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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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. GOVEIMMENLS .....ceeiriiieiieieisirencsietesse et e 59,579,567 |............ 8.272 |........ 59,579,570 |............. 904,468 |........ 60,484,038 |............ 8.397
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeecereeeeieeenes [V [0 (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 26,520,714
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 97,254,159 |............ 13.508 |........ 97,254,159 ..o 0f....... 97,254,159 |........... 13.503
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 253,091,051 |........... 35.139 |..... 253,091,051 [ 0f..... 253,091,051 |.......... 35.139
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 132,471,136 |............ 18.392 |...... 132,471,136 |- 0]..... 132,471,136 |........... 18.392
1.07 Hybrid securities ............. IO 2,121,125 |............. 0.294 |......... 2,121,122 [ 0 fen 2,121,122 |............. 0.294
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .. L0 .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e (O 0.000 [.ovvoveieieenene [OOSR [0 [0 I 0.000
1.12 Total 1ong-term DONAS ........c.euriiurirereririeeiceeeeeeeeeeeeeeeeeeseseeseseseesesnnneee oo 571,037,752 |........... 79.282 |...... 571,037,752 |............. 904,468 |...... 571,942,220 |........... 79.407
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnieennnneneeiesneseeseesessseseesseses foeecens 60,673,225 |............. 8.424 |........ 60,673,225 |......... 2,516,123 |........ 63,189,348 |............. 8.773
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeevevereineeneiereeisnns oo 82,082,654 |........... 11.39% |....... 82,082,654 |........ 2,513,223 |........ 84,595,877 |.......... 11.745
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes (V) 535,948 |............. 535,948 |............. 0.074
6.04 Total cash, cash equivalents and short-term investments .....................}...... 142,755,879 |............ 19.820 |...... 142,755,879 |......... 5,565,294 |...... 148,321,173 |........... 20.593
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes 0
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne 0
9. Other invested assets (SChedUIE BA) ............cccurueiieveieieieieieeceeeeseiee e oo eeeseeeeeeeenens [V 0.000 [reeeeeereeeeeeeenes 0
10.  Receivables for SECUMMES .........cceuriiiucueiririicceieee e e [V 0.000 [.eeeevveiriennee 0
11.  Securities Lending (Schedule DL, Part 1).. B - 6,469,762 |............. 0.898 |........ 6,469,762
12.  Other invested assets (Page 2, LiNe 11) ....cccovieueueeeieiieeieeeieeeeiee e 0 0.000 0
13. Total invested assets 720,263,393 100.000 720,263,393 6,469,762 720,263,393 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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 Amerigroup 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 ......cccooeevevneeee..... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, G mMN 16 .. e et eee et teesatetosntntasseanstaansssaanssaaansseessteessseesaseeeanteeaseeesaseeeasseesasseesase Saeeeenneeeeaaeeenaseeeaeeeenneeaas
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 ............cccueueueeeeeeeceeteeeeeeeesceete et esesssaesesesesessssesesesesessssssesesesensssssssasesensssesesasasnsssstesassssnssansesans seessscacaeses 486,733,037
................ 165,238,218
...326,635

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USRS P PSRRI

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(311,251)

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

LRI o= Tq 2 Y=ot 1[0 1720 001U ]2 Yo Wt < TSR

4.4, Part 4, COIUMN T .ottt sttt ee b eh b et o £ b8 18 b 804 E £t E b4 £ 1ot E R b8 £ £ o eE bbb e et b bbbt R et s en s et en .0 (311,251)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiiiiiieiececee et eeeecte et eeeeeaete et eseessseaeteseseessastesesesesssssaesesesensssssesesasensssstetasesessssssesasessnsnsnsesasasansnan fesessacsesesns (2,442,913)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiieieeeeieeeeeeteeee ettt et et se et et etesees e e et es s et eassessaseeseseeseseeneaen 71,765,898

DedUCt aMOTHZAtION OF PIEMIUM ..........ocececeeteecececeeeeteteeeeeeeuetetes s eaeaetesesesssasseseses s sssseesesesssasssseses s s ssasseses s s ssssseses s s ssanseses s s sssnsesesasssassesesessssnsnsnsasas sesatsesesesasanas 6,316,251

Total foreign exchange change in book/adjusted carrying value:

LTS R =y TR 0713731 e TSP PO 0

8.2. Part 2, SECHON 1, COIUMN T ...t b bbbt b e bt e b e e eS80 sReResE e b e b e b e bbb r e

8.3. Part 2, SeCtion 2, COIUMN 16 ...t e oo s e e e e e e e e e e e e e e e ae e e e e e aeeseeaeaans Sobeabeabeab e e b e e b e b et e b bt

8.4, Part 4, COIUMN 15 ...ttt b et e bt e e E b et E bR b eh b4 eE L E e E b4 £ e b E b £ oL b bttt b b et s enensnsea et es et et en 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 ..ottt ettt bbb h b€t e b bR 0o eh b0t E R bttt bbbt nsma et s s ensnantesa 421,544

9.2. Part 2, Section 1, COIUMN 17 ... et e e e £ e e e e e e e e e ae e e e e e s e e e e e e seeaeaans Sobeabesbeab e et e e b e e b e bbb ans

9.3. Part 2, SECHON 2, COIUMN T4 ...t b ettt h bbbt b e bt e e b e e s S88s8eRe s b e b e b e b e s st st e st

9.4, Part 4, COIUMN 13 ..oeiiieiitice ettt ettt e et e et et 2 e £ et £ e e85 e e85 e e e b S e e e e S e S e bbb bbb et 5,005 .. 426,549
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccviiiiiiriiiniiiiencsie s e 2,724
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......cceverereeruereeeeeeeeeceetetesesesecaesesesesesssaesesesesesssaesesssesesssaesesesasas seesessescsesens 571,037,752
(DTt [N Lot (o) =TI aTe g F=Te Lo Ty (=T o JR=T 4o U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........oceueuiieieececeeeeeeeeeeceete et eseescaete e s esesses ettt esesssssaesesesensssesesesesensssstesesssensssssesesasenns Seeseseseseninas 571,037,752
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup New Jersey, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevveevreriiersee s oo 59,579,567 |.....cvvvunne. 51,727,873 | 59,546,187 |....cocvvee 59,640,063
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 59,579,567 51,727,873 59,546,187 59,640,063
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 26,520,714 26,135,469 29,274,112 24,465,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 97,254,159 90,791,160 104,172,739 85,470,000
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 253,091,051 237,223,944 264,240,494 236,570,936
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 116,378,590 |................ 106,027,542 |................ 117,140,959 |.............. 117,662,021
Identified FUUS’S’ Unaffiligted Bank 9. CANAUA ..o 850,287 |.covviicen 848,225 |..coovoeeees 850,105 |..coveveiee 850,337
Loans, Unafilated Cortiicates of 10._ Other Countries 17,363,384 15,207,211 17,973,374 17,033,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 134,592,261 122,082,978 135,964,438 135,545,358
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 571,037,752 527,961,424 593,197,970 541,691,357
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 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
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(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
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 571,037,752 527,961,424 593,197,970
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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 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)

1. U.S. Governments
TANAIC T e 5,176,847 |............. 12,826,791 |............. 46,511,140 RCX ] I O 1,458 2 e 88,666,192
1.2NAIC 2 .. 0. . ..

T.3NAIC 3 i se e O i O el O [ 0 [ 0
TANAIC A et O i O el O [0 [ 0
1.5NAICS5 ..
TBNAIC B ..o 0

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals 6,615,868 10,779,234 25,560,911

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
BANAICT e e 2,529,988 |............. 34,565,230 |.............57,915,142 | 0 02,243,799 [ XX oo 97,254,159 [ 1609 92,260,575 .o B[ 97,254 159 |
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals 2,529,988 34,565,230 57,915,142 0 2,243,799 XXX 97,254,159 16:9 92,260,575 18:8 97,254,159 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 68,498,247 109,901,973 20,856,961 253,091,051 . 165,268,792
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 20,896,809 68,498,247 109,901,973 32,937,061 20,856,961 253,091,051 43:9 165,268,792 33:7 253,091,051 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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

90IS

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 1 18,369,255 |............ 42,870,536 |............. 18,044,827 |............... 1,535,317 | 2,849,326 83,669,261 73,643,009 O 14,540,388 |............. 69,128,873
6.2 NAIC 2 .. . 2,114,948 |... ...22,441,368 |.... ..20,550,291 1,991,233 |... .47,097,840 |.. ...40,867,610 |.... .35,281,518 |. ...11,816,322

6.3 NAIC 3 ..o O o 0 1,704,035 | (V8 SRR 0 [ ) 0.0 G N 1,704,085 | 0.3 [ 2,027,145 | 0.4 | 1,704,035
B.ANAICA e O L0 e O O O O e e O O
B.5NAICS .o O L0 e O O O O e e O O
6.6 NAIC 6

40,299,153 1,535,317 4,840,559 XXX 132,471,136 23:0 116,537,764 23:7 51,525,941

6.7 Totals

7. Hybrid Securities
TANAIC T e O e 0 e [V [V O, 500,000
T2NAIC 2 oo O e O e O e O 1,153,475
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

.................. 500,000 |..ecvcvciciinenen 001 0500, 000 | 001 el 0
............... 1,153,475 e 1,771,143

7.7 Totals

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..

8.4 NAIC 4 .. 0
BENAICS .. 0
BBNAICH ..o 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 Amerigroup 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

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e d) e 53,588,767 |........... 169,540,038 |........... 241,498,6% |............. 34,535,709 |............. 26,451,544 |.....ooooe [V 525,614,752 |...ooveeeeiieeen 9122 [ XX e XXX e o 455,985,879 |............. 69,628,873
12.2NAIC 2 ... ) e 2,114,948 |... ...22,441,368 |.... ..20,550,291 .. ..3,144,708 |.. .48,251,315 |.. .36,434,993 |.. ...11,816,322
123 NAIC 3 e (D) e (1 (VN I 1,704,035 ..o [V A 467,650 |.....oovevevereeeeenenn 0 [ 2,171,685 | 004 | XK e e XK o 2,171,685
124 NAIC 4 o (D) s (1 [V [V (1 0 [ 0 o 0 [ 000 | XXX e e XX oo 0
125 NAICS e (D) s [0 (1 (11 A (1 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo 0
12.6 NAIC6 ... 0 0 0 0 0 0 0
12.7 TOtalS .o 55,708,715 |........... 191,981,406 |........... 263,753,020 |............. 34,535,709 |............. 30,063,902 576,037,752 [cceooveveveeeaeees 100.0 [ XK e ot XK Joeeeine 494,592,557 |............. 81,445,195
12.8 Line 12.7 as a % of Col. 7 9.7 33.3 45.8 6.0 5.2 100.0 85.9 14.1
13. Total Bonds Prior Year
13 ANAIC T e 33,280,815 |.......... 164,973,079 |........... 228,992,746 |............... 9,308,007 |..coeveeenns 9,344,832 | 0 445,899,479 | 90.8 |.......... 381,861,508 |............. 64,037,971
132 NAIC 2 et 270,141 |........... 14,777,847 |............ 25,819,622 ..o (VN I 1,771,143 [ O | XK e e XK | 42,638,753 |.oovvveee 8.7 | 34,908,755 |.............. 7,729,998
13.3NAIC3 ... ....2,027,145 2,494,795 |.... ..0.5 ...2,494,795 |..
BT N (O St NSO o PP RO OO UURTU KOO OUOU TP RUYUYUYUP AEVURTURURURURURURURURN (SVURURURURUTUYUTUYURIN ITURURURURURURUNUNURE RUSSISIITD o, 6, CRNSUIUITN RUSURUID. ¢.¢. CNNURURN OURROOURRRRRRRN 0f.. 0.0 | .
13.5NAICS ... L0 ..0.0|. 0.
13.6 NAIC6 ... 0 0.0
13.7 TOtalS .o 33,550,956 |........... 179,750,926 |........... 256,839,513 11,583,625 |...ocvovcece [V D,9, 0, GOV TR XXX v (b) ....491,033,027 |....c.oocevricreee 100.0 |........... 419,265,058
13.8 Line 13.7 as a % of Col. 9 6.8 36.6 52.3 1.9 2.4 0.0 XXX XXX 100.0 XXX 85.4
14. Total Publicly Traded Bonds
TAANAIC T e 36,354,099 |........... 133,536,922 |........... 229,869,509 23,102,218 |.....coveveveveeeeen 0 e 455,985,879 | 79.2 [ 381,861,508 |......ccvevereennne 7.8 | 455,985,879
T42NAIC 2 ot 284,99 |... ...18,062,258 |.... ..16,934,269 1,153,472 |... ...34,908,755 |... .36,434,993 |..
T4.3NAIC 3 e [V 0]. 1,704,035 e 0 e 467,650 |.....ooovvereeeeeeeenn 0 [ 2,171,685 | 004 2,494,795 |... 2,171,685 |..
144 NAIC4 ... 0. 0 0 [ 0 e 0 [ 0 e O e 000 | [0 O | Y | S 0.
TAE5NAIC S oo (V] A (1 0 [ 0 e 0 [ O e O e 000 | 0 [ 000 | 0
T4B NAIC B ..o 0 0 0 0 0 0
14.7 TOtalS .o e 36,639,093 |.......... 151,599,180 |.......... 248,507,813 |............. 33,123,131 | 24,723,340 | 0 | 494,592 557 (859 |, 419,265,058 494,592,557
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc Td | 30.7 | 50.2 [ [T 5.0 [ 0.0 | 10020 [ XXX e e XXX ovovveren e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.4 26.3 43.1 5.8 4.3 0.0 85.9 XXX XXX XXX 85.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e 17,234,668 |.............36,003,116 |.............11,629,185 |.............. 1,412,578 |..ccoeee. 3,349,326 | O 69,628,873 |.....cocvvvevereee 1201 [ 64,037,971 | 1300 [ XK o 69,628,873
15.2NAIC 2 ... 1,829,954 |... .. . 11,816,322 |.. ...11,816,322
15.3NAIC 3 e
154 NAIC 4 oo

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

Section 12 3.3 7.0 2.6 0.2 0.9 0.0 14.1 XXX XXX XXX XXX 14.1
(@) Includes $  orroeeenene 81,445,200 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes  $ ..4,096,710 current year of bonds with Z designations and $ .........cccc..... 4,202,262 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

prior year of bonds with 5G| designations and $

0 current year, $

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

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

............ 5,000,000 ; NAIC2 $

0; NAIC3 $

0; NAIC4 $ .o 0; NAIC5 $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

.............. 5,000,000

...176,847 |.

............. 12,447,050

..379,741 |

............. 46,362,706

.. 148,434 |..

............. 63,809,756

...769,811 |..

............. 63,809,756

...769,811 .

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

3.01 Issuer Obligations

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

. U.S. States, Territories and Possessions, Guaranteed

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 6,615,868 10,779,234 9,125,612 0 26,520,714 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccoveerveeeeeeeeeseeeens feeeiiiiinns 2,529,988 |............. 34,565,230 |.............57,915,142 |.cooooriiiiiiieean 0 [ 2,243,799 o XK e [ 97,254,159 | 1609 92,260,575 [ 1808 | 97,254 159 [

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

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

4.05 Totals 2,529,988 34,565,230 57,915,142 0 2,243,799 XXX 97,254,159 16.9 92,260,575 18.8 97,254,159 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccccceuee. I 14,053,056 |............. 47,006,723 |............. 91,726,163 |............. 11,466,098 |............. 10,001,953 |........... XXX oo oo 174,253,993 |..ooviiiee 30.3 [ 152,201,058 |...ocvevieiiciins 31.0 [ 174,253,993

5.02 Residential Mortgage-Backed Securities ... 6,843,753 |. .21,491,524 |.. .18,175,810 |.. 21,470,963 |... ...10,855,008 |.... .78,837,058 |.. ...13,067,734 |... ..78,837,058 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 oo 000 oo e 000 o 0

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

5.05 Totals 20,896,809 68,498,247 109,901,973 32,937,061 20,856,961 XXX 253,091,051 43.9 165,268,792 33.7 253,091,051
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoeevveeererenneeneeneees [evieiiieieans 2,114,948 |............. 25,538,220 |....cenee 31,735,021 |oiiiccccene (U O 1,991,233 |............ D,9,0 NN RUN 61,379,422 |.....covveie 10.7 [ 51,572,982 |.coiiiieene 10.5 [ 42,743,413 |............. 18,636,009

6.02 Residential Mortgage-Backed Securities ... JO A, 1,942,629 |..cooeeee 3,107,964 |............. 1,792,587 oo 1,535,317 [ 2,849,326 |........... D,9,0 NI RUR 11,227,823 | 1.9 [ 9,881,682 .o 2.0 [, 3,143,706 |.............. 8,084,117

6.03 Commercial Mortgage-Backed Securities .......... [............. 6,777,757 |.oveeeenee 6,928,125 |.............. 2,754,660 |....cococveveeiicnne 0 [ (V1 D,9,0 NN RUN 16,460,542 |..coooveeiiiie 2.9 | 10,047,836 |..coovvveeienee 2.0 [ 1,009,260 |............ 15,451,282

6.04 Other Loan-Backed and Structured Securities ... 9,648,869 29,737,59% 4,016,885 0 0 XXX 43,403,349 7.5 45,035,264 9.2 4,629,562 38,773,787

6.05 Totals 20,484,203 65,311,904 40,299,153 1,535,317 4,840,559 XXX 132,471,136 23.0 116,537,764 23.7 51,525,941 80,945,195
7. Hybrid Securities

7.01 Issuer Obligations ...........cceoeeereeeeieieeeeeeeeeees e, 0 e O o 0 e 0 o 2,121,125 [ XK o 2,121,125 | 004 | 2,738,793 [ 0.6 [, 1,621,125 500,000

7.02 Residential Mortgage-Backed Securities ... L0 .0

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 Amerigroup 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 No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 30,313,860 |..cecneee. 130,336,457 |....coeeeee 236,864,644 |.............. 11,466,098 |.............. 16,358,110 ..425,339,169 |.oooviiiiiiienn 13.8 | D.9.0 NI RUN D.9.0 NI RUNR 406,203,160 |.............. 19,136,009
12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 8,963,229 |.......cc..... 24,979,229 |....ccoeueee 20,116,831 |....cocenee 23,069,611 |......c.c.... 13,705,792 90,834,692 |......cccoveerreenne. 15.8 [, D.9,0 SN D.9.% SN R 82,750,575 |...cevvveennn 8,084,117
12.03 Commercial Mortgage-Backed Securities ........ | 8,777,757 |ooeeveeeieens 6,928,125 ....2,754,660 16,460,542 ..o 2.9 [ XXX [ XXX [ 1,009,260 |.............. 15,451,282
12.04 Other Loan-Backed and Structured Securities . |- . 29,737,5% .. 43,403,349 |. 4,629,562 |...ocneene. 38,773,787
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 494,592,557 |....ocvvennne 81,445,195
12.10 Line 12.09 as a % of Col. 7 33.3 100.0 85.9 14.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 16,570,172 |...ccoceee 130,660,905 .. 412,026,900 |[...covoeriiiinen 83,9 [ 397,219,085 |..cceeeeneee 14,807,815
13.02 Residential Mortgage-Backed Securities .......... 7,541,743 . 11,856,663 |.. .4,077,762 . 23,923,027 |. . 18,579,268 |.. .5,343,759

13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

30,168,435

..5,064,923 |..

.1,026,669
.7,086,247
XXX..

. 10,047,836 |.
. 45,035,264 |.

.9,021,167

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 33,550,956 |............. 179,750,926 |............. 256,839,513 |....ocveuenne 9,308,007 491,083,027 |....cevveeerreenne 100.0 [ 419,265,088 |.............. 71,767,969

13.10 Line 13.09 as a % of Col. 9 6.8 36.6 52.3 1.9 100.0 85.4 14.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 28,483,907 |............. 124,319,630 |............. 228,066,651 11,466,098 ...397,219,085 [.....ccooviieennn 8019 [ 406,203, 160

14.02 Residential Mortgage-Backed Securities .8,085,923 |... . 23,292,876 |.. .. 18,858,277 21,657,083 |.. . . . 18,579,268 |. ..82,750,575 |..

14.03 Commercial Mortgage-Backed Securities ........ [ooccooiiiinininnc0 0 e 1,009,260 |....ooovvevveeivieiinienn0 o0 s D,0. % SRR RN 1,009,260 |.....cocvvvveriinnnnn 0.2 Joiiiiiis 1,026,669 |.....oocvvrviriinnnn 0.2 Joiiiiis 1,009,260

14.04 Other Loan-Backed and Structured Securities . 573,625 |0 o0 e XXX o 4,629,562 |....oooveiiiieen 008 o 2,440,086 |....oooveieeee 005 | 4,629,562

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

Section 12 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccccevviiriiininnniniiins foeeieeicieen 1,829,953 ..o 6,016,827 |..ccoceeneee 8,797,993 19,136,009 14,807,815 |..ceeveieiieennnn 8.0 o D,0.0 SRS RV 19,136,009
15.02 Residential Mortgage-Backed Securities .......... ..o 877,306 |..covvevennn 1,686,353 |...ocvennnnne 1,258,554 |............... 1,412,578 |................2,849,326 |........... XXX oo o 8,084,117 | 14 5,343,759 |.oveveivenicnn o L XXX s 8,084,117
15.03 Commercial Mortgage-Backed Securities ........ |ccccooeecee. 6,777,757 e 6,928,125 ....1,745,400 15,451,282 | 7 i 9,021,167 15,451,282
15.04 Other Loan-Backed and Structured Securities . |. . 25,750,921 ,443,260 .. 38,773,787 |. ..42,595,228 |. 38,773,787

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

................ 1,412,578
......................... 1.7

0.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup New Jersey, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

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




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

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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 .............ccovoeueueveras |oeecererereecens 12,942,372 |.coinne 4,299,990 |oiiriiee 8,642,382 |.eeeeceeeeeeeen
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 2,103,275,073 |............ 1,110,283,347 |....ccvvenen 992,991,726 |...oocveveviicreree
3. ACCIUAI Of GISCOUNL .....cevveieieiiiiei ettt sienaenas [ressessesse e 3,325 | 3,325 | L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees (4,089)].ceceeeerecncenenns (2 (51°) ) (1,900) |-
6. Deduct consideration received on diSPOSalS ..............ccocoeuevevevececueueeeeeececeeens e 2,034,134,047 |............ 1,109,584,493 |............... 924,549,554 |....oovoveiiiie
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 82,082,654 |......ccccveenee. 5,000,000 |....ccccon... 77,082,654 |.....ooooveveecicnns
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ [V RN (L N
12. Statement value at end of current period (Line 10 minus Line 11) 82,082,654 5,000,000 77,082,654

