 |............ 195,038 |............ 195,044 |..oooinnnnennnn. (O 2 s (VN 2 | (I O 195,056 |.........ceenn (VN [V [V O 520 |..03/16/2030 .
ACE INA HOLDINGS Corp Note Call MY 2.875%

00440E-AU-1 .. | 11/03/22 ..o [ e ..00/21/2022 . |Barclays Group Inc. ....foccoviiiiinnninns o 709,205 |............. 710,000 |............ 709,105 |............ 709,883 |.......ccuvveennn [V L[V PO [V 101 | [N FRRRR 709,984 [.....vnnnnnnne [ FORRRR (779l (T79)]-eeeeeennn 18,088 |..11/03/2022 .
AMERICAN EXPRESS Corp Note Call — 3.400%

025816-CC-1 .. | 02/22/24 .....ovvvvviiiiiiiiiiiiiiiieeeeeciieee [ e ..00/22/2022 . |Goldman Sachs ............feeeeeiiiiiiiiiiiiiies foeeeenns 2,954,490 |.......... 3,000,000 |......... 2,996,580 |.......... 2,998,465 [......cveeennnne [V TR 516 |ooeeeeeeeeees [V E L R 01....... 2,998,980 [...evvuvnrnnnns [V FO (44,490)[.......... (44,490))............ 111,633 |..02/22/2024 .
AmeriCredit Auto AMCAR 2020-3 A3 ABS

03066P-AC-3 .. | 0.530% 06/18/25 .........cccuvvveeeiiiiiniiieeieins | e ..03/09/2022 . [Wells Fargo ......ccccooes feeereiiiunnnnniniiss foeeennns 1,293,581 |........... 1,305,000 |......... 1,304,824 |......... 1,304,917 | [V F A7 [ (VN 7 [ 01....... 1,304,934 |.oovvvvvnnnnnns 0. (11,383)......... [T X)] 1,595 |..06/18/2025 .
AmeriCredit Auto AMCAR 2021-2 A3 ABS

03066R-AC-9 .. | 0.340% 12/18/26 ......ceovivrreiieiiiiiiiieeeeiis | e ..03/08/2022 . |RBC Capital Markets ... [......ccoconniins o 601,739 [........... 615,000 |............ 614,899 |............ 614,925 |.....oveeeenn. [V F L[N (VN L[V O [N 614,935 [....oevnnnnnnnns 0. (13,196)|......... (13,196) [vvvvvvvnnnnnnnns 476 |..12/18/2026 .
AMERIPRISE FINL Corp Note Call MW 3.000%

03076C-AK-2 .. | 04/02/25 .......oevviiiiiiiiiieeiiiiiieee e [ e ..00/22/2022 . | Goldman Sachs ............ feeeeiiiiiiiiiiiiins o 331,079 [e.oceennnnne 345,000 |.....vveeens 343,541 ... 344,026 |....cvveeennnne [V U 211 | [V 21 i [N FRRR 344,238 |ooevviiiiiinnns 0. (13,188)|......... [QRINEE:)] 10,178 |..04/02/2025 .
Angel Oak Mortgage Trust AOMT 2019-2 A1 RMBS

03463i-AA-1 .. |Prv Plc  3.628% 03/25/49 .........coecuvveenees| cennne ..10/01/2022 . |Paydown ........ccouvveeeeforeenniniii e 113,086 |..ovveennnnee 113,036 |............ 113,088 |.....oveeees 2,779 | (VN R 258 | (I 258 foeeiiiiiiins [N 113,036 [oovvvvvvninnnns (VN A [V [V O 1,628 |..03/25/2049 .

Angel Oak Mortgage Trust AOMT 2021-4 A1 RMBS
03464E-AA-0 .. |Prv Plc  1.035% 01/20/65 .
ANGEL OAK Mortgage Trust AOMT 2

..12/01/2022 . |Paydown .... ...614,563 |... .. 614,563 ...614,554 .614,508 |.. ..614,563 |.... ..01/20/2065 .

03464L-AA-4 .. |Prv Plc  1.469% 06/25/65 .........covvvricunnn | eennne .. 12/01/2022 . |Paydown ........cccveeveeefornenninii e 133,584 ... 133,584 |............ 133,582 |............ 133,506 |...oocvveennnne (O FL: 2N (VN T8 [ [N 133,584 ..06/25/2065 .
Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS

03465A-AA-7 .. |Prv Plc  1.261% 05/25/65 .. [T PR ..12/01/2022 . | Paydown .... ...83,378 |... .. 83,344 |.. ...83,378 |.... ..05/25/2065 .
Angel Oak Mortgage Trust AOMT

03465D-AA-1 .. |Prv Plc  0.985% 04/25/66 ..........cccevvcunns | eennne .. 12/01/2022 . |Paydown ........ccovveeeeefornennnniii e 871,802 |...uvveeennnn 871,802 ............ 871,800 |............ 871,580 [...ooeiiniinnnns (1N R 27 F [V E 22 |oeeiiiiieies (VN FRRRR 871,802 ..04/25/2066 .
Angel Oak Mortgage Trust AOMT 2021-5 A1 RMBS

03465H-AA-2 .. |Prv Plc  0.951% 07/25/66 R ..12/01/2022 . | Paydown ... ...702,183 |... .. 702,183 ... 702,173 .702,099 |.. .0 ..702,183 |.... ..07/25/2066 .
APPLE INC Corp Note Call MW .

037833-BY-5 .. | 02/23/26 .......eevveeiiiiiiiiieiiiiiiieee e [ e ..00/22/2022 . |US Bank .........coovuvveneforneniiiiii e 820,607 |......oeeennn 850,000 |............ 889,891 |............ 875,329 |.....oeeeeel 0 oeeeeeee (4815 [ 0 e (4,615) |0 [, 870,714 |............... 0. (50,107)|......... (50,107)]..ccceennnnn 30,157 |..02/23/2026 .
AVANGRID INC Corp Note Call MW 3.200%

05351W-AC-7 .. | 04/15/25 ...evvriiiiiiiiiiiiee e [ e ..00/22/2022 . |Goldman Sachs ............feeeeiiiiiiiiiiiiiics foeeeenns 1,935,889 |........... 2,030,000 |......... 2,027,381 |.......... 2,028,244 |..ovvvvnnnnnnnnen [V R 376 |oeeeeeeeeeeen (I 376 [ovvvrrrnnninnnns 01....... 2,028,620 [...ovvvnnnnnnnns 0. (92,731)f......... (92,731)[cvvvvvnnnnns 61,532 [..04/15/2025 .

Bank of America BACCT 2021-A1 A1 ABS
05522R-DD-7 ...| 0.440% 09/15/26 ...ovveevivvieiieiiiiiiiiiiieiiins | e ..09/21/2022 . [Toronto Dominion Sec ... |....ccoovvvvrriiiiin Joureennnn 1,021,511 |.......... 1,085,000)......... 1,084,981 |......... 1,084,985 |..vvvieennnnns [V 2N O [( o S loeiiiiiiiies 0f..... 1,084,990 f.oioiiinnnnns 0fueeens (63,479)|......... (63,479)..eeeeennnnes 3,687 |..09/15/2026 .
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BANK OF AMER CRP Corp Note Non Call Jane Street Execution
06051G-FB-0 .. |4.125% 01/22/24 ...covveeeeeeeeeeeeeeeeeeeeee | e ..09/21/2022 .| Services ....cceevuieeeeeen foevemmmineeeeennins s 4,981,350 |.......... 5,000,000 |......... 5,118,999 |......... 5,047,836 |....eveeennnnnnn (U (16,548)|....ccevnnnnnnnns (U (16,548) |-evveeeeeennnn [V PO 5,031,288 |....ccvvuunnnnne [V (49,938)/.......... (49,938)]-...enneeeee 241,198 |..01/22/2024 .
BANK OF AMER CRP Corp Note MW 3.500%
06051G-FX-2 .. |04/19/26 ....eoeeeeeeeieeeeeeeee e eeeeenn | s ..09/22/2022 .| Goldman Sachs ............|eeeereereeeemnninns Joineeeens 951,030 |.......... 1,000,000 |......... 1,023,070 |.......... 1,012,449 [....ccoonnneniiet (U (2,007)]+eeeeenneeeeenes (V) N (2,007) |veueeeeeeennnnn [V PO 1,010,441 [oooeiieinnnnnns [V (59,411)f......... (59,411) [ 32,764 |..04/19/2026 .
Bank BANK 2019-BN16 A2 CMBS ~ 3.933%

065405-AB-8 ..
073310-AA-5 ..
105699-AA-0 ..
106200-AH-1 ..
10921U-20-9 ...
12597C-AC-1 ..
12507V-AA-3 ..
12507V-AA-3 ..
12660L-AA-7 ..
14315F-AD-9 ..
14315F-AD-9 ..
14316N-AC-3 ..
14686K-AA-5 ..
14686K-AA-5 ..
14687A-AN-8 ..
14687A-AN-8 ..
14687T-AC-1 ..
149130-38-3 ...
165183-CJ-1 ..
19688D-AA-8 ..
20030N-BN-0 ..
20825C-AZ-7 ..
224044-CH-8 ...
257812-AD-9 ..
26441C-AS-4 ...

29364D-AR-1 ...

