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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenna 52,234,008,205 |......ccererrrinirieriiniine feriennne 52,234,008,205 |.......... 51,055,889,558
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 1,266,413,101 | 909,340 |............ 1,265,503,761 |............ 1,251,743,850
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 6,572,074,839 |..oooviircrcncnens oo 6,572,074,839 |........... 5,993,792,375
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
$ 347,255,165 encumbrances) ..........cccocevienienicnens v 280,672,162 [....cocvieveiieereinicccies o 280,672,162 |............... 249,686, 164
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash($ .ooroeernenn (32,480,170) ), cash equivalents
[C T 1,095,294,862 ) and short-term
investments ($  .......cooe.ee. 223,402,422 ) oo e 1,286,217, 113 oo [ 1,286,217,113 |...c..o.e. 1,349,607,900
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeeeee 4,813,074,643 |................... 1,078,374 |........... 4,811,996,269 |............ 4,010,523,058
7. Derivatives ............... 177,328,472 .. 177,328,472 .. ..155,701,842
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 5,867,430,225 |...................2,048,998 |........... 5,865,381,227 |............ 5,436,218,773
9. Receivables fOr SECUMLIES ..........ccruiiriucieieiiccieiee et [roseieseneennas 40,047,702 |...cvvereeriereinincceiene [overecisienenne 40,047,702 19,018,615
10. Securities lending reinvested collateral assets . ..1,082,718,452 |.. ..1,082,718,452 |...ocvvieieieee
11.  Aggregate write-ins fOr iNVESLEA @SSELS ...........cieueueiiiiiririririeieieeeresesesseies [reererereireene s ettt [oererereeeee e 37,141,135
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 73,619,984,914 73,615,948,203 |.......... 69,559,323,270
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment income due and 8CCTUET ...........cueuururimiirimieniceeieieieeeieeeeeeeiees [ 568,504,151 [oeoveveiiriccirrccens o 568,504,151 |...cccoceenee. 492,903,297
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 124,710,186 |.....cccocenv. 20,079,843 |........cc...... 104,630,343 |................ 115,110,173
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 1,290,201,085 |....ooooeeeeeeerrieceininrineees fereeininans 1,290,201,085 |............ 1,046,554 ,261
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 121,034,846 |..o.ooveeeeeeeeeeeeeeees o 121,034,846 |................ 125,530,530
16.2 Funds held by or deposited with reinsured companies ............ccccceeveeees |oveerenenne 3,732,204,016 |.oveveeeeeiieieeeeeien Joeveeiene 3,732,204,016 |............ 3,574,265,248
16.3 Other amounts receivable under reinsurance contracts .. 33,992,990 ..o o 33,992,990 |..oovovennne 38,071,307
17.  Amounts receivable relating to uninsured plans ..............cccceveveeuereiriennennnn. 64,750,281 | 611,519 | 64,138,762 |................. 63,981,699
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 62,068,943 |....oooeeeeeeeeeeees e 62,068,943 |....cc.e..... 77,884,680
18.2 Net deferred tax asset ............cccceuvennnee ..844,593,778 |.. .. ..796,945,480 |.. ..768,078,680
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 3,012,290 | [ 3,012,290 |ccveriiiinne 3,805,932
20. Electronic data processing equipment and SOfWAre .............coceeueeeereririnnes foeveerrirenenens 54,240,496 |................. 51,364,731 [....cceoennnn 2,875,765 |.ccoovernnne 3,247,911
21. Furniture and equipment, including health care delivery assets
(8 e IR OT SO SU PO UEPRUTTOTPRTRTE NUSPTPTORPRPRUOPN 4,159,531 | 4,159,531 | e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccoceevrevieeries foerreiieinn 43,787,736 v [ 43,787,736 |..cccovvnee. 46,186,890
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..ccccoorenne. 20,903,180 |..oovecerenne 20,200,980 |...ovovererecirene 702,200 |.ovoveieeeeiciee
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 183,345,120 |.......cccvnv 107,078,484 |.......c..c...... 76,266,636 |................. 83,570,815
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 80,771,493,544 |................ 255,180,097 |.......... 80,516,313,447 |.......... 75,998,514,695
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 80,771,493,544 255,180,097 80,516,313,447 75,998,514,695
DETAILS OF WRITE-INS
1101, INVESIMENT IN PrOGrESS  oeiiiiiicieieiei ettt tsneenes [eaeresnenessbeten s ststeterennes [orereseeetennenentseerensenenenes |oeeerernenenesnerensenensseenenne [ooseneneneerenne 37,141,135
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 37,141,135
2501. Miscellaneous receivables ........oococoooooioioioioieieececeeeee e oo 70,519,496 |.oovoveeen. 6,757,917 |overee. 63,761,579 |.oovovoveenn. 70,366,039
2502. State tax credit .o | 11,179,798 | o 11,179,798 | 12,343,394
2503.  SUSPENSE ACCOUNTS  .iviuiiiiiiiiieieieteteieee e [t 1,164,699 ..o o 1,164,699 |.....cocvvveeenee 559,658
2598. Summary of remaining write-ins for Line 25 from overflow page ..100,481,127 |... ..100,320,567 |... 160,560 |... ..301,725
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 183,345,120 107,078,484 76,266,636 83,570,815




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 52,250,867,673 less $
(INCUAING $ v MOGCO RESEIVE) .....euveviievviiei ittt sttt sss st se s es s s s s s snas [eenenenes 52,250,867,673 |.......... 50,016,167,895
2. Aggregate reserve for accident and health contracts (including $ 5,163,579,414 |.. ...5,020,315,519
3. Liability for deposit-type contracts (including $ 5,489,772,189 |............5,004,998,956
4. Contract claims:
B LIFE o bbb bbb bbb bbbt b et n e [erennneannne 425,440,698 462,630,416
4.2 ACCHAENE ANA NBAIN .......cvet ettt 320,076,084 328,279,416
5. Policyholders’ dividends/refunds to members $ .(33,358,865) and coupons $
and unpaid (33,358,865)[.....cceueene (48,470,902)
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
IMOACO) .tttk b ke E bbbkttt 1,364,040,692 .. 1,264,037,838
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..........ccccevviiiciiccc. MOACO) o [t oo,
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 11 (oo ot ) IO AT RO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ e 22,954,123 discount; including $  ...oeeeeenne 115,423,736 accident and health premiums ............cccoooevevecs |reererccennne 399,302,524 |............... 404,502,241
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ .........ccccceceeve
ceded 16,050,896 |......ccconv... 16,685,996
9.4 Interest Maintenance Reserve 471,075,497 |................ 581,670,203
10. Commissions to agents due or accrued-life and annuity contracts $
$ 90,377,087 and deposit-type contract funds $  ......... 123,778,353 | 147,862,478
11.  Commissions and expense allowances payable on reinSUranCce @SSUMEA ..............ccveiveieiiueueueuieiiseseeeeeseesesesssesssssesesesesssnas [oeseseenenensneeeeens 319,924 [ 316,396
12, General @XPENSES AUE OF BCCIUBH .............c.cveueveeiereeseeeeeteteseseessesssssesesetesesssesesssss et esesessasesssasasesesesesnssesasasasasesesesssnasssssnsssesesens [resesennnens 1,022,903,958 |............ 1,076,960,997
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allOWaNCES) .........cuciiiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........ccciiiiiiiiiiiiiiiic e
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) .
15.2 Net deferred tax ability ..ottt
16, UNEANEd INVESIMENT INCOME .......ouiuiiiiieiieteteieiee ettt ettt s e s s et e se e s e e s st et esesese e e s st esesesesesesesesenesesnns [oenereeeueieaens 132,832,143 |...ccoevne 111,698,381
17.  Amounts withheld or retained by reporting entity as agent or trustee ..51,369,741 |.. . 44,269,986
18.  Amounts held for agents' account, including $ 38,310 agents' credit DAANCES ............cccvevevevireeeeieieiieeas oo 38,310 ....52,950
19. Remittances and items not allocated .. 83,940,694 102,917,358
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........coiiriiiririeieiiiiicsisse e [ 601,122,313 |..cccine 575,725,064
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........ccccoooveiiiiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans .. , . ...3,896,528
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa .191,406,363 |.. 178,741,930
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen 8,104,857 |.. . 16,544,230
24.09 Payable for securities ..... .503,907,176 |.. .. 281,916,815
24.10 Payable for securities lending 1,082,718,452 |
24.11 Capital NotesS $ ...cvevvvveevvcrcircceeeee. AN INEErESENEIEON $ oo et sens [t eeees et
25. Aggregate write-ins for liabilities 68,587,539 65,824,145
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 71,318,962,976 67,153,093,050
27.  From Separate ACCOUNES STAEMENT ........ccuiiiiiiiiiiii ettt ettt e e s he e bt e s bt e be e bt e beenseeaeesaeesaeesbeesbeenseenseenns [enseansesnnesneesseenneenseannenns |oeseesueenseenseeseeseaneeaneens
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 71,318,962,976 67,153,093,050
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii et se e e [ereeeae e iae s sies oaeeeesseseesaessae e sae e
32, SUIPIUS NOLES ......coveviieeececteteieeeeeeecte e teeeeeeasaeteteseseessaetesesesenssasaetesasensssssesassssnsssssesassssnsssssessssssssssesessssssssnsesesassssssnsesesessssnsnnseses |rennneenenes 1,000, 791,197 [ 1,499,582,876
33. Gross paid in and contributed surplus s
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ..........c.coooiiieieecececececee ettt ettt s e s s eseseseseasss s s sesesens [eoeneneensnnennens 4,006,732 |...covovene 4,006,732
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 7,692,552,542 |............ 7,341,832,037
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccvevrrrrrerccicnncne in Separate Accounts Statement) .............. 9,197,350,471 8,845,421,645
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 9,197,350,471 8,845,421,645
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 80,516,313,447 75,998,514,695
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt sttt s nns [oeseseietenennns 46,573,932 |.cooiinnne 31,059,941
2502. Deferred gains on Feal @STATE ..ottt [oeeaeaetenennas 13,165,427 |....covevee. 13,165,427
2503. Paid family leave risk adjustment ...ttt [eee e 4,500,000 |.....ocoeveen 16,000,000
2598. Summary of remaining write-ins for Line 25 from OVEfIOW PAGE ............cuiueueueriiiiiririsieieeieiee st e 4,348,180 |...cocooveeenee 5,598,777
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 68,587,539 65,824,145
0 ) KRR PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........ccciiiiiiiiiiiiin e oo iees [oosesee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Contingency reserves for avialion FEINSUFANCE ........cooooioioioiiiiii ettt snes [ereseseesesenenas 3,000,000
3402. Permanent surplus (Arkansas requirements) 1,000,000 |..
3403. Contingency reserves for deposit adminiSTration ...t [oesee e 6,732
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiie ettt e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,006,732 4,006,732




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 7,568,422,844 |............ 7,414,638,630 |............ 9,930,471,068
2. Considerations for supplementary contracts with life contingencies...............cccccoeeeveveieveveveecceeeeee e (45,325) e 406,180 |...cceeeeeneee 1,530,003
3. Netinvestment INCOME ..o ..2,160,684,391 |.. ..1,841,813,099 |.. ..2,536,985,417
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ...29,218,602 |.. ... 44,199,525 |. ...58,296,586
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 44,084,473 |..ooerenne 45,289,639 |................ 59,204,052
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieei ettt sees [oeee e e e e e s et e e e e eaenaens [oeeteees et e e e e eeeeee [oeeeeseeeee e e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 182,831,890 52,409,919 147,228,444
9. Totals (LiNes 110 8.3) .o 9,985, 196,875 9,398,756,992 12,733,715,571
10, Death DENEFIS .....voeeeeeieeeeee e | 793,831,308 |....coocnveee. 931,837,924 |............ 1,260,584,703
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 1,078,387 |.. e 1,496,857
12, ANNUILY DENEFIES ...oiuiiiiieieetet ettt ettt e 1,533,865 |.o.oovrieane 2,146,642 | 2,719,903
13. Disability benefits and benefits under accident and health CONtracts ................ccceueveeeveveveievereveeceeeens oo 2,072,923,148 |............ 2,011,583,175 |............ 2,673,538,404
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,290,939 | 1,098,321 |.ooieeee 1,482,114
19. Increase in aggregate reserves for life and accident and health contracts 2,384,585, 135 2,553,782,455 3,232,327,098
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 6,491,016,974 |............ 6,487,594,613 |............ 8,581,712,242
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiicecte ettt ettt bbb bbb se sttt ss s b b s s s [ecseeeeennicees 554,365,728 |.....ccevenvs 526,963,544 |............... 710,696,386
22. Commissions and expense allowances on reinsurance assumed . ..196,354,807 |.. 192,594,108 |.. ..260,837,395
23. General insurance expenses and fraternal EXPENSES ............cccovvveverereueueeieeeeseseseseseeeesesesesesesssseeseeeeeeeenens 1,207,544,606 |............ 1,162,444 274 |............ 1,604,802, 129
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceceeeeiereveveeeeeeeeeeee e 201,649,812 |............... 184,398,101 |..coveeee 239,625,584
25. Increase in loading on deferred and uncollected premiums ........... (140,527,833)|.. (138,014,746)/.. ... (3,023,268)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceiceiceieeieeee s [ oeeeee s
27. Aggregate write-ins for deductions ... 21,265,348 (86,448,867) (44,775,699)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 8,531,669,441 8,329,531,028 11,349,874,768
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 1,453,527,434 |............ 1,069,225,964 |............ 1,383,840,803
30. Dividends to policyholders and refunds to members 981,304,613 862,497,236 1,257,388,389
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiuiueueriiiiiieiiereieise ettt se s essese s ss s ses s [ecsceseesnaceas 472,222,821 | 206,728,728 |............... 126,452,414
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 84,617,145 (33,144,688) (45,857,404)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueveeeieeeuererenns froccccne 387,605,676 |................ 239,873,416 |................ 172,309,818
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 22,126,047 (excluding taxes of $  ...ccoeeeeneee (21,631,623)
tranSferred 0 the IMR) ..ottt n e (74,671,301) (136,230,701) (157,839,404)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 312,934,374 103,642,715 14,470,414
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 8,845,421,646 8,588,950,717 8,588,950,717
37 NEtINCOME (LINE 35) ...ttt s s e s e s s esesenenenennseee e eeeeseenenene 312,934,374 | 103,642,715 |...coccoovnenee 14,470,414
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 274,962 ...68,424,241 |. 321,677,214 |.. ... 37,685,923
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ..(14,039,630)|.. (238,186,261)|.. (111,553,048)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 13,058,005 |.. ... 30,751,657 |.. ... 47,636, 160
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(41,198,543)]|.. ... 12,773,669 |.. ..(53,051,513)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ...............o.oveevecdoeeeeeeeeieiiecceies e [ (20,676,584)
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (76,386,833) ... (22,364,385)|...ccucveenne (4,927,646)
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 27,928,891 44,713,629 345,663,827
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 351,928,826 254,216,559 256,470,929
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,197,350,471 8,843,167,275 8,845,421,646
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ............ooooioiieoeeeeeeeeeeeeeeeeee e e 131,335,725 oo 124,857,613 |..ccoceee 170,137,439
08.302. Other reserve adjustments on FEINSUFANCE .........cccviuiuiieiieieeececce e 29,516,550 |..cccovceeene. (85,278,320)|....c........... (58,639,721)
08.303. MiSCEIIANBOUS TNCOME .......oeeeeeeeceeeeeeee ettt ee et seeteaseaeneeseaeeseaeeneaneeannens feeeeeaeeneananens 11,935,425 | 5,151,313 [l 12,972,886
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ..............ccceueueueeieiereeeieeieieeeee e 10,044,191 [ 7,679,313 [ 22,757,840
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 182,831,890 52,409,919 147,228,444
2701. Reserve adjustments on reinsurances assumed ... ... 14,652,931 |.. (100, 145,122)|.. ..(81,735,450)
2702. Other miscellaneous €XPENSE (INCOME) .......cicieieviiiviverereeieieeeeee ettt et es e es e sesesess s 4,836,883 |...cccveee. 1,447,721 oo, 9,682,248
2703. Interest expense on funds held CeBA ...........coooiiiioiiieiciccee e 4,455,203 |.. 6,547,740 .o 8,947,386
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeeveveveveieveveeeeeeeeseeeeeees e (2,679,669)|....cccveveenne 5,700,794 |................. 18,330,118
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 21,265,348 (86,448,867) (44,775,699)
5301. Miscellaneous—space and aviation activity ... e 19,259,291 [l 44 713,629 |.cooovee. 335,219,971
5302. Paid period correction .........ccccoeviivvinnnnne. 8,669,599 [l ... 10,443,856
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 27,928,891 44,713,629 345,663,827




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 7,479,361,252 |............ 7,321,785,752 |........... 9,955,485,621
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 2,129,117,621 |........... 1,875,915,836 |............ 2,601,085,778
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 58,969,035 94,036,742 130,606,810
4. TOtal (LINES 110 3) oottt 9,667,447,908 9,291,738,329 12,687,178,209
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 4,153,474 405 |............ 3,900,670,713 |............ 5,358,096, 335
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 2,260,398,387 |........... 2,268,287,245 |............ 3,124,442 ,196
8. Dividends paid t0 POIICYNOIAETS .........cocovevivirererieieie ettt ettt es s s sessans [eeeeeeenenenens 866,189,722 |............... 786,320,478 |............ 1,130,634, 127
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 494,424 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 69,295,832 20,607,726 32,180,553
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 7,349,358, 347 6,975,886, 163 9,645,353,211
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 2,318,089,561 2,315,852, 167 3,041,824 ,998
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 2,642,454 ,531 5,687,651,102 6,618,021, 131
12.2 Stocks .............. ...25,930,148 |.. .41,643,028 ...63,538,028
12.3 Mortgage loans ... ..139,817,49% |.. 500,953,968 ..913,100, 128
12,4 REAI ESIALE ......ceieci ettt |t 242,010 |ooovviiine 14,818 .o 37,560,362
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieiei ettt [oesssinessnees 230,103,956 |......ccoecee. 148,173,942 |.....c..o.c... 435,319,672
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments .............cccoceees |oeeeieiinnnnens 209,352 oo (16,820) [...vcvoeeeeciceeenne (30,980)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 243,688,508 437,032,315 121,920,262
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 3,282,445,999 |.......... 6,815,452,352 |............ 8,189,428,604
13. Cost of investments acquired (long-term only):
T = T T OO RSO 3,987,390,046 |............ 7,017,145,044 |........... 7,955,842,404
1312 STOCKS ...ttt |eeterne s 66,478,190 |...ooocvviennee. 21,288,525 |...ooocuvine 88,659,525
13.3 MOMGAGE [OBNS ..ottt [oesssinensneans 718,099,956 |................ 494,672,633 |............ 1,577,094,895
13,4 REAI ESIALE ...ttt | 45,919,575 | (21,622,468)................ (19,566,382)
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiiciiei ettt nienne[eesesineesinens 608,025,184 |............ 1,250,914,747 |............ 1,598,405,608
13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 5,425,912,952 8,762,398 ,480 11,200,436 ,049
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 801,468,216 137,655,880 244 886,703
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,944 ,935,168) (2,084,602,008) (3,255,894 ,149)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAI NOES ........c.cveveeeieieiieieieeeeeecece ettt nnens | |reseesenereneeens 1,208,321 |oeeeiiee 1,208,321 |oeeiee 1,223,396
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns 484,773,233 |.oeeeenne 214,527,160 |................ 538,403,423
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 77,473,266 41,741,663 233,458,561
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 563,454,820 257,477,144 773,085,380
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (63,390,787) | ececveenne 488,727,302 |..ccovenene 559,016,229
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,349,607,900 |................ 790,591,671 |.cooviennne 790,591,671
19.2 End of period (Line 18 plus Line 19.1) 1,286,217,113 1,279,318,973 1,349,607,900
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXChANGE ........cceiiiiiiiiiieiiiii et eeeienee [reneeeneenena 433,110,041 |...cocve 396,056,995 |................ 549,686,305




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
............ 3,860,751,951 |............ 3,756,583,550 |............5,193,438,816
................... 5,389,135 |..................4,924,282 |................. 11,553,504
............... 692,942,842 |................659,705,958 |................760,835, 149
............ 3,020,772,507 |...........2,922,514,719 |............ 3,888, 150,059
................ 133,872,741 |................136,386,485 |............... 180,940,582
............ 7,713,729,176 |...........7,480,114,993 |.......... 10,034,918,110
............ 7,713,729,176 |...........7,480,114,993 |.......... 10,034,918,110
............ 4,681,755,111 |............1,925,846,005 |............ 1,925,904,005
12,395,484,287 9,405,960,998 11,960,822, 115

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of The Guardian Life Insurance Company of America (the “Company”) are presented on the basis of accounting practices prescribed or
permitted by the New York State Department of Financial Services (the “Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of New York for determining and reporting the financial condition
and results of operations of an insurance company (“New York SAP”). The National Association of Insurance Commissioners’ (“NAIC”) promulgates the Accounting
Practices and Procedures Manual (“NAIC SAP”), which includes accounting guidelines referred to as Statements of Statutory Accounting Principles (“SSAP’s”). The
Department adopted NAIC SAP with certain modifications, through the passage of Regulation 172, effective January 1, 2001, as amended. There were two material
differences between the Company'’s capital, surplus and net income (loss) calculated in accordance with New York SAP and NAIC SAP for the period ended
September 30, 2023 and December 31, 2022.