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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
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912820-BJ-9 ..... US TREASLRY SEC TA o 32,323,555 |...85.1880 |............. 27,685,938 |...ounnnnnnns 32,500,000 |............. 32,370,095 |..evennieiinnnnn0 oo 24,932 |0 0 0.750 |...... [UR: X1 1 11X R AN 102,004 |......covneens 243,750 |....02/12/2021 ...|....01/31/2028 ...
91282C-BZ-3 ..... US TREASURY SEC 1.A ... .... 13,990,469 |...86.9410 |... 12,171,797 . ...14,000,000 |.. 13,992,611 [0 e 1,832 [0 0 1.250 |...... 1.260 | AO ...... ...29,972 |... .. 175,000 |....05/27/2021 ...|....04/30/2028 ...
912820-DK-4 ... US TREASURY SEC 1A e .... 12,059,523 |...89.8550 |... ....10,782,656 |.... ...12,000,000 |.. ...12,047,085 [oooeiiiiinnnnn0 o (11,688) vl o0 e 1.250 |...... 1147 |WN ... ... 13,187 |... ...12/03/2021 ...|....11/30/2026 ...
91282C-FX-4 ..... US TREASLRY N B b LA s 400,016 |. 100.0550 |....cevuuueeens 400,219 |eeeeniieeennnn 400,000 [-eeeevnuniaaaes 400,015 f..ooiiievnneee0 e (D) 0 o0 e 4.500 |...... 4.498 [MN ..o evinnniiiiaennes 1,582 ... 11/23/2022 ... |....11/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 58,773,563 | XXX 51,040,610 58,900,000 58,809, 756 XXX XXX XXX 146,745 XXX XXX
36179R-BU-8 ..... GNMA |l POOL MA2753 ... e [ e AL ..54,042 |...91.4270 |... 48,440 |t 52,988 [ 53,974 0 [ (B0) 0 [0 3.000 |...... 2.424 |NON ... ....05/14/2015 ...|....04/20/2045 ...
36179R-D7-1 ..... GNMA Il POOL MA2826 .. i L LA 129,504 |...93.4940 |.........oeee. 116,491 | 124,508 [ 129,216 |0 e (101) o0 [0 3.500 |...... 2.310 [MON ..... ....06/16/2015 ...|....05/20/2045 ...
36179R-LP-2 ..... GNVA |l POOL MA3034 ... N LA .. 165,698 |...93.4890 |................. 148,005 |.......cceennn 158,409 |oooiinniii 165,292 [0 e (169) |0 [0 e 3.500 |...... 2.172 [MON ..... ....09/18/2015 ...|....08/20/2045 ...
36179R-NI-5 ... GNMA Il POOL MA3105 .. i L LA ... 82,156 |...93.3150 |... PR <) 1 SRR | R RN | ) 3.500 |...... 2.187 |MON ..... ....09/01/2015 ...|....09/20/2045 ...
361798-GK-7 ..... GNMA POOL MA3802 . N LA .. 178,537 |...90.7500 |... ....178,3% e (T8) [0 o0 [ 3.000 |...... 2.366 [MON ..... ....11/22/2016 ...|....07/20/2046 ...
36180J-V6-8 ..... GNMA POOL AD6937 . i L LA .. 104,603 |...93.4470 |... ...103,977 FRN(<10) SRR | R AN | N 3.500 |...... 1.089 | MON ..... ....04/08/2013 ...|....03/20/2043 ...
36180K-B2-6 ..... GNMA POOL AD7257 . N LA . 41,385 ...94.1770 |... U< ) 1 TR | B IO | B 3.500 |...... 2.907 [MON ..... ...03/15/2013 ...|....03/15/2043 ...
3620AC-73-1 ..... GNMA POOL 726262 . 4. LA . 16,699 |. 101.2780 |... 3D [0 0 5.000 |...... 2.937 | MON ..... ...03/15/2013 ... |....09/15/2039 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 772,624 | XXX 687,263 740,063 769,811 0 (1,375) 0 0 XXX XXX XXX 2,082 24,990 XXX XXX
0109999999. Total - U.S. Government Bonds 59,546,187 [ XXX 51,727,873 59,640,063 59,579,567 0 13,203 0 0 XXX XXX XXX 148,827 593,740 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0 [ XXX XXX 0 0 XXX XXX
13063D-QP-6 ..... CALIFORNIA ST .. |- 1.CFE ..|... .. 2,604,100 |. 114.8710 |oeeeuennnenens 2,297,420 |.... 2,423,871 [oeeeeiiiiie 0 el (58,858) [0 feeeeiieeeeel0 0022050000 - 1.667 ... 25,000 |... ..100,000 |....11/15/2019 ...|....10/01/2029 ...
574193-QV-3 ..... MARYLAND ST .... .. SD.. | TAFE L . 106.4650 |.............. 1,958,956 |.... e 2,153,186 [ooeeiiiinnnn0 e (54,509) [0 o0 00040000 . 0.870 .... 30,667 |... .. 73,600 |....08/13/2020 ...|....08/01/2032 ...
57582R-DS-2 ..... MASSACHUSETTS ST SERIES A . .. SD.. .- 1.BFE ..|... . 101.0310 |..eeevnnnnnnns 2,525,775 |.... ....2,533,988 |......ccevvnenn0 | (66,846) [ooeeeeeeennenn 0 o0 0022050000 .. 2.250 .... 62,500 |... ....06/25/2015 ...|....07/01/2023 ...
57582R-R-4 . MASSACHUSETTS ST SERIES A . .. SD. .. 1.BFE .. . 108.3620 |. ..2,167,240 |. .2,175,928 |.. .2.790 . 25,000 ....04/19/2017 .. 04/01/2034
605581-JJ-7 ..... MISSISSIPPI ST SERIES A .. SD. .. 1.CFE .. . 108.4840 |. .. 3,254,520 |. .3,315,459 |.. . .2.071 . 37,500 ...06/27/2017 .. 10/01/2026
70914P-04-7 . PENNSYLVANIA ST ........ .. 1.DFE .. . 112.7900 |. .. 4,652,588 |. . 4,548,556 |.. ..(10,477) | ... 3.244 . 95,104 ....10/24/2022 .. 07/15/2029 ...
882723-SN-0 ..... TEXAS STATE SERIES A . - .. 1.AFE ..|... . 101.5370 |..ccevnnnnnnns 4,061,480 |.... ....4,081,879 (107,175) |.eeevevieeeeeen0 Jeveiiieieeennnn0 fe.205.000 ... 2.230 .... 50,000 |... ...06/03/2015 ...|....10/01/2023 ...
93974D-M-7 ... WASHINGTON ST SERIES C .. .|.. SD.. 2 e [ 1B FE L . 104.5530 |.......oennnns 3,136,590 |.... .... 3,139,458 (64,247) |.eevvnneeeennnn0 o0 ]...2.5.000 ... 2.690 .... 62,500 |... ....06/29/2015 ...}|....02/01/2027 ...
97705M-MY-8 ..... WISCONSIN ST SERIES A ... . |.. SD.. L2 ... .. 1.BFE ..|... . 104.0450 |.............. 2,080,900 |.... .... 2,148,389 (42,914) |-evveeeeeeennn0 o0 ]....4.000 |...... 1.701 .. 13,333 |... ...07/16/2019 ...|....05/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 29,274,112 [ XXX 26,135,469 24,465,000 26,520,714 0 (523,606) 0 0 XXX XXX XXX 401,604 978,600 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 29,274,112 | XXX 26,135,469 24,465,000 26,520,714 0 (523,606) 0 0 [ XXX XXX XXX 401,604 978,600 XXX XXX
005482-3T-9 ..... ADAMS & ARAPAHOE CNTYS CO JT S SERIES A .eeeeeneeeee | (/0 [P B L 1BFE | 9,335,200 |. 114.7220 |......ccee 8,030,540 [o.uueeeennnnn 7,000,000 |eeveunneannns 8,947,161 |...ccovnennns (V1 (272,187) [ (VI O 0 |o.nn 5.000 |...... [UR:1<I0 N 10 R IO 29,167 |oceeeeeennnnnn 350,000 |....07/15/2021 ... |....12/01/2029 ...
199492-DJ-5 ...... COLUMBUS OH .. SD.. 2 e | TAFE L . 101.0160 |.........en... 2,525,400 |.... .2,500,000 |.. 202,529,989 [oiieiiiinnnnnn0 el (58,841) [0 [0 000050000 . 2.570 [JJ ....... 125,000 [....05/30/2013 ...|....07/01/2025 ...
213201-SP-2 ... COOK CNTY IL FOREST PRESERVATI SERIES A ... .. SD.. 2 e [ 1D FE L . 110.2140 |...coenneennns 2,342,048 |.... .2,125,000 |.. 12,385,094 |oeieieeiieenn0 e (6,913) [0 feeeieeeenl0 0022050000 - 3.529 ....08/18/2022 ...|....12/15/2036 ...
249002-CX-2 ... DENTON TX INDEP SCH DIST I VAN .. 1.AFE ..|... . 104.3630 |.......oeennn. 3,177,853 |.... .3,045,000 |.. e 3,242,357 feveiiiiiiinnnnn0 oeeinnnn (90,346) [0 o0 000050000 . 1.870 ....06/21/2016 ...|....08/15/2029 ...
249002-FZ-4 ..... DENTON TX INDEP SCH DIST 2 ... .. 1.AFE ..|... . 104.9780 |...ccevnnnnnns 2,099,560 |.... .2,000,000 |.. 2,243,799 o0 el (49,605) [0 e l0 0022050000 - 2.209 ....10/15/2019 ...|....08/15/2048 ...
25476F-0H-4 ... DISTRICT OF COLUMBIA SERIES A ... .. SD.. 2. .. 1.B FE ..|... . 105.4390 |.......oeennns 2,635,975 |.... 2,617,452 o0 el (46,215) [0 o0 0000050000 . 2.97 ...06/05/2015 ...|....06/01/2028 ...
269696-RA-0 ..... EAGLE MOUNTAIN & SAGINAW TX IN .. 2 ... .. 1.AFE ..|... . 113.4510 |..ccovnnnennns 2,076,153 |.... 2,188,791 [0 e (9,318) [0 feel0 1122050000 - 2.97 ....08/17/2022 ...|....08/15/2037 ...
30382A-KX-9 ..... FAIRFAX CNTY VA SERIES A .. 1.AFE ..|... . 107.7570 |... .. 3,987,009 |.... o AAT3TE3 0 sl (111,086) [0 [0 10040000 . 0.810 ...08/26/2021 ...|....10/01/2029 ...
378334-PN-0 ... GLENDALE AZ UNION SCH DIST 205 SERIES B .. 1.CFE .. . 115.3070 |. .. 732,199 |. ..635,000 .699,532 |.. (131 ). .3.601 ....00/28/2022 .. 07/01/2031
414018-7T-2 ..... HARRIS CNTY TX FLOOD CONTROL D SERIES A 1.AFE .. . 114.0270 |. ..2,280,540 |. .2,000,000 .2,506,063 |.. .. (71,840) |. .1.100 ....09/18/2020 .. 10/01/2031
438670-Y7-0 ..... HONOLULU HAWAT1 CITY & CNTY SERIES B . .1.BFE .. . 106.3400 |. .. 2,924,350 |. .2,750,000 .2,899,301 |.. ..(51,415) |. .2.930 ....06/05/2015 .. 10/01/2028
448492-72-7 . HUTTO TX INDEP SCH DIST SERIES C ... 1AFE .. . 107.7380 |. .. 1,373,660 |. . 1,275,000 .1,564,830 |.. .. (31,426) |. .1.204 ....09/08/2021 .. 08/01/2032 ...
494656-S8-5 . KING & SNOHOMISH CNTYS WASH .... 1.B FE .. . 110.6880 |. ..2,617,771 |. .2,365,000 . 2,624,422 |.. .. (48,843) |. ......2.608 ...06/28/2018 .. 12/01/2027 ...
494890-F7-6 ..... KING CNTY WA SCH DIST 210 FEDE ... .. SD.. 2. | TAFE L s . 107.3500 |.........en... 3,971,950 |.... s .. ....4,531,306 (93,226) |...ooeveeeeennnn0 fenniiiiiiinnnnnnn0 ]...4.000 |...... 1.187 ....09/08/2021 ...|....12/01/2032 ...
513174-UC+4 ..... LAMAR CONSOL IDATED INDEPENDENT .....oeeieveevrnnnnannaee e SD.. [ 2 teieennns L AFE e 2,392,302 |. 104.6840 |.............. 2,104,148 |.......ccee 2,010,000 |..eeeunnnnns 2,103,412 (42,200) |-oeveeeeeeeenn0 foeeeiiiiinnn 0 ].....5.000 |...... 2.731 ...06/18/2015 ...|....02/15/2027 ...
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517131-GX-0 ..... LARIMER WELD CNTYS CO SCH DIST ..eevviviiivninieiinnnns .. SD.. L 1CFE i 2,928,805 |. 103.3060 |.............. 2,427,691 |..ooovnnnnnnns 2,350,000 |...ccevvunnnns 2,821,869 |..oevvveeeeennnn0 fonnnnns (56,185) [cvvvvvvvnvnnnnnnn0 oeeeeeiiiiiiinnnl0 104000 [t 1320 |0D s [ 7,833 .|-...12/01/2035 ...
517845-AH-6 ..... LAS VEGAS VLY NV WTR DIST SERIES A ... .. SD.. |- 1.CFE ..|... . 103.0570 |....cevnennnnn 1,545,855 |.... .1,500,000 |.. .... 1,563,609 L (43,870) |-eeeeeneeeeenn0 [0 [.00205.000 ...l 12950 (D oeeeis e 6,250 |... .|--..06/01/2024 ...
577286-AH-0 ..... MAUL CNTY HI .. SD.. ... 1.BFE ..|... . 114.9130 |..oooennnnnnns 1,407,684 |.... .... 1,436,174 ..eeeee.. (8,555) |, .... 19,39 |... .|-...03/01/2030 ...
592112-RM-0 ..... METROPOL I TAN GOVT NASHVILLE |- 1.CFE ... . 107.5710 |ooeeeennennnns 2,129,906 |.... 2,196,114 o0 (59,338) | .... 49,500 |... .|--..01/01/2028 ...
592112-VU-7 ..... MET GOVT NASHVILLE & DAVIDSON SERIES A .... |- 1.CFE ... . 116.8550 |.............. 2,337,100 |.... 02,368,264 [0 | (14,316) |. .... 40,833 |... .|...01/01/2034 ...
597834-06-0 ..... MIDLOTHIAN TX |- 1.BFE ... . 112.1350 |... 802,031 .. (1,944) [ .... 12,083 |... ....02/01/2035 ...
602409-KH-6 ..... MILWAUKEE WIS MET SEW DIST SERIES A .. .. 1.B FE ..|... . 108.2610 |... .... 3,283,805 .... 36,938 |... .|-...10701/2026 ...
64966M-PE-3 ..... NEW YORK NY SERIES A .... |- 1.CFE ..|... . 109.7450 |... .... 3,080,073 ... 58,125 |... ...08/01/2027 ...
64966Q-GS-3 ..... NEW YORK NY SERIES C-1 .. 1.CFE .. . 111.6390 |. ..2,232,780 |. 2,446,747 |.. . 41,667 08/01/2028
681713-A0-6 ..... OMAHA NE ..... .1.CFE .. . 113.0510 |. ..565,255 |. .564,933 |.. 1,042 04/15/2037
68587F-BA-1 ..... OREGON EDU DISTS FULL FAITH & SERIES A . .. 1.CFE .. ...80.1830 |. .. 2,405,490 |. .3,000,000 |.. .. 151 06/30/2030 ...
717087-40-7 ... PFLUGERVILLE TX .. 1.BFE ..|... . 115.0160 |... 730,352 |.... 820,011 ... 13,229 ... ....08/01/2030 ...
741701-3E-4 ..... PRINCE GEORGES CNTY MD SERIES A .. .. 1.AFE ..|... . 108.5730 |....cevvnnnnns 3,257,190 |.... ... 3,341,451 ... 44,167 |... .|-...09/15/2026 ...
748508-A7-3 ..... |- 1.CFE ..|... ...80.2490 |....coonnnnnns 4,012,450 |.... 125,000,000 |...eeeeeennnnnn0 o0 0 o0 00020288 2288 | D it e 5,084 |... . |--..12/15/2031 ...
758449-RH-7 ... REEDY CREEK IMPT DIST FLA SERIES A ... |- 1.DFE ... . 107.3890 |.....covnnnnns 1,610,835 |.... ....1,663,784 |..oooiiiiiennn0 e (34,769) a0 [0 0000050000 ]l 2381 |D i [ 6,250 |... .|...06/01/2029 ...
796269-H9-2 ... SAN ANTONIO TEX INDPT SCH DIST |- TAFE L . 102.7820 |....covnnnnnns 2,954,983 |.... ... 3,462,071 ... 43,444 |... .|--..08/15/2034 ...
797272-PU-9 ... SAN DIEGO CALIF CMNTY COLLEGE . | TAFE L . 108.5880 |........ennnn. 1,628,820 |.... ... 1,647,783 e 31,250 ... .|....08/01/2028 ...
812627-DB-0 ..... SEATTLE WA SERIES A .. 1.AFE ..|... . 106.5990 |....coeunnnnns 3,197,970 |.... .... 3,269,158 ... 25,000 |... ....11/01/2025 ...
833221-1IU-4 ..... SNOHOMISH CNTY WA SCH DIST 201 .. 1.AFE ..|... . 114.2470 |...coovnennnns 3,998,645 |.... .... 4,473,587 K ... 14,583 |... ...12/01/2029 ...
88278P-UG-7 ..... [ TEXAS ST UNIV SYS FING REV SER SERIES A .. 1.CFE .. . 102.6230 |. .. 1,026,230 |. 1,082,508 |.. .0 ..(26,323) | 14,722 03/15/2024 ...
93974E-XP-6 ..... WASHINGTON ST SERIES A-2 .. .. 1.BFE ..|.. .. 3,500,700 ). 112.2930 |.....euvnnnnns 3,368,790 |.... .3,000,000 |.. .... 3,482,925 0 e (17,775) |. ...61,667 |... .0 ... ...08/01/2038 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 104,172,739 | XXX 90,791, 160 85,470,000 97,254,159 0 (1,920, 159) 978,739 3,341,992 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 104,172,739 [ XXX 90,791,160 85,470,000 97,254,159 0 (1,920,159) 978,739 3,341,992 XXX
010268-CC-2 ..... ALABAMA FEDERAL AID HIGHWAY FI SERIES B ............. .. L AFE e 1,560,413 |. 108.5610 |.......eennn.. 1,357,013 [ 1,250,000 |-eeeeernnnnnns 1,380,961 |eevvveneeeeenn0 [ (34,078) [-ooeeeeeenneeen0 Joeeiiiiieeeeennl0 1enn.5.000 [....l 2,021 |MS e feeiiiiiiinnnn 20,833 | 62,500 ....09/01/2026 ...
011842-US-8 ..... ALASKA ST INTERNATIONAL ARPTSR SERIES C ... .. 1.EFE ..|... . 107.6150 |... .. 3,524,391 |.... s .. 4,108,454 [0 s (118,407) . .. 163,750 |.... ...10/01/2029 ...
040663-6Y-7 ..... ARIZONA ST UNIV SERIES A .. .. 1.CFE .. . 109.8930 |. ..659,358 |. 600,000 680,116 |.. ..(16,901) | .30,000 |.... 07/01/2027
040663-62-4 ..... ARIZONA ST UNIV SERIES B .. .. 1.CFE .. . 111.8600 |. ..643,195 |. 575,000 .666,374 |.. .. (15,410) |. 07/01/2028
040688-MX-8 ..... AZ WTR INFRASTRUCTURE FIN AUTH SERIES A 1AFE . . 103.8760 |. ..3,116,280 |. 3,000,000 .3,110,853 |.. 10/01/2028
04780M-VN-6 ..... ATLANTA GA ARPT REV SERIES B ..... .1.DFE .. . 107.2150 |. ..643,290 |. . 600,000 .710,391 |.. 07/01/2032 ...
052398-GN-0 ..... AUSTIN TX ARPT SYS REVENUE SERIES B .. 1.EFE .. . 107.7310 |. ..1,077,310 |. .1,000,000 1,191,674 |.. 11/15/2029 ...
052398-HT-4 ..... AUSTIN TX ARPT SYS REVENUE |- TEFE L . 103.8540 |... 1,557,810 |.... .1,500,000 |.. ,627,703 .|...11/15/2042 ...
11477K-CL-8 ..... BROOMFIELD CO WTR ACTIVITY ENT |- 1.CFE ..|... . 114.2470 |... 1,142,470 |.... .1,000,000 |.. 217,171 .|----12/01/2029 ...
114894-YM-4 ... BROWARD CNTY FL ARPT SYS REVEN SERIES A ... |- TEFE L . 105.0430 |... .1,660,000 |.. ,732,317 .|-...10701/2036 ...
11506K-EP-2 ..... BROWARD CNTY FL PORT FACS REV. SERIES A ... |- 1LFFE L . 103.3820 |... 932,180 . |----09/01/2044 ...
11506K-EN-7 ..... BROWARD CNTY FL PORT FACS REV. SERIES B ... |- LFFE ... . 108.7870 |... ,556,695 .|...09/01/2028 ...
M5117-LK-7 ... BROWARD CNTY FL WTR & SWR UTIL SERIES B ... .. 1.BFE ..|... . 103.4090 |... . ,043,389 JU Y O ...10/01/2024 ...
130770-QK-1 ..... CALIFORNIA ST UNIV REVENUE SERIES B .. .. 1.DFE .. ...77.2570 |. .1,000,000 .1,000,000 |.. O o A 11/01/2031 ...
181108-C6-6 ..... CLARK CNTY WA PUBLIC UTILITY D ... . .. 1.DFE .. . 114.6580 |. . N . 580,000 .633,833 |.. (1,284) | 01/01/2031
19648F-JE-5 ..... COLORADO ST HLTH FACS AUTH HOS SERIES A 2 .1.CFE .. ...93.1730 |. .. 745,384 |. . 800,000 .872,669 |.. (9,561) |. 11/15/2043
196632-3U-5 . COLORADO SPRINGS CO UTILITIES SERIES B . 2 .1.CFE .. . 117.8630 |. ..1,178,630 |. .1,000,000 1,156,761 |.. (3,309) |- 11/15/2033 ...
196711-SE-6 ..... | COLORADO ST CTFS PARTN SERIES A ....... 2 .1.DFE .. . 103.7910 |. .. 1,556,865 |. 1,730,360 |.. .. (26,569) |. N 12/15/2034 ...
23542J-JT-3 ...... DALLAS TX WTRWKS & SWR SYS REV SERIES C ... 2 e | 1.CFE Ll 1117480 |oeeeeennens 2,793,700 |.... . . 2,804,201 |0 [ (48,302) ..125,000 |.... ....10/01/2029 ...
249182-KZ-8 ..... DENVER CITY & CNTY CO ARPT REV SERIES A ... .. 1.EFE ..|... .. 854,434 ]. 105.7860 |... 740,502 |.... . 700,000 |.. 787,163 |.oooeeeeieeennnnl0 [ (21,345) .36,000 |.... .|-...12/01/2026 ...
249182-LA-2 ..... DENVER CITY & CNTY CO ARPT REV SERIES A ... |- 1L.EFE ... 1,449,625 |. 106.6520 |... .. 1,333,150 |.... .1,250,000 |.. n1,362,815 |0 | (20,988) . 62,500 |.... |- 1270172027 ...
249182-TN-6 ... DENVER CITY & CNTY CO ARPT REV SERIES D ............. LADFE 2,364,650 [. 101.9110 [.........ennn. 2,547,775 |.oovvvnnnnnnns 2,500,000 [.....ccoennnns 2,364,782 |..oieiiiinnnn0 il 182 o0 o0 ]0000.5.000 ...l 5383 N L i 15,972 [ 0. ... 11/15/2083 ...
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20270C-2H-7 ... ENERGY N W WA ELEC REVENUE SERIES C .......evvvvnnnnne L 1CFE i 2,409,520 |. 111.5890 [......ccevnnn 2,231,780 |orierinnnnn 2,000,000 |.eeevunninnns 2,236,798 |.oeeeevennnnnn0 [ (39,463) |vnenniiiinnnnl0 o0 e 5.000 |...... Z2-TA T [ R F 50,000 [.oeeivirnnnns 100,000 |....05/10/2018 ...|[....07/01/2028 ...
29270C-06-5 ... ENERGY NORTHWEST WASH ELEC REV SERIES A ... e | 1.CFE Ll .. 930,188 |. 103.2570 |... . 750,000 |.. 085,012 |0 e (22,815) |0 [0 5.000 |...... 1.831 | ....... . 87,500 |....03/24/2016 ...|....07/01/2024 ...
38611T-BQ-9 ..... GRAND PARKIVAY TRANSPRTN CORP T SERIES A ... 2 e [ 1.CFE L . 104.4500 |... . 700,000 |.. 798,484 0 e (17,556) |0 [0 5.000 |...... 2.149 (A0 ...... . 35,000 |....10/10/2019 ...|....10/01/2043 ...
392274-2A-3 ... GTR ORLANDO FL AVIATION AUTH A SERIES A ... 2 e [ 1D FE L . 105.2840 |... ..350,000 |+eeernnnereeeenn 11,398 |0 e (8,353) [0 o0 e 5.000 |...... 2.190 ...10/10/2019 ...|....10/01/2036 ...
392274-2C-9 ...... GTR ORLANDO FL AVIATION AUTH A SERIES A ... 2 e 1D FE L . 104.4750 |... 01,440,000 |.oevenennnnnn 1,494,183 [0 e (710) o0 el s 5.000 |...... 4.350 ....11/23/2022 ...|....10/01/2038 ...