02/15/52 ...
BAYVIEW OPPORTUN BOMFT 2016-SPL2 A RMBS Prv
Plc  4.000% 06/28/53
BRAVO Residential Funding BRAVO 2020-NQM1 A1
RMBS Prv Pl 1.449% 05/25/60 ... .
Brazos Education BELA 2021-2 A1A A
2.060% 01/25/72
BRIGHTHS FIN GLB Corp Note Non Call Prv Plc
0.600% 06/28/23
CNH Equipment Tr CNH
12/16/24
COLT Funding LLC COLT 2020-1R A1 RMBS Prv

Plc  1.255% 09/25/65 .......cooeveunnninnnenn.
COLT Funding LLC COLT 2020-1R A1 RMBS Prv
Plc  1.255% 09/25/65 .......ccoeeeunnninneenn.

Credit Suisse Mortgage Trust CSMC 2021-NOM3
A1 RMBS PRV PLC  1.015% 04/25/66
CarMax Auto Owne CARMX 2020-3 A3 ABS
0.620% 03/17/25
CarMax Auto Owne CARMX 2020-3 A3 ABS
0.620% 03/17/25
CarMax Auto Owne CARMX 2021-1 A3 ABS
0.340% 12/15/25
Carvana Auto Rec CRVNA 2021-N2 C ABS
0.320% 03/10/28
Carvana Auto Rec CRVNA 2021-N2 C ABS
0.320% 03/10/28
Carvana Auto Rec CRVNA 2020-P1 A3 ABS
0.440% 06/09/25
Carvana Auto Rec CRVNA 2020-P1 A3 ABS
0.440% 06/09/25
Carvana Auto Rec CRVNA 2021-P2 A3 ABS
0.490% 03/10/26
CATERPILLAR FINL Corp Note MW
11/08/24
Chesapeake Fundi CFIl 2020-1A A1 ABS Prv Plc
0.870% 08/16/32
Colt Funding LLC COLT 2021-3R A1 RBS Prv
Ple  1.051% 12/25/64
COMCAST CORP Corp Note Call Mi
08/15/25
CONOCOPHILLIPS Corp Note Call MW Prv Plc
2.400% 02/15/31
COX COMMUN INC Corp Note Call MW Prv Plc
3.150% 08/15/24
Donlen Fleet Lea DFLF2 2021-2 A2 ABS Prv Plc
0.560% 12/11/34
DUKE ENERGY COR Corp Note Call MW
09/01/26
ENTERGY ARKANSAS Corp Note Call MW 20BP
3.050% 06/01/23

...................... 2150%
.............. 3375%

.12/01/2022

..03/28/2022

..12/01/2022

.. 12/27/2022

..03/01/2022

.. 12/15/2022

.03/30/2022 .

..03/01/2022

.12/01/2022

..03/08/2022

.02/15/2022

..03/08/2022

..03/08/2022 .

..03/10/2022

.03/09/2022

..03/08/2022

..00/21/2022

..00/22/2022 .

.. 12/15/2022

.. 12/25/2022

..00/22/2022 .

..06/06/2022

..00/21/2022

.. 12/10/2022

..00/22/2022 .

.09/22/2022 .

. | Paydown ....
. | Paydown
. | Paydown ....
. | Paydown
.| JP Morgan Chase ...

. | Paydown

. | Paydown
. | Paydown
.| Corp
. | Paydown

.|Wells Fargo

. | Paydown
.|Wells Fargo
. | Paydown

.|Wells Fargo

. | Paydown

. | Paydown

.| Tax Free Exchange
.|Barclays Group Inc.

. | Paydown ....

Call ~ 100.0000 .....
BIP Par ibar Securities
Deutsche Bank ............
Various .....ooeeeeeeeenns
Millennium Advisors ....

Goldman Sachs

Millennium Advisors ...

...128,801 |...

............ 221,709

............ 481,331

......... 1,422,290

......... 1,426,923
............ 161,776
............ 122,073
......... 1,852,545
.............. 4,702
......... 4,710,306
......... 2,387,780
............ 151,543
............ 360,928
......... 1,112,246
......... 6,958,065

............ 502,423

...130,281 ...

......... 2,807,629

...296,193 |...

...72,889 |...

..3,274,682 |...

.. 128,801

..... 3,320,000

........... 1,422,290

........... 1,455,000
............. 163,610
............. 122,073
........... 1,870,298
................ 4,702
.......... 4,877,000
........... 2,500,000
............. 151,543
............. 360,928
1,150,000

.......... 7,000,000

............. 615,000

.. 130,281

........... 3,075,000

... 300,000

.. 132,665

... 163,599

... 122,065

1,870,193

4,876,722

2,497,650

... 151,536

... 360,924

1,204,418

6,953,690

...614,151

.. 130,265
2,864,793

.. 299,154

............ 223,066

............ 481,301

.......... 1,422,213

............ 176,735

............ 163,604
............ 122,068
......... 1,870,242
............... 4,702
......... 4,876,768
.......... 2,498,629
............ 151,539
............ 360,919
......... 1,182,676

.......... 6,956,591

............ 614,662

.......... 2,965,508

. 129,800 |..

.. 72,888 |..

..3,319,604 |..

.130,270 |..

. 299,864 )..

........... (1,356)

................. 0 fiinnnennnnn30
.0
................. 0 [l 77
................. 0 fiiieeeeenl 7
................. 0fiinnnnnnn 38
................. 0 fiinnnennn 195
................. 0 fiiinennnnl @
................. 0 fiiieeennld
................. 0 a0
................. [V SRR |
................. 0 fiineeeeenld
................. 0 fiiieeeeenl 7
................. 0 il 0
................. 0fiinnnennn 128
................. 0fnnnn..... 344
................. 0 fiiieeennnn d
................. 0 fiiinennnnl @
................. 0f...........(6,900)
................. 0feenene 1,464
................. [V SRR

.. (998)[...

0 forieeannns (1,356)

(VN R 77
[V R 7
(VN R 38
[V R 195
[V R 9
[V R 5
(VN R 20
[V R 1
[V R 5
[V R 7
[V R 0
[V R 123
[V R 344
[V R 4
[V R 9
0 forieeannns (6,900)
0 foiieeanns 1,464
(VN R 91

.. (998) ...

...221,709

.. 128,801 |....

...72,889 |....

...481,331

1,422,290

1,454,831
...163,605
...122,073
1,870,249
..... 4,702
4,876,891
2,498,973
...151,543
...360,928
1,175,776
6,958,055

...614,753

2,981,546

..130,281 |....

..209,934 |....

..3,319,648 |....

(173,917)

0.

(8, 741)]....

(173,917)

... (3,741)]...

..02/15/2052 .

..06/28/2053 .

..05/25/2060 .

..01/25/2072 .

..06/28/2023 .

..12/16/2024 .

..09/25/2065 .

..09/25/2065 .

..04/25/2066 .

..03/17/2025 .

..03/17/2025 .

.. 12/15/2025 .

..03/10/2028 .

..03/10/2028 .

..06/09/2025 .

..06/09/2025 .

..03/10/2026 .

..11/08/2024 .

..08/16/2032 .

.. 12/25/2064 .

..08/15/2025 .

..02/15/2031 .

..08/15/2024 .

.. 12/11/2034 .

..00/01/2026 .

..06/01/2023 .
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ENTERPRISE PRODU Corp Note Call MW 3.700%
2987V-BH-5 ...J 02/15/26 ....eeeeeeeeeeeeeeeee e | s ..09/22/2022 .| Goldman Sachs ............|eeeemmeirreeeennnnns Jounnnens 1,086,671 |........... 1,125,000 |......... 1,116,664 |.......... 1,120,924 |...coeeenennnnees [N IR 683 [.eeieeiiiies (U1 IR [S1CK T PO [V PO 1,121,607 |oceeeeeeennnnns [V (34,935) ..02/15/2026 .
EVERSOURCE ENERG Corp Note Call MW 2.900%
30040W-AD-0 .. | 10/01/24 ...eeeeieeeeeeeeeeee e | e ..09/22/2022 . |Pershing .......ccceveueees |oevmmmmnneeeemnninns Joieeeeens 211,627 .o 220,000 |..evvnnnnnes 219,508 |............ 219,792 |oeeeeieeeieennns [ IR [ O (U 54 | [V PO 219,846 |......oevnnnnnns [V (8,219) ..10/01/2024 .
Ford Credit Auto FORDO 2019-C A3 ABS
34531K-AD-4 ...| 1.870% 03/15/24 ....cceeeeeeiiieeeeieeieeeeeeee e ..02/17/2022 .| LLoyds Bank/Sec .. ..1,970,084 |........... 1,963,106 |......... 2,013,717 |eeeneen 1,976,502 |.. ..1,974,919 |.... .(4,835)].... ..03/15/2024 .
Ford Credit Auto FORDO 2019-C A3 ABS
34531K-AD-4 ...| 1.870% 03/15/24 ....cereeeeieiieeeeieeeeeeeeee e ..02/15/2022 .| Paydown .....eeeeeeeennnes foeeenne e e 438,019 |............. 438,019 |..coeunnnnen 449,312 |oceeeenneees 441,008 s ,989) [eeee e O o 438,019 [....covennnnnees [V 0 ..03/15/2024 .
Ford Credit Auto FORDL 2021-A A3 ABS
345320-AC-2 ... 0.260% 02/15/24 ....eoeeeeeeiiieeeeeeeeeeeeeena e ..12/15/2022 .| Paydown ... ...2,166,185 |............ 2,166,185 |......... 2,165,924 |......... 2,166,065 |.. ..2,166,185 |.... ..02/15/2024 .