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 312,934,374 $ 14,470,414
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 13,022,252 $ 5,745,139

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (4,117,195) $ (2,271,623)
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 304,029,317 $ 10,996,898
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 9,197,350,471 $ 8,845,421,645
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 $ (119,902,738) $ (132,924,990)

Impact on admitted unearned premium/allowance SSAP #1 3 $ 51,520,292 $ 55,637,487
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 9,265,732,917 $ 8,922,709,148

Use of Estimates in the Preparation of the Financial Statements
No Changes.

Accounting Policy
Not Applicable.

Going Concern
Not Applicable.

NOTE 2 Accounting Changes and Corrections of Errors

No Changes.

NOTE 3 Business Combinations and Goodwill

A.

Statutory Purchase Method
No Changes.

Statutory Merger
No Changes

Assumption Reinsurance
No Changes

Impairment Loss
No Changes.

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
No Changes.

NOTE 4 Discontinued Operations

No Changes.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No Changes.

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.

D. Loan-Backed Securities
(1) Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from issuers or broker-dealers through
information services or internal estimates and are consistent with current interest rates and the economic environment. The Company uses BVAL pricing
service or broker dealer surveys in determining the market value of its loan backed securities.

(2) Not Applicable.
(3) Not Apllicable.
All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
(4) impairment remains):
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 16,349,324
2. 12 Months or Longer $ 285,145,034
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 630,803,038
2. 12 Months or Longer $1,774,526,920
(5) In reaching the conclusion that these impairments are not other-than-temporary, management considered many factors including: duration and severity of

impairment, cash flow, investment sector stability, credit worthiness, financial condition of issuer, and intent and ability to hold to allow for recovery in value.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) iFor securities lending agreements, the Company requires a minimum of 102% and 105% of the fair value of the domestic and foreign securities loaned at the
outset of the contract as collateral. Cash collateral received is invested in short-term investments and the offsetting collateral liability is included in Collateral
From Lending Activities. The fair value of the collateral is $1,059,862,551.

(3) Collateral Received
a. Aggregate Amount Collateral Received
Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 279,477
(c) 31 to 60 Days $ 410,891
(d) 61 to 90 Days
(e) Greater Than 90 Days $1,059,172,183
(f) Subtotal (a+b+c+d+e) $ 1,059,862,551
(g9) Securities Received
(h) Total Collateral Received (f+g) $ 1,059,862,551

b. The fair value of that collateral and of the portion of that collateral that it has sold or

repledged $ 1,059,862,551

(5) Collateral Reinvestment
Amortized Cost Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 507,126,744 $ 507,126,297
(c) 31 to 60 Days $ 435,609,575 $ 435,613,130
(d) 61to 90 Days $ 1,625,534 $ 1,606,791
(e) 91to 120 Days $ 270,922 $ 267,184
(f) 121 to 180 Days $ 4,277,593 $ 4,212,924
(g9) 181 to 365 Days $ 7,775,579 $ 8,383,885
(h) 1to 2 years $ 21,257,669 $ 20,986,584
(i) 2to 3 years $ 13,224,995 $ 12,897,402
(j) Greater than 3 years $ 120,110,960 $ 91,624,256
k) Subtotal (Sum of a through j) $1,111,279,571 $1,082,718,453

(
() Securities Received
(

m) Total Collateral Reinvested (k+I) $1,111,279,571 $1,082,718,453
b. The reporting entity's sources of cash that it uses to return the cash collateral is dependent upon the liquidity of the current market conditions. Under
current conditions, the reporting entity has $ 1,111,279,571 of par value bonds (fair value of $ 1,082,718,453) that are currently tradable securities that

could be sold and used to pay for the $ 1,082,718,453 in collateral calls that come due under a worst case sceanrio.

(7) Collateral for securities lending transactions that extend beyond one year from the reporting date.

Description of Collateral Amount
Bonds - U.S. Governments - Issuer Obligations $ 154,593,624
Total Collateral Extending beyond one year of the reporting date $ 154,593,624

71



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable.

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable.

J.  Real Estate
No Applicable.

K. Low Income Housing tax Credits (LIHTC)
No Applicable.

L.  Restricted Assets
Not Applicable.

M.  Working Capital Finance Investments
Not Applicable.

N.  Offsetting and Netting of Assets and Liabilities

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Currency Swaps $ 166,207,479 $ 166,207,479
Index Participation Feature $ 11,120,993 $ 11,120,993
(2) Liabilities $ -
Currency Swaps 3 7,524,950 3 7,524,950

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

O. 5GlI Securities
Not Applicable.

P.  Short Sales
Not Applicable.

Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account

1. Number of CUSIPs 12
2. Aggregate Amount of Investment Income $ 1,791,701

R.  Reporting Entity’'s Share of Cash Pool by Asset Type
Not Applicable.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No Changes.

NOTE 7 Investment Income
No Changes.

NOTE 8 Derivative Instruments
No Changes.

NOTE9 Income Taxes
No Changes.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No Changes.

7.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 11 Debt
A.  Not Applicale.

B. FHLB (Federal Home Loan Bank) Agreements
(1) On February 13, 2018, the Company became a member of the Federal Home Loan Bank of New York. Through its membership, the Company has conducted
business activity with the FHLBNY. It is part of the Company’s strategy to utilize these funds as a source to improve spread lending liquidity and as a source
of backup liquidity. New York State Department of Financial Services permits Guardian Life to pledge collateral to the FHLBNY in an amount of up to 5% of its
year-end statutory net admitted assets, excluding separate account assets. Based on Guardian Life’s statutory net admitted assets the 5% limitation equates
to a maximum borrowing capacity of $4,025,815,672 as of September 30, 2023 and $3,799,925,735 as of December 31, 2022.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 10,634,800 $ 10,634,800
(c) Activity Stock $ 69,226,700  $ 69,226,700
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 79,861,500 $ 79,861,500 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 4,025,815,672 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 9,885,800 $ 9,885,800 $ -
(c) Activity Stock $ 29,821,500  $ 29,821,500 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 39,707,300 $ 39,707,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,799,925,735 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 10,634,800 $ 10,634,800

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)

(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $2,052,332,521 $2,267,622,038 $1,538,369,158
2. Current Year General Account Total Collateral Pledged $2,052,332,521 $ 2,267,622,038 $ 1,538,369,158
3. Current Year Separate Accounts Total Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 864044462 $ 949,822492  $ 662,700,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $2,052,332,521 $2,267,622,038 $1,538,369,158
2. Current Year General Account Maximum Collateral Pledged $2,052,332,521 $ 2,267,622,038 $ 1,538,369,158

3. Current Year Separate Accounts Maximum Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Maximum

Collateral Pledged $ 1,193,958,579 $ 1,333,370,189 $ 921,000,000
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(4) Borrowing from FHLB
a. Amount as of Reporting Date

1. Current Year
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+c)

2. Prior Year end
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+c)

b. Maximum Amount During Reporting Period (Current Year)

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
$ - XXX
$ 1,538,369,158 $ 1,538,369,158
$ - XXX
$ 1,538,369,158 $ 1,538,369,158 $ - $
$ - $ - $ - XXX
$ 662,700,000 $ 662,700,000 $ - $
$ - $ - $ - XXX
$ 662,700,000 $ 662,700,000 $ - $
1 2 3
General Separate
Total 2+3 Account Accounts
$ -

$1,538,369,158

$

$1,538,369,158

$1,538,369,158

$1,538,369,158

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

A

Postretirement Benefit Plans

Defined Benefit Plan
(1) - (3) No Changes.

$ -

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022
(4) Components of net periodic benefit cost

a. Service cost $ 22,595,568 $ 47,098,818 $ 1,648,640 $ 2,913,188 $

b. Interest cost $ 91,110,308 $ 95,333,901 $ 6,813,554 $ 5,836,861 $

c. Expected return on plan assets $ (89,376,914) § (163,174264) $ (4,017,371) $ (9,260,751) $

d. Transition asset or obligation $ - $ - $

e. Gains and losses $ 21,323,157 $ 62,735,330 $ 3,751,002 $ 3,603,984 $

f. Prior service cost or credit $ - $ (5,814,868) $ (6,721,142) $

g. Gain or loss recognized due to a

settlement or curtailment $ 25,327,626 $ - $

h. Total net periodic benefit cost $ 45,652,119 $ 67,321,411 $ 2,380,957 $ (3,627,860) $ - $

(5) - (21) No Changes.

B-H. No Changes.

Plan Amendments.

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

(A) - (M) No Changes.

NOTE 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments
No Changes.

NOTE 15 Leases

A

Lessee Operating Lease:
No Changes.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk
No Changes.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A

Transfers of Receivables Reported as Sales
No Changes.

Transfer and Servicing of Financial Assets
No Changes.

Wash Sales
No Changes.
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NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

A

ASO Plans:
No Changes.

ASC Plans:
No Changes.

Medicare or Similarly Structured Cost Based Reimbursement Contract
No Changes.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No Changes.

NOTE 20 Fair Value Measurements

A

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds - Industrial and Misc $ 11,413,713 $ 11,413,713
Common Stock - Industrial and Misc $ 294,036 | $ 80,195,158 | $ 30,177,341 | $ 110,666,535
Index Participation Feature $ 11,120,993 $ 11,120,993
Total assets at fair value/NAV $ - 13 11,707,749 | $ 91,316,151 | $ 30177341 | $ 133,201,241
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock
Industrial & Misc $ 65,277,058 $16,223,100 $ (1,305,000) $ 80,195,158
Index Participation $ 13,776,860 | $ 228593 | $(3.812.736) $ 2,831,450 $(1.903.173) $ 11,120,994
Total Assets $ 79.053918 |$ 228593 13 (3.812.736)] § -19 - 1$19.054550 | $ - 1% (3208173 $ - 19 91.316.152

(3) Transfers into and out of Level 3 are due to changes in Market Value of the investments held at this level during the reporting period.

(4) The Company obtains the fair value of financial instruments held in its portfolio from various sources. These sources include published market quotes for
active market exchange traded instruments, third party pricing vendors, investment banks which are lead market makers in certain markets, broker quotes
and the use of internal valuation models that use market observable inputs when available and Company derived inputs when external inputs are not
available or deemed to be inaccurate.

Bonds:

Estimated fair values for bonds, other than private placement securities, are based on values provided by a third party pricing vendor using primarily
observable market inputs. Observable inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets,
benchmark securities, bids, offers and reference data.

Common Stock:

Estimated fair value for unaffiliated common stock is determined using a quoted market price where available. When the Company cannot obtain a quoted
market price directly, it relies on values provided by a third party pricing vendor, or values determined by estimates and assumptions based on internally
derived information. The pricing vendor values these securities using observable market inputs, including reported trades, market dealer quotes, bids, offers
and reference data. The fair value of common stock was $110,666,535 at September 30, 2023. $0 was valued based on quoted market prices from an
active market for that identical investment and $294,036 was valued based on quotes from third party pricing vendors for identical investments in markets
that are not actively traded, or for similar investments that are actively traded and model derived valuations whose inputs are observable or whose significant
value drivers are observable. Common stocks with an aggregate fair value of $80,195,158 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $30,177,341 were determined by using Net Asset Value.

Mortgage Loans:

The estimated fair value of the mortgage loan portfolio is derived primarily using a loan value matrix using significant unobservable inputs. The inputs used in

the matrix include (1) the weighted average cash flow and average term to maturity for each individual loan; (2) a base spread over the U.S. Treasury rate
and (3) an internally computed credit rating that is used to derive the appropriate credit spread. At September 30, 2023, there were no mortgage loans
carried at fair value.

Surplus Notes:

Estimated fair values for surplus notes are based on values provided by a third party pricing vendor using primarily observable market inputs. Observable
inputs include benchmark yields, reported trades, market dealer quotes, issuer spreads, two-sided markets, benchmark securities, bids, offers and reference
data.

Real Estate:

Real estate properties that are designated as held for sale are carried on the balance sheet at the lower of their depreciated cost basis adjusted for any
previous impairment write-downs or fair value less cost to sell. At September 30, 2023, the Company had no property in the held for sale category. The fair
value of this property is based on what management believes to be a market price based on a bid received at auction from a third party.

Derivatives:

Derivative instruments are valued through the use of quoted market prices for exchange-traded derivatives (Level 1), third party pricing model and a third
party pricing service for over-the-counter (“OTC”) traded derivatives (Level 2) and by using internally developed estimates and assumptions when no quoted
market price or third party vendor price is available.

(5) Not Apllicable.
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B.  Not Applicable.

C. Aggregate fair value for all financial instruments and the level within t|

he fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 43743564995 |$ 52234008205 | $ 795641274 | $ 37.658.168.521 |$  5.289.755.200
Common Stock $ 110,666,535 | $ 110,666,535 $ 294036 | $ 80.195158 | $ 30,177,341
Mortgage Loans $ 5959754257 |$ 6.572.074.839 $ 5.950.754.257
Surplus Notes $ 511.499.586 | $ 688,691,324 $ 511,499,586
Currency Swaps (Asset) $ 201,066,297 | $ 166,207,479 3 201,066,297
Index Participation Feature | $ 11120993 | $ 11.120.993 $ 11,120.993
Currency Swaps
(Liability) $ 14510105 |8 7,524,950 $ 14,510,105

D. Not Applicable.

E.  The mutual funds valued at NAV are priced by dividing the daily NAV by the number of shares outstanding.

NOTE 21 Other ltems
A.  Unusual or Infrequent ltems
No Changes.

B.  Troubled Debt Restructuring: Debtors

No Changes.

C.  Other Disclosures
No Changes.

D. Business Interruption Insurance Recoveries

No Changes.

E. State Transferable and Non-transferable Tax Credits

No Changes.

F.  Subprime Mortgage Related Risk Exposure

No Changes.

G. Retained Assets
No Changes.

H. Insurance-Linked Securities (ILS) Contracts

No Changes.

As a result, the shares will never be sold for below NAV.

l. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control

the Policy
No Changes.

NOTE 22 Events Subsequent
No Changes.

NOTE 23 Reinsurance
A. Ceded Reinsurance Report
No Changes.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A. Disclose the method used by the reporting entity to estimate accrued retrospective premium adjustments.

No Changes.

B. Disclose whether accrued retrospective premium are ecorded through written premium or as an adjustment to earned premium.

No Changes

C. Disclose the amount of net premiums written that are subject to retrospective rating fearures, as well as the corresponding percentage to total net premiums written.

No Changes.

D. Medical loss ratio rebates required pursuant to the Public Health Service Act.

No Changes.

E. Risk Sharing Provisions of the Affordable Care Act

No Changes.
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NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Activity in the liability for unpaid accident & health claim reserves is summarized as follows:

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1

Incurred related to:
Current year

Prior Year

Total Incurred

Paid related to:
Current year
Prior year
Total Paid

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance

NOTE 26 Intercompany Pooling Arrangements
No Changes.

NOTE 27 Structured Settlements
No Changes.

NOTE 28 Health Care Receivables
No Changes.

NOTE 29 Participating Policies
No Changes.

NOTE 30 Premium Deficiency Reserves

No Changes.

NOTE 31 Reserves for Life Contracts and Annuity Contracts
No Changes.

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

No Changes.

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No Changes.

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected
No Changes.

NOTE 35 Separate Accounts
No Changes.

NOTE 36 Loss/Claim Adjustment Expenses
No Changes.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn Yes [ No [ X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt Yes [ No [ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NEILY? .....vveeeeeececeeee e ceeeet et et ceeaetete s s s s saese s s s sssassese s s s asssses et s s ssasseses s s sssssesesas s asanseses s s sssns et et as s nssseses s sassnsnsesas s ssssansesesamssansnsnsara Yes [ No [ X]
LT e F= (=N el i =g Lo L UV URRURURR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ No [ X ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes [ No [ X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes [ No [ X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes [ No [ X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] No[X] NAL ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccooiiiiiiiiiiiiieeeeeee 12/31/2018
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoovverreerrereseresennne., 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
10 OO T PP TRR 06/30/2020
By what department or departments?
New York State Department Of FINANCIAI SEIVICES .......ccviiiiiiiiiiiit ittt ettt ettt e e s b e e sbeesbeesbe e beebeesbeaabeesseassesbeesbeesbeesbeenbeenbeensesnsennns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveeeueeeeeeeeeceeeete e eeeeeete s e s ssaeaeeeses s saseesesesesssasaesesessssassssesas s asasseses s s sssssesesasssssnsesesansanansnsesasnans Yes ] No[ 1 NALX]
Have all of the recommendations within the latest financial examination report been complied With? ..............ccccoiiiiiiiiiiiieees Yes ] No[ 1 NATXI
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ............ccueueueeeeeceeeeeeeeeeeeeeeeee e e see e e e et s s e e ese s s sasasseses s s ssassssesessasasessesennans Yes [ No [ X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..............ccooviiiiiiiiiiiieiceceeeeeee Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts Or SECUNItIES fIMS? .........ooiiiiiiiiiiieieiiiis et Yes [ X] No [ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
Park Avenue Investment Advisory, LLC New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Institutional Advisers LLC .... New York, NY ....NO..... .NO.....[..NO.....}... YES....
Park Avenue Securities LLC ..o New YOrk, NY .o ....NO.....|....NO.....[....NO.....]... YES....
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9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
No material changes to the spirit or requirements of Guardian’s Code of Conduct were made. However, updates related cybersecurity,
intellectual property, corporate impact and other minor updates, as well as overall proofing to follow new brand guidelines have been
[LaaTol =T aaT=T a1 (=T T U U PP U U PSP URURP
9.3 Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............cooiiiiiiiiii e Yes[ 1 No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ......... Yes [ X] No [ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cccccooiiiiiiiiiiiiciceccee
INVESTMENT
11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agre@MENtS.) ............ccceueveiecerueueiereeeeeceese e esesecae e esenesee e enensseeseseseseneees Yes[ 1 No[X]
11.2  If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
13.  Amount of real estate and mortgages held in short-term investments: ...............cccoeene
14.1  Does the reporting entity have any investments in parent, subsidiaries and affillates? .............coviiiieeiiiiniiree s Yes [ X] No [ ]
14.2  If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 .164,750,000 $.. ....164,750,000
14.22 Preferred Stock .... $.
14.23 Common Stock $.
14.24 Short-Term Investments $.
14.25 Mortgage Loans on Real Estate .... $.
14.26 All Other ....1,182,699,422 $.. ...1,241,646,398
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,535,363,908 $.. ...2,562,142,963
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $.
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............ccoceiiiiiiiiiiicciieeee Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes [ X] No[ 1 NAT ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........c.ccccoeevvevevevennnnnne. ..1,082,718,452
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 . 1,111,279,570
16.3 Total payable for securities lending reported on the liability PAgE. .......cccoovririiirieieiiiiirirreeee e ..1,082,718,452
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
P MOrgan ChaSe ........ccceevieieieeeececece et 270 Park Avenue, Floor 41, New York, NY 10017 ...coocooviiiiiiiiieeeeee

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen. Yes[ 1 No[X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Andrew Liggio ....
Christopher Alexander
Danielle Depippo
David Padulo
Demetrios Tsaparas ....
John Blaney
John Gargana
Martin Vernon ...
Rob Crimmins
Rob Simmons
Rohan Wil TiamSON ......c.ooiiiieeeeeececce e
William Lee ....
Xiaocun Lu
Xiaolong Sun
Alliance Bernstein

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccourriirrieeiiinrrree e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovvereceienininnsecene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o.o e Yes[ ] No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIES? ...........ci i Yes [ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceieiie. Yes[ ] No[X]

8.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I = 4 T T o= T 1= SRS B
B Tt o oYL= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen TR 6,572,074,837
1.14 Total Mortgages in GO0 SANGING .......c.c.ovvreeeeeeeeeeeeceeee et seaeaete s s s s e ae e es s s e seteseses s aesssesesesasaseesesasssassssssssasnssansssesannans $ 6,572,074,837

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 6,572,074,837

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 63.000 %
A N oo ete g =1 o aaT=T gL a0 T=Tot=T o | OO PP %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiieeeeetetetetesesesees et esesetesesessss et et e sesesesesessss s ssesesasesesesens 2aeseasaseseseseseseneseaseseseseaenens 34.000 %
Do you act as a custodian for health SAVINGS BCCOUNES? ...........cccccueueieieececee et e e et ee s e et sesenssaeae st esensssese st esensssnsesesesensnansenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieiecieieiiieeeeete ettt ettt sttt s et s s s s s e b s st s st et e s et s s snsnseses s s anas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvicucueeeieeeeceee ettt s et s s s s aesesennananeesnas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Outstanding Lien Amount
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlADAMA .o AL e L o 34,808,692 |............... 136,909 |.......... 43,693,028 |....oovevieiieiieies [ 78,638,629 |....ccooveireiiine
2. AIASKA .ot AK e L o 1,938,283 | [ 1,276,864 |....oovvvveeeieiines [ 3,215,148
3. Arizona ..... . AZ | . ...37,437,619 |. .66,799,291 |..
4. Arkansas .. . AR | . ... 8,145,274 | ... 19,302,227 |..
5. California .. ... CA . 268,719,243 |. .. 787,653,951 |..
6. Colorado ...... ... CO ...38,096,050 |. .74,160,777 |..
7. Connecticut .. . CT ...70,901,382 |. .96,203,607 |..
8. Delaware ............. ... DE ...11,288,791 |. .16,396,335 |..