392274-20-7 ... GTR ORLANDO FL AVIATION AUTH A SERIES A ... 2 e | 1D FE Ll ...94.0900 |... 423,405 |.... ..450,000 |.. 491,097 [oooeeeeeiniieeen0 e (5,520) [0 o0 e 4.000 |...... 2.520 ...10/10/2019 ...|....10/01/2039 ...
44244C-CH-8 ...... HOUSTON TX UTILITY SYS REVENUE SERIES D ... 2 e [ 1.CFE L . 106.2330 |... .. 1,593,496 |.... .1,500,000 |.. ....1,584,885 |....oociiinnennn0 e (27,988) vl o0 e 5.000 |...... 2.931 ....06/19/2015 ...|....11/15/2027 ...
452252-NE-5 ... ILLINOIS ST TOLL HWY AUTH TOLL SERIES A .. .- 1.DFE ..|... . 112.0820 |... .. 1,401,025 |.... 1,894,321 [0 e (21,729) [0 [0 e 5.000 |...... 2.890 ....12/12/2018 ...|....01/01/2029 ...
45506D-PT-6 . INDIANA ST FIN AUTH REVENUE SE SERIES B . .. 1.AFE .. . 100.1570 |. ..716,123 |. 716,794 |.. .5.000 |......1.960 ...02/26/2015 .. 02/01/2023
45528U-5C-1 INDIANAPOLIS IN LOCAL PUBLIC | SERIES G-2 2 1FFE .. . 107.7420 |. ..538,710 | .535,109 |.. .5.000 |......4.060 ....12/01/2022 .. 01/01/2035
45884A-B5-1 . INTERMOUNTAIN PWR AGY UT PUR S SERIES A 2 .1.DFE .. . 110.1980 |. .. 2,369,257 |. . 2,355,538 |.. ......5.000 |......3.680 ... 11/22/2022 .. 07/01/2040 ...
46246K-3A-8 ..... 10WA FIN AUTH REV N2 e | LA FE L . 108.1640 |... 1,622,460 |.... .... 1,656,457 e (A1,740) [0 |0 [ 5.000 |...... 1.971 ...10/06/2016 ...|....08/01/2028 ...
466158-ER-5 ..... JEA FL WTR & SWR REVENUE SERIES A .... 2 e [ 1.CFE L ...98.5040 |... 2,255,742 |.... 2,757,780 [oueiiiiiiinnnnn0 |l (49,656) |....ooeeeeeeennn0 fevviiiiiiiinnnnnl0 o 4.000 |...... 1.500 ....12/13/2021 ...|....10/01/2038 ...
469487-SN-3 ... JACKSONVILLE FL SPL REVENUE SERIES A . 2 e | 1.CFE Ll . 115.2940 |... 2,375,056 |.... 02,694,069 |.....oceeennnnnn0 [ (68,083) [-.oeeeeeveneeee0 el [ 5.000 |...... 1.272 ....09/22/2021 ...|....10/01/2032 ...
53945C-AK-6 ... LOS ANGELES CA WSTWTR SYS REV 2 e [ 1.CFE L . 100.8720 |... 2,647,890 |.... .... 2,652,662 2. (85,326) [ouvvvniiiiiinnn0 |0 e, 5.000 |...... 2.440 ....06/15/2013 ...|....06/01/2025 ...
544445-B2-4 ...... LOS ANGELES CA DEPT OF ARPTS A SERIES G |- 1.CFE ..|... . 110.8360 |... 1,512,911 |.... .... 1,556,974 e (T189) |0 [0 | 5.000 |...... 3.081 ....08/10/2022 ...|....05/15/2031 ...
547804-AE-4 ..... LOWER AL GAS DIST GAS PROJ REV SERIES A ... |- LFFE ... .. 1,827,621 ...99.9960 |... 1,549,938 |.... ....1,820,115 e (7,805) [ouneiiiiiiiin0 0 e 5.000 |...... 3.687 ...04/04/2022 ...|....09/01/2046 ...
561852-GV-0 ..... MANATEE CNTY FL REVENUE .. 1.BFE ..|... . 118.4750 |... 1,184,750 |.... ....1,174,418 e (4,592) [oeeiiii 0 |0 [ 5.000 |...... 2.930 ....08/18/2022 ...|....10/01/2032 ...
574204-7X-4 MARYLAND ST DEPT TRANS CONS .. 1.B FE ..|... . 100.8470 |... ..4,033,880 |.... ... 4,046,655 [.......ccccennn0 i, (110,375) |eeveeeeeeeeeennd [0 s 5.000 |...... 2.170 ....06/03/2015 ...|....06/01/2023 ...
574296-BN-8 . MARYLAND ST STADIUM AUTH REVEN SERIES A .1.DFE .. . 108.8380 |. ..544,190 |. .553,854 |.. ... (9,237) | .5.000 |......2.811 ...01/24/2018 .. 05/01/2032
57584Y-3N-7 ..... [MASSACHUSETTS ST DEV FIN AGY R ... .1EFE .. . 114.8310 |. ..1,148,310 |. .1,133,513 |.. (4,527) |. .5.000 |......3.381 ...07/16/2022 .. 10/01/2036
575896-YT-6 ..... [MASSACHUSETTS ST PORT AUTH SERIES A .. .1.CFE .. . 108.3830 |. .. 1,463,171 |. 01,512,412 |.. (6,432) |- .5.000 |...... 3.500 ....07/13/2022 .. 07/01/2035
575898-DD-0 . MASSACHUSETTS ST PORT AUTH FAC SERIES A .| 1.EFE .. . 106.8980 |. .. 1,261,396 |. 1,362,129 |.. .. (31,004) |. .5.000 |......2.021 ....09/19/2019 .. 07/01/2028 ...
575898-DE-8 ..... MASSACHUSETTS ST PORT AUTH FAC SERIES A .. 1.EFE .. . 107.3820 |. ..536,910 | . 500,000 587,979 |.. ..(12,510) | ......5.000 |......2.091 ...09/19/2019 .. 07/01/2029 ...
576000-WX-7 ..... MASSACHUSETTS ST SCH BLDG AUTH SERIES A ... |- 1.CFE ... .. 994,144 |. 106.4470 |... 851,576 |.... . 800,000 |.. ....931,621 (19,934) |0 [0 s 5.000 |...... 2.120 ....10/10/2019 ...|....02/15/2044 ...
576051-2L-3 ..... MASSACHUSETTS ST WTR RES AUTH SERIES C .... B .. 1.BFE ..|... .. 1,250,000 |...84.7400 |... 1,059,250 |.... .1,250,000 |.. e 1,250,000 [..eneeeeeeninen0 o0 0 o0 e 1.700 |...... 1.700 ....12/10/2021 ...|....08/01/2028 ...
584283-HE-8 ..... MEDFORD OR HOSP FACS AUTH REVE SERIES A ... 2 e | LEFE L . 103.4430 |... 1,344,759 |.... .1,300,000 |.. 1,639,251 [0 e (28,352) [0 [0 5.000 |...... 2.348 ....07/08/2020 ...|....08/15/2050 ...
586158-QV-2 ..... MEMPHIS TN ELEC SYS REVENUE SERIES A . 2 ... .. 1.EFE ..|... . 115.0780 |... 1,000,000 |-eeveneeeeennn 1,270,557 [ooeeeieiiiiei 0 e (82,128) [0 o0 s 5.000 |...... 1.380 ....09/04/2020 ...|....12/01/2033 ...
586226-JL-7 ..... MEMPHIS TN WTR REVENUE 2 e [ 1B FE L ..678,885 |. 116.2310 |... ... 500,000 |....ooieee....640,890 [ooiiiiiiiiiinn 0 feinnn (16,828) [0 il s 5.000 |...... 1.250 ....09/04/2020 ...|....12/01/2033 ...
592190-PF-3 MET NASHVILLE TN ARPT AUTH ARP SERIES B ... 2 ... .. 1.F FE ..|... 1,221,010 |. 102.2730 |... . .1,000,000 |.. e 1,163,318 [0 e (19,489) [0 [0 e 5.000 |...... 2.590 ...12/06/2019 ...|....07/01/2044 ...
592646-65-7 . METROPOL ITAN WASHINGTON D C AR SERIES A 2 .1.DFE .. . 102.3120 |. ...66,503 |. ...65,000 ..66,851 |.. .5.000 |......3.311 ....06/30/2014 .. 10/01/2028 ...
592647-FB-2 . MET WASHINGTON DC ARPTS AUTH A ... . .. 1.DFE .. . 107.1710 |. ..1,071,710 |. .1,000,000 L1,113,214 |.. .5.000 |......2.851 ....06/01/2018 .. 10/01/2028
59333N-X4-0 MIAMI DADE CNTY FL SPL OBLIG SERIES A 2 .1.DFE .. . 117.2180 |. ..2,367,804 |. .2,020,000 . 2,655,737 |.. .5.000 |......1.200 ....09/08/2021 .. 04/01/2032
59333N-X5-7 . |MIAMI DADE CNTY FL SPL OBLIG SERIES A .. 2 .1.DFE .. . 115.5190 |. ..577,595 |. . 500,000 .654,937 |.. .5.000 |......1.250 ....09/08/2021 .. 04/01/2033
59333P-29-2 .|MIAMI DADE CNTY FL AVIATION RE SERIES B 2 1.F FE .. . 101.6130 |. .. 721,452 |. . 710,000 .799,435 |.. ......5.000 |......3.987 ....08/11/2017 .. 10/01/2040 ...
594695-20-7 ..... MICHIGAN ST TRUNK LINE SERIES A .. 1.CFE ..|... . 118.5930 |... . 750,000 |.. en1,006,324 |o.eieeiiiienl0 e (27,585) [0 o0 e 5.000 |...... 0.970 ...08/04/2021 ...|....11/15/2031 ...
60242N-DL-2 ... MILWAUKEE W1 REDEV AUTH REVENU ......cccovvvvvnnnnnnns foun oe ... 1.CFE ..|... ...48.1180 |... .2,000,000 |.. e 1,316,336 [oeiiiiiiinnnn0 i 33,106 [0 o0 0.000 |...... 3.920 ....11/10/2021 ...|....04/01/2036 ...
603827-J7-2 ..... MINNEAPOLIS SAINT PAUL MN METM SERIES B ... .. SD.. |- 1L.EFE ... . 107.7920 |... 2,479,577 feeeieeiiiiieel0 e (8,066) [0 [0 e 5.000 |...... 3.371 ....08/24/2022 ...|....01/01/2030 ...
646139-7E-9 ..... NEW JERSEY ST TURNPIKE AUTH SERIES B ... .. SD.. |- TEFE L . 110.2610 |.................529,253 |................ 480,000 |.................531,300 |.....ccoevvnnnn0 forriennnnn (9,460) [ovvennnninnnnnl o0 e 5.000 |...... 2.701 ....07/19/2017 ...|....01/01/2030 ...
646140-DC-4 ..... NEW JERSEY ST TURNPIKE AUTH TU SERIES A |- LEFE L. ...94.8640 |... . reeeenennenn 2,000,000 [....iieennn.n 2,163,863 |oeeeiniiiiieennn0 [ (24,995) |0 [0 4.000 |...... 2.520 ....10/15/2019 ...|....01/01/2048 ...
64711R-MB-9 ..... NEW MEXICO FIN AUTH TRANS REV SERIES A . ... 1.CFE ..|... . 109.5360 |... 3,286,080 |..............3,000,000 |.............. 3,306,329 |......cccevvnnns0 [orreennnn (64,114) |l [0 e 5.000 |...... 2.560 ....06/07/2018 ...|....06/15/2027 ...
64971W-RY-8 ..... NEW YORK CITY NY TRANSITIONAL .. SD.. .. 1.AFE ..|... . 100.5890 |... 1,810,602 |.... .... 1,809,000 (26,464) |eeveeeeeennnn0 [0 e 5.000 |...... 3.474 ...08/24/2015 ...|....11/01/2026 ...
64971X-B8-0 ..... NEW YORK CITY NY TRANSITIONAL SERIES A-1 . .. SD.. .. 1.AFE ..|... . 114.5630 |... 2,291,260 |.... ....2,549,814 (77,823) [cevvvvvvininnnnn0 |0 o, 5.000 |...... 0.850 ....08/16/2021 ...|....11/01/2029 ...
64972G-HS-6 . NEW YORK CITY NY MUNI WTR FIN SERIES HH ... .. SD. 1.B FE .. . 105.5330 |. ..5,276,650 |. .5,230,172 |.. ..(88,969) | ......5.000 |......3.040 ....05/20/2015 .. 06/15/2028 ...
64972H-1IS-7 ..... NEW YORK NY CITY TRANSITIONAL SERIES §-2 ............|.. SD.. ... 1.CFE ..|... . 105.3540 |.....counnnnns 2,370,465 |.... .2,250,000 |. ....2,358,087 (40,370) [.vvvvvvvvvnnnnnn0 o0 |, 5.000 |...... 3.020 [JJ ....... .. 112,500 |....06/18/2015 ...|....07/15/2028 ...
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64990E-YG-6 ..... NEW YORK STATE DORM AUTH ST PE SERIES A ............. L SD.f e 2 i L ABFE Lo 4,766,840 |. 105.1540 |...........eee 4,206,160 |.....ceeevnnn 4,000,000 |.eeevunnnnns 4,191,252 |oovenniiiinnnnd (I IO €11 7223 T RN | N AU | B RN 5.000 |...... 2.750 ....06/29/2015 ...|....08/15/2027 ...
650009-85-3 ..... NEW YORK ST THRUWAY AUTH SERIES M |- 1L.FFE ... ...82.0580 |... . 700,000 |.. JL I N | [ ARt | B IEUPRPRRTIN | B AT 2.900 |...... 2.899 ...10/18/2019 ...|....01/01/2035 ...
65000B-NW-4 ..... NEW YORK ST DORM AUTH REVENUES SERIES A |- 1.DFE ... . 112.1010 |... .3,000,000 |.. 0 [ (13,854) |0 o0 e 5.000 |...... 3.838 ....06/15/2022 ...|....10/01/2035 ...
65000B-4D-6 ..... NEW YORK ST DORM AUTH REVENUES SERIES A |- LEFE L. . 112.4080 |... . 500,000 |.. . 0 e (289) |0 o0 e 5.000 |...... 3.690 ....12/13/2022 ...|....07/01/2036 ...
658290-DR-2 ..... NORTH CAROLINA ST LTD OBLIG SERIES A ... |- 1B FE ... . 104.5460 |... ...821,513 JLO R ( - Jcicic N N | N RPN | ) A 4.000 |...... 1.150 ....08/13/2020 ...|....05/01/2034 ...
665398-NE-9 ..... NTHRN M1 UNIV REVENUES .. 1.F FE ..|... . 114.6370 |... 449,381 JU Y O (11,050) [-oeeeeeevneneeec0 el s 5.000 |...... 1.410 ...12/09/2021 ...|....06/01/2031 ...
677581-GV-6 ..... OHIO ST MAJOR NEW ST INFRASTUR SERIES 1 ... I .. 1.CFE ..|... . 110.5230 |... .. ,107,985 JLUI I (20,129) |.oeeeeeeeeeeeen 0 [0 s 5.000 |...... 2.660 ....03/28/2018 ...|....12/15/2027 ...
677650-CN-4 OHIO ST WTR DEV AUTH REVENUE SERIES B .. 2 ... .. 1.AFE ..|... . 109.0350 |... ..425,000 |.. JU Y O (12,778) [eeeeeeeeeeee 0 o0 [ 5.000 |...... 1.740 ....06/23/2016 ...|....12/01/2027 ...
677650-GT-7 ..... [OHIO ST WTR DEV AUTH REVENLE ........... 2 1AFE .. . 114.5830 |. .1,500,000 .0 .. (43,993) |. .5.000 |......1.680 ....07/19/2019 .. 12/01/2029
679200-V3-9 ..... [OKLAHOMA ST WTR RES BRD LOAN P SERIES B 2 1AFE . . 113.5760 |. ..945,000 .0 (6,824) |. .5.000 |......3.361 ...05/11/2022 .. 10/01/2036
68607D-WD-3 ..... OREGON ST DEPT OF TRANSPRTN HI SERIES A 2 .1.BFE .. . 113.2550 |. .1,900,000 .0 (1,069) . ......5.000 |......3.351 ... 12/14/2022 .. 11/15/2039 ...
68607V-N8-4 ..... OREGON ST DEPT OF ADMIN SVCS L SERIES D ... 2 e | 1.CFE Ll . 104.9560 |... . 2,595,000 |.. ....2,744,803 O [ (64,114) |0 [0 e 5.000 |...... 2.350 ...12/18/2018 ...|....04/01/2027 ...
71883M-NH-3 ..... PHOENIX ARIZONA CIVIC IMPT COR .. 1.DFE ..|... . 106.8980 |... . 2,245,000 |.. 2,451,975 [0 (R TRTE) N R | B AN | ) R 5.000 |...... 3.161|JdJ ....... .. 112,250 |....10/26/2018 ...|....07/01/2028 ...
71883R-QW-6 ..... PHOENIX AZ CIVIC IMPT CORP WTR SERIES A |- 1.CFE ..|... . 117.3570 |... U (22,902) |-vvveeeeeennnn0 [0 e 5.000 |...... 1.100 | ....... ... 32,500 |....05/19/2021 ...|....07/01/2031 ...
7335811-J8-8 ..... PORT AUTH OF NEW YORK & NEW JE ... |- 1.DFE ... . 105.6270 |... O [ (6,469) oo l0 [0 5.000 |...... 3.251 (A0 ...... . 21,750 |....04/27/2017 ...|....10/15/2033 ...
733581-J9-6 ..... PORT AUTH OF NEW YORK & NEW JE ... N |- 1.DFE ... . 105.1650 |... 0 [ (4,980) |oveeeeeeeeen0 [0 e 5.000 |...... 3.321 (A0 ...... . 17,500 |....04/27/2017 ...|....10/15/2034 ...
73358X-FH-0 ..... PORT AUTH OF NEW YORK & NEW JE SERIES 231ST ........ .. SD.. |- 1.DFE ... . 108.3650 |... 2,167,300 |.... JLUS PO - N[00 FUUUUUURURRUROR | I IR | B R 5.000 |...... 4.041 [FA ...... .20,000 |....06/13/2022 ...|....08/01/2035 ...
734262-FL-7 ..... PORT HOUSTON TX AUTH .o .. SD.. .. 1.DFE ..|... . 115.2000 |... 1,152,000 |.... .... 1,305,032 JO N O (7 £ ) I ARt | B IR | ) SO 5.000 |...... 1.300 | AO ...... . 40,556 |....11/17/2021 ...|....10/01/2031 ...
735240-P3-1 ..... PORT OF PORTLAND OR ARPT REVEN SERIES 25B ... .. SD.. .. 1.DFE ..|... . 106.8980 |... 1,496,572 |.... .... 1,594,960 JLUI I (32,897) |oeeeeeeeeeeeenn 0 [0 s 5.000 |...... 2.291 .. 70,000 |....04/04/2019 ...|....07/01/2028 ...
735389-C7-1 ..... [PORT OF SEATTLE WA REVENLE ................ .1.DFE .. . 105.9750 |. .. 3,322,316 |. .3,397,127 |.. .0 .. (55,951) | .5.000 |......2.931 ...06/06/2018 .. 05/01/2028
790409-GL-4 ..... SAINT JOHNS CNTY FL SCH BRD CO SERIES A .1.DFE .. . 113.8170 |. .. 1,503,438 |. .1,609,910 |.. .0 (8,042) |. .5.000 |......3.161 ....07/13/2022 .. 07/01/2035
795576-Gil-1 ..... SALT LAKE CITY UT ARPT REVENUE SERIES A .. 1.F FE .. . 105.0140 |. .. 1,050,140 |. 1,063,244 |.. .0 .5.000 |......3.080 ....10/18/2018 .. 07/01/2026
795576-GX-9 ..... SALT LAKE CITY UT ARPT REVENUE SERIES A .| 1.FFE .. . 106.0590 |. .. 1,590,885 |. 1,610,372 |.. .0 .5.000 |......3.230 ...10/18/2018 .. 07/01/2027 ...
79642G-PB-2 ..... [SAN ANTONIO TX WTR REVENUE SERIES B ..... .. 1.CFE .. . 117.4400 |. ..998,240 |. 946,771 |.. .0 ......5.000 |......3.560 ....00/28/2022 .. 05/15/2032 ...
79739G-ND-4 ... SAN DIEGO CNTY CA REGL ARPT AU SERIES B ... |- LFFE ... . 106.1450 |... 663,406 |.... ....733,230 O Y 72 T <1 N N | N RPN | B AN 5.000 |...... 1.050 ....11/18/2021 ...|....07/01/2027 ...
812728-WIS-8 ..... SEATTLE WA WTR SYS REVENUE .. |- 1.BFE ... . 106.1180 |... 2,297,455 |.... 2,644,550 0 [ (52,559) |0 [0 e 4.000 |...... 1.268 ...09/22/2021 ...|....08/01/2034 ...
816699-BB-7 ..... SEMINOLE CNTY FL SPL OBLG ... |- 1.CFE ... . 118.5340 |... 1,890,617 |.... 1,787,434 LU SRR (18111 N AU | N RPN | ) AN 5.250 |...... 3.760 ....09/29/2022 ...|....10/01/2033 ...
837123-GZ-5 ..... SOUTH CAROLINA ST PORTS AUTH |- 1L.EFE ... . 107.6200 |... 1,106,053 O e (17,542) |0 o0 e 5.000 |...... 2.900 ....05/31/2018 ...|....07/01/2028 ...
87515E-CA-0 ..... TAMPA FL HLTH SYS REVENUE SERIES A ... |- 1.CFE ... ...91.2850 |... O 899 o0 [0 4.000 |...... 4.721 ....06/17/2022 ...|....11/15/2046 ...
880443-JE-7 ..... TENNESSEE ENERGY ACQ CORP GAS ... .. 1.F FE ..|... ...99.2660 |... 1,985,320 |.... . 2,123,706 JU Y O (44,825) |oeveeeeeeennnn0 [0 e 4.000 |...... 1.630 ...06/03/2020 ...|....11/01/2049 ...
88283L-JV-9 ..... TEXAS ST TRANS COMM ... .. 1.AFE .. . 101.6110 |. .. 2,794,308 |. .2,750,000 .2,804,621 |.. .0 . (71,449) | .5.000 |......2.311 ....06/30/2015 .. 10/01/2023 ...
882854-D2-5 ..... [ TEXAS WTR DEV BRD REV ... .. 1.LAFE .. . 110.3330 |. .. 1,108,330 |. .1,000,000 1,108,116 |.. .0 ..(22,008) | .5.000 |......2.489 ....04/12/2018 .. 08/01/2027
882854-G8-9 ..... TEXAS ST WTR DEV BRD SERIES A . .. 1.AFE .. . 111.7400 |. 1,965,450 |. .1,750,000 1,044,337 |.. .0 .. (33,719) | .5.000 |......2.730 ....04/25/2018 .. 10/15/2028
88906R-FA-3 ..... TOHOPEKALIGA WTR AUTH FL UTILS .. 1.LAFE .. . 103.9450 |. 1,049,845 |. .1,010,000 1,062,904 |.. .0 .. (29,448) |. .5.000 |......1.940 ...03/18/2016 .. 10/01/2024
89602H-EC-7 ..... TRIBOROUGH NY BRIDGE & TUNNEL SERIES D-1A .. 1.BFE .. . 118.8210 |. ..594,105 |. . 500,000 577,914 |.. .0 (2,001) | ......5.000 |......3.151 ....00/09/2022 .. 11/15/2032 ...
913366-KR-0 ..... UNIV OF CALIFORNIA CA RGTS MED SERIES P ... . 2 e [ 1D FE L ...97.3040 |... 973,040 |.... .1,000,000 |.. ....990,367 O e 197 |0 [0 e 4.000 |...... 4.070 ...04/28/2022 ...|....05/15/2043 ...
91412G-8-4 ..... UNI OF CALIFORNIA CA REVENUES .........ccevvvirrrinnnnn .. SD.. 2 e [ 1.CFE L . 109.8240 |... 1,131,187 |.... .1,030,000 |.. 1121736 [0 (19,453) |ooeeeeeeieeeennl0 [0 s 5.000 |...... 2.820 ....06/05/2017 ...|....05/15/2032 ...
914437-TN-8 ... UNIV OF MASSACHUSETTS MA BLDG SERIES 2019-1 ........ .. SD.. |- 1.CFE ..|... . 111.6290 |... 1,116,290 |.... .1,000,000 |.. .... 1,155,409 JU Y O (27,420) |-vveeeeeeeennn0 [0 e 5.000 |...... 1.920 ....08/29/2019 ...|....05/01/2028 ...
914716-V9-3 ..... UNIV OF NORTH CAROLINA NC AT C SERIES B ... .. SD.. ... 1.DFE ..|... ...79.3510 |... ....1,000,000 0. IR | N N | N RN 2.127 |...... 2.121 ... 11/12/2021 ...|....04/01/2031 ...
91754R-V6-1 ..... UTAH ST BRD OF RGTS REVENUE .. SD.. .. 1.CFE ..|... . . 109.4230 |... . .... 2,282,952 0 [ (5,584) |0 [0 e 5.000 |...... 3.848 ....07/19/2022 ...|....06/01/2038 ...
92778U-DS-6 ..... VIRGINIA ST CMWLTH TRANSPRTN B .. SD.. |- 1B FE ... .. 2,461,860 |. 106.0210 |... 2,120,420 |.... .... 2,362,536 O [ (44,064) [0 [0 4.000 |...... 1.500 ....09/02/2020 ...|....09/15/2034 ...
92778V-L2-9 ..... VIRGINIA ST CLG BLDG AUTH EDUC SERIES A ... .. SD.. .. 1.BFE ..|... .. 1,677,885 |. 113.3920 |... 1,700,880 |.... .... 1,668,698 O e (9,187) |0 o0 e 5.000 |...... 3.541 ...06/01/2022 ...|....02/01/2037 ...
940094-BJ-3 ..... WASHINGTON ST UNIV REVENUES .. 1.DFE ..|... ...2,482,09 |. 117.6210 |... 2,058,368 |.... 2,416,387 [0 (51,627) [cvvvvvvvinnnnnnn0 |0 s 5.000 |...... 1.461 ....00/22/2021 ...|....10/01/2034 ...
977092-R-2 . WISCONSIN ST CLEAN WTR REV SERIES 1 L1BZ.. 2,407,760 |. 100.8150 |. ..2,016,300 |. .2,023,324 |.. .. (55,179) | ......5.000 |......2.171 ....06/19/2015 .. 06/01/2023 ...