FORD CREDIT AUTO FORDI

34532R-AA-4 ...| 3.190% 07/15/31 ..oeeviiiiiiii e ..03/08/2022 . | JP Morgan Chase ......... [ecceoeeeiiiiiiins i, 647,502 |............. 635,000 |............ 634,777 |............ 634,856 |.......eeeeenn. (VN R L7} E, [V R L7 IO [\ S 634,860 ..07/15/2031 .
GCAT GCAT 2020-NaM2 A1 RMBS Prv Plc

36166R-AA-2 .. | 1.565% 04/25/65 .......eoveiiiiiiiiiiee | e ..12/01/2022 . |Paydown .... ...116,774 |... .. 116,774 ..116,772 116,722 |.. .0 .. 116,774 |.... ..04/25/2065 .

GCAT GCAT 2021-NaM

36166X-AA-9 .. | 1.036% 05/25/66 ......ccoeeueeereeriaiiinreeeeeas | eenens ..12/01/2022 . |Paydown ........cccueeeeeees fornenniiii e 246,044 |............. 246,044 |............ 246,040 |............ 246,005 |.......oeeennne [N 39 [oiieiiiiies (U 39 | [\ O 246,044 ...l (0 (1 (U8 T 939 |..05/25/2066 .
GCAT GCAT 2021-NQM A1 RMBS Prv Plc  1.093%

36168H-AA-2 .. | 08/25/66 .......ceeeeeeeiiiiiiieee e | e ..12/01/2022 . |Paydown .......occcueeeeres forneniinii e 228,591 ..o 228,591 |............ 228,590 [..occeneeeee 228,588 |...uvieeennne (U R 2N F (O R 2 IO 0 foeeeannne 228,591 [ooeeiiiiiiens (0 (1 (U8 T 879 |..08/25/2066 .
GM Financial Sec GMCAR 2018-3 A3 ABS

36255J-AD-6 ...|3.020% 05/16/23 ......cciuumieeeiiiiiiieee e | e ..08/16/2022 . |Paydown ........ccceveveees forneniiiii e 188,526 |............. 188,526 |............ 188,482 |............ 188,509 |.....oeeernnnenn [N A7 | (U A7 [ [\ O 188,526 |......eeeennnnn. (0 (1 (U8 T 793 |..05/16/2023 .
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1

36256B-AC-4 .. | ATA RWBS Prv P 3.750% 10/25/57 ....cccceee | ennnnne ..12/01/2022 . |Paydown .......ccccuueeeeee fornenniiii e 611,757 | 611,757 [ 603,204 |............ 607,551 [oooeeeiiiianns [N 4,206 |..eoveeeeennen (I 4,206 |..ceeieeennne 0 foeeennne 611,757 |.ceeeeeeennes (0 (1 [0 PO 10,642 |.. 10/25/2057 .
GM Financial Sec GMCAR 2019-4 C ABS BNP Paribar Securities

36258M-AG-9 .. | 2.240% 03/17/25 ..o e ..03/09/2022 . [COrp weeveeiieiiiieeeiins feeeeeeriiiieeecis feeeeeee 4,705,875 |.......... 4,700,000 |......... 4,877,902 |.......... 4,821,122 [.eeeeeeeee (N FT (9,403)]...ceveeennnnen [N T (9,403) |- 0f...... 4,811,719 [, [\ R (105,844)(........ (105,844)]............. 24,858 |..03/17/2025 .
GM Financial Sec GMCAR 2021-1 A3 ABS

36261L-AC-5 .. | 0.350% 10/16/25 .....cceriumeiniaiiiiieieeeees | e ..03/08/2022 . |LLoyds Bank/Sec ......... foeeerricuiiiiiiiics foeeeene 1,385,545 |.......... 1,410,000 |......... 1,409,776 |......... 1,409,869 |....oevveennnnen [N 19 e (U 19 | 0f...... 1,409,888 |................ [ R (24,383)].......... (24,383)].ciens 1,152 |..10/16/2025 .
GEORGIA POWER Corp Note Non Call  2.850%

378334-JX-0 ...| 05/15/22 ...eeuiiiiiiiiiiiiee e [ e ..01/06/2022 . |Cal | 1009196 ... foueeeeeiiiiiieeens e 222,028 |.cceens 220,000 |.....ovvnns 222,319 | 220,182 |.ooiiieanne [N (4] F (U (14 P 0 foeeeannne 220,176 |.eeeeeeeennes (1 (176) [ (176 2,911..05/15/2022 .
GM Financial Sec GNMCAR 2018-2 B ABS

38013R-AF-2 .. | 3.120% 12/18/23 ...ccoiiiiiiiiiiiiiiieeeeecs | e ..03/16/2022 . [Paydown .......ccceeveeeriifooriiiiiiiiiis e 2,505,000 |........... 2,505,000 |......... 2,504,775 |.......... 2,504,899 [.....cueeeennnne [N O 101 [ [N 101 | 0f...... 2,505,000 |...ceveeennnne (0 (1 [0 PO 19,539 .. 12/18/2023 .
Honda Auto Recei HAROT 2021-2 A3 ABS

43811J-AC-1 .. | 0.330% 08/15/25 ....coovmeiieeeeieiiiieeee e | e ..00/21/2022 . [Wells Fargo ......ccccooes foereoiiiinnnnniiiics foeeeeene 1,717,853 |.......... 1,785,000 |......... 1,784,930 |......... 1,784,948 |...ooeeeenne [N 20 [oreeeiiiiiiins (U 20 | 0f...... 1,784,968 |......ocene 0 foeeeenns (67,114)|......... (67, 114)]....oeeeeee 4,549 [..08/15/2025 .
HYUNDAI AUTO LEASE SEC HALST 2021-A A3 ABS BNP Paribar Securities

44891T-AC-0 .. |PRV PLC  0.330% 01/16/24 .....ooveeeeiiiians | e ..03/09/2022 . [COrp weeveeiueeiiiieeeiins feeeeeeiiiiceeecis feeeeeee 1,546,350 |.......... 1,560,000 |......... 1,559,805 |.......... 1,559,900 |-.eeevnieeennes [N 20 [oreeiiiiiiiins (U 20 | 0f...... 1,559,920 |..eveieennnnne 0 foeeeenns (13,570)|......... (13,570) [ 1,230 |..01/16/2024 .
Hyundai Auto Receivables Tr HART 2020-B A3

44933F-AC-0 ...|ABS  0.480% 12/16/24 ......evveeeeeiiiieeee | e ..03/09/2022 . | JP Morgan Chase ......... |oeeeerriieicrniniics foeeeene 1,509,531 |........... 1,520,400 |......... 1,520,115 |.......... 1,520,299 [..ooeeiiiiinnnns [N 10 | (U 10 foreeeeiiiis 0f...... 1,520,308 [...ccoecuuinnnns 0 foeeeenns (10,777))......... (10,777)] e 1,743 |..12/16/2024 .
Hyundai Auto Receivables Tr HART 2020-B A3

44933F-AC-0 ...|ABS  0.480% 12/16/24 .....eevveeeeeeiiiieeee | e ..02/15/2022 . |Paydown ........ccceeeeeees forneniiiii e 174,600 |............. 174,600 |............ 174,568 |............ 174,589 ..o [N 12 [ (U 12 | 0 foeeennne 174,600 |.....coeveeenne (0 (1 (U8 T 117 |..12/16/2024 .
Imperial Fund LLC IMPRL 2021-NQM2 A1 RMBS

452761-AA-7 .. |Prv Pl 1.073% 09/25/56 .......ceevveeeeercans | eennns ..12/01/2022 . |Paydown ........cccueeeeeees fornenniiii e 490,226 |........co.. 490,226 |............ 490,219 |............ 490,207 |- [N 20 [oreeeiiiiiiins (U 20 | [\ O 490,226 |...ocoiiunnnnns (0 (1 (U8 PR 2,354 |..09/25/2056 .
JPMORGAN CHASE Corp Note Non Call — 3.375%

46625H-JJ-0 ...| 05/01/23 ..o | e ..09/21/2022 . |Goldman Sachs .........o. feeeeeiiiiiiiiiiins ot 333,338 | 335,000 |-...cvvennns 333,198 [..ocennneee 334,728 | [N O 149 [, [N 149 [ [\ O 334,872 [ooeeiiiiiiens (I FT (1,534)|........... (1,534) e 10,081 |..05/01/2023 .
LIFE FINANCIAL SERVICES TRUST LIFE 2021-BMR

53218C-AA-8 .. | A CMBS PRV PLV  5.018% 03/15/38 ............ |.ceeee ..02/15/2022 . |Paydown ........ccoeeeerris fornniiiiiiiii e, 4,508 | 4,508 | 4,598 |...oereennnnn L5 : N O (U R (1 (O R [\ O 0 foreeeeianes 4,58 | (0 (1 (U 6]..03/15/2038 .
MFRA Trust MFRA 2020-NOM3 A1 RUBS Prv Plc

552757-AA-4 .. | 1.014% 01/26/65 ......coeveiiuiiiiieeiiiiieeeeee | s ..12/01/2022 . |Paydown ........cccveeeere fornenniii e 192,726 |- 192,726 |............ 192,722 |............ 192,708 |...ooveeennnes [N 18 | (U LT OO [\ O 192,726 |..oveeeeennnnee (0 (1 (U8 T 770 |..01/26/2085 .
Mercedes-Benz Au MBALT 2021-B A3 ABS