...10,899,241 |.
.296,743,283 |.
. 127,429,365 |.
s ...30,808,487 |.
D e L 3,590,693 |.
...88,067,569 |.
...46,784,254 |.

9. District of Columbia .
10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

....28,415,823 |..
.. 561,113,454 |..
..221,839,034 |..
....35,282,715 |..
..... 8,048,270 |..
..230,926,480 |..
.. 108,319,697 |..

16. lowa ..... 1A ...33,413,768 |. ....42,503,89% |..
17.  Kansas . .. KS ...10,918,107 |. eeenn22,806, .. .33,7283,550 |.
18, KeNUCKY ..o KY ool e 19,382,330 |............... 128,163 |..........28,683,624 |......ccoovvvvriiins [ 48,194,117
19, LOUISIANG ..ot LA ool e 32,408,119 | 139,963 |.........36,852,970 |.......coocvviviviircns oo 69,401,052
20. Maine ....... 10,110,243 | . ....15,705,592 |..
21.  Maryland ...56,382,321 |. (16,000)|..........45,836, .. .. 102,203,171 |..
22, MasSaChUSEES ..........c.cooeucucuruririecicicireeieas MA ol s 130,958,607 |............... 131,527 |........ 106,498,054 |..........ocoocvviiiics [ 237,588, 188
23, MChIgAN ... Ml e b e 44,141,932 oo [ 69,173,402 | [ 113,315,334

...43,845,556 |. ...69,511,185 |..

24. Minnesota .

25.  Mississippi .. MS ...18,430,133 |. .50,831,296 |..

26, MiSSOUI w..cvveveveeeieccceieeeeeeseeneneeneeeee. MO oo L o 25,689,551 78,339,230

27, MONtaNa ...o.ovevveeeeeeeeeeeeeeeeeeeeneeeneeens. MT e L o 12,948,415 744, 19,692,902

28. Nebraska .. .... 6,428,440 |. .. 11,312,357 |.. .17,811,624 |..

29. Nevada........ . ...40,281,691 |. . .. 18,492,761 |.. .58,774,452 |..

30. New Hampshire ...........cccooeeueieieerieenieens NH e L e 18,481,787 | [ 7,582,939 | e 26,064,726

31, NEW JEISeY ...oeoveeeieeeieieieieieie e NJ oo L o 356,864,657 109,056,167 |..voveveeeiciie o 466,054,656

32.  New Mexico . .. NM ,924, . . 2,897,736 | [ 6,421,926 |..

33. New York..... . 753,749,392 |. ,259, . 410,552,552 |...oovviieieieieie oo 1,165,561,344 |..... 4,679,299, 192
34. North Carolina .. ...70,845,494 |. 87,191,501 | o 138,208,660 |.. ..2,021,491
35.  North Dakota 947, . ....2,293,093 .. 7,240,893 |..

36. OO ..cveveeee .107,702,110 |. 115,882, 121 .. 223,712,268 |..

37. Oklahoma .
38. Oregon .........

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

... 17,620,944 |.
...28,886,521 |.
. 150,793,349 |. .
....6,372,755 |. . ....1,554,177 ..

....40,492,194 |..
....53,309,842 |..
.. 265,644,769 |..
...1,926,932 |..
.93,021,018 |.
..... 5,090,766 |..
.. 109,138,229 |..

55,678,722 |

44, Texas ....... . 174,808,662 |. , ..439,665,846 |..
45, Utah ..... 17,282,461 ....35,438,633 |..
46. Vermont . ,793, . e 1,061,222 | o 4,855,163 |..
47, Virginia .ooooccececeeeneeeeeneneseeeseneneseeeeees. VA e L o ,938,409 |............... 178,867 |.......... 81,818,459 [...cocvivirrcccicis o 142,935,735
48.  Washington ........ccceceeveeeeveeneceseeereeeneeene. WA e L [ ,544, ,000 |.......... ,569,846 |.....ovvieiiiiiines [ 46,179,380

49. West Virginia
50. Wisconsin ....

.19,281,3%4 |..
.57,176,811 |..

51, WYOMING .coeovenierenieieeeieenieenieeseeeseeereneeees. WY v Lo e 5,336,846 oo ,248,800 ..o [ 7,585,646
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT X .. ..
59.  Subtotal ..o e XX 3 532 408,879 |.......... ,817,186 |..... 3, 135 215 193 | o 6,674,441,218 ..... 4,681,755,111
90. Reporting entity contributions for employee benefits
PIANS. ... XXX v 3,133,001 |- v 3,662,799 [..oooviieeeiins [ 6,795,800 [...c.cvovveriririrnens
91. Dividends or refunds applied to purchase paid-up
additions and annuities................cccceeeeerevevererens foenenne XXX [ 684,661,001 |........... 1,210,317 [ o e 685,871,409 |.......oooovvvvreinnns
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...18,816,410 |. . ... 6,871,450 |.. ....25,687,861 |..
94.  Aggregate or other amounts not allocable by State. |....... . 232 245,360 ..o [ 1,187,855 | o 233,433,215 |..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .4 471,264,741 |........... 8,027,503 |..... 3,146,937,257 |....oovovrviercccnn oo 7,626,229,502
96. Plus Reinsurance Assumed. o XXX e [ 20,108,985 |.c.ooveieiriiiiie e 449,606,196 |...ovoverireiiieiiien e 469,715,181
97  Totals (All Business).... . .4,491,373,726 |........... 8,027,508 |..... 3,596,543,454 |....cocviiiiiiiens e 8,095,944,683
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 527,029,440 |...coovrvinieiienes [ 93,284,666 |......coooveiriiriies e 620,314,106 |...ocvovevreirienenns
99. Totals (All Business) less Reinsurance Ceded XXX 3,964,344,286 8,027,503 3,503,258,787 7,475,630,577 4,681,755,111
DETAILS OF WRITE-INS
58001. Other Alien ..o o XXX.ooeen ...19,250,212 |. 15,303 |.. .19,274,515 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow Page .........ccoevieeiiiniicinc e e D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 19,259,212 15,303 19,274,515
9401, Pait=UP oo XXX [ 158,139,552 | oo [ [ 158,139,552 |...ovveeeciiine

9402. Dividend accumulations applied as premium in
states that do not allow a dividend deduction

and non-taxable fees and charges .........cccocovensfonnne. XXX oo e 74,105,808 |.....ccoovevreeiiiins [ 1,187,855 |.eeeeiiieiieiiees [ 75,293,663 |.cooveveiiieiiieins
9403, e XXX v oo fe L
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiiieee e e D, &GN U U AU AP U RRRRRP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 232,245,360 1,187,855 233,433,215
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............ccoovveerieerieerieers ereriens
2. R - Registered - Non-domiciled RRGs 5. N - None of the above - Not allowed to write business in the state............. ....... 6

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
Premiums and annuity considerations are allocated on the basis of the address which has been designated by the policyholder for premium notice purposes.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

The Guardian Life Insurance Company of America

13-5123390
64246 NY
(PARENT)

Park Avenue Life
Insurance Company
04-2350154
60003 DE (Ins Aff)

Guardian Investor
Services LLC
(Delaware)
13-4198972
(Affiliate)

Berkshire Life Ins. Co.

of America

75-1277524

71714 MA
(Ins Aff)

Park Avenue Securities
LLC
(Delaware)
13-4023176
(Affiliate)

The Guardian
Insurance & Annuity
Company, Inc.
13-2656036
78778 DE
(Ins Aff)

Family Service Life
Insurance
Company

74-1319784

74004 TX (Ins Aff)

Sentinel
American Life
Insurance
Company
74-0952935
77119 TX (Ins
Aff)

First Commonwealth, Inc.

(Delaware)
75-2154228
(Affiliate)

Managed

DentalGuard, Inc.

(Texas)
75-2698702
52556 (Ins Aff)

Managed Dental Care
of California
(California)
95-4326311
(Affiliate)

Managed DentalGuard,
Inc.
(New Jersey)
22-3849572
11199 (Ins Aff)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

First Commonwealth, Inc.
(Delaware)
75-2154228
(Affiliate)

Guardian India
Operations Private
Limited
(India)
AABCD4649JSD001
(Affiliate)

First Commonwealth of
lllinois Inc.
(Illinois)
36-3563031 (Affiliate)

First Commonwe alth
Limited
Health Services Corp 36-
3691770
11221 IL
(Ins Aff)

First Commonwealth of
Missouri, Inc.
43-1501438

47716 MO
(Ins Aff)

First Commonwealth
Limited Health Services
Corp of Michigan
36-4117539
12146 MI
(Ins Aff)

First Commonwe alth
Insurance Company
36-4189451
60239 IL
(Ins Aff)

Managed DentalGuard,
Inc.
(Ohio)
27-4326698
14142 (Ins Aff)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

First Commonwealth, Inc.
(Delaware)
75-2154228
(Affiliate)

Avatar Holdco 1, Inc
(Delaware)
(Affiliate)

Avatar Holdings, LLC

(Delaware)
(Affiliate)
Avatar Holdco 2,
Avésis, LLC Inc.
(Delaware) (Delaware)
(Affiliate) 87-1985081
(Affiliate)
I
| | |
Avesis Third Party Avliscfrl nosrgzzzce Avesis olancew York, Premier Group, Inc. Premier Access
Administrators, LLC. p ; (California) Insurance Company
X 86-0960007 (New Y ork) N .
(Arizona) 20-1896945 (California)
11163 AZ 16-1583908 L
86-0986927 (Ins Affiliate) (Affiliate) (Affiliate) 91-1857813
(Affiliate) 60237 (Ins Aff)
I

Access Dental Plan Access Dental Plan Access Dental Plan
i ; of Utah, Inc. of Nevada, Inc.
(California)
68-0291842 (Utah) (Nevada)
(Affiliate) 45-2881632 46-2243044

15494(Ins Aff) 15307 (Ins Aff)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

The Guardian Life Insurance Company of America

13-5123390
64246 NY
(PARENT)

Park Avenue Life
Insurance Company
04-2350154
60003 DE (Ins Aff)

Guardian Investor
Services LLC
(Delaware)
13-4198972
(Affiliate)

Berkshire Life Ins. Co.

of America

75-1277524

71714 MA
(Ins Aff)

Park Avenue Securities
LLC
(Delaware)
13-4023176
(Affiliate)

The Guardian
Insurance & Annuity
Company, Inc.
13-2656036
78778 DE
(Ins Aff)

Family Service Life
Insurance
Company

74-1319784

74004 TX (Ins Aff)

Sentinel
American Life
Insurance
Company
74-0952935
77119 TX (Ins
Aff)

First Commonwealth, Inc.

(Delaware)
75-2154228
(Affiliate)

Managed

DentalGuard, Inc.

(Texas)
75-2698702
52556 (Ins Aff)

Managed Dental Care
of California
(California)
95-4326311
(Affiliate)

Managed DentalGuard,
Inc.
(New Jersey)
22-3849572
11199 (Ins Aff)
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First Commonwealth, Inc.
(Delaware)
75-2154228
(Affiliate)

Guardian India
Operations Private
Limited
(India)
AABCD4649JSD001
(Affiliate)

First Commonwealth of
lllinois Inc.
(Illinois)
36-3563031 (Affiliate)

First Commonwe alth
Limited
Health Services Corp 36-
3691770
11221 IL
(Ins Aff)

First Commonwealth of
Missouri, Inc.
43-1501438

47716 MO
(Ins Aff)

First Commonwealth
Limited Health Services
Corp of Michigan
36-4117539
12146 MI
(Ins Aff)

First Commonwe alth
Insurance Company
36-4189451
60239 IL
(Ins Aff)

Managed DentalGuard,
Inc.
(Ohio)
27-4326698
14142 (Ins Aff)
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First Commonwealth, Inc.
(Delaware)
75-2154228
(Affiliate)

Avatar Holdco 1, Inc
(Delaware)
(Affiliate)

Avatar Holdings, LLC

(Delaware)
(Affiliate)
Avatar Holdco 2,
Avésis, LLC Inc.
(Delaware) (Delaware)
(Affiliate) 87-1985081
(Affiliate)
I
| | |
Avesis Third Party Avliscfrl nosrgzzzce Avesis olancew York, Premier Group, Inc. Premier Access
Administrators, LLC. p ; (California) Insurance Company
X 86-0960007 (New Y ork) N .
(Arizona) 20-1896945 (California)
11163 AZ 16-1583908 L
86-0986927 (Ins Affiliate) (Affiliate) (Affiliate) 91-1857813
(Affiliate) 60237 (Ins Aff)
I

Access Dental Plan Access Dental Plan Access Dental Plan
i ; of Utah, Inc. of Nevada, Inc.
(California)
68-0291842 (Utah) (Nevada)
(Affiliate) 45-2881632 46-2243044

15494(Ins Aff) 15307 (Ins Aff)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 L. [AmErica .....ooiiiiiiiiii e [ e 64246 .... | 13-5123390 .. 3081309 ..... | weeerrvviiiiens [ i The Guardian Life Insurance Co. of America . |..NY.| i coiiir | oo [ reee e e e | e ceeeeae AMEFICa weveeiiiiiie e SN0
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \eeeeeeeieieeee e e 60003 ....|04-2350154 .. | .ieeeiiiiiiiis | eerririiiiiiiien | e Park Avenue Life Insurance Company ............ LDE] s T e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeeeee e e 74004 ....| 741319784 .| oo | e | e Family Service Life Insurance Company ........ JURN U R IA........ Park Avenue Life Insurance Company ......... OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeeieeieieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica \oeeeeeeieieeeeeee e e TT119 .| 74-0952935 .. | ooeiiiiiiiiis | eeeeeieiiieiinen | e Sentinel American Life Insurance Company .... |..TX.....]....... IA........ Family Service Life Insurance Company ..... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeeeee e e 78778 ... | 13-2656036 .. | ..oeevvrvvrees | eereiriiiiiiiien | e The Guardian Insurance & Annuity Co.,Inc. ... |..DE.....]....... T e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeeieeieieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...[AMEriCa .eerveeeerrreeeeeerieeenieeeneeeee [ eeeirees e 13-4023176 .. | eevveeceeene | e [ e Park Avenue Securities LLC .......cccccovverunen. LDE] e NTA e | e OWNEISNIP..eeeeeeerree e 100.000 ... |AMEFICA wevverueeeeeieeeeree e e e e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 954326311 .. | eeviiiiiiiiin | eeeeeeiiiiiniien | e Managed Dental Care of California .............. L CA] e NEA e | e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeieeeieeeeieee e CYES ] e s
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica \ooeeeeeieieieeee e e 11221 ... [36-3691770 .| weeeeeeeiiiiin | e First Commonwealth Ltd Health Svs Corp ....... L. .|First Commonwealth Inc. .........ccceeeiiiiins Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
. 0000 ... |AMEriCa «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 36-3563031 .. | .eeviiiiiiiinn | eereeeeiieininee | e First Commonwealth of Illinois Inc. ........... J | EURN IR NIA....... First Commonwealth Inc. .........ccocceeiiiis OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeeieeieieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeen | s 47716 ....|43-1501438 .| eoeeeeeeees | e, First Commonwealth of Missouri, Inc. .......... .Mo..... .|First Commonwealth Inc. .....covvvvenrennnnnnns Ownership.. .100.000 ...|America ... WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica .ooeeeeeieieiee e e 12146 ... [36-4117539 .. | .ooiiiiiiiiiie | eeeeieiiiieiiien | e First Commonwealth Ltd HIth Svs Corp of MI . |..Ml.....]....... IA........ First Commonwealth Inc. .........ccccceeiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeieeeieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica \ooeeeeeieieieeee e e 60239 ....|36-4189451 .. | .oooiiiiiiiii | e | e First Commonwealth Insurance Company ......... L] s IA........ First Commonwealth Inc. .........ccccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 752154228 .. | eeiiiiiiiiiin | i | s First Commonwealth Inc. .........ccoeueeeeennnnnee LDE] s NEA e | e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeieeeieeeeieee e CYES ] e s
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
0429 | AMErica \ooeeeeeieieieeeee e e TA714 ... | 751277524 .. [ 2391878 ... | ceeeieiiiiiiiien | e Berkshire Life Insurance Company of America |..MA.....|....... T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
L0429 L AMEriCa civeeiiiiieeeeee e eeeieeen | s 52556 ....|75-2698702 .| eoererieeeie | e | e Managed DentalGuard Inc. (Texas) ............... R ) SO S OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
0429 | AMErica \ooeeeeeieieieeeee e e 11199 ... [22-3849572 .. | cevieiiiiieiee | e | e Managed DentalGuard Inc. (New Jersey) ........ N T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMEriCa civeeiiiiieeeeee e eeeieeen | s 14142 ... ) 27-4326698 .. | .eoeeeeeeeee | e | e Managed DentalGuard Inc. (Ohio) ................ LOHL s IA........ First Commonwealth Inc. ....ccovvvevvnnnrnnnn.ss OWNErship..coeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...|America . 134198972 | i | e Guardian Investor Services LLC ...........cc.... CDE] s NIA....... Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
0429 | AMErica \ooeeeeeieieieeeee e e 60237 .... 911857813 .| ioiiiiiiiiiit | e | e Premier Access Insurance Company ............... L CA] e IA........ First Commonwealth Inc. .........ccccceeiiiiis OWNErship..coeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica civeeiiiieeeeee e eeeieeen | s 15494 ... 145-2881632 .. | .eoreeeieeeee | e | e Access Dental Plan of Utah, Inc. ............... WUT ], IA........ First Commonwealth Inc. ....ccovvvevvnnnrnnnn.ss OWNErship..coeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 . AMEriCa civveiiiiieeeee e eeeieeen | s 15307 .... 1 46-2243044 .. | ..ooeeeiiii | e | s Access Dental Plan of Nevada, Inc. ............ NV IA........ First Commonwealth Inc. ....ccovvvevvnnnrnnnn.ss OWNErship..coeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... [AMEriCa «oeeeeeeeeeeeeeeeeeeeeeeeeeeee e | s e 680291842 .. | .eoiiiiiiiiiin | eeeeeeiiieiiiiee | e Access Dental Plan ......ccooeeeeiiiieiiiiiiieieens L CA] e NIA....... First Commonwealth Inc. .........ccccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|AMEriCa weeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Guardian India Operations Private Limited ... |..IND....J...... NIA....... First Commonwealth Inc. .........ccccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... [AMEriCa «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 20-1896945 .. | eeiiiiiiiiinn | eeeeeeeiieininen | e Premier Group, InC. ...ooooveviiiiiiiiiiiiis LCA] e NIA....... First Commonwealth Inc. ........ccccceeiiiiis OWNErship..cceeeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeeieieiiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeeee e 86-0349350 .. | .ererreieeiee | e | e AVESTS, LLC .oeeeeeeeeee e I IA........ First Commonwealth Inc. ....ccovvvvvvnnnrnnnn.es OWNErship..coeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeee e GNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 . [AMErica ..oeeeeiiiiiiiiiiiieiieieeeiieeeeeeee | 11163 .... 860960007 .. | ..eeevvvvvreee | eevevrmmvnrnnnnn | eununiiiiiiiiiiiiiiiiiiieiiaeees Avesis Insurance Incorporated ............cec..s A2 NIA....... First Commonwealth Inc. .......cooeeieeeiinns OWNership..cooeeeeeeeiiiiieiieeeeeeeeee | .100.000 ... [AMErica ..ooeeeeeiieiiiiiiiieieie e N0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa vievureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 86-0986927 .. | .eeerreiieee | e | e Avesis TPA, LLC .uueeeeeeeeeeeeeeeeeeeeeeee LAZ NIA....... First Commonwealth Inc. ....cccevvvvvvnnrnnnnens OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeee e WNOL e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 16-1583908 .. | eeereeeeeeie | e | e Avesis of New York, InC ..ccoevnvvvnnciinnininnnens G NIA....... First Commonwealth Inc. ....ccovvvevvnnnrnnnn.ss OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeenieeeeeeeeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeeee e, 87-1961981 .| oreeeeieei | e | e Avatar Holdco 1, Inc.® .oooveeiiieiiiiiiiieeenns CDE e NIA....... First Commonwealth Inc. ....cccevvvvvvnnrnnnnens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... ) AMEriCa wuveveneeeeeeeeeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... [AMEriCa «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 35-2728506 .. | .eeeeeeerreenn | eeveeennnenninnn | e Avatar Holdings, LLC* .......oooeiiiiiiiiiiiis LDE] s NIA....... First Commonwealth Inc. .........ccccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereeeieeieieii i N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa vivvureeneeeeeeeieeeeeeeeeeeneeeen | eeeeeees e 87-1985081 .. | eveeeeeeees | e | e Avatar Hold Co 2, INC wevvnvvveneeeieiiiieeeiieeen WDE s NIA....... First Commonwealth Inc. ....cccevvvvvvnnrnnnnens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .oeeeneeeeeeeeeeee e WNO e
I Asterisk | Explanation