977092-WS-0 ..... WISCONSIN ST CLEAN WTR REV SERIES 1 ..1BZ .. |.. 2,422,400 |. 103.0010 J.......ceeee 2,060,020 |.... .2,000,000 |. ....2,073,386 (50,373) |.oeeeeeeeeeeen o0 5.000 |...... 2.351 ...06/19/2015 ...|....06/01/2024 ...
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0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 185,349,566 | XXX 166,726,905 157,420,000 174,253,993 0 (2,773,836) 0 0 [ XXX XXX XXX 1,936,265 5,847,553 XXX XXX
3128\17-6-9 ..... FHLMC POOL G05769 N LA . 38,919 |. 101.4660 |... ...36,732 |.... ...35,216 |.. 0 . PPN (1<) SR | R AU | B 5.000 ....02/10/2015 ...|....12/01/2039 ...
3128M9-K2-7 ..... FHLMC POOL GO7213 .. 4 1.4 .. ..93,049 [...93.8460 |. 82,265 |. 87,659 .0 (424) |. .3.500 |.. ....03/27/2013 .. 11/01/2042 ...
3128M9-NL-2 ..... FHLMC POOL G07295 .. 4 1.A .. 308,111 |...93.8440 |. ..283,193 |. . 301,770 .0 (112) | ......3.500 |.. ...04/09/2019 .. 05/01/2042 ...
3128J-TW-0 ..... FHLMC GOLD POOL G08564 .. i L LA ... 57,105 |...98.4490 |... ..53,123 |.... ...53,960 |.. 0 | (191 [0 |0 e 4.500 ....12/26/2013 ...|....12/01/2043 ...
312043-7Y-2 ... FHLMC POOL A95259 .. N LA ...96.2620 |... ..350,132 |.. JLO I O ( 1 <) N ARt | B IR | ) IO 4.000 ....11/19/2015 ...|....12/01/2040 ...
31320M-6D-2 ... FHLMC POOL SD0868 .. i L LA ...84.9650 |... . 1,727,274 ... .2,082,923 |.. LU SR £ N | N RN | ) AN 2.500 ....02/25/2022 ...|....02/01/2052 ...
313200-DE-0 ..... FHLMC POOL SD8201 .. N LA ...87.9560 |....ccvunnnnns 8,298,231 |.... JLO N U /73 DN ARt | B IUUPURPRRTIN | ) AU 3.000 ...02/25/2022 ... |....03/01/2052 ...
313200-FE-8 ..... FHLMC POOL SD8265 .. I LA ...93.9230 |....oovnnnnnns 1,119,047 |.... ,083,352 O 832 o0 [0 4.000 ....11/04/2022 ...|....11/01/2052 ...
3132L7-YL-7 ... FHLMC POOL V82515 N LA ...93.1210 |... ....242,266 O [ (288) |0 [0 e 3.500 ....07/26/2016 ...|....06/01/2046 ...
3132M4-KD-6 ..... FHLMC GOLD POOL (24192 .. i L LA ...96.2750 |... ....239,023 LU SRR (7.0 N | I RPN | ) A 4.000 ....06/16/2015 ...|....01/01/2044 ...
31320U-EC-3 ..... FHLMC GOLD POOL Q37330 .. 4. LA ...95.7300 |... .. 160,868 O e () |0 o0 e 4.000 ....11/17/2015 ...|....11/01/2045 ...
31335A-FV-5 . FHLMC GOLD POOL G60180 . 4 1.4 .. ...99.3470 |. 171,626 |.. .0 .4.500 |.. ....11/17/2015 .. 05/01/2042
31335A-H9-2 ..... [FHLMC GOLD POOL G60256 4 1.A .. ...99.3460 |. 194,018 |.. .0 .4.500 |.. ....11/20/2015 .. 07/01/2042
3133A7-HS-1 FHLMC POOL GB1141 .. 4 1.4 .. ...85.6030 |. .2,261,857 |.. .0 ......2.500 |.. ....07/27/2020 .. 07/01/2080 ...
3133B5-3N-0 ... FHLMC POOL QD8005 N LA ...88.1740 |... .... 9,599,503 JL I O £\ ARt | B ISP | B AU 3.000 ...02/25/2022 ... |....03/01/2052 ...
31368H-M4-2 ..... FNMA POOL 190379 i L LA . 103.7700 |... ....270,632 O e (1,074) |0 o0 e 5.500 ...02/15/2017 ...|....05/01/2037 ...
3136AD-3F-4 ..... FNMA SERIES 2013-45 CLASS CB ... N LA ...96.8670 |... JLO N Y - I AP | B ISP | ) AU 4.000 ....04/10/2013 ...|....12/25/2042 ...
3137B0-XC-3 ..... FHLMC MULTIFAMILY STRUCTURED SERIES 4182 CLASS KT |... ... i L LA ...97.0930 |... LU R (<) N N | N RPN | ) AN 3.500 ....056/01/2013 ...|....05/15/2041 ...
3138AX-XV-8 ..... FNVA POOL AJB091 N LA ...96.1550 |... JLO I U ( (115 FOURRRRRRt | B IR | B AU 4.000 ....08/27/2013 ...|....12/01/2041 ...
3138E1-HX-8 ..... FNVA POOL AJ8345 . i L LA ...96.1530 |... LU R (1) N N N RPN | ) A 4.000 ....03/15/2013 ...|....12/01/2041 ...
3138EB-HI-8 ..... FNVA POOL AK6544 . N LA ...96.5970 |... O e (799) |0 o0 e 3.000 ....04/08/2013 ...|....04/01/2027 ...
3138EG-HT-4 ..... FNVA POOL AL0241 . i L LA ...96.1520 |... LU RN €161 N N | N RPN | ) A 4.000 ....04/08/2013 ...|....04/01/2041 ...
3138EJ-R-0 ..... FNVA POOL AL2071 . 4 1.A .. . 103.4600 |. .0 .5.500 |.. ....05/06/2013 .. 03/01/2040
3138EK-50-1 ... FNVA POOL AL3560 . 4 1.4 .. ...95.8000 |. .0 .3.000 |.. ....06/03/2013 .. 02/01/2028
3138EK-AR-6 ..... FNVA POOL AL2715 . 4 1.A .. ...92.5730 |. .0 .3.500 |.. ....04/09/2019 .. 11/01/2042
3138EK-NK-7 ... FNVA POOL AL3093 . |4 1.4 .. ...93.6870 |. .0 .3.500 |.. ....03/15/2013 .. 02/01/2043 ...
3138EK-WE-1 ..... FNVA POOL AL3344 . |4 1.A .. . 58,034 [...99.2340 |. .0 ......4.500 |.. ....09/20/2013 .. 10/01/2042 ...
3138EL-BR-3 ..... FNVA POOL AL3647 . i L LA . 68,860 |...96.1540 |... O e (104) |0 feiinl0 e 4.000 ....12/18/2014 ...|....12/01/2042 ...
3138EP-DB-7 ..... FNVA POOL AL6397 . N LA .. 213,955 |...97.7260 |... O e 875 |0 o0 e 3.500 ....06/16/2015 ...|....01/01/2030 ...
3138W9-MF-4 ..... FNVA POOL AS0357 . i L LA .. 256,650 |...96.1660 |... LU R (22 DN PO | N RPN | ) A 4.000 ....06/16/2015 ...|....09/01/2043 ...
3138WC-TN-3 ..... FNVA POOL AS3256 . N LA .. 184,786 |...96.1680 |... . .. O [ (544) |0 [0 e 4.000 ....06/17/2015 ...|....09/01/2044 ...
3138WD-20-2 ... FNVA POOL AS4371 . i L LA .. 134,137 ]...93.3280 |... . 130,686 |.. LU SR (722 N N | I RPN | ) AN 3.500 ....12/09/2016 ...|....02/01/2045 ...
3138MD-RII-3 FNVA POOL AS4100 . N LA ... 50,368 |...98.3370 |... ...46,012 |.. O e o0 [0 e 4.500 ....03/26/2015 ...|....12/01/2044 ...
3138Y3-MT-5 ..... [FNMA POOL AX2169 . 4 1.4 .. 115,806 |...97.7900 |. . 108,690 115,338 |.. .0 .4.000 |.. ....11/04/2014 .. 11/01/2044 ...
31402K-CE-2 . FNVA POOL 730969 . 4 1.A .. . 48,879 |. 102.2050 |. 47,718 |.. .0 .5.000 |.. ....06/23/2013 .. 08/01/2033
314020-2V-2 . FNVA POOL 735288 . 4 1.4 .. ..29,699 |. 102.2070 |. ..29,166 |.. .0 .5.000 |.. ....03/26/2013 .. 03/01/2035
31403D-DX-4 . FNVA POOL 745418 . 4 1.A .. . 39,150 |. 103.6150 |. .. 38,539 |.. .0 .5.500 |.. ....06/12/2013 .. 04/01/2036
3140H9-GH-0 . FNMA POOL BJ7399 . 4 1.4 .. . 63,748 |...98.1820 |. ..63,679 |.. .0 ......4.500 |.. ....11/14/2018 .. 11/01/2048 ...
3140HB-FH-6 ..... FNVA POOL BJ9167 . N LA .. 216,325 |...95.5000 |... ....216,200 O e A 0 o0 e 4.000 ....12/21/2018 ...|....05/01/2048 ...
314049-D4-0 ..... FNVA POOL BM4622 . i L LA .. 108,795 |...95.4850 |... ... 108,789 O o 0 [0 4.000 ....11/08/2018 ...|....09/01/2048 ...
314049-49-3 ..... FNVA POOL BM4787 . N LA .. 156,008 |...98.0380 |... . .. ...155,5% O e (159) o0 o0 e 4.000 ....11/01/2018 ...|....10/01/2033 ...
3140J9-UP-4 ... FNVA POOL BM5089 . i L LA . 100.3410 |... 112,218 .. O e (883) |0 o0 e 5.500 ....01/03/2019 ...|....02/01/2030 ...
3140KE-SF-6 ..... FNVA POOL BP6817 . N LA ) .. 86.0070 |... . B . 2,602,193 |.. O e (2,949) |0 o0 e 2.500 ....07/27/2020 ...|....05/01/2050 ...
3140LV-KV-0 ..... FNMA POOL BT6607 4 s | TA i 5,419,654 |...84.9650 |.............. 4,708,155 ..o 5,541,303 ..o 5,420,534 |....iinenns 0 fooeiiiinnna879 |0 o0 s 2.500 ...02/25/2022 ... |....02/01/2052 ...
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3140MG-PF-2 ..... FNVA POOL BV3121 4 s LA e 9,623,939 |...87.9540 [.....eeeeennn 8,425,761 |.vveeennnnn 9,579,782 |.eierinnnnn 9,622,913 |....coeeeennd [V IO (1,026) [oevveeeeeniinnnd0 o0 s 3.000 |...... 2.949 ....02/25/2022 ...|....03/01/2052 ...
3140MV-AD-0 ..... FNVA POOL BV7203 . B LA ...91.0650 |....covvnnnnns 6,078,117 |.... ....6,535,147 O e 1,218 |0 o0 e 3.500 |...... 3.789 ....04/26/2022 ...|....04/01/2052 ...
31400L-MZ-6 ..... FNVA POOL CB1275 . i L LA ...85.0390 |........oennnt 3,511,731 |.... .... 4,043,950 LU R R R | R RN | ) AN 2.500 |...... 2.7 ...02/15/2022 ...|....08/01/2051 ...
314120-20-8 ..... FAMA POOL 932389 ... N LA ...99.2340 |... ....166,799 0 . U777 1 UUTT | R IOV | B 4.500 |...... 2.386 ....02/01/2016 ...|....01/01/2040 ...
31416B-N5-3 ..... FNVA POOL 995112 ... i L LA . 103.3770 |... 0 | i (267) [0 |0 e 5.500 |...... 3.350 ....06/05/2013 ...|....07/01/2036 ...
31416B-TA-6 ..... FNVA POOL 995245 .... N LA . 100.6290 |... 0 . e (825) [0 0 [ 5.000 |...... 2.901 ....04/16/2014 ...|....01/01/2039 ...
31416C-D3-7 ..... FNVA POOL 995722 .... i L LA . 102.2080 |... 0 | o (185) [0 |0 e 5.000 |...... 3.106 ....03/15/2013 ...|....05/01/2038 ...
31416Y-KN-7 ..... FNMA POOL AB3000 ... N LA ...99.3290 |... 0 . e (T19) [0 0 [ 4.500 |...... 2.970 ....05/02/2013 ...}|....05/01/2031 ...
31416Y-XY-9 ..... FNVA POOL AB3394 . 4 1.4 .. ...99.2540 |. .0 . (45) |. .4.500 |......1.065 ....11/04/2014 .. 08/01/2041
31417G-CE-4 ..... FNVA POOL AB9068 . 4 1.A .. ...93.6320 |. .0 .3.500 |......2.738 ....04/04/2013 .. 04/01/2043
31417G-CF-1 ..... FNVA POOL AB9069 . 4 1.4 .. ...93.5560 |. .0 ......3.500 |......2.397 ....04/04/2013 .. 04/01/2043 ...
31418A-6G-8 ..... FNVMA POOL MA1770 . N LA ...98.3370 |... O e (127) 0 o0 e 4.500 |...... 2.648 ....01/30/2014 ...|....02/01/2044 ...
31418A-JL-3 ..... FNVMA POOL MA1166 . i L LA ...96.9690 |... LU R (1723 N N | N RPN | ) SN 3.500 |...... 2,125 ....03/15/2013 ...}|....09/01/2032 ...
31418D-KG-6 ..... FNVA POOL MA3894 . N LA ...96.9120 |... JLO I O (151 )N ARt | B ISP | B AU 4.000 |...... 2.178 ....05/02/2013 ...|....09/01/2031 ...
31418E-CA-6 ..... FNVA POOL MA456 i L LA ...87.9380 |... O e (761) 0 [0 e 3.000 |...... 2.949 ....02/25/2022 ...|....03/01/2052 ...
31418E-DE-7 ..... FNVA POOL MA4600 ... LA ...90.9860 |....cevnnnnnns 6,137,516 |.... 0 [ 1,560 |0 o0 e 3.500 |...... 3.740 ...04/26/2022 ...|....05/01/2052 ...
31418E-KS-8 ..... FNVA POOL MA4804 . LA . ...93.9230 |...coovnnnnnns 2,048,033 |.... O v 1114 0 [0 4.000 |...... 5.101 ....11/03/2022 ...|....11/01/2052 ...
31418E-KT-6 ..... FNVA POOL MA4805 . B LA .. 2,131,701 ...96.3570 |eeeuunnnneens 2,193,998 |.... O [ 768 |0 o0 e 4.500 |...... 5.273 ....11/08/2022 ...|....11/01/2052 ...
3141D-4K-4 ... FNVA POOL AE3525 ... i L LA ... 41,191...96.1550 |... ... 36,833 |.... O e 142 o0 [0 4.000 |...... 1.074 ....04/03/2013 ...|....03/01/2041 ...
3141K-IL-5 ..... FNVA POOL AE8750 . 4 | 1AL .. 147,033 |...96.1520 |... ..131,283 |.... O e (489) |0 [0 4.000 |...... 2.353 ...05/03/2013 ... |[....12/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 78,890,928 | XXX 70,497,039 79, 150,936 78,837,058 0 (16,474) 0 0 XXX XXX XXX 207,333 1,764,268 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 264,240,494 [ XXX 237,223,944 236,570,936 253,091,051 0 (2,790,310) 0 0 XXX XXX XXX 2,143,598 7,611,821 XXX XXX
04010L-BB-8 ..... ARES CAPITAL CORP .....oeeeeereeeeeeeennneeeeeeennneeeee fen LS..[....... 1T os L 2.CFE .| 2,245,694 |...80.3140 [.....eeeeenn 1,766,913 .o 2,200,000 |..ccevvrunnnns 2,287,115 |oveeeeeeeeen 0 fooeeeeeenn (6,528) |oeeenieeeeennn0 [0 2,875 | 2.530 ...09/01/2021 ...|....06/15/2028 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP SERIES 144A ... |- 2.BFE ... ...98.1390 |... 981,389 |.... .... 1,068,879 LU U (S8 £ )N AR | R RPN | ) AN T8 41 I AN 1.745 ....02/17/2021 ...|....12/15/2024 ...
06051G-GR-4 ..... BANK OF AMERICA CORP SERIES GMTN ... . 1.GFE .. ...92.2000 |. ..368,799 |. 436,121 |.. .0 .1.533 ....09/18/2020 .. 07/21/2028
07274N-AL-7 ..... BAYER US FINANCE |1 LLC SERIES 144A .2.BFE .. ...94.2740 |. .. 1,414,110 |. . 1,697,453 |.. .0 .1.928 ...01/20/2021 .. 12/15/2028
090572-A0-1 ..... BIO RAD LABS ...... .2.BFE .. ...85.9420 |. ..429,708 |. .498,764 |.. .0 L3732 ....02/23/2022 .. 03/15/2032
093662-AJ-3 . BLOCK FINANCIAL .2.CFE .. ...85.1600 |. ..2,810,272 |. .3,287,803 |.. .0 .2.572 ....06/22/2021 .. 07/15/2028 ...
097023-CM-5 . BOEING CO .......... .2.CFE .. ...90.3850 |. .. 4,519,266 |. .5,000,000 5,121,221 |.. .0 .2.053 ...01/21/72021 .. 02/01/2027 ...
110122-CM-8 ..... BRISTOL MYERS SQUIBB CO SERIES Wl .. vee |- 1.F FE L) ...97.1130 |... 204,908 |.... ... 211,000 |.. 0. 2.980 ....07/15/2020 ...|....07/26/2024 ...
125523-AF-7 ..... CIGNA CORP SERIES Wl . vee |- 2.AFE )., ...99.3370 |... 0 . 3.762 ....08/27/2019 ...|....07/15/2023 ...
172967-ME-8 ... CITIGROUP INC vee |- 1.GFE ... ...90.4090 |... 0 | .. (2,678) |. 2.890 ....10/10/2019 ...|....03/20/2030 ...
23371D-AH-7 ..... DAE FUNDING LLC SERIES 144A .... oo |- 2.CFE ..|... ...94.9220 |... . 0 . 1.920 ...01/27/2021 ...|....02/15/2024 ...
25466A-A0-4 ..... DISCOVER BANK oo |- 2.BFE ..|... ...94.6320 |... ....309,954 0 ... 2.459 ....09/09/2019 ...|....09/12/2024 ...
20278N-AN-3 ... ENERGY TRANSFER OPERATNG .. |- 2.CFE ..|... ...99.4370 |... . 2,271,349 JU Y O (61,702) |. 2.084 ...01/20/2021 ...|....06/01/2027 ...
361841-AJ-8 ..... GLP CAPITAL LP FIN I ... .2.CFE .. ...98.2280 |. .2,000,000 .2,146,187 |.. .0 ..(65,666) |. .1.792 ....01/20/2021 .. 06/01/2025 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...92.9010 |. .1,200,000 1,193,780 |.. .0 L7938 | .3.798 ....04/05/2022 .. 06/05/2028
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...91.5020 |. . 300,000 311,741 .. .0 .3.011 ....10/10/2019 .. 04/23/2029
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...93.3240 |. .1,000,000 01,013,492 |.. .0 .3.940 ...04/05/2022 .. 05/01/2029
38173M-AC-6 ..... GOLUB CAPITAL BDC ........ .2.CFE .. ...81.4310 |. . 400,000 .396,493 |.. .0 ......2.274 ....07/27/2021 .. 02/15/2027 ...
38937L-AB-7 ..... GRAY OAK PIPELINE LLC SERIES 144A .. vee |- 2.CFE ... ...88.5790 |... . 100,000 |.. ... 100,000 O 0 0 [0 000030450 | 3.450 ....09/11/2020 ...|....10/15/2027 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO ... vee |- 1.F FE L) ...89.9130 |... . 500,000 |.. ....558,546 JLOJ R € 1517 N N N RPN o I SR {1 72 RN 1.745 ...09/18/2020 ...|....05/06/2030 ...
46647P-DA-1 ..... JPMORGAN CHASE & CO ... N A |- LEFE L. . ...95.2810 |... ..350,000 |.. ....338,764 O i 80 [0 0l 40323 | 5.017 ....12/14/2022 ...|....04/26/2028 ...
46647P-DC-7 ..... JPMORGAN CHASE & €0 ..vvvvvnvviivnnnniiiiinnninnnnrernnnns foon ven | nnnnns 1o LAEFE L 305,445 )...92.8880 |.................278,665 [..........eunnns 300,000 |..eevvvnnninnnns 305,145 |.oevuuniiiinnnd 0 fooeeiiiinnnnn(300) |oevvvninnnnennnn foiiiiiinnnnnn 0 |0 4.586 ... 4.360 ...04/25/2022 ... |....04/26/2033 ...
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49446R-AP-4 ... KIMCO REALTY CORP ....cevvvvvennirriinnnnnencinnnineenens foee ven | s T L 2AFE L 292,549 |...91.8490 |......ooeeeennnnn 270,955 [oiiiiinnnnnns 295,000 [...oeeevvnnnnnn 204,011 |0 [ 246 el el l0]0000.2.800 . 2.89% ....08/09/2016 ...|....10/01/2026 ...
49456B-AN-3 ...... KINDER MORGAN INC vee |--2.BFE ... .. 200,520 |...99.9130 |... ... 200,000 |-eevuneeeeennn 200,000 foieiiiiiiieei 0 e (47 [0 080150 | 3.073 ....04/30/2019 ...|....01/15/2023 ...
55903V-AG-8 ..... MAGALLANES INC SERIES 144A .. veo |- 2.CFE ... ...90.2810 |.............. 1,805,626 |..............2,000,000 [..............2,000,000 |.....ocevreeunns0 fooririinniennnn0 Jovvnnininnnnnl0 [0 000030755 L, 3.755 ....03/09/2022 ...|....03/15/2027 ...
59524Q-AA-3 ... MID ATLANTIC INTERSTATE SERIES 144A v |- 2.AFE ... ...94.3030 |.......0eeeeennn282,909 |oeeinnieennnnn 300,000 foiiiiiiieeeenn827,100 |eeeiiniieeinnn0 [ (4,687) |0 o0 ]l 40100 . 2.303 ....01/28/2021 ...|....05/15/2028 ...
654740-BL-2 ..... NISSAN MOTOR ACCEPTANCE SERIES 144A o .. 2.CFE ... ...98.1630 |... 299,983 |0 [ 28 0 [0 L3875 3.883 ....09/18/2018 ...|....09/21/2023 ...
677050-AR-7 ..... OGLETHORPE POMWER CORP SERIES 144A .. vee |- 2.AFE )., ...79.9320 |... 1,598,637 |.... 1,991,283 [0 e 118 0 k0 ]l 40500 - 4.530 ...04/04/2022 ...|....04/01/2047 ...
694308-JK-4 ..... PACIFIC GAS & ELECTRIC o .. 2.CFE ... ...88.8480 |... 1,776,953 |.... 202,149,880 [oieiiiiiinnn0 i (25,289) [0 o0 0000030750 . 2.292 ....01/20/2021 ...|....07/01/2028 ...
694308-KC-0 ..... PACIFIC GAS & ELECTRIC |- 2.CFE ..|... ...87.5710 |... 997,163 e e 283 0 [0 ]l040400 4.438 ...02/16/2022 ...|....03/01/2032 ...
709599-AY-0 ..... PENSKE TRUCK LEASING PTL SERIES 144A . .2.BFE .. ...99.4680 |. .329,970 |.. .2.745 ....09/12/2017 .. 03/14/2023
744573-AN-6 ..... [PUBLIC SERVICE ENTERPRIS .2.BFE .. ...96.6110 |. .209,970 |.. .2.885 ....06/03/2019 .. 06/15/2024
745310-AN-4 ..... PUGET ENERGY INC ...... .2.CFE .. ...85.1940 |. A . .1,500,000 |.. e 2,377 ...10/12/2021 .. 06/15/2028 ...
760759-AU-4 ..... REPUBLIC SERVICES INC ... oo |--2.BFE ... ...95.8700 |... 125,590 |.... ... 131,000 |.. 130,930 [oeeeeeviiiiieeenn0 e 42 [0 |0 [022.500 . 2.534 ....07/29/2019 ...|....08/15/2024 ...
78355H-KN-8 ..... RYDER SYSTEM INC MTN SERIES MTN . voo |- 2.BFE ... ...95.1620 |... 342,584 |.... ... 360,000 |.. 359,901 |ovvvenivvieennnn0 oot 57 0 [0 40002.500 2.517 ....08/01/2019 ...|....09/01/2024 ...
78403D-AR-1 ..... SBA TOWER TRUST SERIES 144A vee |- 1.F FE ). ...83.8550 |... .. 1,341,677 |.... .1,600,000 |.. 1,837,717 [0 e (10,269) [0 o0 2,328 ) 1.648 ....09/02/2021 ...|....01/15/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION SERIES Wl ... voo |- 2.BFE ... ...94.1570 |... 1,883,132 |[.... .2,000,000 |.. 2,210,370 feeiiiiiinnnn0 i (42,405) [0 o0 40200 . 1.855 ....01/20/2021 ...|....03/15/2028 ...
80282K-AP-1 ..... SANTANDER HOLDINGS USA SERIES Wl oo |- 2.AFE )., ...95.5100 |...ccevnennnns 2,072,570 |.... .2,170,000 |.. 002,382,406 |...ooeeeennnnnnn0 e (47,236) [0 feeeeeil0 ]l 40400 . 1.998 ....01/20/2021 ...|....07/13/2027 ...
842400-HD-8 ..... SOUTHERN CAL EDISON SERIES G vee |- 1.GFE ..., ...82.6770 |... ..2,232,276 |.... .2,700,000 |.. 202,446,280 |...oeeeeennnnnn0 el 18,608 [0 o000 2.500 . 3.816 ....04/05/2022 ...|....06/01/2031 ...
950000-26-7 ..... WELLS FARGO & COMPANY MTN SERIES MTN . vee |- 2.AFE )., ...85.2500 |... 426,251 |.... .. 500,000 |.. 530,591 |evveeeeeeennn0 e (4,156) |0 e l0 2,879 . 1.919 ...01/06/2021 ...|....10/30/2030 ...