58769K-AD-6 .. | 0.400% 11/15/24 .....ooeiiimiiiiiiiiiiieeecec | e ..09/21/2022 . | Toronto Dominion Sec ... [o.ceervvuveerieriis foeeeene 2,941,518 |....oeee 3,045,000 |......... 3,044,770 |.......... 3,044,821 [...oeeeennnee [N L PO (U LA T 0f...... 3,044,898 |.......eeeeenn. [\ R (108,380)........ (103,380) f..ccceneeees 9,406 |.. 11/15/2024 .
MET LIFE GLOB Corp Note Non Call Prv Plc Keybanc Capital Markets

592176-CD-9 ...| 2.650% 04/08/22 ......cceuvveeeeeiiiiiieeeeeeias | s L.02/24/2022 . | .o e e 676,438 |............. 675,000 |............ 674,750 |............ 674,986 |.......ccevveenns (U R 120 F (O R L2 PO [\ O 674,99 |........cceeees [0 U 1,443 |l 1,443 | 6,956 |..04/08/2022 .
MILL CITY MORTGAGE TRUST MCMLT 2017-3 A1

59980C-AA-1 .. |RMBS Prv Plc  2.750% 01/25/61 .....eeeveeees | cnnne ..12/01/2022 . |Paydown .......occcueeeeres forneniinii e 520,032 |.ceeeiinns 520,032 |............ 522,809 |............ 519,782 | [N T 251 | [N 251 foeiiiis 0 foeeeannne 520,032 [oeeeeiiiiiiinns (0 (1 (18 PO 6,022 |..01/25/2061 .
VMAF Equipment F MMAF 2020-BA A3 ABS Prv Plc

60700K-AC-6 .. | 0.490% 08/14/25 .......ceevmeeeeiiiiiiieeeeeeas | s .. 12/14/2022 . [Paydown ......cccceeeeerin fooniiiiiii [ 16,487 |t 16,487 |............. 16,487 |............. 16,487 | (U R (1 (O R [\ O (I IO 16,487 |oooeeiiiiiees (0 (1 (18 PO 81[..08/14/2025 .

MORGAN STANLEY Corp Note Non Call ~ 5.000%
617446-7X-1 .. | 11/24/25 oo [ s ..00/22/2022 . [Goldman Sachs .......coooooeeeeeiiiuiiieieiiis oo 2,716,416 |........... 2,725,000{......... 2,949,567 |.......... 2,826,649 |.....oeeennnnnnn. 0feeees (18,016))...uvveee.. Ofuenens (18,016) |...eeennnneee 0f....... 2,808,633 |................ 0 e (92,217)|......... (92,217)|............ 114,299 |.. 11/24/2025 .