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiii e N/A

Explanation:

Bar Code:

TR A T
6 4 2 4 6 2 0 2 8§ 4 9 0 0
T TERTI M A AR
6 4 2 4 6 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 4 2 4 6 2 0 2 8§ 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 4 2 4 6 2 0 2 8§ 4 4 6 0 0 0 0 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 4 2 4 6 2 0 2 8§ 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 4 2 4 6 2 0 2 8§ 4 4 8 0 0 0 0 8

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Modco receivables ... oo 160,560 e | 160,560 |....ooveeeeeirene 301,725
2505. Prepaid asset - pension plan . ...66,792,456 |...
2506. Leasehold improvements ..........ccococoooeiiiieieieieieecceec e 33,528,111
2597. Summary of remaining write-ins for Line 25 from overflow page 100,481,127 100,320,567 160,560 301,725
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Claims liabilities for all other lines of business - pools 2,043,278
2505. Reserves for special litigation expense .......ccocovvivirininnn. 3,555,500
2506. Miscellaneous reinsurance 1iabilities ... sesssseseseseneesesssnnnenes [onnsnnnsneneneenenen T AT o
2597.  Summary of remaining write-ins for Line 25 from overflow page 5,598,777
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. SEIVICE FEES .ovivirieiiiieiete ettt ettt ettt ettt et et aeas s s s s seseseseansnanssnnnes |oreseseseseananas 10,043,898 |........cocvee 7,679,199 | 10,268,565
08.305. EXPErience FefUNG .......oooiiiieeeceeecce et [orenenenenesesesssensnenenes @08 [eererereieieereneverereerene 118 [ 12,489,275
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 10,044,191 7,679,313 22,757,840
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Federal eXChange TEES .....ociiiiieiiiiici ettt |oeeteaes s 457,149
2705. Interest on fine & penalties of regulatory authorities 124,728 .
2706. Miscellaneous-space and aviation activity ................. 19,379
2707.  Fines & penalties of regulatory authorities ... e 13,597 ,
2708. Losses on all other 1ines of DUSINESS ....ccooioiiiiiiiciiiiicsee s [oeeesssseseseseeesnsssessssenenes [oereeerenennneneeenns 8, 44T [l (55,182)
2709.  Paid family leave risk adjustment ... e (3,294,522) ,199, 18,199,569
2797. Summary of remaining write-ins for Line 27 from overflow page (2,679,669) 5,700,794 18,330,118
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cueueueuiieeeieieeeeeeeeee ettt s et eaeass s st sesessasnnas [eeeeeeseeeeeienn 249,686,170 |................ 289,755,277
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ............cueueieieccecee ettt aeae st s s sasaeae s s s s aeseaeses s sssasessesensssssessssennanans [ereeesesssienenas 39,300,000
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 6,545,839 |.....coocvinne 8,341,655
3. Current year change in ENCUMDIANCES ............ccoovoviviviuetetieiieeeesetetesesessseesesssesssesesessasssesssssesesesesess s st ssesesesesessssasssssasasesesesnsnas |oeeseseseseseaesenenaes 73,736 [ (27,908,037)
4. Total gain (I0SS) ON GISPOSAIS .......c.cvcveviuiuieiiieieteseeceeeeeete e teseseseasse st s e s et et ese s s s s sesesesessasssasssesesesessssasssssesesesesesssssssasesesenes [eresesesessseaeaenene 181,828 |.....coevvee. 36,426,280
5. Deduct amounts received ON AISPOSAIS ...........ccocvcveueueueueiiiiieieteteteseae ettt s et asa s st sesesese s st s sesesesessssasssssesesesessnannns |eeeseseseaeaeaeneenes 242,010 |.covvvnnne 37,560,362
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e
7. Deduct current year’s other than temporary impairment recognized .. R, R,
8.  Deduct CUITENt YEAIr'S AEPIECIALION .......c.c.cveveeeeeeeeeeeeeeeeececeeeeteeeeeaesetesesessaeaesesesesssassesesesessassssesesessssssssesessssssassesasasssassnsnsannns [oeseeesseneaesees 14,873,395 |...cooone 19,368,643
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocveververeuereeeeeeeeeieeeeeseeeesesesesenes oeseeeeeeeennn 280,672,168 |............... 249,686,170
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 280,672,168 249,686,170
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 5,993,792,369 |........... 5,329,797,603
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviieeeeceeecceeeee ettt ese s e e sasessseneseseaeaeesnnnasnsnanns |reeeeseneenenes 634,221,000 |........... 1,464,592,326
2.2 Additional investment made after acquisition . e 83,878,956 |............... 112,502,568
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ettt et e be e beebesbeebeebeebesbesbesbesbessessesbessees [eeseeeeeemene e e iee s iesreses [oeeeeee e
4. ACCTUAI Of QISCOUNT ...t b bbb e bbb s e et e et e b et e b et esetans [Fonees et et e b e b et e et e e bens [eteseet et
5. Unrealized valuation INCrEASE (AECIEASE) .........uuiuiiuiiiiiiiitiite ittt sttt bbbttt b bbbt bbbt bt bt e bbbt s bt s bt sbenbe b [omeeeee e e et e e ees [oeiee oo
6. Total gain (I0SS) ON AISPOSAIS .......eeuiiuiiuiiieee ettt et et et e s e e st ea e et et et e st e e e st et et e s e e e e enenene [omnememnsens e et e e
7. Deduct amounts reCeived ON GISPOSAIS .........coovvvivevereeeeeeeeeeeeeeeeeee e e e e e sese e e eae s s s seseseaeseesasssseseseseseaeasesessesesssesessananans [oeeseasenennns 139,817,494 |.............. 913,100, 128
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ccooeiiiiiiiiiiiiiceeeeeee oo
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniniencncnenes foovmne e
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 6,572,074,831 5,993,792,369
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cuoveveececueeeeeieeceeeeeeeeeeseeeeeaesesesessaeaesesesesasassesesesesssasesssnanana |oeesceesees 5,438,894,930 |............ 4,398,532,648
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ciiieieieeeecececceeee ettt ettt ettt eseseasas s s sesesesessasnnnns |oeeseseereeaenene 32,835,451 | 412,503,967
2.2 Additional investment made after acquisition . U 575,189,733 |............ 1,185,861,086
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. ACCTUAI OF QISCOUNT ...ttt ettt s et s s sae s et eses s s seaeses s es s asaeses s s s ssssses et s sssssssesessansnsssnsessssssnsesssasasananas |eeessssesesesneassaeaas 31,569 [ 40,556
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens 75,150,465 |......c.co..... (41,743,052)
6.  Total gain (I0SS) ON GISPOSAIS ........vuveeececeeeeiieececeete et eeeeeeeteteeesesseaeee s et s s asaesese s s s ssassesesesssssssssesessssssssssesamssasansssssesanssansssnsanas [oesesesansaeeesans 9,508,509 |... ... (2,675,903)
7. Deduct amounts received on disposals . I IR 215,191,957 | 420,054,539
8. Deduct amortization of premium and dEPreCIAtION .............cccccviviviueueuieiieeieietetetet ettt es e esessss s s s s sesesesnannes |oeeeeeeeeaeeeiens 14,943,569 |...ccovvvennne 15,265,133
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueveueuiieeeieeieietesceceee e seesete e sesesss s sessassenans[oeseeeeseneeesenenens (859,003)[.....c.cvvvernnes 189,860
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 33,185,913 [ 78,494,558
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..5,867,430,217 |... ..5,438,894,930
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e I TR 2,048,998 |.....occeveranne 2,676,162
13.  Statement value at end of current period (Line 11 minus Line 12) 5,865,381,219 5,436,218,769
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 52,314,247,616 |.......... 51,426,482,478
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 4,486,978,277 |............ 8,594,188,234
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 67,446,672 |...coeeeenne 60,103,281
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (24,752,425) ... (84,060,645)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ....(136,024,791)|... ....(185,148,198)
6. Deduct consideration for bonds and stocks disposed of . I 3,103,286,421 |............ 7,244 956,205
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 75,473,599 ..o 108,260, 149
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cccuvvieiueueiiiiiieeeeeeieiseeeeseie et sssese s snsssens[ecseesessenacaas (16,884,330).............. (141,382,990)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 13,621,367 |................ 16,428,932
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 1,791,701 |... ... 13,710,741
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceerrrreririririerereeeeseseseeeeenes e 53,500,421,333 |.......... 52,314 ,247,616
12. Deduct total NONAAMItEEA BMOUNES ........c.cuiviieiiieieii ettt ettt b et b ettt es s tetenesnaens [ooemnananansenannas 909,340 |..ooeinee 6,614,149
13. Statement value at end of current period (Line 11 minus Line 12) 53,499,511,993 52,307,633,466
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 29,656,546,489 |.......... 48,642,618,335 |.......... 48,442,821,567 |.....cccveeee. 98,427,527 |......... 29,083,310,184 |.......... 29,656,546,489 |.......... 29,954,770,784 |.......... 28,561,725,905
2. NAIC 2 () ettt h bt et b et ekt bt h et b et bt b st ettt ettt ee ettt et et b s ete e ane [erenerees 20,329,249,063 |................ 608,147,966 |................ 510,403,225 |............. (176,194,776)|.......... 20,598,088,574 |.......... 20,329,249,063 |.......... 20,250,799,028 |.......... 20,612,767,781
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,236,844,347 |....cocnne. 193,496,164 |................ 153,653,196 |......cco.....e. 43,126,840 |............ 1,103,023,327 |............ 1,236,844, 347 |............ 1,319,814,155 |.......... 1,146,527,133
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 1,706,516,491 |................ 184,355,200 |..........c..... 151,123,324 |................ (14,772,133)|............ 1,889,833,417 |.......... 1,706,516,491 |............ 1,724,976,234 |........... 1,809,707,290
5. NAIC B () ittt [ 340,447,030 |.......ccencene. 11,140,598 |.....ccovcvnveee 29,796,233 |................ (33,298,677)|.....cccnv... 282,018,298 |................ 340,447,030 |.ooreeenenene 288,492,718 |................ 301,862,377
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 8,050,340 5,462,729 31,596,746 31,936,245 3,150,854 8,050,340 13,852,568 16,992,931
7. Total Bonds 53,277,653, 760 49,645,220,992 49,319,394,291 (50,774,974) 52,959,424 ,654 53,277,653, 760 53,552,705,487 52,449,583,417
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
NAUC 2 .ottt ettt ettt et et et et et et et e st e s ese e s e s e e s eseeseseeeese s e s e e e be st e Aen e eseneeseseesese et eseesese s esensesenseseneens |ohestetei s ettt et ettt etete [retere et et ettt stenee [reeeten et enees [erere et e e [ttt et et ot [
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, Total Preferred StOCK ..o
15. Total Bonds and Preferred Stock 53,277,653, 760 49,645,220,992 49,319,394,291 (50,774,974) 52,959,424,654 53,277,653, 760 53,552,705,487 52,449,583,417

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 § ..o 1,290,801,824 ; NAIC2 $ .ooocvvcenee 27,895,459 : NAIC3 $

NAIC4 $ e i NAICS § e ; NAICG $..........




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 223,402,422 XXX 219,541,831 126,284 361,807
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 60,621,931 |..ocorene 66,587,825
2. Cost of Short-term iNVESIMENTS ACQUINET ............c.cciiiieieieeeecececec ettt ettt et se e s s s st sesesesessansnsesesesens |eeesenens 138,473,952,841 |......... 102,934,335,808
3. ACCTUAN OF GISCOUNL ...ttt et et eee et sseeeeee e essaesesee e e s esesesee e eseseeeeee e e seseeee e e e e sesesee e s e e seaeseses s ananseseses s snsnsesesesnsanansens [orernnacacisenen 48,283,584 |................. 16,542,284
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.coeieieiereeeeeeeeeeieee et ettt et et e s st s et e s ea e s sas s s et et esessas s s sesesesesssssssssssesesesesnanas |oeesesesesensnensnnes 208,576 oo (30,396)
6. Deduct consideration received 0N ISPOSAS ............c..ccviviueueuiuiiiieeeieieieteseeeeee et sss et tes st s st et sesesessssss s st ssesesesesessassssssesasesens [reneenes 138,359,664,510 |......... 102,956,787,697
7. Deduct amortization OF PrEMIUM .............c.ccueuiuiiieee et tetet et ee ettt ettt s e se s et ss et esebesesesss e s et esesesesessss s esssesesesesesesnssssasesesesesesnns [sesaseseseseseseneneeasnsesnsenns [oeseseseneenennneneeeas 25,893
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiioiererereeeeeeeeeieeeseseseeeesenens [ereeeeeeieeenens 223,402,422 |.........o..... 60,621,931
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 223,402,422 60,621,931
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccuivieivereriiriesisetesesssssesesesssssssesesesassssssssesessssssssesesesassssssesesesassnsns sesssesessssses 144,776,443
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eviiiuiueieieiiieecieteieiees ettt esese st st es et s ssssesese s s sseses et s ssssssesesessssssssesesessssssssesesasns ebesesrstssiesena 7,928,212
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoviuruereriiiiseseseseisssesesesesssassssesese s ssssssesesessssssses et e s sssseses et s s s asses et sss s s seses s s s s s esesesssnansesesesanns seesitatssietasas 21,284,125
SSAP NO. 108 AUJUSEMENES ......eiitiieiitiitiiti bbb bbbt bbb E e E e E 4R e AR E £ £ E £ E £ A E €S E £ E £ E €A E £ E £ AR e E e E £ b e AR €A E €A b e b e e b e e bbbt bbb nr b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteiitieeetete ettt ettt st seses et b et st sesesebe s s st s st ebe s s ss e s e s e b st s e se b et st esses bbbt s ns b et ses s snsebebasanss eattsneetesasnenes 9,610,446
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiieieeeieiiceietete ettt st et et s s e s et et et s s sses et s s sssssesesessssssnses et e s s sssssesesesssssnsesesesens | tatsesesesssnsnes 13,795,705
440 17251 o PP TP PO PP PTPOE

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuiuiueiriiieiieieiisesesesesissse sttt ssssesessssssanaes tsesesesssnsnes 169,803,521
Deduct NONAAMIIEA @SSELS ..........ciiiiiii e bbb s b b e e b e s b e s E e e h e s b e e b e e R e e h e e R e e b e e R e R e R e R R R e R R R e e e s AEeeEeaEeaeeeee e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuieuiiiiiiiieietsiie ettt ettt ettt s bbb essns bbb s sssnsesebesessnns ebebesesneaseees 169,803,521

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Year (LiNE 6, PHOT YEAT).............occueueueuereeeeueeeeeeeseseassesesesessassesesesesssssesesesasssssssesasssssassssassssasanes <easssssesesasa 21,564,250
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccocrueueueviereceeieieeeeesecaes ceeseseeeeeeneeans 6,540,539
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............cccccoveveieieeies covrererereseeeeeeens (579,907)
3.12 Section 1, COlUMN 15, PHIOT YEAN .....c.cvevieeieeeeereretceiieeeeseseievesesssesenes eeeesesessenees (5,618,832) ...cocvie 5,038,926
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS .............cccceeeieeieees cevverererenens (10,802,613)
3,406,506

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date Minus .............cccccceveveieee covverererenens (11,382,519)
3.22 Section 1, COIUMN 17, PHOT YEAN .......cuevevevieieeeeiereteteteseeeeeeseeeeeevesesens eseseesssesees (14,789,025) ......cocvveeneene 3,406,506
Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, Prior YEAr PIUS .......ccecuiiiiiiiiieiiesiee st eies aeeireeie s

3.25 SSAP NO. 108 QAJUSIMENTS ........cocvevetivieiieieeietetetctceee et et teteteassssesess Seeseataesesessetebebes et et aeaease oeaessetebeseneneatasssssebeneteres eesesesesesenens 3,406,506

10 o) o) =TI (I Lo iy o g U TS I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueiieieieieieerereeees e 13,202,351

Less:

4.21 Amount used to adjust basis of hedged Item .............cccccvevviiiieiiiiees e 13,202,351

4.22 AMOUNE FTECOGNIZEM ...ttt ettt niees shesssessbeesreesreesbesassaaeaaes

4.23 SSAP NO. 108 AQJUSIMENLS ........oevvierceieieeeeeeeieteteteteteeeee et et sesesses eeeeseseseeaesesesaeseteseeaeaene tasassessesesens 13,202,351