950400-AG-9 ..... WELLTOWER INC |- 2.AFE L ...97.8610 |... 420,801 |.... s 429,629 LU Yo I N N RN | I SR 272 TN AN 3.699 ....02/13/2019 ...|....03/15/2024 ...
960386-AM-2 ..... WABTEC ........ .2.CFE .. ...96.2300 |. ,924,590 |. 000,000 2,284,798 |.. . ..(48,663) |. .2.168 ....01/20/2021 .. 09/15/2028
0236411-BH-7 ..... AMERICA MOVIL SAB DE CV [D...... .1.GFE .. ...90.7850 |. ..302,316 |. 333,000 .331,495 |.. K .208 |. .3.706 ....04/15/2019 .. 04/22/2029
06738E-BD-6 ..... BARCLAYS PLC ...eeeeevnennnns D .2.BFE .. ...94.0770 |. ..846,69 |. 900,000 929,138 |.. . (3,437) |- .4.291 ....04/06/2022 .. 05/16/2029
225401-AC-2 . CREDIT SUISSE GROUP AG SERIES 144A . .2.BFE .. ...83.0190 |. .249,056 . 300,000 .313,163 |.. . (3,027) | L3113 ....10/11/2019 .. 01/09/2028 ...
225401-AF-5 ..... [CREDIT SUISSE GROUP AG SERIES 144A . .2.BFE .. 1,126,470 |...80.2850 |. .802,851 .1,000,000 01,092,928 |.. . . (17,431) | ... 1.922 ...01/20/2021 .. 01/12/2029 ...
251526-CP-2 ... DEUTSCHE BANK NY v |- 2.AFE L)L .. 1,799,800 |...84.9150 |... 1,528,477 .1,800,000 |.. 1,799,835 [oovvviivinennnnd0 Jovviiiieen 32 o0 o0l 22311 2.313 ... 1171272021 ...|....11/16/2027 ...
539439-AQ-2 LLOYDS BANKING GROUP PLC |- 1.GFE L. .. 410,144 ]...90.2010 |... .360, . 400,000 |.. 806,417 0 e (1,204) |0 0 ] BU5TA 3.214 ...10/11/2019 ...|....11/07/2028 ...
63861V-AE-7 ..... [NATIONWIDE BLDG SOCIETY SERIES 144A .1.GFE .. 315,879 |...87.2330 |. . . 300,000 311,214 .. .3.320 ...10/10/2019 .. 07/18/2030 ...
654744-AA-9 . NISSAN MOTOR CO SERIES 144A . .. 2.CFE .. ,200,000 |...97.9740 |. ..1,175,682 |. .1,200,000 .1,200,000 |.. .3.043 ...09/10/2020 .. 09/15/2023 ...
71420M-AC-9 ..... [PERRIGO FINANCE UNLIMITE .. .3.BFE .. ,132,380 |...85.2020 |. .. 1,704,035 |. .2,000,000 1,704,035 |.. ..... 3,565 ...01/20/2021 .. 06/15/2030 ...
780097-BK-6 ..... ROYAL BK SCOTLND GRP PLC .. vee |- 1.GFE ... .. 420,204 |...97.8200 |... 391,279 |.... ... 400,000 |.. 405,853 |..ovenieeeeennn0 e (4,624) |0 0 ]l 40269 3.042 ....10/11/2019 ...|....08/22/2025 ...
853254-BS-8 ..... STANDARD CHARTERED PLC SERIES 144A . | 1.GFE L ...3,584,190 |...90.1460 |.............. 2,704,387 |.... 3,470,763 |oeeiiiinnnnn0 e (59,069) [0 o0 il 4644 ). 2.283 ....01/20/2021 ...|....04/01/2031 ...
853254-CC-2 ...... STANDARD CHARTER SERIES 144A . .. 1.G FE ..|... .. 1,400,000 |...75.3730 |oeevuunnnnnnnn 1,055,229 |.... . +. 1,400,000 [...eeeeeenneeeni0 o0 feiiil0 eeeeel0 2,678 ) 2.678 ...06/22/2021 ...|....06/29/2032 ...
M60170-Al-3 ..... ISRAEL ELECTRIC CORP LTD SERIES GMTN 144A ........... ... ... D...... e 2 AFE 498,430 |...87.4640 |..........oennnn. 437,320 [........een... 500,000 |oieeinnniiiinnnnn 498,543 |...oooveveeennn0 [ 118 0 00030750 3.788 ...02/15/2022 ... |....02/22/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 62,794,404 | XXX 53,253,995 59,415,000 61,379,422 XXX XXX XXX
DEEPHAVEN RESIDENTIAL MORTGA SERIES 2022-2 CLASS
24380X-AA-5 ..... MR e [ e L AFE e 3,634,025 |...94.0840 [........cceeen 3,598,997 |...covvnnnnnns 3,825,289 |...uieiinnnnn TSN 7/ PO N R (-7 A AR | N RN | B R 4.300 ....12/09/2022 ...|....03/25/2067 ...
36168K-AA-5 ..... GCAT SERIES 2021-NGMS CLASS A1 144A ......cceevvnee feen e e [ 1A ) 1,802,620 |...78.7440 |... .. 1,419,485 |.... .1,802,655 |.. e 1,802,152 [0 e (403) [0 [0 e 1.262 ...09/29/2021 ...|....07/25/2066 ...
45255R-AX-5 ... IMPAC SECURED ASSETS CORP SERIES 2006-3 CLASS A6 ..|[... ... e AN L .. 354,002 |...97.9020 |... 382,262 |.... 379,860 |.....ccevvnneennn0 Jovvinnnenn 4,897 [0 [0 e 4.789 ...06/08/2020 ...|[....11/25/2036 ...
MASTR ASSET BACKED SECURITIES SERIES 2005-WiNC1
57643L-GZ-3 ..... CLASS M4 .. e AN L .. 181,795 |. 101.4140 |... 184,222 |.... 181,768 0 e (8) 0 0 2.952 ...02/19/2020 ...|....03/25/2035 ...
MASTR ADJUS
57645R-AA-9 ..... A AR e 2,582,078 |...43.5910 |.............. 2,128,157 |oorieiinnnnn 4,882,092 |...oeerinnnnn 2,582,078 |....covvvneeennn0 Jovennnnn.. 6,835 [ 421,544 |0 [l 4.49% ...02/03/2021 ...|....05/25/2037 ...
SECURITIZED ASSET BACKED RECEI SERIES 2007-NC1
81378A-AA-9 ..... CLASS A1 144A .. AN L 2,635,620 [...90.1160 [.............. 2,472,482 |.... .2,743,652 |.. ... 2,647,783 L0 0 4.649 ...02/04/2021 ... |....12/25/2036 ...
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1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Residential Mortgage-Backed Securities 11,190,230 | XXX 10, 185,605 13,825,794 11,227,823 0 11,624 421,544 0 XXX XXX XXX 20,731 158,568 XXX XXX
BARCLAYS COMMERCIAL MORTGAGE SERIES 2018-C2 CLASS
05491U-8D-9 ... A e [ e 1.A. .. 1,053,176 |...95.3880 |... 858,489 |.... . 900,000 |.. .... 1,009,260 (17,409) [.oeeeeeeeee 0 e s 4.314 |...... 2.108 | MON ..... ...3,236 |... . 38,826 |....06/04/2020 ...|[....12/15/2051 ...
CREDIT
126438-AA-8 ..... ABA oo [ | 4 s L AFE e 3,019,913 [...89.3950 |.............. 2,621,010 |oeueeeennnnn 2,931,957 |oeeeeeennnnn 2,966,539 |..euuuiieeeennnn (VI (28,869) [-.eeeeennnnnnn (VI O 0 |oueeen 2.257 |...... 1.295 [MON ..oce Joermnniieeeeees 5,514 | 68,397 |....07/30/2020 ...|....08/15/2037 ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2021-ADV CLASS
126601-AA-3 ... AABA Lo [ |- TAFE L .. 2,000,000 |...93.8910 |..eeunnnnennn 1,877,826 |.... .2,000,000 | ....2,000,000 o0 o0 o0 e 5.718 |...... 5.770 | MON ..... ...5,400 |... ....07/28/2021 ...|....07/15/2038 ...
23312B-AA-8 ..... DC OFFICE TRUST SERIES 2019-MTC CLASS A 144A .......[... ... LA .. 1,730,000 |...79.6460 |.............. 1,592,919 |.... .2,000,000 |.. .... 1,745,401 15,401 [0 [0 2.965 |...... 5.228 [MON ..... ...4,942 |... ...06/28/2022 ...|....09/15/2045 ...
GS MORTGAGE SECURITIES TRUST SERIES 2018-TWR CLASS
362515-AA-6 ..... AAA L e e | 4 s L LAFE e 3,480,750 |...95.3720 |.......eennnn. 3,433,397 [oooeiriiinnnnn 3,600,000 |..eevunnnnnnns 3,576,005 [...ccvvvennnnns (U FEIR1ST I R | N PRI | ) AN 5.218 |...... 6.493 [MON ..... [oeeeivennnns 8,870 [oeviiviinnnnns 91,734 |....07/10/2020 ...|....07/15/2031 ...
MADISON AVENUE TRUST SERIES 2017-330M CLASS A 144A
B52B2M-AA-2 ..o [ oo I LA e 5,058,742 |...93.2830 |... .5,405,000 |.. ....5,074,331 15,589 [0 [0 3.294 |...... 7.327 [MON ..... ....11/20/2022 ... |....08/15/2034 ...
91834P-AA-3 ..... VMC FINANCE LLC SERIES 2019-FL3 CLASS A 144A o [4 e | LA FE L . 85,904 |...99.4490 |... ...89,135 |.. 949 |0 0 ) 4.644 |...... 7.802 [ MON ..... ...06/04/2020 ...|[....09/15/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 16,428,485 | XXX 16,926,092 16,460,542 0 (5,883) 0 0] XXX XXX XXX 42,995 289,930 XXX XXX
AMERICAN MONEY MANAGEMENT SERIES 2017-20A CLASS AR
00177T-AJ-2 ..... T4AA e L LAFE e 99,464 |...99.3900 |..euiieeennnnnnn 98,857 [oriiiiiiiis 99,464 |...eieeeeennnn 99,464 [0 |0 [0 0 [ 3.570 |...... 3.558 [JAJO ... |oeeeeeeiieeeeene PV 1,917 |....07/29/2021 ... |....04/17/2029 ...
01166V-AA-7 ..... ALASKA AIRLINES 2020 TR SERIES 144A ........ | TG FE L .. 935,978 |...95.2840 |... ..843,223 | 917,957 Lol 0 [ (8,728) [0 0 e 4.800 |...... 2.646 . 40,475 |....03/03/2021 ...|....02/15/2029 ...
03766G-AL-6 ..... APIDOS CLO SERIES 2017-26A CLASS A1AR 144 .. 1.AFE ..|... 2,600,000 |...98.8340 |... .2,600,000 |.. 402,600,000 [...oeeeeennnenn0 o0 0 o0 e 5.094 |...... 5.126 .51,177 |....07/01/2021 ...|....07/18/2029 ...
ARBOR REALTY COLLATERALIZED LO SERIES 2021-FL4
03880R-AA-7 ..... CLASS A 144A ... 1AFE . 400,000 |...96.0910 | . 400,000 400,000 |.. ......5.668 |......5.735 . 11,603 |....11/17/2021 .. 11/15/2036 ...
056162-AN-0 ..... BABSON CLO LTD SERIES 2015-1A CLASS AR 144A ........[... ... .. 1.AFE ..|... .. 460,000 |...98.4700 |... . 460,000 |.. ... 460,000 |eeeeniiiinnnnn0 o0 0 0 5.218 |...... 5.251 ...9,485 |....02/07/2018 ...|....01/20/2031 ...
BLACKBIRD CAPITAL AIRCRAFT SERIES 2021-1A CLASS A
09229C-AA-T7 ..... 144A .. [ (SR 4 .. .. 1.F FE ..|... .. 4,769,716 |...82.1410 |....oennnnnnns 3,917,981 |.... . 4,769,845 |.. A 769,719 [0 8 0 0 2.443 |...... 2.455 .. 116,527 |....06/22/2021 ... |....07/15/2046 ...
CAPITAL
14041N-FV-8 ..... Y IR Y 4 s LLAFE L 909,758 |...91.4670 |.......cevvnnnnns 832,346 |.....evnnnnnnns 910,000 |.oeevvrnnninnnns 909,822 |...evviiviiinnnn0 oo 20 0 0 2.060 |...... 2,071 [MON .o Jvvnnneiiiiinnnnns 833 | 18,746 |....08/28/2019 ...|[....08/15/2028 ...
DAIMLER TRUCKS RETAIL TRUST SERIES 2022-1 CLASS A3
233869-AC-0 ..o [ eereriiieeeei e [ | L LAFE e 2,799,814 1...99.7000 |........eunnn. 2,791,597 |.ooviiininnnns 2,800,000 |.eevuennnns 2,799,801 [.oooveviiieenn0 v (1) [0 0 s 5.230 |...... 5.287 [MON ..... ...10/12/2022 ... |....02/17/2026 ...
DRYDEN SENIOR LOAN FUND SERIES 2018-55A CLASS A2
26245M-AE-1 ..... 144A .. 1.AFE ..|... ...96.6670 |... 299,667 |.... . 310,000 |.. 0310,000 |ovvveeiiiiennnn0 i l0 0 0 5.329 |...... 5.363 [ JAJO ....05/09/2018 ...|....04/15/2031 ...
36318II-AK-6 ..... GALAXY CLO LTD SERIES 2013-15A CLASS ARR 144A . 1AFE . ...98.3090 |. ..589,852 |. 600,000 |.. ......5.049 |......5.081 ....06/02/2021 .. 10/15/2030 ...
477164-AA-5 ... JETBLUE AIRWAYS CORP SERIES 1A .. 1.F FE ..|... ...89.0810 |... 774,227 |.... 919,939 |0 [ (8756) |0 [0 4.000 |...... 2.951 ...12/02/2020 ...|....11/15/2032 ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
55283T-AA-6 ..... CLASS A 144A ... .. 1.AFE ..|... .. 3,000,000 |...96.0760 |.............. 2,882,265 |.... 403,000,000 [..oneiiiiinnnnnn i o0 0 4.677 |...... 4.720 [MON ..... ...06/10/2021 ...|....07/16/2036 ...
MF1 MULTIFAMILY
55284J-AA-T ..... CLASS A 144A i L .. 1.AFE ..|... .. 2,700,000 |...95.8850 |... ..2,588,908 |.... B0 {0 V[V I R | R RN | N AU | B RPN | ) RN 4172 |...... 4.207 [MON ..... ....01/07/2022 ...|....02/19/2037 ...
55202R-AA-9 ... MAPS LTD SERIES 2021-1A CLASS A 144A . N .. 1.F FE ..|... .. 1,177,287 |...83.0610 |... 177,290 [0 8 0 0 e 2.521 |...... 2.534 |MON ..... ...06/08/2021 ...|....06/15/2046 ...
59801M-AL-2 ..... MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R 144A |... ... i L .. 1.AFE ..|... 1,600,000 |...98.4540 |... .. 1,600,000 |..onoeeiiiennnn0 v o0 0 5.725 |...... 5.766 | FMAN ....03/26/2021 ...|....02/20/2031 ...
62432H-AJ-9 ..... MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR 144A ....[... ... N .. 1.AFE ..|... .. 934,182 |...98.6170 |... 934,182 | 934,182 [0 0 [0 0 e 5.169 |...... 5.203 [ JAJO ...02/27/2020 ...|....10/16/2029 ...
NEUBERGER BERMAN CLO LTD SERIES 2018-28A CLASS A2
64130P-AC-7 ..... T4A e eeeeen [ | e 4 s TAFE |t 233,333 |...96.8980 |......oieeeennnn 226,094 |..coevnnnnaanns 233,333 [.eeieeiieeeees 233,333 [.eeeeriiieeees (VI [V (VI O 0 | 4.010 |...... 3.987 [ JAJO ...04/27/2018 ...|....04/20/2030 ...
OCTANE RECEIVABLES TRUST SERIES 2022-1A CLASS A2
67571E-AB-3 ..... VA e [ e e | L ACFE e 813,345 [...97.7370 |.ceeeeeeennennnns 795,014 |eveeiieeeenna 813,422 |ooeveiiiiiennn 813,359 |ooeeeiieeeennd (VI O | T (VI O 0 |...on 4.180 |...... 4.219 [MON ..... ...04/29/2022 ... |....03/20/2028 ...
PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3 CLASS
69546R-AA-4 ..... ABA oo [ | 4 s L AFFE et 738,279 |...97.4300 |....eeeeernnnnnns 719,304 |eeveeeeeeennan 738,279 |eeeeeeeeennnnns 738,279 |[eoeeeeeeennnnnnn (VI [V (VI O 0 |oueeen 1.150 |...... 1.151 | MON ..... ...09/10/2021 ...|....05/15/2029 ...
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-3A
69702B-AA-9 ..... CLASS A1 144A ... iiiiieiiiiiiiiiineeeciiineeeernnnneeee o vee [ nnnees 4 s L AFE e 5,920,335 |...98.5980 |........cc.... 5,837,315 |.covvunnnnnns 5,920,335 |...ccvnnnnnnns 5,920,335 |..coovnnuniiaens (U [ T (U 0 |..... 3.510 [...... 3.523 | JAJO ...06/24/2021 ...|....07/20/2029 ...
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PALMER SQUARE LOAN FUNDING LTD SERIES 2021-4A
69702H-AA-6 ..... CLASS A1 144A ..o [ e | s 4 e |- TAFE | 1,686,259 |...98.7150 |....cevvennnns 1,664,597 |..oeeeeennnnn 1,686,259 |..cccvvnnnnnns 1,686,259 |..cevvvneeeeeens (VI [V (VI O 0 |oueeen 4.879 |...... 4.901 [JAJO ..o foeeeeiiiins 17,686 |oevveeneeenee 30,301 |....09/21/2021 ...|....10/15/2029 ...
STARWOOD COMMERCIAL MORTGAG SERIES 2021-FL2 CLASS
78486B-AA-2 ..... AABA Lo [ |- TAFE L .. 2,000,000 |...96.5650 |.............. 1,931,304 |.... 422,000,000 |...eeeeennnnen0 o0 0 o0 e 4.770 |...... 4.812 [MON ..... ...04/19/2021 ...|....04/18/2038 ...
83610C-AW-1 ..... SOUND POINT CLO LTD SERIES 2016-2A CLASS AR2 144A |... ... 4. | TAFE L .. 1,907,064 |...99.0810 |.............. 1,889,532 |.... 1,907,064 a0 0 0 0 5.293 |...... 5.327 | JAJO ... ...12/18/2020 ...|....10/20/2028 ...
88339V-AA-6 ..... THEOREM FUNDING TRUST SERIES 2021-1A CLASS A 144A [......|....... 4 s L 1GFE s 107,334 |...98.3920 |.............e.e 105,613 |ooeeenneeennnni 107,340 [oecennee 107,336 |0 o2 0 0 e 1.210 |...... 1.216 | MON ..... ...08/06/2021 ...|....12/15/2027 ...
TOYOTA AUTO LOAN EXTENDED SERIES 2019-1A CLASS A
89231X-AA-9 ..... T4BA e eeeenn [ | e 4 s .. 1.LAFE .. ...96.3910 |..eeeeniiieeennn 96,391 | 100,000 |-vvvenieeeeennnnnn 99,984 [0 e [0 0 2.560 |...... 2.579 [MON ..... ....06/10/2019 ...|....11/25/2031 ...
91823A-AU-5 ... VB S1 ISSUER LLC SERIES 2022-1A CLASS C21 144A ....[... ... | 1R FE L ...87.0340 |... 200,000 |oeevevinninnnnnn 200,000 fooeniiiiiiinnn0 fooveiiiiiiin0 o0 [0 e 3.1%6 |...... 3.175 [ MON ..... ....02/18/2022 ...|....02/15/2052 ...
9R911U-AJ-T7 ..... VOYA CLO LTD SERIES 2016-2A CLASS A1R 144A .........[... ... L4 .. 1.AFE ..|... s ...98.9260 |... 207,859 |oeevirineeeeennn207,859 [0 o0 0 [0 e 5.377 |...... 5.413 | JAL ... ....07/26/2019 ...|....07/19/2028 ...
94950G-AL-1 ..... WELLFLEET CLO LTD SERIES 2017-1A CLASS A1RR 144A . [... ...|....... 4 s | TAFE |t 941,079 |...98.6770 |.................928,629 |........ceeennnd 941,079 [oooiiieienenn 941,079 il feiiinl0 0 0 5133 |...... 5.166 | JAJO .... ...03/04/2021 ...|....04/20/2029 ...
CANADIAN PACER AUTO RECEIVABLE SERIES 2019-1A
13646B-AJ-7 ..... CLASS A4 144A ..o [ e A 4 s LLAFE L 850,105 |...99.7520 |.................848,225 [...ooeiiinnnnnnns 850,337 [.ooiiiiinnnnnnnn850,288 oeeiiiiiiiiinnnl0 e 31 0 0 2.960 |...... 2.985 [MON ..... [ooeeviiniiiininns 699 | 25,170 |....04/17/2019 ...|....06/19/2024 ...
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL2
50202K-AA-4 ..... CLASS A 144A ..o [ e D...... 4 s | TAFE | 2,600,000 |...96.9330 |......ennnnnns 2,520,266 |........eunn.. 2,600,000 |.eeevunnnnns 2,600,000 |oeeveuniiinnnnn (0 [V (U (VI P 5.075 |...... LT RV 110\ R AR 5,864 |..oerininnn 71,395 |....07/01/2021 ...|....12/15/2038 ...
OCTAGON INVESTNENT PARTNERS XV SERIES 2013-1A
67590B-AU-4 ..... CLASS BR 144A ...oiiiiiiiiiiiiiiiiiniieiiiiineeeceniian foen e D...... 4. LACFE i 900,000 |...96.3460 |........ccoeeneees 867,115 [...oovvvvnnnnnns 900,000 |..eevvunnninens 900,000 [.oeevvvnnniinenns [ [ [ 0 )...... 5.679 [...... 5.716 [JAJO ..o oveenniiinnnns 10,790 [ooivvieennnnnns 23,993 |....06/15/2018 ...|....07/17/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 43,428,949 | XXX 41,269,696 43,278,472 43,403,349 0 (12,413) 0 0 XXX XXX 226,535 997,157 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 133,842,068 | XXX 120,223,514 133,445,358 132,471,136 (311,251) (519,482) 421,544 0 XXX XXX 796,112 3,461,646 XXX XXX
249670-AB-6 ..... DEPOSITORY TRUST & CLEAR SERIES D HYB 144A .........[oee ] eeenens 2 500,000 |...79.0000 500,000 |oeevvrunnenens 500,000 |.eeeevrnnniennnns (VN R N R | I R | B SR D 4T FON 3.375 ....06/08/2021 ...|....01/01/9999 ...
369604-B0-5 ..... GENERAL ELECTRIC CO SERIES D .. 2 ... ...98.2440 |... . 500,000 |.. 887,650 |eeeiiieeenn0 o0 0 [0 0080099 . 5.346 ....10/10/2019 ...|....01/01/9999 ...
808513-AR-6 ..... CHARLES SCHWAB CORP ......... 2 ...83.0070 |. . 300,000 .302,352 |.. .4.819 ....10/10/2019 .. 01/01/9999 ...
857477-BA-0 ..... STATE STREET CORP SERIES H .. 2 ...92.8280 |. . 300,000 311,970 |.. .5.409 ...10/10/2019 .. 01/01/9999 ...
949746-RG-8 . WELLS FARGO & COMPANY SERIES S 2 ...89.1480 |. . 500,000 .539, 153 .5.472 ...10/10/2019 01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 2,122,370 | XXX 1,859,464 2,100,000 2,121,125 0 (415) 0 0] XXX XXX XXX 5,739 102,936 XXX XXX
1309999999. Total - Hybrid Securities 2,122,370 | XXX 1,859,464 2,100,000 2,121,125 0 (415) 0 0 XXX XXX XXX 5,739 102,936 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 442,486,754 | XXX 389,807,603 387,770,000 420,339, 169 (311,251) (5,716,248) 0 0 XXX XXX XXX 3,974,943 12,855,822 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 90,853,782 | XXX 81,369,907 93,716,793 90,834,692 0 (6,225) 421,544 0 XXX XXX XXX 230, 146 1,947,826 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 16,428,485 | XXX 15,514,218 16,926,092 16,460,542 0 (5,883) 0 0] XXX XXX XXX 42,995 289,930 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 43,428,949 | XXX 41,269,696 43,278,472 43,403,349 0 (12,413) 0 0 [ XXX XXX XXX 206,535 997,157 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 593,197,970 | XXX 527,961,424 541,691,357 571,037,752 (311,251) (5,740,769) 421,544 0 XXX XXX XXX 4,474,619 16,090,735 XXX XXX
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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