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 4

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

S'vi3

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUsSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
New Residential NRZT 2016-1A A1 RMBS Prv Plc
64829F-AA-9 .. | 3.750% 03/25/56 ...eevvueeeeeennneeeeeennneeeeeen | e ..12/01/2022 .| Paydown ...eeenereeemnniesfoeeeenieeeeeeis e 54,159 e 54,159 [...ccennennnn 55,797 [oeeeeeennnnns 55,575 |.eeerriaeeeeenes (U (1,415)[ccceeees (V) N (1,415) |+ eeeeees [ P 54,159 |ooiiiieiiinnnns [V [V (U O 918 |..03/25/2056 .
NEW RESIDENTIAL MORTGAGE LOAN NRZT 2021-NO2R
64831E-AA-8 .. |RMBS Prv Plc  0.941% 09/25/58 ......cccvevvee | ceeenns ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 242,166 |............. 242,166 ..09/25/2058 .
NEW YORK LIFE GL Corp Note Non Call Prv Plc
6495211-DG-5 ...| 2.875% 04/10/24 ....eeeeeeeiieeeeeeeeeeeeennn e ..09/22/2022 .| Goldman Sachs .. 3,893,320 |... .. 4,000,000 ..04/10/2024 .
O'REILLY AUTOMOT Corp Note Call MW 25BP
67103H-AD-9 .. | 3.850% 06/15/23 .....eeeeeeeeeieeeeeenieeeeeennn e ..09/21/2022 .| Morgan Stanley .......ceeifoeeemmmireeeemnninns Joieeeeens 229,121 |oeeeeees 230,000 ..06/15/2023 .
PACIFICORP Corp Note Call MW 158P  2.950%
695114-C0-9 ...| 06/01/23 ....iieieeiieeeeeeeeee e eeeeeees | e ..09/22/2022 .| Goldman Sachs ...693,560 ... ... 700,000 .699,518 |.. ..699,766 |.... .(6,206)].... ..06/01/2023 .
PEPSICO INC Corp .
T13448-EQ-7 .. |03/19/25 .oeeeiieeeeeee e eeeen | e ..09/22/2022 .| Goldman Sachs ............|eeeemeoreeeemnnnnns Jonennens 5,887,830 |.......... 6,200,000 |......... 6,195,598 |......... 6,197,116 [....ccovennnnnees [ IR [ P (U1 IR (K1 [V PO 6,197,754 |..ccvvrrnnnnnnns [V (309,924) ..03/19/2025 .
PROGRESS ENERGY Corp Note Cont Call
743263-AS-4 ...|3.150% 04/01/22 ..eeeeeeeeeeeeeeeeeeeeeeeeeenan e ..02/24/2022 . | Market Axess ... ...85,131 [... .. 84,991 [.. L0 ...84,997 |.... 134 ... ..04/01/2022 .
PROTECTIVE LIFE Corp Note Non Ca
T4368C-AH-7 .. |2.615% 08/22/22 ..oevneeeeeeeeeeeeeeeeeeeeeeen | e ..08/22/2022 . | Maturity ...2,300,000 |... ..2,300,000 |......... 2,300,000 . 2,300,000 .. 0. ..2,300,000 |.... 0 ] ..08/22/2022 .
762315-PA-1 .. |RISLA Rev Bond Cont Cal | 3.500% 12/01/24 |....... ..12/20/2022 .| Cal | 100.0000 .... 160,000 |... .. 160,000 [.......neeee 167,406 .. 162,281 |.. 0. .. 160,119 |.... (119)].... ..12/01/2024 .
Santander Consum SCART 2021-AA A3 ABS Prv
80282Y-AC-0 .. |Plc  0.330% 10/15/25 .....coevvvveniiiiiininns | e ..03/09/2022 . |Barclays Group Inc. ....|eceeveeviiiriinnnnns Jovunnnnns 1,415,157 |..oooeenns 1,435,000 |......... 1,434,825 |.......... 1,434,902 |ooeveniiiinnnnns (U RN L) [ O 15 | [V PO 1,434,917 | [V (19,760) ..10/15/2025 .
Santander Consum SCART 2020-BA A3 ABS Prv
802830-AG-4 .. |Plc  0.460% 08/15/24 ........cevvvvvvvirnnnnnns] veeens ..03/08/2022 .| JP Morgan Chase ......... |oeeeeeenreeriinnnnns Jonnnennnns 360,572 [ 361,533 |............ 361,478 |............ 361,516 [....ccevvnnnnnnns (U O L3 [ L3 [V PO 361,520 [.....ccvvnnnnnns [V N [CZY0] (L] R 393 |..08/15/2024 .
Santander Consum SCART 2020-BA A3 ABS Prv
802830-AG-4 .. |Plc  0.460% 08/15/24 .........evvvvvvvinnnnnens] ceeens ..02/16/2022 .| Paydown .....eenviiiiinnnnsfoeriininnneeiiiis e LRETCTA N R 13,377 |eveeens 113,359 [ 13,371 [ (U O L) [ LI [V PO 13,377 oo [V O [V (U 64 |..08/15/2024 .
Santander Drive SDART 2020-2 C ABS 1.460%
80285R-AF-5 .. |09/15/25 ..oevvniiiiiiiiiiiiiiiii e [ s ..02/17/2022 .| Wells Fargo .....cccceeees foovvvnnnnnnnniinnnnns Jovnnnnnns 2,000,469 |.......... 2,000,000 |......... 2,027,422 |.......... 2,013,358 [ouvuuiiiiinnnnns (U N (3,254).ceveiiiiinnnns (U (3,254) [cneiiiiinnnnns [V PO 2,010,104 [oeeiiivinnnnns [V (9,635)f........... (9,635)0uunieiennnnn 5,434 1..09/15/2025 .
Santander Drive SDART 2020-4 A3 ABS
80286W-AD-8 .. |0.480% 07/15/24 .....civvvviiiiiiiiiiiiieiieiiini | s ..04/156/2022 .| Paydown ......evviviiinnnnsfoerinniineneiiii e 1,898,215 |......enn. 1,898,215 (......... 1,897,936 |......... 1,898,166 |..ocvvvennnnnne (U RN 49 [ [ O 49 | [V PO 1,898,215 |.oovveeiinnnne [V O [V (U 1,744 (..07/15/2024 .
Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS
81748A-AA-2 .. |PRV PLC  3.000% 04/25/50 .....euvvvvvvvnnnnnnns] veeenns ..12/01/2022 .| Paydown ....ceunvvviinnnnsforriniiinneiiiiii e 51,270 [ooviiiinnnnnns 51,270 |ovvvennnnnnns 52,327 |oeerninne 51,963 [cvvniiiiiiinnnns (U N (SIS ] (U O (693) [.eevvvennnns [V PR 51,270 |ooovviiinnnnnnns [V O [V (U A 575 |..04/25/2050 .
7-ELEVEN INC Corp Note Call MW PRV PLC
817826-AA-8 .. |0.625% 02/10/23 .....evviiviiiiiiiiiiiiineeecinns | eeeees ..09/21/2022 .| Toronto Dominion Sec ... |...ccvvvrvvrivuunnns fovunnnnns 1,681,283 |.......... 1,705,000 |......... 1,703,585 |......... 1,704,213 [ [ N 514 | [V O AL [V PO 1,704,728 |o.eeeiivinnnnnns [V (23,444)).......... (23,444)).cevennnnnnns 11,899 [..02/10/2023 .
SHERWIN-WILLIAMS Corp Note Call MW 3.450%
824348-Al-6 .. | 06/01/27 ..coevvviiiiiiiiiieeeeecci e | s ..09/22/2022 .| Goldman Sachs ............|veeeveeiniiiiiinnnns Jovunnnnns 2,938,100 |............ 3,150,000 |......... 3,465,200 |.......... 3,430,856 [....uviiiiinnnnns (U (38,514)[ceuuniiiiiinnnns (U (38,514) |.ccevvnnnnnns [V PO 3,392,342 |eviiiiiinnn [V (454,282)......... (454,282))...ceuvnnnne 89,053 |..06/01/2027 .
STARWOOD MORTG RES TRUST STAR 2020-1 A1 RMBS
85573A-AA-3 .. |PRV PLC  2.275% 02/25/50 ......cevvvnvrvvrnnnnn] ceeenns ..12/01/2022 .| Paydown ......eevvviiinnnnnsforrinninnnieiiiins e 252,538 |.uvuennnnns 252,538 [....ccvvennn 252,535 |ooevuennnnns 252,367 |ouuveniiiiinnnnns [ N 172 | [V O L1272 P [V PO 252,538 [oiiiiiiiinnnns [V O [V (U 1,663 |..02/25/2050 .
Starvest Emerging Markets CBO STAR 2021-2 A1
85573H-AA-8 .. |RMBS Prv Plc  0.943% 05/25/65 ......cceeevves | ennnnns ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 556,793 |..evunnnnnnns 556,793 |............ 556,786 |........unn. 556,740 |..evuniiiinnnnns [V O LS PO [ O 54 | [V PO 556,793 [....cevvvnnnnnns [V O [V [N 2,257 |..05/25/2065 .
Starvest Emerging Markets STAR 2021-4 A1
85573P-AA-0 .. |RMBS Prv Plc 1.162% 08/25/56 ...ovvvvnnvnnns [ oo ..12/01/2022 .| Paydown .....oevvrvviinnnensfovrinniineneiiii e 1,157,858 |..cvvennnns 1,157,858 |......... 1,157,848 |......... 1,157,798 [ (U RN (S5 [ O [ [V PO 1,157,858 [oeeiiiiinnnnns [V O [V [N 4,504 |..08/25/2056 .
STATE STREET CRP Corp Note Non Cal |
857477-AL-7 .. |3.100% 05/15/23 ...eevviiiiiiiiiieiiiiineeeciins | eeeees ..09/21/2022 .| Toronto Dominion Sec ... | .ccevuvrrerrrunnnns fouunrenenns 868,901 |..ccvvvnnnnns 875,000 [o.uunvnnnnne 860,366 |............ 872,182 [coviiviiinnnnns () 1478 [ [N N 1,473 | [V PO 873,654 [......cevvennnns [V (4,783)f........... (4,753) e 23,132 |..05/15/2023 .
STATE STREET CRP Corp Note Non Cal |
857477-AT-0 .. |3.550% 08/18/25 ..eevvviiiiiiiiiiiiiiiineeeciins e ..09/22/2022 .| Goldman Sachs ............|eeevveeiniiiiinnnnns Jovuennnns 5,535,612 |.......... 5,700,000 |......... 6,104,016 |.......... 5,949,803 |....cevuniiinnn (U R (49,022).0uuuiiiiinnnnns (U N (49,022) |.cevvvnnnnns [V PO 5,900,781 [oeeiiiiinnnnns [V . (365, 169)........ (365,169)............ 223,709 |..08/18/2025 .
Towd Point Mortgage Trust TPMT 2015-6 A1B
89172R-AR-6 .. |RMBS Prv Plc  2.750% 04/25/55 .......cccevves | ennnnns ..01/01/2022 .| Paydown ....oenvvvviinnnnnes oeriniinieiiiiines feeeeeeeieinnns 7,581 [eoeeiiiiiiinnnns 7,581 v 7,461 | 7517 [oieiiiiiiiinnns (U RN | L3 (U O L L3 F [V F 7,531 | [V O [V (U 17 (..04/25/2055 .
TOWD POINT MORTG TRUST TPMT 2016-3 A1 RVBS
89172Y-AA-8 .. |Prv Plc  2.250% 04/25/56 .......ovvvvvvnnnnnens] ceenns ..02/01/2022 .| Paydown .....eunvvvviinnnnnsorriiiiinnneiiii e 41,529 |oueeniiiiinnn 41,529 ....ccvneenns 41,469 |............. 41,466 [..oeniiiiinnnnnn (U RN [ IO [ O (2 R [V PR 41,529 [ooiiiiiiiiinnns [V O [V (U A 113 [..04/25/2056 .
Toyota Auto Rece TAOT 2018-C A3 ABS
89231A-AD-3 .. |3.020% 12/15/22 ...ovvvvniiiiiiiiiiiiiiiiieeeees [ s ..02/16/2022 .| Paydown .....eeviiiiinnnins|orriinineeiiiiins e 100,474 |..covvnnnnnns 100,474 .. 12/15/2022 .
Toyota Auto Rece TAOT 2020-C A3 ABS
89237V-AB-5 .. | 0.440% 10/15/24 ...oevviiiiiiiiiiiiiiiiiiiieeeciian | s ..03/08/2022 . |LLoyds Bank/Sec .. ...2,016,890 |........... 2,032,371 ..10/15/2024 .
Toyota Auto Rece TAOT
89237V-AB-5 .. | 0.440% 10/15/24 ...oevvvviiiiiiiiiiiiiiiiiieecciinn | e ..02/16/2022 .| Paydown .....eenviiiiinnnnsfoeriinineeniiins e 172,629 |..covvvennnns 172,629 |.evveennnnne 172,616 |............ 172,623 [oeveiiiiiiinnnns [ O [ [ 6 ..10/15/2024 .
Toyota Auto Rece TAOT 2019-B A3 ABS
89239J-AD-6 ...|2.570% 08/15/23 ...evvviiiiiiiiiiiiiiiiineeeciinn [ e ..03/09/2022 .| JP Morgan Chase ... ..1,092,806 |........... 1,089,232 |......... 1,121,228 |......... 1,096,079 |.. .. (2,354)]... ..08/15/2023 .
Toyota Auto Rece TAO
89239J-AD-6 ...|2.570% 08/15/23 ...euuiiiiiiiiiiiiiiiiiiiiiiiiiinn | e ..02/156/2022 .| Paydown ....eevviiiiinnnnnieiiiiininniiiiins e 365,848 |............. 365,848 |............ 376,595 [............ 368,148 [......ccovunnnnns (U (2,300)f..ccvvinnnnnnnns (U (2,300) ..08/15/2023 .
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TAOT 2021-A A3 TAOT 2021-A A3 ABS  0.260%
89240B-AC-2 .. |05/15/25 ...eeeeieeeeeeeee e eeeen | e ..09/21/2022 .| Goldman Sachs ..........c.|eeeemmeereeeemnnnnns Jounenens 2,410,045 |........... 2,480,487 |......... 2,480,026 |.......... 2,480,203 |oeeeneeeeennnnns [ IR 134 [t (U1 IR 134 | [V PO 2,480,336 |...ccvvnnnnnnnnn [V (70,291)|......... (70,291)fceeeeneenns 4,980 |..05/15/2025 .
TAOT 2021-A A3 TAOT 2021-A A3 ABS  0.260%
89240B-AC-2 .. |05/15/25 ...eeneieeeeeeiee e | e ..09/15/2022 .| Paydown .....eeeeeeemnnnes foeeennie e e 454,513 |..oeeeeen 454 513 |............ 454,429 |............ 454,461 |ooeneeieeinennns [ IR |57 (U 57 IO [V PO 454,513 |oeeiiieiiiinnns [V [V (U O 802 [..05/15/2025 .
UBS-BARCLAYS COM UBSBB 2013-C5 A4 CMBS
90270Y-BF-5 .. | 3.185% 03/10/46 .....ceeeeeeeeeeeeeieeieeeeeeeen e ..12/01/2022 .| Paydown ... ..1,325,000 |........... 1,325,000 |......... 1,333,470 ..1,825,405 |.. ..1,325,000 |.... ..03/10/2046 .
UBS-BARCLAYS COM UBSBB 2013-C6 A4 CMBS
90349G-BF-1 .. | 3.244% 04/10/46 ....oeeeeeeeeeeeeieeeeeeeeeeeeeen | e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 161,526 |..ccevnnnnnns 161,526 |...eeennneee 163,066 |............ 161,686 |oeveeeeeennnnns (1) (160)[-eeeeeeennnes [ T (160) |-vvneeeeeennnnn [V PO 161,526 ..04/10/2046 .
US BANCORP Corp Note Cal | 3.375% 02/05/24
IIBIH-HV=5 ...] eeeeiiiiiiiii s [ ..09/22/2022 .| Goldman Sachs ............|eeeemeeireeeemnnnnns Jounennnns 5,990,436 |.......... 6,075,000 |......... 6,073,360 |......... 6,074,282 |ceeuueeeeeennnnns [ IR LY A P (U1 IR LY R [V PO 6,074,529 |..ccovvennnnnnns [V (84,093)......... (84,093)f............ 234,077 |..02/05/2024 .
Verus Securitization Trust VERUS 19-4 A1
92537K-AA-2 .. |RMBS Prv Plc  2.642% 11/25/59 .....eevvveeeen | cennns ..12/01/2022 .| Paydown ...eeenereeemnniesfoeeeenieeeeeeis e 63,284 |............... 63,284 (............. 63,284 |...cceennnnnn 63,193 [ceeeeieeeinnnnns [ IR [ O (U LI O [ P 63,284 |..ccovnnnnnnnnns [V [V (U O 609 [..11/25/2059 .
VERUS SECURITIZATION TRUST VERUS 2021-R1 A1
92538B-AA-1 .. |RMBS PRV PLC  0.820% 10/25/63 .......cccevvee | ceenne ..12/01/2022 .| Paydown ...eeuneeeeemnniesfoeeeeneeeeeeeis e 83,303 [ 83,303 |....ccennnnnn 83,302 [.eeeeeennnnnn 83,286 [...uueeeeeennnnnn [ IR 17 | (U LA [ P 83,303 |..eeeiiiiinns [V [V (U O 267 |..10/25/2063 .
VERUS SECURITIZATION TRUST VERUS 2021-R3 A1
92538E-AA-5 .. |RMBS PRV PLC  1.020% 04/25/64 .......cceevvee | eennnns ..12/01/2022 .| Paydown ....eeneveeeennnaesfeeeeeneeeeeeees s 1,320,652 |........... 1,320,652 |......... 1,320,648 |.......... 1,320,584 |.ccoeeeninnnnnes [ IR (<11 O (U {511 PO [V PO 1,320,652 |oeevenneeaenee [V [V [V A 4,877 |..04/25/2064 .
VERUS SECURITIZATION TRUST VERUS 2021-4 A1
92538H-AA-8 .. |RMBS PRV PLC  0.938% 07/25/66 .....ceceveeeen | ceenne ..12/01/2022 .| Paydown ....eeeeeeemnnnes foeeennee e e 416,083 |............. 416,083 |.....ennn... 416,076 |............ 416,059 |ooeeeneeeinnnnns [ IR L O (U 28 | [V PO 416,083 |oeeveeeeeeennee [V [V [V A 1,640 [..07/25/2066 .
VIACOMCBS INC Corp Note Call MW 4.750%
92556H-AA-5 ...] 05/15/25 ...eeeiiieiieiee e [ s ..09/22/2022 .| CitiGroup ....eeeeeevmunnes foeemmmnineeeemnnnes Joreieeeeens 305,702 [.eeeeee 308,000 [....cceenee 327,878 |.cceeeennnnn 321,492 [..ooeeiiiies (U (2,887) ] eeeeenneeeenns (V) N (2,887) |oveeeeeeeennnnn [V PO 318,605 |oeevvuneeeennne [V (12,903)......... (12,903)...cceeeene 12,639 |..05/15/2025 .
VIACOMCBS INC Corp Note Call MW 4.750%
92556H-AA-5 ...] 05/15/25 ....eeeiiieiieiee e | s ..04/11/2022 .| Cal | 104.9080 ove. |eevnneeeeennieeeee ferreeeennans 411,239 | 392,000 |.eevennnnnen 417,300 |oeeeeennnnns 409,172 |oeeeieeeeinnnnnn (U (1,37 (V) N (1,371) | [V PO 407,801 |oeeveeneeeenee [V (15,801)|......... (15,801)]ccvvveennnns 26,791 |..05/15/2025 .
VOLKSWAGEN GRP Corp Note MW Prv Plc
928668-BF-8 .. | 3.750% 05/13/30 .evuueeeeennieeeeeeenneeeeeennn e ..09/22/2022 .| Goldman Sachs ............|eeeemmeireeeeennnnns Jounennns 3,069,850 |............ 3,500,000 |......... 3,859,240 |.......... 3,835,567 [cevuueeeeeennnnns (U (26,772)| e eeeeeeees (U (26,772) |oveeeeeeennnnn [V PO 3,808,796 [cevueeeeennnnns [V (738,946)........ (738,946)............ 114,115 |..05/13/2030 .
Volvo Financial VFET 2020--1A A3 ABS Prv Plc
92888E-AC-7 .. |0.510% 10/15/24 ....eeiieeeeiieeeeeiieeeeeeeee e ..12/15/2022 .| Paydown ... ...504,791 |... .. 504,791 ...504,786 .504,787 |.. I R ..504,791 |.... ..10/15/2024 .
WF-RBS COMMERCIA WFRBS 2012-C10 A3 CMBS
92890N-AU-3 ...| 2.875% 12/15/45 .ooeeeeeeeeeieieeeeeeeeeeeeee | e ..11/01/2022 .| Paydown .eeeeeeeveeeenenaes foeeennieeeeceeies s 1,090,000 |.......... 1,090,000 |......... 1,112,396 |......... 1,091,883 |.eeeveieeeee (U (1,883)]ceeeenneeeeenes (V) N (1,883) |vveeeeeennnnn [V PO 1,090,000 .. 12/15/2045 .
WF-RBS COMMERCIA WFRBS 2012-C8 A3 CMBS
92936Y-AC-5 ...| 3.001% 08/15/45 .....ceeeeeeeeieeeeineieeeeeenen e ..06/01/2022 .| Paydown .... L 117,959 (... .. 117,959 ..121,161 . 118,045 |.. ...(86)]... 117,959 ... ..08/15/2045 .