510 ) o) =TI (g Lo o o g UL I 1= OO

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT YA .........oiuiiiiiiiiete ettt ettt ettt et e e h e e sae e sh e e sheeahe e bt e bt ea bt em bt em et eh et sheeeheeeb e e abeebeen Seneeemeesaeaaesaesneaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrIOT YA .........ooeiiiiiiie ettt e et e eaee s Seeseesaeesaeesaeeaesaesaaeeaa s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeveveeeeeeeeeeeeeeeeeeeeeeesesesesaeeesesesessaesesesessssssesesesesasassssesessananes <eassssssesesasas 28,104,790
Deduct total NONAAMIEA @MOUNLS ..ottt e e et E e E e e h e oo e e e e e oo SR e £ R e £ o e £ R e £ R e e R e SR e SR e e Re £ e e e Rt e R e e e e e e e eeeseeseeeeeseeaee s maeemeeseenseeesseneeneeaeeneenes
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcrueueieieececeeieseeeeectete et eseessaete et esesssaesesesesesssaesesasesssssesesesesssssssesesssssssassesasansssnan 2aesesesesasanas 28,104,790
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM 14...... ettt eeseeseesee e ee s eseesees e e e e £ e84 £8 458282 s et en et enrens | eeseesenscnasens 169,803,522
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.............cc.ouevevccucueueeeeeccceeens eeeeeenenenees 27,524,883
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s sttt esesessss s s sesesesesesennsnsnsnenesnninenenes s 197,328,405
Part D, SECHON 1, COIUMN B ......oeuiueeeereereececeeeceees s ees s ses s as e e e ee e e s e e s es s s e e e e et en s s e eseanes eesessssscnaions 205,433,262
Part D, SECHON 1, COIUMN 7 ...t ee s s es s e e e e s e s s e e e e e e ssessessesseesnssnnnes eeiessenssniinni (8,104,857)
Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiie ettt ettt sbe bt snesnnseeniees e
Fair Value Check
Part A, Section 1, Column 16 197,677,185
Part B, SECHON 1, COIUMN 13 ... oottt ettt et ettt et ettt et ettt et et et et et et et et et et e e e e et e e et e e s e e e eeeeseenee aveeseeressesseaseans (946,560)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ss s s et et et easss s s seseseseseasnnsssnenenenensnenenes e 196,730,625
Part D, SECHON 1, COIUMN G ....uiuieieeeaeieeieece e es s ses s e e s s et s e esetnes eeseesssscnaiens 212,187,290
Part D, SECHON 1, COIUMN 10 ... ceeeeeeseesees s ees s e e eeee e eseee s e s esees s eesee e e e e e e e et e e e s e s s s e s e eseesesetnes eesessssscnaions (15,456,665)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .ottt ettt et sbeesbessbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uuuieuieieiieieeseiseeei et ee bt se e ss et b bbbttt eniee | sosessnsiniinians 30,661,634
Part B, SECHON 1, COIMN 20 ......uuieuieuieieerrseiseisieesseesee e et e st sse s b bbb bbbt bbbttt eniee sosesinsinsinians 14,771,434
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinians 45,433,068
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiicee et esnesnennenens i
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 1,333,071,941 | 757,531,778

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 6,696,400,138 |............ 9,429,635,030

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 13,927,829 | 3,311,869

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS .......c.ceveiieeeeeeeeceiiieee et eteteeeae ettt te s e e s st s et eseses s s st sesesesessasanasssesesesesessssasssssesesesesnanas |oeesesesesensaeeneneaeenaeas YT (584)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 6,948,105,822 |............ 8,857,406, 152

7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,095,294,862 |............ 1,333,071,941
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,095,294,862 1,333,071,941
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
(120) APARTMENT BUILDING .... . | PASADENA 09/30/2023 .......... Various
(127) WAREHOUSE .. PEARL CITY 09/30/2023 . |Various ..
(269) WAREHOUSE .. Vernon ..... ... 09/30/2023 B 1T T P RO/ 8 ) I RO PR RN
(5098) GUARDIAN LUMIERE, LLC .. MEDFORD ... ... 09/30/2023 .. . |Various .. . 143,022
(7024) Cambridge Park Apartments ... . | CAMBRIDGE 09/30/2023 .......... Var ious 114,132
0199999. Acquired by Purchase 24,818 393,656
(5053) GUARDIAN QUINCY, LLC ... ARLINGTON ... 09/30/2023 Various
(5054) GUARDIAN LEDGES, LLC ... .| WEYMOUTH .. ... 09/30/2023 .. . |Various ..
(5065) GUARDIAN PARK PLACE, LLC .... ... [ANNAPOLIS ... 09/30/2023 .......... Various
(5073) GUARDIAN TRYON VILLAGE, LLC .... . | WILMINGTON 09/30/2023 .......... Various
(5081) PIAZZA D'ORO, LLC ....... OCEANSIDE . 09/30/2023 . |Various ..
(5089) SEASONS LYNNWOOD, LLC ..... .[LYNNWOOD ...... ... 09/30/2023 . |Various ..
(7018) Hanover Hoffman Estates, LLC HOFFMAN ESTATES ... ... 09/30/2023 .. . |Various ..
(7020) Hanover South Barrington, LLC . | SOUTH BARRINGTON 09/30/2023 .......... Various

0299999. Acquired by Internal Transfer

2,733,197
0399999 - Totals 24,818 3,126,853
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
(119) APARTMENT BUILDING ........... PASADENA ....evvveiiiniiiinnnns o [0 ...09/30/2023 .. [VArious ......ccoeveeeiiiiiiiiiiiiiiieeees e e e e e e e e [ e 102,966 | oo 102,966 |......... 102,966 |-oooeeeeeeeeeeeees |
(7034) REIGL 1350 Connecticut
Avenue Lender LLC .........cceeennnns WASHINGTON ..ovvvvvveeeeeiieensforniiinnnees OC....coet ...09/30/2023 .. [Various ...........coceoiiiiiiiiiiiiiiiies e 60,182 |...oooeeeeieeeeees oo 60,182 | Lo Lo Lo Lo o, 60,182 |.......... 60,182 [ Lo Lo i e,
0199999. Property Disposed 60, 182 60, 182 60,182 163, 149 102,966 102,966

0399999 - Totals

60, 182

163, 149

102, 966

102,966




[AVE|

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1052369 ... REDONDO BEACH .. .10/01/2019 .. 4,331,078 .. . 133,500,000
1052421 ... WASHINGTON .07/29/2021 .. ..1,467,154 |.. .. 87,800,000
1052438 ... BOULDER ... . 12/30/72021 ..
1052439 ... BOULDER ... . 12/30/2021 .. .
1052444 .... STANTON ... . 06/13/2022 .. . 175,900,000
1052453 ... BAYTOWN ... .06/08/2022 .. .. 72,650,000
1052454 .... BAYTOWN .... . 06/08/2022 .. .. 29,050,000
1052456 . BAYTOWN . . 08/26/2022 .. . 149,600,000
1052484 . PFLUGERVILLE . 07/27/2023 .. .. 65,500,000 . 135,200,000
1052486 . SALISBURY .. . 08/30/2023 .. .. 42,750,000 .. 77,800,000
1052487 ... ARLINGTON .. . 08/30/2023 .. 27,000,000 |... .. 50,500,000
1052488 ... . 08/30/2023 .. 17,400,000 |... .. 27,400,000
1052489 ... . 08/30/2023 .. 16,850,000 |... .. 29,800,000
1052490 .... . 04/13/2023 ..
1052491 ... MARYLAND HEIGHTS . . 08/30/2023 ..
1052492 .... MARYLAND HEIGHTS . .08/30/2023 ..
1052493 .... WILMINGTON . 07/21/2023 .. 42,000,000
1052494 .... JACKSONVILLE ... . 08/24/2023 .. .
1052495 . BOL INGBROOK . 08/31/2023 .. . 187,921,000 .273 650,000
1052496 . TEMPE . . 09/14/2023 .. .. 13,800,000 .. 28,300,000
1052497 . TAMPA . . 09/14/2023 .. .. 20,220,000 .. 38,600,000
1052498 . ORLANDO . I .. coe]s . 09/14/2023 .. . . 27,980,000 |... .. .. 51,800,000
0599999 Mortgages in good standlng Commercial mortgages-all other 507, 121,000 24,629,900 1,684,695,062
0899999. Total Mortgages in good standing 507,121,000 24,629,900 1,684,695,062
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 507,121,000 24,629,900 1,684,695,062

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1062169 ..ovvveieiiiiiiiiieeieeees SAN DIEGO ..vvvvvvvvvvvrrnerersnnnrnnnnninens fovnnnnnnnnnnnnns CAivvviiiiiins Jeveeeees v [, 08/01/2013 .....|...... 07/28/2023 .....|........ B LR O AP T AP PP PP PP PPPPPPIN TTPTTN 13,783,232 |........ 13,783,232 [..vvvveeniiiiiiiies Joveeeiieiiiiiiiiieees Jeviiiiiiiiiiiiiiees
0199999. Mortgages closed by repayment 14,016,523 13,783,232 13,783,232
0028292 ....uvvvnninnniniiiiiiiiinnns ANDERSON ..o [, [ R RN 09/28/2006
0028309 ...oooeeieeeeieeeeeee [LAUREL o el DB [ [ 09/26/2007
1061971 ... LAWRENCEVILLE ...evvvvvvvvvvviiiireeeeeeeens fevvnvvvnvnnnnn Necns s s s 06/27/2005
1051985 .... [0 0 N FOUUPPPRUN o/ UUPPPUPRPPTPR PP N 10/24/2005
1061987 . LAS VEGAS .10/31/2005 ..
1052166 . AURORA . .06/26/2013 ..
1062176 . ARLINGTON 1172172013 ..
1052177 ... SAN DIEGO ... . R O R 12/05/2013

1052185 .. NEW YORK wovveeenvieeeeeiiiieeeeenisiies foviieeeesss e N e e e o 03/21/2014
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1052186 ... FREDERICK ... 03/31/2014 .. 114,334 |. .. 114,334 |...

1052188 ... MINNEAPOLIS . 05/27/2014 ....38,629 |.

1052191 ... MOUNT LAUREL .. 06/30/2014 ...76,853 .

1052193 . .. | SPRINGFIELD . .10/02/2014 ..

1052196 . .. | BOULDER ... ... 1171872014 ..

1052197 . .| SANTA MONICA 11/19/2014 .. .

1052198 .... 12/01/2014 ...300 833 |...

1052203 ... 03/23/2015 .. 258,459 |...

1052206 ... 05/01/2015

1052211 ... 05/29/2015

1052213 ... PORT ST LUCIE . 06/25/2015

1052215 ... BOSTON ... 07/09/2015 .

1052218 ... SEATTLE ... 09/08/2015 ... 100,668 |...

1052220 .... PORTLAND ... 09/26/2023 .. 101,536 |...

1052222 . .. | WASHINGTON .10/28/2015 .. 163,183

1052224 . .. | BOSTON ... .11/05/2015 .. 197,633

1052225 . .| CULVER CITY .. 1171772015 .. 92,425 |. ..92,425

1052226 .... CULVER CITY ... /1772015 oo |oveiiiiiies e [ 2,214 |.... 2,214 ..

1052228 .... LOS ANGELES ... 11/30/2015 335,436 |.... 335 436 |. ... 335,436 |...

1052234 .... 12/22/2015 115,947 |.... 115,947 |. ... 115,947 |...

1052235 ... DELRAY BEACH .. 12/30/2015 .. 68,716 |.... ... 68,716 |...

1052236 .... HERMI TAGE 09/27/2023 121,912 ...

1052237 ... SANTA MONICA .. 04/07/2016 .

1052238 .... MADISON 04/11/2016 ... 620,543 |...

1052245 .... NEW CASTLE .. 04/21/2016 ... 107,242 |...

1052246 . .. | LAKEWOOD . .05/05/2016 .. . 89,861

1052247 . .. | PORTLAND .. .09/27/2023 .. 180,541

1052248 . .. | STATEN ISLAND . 06/06/2016 .. ..62,476

1052249 . .. | NAPLES .... .06/29/2016 .. . 36,076

1052251 . .| SAN DIEGO .09/27/2023 .. 169,638

1052283 ... 08/15/2016 .. 90,168 |...

1052255 ... 08/25/2016

1052257 ... RIVERDALE ... 10/31/2016

1052289 ... MONTEREY . 11/18/2016

1052261 ... BRIGHTON .. 12/13/2016

1052262 .... SAN DIEGO 12/14/2016

1052272 . .. |HIGHLANDS RANCH . ... 03/01/2017 ..

1052279 . .. | CULVER CITY ... 07/26/2017 ..

1052280 . .. |RESTON ... ... 07/26/2017 ..

1052283 . .| BURLINGTON ... 09/07/2017 ..

1052284 . C|KENT ... .. 09/07/2017 ..

1052285 ... MOUNT PROSPECT ... 09/07/2017

1052286 .... AL 5 20 PR RO b SRR (U AR 09/07/2017

1052287 .eveeeeeeeeeeeeeeeennes [MALIBU s e CA e e e e 09/18/2017

1052288 .... TUSCALOOSA 09/28/2017

1052290 .... LOS ANGELES ... 09/29/2017

1052291 ... LOS ANGELES ... 09/29/2017

1052292 .... LOS ANGELES ... 09/29/2017

1052293 .... LOS ANGELES ... 09/29/2017

1052294 . . |LOS ANGELES .09/29/2017 ..

1052295 ... LOS ANGELES ... 09/29/2017
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1062321 ... BURBANK ... 04/05/2018 22,222 ... 22,222 |
1052330 .... NEW YORK . 06/19/2018 .. 26,118 |.... .. 26,118 |.
1062360 ... SAN JOSE .. 08/01/2022
1052363 . .. |NEW YORK . 12/31/72021 ..
1062364 . .. |BOWIE .. .05/28/2019 ..
1052367 . . | ARDMORE .08/21/2019 .. . .
1052368 ... CHARLOTTE ... 08/28/2019 308,769 |.... 308,769 |.
1052371 ... ALEXANDRIA .. 11/06/2019 116,647 |.... 116,647 |.
1062372 ... BUENA PARK .. 12/17/2019 122,410 |.... 122,410 |
1052373 ... NORTHRIDGE .. 12/17/2019 117,513 |.... 117,513 |.
1062374 ... BETHESDA ... 12/18/2019 171,677 |.... 171,677 |.
1052380 .... BOULDER ... 02/28/2020 ....30,380 |.... ....30,380 |.
1062381 ... BOULDER ... 02/28/2020 47,392 ... ....47,392 |.
1052382 ... BOULDER ... 02/28/2020 ....78,364 |.... ....78,364 |.
1062383 . .. | BOULDER .02/28/2020 .. .64,515 |. .64,515 |.
1052389 . .. | SAN JOSE . .08/02/2021 .. 230,913 |. 230,913 |.
1062391 . .| SALISBURY ... .08/30/2021 .. .27,205 |. .27,205 |.
1052392 .... NORTH MYRTLE BEACH 08/30/2021 .. 42,044 ... ....42,044 |.
1062393 .... PENSACOLA ... 08/30/2021 ....35,861 |.... ....35,861 |.
1052394 .... 08/30/2021 ....45,754 |.... ....45,754 |.
1062396 ... 08/30/2021 ... 63,067 |.... ... 63,067 |.
10523% ... 08/30/2021 ....25,969 |.... ....25,969 |.
1062397 ... 08/30/2021 22,259 |.... ... 22,209 |.
1052398 ... FUQUAY-VARINA . 08/30/2021 .. 42,044 ... ....42,044 |.
1062399 .... CHESAPEAKE .. 08/30/2021 ....46,991 |.... ....46,991 |.
1052400 . .. | LANCASTER ... .08/30/2021 .. 45,754 |. 45,754 |.
1052401 . .. |[LITTLE RIVER .. .08/30/2021 .. .33,388 |. .33,388 |.
1052402 . .. | LOCUST GROVE .08/30/2021 .. .37,098 |. .37,098 |.
1062403 . . |LAKE ZURICH .08/30/2021 .. .561,937 |. .51,937 |.
1052404 . .08/30/2021 .. 63,067 |. 63,067 |.
1052405 .... 08/30/2021 ....44.518 |.... ....44,518 |.
1052406 .... 08/30/2021 ....30,915 |.... ....30,915 |.
1052407 ... ALLENTOWN ... 08/30/2021 ....55,647 |.... ....56,647 |.
1052408 .... STUART ... 08/30/2021 ....87,629 |.... ....87,629 |.
1052400 .... FRANKLIN . 08/30/2021 ....34,625 |.... ....34,625 |.
1052411 ... RALEIGH ... 04/07/2021 ...56,639 |.... ...56,639 |.
1062420 . .| WAUNAKEE . .07/28/2021 .. 67,030 |. 67,030 |.
1052445 . FLEMINGTON . 06/07/2022 .. 315,285 |.... .. 315,285 |.
0299999 Mortgages W|th partial repayments 11,544,665 11,544,665 11 544,665
0599999 - Totals 25,561, 188 25,327,897 25,327,897