€13

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

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-FX~4 ......... US TREASURY N B 4.500% 11/30/24 euvivereiuesiitesesientsienessassssssessssensssensssenesrenssnenesnenessensnsenennns |eennenesnseneane |oes 11/23/2022 ... | DBUESCNE BANK ..t ittiettetset sttt ettt sttt sttt ser st snrsersnraee |sresrenrennennennennenrenrennenren |sresrenrenrenrenne e 400,013 |oveieiieiieiiiienine 400,000 [.eviviiiiiiiiiiiiiiiiiens 0
0109999999. Subtotal - Bonds - U.S. Governments 400,013 400,000 0
70914P-04-7 ......... [PENNSYLVANIA ST 5.000% 07/15/29 w.voovvooveiseessesseesssssessssseessesssesnesnsssnssnessnssnsssnssnsssessnesnesane |esenssensensenres 1. 10/24/2022 ... [GOINAN SAChS & C0 vvovverversvesseseesseissesmssssessesssesnssssssnssssssnssssssessesssnssssssnsssssnsesssenssssssnssnns |oesssessosssessossssnssnsssnsensess |osesessnssressnsssssanes 4,559,033 [oeviiiiiiiiiiiiiiiins 4,125,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 4,559,033 4,125,000
213201-8P-2 ......... COOK CNTY IL FOREST PRESERVATI SERIES A 5.000% 12/15/36 . .|....08/18/2022 ... | Goldman Sachs & Co 1en 2,392,006 .. 1en 2,125,000 |..
269696-RA-0 ......... EAGLE MOUNTAIN & SAGINAW TX IN  5.000% 08/15/37 +|--..08/17/2022 ... | Goldman Sachs & Co ... 2,148,109 |.. ... 1,830,000 |..
378334-PN-0 ......... GLENDALE AZ UNION SCH DIST 205 SERIES B 5.000% 07/01/31 . .|....09/28/2022 ... | Goldman Sachs & Co
577286-AH-0 ........ MAUI ONTY HI 5.000% 03/01/30 +|-...08/18/2022 ... | Goldman Sachs & Co
502112-WU-7 ......... MET GOVT NASHVILLE & DAVIDSON SERIES A 5.000% 01/01/34 .. .|-...07/21/2022 ... | Goldman Sachs & Co
507834-06-0 ......... MIDLOTHIAN TX  5.000% 02/01/35 +|----09/07/2022 .. | Goldman Sachs & Co 803,974 |.. 725,000 |..
681713-A0-6 ......... OMAHA NE  5.000% 04/15/37 ... .|-...12/16/2022 ... | Goldman Sachs & Co 565,185 |.. 500,000 |..
748508-A7-3 ........ QUINCY MA  2.288% 12/15/31 .. ...01/01/2022 .. [MERRILL LYNCH INTERNATIONAL .. .. ... (5,000,000).. ... (5,000,000)..
93974E-XP-6 ......... WASHINGTON ST SERIES A-2  5.000% 08/01/38 +0:07/19/2022 ... | GOIGMAN SACHS & CO .vvteriursutsetsetsetsetsit st st st st st st sbt st st sbtsbesbt st sbt s st sbesersersnesnesnesernns |oeressensennensennennennennenenes |oorenrennensennennennes 3,500,700 |.eeveiiiiiiiiiiienien 3,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 8,928,125 7,040,000
052398-HT-4 ......... AUSTIN TX ARPT SYS REVENE  5.000% 11/15/42 ...04/27/2022 ... [Morgan Stanley ven 1,634,205 |.. ... 1,500,000 |..
114894-YM-4 ......... BROWARD CNTY FL ARPT SYS REVEN SERIES A 5.000% 10/01/36 . 11/21/2022 ... |Goldman Sachs & Co .. . 1,783,272 |..
181108-C6-6 ......... CLARK CNTY WA PUBLIC UTILITY D 5.000% 01/01/31 .| Goldman Sachs & Co
196632-3U-5 .........| COLORADO SPRINGS CO UTILITIES SERIES B 5.000% 11/15/33 09/14/2022 .. |Goldman Sachs & Co
249182-TN-6 ......... [DENVER CITY & ONTY CO ARPT REV SERIES D  5.000% 11/15/53 . 11/04/2022 ... |Bony/Barclays Capital Inc . . 2,364,650
3132DM-6D-2 ......... [FHLMC POOL SDO868  2.500% 02/01/52 ... 02/25/2022 ... |Citigroup Global Markets . 1,988,612
3132D0-DE-O ......... FHLMC POOL SD8201  3.000% 03/01/52 ... .|-...02/25/2022 ... | Citigroup Global Markets ... .. 9,470,504 |.. .
3132DN-FE-8 ......... FHLMC POOL SD8265  4.000% 11/01/52 ... |- 11704/2022 ... | Paribas 1,082,821 [.. reea 1,191,447 |
3133B5-3N-0 ......... FHLMC POOL QD805 3.000% 03/01/52 ... .|-...02/25/2022 ... | Citigroup Global Markets ... 9,600,256 |.. ... 9,562,157 |..
3140LV-KV0 ........ FNMA POOL BT6607  2.500% 02/01/52 . +|--..02/25/2022 ... | Citigroup Global Markets ... .. 5,419,654 |.. ... 5,541,303 |..
3140MG-PF-2 ......... FNMA POOL BV3121  3.000% 03/01/52 .. .|-...02/25/2022 ... | Citigroup Global Markets ... 9,623,939 [.. .... 9,579,782 |..
3140MM-AD0 ........ FNMA POOL BV7203  3.500% 04/01/52 .. +|--.-04/26/2022 ... |Morgan Stanley .... 6,533,933 [.. ... 6,674,462 |..
31400L-NZ-6 ......... FNMA POOL 0B1275  2.500% 08/01/51 .. .|.-..02/15/2022 ... |Morgan Stanley .... 4,082,826 | 4,129,533 |..
31418E-CA-6 ......... FNMA POOL MA456  3.000% 03/01/52 ... ...02/25/2022 ... |Citigroup Global Markets ... 9,469,136 |-venveerereeieeeennd 9,433,025 |..
31418E-DE-7 .........[FNMA POOL MA4600  3.500% 05/01/52 .. .|Citigroup Global Markets . 6,603,267 . 6,745,556
31418E-KS-8 .........[FNMA POOL MA4804  4.000% 11/01/52 . .|Morgan Stanley .. . 1,980,623 . 2,180,533
31418E-KT-6 .........[FNMA POOL MA4805 ~ 4.500% 11/01/52 .. .[Morgan Stanley . . 2,131,701 . 2,276,945
392274-2C-9 ......... | GTR ORLANDO FL AVIATION AUTH A SERIES A 5.000% 10/01/38 ... +|----11/28/2022 ... | Goldman Sachs & Co .. .. 1,494,893 |.. <. 1,440,000 |..
455280-5C-1 ......... | INDIANAPOLIS IN LOCAL PUBLIC | SERIES G-2  5.000% 01/01/35 . .|-...12/01/2022 ... | Goldman Sachs & Co 535,330 |.. 500,000 |..
45884A-B5-1 ......... | INTERMOUNTAIN PUR AGY UT PUR S SERIES A 5.000% 07/01/40 ... ween |- 11/22/2022 ... | Goldman Sachs & Co 2,357,518 |.. ... 2,150,000 |..
544445-B2-4 ......... [LOS ANGELES CA DEPT OF ARPTS A SERIES G 5.000% 05/15/31 ... . |-...08/10/2022 ... Goldman Sachs & Co .. 1,564,113 |.. ... 1,365,000 |..
547804-AE-4 .........[LONER AL GAS DIST GAS PROJ REV SERIES A 5.000% 09/01/46 ... .+ |--..04/04/2022 ...|J P Morgan 1,827,621 |.. ... 1,550,000 |..
561852-GV0 ......... MANATEE CNTY FL REVEMUE ~ 5.000% 10/01/32 .|....08/18/2022 ... | Goldman Sachs & Co 1,179,010 |.. ....1,000,000 |..
57584Y-3N-7 ......... MASSACHUSETTS ST DEV FIN AGY R 5.000% 10/01/36 . +|----07/15/2022 ... | Goldman Sachs & Co 1,138,040 [.. ....1,000,000 |..
575896-YT-6 MASSACHUSETTS ST PORT AUTH SERIES A 5.000% 07/01/35 ...07/13/2022 .. 1,518,845 |.. ... 1,350,000 |..
603827-J7-2 ......... [ MINNEAPOLIS SAINT PAUL NN METM SERIES B 5.000% 01/01/30 08/24/2022 .. | Goldman Sachs & Co .2,187,643 . 1,980,000
65000B-Ni~4 .........[NEW YORK ST DORM AUTH REVENUES SERIES A 5.000% 10/01/35 . 06/15/2022 ... | Goldman Sachs & Co .. . 3,245,010 . 3,000,000
650008-WD-6 .........[NEN YORK ST DORM AUTH REVENUES SERIES A 5.000% 07/01/36 . 12/13/2022 ... | Goldman Sachs & Co .. . 552,305 .500,000
679200-V3-9 ......... [ OKLAHOMA ST WTR RES BRD LOAN P SERIES B 5.000% 10/01/36 . 05/11/2022 ... | Goldman Sachs & Co .. . 1,079,681 . 945,000
68607D-WD-3 .........[OREGON ST DEPT OF TRANSPRTN HI SERIES A 5.000% 11/15/39 . 12/14/2022 ... | Goldman Sachs & Co .. .2,162,675 . 1,900,000
73358X-FH-0 ......... PORT AUTH OF NEW YORK & NEW JE SERIES 231ST  5.000% 08/01/35 . +|-...05/13/2022 ... | Goldman Sachs & Co 2,159,080 |.. .+..2,000,000 |..
790409-6L4 ......... SAINT JOHNS CNTY FL SCH BRD CO SERIES A 5.000% 07/01/35 . +|----07/13/2022 ... | Goldman Sachs & Co 1,617,952 [.. ... 1,400,000 |..
796426-PB-2 ......... SAN ANTONIO TX WTR REVENUE SERIES B 5.000% 05/15/32 .|....09/28/2022 ... | Goldman Sachs & Co
816699-BB-7 ......... SEMINOLE CNTY FL SPL OBLG  5.250% 10/01/33 +|---.09/20/2022 ... | Goldman Sachs & Co ..
87515E-CA-0 ......... TAWPA FL HLTH SYS REVENUE SERIES A 4.000% 11/15/46 .... +|-...05/17/2022 ... | Morgan Stanley
89602H-EC-7 TRIBOROUGH NY BRIDGE & TUNNEL SERIES D-1A  5.000% 11/15/32 . ...09/09/2022 .. |Goldman Sachs & Co ....579,915 |.. 500,000 [..
913366-KR-0 .........[UNIV OF CALIFORNIA CA RGTS MED SERIES P 4.000% 05/15/43 . 04/28/2022 ... |Bony/Barclays Capital Inc . .990, 170 . 1,000,000
91754R-V6-1 . .| UTAH ST BRD OF RGTS REVENE  5.000% 06/01/38 .. 07/19/2022 ... |J P Morgan ... . 2,288,536 . 2,015,000
92778V-LZ-9 .........[VIRGINIA ST CLG BLDG AUTH EDUC SERIES A 5.000% 02/01/37 ... ...06/01/2022 .. | Goldman Sachs & Co .. ... 1,677,885 |.. ... 1,500,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 108,909,321 106,162, 144 125,211
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090572-A0-1 ......... BIO RAD LABS  3.700% 03/15/32 .|...02/23/2022 ... |Goldman Sachs & Co 498,665 |.. 500,000 ..
23312B-AA-8 ......... DC OFFICE TRUST SERIES 2019-MTC CLASS A 144A  2.965% 09/15/45 ... .|--..06/28/2022 ... |Bony/Barclays Capital Inc . .... 1,730,000 |.. .... 2,000,000 |..
233869-AC-0 ......... DAIMLER TRUCKS RETAIL TRUST SERIES 2022-1 CLASS A3~ 5.230% 02/17/26 .|....10/12/2022 ... |J P Morgan ... 2,799,814 |.. .... 2,800,000 |..
24380X-AA-5 ......... DEEPHAVEN RESIDENTIAL MORTGA SERIES 2022-2 CLASS A1 144A  4.300% 03/25/67 .. ...12/09/2022 ... [Mizuho Securities USA .... ... 3,634,025 |.. ... 3,825,289 |..
38141G-WL-4 ......... GOLDMAN SACHS GROUP INC ~ 3.691% 06/05/28 . .| Carmona Motley & Co. Inc ... ... 1,192,987 |.. .... 1,200,000 |..
38141G-WZ-3 . ..| GOLDMAN SACHS GROUP INC ~ 4.223% 05/01/29 .| Carmona Motley & Co. Inc . 1,015,116 . 1,000,000
46647P-DA-1 . ..| JPMORGAN CHASE & CO  4.323% 04/26/28 . 12/14/2022 ... [J P Morgan .... . 338,685
46647P-DC-7 . .. | JPMORGAN CHASE & CO  4.586% 04/26/33 .... 04/25/2022 ... |Citigroup Global Markets . 305,445
55282M-AA-2 ......... MADISON AVENUE TRUST SERIES 2017-330M CLASS A 144A  3.294% 08/15/34 .... .|-...11/29/2022 ... | Deutsche Bank ... 5,068,742 |.. ..
55284J-AA-T ......... MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL8 CLASS A 144A  4.172% 02/19/37 .. veer|....01/07/2022 ...|CS First Boston .... 2,700,000 |.. .... 2,700,000 |..
55903V-AG-8 ......... MAGALLANES INC SERIES 144A  3.755% 03/15/27 ..|....08/09/2022 ... Goldman Sachs & Co .. .... 2,000,000 |.. .... 2,000,000 |..
67571E-AB-3 ......... OCTANE RECEIVABLES TRUST SERIES 2022-1A CLASS A2 144A  4.180% 03/20/28 ... . |-...04/29/2022 ... |J P Morgan
677050-AR-7 ......... OGLETHORPE POWER CORP SERIES 144A  4.500% 04/01/47 .|....04/04/2022 ... |Goldman Sachs & Co .. .. ..
694308-KC-0 ......... PACIFIC GAS & ELECTRIC ~ 4.400% 03/01/32 .|--..02/16/2022 ... |Bank of America 996,930 |.. .... 1,000,000 |..
842400-HD-8 ......... SOUTHERN CAL EDISON SERIES G 2.500% 06/01/31 . .|....04/05/2022 ... |Carmona Motley & Co. Inc ... 2,427,677 |.. .... 2,700,000 |..
91823A-AU-5 ......... VB S1 ISSUER LLC SERIES 2022-1A CLASS C2| 144A  3.156% 02/15/52 ... . |--..02/18/2022 ... |Bony/Barclays Capital Inc . ....200,000 |.. ....200,000 |..
06738E-BD-6 . ..|BARCLAYS PLC ~ 4.972% 05/16/29 ....covvvniiiiiiiiiiiieiiiiieeeees ....04/06/2022 ... |Carmona Motley & Co. Inc . 932,576 .900,000
M60170-AN-3 ......... ISRAEL ELECTRIC CORP LTD SERIES GMTN 144A  3.750% 02/22/32 . ...02/15/2022 ... [Morgan Stanley .... 498,430 |.. ....500,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,133,557 30,193,711 86,985
2509999997. Total - Bonds - Part 3 151,930,049 147,920,855 272,439
2509999998. Total - Bonds - Part 5 13,308, 169 13,456,996 11,182
2509999999. Total - Bonds 165,238,218 161,377,851 283,621
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 165,238,218 XXX 283,621
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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
36179R-BW-8 .. |GNMA 11 POOL MA2753  3.000% 04/20/45 ..12/01/2022 . | Paydown ... ... 13,823 ... ...13,823 .. 14,089 |.. L0 .... (266)]... .0 .0 ..04/20/2045 .
36179R-D7-1 .. |GNMA |1 POOL MA2826  3.500% 05/20/45 . ..12/01/2022 .| Paydown . . 35,092 L0 ..(1,329) .0 0 ..05/20/2045 .
36179R-LP-2 .. |GNMA 11 POOL MA3034  3.500% 08/20/45 . ..12/01/2022 . | Paydown . 42,799 L0 ..(1,906) .0 0 ..08/20/2045 .
36179R-NI-5 .. |GNMA 11 POOL MA3105  3.500% 09/20/45 . ..12/01/2022 .| Paydown . .22,315 L0 . (945) .0 0 ..09/20/2045 .
36179S-GK-7 .. | GNMA POOL MA3802  3.000% 07/20/46 ..........|....... .12/01/2022 . | Paydown ... ...50,618 |... L0 .... (986)]... .0 .0 ..07/20/2046 .
36180J-V6-8 .. | GNMA POOL AD6937  3.500% 03/20/43 .. ..12/01/2022 .| Paydown ... 0. ..(1,967)|... .0 0. ..03/20/2043 .
36180K-B2-6 .. | GNMA POOL AD7257  3.500% 03/15/43 .. ..12/01/2022 . | Paydown ... L0 ... (109)[... .0 .0 ..03/15/2043 .
3620AC-23-1 .. | GNMA POOL 726262  5.000% 09/15/39 . ..12/01/2022 .| Paydown ... . 0. oooe (249)]... .0 ...0 ..09/15/2039 .
91282C-CB-5 ...|US TREASURY SEC  1.625% 05/15/31 . ..04/26/2022 .| Various .... .. 24,600,000 24,997,429 |.. 0. (11,173)[.... . .. ..0].......24,986,255 |.... 0 (2,302,983)]...... (2,302,983)).... . ..06/15/2031 .
0109999999. Subtotal - Bonds - U.S. Governments 22 877,942 24,794,669 25,219,823 25,199,855 0 (18,930) 0 (18,930) 0 25,180,924 0 (2,302,983) (2,302,983) 166 192 XXX
373384-2Y-5 .. | GEORGIA ST SERIES C  4.000% 10/01/23 ......|....... ..10/01/2022 .| Cal | 100.0000 ..... |eeeeeeeeiiiiiinees o 2,500,000 |........... 2,500,000 |......... 2,760,225 |.......... 2,542,638 |....ovvnninnnnn [V FRR (42,638)[..0uueiiiinnnnns (U (42,638) |...ccvvnnnnnnnn [V PO 2,500,000 [oeeeuiiiiinnnnns [V O [V (U 100,000 |..10/01/2023 .
MASSACHUSETTS ST SERIES A 5.000% 07/01/29 Carmona llotley & Co.
S7582R-DI-3 ...| ceeeneeiiiiiiiie et eeeien | s ..11/03/2022 .]INC .eiiiiiiiiniiiiiiiis | e 519,875 [......cen 500,000 f...unnnenne 585,525 |......uunnns 532,985 [...oovvuunnnnnnns 0eeeeens (7.708). 0o [V (7,704) |.ovvvvvennnnnnns [ IO, 525,280 [....cceennnnnnns 0. (5,405)|........... (5,405).uuennnn 33,750 |..07/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 3,019,875 3,000,000 3,345,750 3,075,623 0 (50,342) 0 (50,342) 0 3,025,280 0 (5,405) (5,405) 133,750 XXX
FLORIDA ST BRD ED SERIES B 5.000%
34153P-4C-9 .| 08/01/22 ...eeeieieeeeeeeie e | s ..06/01/2022 . IMaturity ....cooveeeeeeees foeremmnineeeeennies s 2,000,000 |-......... 2,000,000 |......... 2,428,280 |.......... 2,024,746 |..eeeeeeeennnnnn (U (24,746) ... (U (24,746) |..cevvneeen [V PO 2,000,000 [eeuuereernnnnns [V [V [V AU 50,000 ..06/01/2022 .
Citigroup Global
64966L-2V-6 .. |NEW YORK NY SERIES C  5.000% 08/01/24 .....|....... ..06/28/2022 . Markgts P ................................................ 1,049,078 |.oevvvnnnnnns 990,000 |......... 1,179,338 |......... 1,048,469 [......covnnnnnnes (O (10,952).cueeeieeennnnnns (U N (10,952) [-eevvvnnnees [V PO 1,087,516 [.....ooeennnnnns [V 11,557 |oeeennnnns 11,557 [ooeeennnnnnns 45,238 |..08/01/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 3,049,073 2,990,000 3,607,618 3,073,215 0 (35,698) 0 (35,698) 0 3,037,516 0 11,557 11,557 95,238 XXX
AMERICAN MUN PWR-OHIO INC SERI SERIES A
02765U-GC-2 .. |5.000% 02/15/29 .....vvvvviirrnniieiiiiniieneiinns | eeeees ..11/03/2022 .| Pershing .........ccevveves |ovvvvnnnninniinnnns Joviinnenenns 375,106 |............. 370,000 [ouuunennnnne 421,201 |............ 383,325 [.....cevvnnnnnnns (VN F (5,232)ceevviiiiininnns (U (5,232) [V (2,987)|..cvvnnnnnn [V25°0:70] R 22,714 1..02/15/2029 .
ATLANTA GEORGIA WATER REVENUE  5.000%
047870-MY=3 .. | 11/01/30 ..ooivriiiiiiiiiiecccveee e | s ..11/03/2022 .|Baird & Co ...ooovvvvvvnns|oevvnnnnieiiiiinns Jonieneens 108,746 |..ovvnnnnnens 105,000 |............ 122,583 [oeeeennnnne M4 [ (VN F (1,563)[cvvvvnnnnniinnnn 0 | (1,563) [V (1,064)]........... (1,084)f.....ccennnnnn 5,338 |..11/01/2030 .
3128M7-16-9 .. | FHLMC POOL GO5769  5.000% 12/01/39 .........|.eeee ..12/01/2022 .| Paydown ... ..9,128 ... .. 10,022 |.. 0. ... (894)[... ... (894)]... 0. 0 ..12/01/2039 .
3128M9-K2-7 .. |FHLMC POOL GO7213  3.500% 11/01/42 . ..12/01/2022 . | Paydown . .11,809 12,485 L0 . (676) ... (676) 0 .0 ..11/01/2042 .
3128M9-NL-2 .. |FHLMC POOL GO7295  3.500% 05/01/42 .... ..12/01/2022 .| Paydown . . 76,189 77,722 L0 ..(1,533) .(1,533) 0 .0 ..05/01/2042 .
3128MJ-TW-0 .. |FHLMC GOLD POOL GO8564  4.500% 12/01/43 ..12/01/2022 . | Paydown . 11,077 11,709 L0 . (633) ... (633) 0 .0 ..12/01/2043 .
312043-7Y-2 ...|FHLMC POOL A95259  4.000% 12/01/40 .... ..12/01/2022 .| Paydown . .66,909 70,841 L0 ..(8,932) .(3,932) 0 .0 ..12/01/2040 .
3132L7-YL-7 .. |FHLMC POOL V82515  3.500% 06/01/46 .... ..12/01/2022 . | Paydown . . 49,689 52,454 L0 ..(2,764) .(2,764) 0 .0 ..06/01/2046 .
31324-KD-6 .. |FHLMC GOLD POOL 024192  4.000% 01/01/44 .. |....... .12/01/2022 . | Paydown ... ....69,873 ... L T4,172 |.. 0. ..(4,298)]... ... (4,298) ... 0. 0. ..01/01/2044 .
31320U-EC-3 ...|FHLMC GOLD POOL Q37330  4.000% 11/01/45 .. |....... ..12/01/2022 . | Paydown ... ... 79,562 |... L0 ..(4,619)[... ... (4,619) ... .0 L0 ..11/01/2045 .
31335A-FV-5 .. |FHLMC GOLD POOL G60180  4.500% 05/01/42 .. |....... .. 12/01/2022 . [ Paydown .... ....41,930 |... . 0. ..(8,322)|... .. (3,322) |... 0. 0. ..05/01/2042 .
31335A-H9-2 ...|FHLMC GOLD POOL G60256  4.500% 07/01/42 .. |....... ..12/01/2022 . | Paydown ... ... 47,620 |... 47 620 L0 . (3,741)|... (3T | .0 L0 ..07/01/2042 .
3133A7-HS-1 .. |FHLMC POOL QB1141  2.500% 07/01/50 ........ | ....... ..12/01/2022 .| Paydown ... ...226,464 |... .. 226,464 L0 (10,494)|... ...(10,494) |... 0. 0. ..07/01/2050 .
31368H-M4-2 .. |FNMA POOL 190379  5.500% 05/01/37 ...evvvee|vnnnnns ..12/01/2022 .| Paydown ....cevnnvvviinnnnsfovriiiiinnnniiiii e 64,251 |..eennnnnnnnd 64,251 (VN F (6,894)...cvvvnniinnnnn 0 et (6,894) 0 0 ..06/01/2037 .
FNVA SERIES 2013-45 CLASS CB  4.000%
3136AD-3F-4 .. | 12/25/42 .covvveiiiiiiiiiicvee [ s ..12/01/2022 .| Paydown ....ceunnvvviinnnnnsforriiininneciiiis e 25,580 [..euniiiinnnnn 25,580 [.....cevennns 28,194 [....ooeeeeens 20,476 [ (VN F (1,595) 0 [V (U 487 |..12/25/2042 .
FHLMC MULTIFAMILY STRUCTURED SERIES 4182
3137B0-XC-3 .. | CLASS KT 3.500% 05/15/41 ....evvvvinnnninnns | eennnns ..12/01/2022 . | Paydown ... L0 ... (920)[... .0 L0 ..06/15/2041 .
3138AX-XV-8 .. | FNMA POOL AJ6091  4.000% 12/01/41 ..12/01/2022 .| Paydown . L0 ..(1,013) 0 .0 ..12/01/2041 .
3138E1-HX-8 .. |FNMA POOL AJ8345  4.000% 12/01/41 .. ..12/01/2022 . | Paydown . L0 . (668) 0 .0 ..12/01/2041 .
3138EB-HW-8 .. | FNMA POOL AK6544  3.000% 04/01/27 .. ..12/01/2022 .| Paydown . L0 0 .0 ..04/01/2027 .
3138EG-HT-4 .. |FNMA POOL AL0241  4.000% 04/01/41 .. ..12/01/2022 . | Paydown . L0 0 .0 ..04/01/2041 .
3138EJ-JR-0 .. | FNMA POOL AL2071  5.500% 03/01/40 .. ..12/01/2022 .| Paydown . L0 0 .0 ..03/01/2040 .
3138EK-5W-1 .. | FNMA POOL AL3560  3.000% 02/01/28 ..12/01/2022 . | Paydown ... 0 .0 L0 ..02/01/2028 .
3138EK-AR-6 .. | FNMA POOL AL2715  3.500% 11/01/42 .. ..12/01/2022 .| Paydown ... 0. 0. 0. ..11/01/2042 .
3138EK-NK-7 .. | FNMA POOL AL3093  3.500% 02/01/43 .. ..12/01/2022 . | Paydown ... 0 .0 L0 ..02/01/2043 .
3138EK-WE-1 .. | FNMA POOL AL3344  4.500% 10/01/42 .. ..12/01/2022 .| Paydown ... 0. 0. 0. ..10/01/2042 .
3138EL-BR-3 .. |FNMA POOL AL3647  4.000% 12/01/42 .. ..12/01/2022 . | Paydown ... 0. .0 L0 0. ..12/01/2042 .
3138EP-DB-7 .. | FNMA POOL AL6397  3.500% 01/01/30 .....ccee].ennns ..12/01/2022 . | Paydown 0 [ T [ (O PP 1,360 {..01/01/2030 .
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3138W9-MF-4 .. | FNMA POOL AS0357  4.000% 09/01/43 .. ..12/01/2022 . | Paydown ... ... 45,749 |... ...45,749 .. 48,568 |.. L0 ..(2,819)[... .- ... (2,819) [... .0 ..09/01/2043 .
3138IC-TN-3 .. | FNMA POOL AS3256  4.000% 09/01/44 ..12/01/2022 .| Paydown . .29,224 L0 .(1,900) 0 ..09/01/2044 .
3138WD-2D-2 ...| FNMA POOL AS4371  3.500% 02/01/45 ..12/01/2022 . | Paydown . 31,120 L0 (786) 0 ..02/01/2045 .
3138IID-RI-3 .. | FNMA POOL AS4100  4.500% 12/01/44 .. ..12/01/2022 .| Paydown . .21,029 L0 . (1,925) 0 ..12/01/2044 .
3138Y3-MT-5 .. |FNMA POOL AX2169  4.000% 11/01/44 .......... | ....... ..12/01/2022 . | Paydown ... L 34T 0 L (2,181) ... .0 ..11/01/2044 .
31402K-CE-2 .. | FNMA POOL 730969  5.000% 08/01/33 .......cc.|.unnene ..12/01/2022 .| Paydown ... ..9,722 ... 0. ... (755)]... 0. ..08/01/2033 .
314020-2V-2 ...|FNMA POOL 735288  5.000% 03/01/35 ..........|eenenns ..12/01/2022 . | Paydown ... .. 6,554 ... 0 ... (475)]... .0 ..03/01/2035 .
31403D-DX-4 ...|FNMA POOL 745418  5.500% 04/01/36 ....coeeee | cunvnne ..12/01/2022 .| Paydown ... 0. .. (671)]... 0. ..04/01/2036 .
3140H9-GH-0 .. |FNMA POOL BJ7399  4.500% 11/01/48 ..........|.eeeees ..12/01/2022 . | Paydown ... L0 . (483))... .0 ..11/01/2048 .
3140HB-FH-6 .. | FNMA POOL BJ9167 ~ 4.000% 05/01/48 .......... | ....... ..12/01/2022 .| Paydown ... 0. 0. ..05/01/2048 .
3140J9-D4-0 ...|FNMA POOL BM4622  4.000% 09/01/48 ..........|....... ..12/01/2022 . | Paydown ... 0 .0 ..09/01/2048 .
3140J9-J9-3 ...|FNMA POOL BM4787  4.000% 10/01/33 ..eevvenee] unnnne ..12/01/2022 .| Paydown ... 0. 0. ..10/01/2033 .
3140J9-UP-4 ...|FNMA POOL BM5089  5.500% 02/01/30 .. ..12/01/2022 . | Paydown . L0 0 ..02/01/2030 .
3140KE-SF-6 .. | FNMA POOL BP6817  2.500% 05/01/50 .. ..12/01/2022 .| Paydown . . 375,507 L0 0 ..05/01/2050 .
314120-21-8 .. | FNMA POOL 932389  4.500% 01/01/40 .. ..12/01/2022 . | Paydown . 33,382 L0 0 ..01/01/2040 .
31416B-N5-3 .. |FNMA POOL 995112 5.500% 07/01/36 ..eeveeeee | cunnnns ..12/01/2022 .| Paydown ... .. 14,198 |.. 0. 0. ..07/01/2036 .
31416B-TA-6 .. | FNMA POOL 995245  5.000% 01/01/39 ..........|.eeeens ..12/01/2022 . | Paydown ... .. 14,532 |.. 0 .0 ..01/01/2039 .
31416C-D3-7 .. |FNMA POOL 995722  5.000% 05/01/38 eeevveee | eunnnne ..12/01/2022 .| Paydown ... .. 10,754 |.. 0. 0. ..05/01/2038 .
31416Y-KN-7 .. | FNMA POOL AB3000  4.500% 05/01/31 ..........|.eeenes ..12/01/2022 . | Paydown ... 12,771 | 0 .0 ..06/01/2031 .
31416Y-XY-9 .. |FNMA POOL AB3394  4.500% 08/01/41 ...ccoeeee|nnnnns ..12/01/2022 .| Paydown ... .. 18,330 |.. 0. 0. ..08/01/2041 .
31417G-CE-4 .. |FNMA POOL AB9068  3.500% 04/01/43 ..........|....... ..12/01/2022 . | Paydown ... L 11,225 | 0 .0 ..04/01/2043 .
31417G-CF-1 .. | FNMA POOL AB9069  3.500% 04/01/43 ..........|.cee... ..12/01/2022 .| Paydown ... 11,462 |.. 0. 0. ..04/01/2043 .
31418A-6G-8 .. | FNMA POOL MA1770  4.500% 02/01/44 ..12/01/2022 . | Paydown ... .. 13,267 |.. 0 .0 ..02/01/2044 .
31418A-JL-3 .. | FNMA POOL MA1166  3.500% 09/01/32 .. ..12/01/2022 .| Paydown . 19,051 L0 0 ..09/01/2032 .
31418D-KG-6 .. | FNMA POOL MA3894  4.000% 09/01/31 .. ..12/01/2022 . | Paydown . 19,256 L0 0 ..09/01/2031 .
31419D-4K-4 ...|FNMA POOL AE3525  4.000% 03/01/41 .. ..12/01/2022 .| Paydown . 19,514 L0 0 ..03/01/2041 .
31419K-WL-5 .. |FNMA POOL AE8750  4.000% 12/01/40 .. ..12/01/2022 . | Paydown .. 26,821 L0 0 ..12/01/2040 .
LOS ANGELES CALIF WTR & PWR RE SERIES B Bony/BarcIays api ta
544495-Z1-7 ...]5.000% 07/01/29 ....ceevvvneniiiiiiiiiniieceiines e ..06/28/2022 .| INC .eviiiiiiiiniiiiiii e [ 1,029,600 |.......... 1,000,000 |......... 1,174,660 |.......... 1,029,419 [...oovvvnnnnnnnns (VN F (9,608)]......ccceennnnn (U (9,608) |vvennereernnnnn [V PO 1,019,811 [ooeiiiiiinnnnns 0 ..07/01/2029 .
MET NASHVILLE TN ARPT AUTH ARP SERIES A
592190-LG-5 .. |4.000% 07/01/23 .....ccevvveniiiiiiiiiiiiiiiiiiines e ..11/07/2022 .| Southwest Securities ...|..ccoovriiriiininns Joennennnns 401,596 |............. 400,000 [...uuvnneeee 456,624 |............ 411,944 | (VN F [(CRVZK)] (V) (6,773) |ovveneeeennnnnn [V PO 405,170 |oveveenniininnns 0 ..07/01/2023 .
METROPOL ITAN TRANSN AUTH NY  5.000%
59259Y-PN-5 ...] 11/01/22 .o | s ..11/01/2022 . Maturity ....ooovvvevrnnins |ovvnninniiiiiiins o 500,000 |.eeevvunnnnns 500,000 [o.eunnnnnnee 609,060 |............ 509,945 [......covvennnnns (VN FRR (9,945)cevvviiiininnns (U (9,945) [.nvviivnnnnnns (VN FO 500,000 |eeevenniiiinnns [V O [V (U A 25,000 |..11/01/2022 .
MINNEAPOLIS & ST PAUL MET AIRP SERIES A National Financial
603827-VW-3 .. 15.000% 01/01/29 .....ccevvveniiiiiiiiiniiiiiiiines e ..11/03/2022 .| Services .......cceevrvvens |oevevnnnnieiiinninns Joviinnenenns 430,053 |....evnnnnens 425,000 |....cunnnnnn 489,371 |............ 440,551 |oueeeniiiiiinnnns (VN F (6,499)...cvvnnnnnnnnnnn (U (6,49) |...cceeeeennnnn [V PO 434,052 [oeeiiiiinnnnns (VN F (3,999)..cevnenns (3,999) ..o 28,688 [..01/01/2029 .
NEW YORK ST DORM AUTH SALES TA  5.000% Carmona Motley & Co.
64990A-FB-6 .. | 03/15/31 ..eevriiiiiiiiiiiiiiiiiineerceeeecenan [ s ..11/03/2022 .| INC wevviiviiiiiieiiinin | e 522,875 |..uuunnnnnns 500,000 [o.eunnnnnnne 591,905 |............ 547 476 |ovvveneiiinnnnns (VN F (8,118)ceeeeeeeees (U (8,118) [eevvvvvrnninnnns [V PO 539,357 [ooeiiiiiiinnnns 0. (16,482)|......... (16,482)[............. 28,611 ..03/15/2031 .
NEW YORK ST THRUWAY AUTH  5.000% 01/01/27 Carmona Motley & Co.
650009-F8-1 .. |... . ..11/03/2022 .| Inc . 1,290,175 |........... 1,250,000 L0 .(19,244)[... ...(19,244) ... ..1,300,863 |.... . (10,688) ..01/01/2027 .
Carmona Motley & Co.
650009-G3-1 .. ..11/03/2022 .| INC wevvviviiiiiiiiiinin | e 463,613 |............. 450,000 |............ 522,428 |...ovunnnnnn 474,050 |ooeveniiiinnnnns (VN F (6,595)[..0uvvnnnnnnnnnn (U (6,59) |..ccceeeennennnn [V PO 467,455 |[....covvvnnnnnns (VN F [:77))] A (3,842) . 30,375 |..01/01/2030 .
NORTH CAROLINA MUN PWR AGY 1 SERIES C
658203-58-9 ...|5.000% 01/01/30 ....cevvvvniiiiiiiiiniiiiiiienees e ..11/07/2022 .|Pershing .........coevveees |oovevvnninnnniininins Joninnnnnnns 20,835 [cuuuiiinnnn 20,000 |.eevvennnnnne 2,125 [ 21,400 [ovenniiiiinnnnns [V FORRR (2] S (U O (285) |.eeeeeeieeees [V PR 20,114 | [V FRRRR (280)]............. [::10))] R 1,356 [..01/01/2030 .
NORTH CAROLINA MUN PWR AGY 1 SERIES C Raymond James &
658203-5Y-6 .. |5.000% 01/01/30 ....cevvvvnniiiiiiiiiniiiiiiinees e ..11/07/2022 .| Associates ....coevvvvennn foovevnnininniinnnnns Jonennnns 1,016,564 |........e.... 980,000 |......... 1,073,670 (12,563)[+evvvvvernrennns (U N (12,563) [-ooeeeeeieennn [V PO 1,029,259 |.ooovvvvvnnnnnns 0. (12,6%)......... (12,695)[......ccee 66,422 |..01/01/2030 .
NORTH CAROLINA MUN PWR AGY 1 SERIES C
658203-Y6-5 .. |5.000% 01/01/29 ....ccovvvveniiiiiiiiiniiiiiiiines e ..11/04/2022 .| JP Morgan .. .... 1,000,000 |......... 1,155,760 .. (13,363)f... ...(13,363) |.... .. 1,062,537 |.... ..01/01/2029 .
658290-BQ-6 .. |NORTH CAROLINA ST LTD  5.000% 06/01/22 ... |....... ..06/01/2022 . |Maturity ... .. 3,000,000 |......... 3,651,960 .. (36,500)f... ...(36,500) |... ..3,000,000 |.... ..06/01/2022 .
PORT OF SEATTLE WA REVENUE SERIES B
735389-VJ-4 ...|5.000% 03/01/26 .....cevvvuuiiierernniinreerennines | ceeeeas ..11/07/2022 .| Piper Jeffries & Co ....|ieeeeveseeeecnnnnns Jovannaenens 359,153 |..uuunees 350,000 J............ 407,327 A9 [ O (5,766) ] ccveennneeeennes [V N (5,766) |-eveeeeeeennnns [ PO 362,683 [.....cooaenes [V (3,581) e [RICX)D] N 20,806 |..03/01/2026 .
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SEATTLE WASH MUN LIGHT & POWER  5.000%
812643-GT-5 .. |06/01/25 ...oeeeeeeeeeeeeeeeieeeeeeeeee e eeeeeenn | s ..08/12/2022 .| Various ......ceeeeeeeeeenn foevemmminneeeennnns Joneens 3,700,000 |.......... 3,700,000 |......... 4,670,363 |.......... 3,746,209 |oeeeeeieeennnnns (U (46,209)[....eeeeeenennns (U (46,209) |..eevvvenennn [V PO 3,700,000 [oeeuueeeeennnnns [V [V (U O 128,986 |..06/01/2025 .
TRINITY RIVER TX AUTH REGL WST ~ 5.000%
89658H-VJ-6 .. |08/01/34 ... | e ..11/04/2022 .| Morgan Stanley .......ceeifoeeemmmineeecmnninns Joineeeens 226,920 |..eeunnnnneen 215,000 |.cevvnnnnnnn 253,049 |....oennnnnn 237,286 |ovveneeeeeennnnns (U [RTRVK)] R (V) N (3,173) |+ eeeeeneeeens [V PO 284,113 [ [V (7,194)........... (7,194)]. et 13,647 |..08/01/2034 .