WF-RBS COMMERCIA WFR

92938V-AP-0 .. | 3.829% 03/15/47 ..ooreeniiiiiiiiiiieeeeii e ..12/01/2022 . |Paydown ........cccueeeeei o 171,648 | 171,648 | 179,998 |............ 173,002 |..ovveeeenns 0 fiiannes (1,485)]..ceveinenns 0 forieeannns (1,485) |, [\ 171,548
WELLS FARGO CO Corp Note Non Call ~ 3.450%

94974B-FJ-4 ...| 02/13/23 ... .

..03/15/2047 .

..00/21/2022 . |Market Axess ... ... 04,759 |...

94,993 |..

...94,907 |....

.. (239)[.... .. (239)|...

..02/13/2023 .

World Omni Auto

98163L-AC-4 .. | 0.420% 06/15/26 ......ccoeoumeeereeiiiiiiieeeeees | e ..09/21/2022 . | JP Morgan Chase ......... |eeeerriceicrneiiics foeeeeae 2,699,379 |........... 2,820,000 |......... 2,819,594 |......... 2,819,697 [...oeeeeernnnnnn [N O M9 | [N M9 | 0f...... 2,819,816 [.......ceeeeee [\ R (120,437)........ (120,437)].ccceens 9,146 |..06/15/2026 .
WOART 2021-A C WOART 2021-A A3 ABS ~ 0.300%

98164E-AC-9 .. | 01/15/26 ..o | e ..03/09/2022 . | Toronto Dominion Sec ... [o.cceeriueerrieiiis foeeeene 2,168,563 |........... 2,210,000 |......... 2,209,850 |.......... 2,209,905 [....cuveeeennne [N 16 | (U 16 [ooeeeeiiiins 0f...... 2,209,921 |...ooeieinnns 0 foeeeenns (41,358)......... (41,388) .. 1,584 ..01/15/2026 .
CANADIAN NATL RR Corp Note Non Call Keybanc Capital Markets

136375-AY-8 .. [7.625% 05/15/23 ....ccoiuiiiiiiaiiiiiiiee e A ..00/21/2022 .| .o e e 510,245 | 500,000 |............ 692,830 ... 530,037 | (O R (15,711} [ R (15,711) | [\ O 514,326 |oooooiinnnnns (I FT (4,081)]...cceeees (4,081)]..eevieennns 32,512 |..05/15/2023 .
Canadian Pacer A CPART 2019-1A A3 ABS Prv

13646B-AG-3 .. [Plc  2.800% 10/19/23 ......ccevivieeiiiiiiiens Ao ..00/19/2022 . [Paydown .......ccceeeeeeriefoeniiiiiiiiis e 1,378,333 |........... 1,378,333 [......... 1,378,312 |......... 1,378,271 | [N 62 [coeeiiiiiiens (U 62 | 0f...... 1,378,333 [ooeiiiiiiens (0 (1 [0 PO 14,890 |.. 10/19/2023 .
CARDS Il Trust CARD2 2021-1A A ABS Prv Plc

14161G-BY-5 .. [0.602% 04/15/27 ....ovveeeiiiiiiieeeeciiieeee Ao ..09/21/2022 . | Toronto Dominion Sec ... [o.ccevriurerrneriis foeeeene 9,273,022 |.......... 9,860,000 |......... 9,860,000 |......... 9,860,000 |....eevveeennne (U R (1 (O R [\ O 0f...... 9,860,000 [..occeiiuuennnns [\ R (586,981) ..04/15/2027 .

AON PLC Corp Note MW 100BP  3.500%
00185A-AF-1 .. | 06/14/24 ...
ARES CLO LTD ARES 2020-58A A CLO PRV PLC

..00/22/2022 . |Morgan Stanley .... ...343,340 |... .. 350,000 ... 347,337 . 349,251 |..

..349,469 |....

.(6,130)[.... ..06/14/2024 .