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of

Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... HANOVER ACQUISTIONS I 1,LLC ..eveeeeiiiiiiee i WILMINGTON . | DE.......... HANOVER ACQUISTIONS I 1,LLC ..evveeeeiiiiieeeiiiiiiiceeeciiis |oiiiiiee s eeeeaene 1270172012 e e e, 9,000 f.ueueeeiiiiiiiiieeeeiiiiiees feeeeiiiiiiie i | 100.000
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 9,000
000000-00-0 ......... Alta Davenport JV LLC Davenport .........cooccieeiieiiiiiiiieeenne Alta Davenport JV LLC ....12/07/2021 ... e e o 7,281,000 |eeeeiiiiieiiieeee s fereeee e 448,141
000000-00-0 ......... GS-INVREG WAYZATA LLC St Louis Park .| GS-INVREG WAYZATA LLC ....09/29/2021 ... .1,009,180 ...702,073 |...
000000-00-0 . ..|Hartley View Partners LLC ... Inman .... Hartley View Partners LLC ..09/15/2023 . 2,337,500 |ueenieeieeieeeeeeeans .. 4,962,500
000000-00-0 .........|Hunter Industrial A OQwner LLC .......cooviiiiiiiiiiiiiiiiiiiiiiiiiiiii Laurens .. .|Hunter Industrial A Owner LLC ........cvvvvvvvevnnvnnnnnnnnnnns ...06/15/2023 ... .... 699,962 .. 17,619,472 |...
2299999. Joint Venture Interests - Real Estate - Affiliated 2,337,500 8,990,232 23,732,186
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 .... .. |Wilmington .... .| 57 Stars ... ...09/23/2015 ... ..., 147,344 ..1,238,111 |...
000000-00-0 . ..|57 Stars Global Opportunity 3 (Guardian) Series 3 . Wilmington . 57 Stars . 03/27/2017 428,094 |.. 2,128,036
000000-00-0 . ..|57 Stars Global Opportunity Fund 3 L.P. Wilmington . 57 Stars . ..04/13/2011 . 244,556 |.. .. 15,707,086
000000-00-0 . ..| Accel-KKR Growth Capital Partners IV LP .....cocooociiiiiiiiiiiiiiinens | eeeiiiens Accel-KKR ... . 12/1472021 . .370,874 |..
000000-00-0 ......... Adams Street Guardian Asia Fund LP .| Adams Street Partners .. . |--..01725/2021 ... ... 728,000
000000-00-0 ......... Advantech Capi tal ..|New Horizon Capital .|....11/20/2015 ...
000000-00-0 ......... Advantech Capital Il LP ... ...[New Horizon Capital .]....03/29/2018 ...
000000-00-0 ......... Affinity Asia Pacific Fund V L.P. .... |Affinity Equity Partners . e 1171772017
000000-00-0 ......... AH Bio Fund 111-Q, L.P. .oovevniinnnns Wilmington . .| Andreessen Horowitz .|....01/13/2020 ... ...300,000 |...
000000-00-0 ......... AH Bio Fund 1V, L.P. ....... Wilmington . .| Andreessen Horowitz |- 1172972021 .. ...227,500 ... 2,437,500 |...
000000-00-0 ......... Alchemy Special Opportunities Fund IV L.P. .| Alchemy Partners ... .|....10/18/2017 ... . 3,136,258 ... 6,082,060 |...
000000-00-0 ......... Amulet Capital Fund II, L.P. ..... Wilmington .... .|Anulet Capital Partners .. ...03/31/2021 ... . ...8,314,606 |...
000000-00-0 . ..|Amulet Capital Fund Il11, L.P. . Wilmington . Amulet Capital Partners 7,232,577 [oeveeiiiiiiiiiiiieieie .. N .. 17,767,423
000000-00-0 . ..| Andreessen Horowitz Fund VIII, L.P. Wilmington . Andreessen Horowitz 127,500 |.. 2,890,000
000000-00-0 . ..| Andreessen Horowitz Fund VI1-Q, L.P. Wilmington . Andreessen Horowitz . ..30,000 |..
000000-00-0 ......... Andreessen Horowitz LSV Fund I11, L.P. . . | Wilmington .... .| Andreessen Horowitz .. ... 1172972021 ...
000000-00-0 ......... Andreessen Horowitz Seed Fund I, L.P. .. Wilmington .... . [Andreessen Horowitz .. . |....07/29/2021 ...
000000-00-0 ......... Beekman Investment Partners |11 Wilmington .... .| Beekman Group . |....12/19/2014 ...
000000-00-0 ......... Black Diamond Capital Opportunity Fund V, L.P. Wilmington . ..|Black Diamond Capital Management ... .|....10/29/2019 ...
000000-00-0 ......... Boldstart Fund VI, L.P. ..oooociiiiiiiiiieee .|BOLDstart Ventures o|e--n 1072272021 ...
000000-00-0 ......... Brightstar Capital Partners Fund |1, L.P. Wilmington .... .|Brightstar Capital Partners ... .|....02/01/2021 ...
000000-00-0 ......... Brynwood Partners IX L.P. ..cceovveeneennnnes Wilmington .... .[Brynwood Partners .|....07/31/2023 ... ... 4,651,364 |...
000000-00-0 Brynwood Partners VII ... . |Wilmington .... .[Brynwood Partners .... ...09/23/2013 ...
000000-00-0 . ..|Brynwood Partners VIII . Wilmington . Brynwood Par tners 12/15/2017
000000-00-0 . ..|CapStreet 1V, L.P Wilmington . CapStreet Group . 12/15/2013 ..
000000-00-0 . ..|Capstreet V, L.P. .. Wilmington . CapStreet Group . 06/20/2019 . 3,217,066 |..
000000-00-0 . ..| CCMP Capital Investors I11, L.P. Wilmington . CCMP Capital .. ..06/20/2013 ... 1,254 ).
000000-00-0 . OOV FUND 1 LP e | e China Creation Ventures ..09/22/2020 ... .196,887 |..
000000-00-0 ......... Centerbridge Capital Partners Il ... Wilmington . .|Centerbridge Partners . )....12/22/2010 ...
000000-00-0 ......... Centre Lane Partners IV, L.P. .... Wilmington .... .|Centre Lane Partners ... .|....01/22/2016 ...
000000-00-0 ......... Centre Lane Partners V, L.P. ..... Wilmington .... .|Centre Lane Partners ... .|....10/31/2018 ...
000000-00-0 ......... Chequers Capital XVIII S.L.P. . .| Chequers Capi tal o |----09/30/2023 ... ... 3,815,985 |... . .
000000-00-0 ......... CIVC Partners Fund VI, LP . | Wilmington . .|CIVC Partners .... +|[---.09/14/2020 ... .. 94171 ... 4,525,138 |...
000000-00-0 CNK Fund IV, L.P. ........ Wilmington .... .| Andreessen Horowitz .. ....02/17/2022 ... ... 130,000 .. 1,982,500 |...
000000-00-0 . ..|ONK Seed Fund I, L.P. Wilmington . Andreessen Horowitz ..02/17/2022 . .. 35,000 |.. 1,120,000
000000-00-0 . ..|Columbia Capital Equity Partners VII, L.P. Wilmington . Columbia Capital ... ..06/13/2018 . . 1,153,162 |.. 3,072,094
000000-00-0 . ..|Core Industrial Partners Fund II, LP . Wilmington . CORE Industrial Partners . 01/13/2021 . 2,866,716 |.. 7,699,328
000000-00-0 . ..|CRV Select Fund I, LP ... Wilmington . 05/04/2021 ..30,000 [..
000000-00-0 . ..|CRV Select Fund II, LP . Wilmington . ..01/06/2022 123,750 |..
000000-00-0 ......... CRV XIX, LP ... [Wilmington .... e s eeeeeees [2..01/06/2022 ... ... 495,000
000000-00-0 ......... Energy Spectrum VITT LP .vvvviiiiiiiiiiiiiiiiiiiicee e Wilmington ....oooooevieinenneiiiiiinneneenie |ooenn DEae. . [ Energy Spectrum Capital .oooovvccveeieiiiiiiniiiniiiiiiiiiiiiies foviiiiiens ceeeens L A1/01/2018 e i [ 862,534 |....cvviiiiiiiiiiiiiiiis [ 14,529,815