WISCONSIN ST CLEAN WTR REV SERIES 1

977092-WW-1 .. ] 5.000% 06/01/28 ..04/29/2022 . [ Southwest Securities .. ...331,008 |... .. 315,000 ... 368,859 .331,001 .. ..(2,179)]...

.. (2,179) ...

..328,821 |....

..2,187 |....

..06/01/2028 .

¢vid

0909999999. Subtotal - Bonds - U.S. Special Revenues 16,872,321 16,633,077 19,614,464 17,237,925 0 (301,703) 0 (301,703) 0 16,936,215 0 (63,897) (63,897) 708,993 XXX
AMERICAN MONEY MANAGEMENT SERIES 2017-20A

00177T-AJ-2 .. | CLASS AR 144A  3.570% 04/17/29 ......ccvviii | vnnne .. 10/18/2022 . [Paydown ......ccccuvvereeisfornninniiiiiiiis [ 84,458 [...ooeennnes 84,458 |.....oeeen. 84,458 |............. 84,458 [.ooooeiiiiinns [V SO (VN F [V R [V IO [V O 84,458 |...oiiiinns (U S (VN E [V O 713 |..04/17/2029 .
ALASKA AIRLINES 2020 TR SERIES 144A Redemption

01166V-AA-7 .. | 4.800% 02/15/29 ....cceovuirriiiraiiiiiiinieiiiis | e ..08/15/2022 . [100.0000 .......ovvvreeiis forneeiiiiiiiienin [ 78,388 |.uurieeanns 78,388 [...ceennnne 87,011 | 86,147 |.vveiieens (V) AR (76)] PP (VN FORR (B79) [eeeeeeiiiiaens [V O 85,768 |....ccvveennn. [V EII (7,379)].cvveee (7,379) ] 2,822 [..02/15/2029 .
BAKER HUGHES LLC CO OBL SERIES WI ~ 2.773%

05723K-AD-2 .. | 12/15/22 ooeeiiiiiiieiiiiiiieeciieee i [ e ..01/10/2022 .| Cal | 1010454 ..o o e 142,724 | 140,000 |............ 140,000 |............ 140,000 |....oovveeinnnnne [V SO (VN F [V R [V IO 0 foeenenn. 140,000 |..ccvvveennnnn (U S (VN E (V) IO 2,993 [..12/15/2022 .
BLACKBIRD CAPITAL AIRCRAFT SERIES 2021-1A

00229C-AA-7 .. | CLASS A 144A  2.443% 07/15/46 ....cooovnnnns | vennene .. 12/15/2022 . |Paydown .......ccoouveennenfornennnnnn 684,322 |...ccunnns 684,322 ............ 684,308 |............ 684,303 |...cnviiiinnnn (U SO 19 s (VN SO 19 | [\ T 684,322 [..oocoiininnns (U S (VN E (V5 FOUURRRRRRII 9,035 [..07/15/2046 .
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET

126438-AA-8 .. [CLASS A 144A  2.257% 08/15/37 ...oevvveeeuns [ cenenee ..10/01/2022 . [Paydown ......ccocuveerenissfornnenniiiiiinnn [ 68,043 |......cenn. 68,043 [............. 70,084 |..cennenn 69,515 [oooeiiiiiiiins (V) EIRR (1,473)]evviiieens (VN FORORRR (1,473) | [V O 68,043 |...eiiiiinnns (U S (VN E [V O 239 1..08/15/2037 .
CAPITAL ONE FINANCIAL CO  3.900% 01/29/24

T4040H-CA=1 . [ e e ..12/14/2022 . | BONY/TORONTO DOMINION .. ]..ccoeeeeiiniieiieens | 740,408 |............. 750,000 |............ 755,963 [.ooeeennnns 752,614 |, (V) EIRR (1,225)]cvvviiieeins (VN FORORRR (1,225) | [\ RO 751,389 ..01/29/2024 .
CAPITAL ONE MUTI ASSET EXECU SERIES 2019-A1

1404IN-FT-3 .. [CLASS A1 2.840% 12/15/24 .....coooviiniiiiis [ eennne ..02/15/2022 . | Paydown .... ...140,000 |... .. 140,000 .. 139,976 . 140,000 |.... .. 12/15/2024 .

337738-AS-7 .. |FISERV INC ~ 2.750% 07/01/24 . .. 450,000 .. 449,244

GCAT SERIES 2021-NQuS CLASS A1 144A

..11/23/2022 . |Pershing ... ...433,400 |... ..449,749 |.... ..07/01/2024 .

36168K-AA-5 .. | 1.262% 07/25/66 .....oeeeennriiiieeeiiiieeceect | e ..12/01/2022 . |Paydown ........cccoeeeeei o e 499,241 |............. 499,241 |............ 499,231 499,241 ..07/25/2066 .
INPAC SECURED ASSETS CORP SERIES 2006-3

45255R-AX-5 ...|CLASS A6 4.789% 11/25/36 .....ooveeenniiins [ e .. 12/27/2022 . |Paydown ........cccoeeneei ol 558,946 |............. 572,456 |............ 519,145 558,946 .. 11/25/2036 .
JETBLUE AIRWAYS CORP SERIES 1A 4.000% Redemption

A77164-AA-5 .. | 11/15/32 ooeiiii e .. 11/15/2022 . {100.0000 .......oovveereans ferrieeiiiiiiees [ 65,437 ..ol 65,437 |....oeeeeee. 69,854 |............. 69,546 |........ceeeeins (V) R (P26]] I [V SR (279) [eeeeeeiiiees (I IO 69,267 .. 11/15/2032 .
MAPS LTD SERIES 2021-1A CLASS A 144A

55202R-AA-9 ...| 2.521% 06/15/46 ...oooerneniiiiiiiiiiieeeee e .. 12/15/2022 . |Paydown ........cccooeenei o 264,925 |............. 264,925 |............ 264,916 |............ 264,916 |......oveeeenn. (VN R [N [V R 9 |t [\ 264,925 ..06/15/2046 .
MASTR ASSET BACKED SECURITIES SERIES 2005-

57643L-GZ-3 .. | IMC1 CLASS M4 2.952% 03/25/35 .......ooeeees | cnnne .. 12/27/2022 . |Paydown ........cccoeeneei o 255,988 |............. 255,988 |............ 256,188 |............ 256,162 |...cuvrneennnn. (V) R (74)feeeeeiiies [V SR [RELD] S [\ 255,988 ..03/25/2035 .
MASTR ADJUSTABLE RATE MORTGA SERIES 2007-HF1

57645R-AA-9 .. | CLASS A1 4.496% 05/25/37 ....ceenvrreeneeaes | e .. 12/27/2022 . |Paydown ........cccoeeeeei o 290,779 [euveeeenn. 200,779 |-ceunnnenns 173,315 |............ 178,489 |.....cooeeneee 0 foueenes 17,297 |............ 5,005 |........... 112,202 [ [\ S 200,779 foeveeenninens (O R [V R, [V ORI 1,528 |..05/25/2037 .

MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
62432H-AJ-9 ...| 144A  5.169% 10/16/29 .
A10 SECURITIZATION SERIES 20 C CLASS A 144A
66981E-AA-1 .. | 2.021% 08/15/40 ....oovereniiiiiiieiieeceec e .. 11/15/2022 . |Paydown ........cccoeeeei o 199,388 |............. 199,388 |............ 199,387 |............ 199,381 [oooeenniieen. (VN R [ R [V R [ PR [\ 199,388
PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3
69546R-AA-4 .. | CLASS A 144A  1.150% 05/15/29 ..
PALMER SQUARE LOAN FUNDING LTD SER
69702B-AA-9 .. | 3A CLASS A1 144A  3.510% 07/20/29 ..........|...... ..10/20/2022 . [Paydown .......ccceeeeeeiifoniiiis [ 1,879,665 |........... 1,879,665 |......... 1,879,665 |......... 1,879,665 |................. (VN R [\ R [V R [\ U 0f....... 1,879,665 |................ (O R [V R, [V PRI 16,101 |..07/20/2029 .
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-
69702H-AA-6 .. | 4A CLASS A1 144A  4.879% 10/15/29 ..
RYDER SYSTEM INC MTN SERIES MTN 2.8

..10/17/2022 . |Paydown .... ...65,818 |...

..65,818 |..

...65,818 |.... ..10/16/2029 .

..08/15/2040 .

..12/15/2022 . |Paydown .... .. 1,176,847 |.......... 1,176,847 |......... 1,176,847

..1,176,847 |.... ..05/15/2029 .

..10/15/2022 . | Paydown .... ...313,741 ... .. 318,741 ...313,741

..10/15/2029 .

T8355H-KNM-0 .. | 08/01/22 ..eveeenniiiiieieeiiiieeeeieeeeee e ..06/01/2022 . [Maturity ....oooooieiiis ool [ 70,000 [ceeeeennnnnes 70,000 |............. 69,959 |............. 69,994 ... (VN R (3N [V R (3 IO (I IO 70,000 |..cccenieennnnn. (O R [V R, [V ORI 1,006 |..06/01/2022 .
SANTANDER HOLDINGS USA SERIES Wl 3.400%

80282K-AS-5 .. | 01/18/23 ..oooerneiiiiiiiie e ..12/19/2022 . |Cal | 100.0000 ... foueeeeeeeiiiieen e 155,000 |............. 155,000 |............ 154,504 |............ 154,909 |...ccenneeennn. [V R 84 [l (VN R 84 | [\ 154,998 ...oooociiiiis (O R [ R [ PO 7,480 |..01/18/2023 .
SECURITIZED ASSET BACKED RECEI SERIES 2007-

81378A-AA-9 .. |NC1 CLASS A1 144A  4.649% 12/25/36 .........|....... .. 12/27/2022 . |Paydown ........cccoeeeeei o 408,656 |............. 408,656 |............ 392,565 |............ 394,355 |...ooeiiienns 0 fiiannes 14,301 | 0 forieeannns 14,301 [oeeeeiins [\ 408,656 |................ (O R [V R, [V ORI 1,300 |.. 12/25/2036 .
SOUND POINT CLO LTD SERIES 2016-2A CLASS AR2

83610C-Al-1 .. | 144A  5.203% 10/20/28 ....ooonvmriiiiaeaiis [ e ..10/20/2022 . |Paydown ........cccoueeeeee e e 911,317 [, 9,317 |l 911,317 |o.eeeee. 911,317 [oeeeiies (VN R [\ R [V R [\ U [\ S 911,317 | (O R [V R, [V PRI 10,685 |..10/20/2028 .
SYNCHRONY CARD ISSUANCE TRUST SERIES 2019-A2

87166P-AF-8 .. |CLASS A 2.340% 06/15/25 ......coeeeennrrnenaes] v ..06/15/2022 . |Paydown .........ccoeeenei e 397,000 |............. 397,000 |......oee.n 396,971 |............ 396,995 |....oooeeiinnnns (VN R L7} [V R L7 IO [\ T 397,000 |...vveiieennnns (O R [V R, 0 | 4,645 [..06/15/2025 .

THEOREM FUNDING TRUST SERIES 2021-1A CLASS A
88330V-AA-6 .. | 144A  1.210% 12/15/27 vvveeeeeeiieeaeeee [ .. 12/15/2022 . [Paydown ......ooeeeveeeeeeifoneeeeeii e 22,778 .o 202,773 |............ 202,758 |............ 202,759 |.vvveeaennnns Ofieeaennnes 15 e, [V O, B |, 0., 202,778 |oeeeennnee 0 e, 0 i, 0l 1,734 )..12/15/2027 .
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SCHEDULE D - PART 4