04018A-AC-3 .. |5.209% 01/15/83 ..cevvvviiiiiiiiiieeeiees D...... ..02/11/2022 . |Paydown ........cccveeeeei o 320,000 |............. 320,000 |......eeeenn 320,000 |............ 320,000 f..eoeeeennnnnenns (VN R [\ R, [V R [V U [\ T 320,000 |..evveiieennnns (O R [V R, [V ORI 1,446 |..01/15/2033 .
COOPERATIEVE RAB Corp Note Non Cal |
21684A-AA-4 .. | 4.625% 12/01/23 .. ..00/22/2022 . | Goldman Sachs ..1,016,165 |.......... 1,020,000 |......... 1,002,685 |......... 1,040,498 |.. ...(7,708)|... ..1,082,791 |.... . (16,626)]......... (16,626)|... ..12/01/2023 .

ING GROEP NV Corp Note Non Ca .

456837-AK-9 .. | 10/02/23 ... D...... ..00/22/2022 . |Goldman Sachs ............|eceeeiiiiiiiiiiiiie foeeeeene 1,314,162 |........... 1,325,000 |......... 1,400,764 |.......... 1,357,834 | (O R (13,574) [ [ FR (13,574) [evveeeees 0f.... 1,344,260 |....oooennnnns 0 foeeeenns (30,099) ......... (30,099)f...cc... 53,420 |..10/02/2023 .
KY LCM 24A AR CLO Prv Plc  5.223% 03/20/30

BO1BBY-AE-4 .. | .eeeeeeeiiiiiiie e D...... ..10/20/2022 . [Paydown .......ccceeeeeries forriiiiiiiiiiiii [ 38,494 | 38,49 |............. 38,49 |............. 38,49 ..o (U R (11 (O R (I IO (I IO 38,494 ..ot (I (1 (U8 T 790 |..03/20/2030 .

NTT FINANCE Corp Note MW Prv Plc ~ 0.373%
620541-AA-3 .. | 03/03/28 ..vriiieeeeiie e D...... ..00/21/2022 . [Various .....ccceeeeeeens foveeeiiiiiiieeeeiis e 4,641,287 |.......... 4,710,000]......... 4,710,000 |......... 4,710,000 ).....euveee.. O f e, 0 i, [0 o, 0 oo 0f....... 4,710,000 f....eennneenn 0 e (68,714)|......... (68,714)]............. 15,085 |..03/03/2023 .




L'vl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
COOPERATIEVE RAB Corp Note Non Call Prv Plc
T4977R-DE-1 .. | 3.875% 09/26/23 ..ceevveeeeeeienieeeeeeeeneeeeee | D ..08/23/2022 .| Cal | 100.2260 .ovve |eeenneeeeeeninieeee feeeeeeens 1,077,430 |.......... 1,075,000 |......... 1,132,808 |.......... 1,099,853 [..coeeveeinnnnnns (U (9,054)cceeeeinnnnnens (V) N (9,054) |- eevvvniaeaens [V PO 1,090,799 |oeeveniieaenne [V (15,799)(......... (15,799)....cceee 40,267 |..09/26/2023 .
SHACKLETON CLO LTD SHACK 2014-6RA A CLO PRV
81881G-AC-2 .. |PLC  5.009% 07/17/28 .....eeeeeveeeeeeeeennn | Deees ..02/14/2022 .| Paydown .....eeeeeeemnnnes foeeenniie s e 998,792 |..vvenees 998,792 |....ccennnnn 997,794 |............ 998,442 [....ccvvnnnnnnnns [ IR 350 |oveeeeeeenennnns (U1 IR 350 [ooeieieiiiinnns [V PO 998,792 [..cevvveninnnnns [V [V [V A 3,603 [..07/17/2028 .
SOUND POINT CLO LTD SNDPT 2016-3A AR2 CLO
83609N-AN-0 .. |PRV PLC  5.315% 01/23/59 . ..10/24/2022 . | Paydown 244,271 |... 244271 | 244 467 |............ 244,423 |.... 244,271 |... ..01/23/2059 .
TRUST F/1401 Corp Note Call MW Prv
898324-AC-2 ...|5.250% 01/30/26 .evvveeeeeeenneeeeeeenieeeeeeenn | Deeees ..02/02/2022 .| DIRECT ..eeeeeeeeiieeeeeee foeeemmneeeeeeeniees forneeeeens 214,000 |............. 200,000 [...ueeenee 219,3% |............ 216,387 [.ceeeeeeininees (1) [RT7£)] A [ T (373) |+ eeeeeneeeeens [V PO 216,014 |oooveeeeeeee [V (2,014)f........... [PH0IL5] —— 5,367 |..01/30/2026 .
TRYON PARK CLO LTD TPCLO 13-1A A1SR CLO PRV
89852T-AM-0 .. |PLC  4.969% 04/15/29 ...ceevrreieieiiniiens D...... ..03/15/2022 .| Paydown .....eeeeeeemnnnes foeeenne s e 412,463 |............. 412,463 |............ 412,747 |............ 412,689 |...eeiieeennnnnn (1) (250 [ T (226) [-eeeevnnaaaens [V PO 412,463 |...ccovvnnnnnens [V [V [V A 1,733 [..04/15/2029 .
UBS GROUP FUNDIN Corp Note Call Prv Plc
90352J-AA-1 .. | 3.491% 05/23/23 ....oeeeeieeeeeeeeeee e D...... ..05/23/2022 . |Cal | 100.0000 ..... |eeeeeeeeeenniieeee fereeeeennnns 825,000 |......ccc... 825,000 |..cevnnnnnen 845,254 |............ 827,916 [.ccoeeeeennnes (U (2,916) [ (V) N (2,916) |- eevvvneeens [V PO 825,000 |eeveuuneeaennns [V [V [V AU 14,400 |..05/23/2023 .
Engie Energia Chile SA Corp Note MW
P36020-AB-4 .. |4.500% 01/29/25 .. eevveuiiiiiiiiiiaeeeeeiiiaees D...... ..09/23/2022 .| Various .....cceeceeeeeeeen fooeeennnneeeeennnns Jornannaaeens 576,000 |-eevennnnnnns 600,000 [.......c.... 655,424 |............ 644,344 [.....oonnnnnniies (O (10,386)f-..eevvennnnnnnns [O N (10,386) |-vvvuneeeennnnn [ PO 633,958 [....covenuanns [V (57,958)]......... (57,958) .cceeennnnn 31,300 |..01/29/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 161,474,408 165,077,955 167,210,291 166,354,413 0 (227,606) 0 (227,606) 0 166, 126,797 0 (4,679,452) (4,679,452) 2,734,652 XXX
2509999997. Total - Bonds - Part 4 224,544,767 230,810,884 236,821,098 234,138,525 0 (828,742) 0 (828,742) 0 233,309,781 0 (8,792,074) (8,792,074), 4,129,875 XXX
2509999998. Total - Bonds - Part 5 2,176,472 2,211,509 2,127,517 0 0 83,574 0 83,574 0 2,211,150 0 (34,678) (34,678), 21,745 XXX
2509999999. Total - Bonds 226,721,239 233,022,393 238,948,675 234,138,525 0 (745,168) 0 (745,168) 0 235,520,931 0 (8,826,752) (8,826,752), 4,151,620 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 226,721,239 XXX 238,948,675 234,138,525 0 (745,168) 0 (745,168) 0 235,520,931 0 (8,826,752) (8,826,752), 4,151,620 XXX