1'€03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Equistone Partners Europe Fund VI, L.P. .. ..|Equistone Partners Europe ... ....02/01/2018 ... ....681,657 .. 3,508,964 |... ...0.450
000000-00-0 . ..|Felicis Ventures IX, L.P. Wilmington . Felicis Ventures ..01/25/2023 . .455,000 |.. 3,250,000 0.430
000000-00-0 . FirstMark Capital IV, L.P. Wilmington . FirstMark Capital . ..05/20/2016 . . 165,000 |.. 1,255,000 4.000
000000-00-0 ......... FirstMark Capital OF IV, L.P Wilmington .... ..|FirstMark Capital .... . |--..03/03/2022 ... ....105,000 6,995,134 |... ... 1.400
000000-00-0 ......... FirstMark Capital V, L.P. Wi Imington .... ..|FirstMark Capital .... . |---.09/27/2019 ... ... 140,000 ...3,177,632 |... ...1.840
000000-00-0 ......... Five Elms Fund V, LP Wilmington .... .|Five Elms Capital .... . |-...06/08/2021 ... ....780,848 .. 14,632,259 |... ... 3.850
000000-00-0 ......... Foundation Capital IX, L.P. ......... Wilmington .... .|Foundation Capital . |-...08/17/2018 ... ....271,037 1,754,245 |... ... 2.850
000000-00-0 ......... Foundry Venture Capital 2010, L.P. Wilmington .... .|Foundry Group .|....08/15/2010 ... .. 140,625 ...9.700
000000-00-0 ......... Fulcrum Growth Fund V, LLC Wilmington .... .|Fulcrum Equity Partners .. .|....09/30/2023 ... ... 1,175,000 |...
000000-00-0 ......... Genstar Capital Partners IX, L.P. Wilmington .... .|Genstar Capital .|....01/28/2019 ...
000000-00-0 ......... Genstar Capital Partners VII, L.P. Wilmington .... .|Genstar Capital .... ....07/02/2015 ...
000000-00-0 . ..|Genstar Capital Partners VIII ....... Wilmington . Genstar Capital .... ..03/23/2017 .
000000-00-0 . ..|Global Infrastructure Partners Il A/B . Wilmington . Global Infrastructure Partners .. ..07/08/2016 .
000000-00-0 . ..|Global Infrastructure Partners IV, L.P. Wilmington . Global Infrastructure Partners ..05/01/2019 .
000000-00-0 ......... GrandBanks Capital Ventures Il Wilmington .... .| GrandBanks Capital . |....05/10/2008 ... .. 102,375
000000-00-0 ......... Green Equity Investors IX, L.P. .... Wilmington .... .|Leonard Green & Partners .... .|....08/31/2023 ...
000000-00-0 ......... Green Equity Investors VI, L.P. . Wilmington .... .|Leonard Green & Partners .... L |....12/15/2011 ... .... 954,382
000000-00-0 ......... Green Equity Investors VII, L.P. & Side VII ... Wilmington .... ..|Leonard Green & Partners .... .|....02/29/2016 ... . 1,650,182
000000-00-0 ......... GSO Capital Opportunities Fund |11 Wi Imington .... ..|Blackstone Credit . |--..06/17/2016 ... .... 137,819
000000-00-0 ......... GSO Energy Select Opportunities Fund |1 LP .. Wilmington .... .[Blackstone Credit . .|....11/09/2018 ... .... 151,612
000000-00-0 ......... GTCR Fund XI1 Wilmington .... . |--..08/29/2017 ... ....230,300
000000-00-0 GTCR Fund XIII, LP . | Wilmington .... ...10/21/2020 ... ....202,500
000000-00-0 . ..| GTCR Strategic Growth Fund I, L.P. Wilmington . . 1,226,000 |..
000000-00-0 . ..|Harbourvest Guardian Co-Investment Fund L.P. .. Wilmington . HarbourVest Partners . 1,125,000 |.. .. 13,862,682
000000-00-0 . ..|HarbourVest Guardian Co-lInvestment Fund L.P. - Tranche 3 . Wilmington . HarbourVest Partners . 8,222,500 |.. 108,680,000
000000-00-0 . ..|Harvest Fund IX, L.P. Wilmington . Harvest Partners ... . 2,060,328 |.. .. 16,003,255
000000-00-0 . High Street Real Estate Fund VII Wilmington . High Street Real Estate Fund VII, GP . . C2,113,402 oo [
000000-00-0 ......... High Street Value Fund I, L.P. ... Wilmington .... .|High Street Value Fund I, G.P. ........... . |-...06/26/2023 ... ... 5,188,235
000000-00-0 ......... HPS Mezzanine Partners |I1, L.P. .ccoevninnnnnnns . [Wilmington .... .|HPS Investment Partners .. .|....07/11/2016 ... ....192,087
000000-00-0 ......... HPS Special Situations Opportunity Fund II, L.P. Wilmington .... ..|HPS Investment Partners .. .|....09/06/2022 ... 15,063, 560
000000-00-0 ......... HSREF VI1 Venture LLC Wilmington .... .|High Street Real Estate Fund VII, GP ... ....03/01/2023 ... 17,647,059
000000-00-0 ......... Huron Fund IV, L.P .... . |Wilmington .... .[Huron Capital ... 12/14/2012 ...
000000-00-0 Investindustrial VII L.P. ..ooooooiiiniinns .| Investindustrial ... ...03/26/2019 ... . 1,722,422 .. 6,787,437 |...
000000-00-0 . ..| 150 Global Infrastructure Fund I1, L.P. Wilmington . | Squared Capital .. 06/27/2017 .952,137 |.. 3,349,198
000000-00-0 . ..| Jade Equity Investors, L.P. Wilmington . Leonard Green & Partners . 10/03/2019 375,677 |.. 2,749,368
000000-00-0 . Kinderhook Capital Fund V, L.P. Wilmington . Kinderhook Industries .. 06/03/2016 .266,667 |.. 3,830,402
000000-00-0 . ..|Kinderhook Capital Fund VII, L.P. Wilmington . Kinderhook Industries .. 10/19/2021 ..2,043,424 |.. .. 11,375,985
000000-00-0 . ..|Levine Leichtman Capital Partners V, L.P. Wilmington . Levine Leichtman Capital Partners . ..03/22/2013 . 41,49 |.. 3,321,681
000000-00-0 ......... Lime Rock Partners VIII, L.P. ....ccooeeeinnies .{Lime Rock Partners o |---.10/31/2018 ... ....351,356 .3,059,455 |...
000000-00-0 ......... Lovel | Minnick Equity Partners IV, L.P. .. Wilmington .... .[Lovell Minnick Partners .|....10/28/2014 ... ... 132,553 1,781,803 |...
000000-00-0 ......... Lovel |l Minnick Equity Partners V, LP Wilmington .... .|Lovell Minnick Partners .|....11/16/2018 ... . 2,287,459 ... 4,670,741 |...
000000-00-0 ......... Meritech Capital Partners VII, L.P. .. . [Wilmington .... .[Meritech Capital Partners ... .|....05/05/2020 ... ....687,500 ... 4,400,000 |...
000000-00-0 ......... Meritech Franchise Fund L.P. ........... . |Wilmington .... ..|Meritech Capital Partners ... .|....05/06/2021 ... ....110,000 ... 2,820,000 |...
000000-00-0 ......... MSouth Equity Partners IV, L.P. ....... . |Wilmington .... . [MSouth Equity Partners . .|....02/28/2018 ... . 2,422,787 ... 1,821,050 |...
000000-00-0 ......... Opus Capital Venture Partners VI, LP . Wilmington .... .|Opus Capital .|....05/06/2010 ... ....251,896 ... 3,746,746 |...
000000-00-0 ......... Platte River Equity IV, L.P. .. Wilmington .... .|Platte River Equity .. ....06/16/2017 ... . 1,000,096 .. 7,457,697 |...
000000-00-0 . ..| QED Fund VII, LP ...... Wilmington . QED Investors . ..07/29/2021 . .274,171 |.. 2,137,375
000000-00-0 ......... QED Growth Fund, LP .. WiImington .... .| QED Investors . ...08/12/2021 ... ....680,220 ...968,743 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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000000-00-0 ......... Radical Ventures II1, L.P. .. Wi Imington .... .|Radical Ventures ... ....08/31/2023 ... ...875,728 |... ... 3,874,272 |...
000000-00-0 . ..|Redpoint Ventures IX, L.P. Wilmington . Redpoint Ventures ..04/18/2022 . .104,712 |.. 1,250,000
000000-00-0 . L[ Redvien Capital .......ocooiiiiiiiiiiiiiiie e | e Redview Capital .... ..11/20/2015 . . 135,040 |.. 1,296,764
000000-00-0 ......... STG Allegro, L.P. .. . ..| Symphony Technology Group ... .|....06/16/2021 ... . 1,431,979
000000-00-0 ......... Stork SPV, L.P. oo Wi Imington .... .|Anulet Capital Partners .. fe01706/2022 .. | e [ | 8,504
000000-00-0 ......... Sumeru Equity Partners IV, L.P. . Wilmington .... .| Sumeru Equity Partners .... .|....01/18/2022 ... . 2,110,896
000000-00-0 ......... Sverica Capital Partners VI-A LP Wilmington .... .|Sverica Capital .|....09/30/2023 ... .
000000-00-0 ......... Thompson Street Capital Partners IV, L.P. Wilmington .... .| Thompson Street Capital Partners .. .|....12/08/2015 ... ... 1,873,953 |[...
000000-00-0 ......... Thompson Street Capital Partners V, L.P. . Wilmington .... .| Thompson Street Capital Partners .. . |....04/02/2018 ... .. 3,582,330 |...
000000-00-0 ......... Thompson Street Capital VI, L.P. ......... . |Wilmington .... ..| Thompson Street Capital Partners .. .|....04/20/2021 ... ....161,368
000000-00-0 ......... Trident IX, L.P. ... Wilmington . .| Stone Point Capital ...12/06/2021 ... ....550,951
000000-00-0 . L Trident VI, LLPo e | e Stone Point Capi tal .. 36,719 |..
000000-00-0 . ..|Trivest Discovery Fund II, L.P. Wilmington . Trivest Partners 466,739 |..
000000-00-0 . ..|Trivest Fund VI, L.P. .. Wilmington . Trivest Partners . .395,368 |..
000000-00-0 ......... Trivest Fund VII, L.P. . Wi Imington .... .| Trivest Partners ... o |---.07/31/2023 ... 1,237,411 |...
000000-00-0 ......... TSG6, L.P .... Wilmington .... .| TSG Consumer Partners ... 1171572011 L
000000-00-0 ......... TSG7 L.P. A . Wilmington .... .| TSG Consumer Partners o |--- 1172072015 ...
000000-00-0 ......... 1867, L.P. B Wilmington .... .| TSG Consumer Partners .|....11/20/2015 ...
000000-00-0 ......... TSG8 L.P. .... Wi Imington .... .| TSG Consumer Partners o |---.10/25/2018 ...
000000-00-0 ......... Upfront V, L.P. coriiiiiiiiiiieciens Wilmington .... .[Upfront Ventures ... ... 12/23/2014 ... . .
000000-00-0 ......... venBio Global Strategic Fund I11, Wilmington .... .| venBio Partners .... o |---- 1271872019 ... ... 354,101 L 1,120,424 ...
000000-00-0 ......... Windrose Health Investors VI, L.P. toiiiiiiiiiiiiiiiiiniiiiniiiiiainnns Wilmington WindRose Health Investors .......occeevievniiinniiiniiiinnenins foeneiins vevvnnnes ..03/02/2022 . feeii e [ e 1,549,559 [.oivveiiiniiiiiiiiiiiiiiiiee o 10,611,268
2599999. Joint Venture Interests - Other - Unaffiliated 21,093,839 106,051,778 817,689,840
000000-00-0 ......... CREA Corporate Tax Credit Fund 85, LP .. Wilmington .... ..|CREA Corporate Tax Credit Fund 85, LP .. .|....06/21/2021 ... ... 1,743,671
000000-00-0 ......... R4 Housing Partners XVI LP Wi Imington .... ..|R4 Housing Partners XVI LP . |--..07/0172021 ... ... 6,486,623
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP .. Wilmington .... ..|CREA Corporate Tax Credit Fund 91, LP .. .|....06/01/2022 ...
000000-00-0 .........|Al liant Tax Credit Fund 117, LP ... |Wilmington .... .|Alliant Tax Credit Fund 117, LP ...06/23/2023 ...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000-00-0 ......... Core Senior Lending Fund 11 Feeder, L.P. - Equity Tranche ........... Wi Imington HPS Investment Partners 1...08/30/2022 ... feeeeees e s [ 11,928,576 |- [eieeeeeiee 167,368,434 |................ 15.000
000000-00-0 ......... Credit Value Fund VII Feeder, L.P. - Equity Tranche ........cccocevnns Wilmington .... .[HPS Investment Partners .. .|....06/01/2022 ... .... 2,607,924 ... 8,124,740 |...
000000-00-0 .........|HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche |Wilmington . .|HPS Investment Partners .. ...02/24/2022 ... ... 11,379,030 . 140,655,651 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliate 25,915,530 316, 148,825 XXX
000000-00-0 ......... Advantage Capital Solar Partners IV, LLC ..c.ovvernvveenieinieiineannnns Wilmington Advantage Capital Solar Partners IV, LLC ..ccvvveeivevnneens Joeveneenns ceeeeees fenn .08/26/2021 ... |oeeeenn eeeiin e [ LI O KPR
000000-00-0 ......... RG Badger Solar, LLC . Wilmington .... ..|RG Badger Solar, LLC . . |-...08/3172022 ... ... 8,843,454
000000-00-0 ......... MG Shad, LLC Wi Imington ... .|MG Shad, LLC ...08/31/2022 ... .... 3,921,385
5899999. Any Other Class of Assets - Unaffiliated 13,908,724
6099999. Total - Unaffiliated 21,093,839 160,584, 068 1,133,838, 665 XXX
6199999. Total - Affiliated 2,337,500 8,999,232 23,732,186 XXX
6299999 - Totals 23,431,339 169,583, 300 1,157,570,851 XXX
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000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC ...ceeeunvieeennnn Wilmingotn ....oooovvniiiieiiiniinns Joenennnns DE......... CAPITAL DISTRIBUTION ....evevvennnnaannnes ...08/16/2018 ...]....09/30/2023 ...|....... 154,190 [oieeonniiies oo oo o fo e [ 154,190 |....... 154,190 [oieiinniiies oo oo |
2299999. Joint Venture Interests - Real Estate - Affiliated 154,190 154,190 154,190
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... SEries 2 vivvvveeiiiiiiiiiie e Wilmington ...oooovvvnniiiiiiiiinns fvvennnns DE......... CAPITAL DISTRIBUTION ....ovvvvvennniienns ...09/23/2015 ...]....09/30/2023 ...|.... 1,821,413 [...oooirmiiiins | oo s [ e [ 1,821,413 [.... 1,821,413 | [ o v
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... Series 3 .iviiveiiiiiiiii e Wilmington CAPITAL DISTRIBUTION ....03/27/2017 ...|....00/12/2023 ... c.uuen 36,523 [oooiiiiiiiiiiins i foe e [ e [0 36,528 [ 36,523 [ e [ e
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. ..... [Wilmington . .... | CAPITAL DISTRIBUTION ...04/13/2011 ...]....09/29/2023 ...|.
000000-00-0 ..... Advantech Capital ........ccoeeviiviiinniininennnn | veee . | CAPITAL DISTRIBUTION .. .09/19/2023 ..
000000-00-0 ..... Advantech Capital 11 LP ... .| CAPITAL DISTRIBUTION .. .09/30/2023 ..
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. . | CAPITAL DISTRIBUTION .. .09/30/2023 .. A
000000-00-0 ..... ASF VII Infrastructure L.P. ... .| CAPITAL DISTRIBUTION .. .09/30/2023 .. . 142,494 .. 142,494 |.
000000-00-0 ..... Battery Ventures XI Side Fund, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .09/30/2023 .. .. 31,346 31,346 |.
000000-00-0 ..... Battery Ventures XI, L.P. ...... Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. .. 64,302 64,302 |.
000000-00-0 ..... Beekman Investment Partners 111 . Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/12/2023 .. .226,760 ..226,760 |.
000000-00-0 ..... Beekman Investment Partners IV, LP ... .. |Wilmington .... .| CAPITAL DISTRIBUTION ...04/16/2018 ...|....09/30/2023 ...|...... 842,353 [ooeeiiiiiiiies e oo e e e e 642,353 |....... 642,353 |...
Black Diamond Capital Opportunity Fund V,
000000-00-0 ..... L P s Wilmington .... ....|CAPITAL DISTRIBUTION ....10/29/2019 ...|....09/30/2023 ...|.... 1,864,987 |... . |... 1,864,987 |.... 1,864,987 |...
000000-00-0 ..... Brightstar Capital Partners Fund Il, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. ..02/01/2021 . .09/30/2023 .. .830,706 .......830,706 |.......830,706
000000-00-0 ..... Brynwood Partners IX L.P. ..oooeiiiiveininines Wilmington .... .... | CAPITAL DISTRIBUTION ....02/07/2023 ...|....09/13/2023 ...|. ,192,793 |... 1,192,793 |.... 1,192,793 |...
000000-00-0 ..... Brynwood Partners VIII . Wilmington .... ....| CAPITAL DISTRIBUTION ...12/15/2017 ... |....09/01/2023 ...]....... 278,317 [cooiiiiiininnns Joeviiniiiiiinn oo i [ e [ 278,317 278,317
000000-00-0 ..... Capstreet V, L.P. ....... Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. .. 21,873 21,873
000000-00-0 ..... CCMP Capital Investors IIl, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/30/2023 .. . 339,992 . A 339,992
000000-00-0 ..... Centerbridge Capital Partners II ... . [Wilmington .... .| CAPITAL DISTRIBUTION ...12/22/2010 ...|....09/30/2023 ... |eeuuu i 135,747 [oooeeeeeiiiiies e foeeeeeee e e e [ 185,747 135,747 |...
Davidson Kempner Long-Term Distressed
000000-00-0 ..... Opportunities Fund V, L.P. Wilmington .... .... | CAPITAL DISTRIBUTION ...08/20/2019 ...|....09/30/2023 ... |eeuui 834,265 [oooeiiiiiiiiis e e e o e s 434,265 |....... 434,265 |...
000000-00-0 ..... Energy Spectrum VIII LP ... Wilmington . .| CAPITAL DISTRIBUTION .. .09/29/2023 .. .214,087 ..214,087 |. 214,087
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. .306,080 ..306,080 |....... 306,080
000000-00-0 ..... Felicis Ventures V LP ........... Wilmington . .| CAPITAL DISTRIBUTION .. .09/28/2023 .. ,343,077 .. 1,343,077 |.... 1,343,077
000000-00-0 ..... Foundation Capital VIII, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .08/07/2023 .. 5436 [ e e e [ [ e 5,436 |. .
000000-00-0 ..... Foundry Group Select Fund, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .07/31/2023 .. . 703,920 ..703,920 |.
000000-00-0 ..... Foundry Venture Capital 2013, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/29/2023 .. . 282,214 . 282,214
000000-00-0 ..... Genstar Capital Partners IX, L.P. .... . [Wilmington . .| CAPITAL DISTRIBUTION .. .09/08/2023 .. .400,761 .400,761
000000-00-0 ..... Global Infrastructure Partners I11 A/B . [Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. . 335,668 335,668
000000-00-0 ..... GrandBanks Capital Ventures Il .. Wilmington . .| CAPITAL DISTRIBUTION .. . .08/22/2023 .. 27,3382
000000-00-0 ..... Green Equity Investors VI, L.P. . ... |Wilmington .... .| CAPITAL DISTRIBUTION ...12/15/2011 ... ]....09/30/2028 ... |eeuuuen 28,735 [oeeiiiiiiees e oo e [ e [ 28,735
Green Equity Investors VII, L.P. & Side VII
000000-00-0 ..... Wilmington .... .... | CAPITAL DISTRIBUTION ....02/29/2016 ...|....09/14/2023 ...|.... 1,743,966 |... .... 1,743,966
000000-00-0 ..... Green Equity Investors VIII, L.P. . Wilmington .... ....| CAPITAL DISTRIBUTION ....10/03/2019 ...]....09/30/2023 ... |ceeuuen 84,735 [oooiiiiiiiiiiins i [ e [ e [ 64,735
000000-00-0 ..... GSO Capital Opportunities Fund Il ........... Wilmington .... .... | CAPITAL DISTRIBUTION ...06/17/2016 ...|....09/18/2023 ... |eeuuuen 20,727 [eoeeeeieiiiiies Jemmneeeeeenn [ e e e [ 20,727 B
000000-00-0 ..... GSO Energy Select Opportunities Fund I LP . [Wilmington . .| CAPITAL DISTRIBUTION .. .09/20/2023 .. 1,720,145 .. 1,720,145 |.... 1,720,145
000000-00-0 ..... Harvest Fund IX, L.P. ..cceereenee ... |Wilmington . .| CAPITAL DISTRIBUTION .. .09/08/2023 .. . 187,139 ....... 187,139 |....... 187,139
000000-00-0 ..... HPS Mezzanine Partners |11, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. 1,062,990 .. 1,062,990 |.... 1,062,990
000000-00-0 ..... Huron Fund 1V, L.P . Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2023 .. .. 88,770 . 88,770
000000-00-0 ..... Investindustrial VII L.P. N IR, .| CAPITAL DISTRIBUTION .. .09/30/2023 .. 177,223 177,223
000000-00-0 ..... 1SQ Global Infrastructure Fund I1, L.P. .| Wilmington . .| CAPITAL DISTRIBUTION .. .09/15/2023 .. 101,676 ...101,676
000000-00-0 ..... Kinderhook Capital Fund V, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .09/07/2023 .. 2,264,361 2,264,361
000000-00-0 ..... Lime Rock Partners VIII, L.P. wcoovriiiiiiees | veviees .| CAPITAL DISTRIBUTION .. .09/19/2023 .. . 303,231 .. 303,231 |....... 303,231
000000-00-0 ..... Meritech Capital Partners VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .09/11/2023 .. . 136,075 .. 136,075 |. 136,075 I
000000-00-0 ..... PIMCO BRAVO Fund, LP . [Wilmington .... ....|CAPITAL DISTRIBUTION ....11/14/2011 ...|....08/31/2023 ... eeuuues 2,600 [ooeieeenn 2,600 |oeeeeneeeeennnn oo e [ 2,800 | e [ VU S (2,600)f........ (2,600)|...
000000-00-0 ..... Platte River Equity IV, L.P. ..... . [Wilmington .... ....| CAPITAL DISTRIBUTION ....06/15/2017 ...|....07/07/2023 ...|.... 1,525,240 |... e |eee. 1,525,240 |.... 1,525,240 |... . O ..
000000-00-0 ..... Primus Capital Fund VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. ..06/22/2017 . .09/18/2023 .. 1,873,040 . |-... 1,873,040 [.... 1,873,040
000000-00-0 ..... Radical Ventures I, L.P. ....... Wilmington .... ....| CAPITAL DISTRIBUTION ....07/31/2023 ...]....09/30/2023 ... |ceeuues (31, 781)[ciiiiniiins i [ s [ e [ (31,781)f....... (31,781)[...
000000-00-0 ..... Redview Capital .. . ... |CAPITAL DISTRIBUTION ....11/20/2015 ...|....09/19/2023 ...|....... 477,027 |...
000000-00-0 ..... Stork SPV, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. ..01/06/2022 . .07/07/2023 .. 2,474
000000-00-0 ..... SVB Capital Preferred Return Fund, LP ....... Wilmington ... .| CAPITAL DISTRIBUTION ...09/16/2009 ...|....07/18/2023 ...J....... 928,800 |...
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000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington . .... | CAPITAL DISTRIBUTION ...12/08/2015 ...|....09/14/2023 ...|........ 33,734 |... JUT PO 33,734 |........ 33,734
000000-00-0 ..... Trident VI, L.P. oo | eereies . | CAPITAL DISTRIBUTION .. .09/06/2023 .. 1,508,227 . |.... 1,508,227 |.... 1,508,227
000000-00-0 ..... Trivest Fund VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .09/08/2023 .. 1,032,619 . |... 1,032,619 |.... 1,032,619
000000-00-0 ..... TSG7, L.P. B .. Wilmington . .| CAPITAL DISTRIBUTION .. .08/25/2023 .. . 163,878 . ... 163,878
000000-00-0 ..... TSG8 L.P. ... Wilmington . .| CAPITAL DISTRIBUTION .. .08/31/2023 .. .484,886 484,886
000000-00-0 ..... Upfront V, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .07/13/2023 .. . 124,733 124,733
000000-00-0 ..... Warburg Pincus Energy Wilmington . .| CAPITAL DISTRIBUTION .. .08/24/2023 .. .816,000 816,000
000000-00-0 ..... Warburg Pincus Private Equity , L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .08/18/2023 .. . 855,600 855,600
000000-00-0 ..... Warburg, Pincus Private Equity XI, LP Wilmington . .| CAPITAL DISTRIBUTION .. .09/19/2023 .. . 965,305 965,305
000000-00-0 ..... Windrose Health Investors VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . . .09/30/2023 .. . 146,428 146,428 I
000000-00-0 ..... Var ious ... [Wilmington .... .|Prior Period Adjustment . ...09/30/2023 ...J....09/30/2023 ...|. eeeennnnneernnn fennereeennnnnnes Jerennnnenerennn fonneeerennnnees Joernnnnneeernnnn fonreeeeenninnnes Jeennnneeeee 198 [iiiiiiis 198 |. L. 198 ... .. 198 |...
2599999. Joint Venture Interests - Other - Unaffiliated 31,341,206 338,804 (2,402) (2,402)
000000-00-0 ..... Blue Earth Solar 2017, LLC Wilmington .... ....|Blue Earth Solar 2017, LLC ...10/26/2017 ...]....09/30/2023 ... | eeuuun 78,331 [eenieiiiiiiies Joeemnnieeeeeenn feeeeeeeeeiees e feeeeeeeces e [ 78,331 | 78,331 U
000000-00-0 ..... Conway RG Solar, LLC . . |Wilmington . .| Conway RG Solar, LLC .. .09/30/2023 .. .. 18,676
000000-00-0 ..... RG Plymouth Solar LLC . . [Wilmington . .|RG Plymouth Solar LLC .. .09/30/2023 .. . 123,755
000000-00-0 ..... USB RETC Fund 2018-11, LLC Wilmington . .|USB RETC Fund 2018-11, LLC .09/30/2023 .. 110,919
000000-00-0 ..... USB RETC 2018-10, LLC .. Wilmington . .|USB RETC 2018-10, LLC ... .09/30/2023 .. . 209,669
000000-00-0 ..... RG Redlands Solar, LLC . Wilmington . .|RG Redlands Solar, LLC .09/30/2023 .. .. 23,877
000000-00-0 ..... RG Waseca Solar LLC ..... Wilmington . .|RG Waseca Solar LLC ... . .09/30/2023 .. .. 96,947
000000-00-0 ..... RG Worchester Solar, LLC . Wilmington . .|RG Worchester Solar, LLC .. . |....10709/2018 . .09/30/2023 ..
000000-00-0 ..... RBC Skyhigh Sun Holding Company, LLC . Wilmington .... .| RBC Skyhigh Sun Holding Company, LLC ... [....10/15/2018 ...|....09/30/2023 ...|.
Advantage Capital Solar Partners |1, LLC
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... ....10/29/2018 ...|....09/30/2023 ...|....... 110,058 |... 110,058 |...
000000-00-0 ..... Fayetteville RG Solar, LLC .. .. |Wilmington . .|Fayetteville RG Solar, LLC ..11/05/2018 . .09/30/2023 .. .. 81,815 . 81,815
000000-00-0 ..... MPC 2019 Energy Fund |, LLC .. |Wilmington .... ... |MPC 2019 Energy Fund I, LLC .. ....04/24/2019 ...|....09/30/2023 ...|....... 321,468 |... 321,468 |...
000000-00-0 ..... USB RETC Fund 2019-1, LLC . |Wilmington .... ....|USB RETC Fund 2019-1, LLC ....04/25/2019 ...|....09/30/2023 ...|.......607,604 |... 607,604 |...
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .| RBC-VSF 26 Holding Company, LLC ..06/03/2019 . .09/30/2023 .. . 219,755 219,755
000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .|RG Roanoke Solar, LLC . ....06/27/2019 . .09/30/2023 .. .. 77,058 . 77,058
000000-00-0 ..... MG Clackamas, LLC .. [Wilmington .... ... | MG Clackamas, LLC ....07/26/2019 ...|....09/30/2023 ...|....... 370,508 |... 370,508 |...
000000-00-0 ..... RG Nittany Solar, LLC . [Wilmington .... ....|RG Nittany Solar, LLC ....08/28/2019 ...]....09/30/2023 ...|....... 335,412 |... 335,412 |...
000000-00-0 ..... USB RETC Fund 2019-5, LLC Wilmington . .|USB RETC Fund 2019-5, LLC . ..11/04/2019 . .09/30/2023 .. . 222,745 222,745
000000-00-0 ..... RBC-Fern Holding Company, LLC . Wilmington . .|RBC-Fern Holding Company, LLC ..12/18/2019 . .09/30/2023 .. . 143,642 143,642
000000-00-0 ..... MG Gas City, LLC ...... Wilmington . .[MG Gas City, LLC ....... ....04/13/2020 . .09/30/2023 .. 412,012 412,012
000000-00-0 ..... RG Mankato Sotar, LLC .. Wilmington . .|RG Mankato Sotar, LLC . ....04/15/2020 . .09/30/2023 .. .. 95,868 . 95,868
000000-00-0 ..... USB RETC Fund 2021-3, LLC ( Wilmington . .|USB RETC Fund 2021-3, LLC ( ....03/26/2021 . .09/30/2023 .. . 145,323 145,323
000000-00-0 ..... MG Dancing Feather, LLC. .... Wilmington . .[MG Dancing Feather, LLC. ... ..04/15/2021 . .09/30/2023 .. . 326,909 326,909
000000-00-0 ..... RG Haberdasher Solar, LLC ... . [Wilmington .... .|RG Haberdasher Solar, LLC . veee |----04/15/2021 ... [....00/30/2023 ... |...eeiii 73,950 |oeernnniiiiiinn [ e e e [ | 73,950 . 73,950
Advantage Capital Solar Partners IV, LLC
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington .... N RN IO .08/26/2021 ...|....09/30/2023 ...|....... 327,340 |... P AU 327,340 |....... 327,340 |...
000000-00-0 ..... USB RETC Fund 2022-6, Llc (LGS VI) . ... |Wilmington . .| USB RETC Fund 2022-6, Llc (LGS VI) ..01/28/2022 . .09/30/2023 .. 111,329 . ..111,329 | 111,329
000000-00-0 ..... MG Hoosier Clowns, LLC .. |Wilmington .... . [MG Hoosier Clowns, LLC ....oevvvvvnnnnnnnes ....01/28/2022 ...|....09/30/2023 ...J....... 257,201 |... N PP 257,201 |....... 257,201 |...
5899999. Any Other Class of Assets - Unaffiliate: 5,000,912 5,000,912 [ 5,000,912
6099999. Total - Unaffiliated 36,342,118 2,600 2,600 36,339,716 | 36,339,716 (2,402) (2,402)
6199999. Total - Affiliated 154,190 154,190 154,190
6299999 - Totals 36,496,308 2,600 2,600 36,493,906 | 36,493,906 (2,402) (2,402)
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698299-BII-3 ......... REPUBLIC OF PANAMA GOVT NATIONAL  6.875% 01/31/36 ieevuuuiiiieinniianaeeennniaeeeeenninaaeeennnns | IPPPPTTTTRRTOUR AT 09/27/2023 ..... ALLIANCE BERNSTEIN .. eeeeruueieernnnuesaennnnuasaernnnnaseennnnnassaennnnnssseennnnnnsseennnnnnsssennnns  |reernnnnnsseennnnnnsseennnnnnsssene |oersnnnseseennnnnnssenenes 691,333 |eeeeeiiiiiiiinereeenes 697,000 |+ueuuiieeiinniereernena e eeeees 2.CFE ..ooooee
0309999999. Subtotal - Bonds - All Other Governments 691,333 697,000
105933-AA-3 .........|BRAVO Residential Funding Trus SERIES 2023NQM2 CLASS A1  4.500% 05/25/62 .. BANK OF AMERICA .. eeeeee e e e ee e e e e e e e e e e e e e e e e e nn s e e e e e ennn e e e e ennnneeeeennnnnnnees reeennnnaseeernnnnnneeeennnnnnerees Joermnnaanreennnniannees 9,019, 17 [oeeiiiiiiiieeeeee 9,518,857 |...
24381J-AA-5 .........[Deephaven Residential Mortgage SERIES 20214 CLASS A1  1.931% 11/25/66 BANK OF AMERICA .... 9,990,338 |. ... 11,928,762 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 19,009,455 21,447,619
00138C-AV-0 ......... AIG GLOBAL FUNDING BASIC ~ 5.900% 09/19/28 ....evvvniiiiiiiiiiiiiiiiiiieecciiineecevniineeecenninns | eeeeeenniieeens fonnid 09/15/2023 ..... L T R R 24,988,050
00164V-AE-3 ......... AMC NETWORKS INC BASIC ~ 4.750% 08/01/25 ....ceeeeeieeeeeneieeeeeeennieeeeeeneieeeeeeenneeeeeennnns | cevvvrniiinnnns Jeennid 09/20/2023 ..... TRUIST ... ..695,625 |.
00287Y-CB-3 ......... ABBVIE INC 4.25% Due 11/21/2049 MN21 ~ 4.250% 11721749 ..coovvviiiiiiiiiiiiiiiniiiniiiiviiinceeens | e ol 08/23/2023 ..... BARCLAYS .
00623P-AB-7 ......... ADAMS HOMES INC AHOMES 9 1/4 10/15/2028  9.250% 10/15/28 .....ceeeeeeeeeieeiniiieeeeennieeeeeeee | cevvvvniiinnnns e 09/22/2023 ..... WELLS FARGO SECURITIES LLC .
00687Y-AC-9 ......... ADIENT GLOBAL HOLDINGS BASIC ~ 8.250% 04/15/31 ..covvvvvenniiiiiiiiiiiiiiiiiiinnenciininneevnnnines | eeeeeennieeens fonnd 08/14/2023 ..... JEFFERIES & COMPANY INC. ....
00724P-AD-1 ADOBE INC BASIC  2.300% 02/01/30 ...eeevenneeeeennneeeeeennaeeeeeennieeeeeennneeeeernnnneeeeennnns | ceevvnnninnens Jonnid 09/18/2023 ..... BARCLAYS .