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

1 2 3 4 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
VMC FINANCE LLC SERIES 2019-FL3 CLASS A 144A
91834P-AA-3 .. [4.644% 09/15/36 ...vvoverererceieeeceeenaeans | eeees . 12/15/2022 . [Paydown ...eeereeieee e o 304,318 |-oecvnennn 304,318 [ ..o 293,286 |............ 300,638 [..vovorenennnn (L] O 3,680 [..overeennn (1) O K O U S 304,318 [..overeennes U O (L (L 2,013 |..00/15/2036 .
VOYA CLO LTD SERIES 2016-2A CLASS A1R 144A
92911U-AJ-7 .. |5.377% 07/19/28 .o e .10/19/2022 .| Paydown .eeeeeneeeeinne e e 39,133 [oeeeeieeeen 39,133 [ 39,133 [ 39,133 |eeeeieeeeeee [ [V [ [V O [ P 39,133 [oeieiieiiinnnns [V [V (U O 400 |..07/19/2028 .
WELLFLEET CLO LTD SERIES 2017-1A CLASS A1RR
94950G-AL-1 .. | 144A  5.133% 04/20/29 ..covvveeieeeeeinaeeeee | .10/20/2022 . | Paydown ...682,846 ............682,846 |............682,846 |........cceenn O fooeeiinniiiii O e O [ 0 e 0. ..04/20/2029 .
CANADIAN PACER AUTO RECEI
13646B-AJ-7 .. | 1A CLASS A4 144A  2.960% 06/19/24 .......... A..... .. 12/21/2022 .| Paydown ...eeeeeeeenneies foeeeenee s e 499,663 |............. 499,663 |............ 499,527 |eevuunnnnns 499,615 |ooeeueieeinnnnns [ IR L1 IO (U 48 | [V PO 499,663 |.......eeunnnnn. [V [V [V AU 13,154 [..06/19/2024 .
SECURITIZED TERM AUTO RECEIV SERIES 2018-24
81378T-AE-0 .. | CLASS A4 144A  3.544% 06/26/23 .............. A..... ..03/25/2022 . | Paydown .....ieiiiiiiiinsierenniieeeeeinins e 345,178 |.....cce 345,178 |.oevvnennees 345,178 |............ 345,178 |..oveeeeennnnnns (U [ [ [ PP [ PO 345,178 [...ccvvennnnnes [ T [ (U AP 2,627 |..06/26/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 12,048,402 12,085,379 11,907,280 11,947,909 0 141,309 5,005 136,304 0 12,084,211 0 (38,534) (38,534) 169,506 XXX
JPMORGAN CHASE & CO SERIES S 6.750%
46625H-J0-4 ... Perpet. ..o.ciiiiiiiii s [ .. 12/14/2022 .| P Morgan .....eenvvvvvvnns fovvvvnnnnniniiinninns Jonineneens 300,000 [.eevvvnnnnnns 300,000 [..uunnnnnnee 334,110 |............ 317,252 |oveeeiiiiiiinnns (U N (7,770) e (U (7,770) [evvvvvrnnnnnnnns [V PO 309,482 |[.....covvnnnnnns [V (9,480)|...0vvnnnen (9,480)|.ccvvnnnnns 27,844 1..01/01/9999 .
JPMORGAN CHASE $ CO SERIES V. 3.776%
48127F-AA-1 .. [Perpet. .iiviiiiiiiiiiiiiiiii s | s ..04/25/2022 . |Paribas .......cccoeeeniiis foovinninniniiiiiinns Joviiinnnnns 297,930 |..ouennnnnens 300,000 f...unnneens 302,157 [ 300,000 [...oivivunnnnnnns [ [ [ [ T [/ I 300,000 J..eevunniiinns [/ (2,071)]..0eeee [HV7AD] R 6,224 1..01/01/9999 .
1309999999. Subtotal - Bonds - Hybrid Securities 597,930 600,000 636,267 617,252 0 (7,770) 0 (7,770) 0 609,482 0 (11,551) (11,551), 34,068 XXX
2509999997. Total - Bonds - Part 4 58,465,543 60,103, 125 64,331,202 61,151,779 0 (273,134) 5,005 (278,139) 0 60,873,628 0 (2,410,813) (2,410,813), 1,307,747 XXX
2509999998. Total - Bonds - Part 5 13,300,355 13,456,996 13,308, 169 0 0 24,287 0 24,287 0 13,332,455 0 (32,100) (32,100), 52,237 XXX
2509999999. Total - Bonds 71,765,898 73,560, 121 77,639,371 61,151,779 0 (248,847) 5,005 (253,852) 0 74,206,083 0 (2,442,913) (2,442,913) 1,359,984 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 XXX 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 XXX 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 71,765,898 XXX 77,639,371 61,151,779 0 (248,847) 5,005 (253,852) 0 74,206,083 0 (2,442,913) (2,442,913) 1,359,984 XXX
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 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
SG Americas Securities
91282C-EA-5 .. [US TREASLRY N B 1.375% 02/29/24 ..... |....... ..03/22/2022 .| Goldman Sachs & CO ...ccevuuerees |- 03/29/2022 . {LLC .oveeiiiiiniiieeeeeniins foeeeeenes 10,000,000 |....... 9,874,219 |....... 9,843,359 |......... 9,875,459 |..cevvuunneens (U PP 1,240 oo (U PP 1,240 | [ PP (U (32,100)] e (32,100)]-+-0n e 12,228 |ooveennnnes 9,375
0109999999. Subtotal - Bonds - U.S. Governments 10,000,000 9,874,219 9,843,359 9,875,459 0 1,241 0 1,241 0 0 (32,100)| (32,100), 12,228 9,375
31320M-6D-2 ...[FHLMC POOL SD0868  2.500% 02/01/52 ... |....... ..02/25/2022 .|Citigroup Global Markets ....... ..12/01/2022 . |Paydoun .... ....66,231 [... 0. L1444 0.
31320W-DE-0 .. [FHLMC POOL SD8201  3.000% 03/01/52 ... |....... ..02/25/2022 .|Citigroup Global Markets ....... [.. 12/01/2022 . |Paydoun .... ...542,577 |... 0. .(2,077)f.... 0.
3132DW-FE-8 .. [FHLMC POOL SD8265  4.000% 11/01/52 ... |....... ..11/04/2022 . |Paribas ..12/01/2022 .|Paydoun .... 0. 0.
3133B5-3N-0 ...[FHLMC POOL QD8005  3.000% 03/01/52 ... .02/25/2022 .|Citigroup Global Markets .| Paydoun . 0 .0
3140LV-KV-0 .. [FNMA POOL BT6607  2.500% 02/01/52 .... .02/25/2022 .|Citigroup Global Markets .. .| Paydoun . 0 .0
3140MG-PF-2 .. [FNMA POOL BV3121  3.000% 03/01/52 .... .02/25/2022 .|Citigroup Global Markets .| Paydoun . . 0 .0
3140MV-AD-0 .. [FNMA POOL BV7203  3.500% 04/01/52 .... |....... ..04/26/2022 .|Morgan Stanley . |--12/01/2022 . { Paydoun ... 325,538 |.... 0. 0.
31400L-Mz-6 .. [FNMA POOL CB1275  2.500% 08/01/51 .... |....... ..02/15/2022 .|Morgan Stanley . |--12/01/2022 . { Paydoun ... 236,682 |.... 0. 0
31418E-CA-6 .. [FNMA POOL MA456  3.000% 03/01/52 ..... |....... ..02/25/2022 .|Citigroup Global Markets ....... |..12/01/2022 .|Paydoun .... 526,132 |.... 0. 0.
31418E-DE-7 .. [FNMA POOL MA4600  3.500% 05/01/52 .... |....... ..04/26/2022 .|Citigroup Global Markets ....... |..12/01/2022 .|Paydoun .... .. 254,444 |.... 0. 0
31418E-KS-8 .. [FNMA POOL MA4804  4.000% 11/01/52 .... |....... ..11/03/2022 .|Morgan Stanley . |--12/01/2022 . { Paydoun ... ... 10,002 |.... 0. 0.
31418E-KT-6 .. [FNMA POOL MA4805  4.500% 11/01/52 .... [....... ..11/03/2022 . |Morgan Stanley ......cccooeeiennnns ..12/01/2022 . | Paydown 0 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,270,418 3,247,390 3,270,418 3,270,418 0 23,028 0 0
OCTANE RECEIVABLES TRUST SERIES 2022-1A | ‘
67571E-AB-3 .. [CLASS A2 144A  4.180% 03/20/28 ........ |.eeeees]-- 04/29/2022 .{J P Morgan .....cceeeeveeeeennnnnns |os 12/20/2022 . |Paydomn .oevveeieeeiinniinns Joeennniaeees 186,578 |.......... 186,560 |.......... 186,578 [............ 186,578 [..oovvvniniaens [ PP L [ PP L 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 186,578 186,560 186,578 186,578 0 18 0 18 0 0 ,
2509999998. Total - Bonds 13,456,996 13,308, 169 13,300,355 13,332,455 0 24,287 0 24,287 0 0 (32,100, (32,100), 52,237 11,182
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 13,308, 169 13,300,355 13,332,455 0 24,287 0 24,287 0 0 (32,100) (32,100) 52,237 11,182
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup New Jersey, Inc.
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
912803-CZ-4 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/FEB/2037 USD 100 LA .. 02/15/2037 ...
912810-ES-3 .........| UNITED STATES OF AMERICA BOND FIXED 7.5% 15/NOV/2024 USD 100 .. LA 11/15/2024
912810-EY-0 .........| UNITED STATES OF AMERICA BOND FIXED 6.5% 15/NOV/2026 USD 100 LA 11/15/2026
912810-FA-1 .........] UNITED STATES OF AMERICA BOND FIXED 6.375% 15/AUG/2027 USD 100 .. LA .. 08/15/2027
912810-FB-9 .........| UNITED STATES OF AMERICA BOND FIXED 6.125% 15/NOV/2027 USD 100 ... LA .. 11/15/2027
912810-FD-5 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/APR/2028 USD 100 1.A .. 04/15/2028 ...
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . 1.A .. 11/15/2028
912810-FP-8 UNITED STATES OF AMERICA BOND FIXED 5.375% 15/FEB/2031 USD 100 1.A .. 02/15/2031 ...
912810-FQ-6 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/APR/2032 USD 100 1.A .. 04/15/2032 ...
912810-FR-4 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/JAN/2025 USD 100 1.A .. 01/15/2025 ...
912810-FS-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/JAN/2026 USD 100 LA .. 01/15/2026
912810-FT-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/FEB/2036 USD 100 LA 02/15/2036
912810-PS-1 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/JAN/2027 USD 100 ... LA 01/15/2027
912810-PT-9 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2037 USD 100 .... LA 02/15/2037
912810-PW-2 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/FEB/2038 USD 100 .. LA .. 02/15/2038 ...
912810-PX-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/MAY/2038 USD 100 LA .. 05/15/2038 ...
912810-PZ-5 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/JAN/2029 USD 100 .. 1.A .. 01/15/2029 ...
912810-0A-9 UNITED STATES OF AMERICA BOND FIXED 3.5% 15/FEB/2039 USD 100 .. 1.A .. 02/15/2039 ...
912810-QB-7 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/MAY/2039 USD 100 . 1.A .. 05/15/2039 ...
912810-QC-5 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 .. 1.A .. 08/15/2039 ...
912810-QE-1 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/FEB/2040 USD 100 1.A .. 02/15/2040 ...
912810-QF-8 .........| UNITED STATES OF AMERICA BOND FIXED 2.125% 15/FEB/2040 USD 100 .. LA .. 02/15/2040 ...
912810-QH-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 .. LA 05/15/2040
912810-QK-7 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 .. LA 08/15/2040
912810-QK-7 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 .. LA 08/15/2040
912810-QN-1 .........| UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2041 USD 100 .... LA .. 02/15/2041 ...
912810-QP-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.125% 15/FEB/2041 USD 100 .. LA .. 02/15/2041 ...
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. LA .. 05/15/2041 ...
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. LA .. 05/15/2041 ...
912810-0S-0 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 . 1.A .. 08/15/2041
912810-Q7-8 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/NOV/2041 USD 100 1.A .. 11/15/2041
912810-QU-5 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2042 USD 100 1.A .. 02/15/2042 ...
912810-QX-9 .........] UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 .... LA .. 08/15/2042 ...
912810-QZ-4 .........| UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100 ... LA 02/15/2043
912810-RA-8 .........| UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 .. LA 02/15/2043
912810-RB-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 .. LA 05/15/2043
912810-RC-4 .........| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/AUG/2043 USD 100 ... LA 08/15/2043
912810-RD-2 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 .... LA 11/15/2043
912810-RD-2 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 .... LA .. 11/15/2043 ...
912810-RH-3 .........| UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 ... LA .. 08/15/2044 ...
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 .. 1.A .. 02/15/2045 ...
912810-RM-2 UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2045 USD 100 .. 1.A .. 05/15/2045 ...
912810-RN-0 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/AUG/2045 USD 100 1.A .. 08/15/2045 ...
912810-RR-1 .........| UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 LA .. 02/15/2046 ...
912810-RS-9 .........| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 LA 05/15/2046
912810-RT-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 .... LA 08/15/2046
912810-RU-4 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/NOV/2046 USD 100 LA 11/15/2046
912810-RV-2 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 LA 02/15/2047
912810-RX-8 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2047 USD 100 LA 05/15/2047
912810-RY-6 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 . LA .. 08/15/2047
912810-RZ-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 . LA .. 11/15/2047
912810-SA-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 .. 1.A .. 02/15/2048 ...
912810-8B-5 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2048 USD 100 .. 1.A .. 02/15/2048 ...
912810-SC-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/MAY/2048 USD 100 1.A .. 05/15/2048 ...
912810-SD-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 .. 1.A .. 08/15/2048
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 1.A .. 11/15/2048
912810-SE-9 .........| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 ... LA L 11/15/2048
912810-SF-6 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 LA 02/15/2049
912810-SF-6 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 LA 02/15/2049
912810-SG-4 .........| UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2049 USD 100 LA 02/15/2049
912810-8H-2 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 LA .. 05/15/2049 ...
912810-SK-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 LA .. 11/15/2049 ...
912810-SL-3 UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 ..... 1.A .. 02/15/2050 ...
912810-SM-1 UNITED STATES OF AMERICA BOND FIXED 0.25% 15/FEB/2050 USD 100 . 1.A .. 02/15/2050 ...
912810-SN-9 UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . 1.A .. 05/15/2050 ...
912810-SS-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 1.A .. 11/15/2050
912810-ST-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... LA .. 11/15/2040
912810-ST-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... LA 11/15/2040
912810-ST-6 .........| UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 ... LA 11/15/2040
912810-SU-3 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 LA 02/15/2051
912810-S-9 .........| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 LA .. 02/15/2041 ...
912810-SX-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. LA .. 05/15/2051 ...
912810-SY-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 .... LA .. 05/15/2041 ...
912810-8Y-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . LA .. 05/15/2041 ...
912810-SZ-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 ..... 1.A .. 08/15/2051
912810-TA-6 UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 . 1.A .. 08/15/2041
912810-TB-4 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 1.A .. 11/15/2051
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 LA .. 11/15/2041
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 LA 11/15/2041
912810-TC-2 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 LA 11/15/2041
912810-TD-0 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 .... LA 02/15/2052
912810-TF-5 .........| UNITED STATES OF AMERICA BOND FIXED 2.375% 15/FEB/2042 USD 100 ... LA 02/15/2042
912810-TG-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. LA 05/15/2052
912810-TH-1 .........] UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 .... LA .. 05/15/2042 ...
912810-TJ-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 LA .. 08/15/2052 ...
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 1.A .. 08/15/2042 ...
912810-TL-2 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 .. 1.A .. 11/15/2052 ...
912810-TM-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 .. 1.A .. 11/15/2042 ...
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... LA .. 11/15/2027
912828-3-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 LA 02/15/2028
912828-4M-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 .... LA 04/30/2025
912828-4N-7 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 .... LA 05/15/2028
912828-4V-9 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 .... LA 08/15/2028
912828-5M-8 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/NOV/2028 USD 100 .... LA 11/15/2028
912828-5N-6 .........| UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/NOV/2025 USD 100 .... LA .. 11/30/2025 ...
912828-6B-1 ......... UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 02/15/2029 .......
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912828-B2-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2024 USD 100 .... LA .1,739 |.. L1739 ... 0171572024 .
912828-B6-6 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2024 USD 100 LA 6,182 |.. 6,182 02/15/2024
912828-G3-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 LA 8,542 |.. 8,542 11/15/2024
912828-K7-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 .... LA ....3,094 |.. ....3,094 |....... 08/15/2025 ...
912828-M5-6 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 ... LA .. 11/15/2025 ...
912828-P4-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 . 1.A .. 02/15/20%6 ...
912828-W7-1 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAR/2024 USD 100 . 1.A .. 03/31/2024 ...
912828-4U-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2024 USD 100 . 1.A .. 07/15/2024 ...
912828-XT-2 UNITED STATES OF AMERICA NOTES FIXED 2% 31/MAY/2024 USD 100 . 1.A .. 05/31/2024 ...
912828-YB-0 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/AUG/2029 USD 100 . 1.A .. 08/15/2029 ...
912828-YU-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 .... LA .. 11/30/2026
912828-25-2 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . LA 01/31/2025
912828-27-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... LA 01/31/2027
912828-29-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... LA 02/15/2030
912828-ZW-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/JUN/2025 USD 100 ... LA .. 06/30/2025 ...
91282C-AE-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 .... LA .. 08/15/2030
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 1.A .. 09/30/2027 ...
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . 1.A .. 1073172027
91282C-AZ-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 . 1.A .. 11/30/2025 ...
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . 1.A .. 12/31/2027 ...
91282C-BH-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 . 1.A .. 01/31/2026
91282C-BJ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 LA .. 01/31/2028
91282C-BL-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . LA 02/15/2031
91282C-BQ-3 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 .... LA 02/28/2026
91282C-BR-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 ... LA 03/15/2024
91282C-BS-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. LA .. 03/31/2028 ...
91282C-BT-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 LA .. 03/31/2026 ...
91282C-CB-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 .... LA .. 05/15/2031 ...
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. LA .. 05/31/2028 ...
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 1.A .. 05/31/2028 ...
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 1.A .. 08/15/2031
91282C-CX-7 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 . 1.A .. 09/15/2024 ...
91282C-DF-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 .... LA .. 10/31/2028
91282C-DH-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 ... LA 11/15/2024
91282C-DH-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 ... LA 11/15/2024
91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 .... LA 11/15/2031
91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 .... LA 11/15/2031
91282C-DS-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 .... LA 01/15/2025
91282C-DS-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 .... LA .. 01/15/2025 ...
91282C-DY-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 .... LA .. 02/15/2032 ...
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . 1.A .. 02/28/2029 ...
91282C-FQ-9 UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/0CT/2024 USD 100 . 1.A .. 10/31/2024 ...
912833-LY-4 UNITED STATES OF AMERICA BOND ZERO CPN 15/FEB/2026 USD 100 .. 1.A .. 02/15/2026 ...
912833-LZ-1 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2026 USD 100 LA 0 |....... 05/15/2026 ...
912833-PA-2 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2026 USD 100 LA 0 08/15/2026
912833-PB-0 .........| UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2026 USD 100 .. LA .. 0 |....... 11/15/2026
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 904,461 904,461 XXX
0109999999. Total - U.S. Government Bonds 904,461 904,461 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX

2419999999. Total - Issuer Obligations 904,461 904,461 XXX

2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 904,461 904,461 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX

5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated)

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds

5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts

5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates

5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type

0 0
) - 0 0
)- 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
)- 0 0
) 0 0
0 0

5999999999. Total - Preferred and Common Stocks

000000-00-0 .| MORGAN STANLEY ... 1.E .. 06/29/2028 ...
000000-00-0 .| SKANDANAVISKA ENSKILDA BANKEN 1.E .. 05/03/2023 ...
000000-00-0 .| ING (US) Funding LLC 1.E .. 05/22/2023 ...
000000-00-0 .| BANK OF AMERICA NA .. 1.E .. 05/15/2023 ...
000000-00-0 .........| MACQUARIE BANK LTD .. 1E ... .. 02/24/2023 ...
000000-00-0 .........| UBS AG LONDON 1E ... 03/23/2023

000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/APR/2023 USD 100 . 1A .. 04/15/2023

000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.125% 31/MAY/2023 USD 100 .... 1A .. 05/31/2023

000000-00-0 .| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/SEP/2023 USD 100 .... 1A .. .. 09/15/2023 ...
000000-00-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/N0v/2023 USD 100 ... 1A .. .. 11/15/2023 ...
000000-00-0 .. .| UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/NOV/2023 USD 100 .... 1.A ... .. 11/30/2023 ...

9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type)

XXX
000000-00-0 ......... CANADIAN IMPERIAL BANK TOR .....evvveeeeeeiiiieeeeeeiiiee et eeiieeeeeeeiineeeeeeen [ i o el , , 01/03/2023 .......
000000-00-0 .........|[ AUSTRALIA NEi ZEALAND LONDON .. unnen 01703/2023 ...
000000-00-0 .........| NATL BANK CANADA ....129,617 |.. .... 129,617 |....... 01/06/2023
000000-00-0 .........| NATL BANK CANADA .. 146,899 |.. .. 146,899 |....... 01/06/2023
000000-00-0 .| CREDIT AGRICOLE SA LONDON .. . oo 02/03/2023 ...
000000-00-0 ..........[ MIZUHO BANK LIMITED LONDON ....oooominminiininininininisisssssssesssssssesssesnnnns | diiiiies fornesnisinis sieieeienies fooniiiiciciicsicicea 12,384 |0 12,344 |....... 03/15/2023 .......
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CUsSIP Administrative Book/Adjusted
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000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, LDN ... .. 03/16/2023 ...
000000-00-0 .| AUSTRALIA NEW ZEALAND NY 02/13/2023
000000-00-0 .........[ MIZUHO BANK LIMITED NEW YORK 01/26/2023
000000-00-0 .........|[ Mitsubishi UFJ Trust & Bank Co ... .. 01/17/2023
000000-00-0 .........| GOLDMAN SACHS BANK USA .. 03/23/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD,NY .. 03/07/2023 ...
000000-00-0 .| BARCLAYS NEW YORK .. 04/05/2023 ...
000000-00-0 .| BARCLAYS NEW YORK .. 03/21/2023 ...
000000-00-0 .| SUMITOMO BK NY . .. 03/06/2023 ...
000000-00-0 .| RABOBANK LONDON ... .. 03/20/2023 ...
000000-00-0 .........| BANK OF MONTREAL CHICAGO .. 04/04/2023 ...
000000-00-0 .........[ CITIBANK NY 03/27/2023
000000-00-0 .| CREDIT AGRICOLE CIB, NY . 04/25/2023
000000-00-0 .........| SKANDI NY 04/12/2023
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH . .. 04/20/2023 ...
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .. 01/09/2023 ...
000000-00-0 .| STANDARD CHARTERED NY ....... .. 01/17/2023
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. 01/25/2023 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD,NY .. 01/10/2023
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD,NY .. 02/01/2023 ...
000000-00-0 .| MUFG Bank Ltd, New York Branch . .. 02/10/2023 ...
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. 01/06/2023
000000-00-0 .........| WESTPAC BKG CORP, NEW YORK ... 02/22/2023
000000-00-0 .| STATE STREET BANK AND TRUST .. 07/14/2023
000000-00-0 .| SVENSKA NY 04/12/2023
000000-00-0 .| ROYAL BANK OF CANADA NY . .. 04/10/2023 ...
000000-00-0 .........| TORONTO DOMINION NY ... .. 10/06/2023
000000-00-0 .........| ROYAL BANK OF CANADA .. .. 01/11/2023
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. .. 02/17/2023 ...
000000-00-0 .| ROYAL BANK OF CANADA NY .... .. 09/20/2023 ...
000000-00-0 .| BANK OF MONTREAL CHICAGO .. 08/01/2023
000000-00-0 .| BANK OF MONTREAL CHICAGO .. 11/08/2023
000000-00-0 .........| CIBC NY .. 03/03/2023 ...
000000-00-0 .........| RABOBANK LONDON 05/16/2023
000000-00-0 .| ROYAL BANK OF CANADA NY . 07/20/2023
000000-00-0 .| TORONTO DOMINION NY 02/09/2023
000000-00-0 .........| WESTPAC BKG CORP, NEW YORK ... 02/17/2023
9609999999. Subtotal - Cash (Schedule E Part 1 type) XXX
NATIXIS FINANCIAL PRODUCTS LLC vvvvniiiiirniiiiiiiriis s cirii s eresi s ennnaas 01/03/2023
BOFA SECURITIES, INC .. 01/03/2023
... | RBC CAPITAL MKS 01/03/2023
31607A-70-3 .........[ FIDELITY INST GOVT LEX 01/03/2023
381410-27-3 ... .| Goldman Sachs Fin Square Govt Fd . .. 01/03/2023 ...
825252-88-5 ... INVESCO GOVT AND AGCY LEX .. 01/03/2023 ...
857492-70-6 STATE STREET INST US GOVT FUND . .. 01/03/2023 ...
261908-10-7 DREYFUS TREASURY & AGENCY LEX .. 01/03/2023 ...
61747C-70-7 MS GOVT US ..o .. 01/03/2023 ...
018616-74-8 .........| ALLIANCE BERNSTEIN GOVT FD .. 01/03/2023 ...
.| NOMURA SECURITIES ... 01/03/2023
TD PRIME SVCS 01/03/2023
TD PRIME SVCS 01/03/2023
UNITED OF OMAHA LIFE INSURANCE . 01/30/2023
UNITED OF OMAHA LIFE INSURANCE . 01/30/2023
... | NATIXIS FINANCIAL PRODUCTS LLC . .. 02/03/2023 ...
.| DEUTSCHE BANK SECURITIES INC. .. .. 02/03/2023 ...
ING BANK NV, LONDON BRANCH ... .. 02/03/2023 ...
ING FINANCIAL MARKETS LLC RPEQ . .. 02/03/2023 ...
... | ING FINANCIAL MARKETS LLC RPEQ . .. 02/03/2023 ...
.| RBC CAPITAL MKS ... .. 02/03/2023 ...
RBC CAPITAL MKS ... .. 02/03/2023 ...
ROYAL BANK CANADA TORONTO . . .. . .. 02/03/2023 ...
ROYAL BANK CANADA TORONTO ... . 123,445 |.. . 123,445 02/03/2023
ROYAL BANK CANADA TORONTO ... . 123,445 |.. . 123,445 02/03/2023
ROYAL BANK CANADA TORONTO ... 02/03/2023
.| ROYAL BANK CANADA TORONTO .... .. 02/03/2023 ...
....................... ROYAL BANK CANADA TORONTO ....... 02/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 2,513,223 2,513,231 XXX
9999999999 - Totals 6,471,008 6,469,762 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ . ..(2,895,100) Book/Adjusted Carrying Value $ .. (2,896,261)
2. Average balance for the year Fair Value $ ... ..11,744,370  Book/Adjusted Carrying Value $ 11,744 620

3.
Line

Number
3A 1A ...$
3B 2A ...$.
3C 3A..$.
3D 4A .8 .
3E 5A...$.
3F 6..... $.

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

............ 1,325,828 1B.. 0
.0 2B.. ....0
0 3B.. .0
0 4B. .0
0 5B. .0
.0
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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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 *
101 S. Tryon Street, 19th Floor,
Bank of AMErica .......ccocovevivciiiiiiiiiiiene Charlotte, NC 28255 .........cccovevvvevine [ eeeveens oo 0.000 |- 0l [V RO (15,384,124)].. XXX.
4 New York Plaza, 13th Floor, New
P Morgan Chase .........ccccooeiiiiiiiiiiiiiiicnas York, NY 10004 ......cccoooevvncniniiiicnnns [ evrneeens o 0.000 |.ovovieiiiiiniiiiciiiiene 0 foiiiiiiiiiii [ O 76,057,349 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 60,673,225 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 60,673,225 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

60,673,225

0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... .o 66,409,085 4. (27,726,674) 7. (14,711,131)]  10. October. ....43,513,075
2. February...| oo 37,107,824 5. (20,283, 169) 8. (10,491,642)] 11. November... .... (1,466, 189)
3. March 45,186,754 6. 18,598,872 9. September 63,616,697 12.  December 60,673,225
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Amerigroup 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
...................... US TREASURY BOND REPURCHASE AGREEMENT ... ....iiiieieesuusseeeennnunseeeennnesasaeennnnsaaesnnnnnnaaanennnnnssasennnnnnssesnnnnnnssenennnnnssesennnnnssesennnnnnseseennnnnsneeennn | sovennnnnes [reeennnnnns 12/30/2022 coviivvnnn Joovmnnnnnneeennnnnnnneennnnan48320 |onnnnn . 01/03/2023 Loovvee |ovnnenieiiiiiieeeeeeeeeeeee2. 5,000,000 oeeiieiiiieiinnnnnneeennnnneeees 1,200 oo 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 5,000,000 1,200 0
0109999999. Total - U.S. Government Bonds 5,000,000 1,200 0
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 5,000,000 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 5,000,000
381450-75-2 ........ GOLDMAN SACHS FIN SQUARE FED F CASH MANAGEMENT SHARES 12/30/2022 11,082,654 |..
60934N-50-0 ....... |FEDERATED PRIME OBLIGATIONS TREASURY OBLIGATION FUND ... 12/30/2022 . . 33,000,000 |..
857492-86-2 ....... 12/30/2022 .......... .... 33,000,000 |.. )
8209999999. 77,082,654 0 35,210

8609999999 - Total Cash Equivalents

82,082,654

Line

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

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ... AL | e

2. Alaska .......ccceeeeiinienieieeen AK

3. Arizona AZ e

4. Arkansas ..., AR [

5. California ......ccccoevvvriiiiciiiienn, CA |

6. Colorado

7. Connecticut .......cceceevivienieneeene. CT [ s

8. Delaware ........cccceevvvvvveeeee. DE o s

9. District of Columbia .................... DC | e
10.  Florida .....ccccoevvevveiiicinciiienee FL [l
11, GEOrgia .eeeeeeeeeeeeeieeeeeeee et GA [ ] s e i [ [
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens RI |
41.  South Carolina ........cccceeveeneennene SC | v
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [.......o..
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 283,962,396 271,731,945 0 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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