g1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FHLMC Pool SD8165 MBS~ 1.500% 09/01/51
B1B2DM-CA-9 ...f coeeeeiiiiiiii e [ ..01/06/2022 .| CitiGroup ..eeeeeeevevenneeeeeennnnns .. 12/01/2022 . |Paydonn .cevveeeeeeeenniees Joeennieees 273,489 |.......... 260,541 |.......... 273,489 |............ 273,489 |..coevnnees [V PO 12,948 |.ooeeeeienn [V PO 12,948 |.oovnnes [V PO [V [ PO [N PR 1,775 | 137
FHLMC Pool FR RA5040 MBS ~ 2.000%
B133KL-85-7 .. [04/01/51 wovveeeiieiiieeeeeeeeee e [ eevnenn ..01/31/2022 .|Various .......cceeeueereeennnnnnes .. 12/01/2022 . |Paydomn .ceeveeveeeeennens Joeeenieees 179,633 |.....nn.e. 175,437 |eeeeent 179,633 |eeveennnnes 179,633 [oeeneeeeeininnnns (U PP 4,196 |oeeeenneeees (U PP 4,196 |oeeeenies [V PO [V [ PO [N PR 1,616 [oeeeeeeennees 30
FNVA Pool BR0948 MBS ~ 2.000% 04/01/51
B140KY-BS-2 .. [ ceeeveriiiiiiiiiin e [ ..06/17/2022 .|Morgan Stanley ...........cceeunnnn .. 12/01/2022 . |Paydonn .cevveeveeeeennees Joeennieeees 134,39 |.......... 114,872 |.......... 134,396 |.covennnnnnn 134,396 |evvveieeeennnnn [V PO 19,524 |.oveeeiieeenn [V PO 19,524 oo [V PO [V [ PO (VN O 755 |oeeeeeaeeees 164
FNVA Pool CA8498 MBS  2.500% 01/01/51
31400G-NQ-6 .. [..cevvvnnniiiiiiiiniieiiii e [ e ..04/21/2022 .| JP Morgan Chase ................... .. 12/01/2022 . |Paydonn .cevveeeeeeeenniees Joeeenieees 195,732 |oveennnens 180,104 |.......... 195,732 |ovevennnnes 195,732 |oveveeeeeeennnn [V PO 15,628 |o.eeeeeeennnnnns [V PO 15,628 |oveeeeeeeeennnn [V PO [V [ PO [N PR 1,639 |oeeeeeeeeeee 340
FNMA Pool FS1553 MBS ~ 2.500% 11/01/50
B140XG-WP-0 . [ oeeeeeeiiiiiiiii e [ ..04/21/2022 .|Pierpont Securities LLC ........ .. 12/01/2022 . |Paydomn .cevveeveeeeenniees Joeeenneees 145,540 |.......... 134,238 |.......... 145,540 |............ 145,540 |.eeveeneeeennnn [V PO 11,302 | [V PO 11,302 |oveeeeeeeeenen [V PO [V [ PO [N PR 1,253 |ooeeeiiiees 253
FNVA Pool MA4436 MBS  1.500% 10/01/51
31418D-41-9 .. [ .oiiii e [ ..01/06/2022 . |Merrill Lynch ....ccvvuuiiennnnnns .. 12/01/2022 . |Paydomn .eevveeeeeieenninns Jovennnianes 284,616 |.......... 271,186 |.......... 284,616 |............ 284,616 |.oevuuiieeennnn (O PO 13,430 |oeveeiiieennnn (U PO 13,430 |ooovvnniens [ PP [U [U PO 0 |eeennnnnnns 2,027 |oeeeieeaeenes 119
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,213,406 1,136,378 1,213,406 1,213,406 0 77,028 0 77,028 0 0 0 0 9,065 1,043
Angel Oak Mortgage trust AOMT 2020-2 A1A
03464X-AL-4 .. [Prv Plc RMBS ~ 2.531% 01/26/65 ......... |....... ..09/22/2022 . |Morgan Stanley ........c.ceeevunnnn ..12/01/2022 . |Paydoun .....ovvnvvvviinninns foeviininnnnns 92,082 |.eevuennnne 85,593 |........... 92,082 |..evvvnnnnnns 92,082 |...covvnnninnns (U PR 6,489 |....oovnnnins (U PR 6,489 |.....ouvnnnnnns [V [ [ P (VN M3 | 162
COLT Funding LLC COLT 2022-4 A1 Prv Plc
19685G-AA-4 .. [RMBS  4.301% 03/25/67 ...ovvvvvvvvvnnnes | unnnnns ..04/14/2022 .|Barclays Group Inc. ............. ..12/01/2022 . |Paydoun .....ovvnvvvriiinnnns fovvinnninnns 57,776 |........... 57,776 |evvuennnns 57,776 [cevennnnne 57,776 |oeeeeniieeeinnnnn [ L 1 PO [ P L1 PO [V [ [ PO (VN <L I PO 131
Ellington Financial Mortgage EFMT 2022-2
31572Y-AA-6 .. [A1 RMBS Prv Plc ~ 4.299% 04/25/67 ..... |....... ..04/14/2022 .|Credit Suisse .......ccceeevrrnnnn ..12/01/2022 . |Paydonn ....covvvnvvviiinnnns fooviiniinnns 7,736 |oeeeennnnnnn 7,704 |oeeennnnnns 7,736 |oeeeennnnnns T,736 [oeeeeeeiiininnnns [ F Fc 71 F [ F L7 F [V [ [ P (VN 100 [ 17
GSK CONSUMER Corp Note Call MW Prv Plc
36264F-AD-3 .. [3.625% 03/24/32 .....eviiviiiiiiiiiiiiiiens [ e ..03/21/2022 . |Merrill Lynch ....covvvuniiiinnnnn ..09/22/2022 .| Goldman Sachs ............. |oeeeeeennnns 250,000 [ueunnenns 249,625 |.......... 214,963 |............ 249,641 |.oooiiinis [ F L) [ F L) [V (U (34,678)].......... (34,678)].cuunnnnnnns 4,582 [..ooiiiiiiinnnns 0
Starwood Mortgage Residential STAR 2022-
85573T-AA-2 .. [1 A1 RMBS Prv Plc ~ 2.447% 12/25/66 .. |....... ..01/26/2022 .|Credit Suisse ........cceeevrrnrnnn .. 12/01/2022 . |Paydoun ....ovvvvvvviinnnnnes Jovvinnnnnnns 442 898 |.......... 442,891 |.......... 442 898 |............ 42,898 |...oovvvnnns [ L2 PR, [ P [ PP [V [ [ PO [V FP 4,632 [.ccceviiinnnnns 813
Verus Securitization Trust VERUS 2022-4
92538N-AA-5 ...|A1 RMBS Prv Plc  4.474% 04/25/67 ..... |....... ..04/22/2022 .| Credit Suisse .......ccceeeerrrinns .. 12/01/2022 . |Paydonn ...coveviiiiiinnnns fovvinnnnnnns 147,611 [.......... 147,610 |.......... 147,611 [............ 147,611 [ [ U P | PN [U P | P [ o [U [ U P [ P 2,092 [...ooiiiinnnnns 495
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 998,103 991,199 963,066 997,744 0 6,546 0 6,546 0 0 (34,678)| (34,678), 12,680 1,618
2509999998. Total - Bonds 2,211,509 2,127,517 2,176,472 2,211,150 0 83,574 0 83,574 0 0 (34,678)] (34,678), 21,745 2,661
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 2,127,577 2,176,472 2,211,150 0 83,574 0 83,574 0 0 (34,678) (34,678) 21,745 2,661




ANNUAL STATEMENT FOR THE YEAR 2022 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
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nc.

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
JP Morgan Chase .... oo New York, NY oo [ o, 0.000 453,087 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 453,087 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 453,087 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

XXX

1. January....)o 500,204 4.
2. February..|l 499,685 5.
3. March 500,412 6. June

500,463

7.

9. September

10. October
, 11.  November...
433,122 12.  December

453,087

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2022 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
...................... |FHLB N0 ettt ettt ettt et e et e e e eenneeeeeeseaeeeeeeenaateeeeensaeeeeennnaneteerrnnnnteerennnnntteeernnnnteeernrnnnaeeerennnnsseeernnnnnseeeennnnnnseeernnnnneeeeennns | sreeeesnnns [oereeennnns 12/20/2022 eiiiiiiin forrernnninnreernniinneeeennn3.970 |oiiiinl 01/18/2023 Lol | eeeeeeenn. .. 1,485,956
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 7,485,956
0909999999. Total - U.S. Special Revenues Bonds 7,485,956
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 7,485,956

2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 7,485,956
4812C0-67-0 ....... JP Morgan US Govt MMKT CP 12/01/2022 ..........
665278-70-1 ....... [Northern Inst Govt Select Port 12/28/2022 .
711990-33-3 ....... TD Bank Deposit Sweep

olo|lo|o|o|o

[RTUPIUIUY RPN 12/01/2022 .......... .
8309999999. Subtotal - All Other Money Market Mutual Funds 7,395,022 0 52,449
...................... [UHG Liquidity Pool Pro Rata SNAre POrLION sv..oveovssoseossssssmsssssmsssmssmsessssnssssssnsessssnssesssnssesssnsssssensssssenssssssnsssssanssssssnssssssnsessssnssssssnsenssanses |esosnsonses fosenennses 12/30/2022 wvrvosee |ovessssresnsneesnssnsenee 0000 foomrosreemsosreans somsenresmsennes foesesesnssnsesnssneesneenees 192,909,920 [oooveivressessesssnesnsnresnsnnennes 0 Jooveesnessmsnessesnseneennenes 463,131
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 192,909,920 0 463,131

8609999999 - Total Cash Equivalents 207,790,898 0 524,639

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




ANNUAL STATEMENT FOR THE YEAR 2022 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 .......ccceeiiiiiiiieee
3. ArZONa ....oooeiiiiieee
4. Arkansas ...,
5. California ......ccccoevvvriiiiciiiienn,
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23.  Michigan .........cccocernnineeninnnenes MI [t ] e [ensi e [V [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25, MiISSISSIPPI <vveveereereeerereieeieenenens MS [t et | s e [V [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire ...........cccceueunene NH [ e ] e oot [V [V [V 0
31, NewJersey ......cccoeveeeevevevenennn. NJ |..... 0...... New Jersey Insolvency and Administrative
Requirement ........ococoovvvvveieiecceeeeceec e o 380,161,770 |........ 353,776,403 |...cocoovee [V 0
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42. South Dakota .
43.  TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46.  Vermont ........cccceeeveviiiiineeieeen.
47, Virginia .....coooeeeeeeieieeeeeee
48.  Washington .........ccccocvvvirnennnn.
49.  West Virginia ........cccooeeveeveenene
50.  WISCONSIN ....ocvveiiiiiiiiiiceiceiee
51. Wyoming ....
52. American Samoa
53, GUAM ..oceiiiiieeeeee e
54. Puerto RiCO ......ccccveviiiiiiiiicen,
55. U.S. Virgin Islands ...........c.ccccoue.... VI [ e | e [ [V [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada ........ccccooeeerereriernnnns CAN i creiis] et [eeteae et eae e (V1 [V [V 0
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 380,161,770 353,776,403 0 0
DETAILS OF WRITE-INS
B80T, i e e | et nnes [eeseseneiee ettt sens [eee et esnens [eee et [rest et
5802, ...ttt [eeies ceees | eteaere ettt s s st s eseas s nenens [eseseseaeeseseseseseseseas [eresese e seseseasse s s sens |oaesea et [oret et
5803, .. e e | ettt ennes [eeseseseiee ettt sesens [eeeene et ensnens [eee et es [rest 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




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