01627A-AD-0 .
02406P-BB-5 .
030727-AA-9 .
03464H-AA-3 .
04288B-AB-6 . .
04288B-AB-6 .........
04685A-2V-2 .........
04685A-3C-3 .........
055985-AJ-4 .........
055985-AK-1 .........
055986-AC-7 .........
055986-AF0 .........
06211E-AP-6 .........
06541D-BN-3 .
065410-BT-0 .
07556Q-BT-1 . .
08163V-AC-1 .........
09581#-AA-2 .........
095816-AA-4 .........
09857L-AR-9 .........
103304-BV-2 .........
12543D-BM-1 .........
13123X-BD-3 .........
143658-BR-2 .........
14366R-AA-7 .
154915-AA-0 .
161150-AG-5 . .
172441-BF-3 .........
17302X-AK-2 .........
18453H-AA-4 .........
20030N-EF-4 .........
205768-AT-1 .........
206020-AB-7 .........
21871X-AU-1 ...
223611-B*-4

22547#-AA-8 .
228925-AA-1

..| ALIGNED DATA CENTERS LLC SERIES
..| AMERICAN AXLE & MFG INC BASIC
..| AVERITEX HOLDCO INTERMED BASIC
..|Angel Oak Mortgage Trust SERIES
.| ARSENAL AIC PARENT LLC BASIC 8

ARSENAL AIC PARENT LLC BASIC 8
ATHENE GLOBAL FUNDING BASIC 2.
ATHENE GLOBAL FUNDING BASIC 1.
BMO Mortgage Trust SERIES 2023C6
BMO Mortgage Trust SERIES 2023C6
BMO Mortgage Trust SERIES 20235C
BMO Mortgage Trust SERIES 20235C
Bank5 SERIES 20235YR3 CLASS AS

..|BANK SERIES oBNK46 CLASS AS 6.
..|BANK SERIES oBNK46 CLASS B 6.9
.| BEAZER HOMES USA BASIC

7.250%
Benchmark Mortgage Trust SERIES

20231A CLASS A2
5.000% 10/01/29
10.250% 10/15/28 ..
20225 CLASS At

.000% 10/01/30 ..
.000% 10/01/30 ..
500% 03/24/28 ...
985% 08/19/28 ...
CLASS AS  6.550% 09/15/56 ..
CLASS B 6.636% 09/15/56 ....
1 CLASS A3
1 CLASS AS
7.315% 09/15/56 ..
385% 08/15/56
9%% 08/15/56
10/15/29 .......
20233 CLASS A3

BLUE OWL GP STAKES V ISSUER A BLUE OWL STAKES V ISSUER A 7.1
BLUE OWL GP STAKES V ISSUER B BLUE OWL GP STAKES V ISSUER B

BOOKING HOLDINGS INC BASIC 4.6
BOYD GAMING CORP BASIC ~ 4.750%
COMMUNITY HEALTH SYSTEMS BASIC

CALLON PETROLEUM CO BASIC  8.00
CARNIVAL CORP - CL A BASIC 6.0

..| CARNIVAL HLDGS BM LTD BASIC 10.
.| ONT PRNT/CDK GLO |I/FIN BASIC
.| CHART INDUSTRIES INC BASIC

CINEMARK USA INC BASIC ~ 5.250%
CITGO PETROLEUM CORP BASIC 7.0
CLEAR CHANNEL OUTDOOR HO BASIC

COMCAST CORP. BASIC ~ 5.350% 05/
COMSTOCK RESOURCES INC BASIC 5
CONCENTRIX CORP BASIC
COREBRIDGE FINANCIAL INC BASIC

COWBOYS STADIUM, L.P. COYBOYS STADIWM, L.P.
-|HPS CV VII Fund Prvt HPS CV VII

SERIES 2023BRND CLASS A 7.121%

9.500% 01/01/31

6.600% 08/02/28

25% 04/13/30 ..
06/15/31
5.250% 05/15/30 ..
0% 08/01/28
00% 05/01/29 ...
375% 05/01/28
8.000% 06/15/29

07/15/28
00% 06/15/25
5.125% 08/15/27 ..
15/53
.875% 01/15/30 ..

4.400% 04/05/52 ..

Fund Prvt  9.268% 09/21/32
07/10/28 ...

6.000% 08/17/48

4.500% 05/25/67

6.534% 08/15/56 ..
7.355% 08/15/56 ..

6.363% 07/17/56

5.490% 03/31/40 ...

10% 08/22/43

7.110% 08/22/43 ..

07/21/2023 .....
09/12/2023 .....
09/07/2023 .....
08/11/2023 .....
08/11/2023 .....
07/21/2023 .....

...07/21/2023 ...

...00/19/2023 .....

07/19/2023 .....
08/23/2023 .....
08/23/2023 .....
09/18/2023 .....
09/20/2023 .....
09/15/2023 .....
08/17/2023 .....
08/25/2023 .....

08/24/2023 .....
08/25/2023 .....
07/25/2023 .....
08/17/2023 .....
07/19/2023 .....
07/26/2023 .....
07/18/2023 .....
08/25/2023
07/07/2023 .....

Various ...
MARKET AXESS ..
BANK OF AMERICA .
SOCIETE GENERALE
WELLS FARGO SECURITIES LLC .

WELLS FARGO SECURITIES LLC ....

Various
WELLS FARGO SECURITIES LLC .
BMO CAPITAL MARKETS ..
BMO CAPITAL MARKETS ..
BMO CAPITAL MARKETS ..
BMO CAPITAL MARKETS ..
Various
WELLS FARGO SECURITIES LLC .
WELLS FARGO SECURITIES LLC .
MARKET AXESS .....
GOLDMAN SACHS ...

WELLS FARGO SECURITIES LLC ....
WELLS FARGO SECURITIES LLC ....

GOLDMAN SACHS

WELLS FARGO SECURITIES LLC ....

MARKET AXESS
MARKET AXESS
MARKET AXESS ..
Various ......
GOLDMAN SACHS .
MORGAN STANLEY
MARKET AXESS
MARKET AXESS ..
Various
J.P. MORGAN

Various
BANK OF AMERICA ....

BANK OF AMERICA .
DIRECT - 1
Various ...

..... 4,313,068 |.
...1,544,993 |.

... 12,874,993 |.
.... 14,970,000 |.
.... 15,030,000 |.
..... 2,027,046 |.
..... 1,737,500 |.

1,739,495 |.
.... 24,994,750 |.
...... 5,209,585 |.
....25,000,000 |.

.. 5,869,476 |.
.. 18,022,484 |.

..... 1,500,000 |...
..... 1,000,000 |...
..... 5,250,000 ...
..... 5,000,000 |...
..14,500,000 |...

.... 12,500,000 |...
.... 14,970,000 |...
..15,030,000 |...
2,100,000 |...
2,000,000 |...
2,500,000 |...
2,000,000 |...

..... 2,000,000 |...
....25,000,000 |...
..... 6,500,000 |...
....25,000,000 |...
.. 5,869,476 |.
.... 18,000,000 |...
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23918K-AS-7 ......... DAVITA INC BASIC  4.625% 06/01/30 eeveuueeeeemeeieeeeeenneeeeeenniaeeeeennneeeeeennnneeeeennnnnes | cevvvnnnninnnns Jonnid 08/18/2023 ..... MARKET AXESS .. 840,980 [oeuueeeeinenieeeeenes 1,000,000 |... . 10,406 |4.A FE
24023A-AA-8 ......... DC Commercial Mortgage Trust SERIES 2023DC CLASS A 6.314% 09/10/28 .......covvvvvvvivvnennnnee | eevevennieeees |l 09/06/2023 ..... Various ....20,019,874 |. ....20,000,000 ... . 82,437
24023A-AC4 ........ DC Commercial Mortgage Trust SERIES 2023DC CLASS B 6.804% 09/10/28 .......evuevveeemeenieeeeenn | vevvvinnniennns Jeenad 08/22/2023 ..... Various 4,999,993 | 5,000,000 |... ... 27,406
25278X-AV-1 ......... DIAMONDBACK ENERGY INC BASIC ~ 6.250% 03/15/33 ....uvviiiiiiniiiiiiiniiiniiiiiniinnencinninnnnnennns | eeeeeenniieeens fonnnd 08/02/2023 ..... GOLDMAN SACHS . 5,179,400 |oeevinniiiiiiiis 5,000,000 |... .. 120,660
25466A-AN-1 ......... DISCOVER BANK BASIC ~ 4.682% 08/09/28 .........uuiiieeemennaeeeemnniiaeeeeennneeeeeennneeeeennnnnneees | cevvvnnninnnns Jonnid 09/12/2023 ..... Various .. 22,581,588 |. ... 24,264,000 |... . 71,466 |2.
254709-AS-7 ......... DISCOVER FINANCIAL SERVICES BASIC ~ 6.700% 11/29/32 .....oovvvvveniiiiiiiniiiiiiiiiiinieniiniinees | eeeeeeniieeens il 07/27/2023 ..... OO = R RO RURPPPPRR Y 1 10111 E . 5,000,000 |... .57,694 [2.B FE ..........
278062-AH-7 ......... EATON CORP BASIC ~ 4.150% 03/15/33 ...eeeeeeeeeeeeeeeeeeeie e eeene e e eeen e e eenne e eeennnnes | cevvvnnniinnnes Jeennid 09/07/2023 ..... CITADEL SECURITIES LLC . 1,961,604 |oooeeiiiiiiiis 2,110,000 |...
29365T-AN-4 ......... ENTERGY TEXAS INC BASIC ~ 5.800% 09/01/53 ...euvviiiiiiiiiiiiiiiiiiiercciiineeeccvnineeecvnninees | eeeeeennineens fonnid 09/14/2023 ..... GOLDMAN SACHS 23,282,329 | 3,300,000 |...
30190A-AC-8 ......... F&G ANNUITIES & LIFE INC BASIC ~ 7.400% 01/13/28 ....ceeereeieeeiiieieeeeeeeeieeeeeeenneeeeeeneen | cevvviniiinnnns e 09/20/2023 ..... Tax Free Exchange .... .e.. 24,990,950 |. ....25,000,000 ...
30225V-AN-9 . ..|EXTRA SPACE STORAGE LP BASIC ~ 3.875% 12/15/27 .. 07/25/2023 Tax Free Exchange . 11,967,731 |. .11,800,000 |.
30225V-AP-2 . .. |EXTRA SPACE STORAGE LP BASIC ~ 2.200% 10/15/30 07/25/2023 Tax Free Exchange . . 13,283,028 |. .13,300,000 |.
30225V-A0-0 . ..|EXTRA SPACE STORAGE LP BASIC ~ 2.400% 10/15/31 07/25/2023 Tax Free Exchange .... . 19,893,997 |. .20,200,000 |.
3030311-8R-6 ......... FACEBOOK INC BASIC ~ 5.750% 05/15/63 09/18/2023 ..... WELLS FARGO SECURITIES LLC ..eeeereieeeeeeneeeeeeeeee e e e eeens s e e eeenae e e e eeenn s e e e eennnneeeennnn eeeennnnseeeennnnnneeeernnnnaeeees Joemmnnnanneemnnnnannees 2,080,008 |...ceeeeeennneeeeenns 2,100,000 |...
31556T-AA-7 ......... FERTITTA ENTERTAINMENT BASIC ~ 4.625% 01/15/29 .. 08/21/2023 ..... MARKET AXESS .. 1,724,620 [oveniiiiiiniiiins 2,000,000 |...
316773-CY—4 ......... FIFTH THIRD BANCORP BASIC  2.375% 01/28/25 .....eeeeeieeeiieeeeeeeeeeeeeee e eeeeeneeeeeennes | cevvviniinnnes feennid 08/02/2023 ... | BARCLAYS ...t e e e et e e e eee e e e e e e e e e e e e e e e e e e e e e e e e nn e e e e e nnna e e e e eennnanaeeeennnnns [reeernnnnaneeennnnnaneeeernnnnaenes [reennnnnneeeennnnnnnnee 9,084,841 | 5,300,000 |...
316773-DF-4 .........|FIFTH THIRD BANCORP BASIC ~ 4.337% 04/25/33 ......eoiiiiiiiiiiiiiiiiiiiineecciiine e ecennnins [ eeennnneeenenns [oend 08/02/2023 ..... J.P. MORGAN R 5,500,000 |...
34532J-AA-2 .........|FORD CREDIT AUTO OWNER TRUST/F SERIES 20202 CLASS A 1.060% 04/15/33 .....eoveeeeiniieeeeenns [ eevvnniiiiiinn feend 07/26/2023 ..... SOCIETE GENERALE ... .... 20,428,983 |. .... 22,520,000 |...
35086@-AL-5 ......... FOUR CORNERS OPERATING PARTNER FOUR CORNERS OPERATING PARTNER  6.440% 07/12/33 ....oovvvvivnn | covvvvnnneenns e 07/01/2023 ..... L T R RN 8,000,000 |...ccvvvvnnirininnnnnns 8,000,000 |...
36170H-AA-8 ......... GCAT SERIES 2022NQM4 CLASS A1 5.269% 08/25/67 ...eeeeeeeeeeeeeeeeennnieeeeeennneeeeeennneeeeeees | cevevvnniinnnns Jeennid 08/31/2023 ..... CANTOR FITZGERALD & CO INC ...eeeeeeeeeeeeeemnieeeeeerneeeeemnnneeeeemmnnnaeeeeemnnnaeeeennnnnneees [oeeernnnnnereermnnnnneeernnnnnneeee Joeeennnnneeeeennnnnanes 1,022,140 |oooiiiiiiiiiiniiinns 7,185,785 |...
36268N-AA-8 GTCR W-2 MERGER SUB LLC BASIC ~ 7.500% 01/15/31 ..evvvniiiiiiiiiiiiiiiiinieccviinneccvviinneees | eeeevennieeens fonnid 09/20/2023 ..... J.P. MORGAN ... 400,000 |...
36270G-AA-9 . ..| GS MORTGAGE SECURITIES TRUST SERIES 2023SHIP CLASS A 4.466% 09/06/26 08/04/2023 GOLDMAN SACHS . 7,500,000 |.
382550-BR-1 . .. | GOODYEAR TIRE & RUBBER CORP BASIC ~ 5.250% 07/15/31 . 08/15/2023 MARKET AXESS .. 1,975,000 |.
389375-AJ-5 . ..|GRAY TELEVISION INC. BASIC ~ 5.875% 07/15/26 ............. 08/22/2023 MARKET AXESS 1,000,000 |.
40488*-AA-5 . ..|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR  9.895% 12/05/32 DIRECT - 1 .. . 12,315,683 |.
40488*-AB-3 . ..|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 11.145% 12/05/32 DIRECT - 1 6,157,841 |. 6,157,841 |.
410345-AL-6 ......... HANES BRANDS INC BASIC ~ 4.875% 05/15/26 ....evvviiiiiiiiiiiiiiiiiieecciiineecccnieeecvnnieeees | eeeeeennineees fonnid 09/20/2023 ..... TRUIST 705,000 |. 750,000 |...
410345-A0-5 . .. |HANES BRANDS INC BASIC ~ 9.000% 02/15/31 ....iieeeeeieeeeeeenniaeeeeeennieeeeeennneeeeeennnneeeeenne | cevvvnniinnnns Jeennad 08/07/2023 ..... MORGAN STANLEY ... et e e e e et e et e e e e e e e e e e e e e e e rn s e e e eennn e e e e e nnnnneeeeennnnnnees reeennnnaaeeeennnnnseeeennnnnaerees Joemmnnaaneeemnnnannees 2,087,500 |.eeveuniieeeneniens 2,000,000 |...
433922-AA-9 .........|HLEND CLO LLC SERIES 20231A CLASS A 7.951% 10/22/35 .....viiivviiniiiiiiiiiniieciiiiieeeccvinins [ eevviieeeeeeenn fond 08/24/2023 ..... BANK OF AMERICA .... ....25,000,000 [. .... 25,000,000 ...
440327-AL-8 ......... HORACE MANN EDUCATORS CO BASIC ~ 7.250% 09/15/28 .....cevvvueiieeinniaeeeeinnieeeeeennneeeeeennnns | cevvvinniinnnns Joennid 09/13/2023 ..... J.P. MORGAN .. 19,949,900 |. ....20,000,000 ...
446150-BA-1 ......... HUNTINGTON BANCSHARES INC BASIC ~ 5.023% 05/17/33 ....oovviiiiiiiiiiiiiiiiiiiinincecriniinneneens | eeeeeennieeens fonnid 08/02/2023 ..... UBS WARBURG CONVERTIBLES . R 5,500,000 |...
458140-CK-4 INTEL CORP. BASIC ~ 5.900% 02/10/63 09/18/2023 ..... WELLS FARGO SECURITIES LLC ..eeerreieeeeeene e e e eeeeee e e e eennie s e e eeenne e e e eemnnn e e e eeennnnneeeeennn eeeennnnseeeennnnnneeeemnnnnneeees Joemnmnnnnneemnnnnannees 2,086,791 [oeeeeeeiiieeeeeene 2,100,000 |...
46590X-AN-6 . ..| JBS USA/FOOD/F INANCE BASIC ~ 3.000% 02/02/29 09/19/2023 HSBC SECURITIES INC. . . 20,219,637 |. . 23,703,000 |.
47214B-AB-4 . ..| JBS USA/FOOD/F INANCE BASIC ~ 7.250% 11/15/53 09/05/2023 RBC CAPITAL MARKETS 3,981,000 |. 4,000,000 |.
49177J-AN-2 . ..|KENVUE INC BASIC ~ 5.050% 03/22/53 ......... 07/05/2023 MORGAN STANLEY .. 1,008,790 |. 1,000,000
49456B-All-1 . ..| KINDER MORGAN INC BASIC  5.450% 08/01/52 07/26/2023 MORGAN STANLEY .. 5,061,815 |. 5,500,000
50167*-AA-2 . ..| LA CHARGERS HEADQUARTERS TR LA CHARGERS HEADQUARTERS TR 09/15/2023 COASTAL SECURITIES, INC.
527298-BU-6 ......... LEVEL 3 COMMUNICATIONS BASIC 10.500% 05/15/30 .....eevvuuuereeemnnneeeeemnnneeeeemnnneneeeennnnees | cevvvnnnninnnns Jeennid 08/17/2023 ..... BANK OF AMERICA . .
53190F-AC-9 ......... LIFE TIME INC BASIC ~ 8.000% 04/15/26 .......ceuuviiiiiirniiiiiiiiiiiieecriiine e ccvnineeecvnninees | eeeeeenniinenes fonnid 08/24/2023 ..... U R ROURPPPRPPR o o1 1+ 228 EE, 1,000,000 |...
531968-AA-3 ......... LIGHT & WONDER INTER BASIC ~ 7.500% 09/01/31 evreeieeeeieiieeeeeeee e eeeene e eeeeneeeeeennes | eeevvnniiinnnes Jeennid 08/09/2023 ..... P MORGAN .t e et e e e e e e e e e e e e e e e e e e e e e rnn e e e eennnn e e eernnnnaeeeeennnnnneees [reeernnnnneneernnnnaaeeeennnnnneees [reernnnnneeeernnnnnnees 2,000,000 |ooiiiiiiiiiiis 2,000,000 |...
532457-CH-9 ......... [LILLY (ELI) & CO BASIC = 4.950% 02/27/B3 ........cuuiiiiriirnnniiiiiiiiiieeeiiiineeecninineeeennnen | eeennineeeeeens [ooned 09/07/2023 ..... LU R RORPPPRY 10< 8 22 T EO, 2,100,000 |...
55336V-BT-6 .........[MPLX LP BASIC  4.950% 03/14/52 ...erreeeeeeeeeeie e e e een e e e eeen e e eennnnn s | evvrninenennns [eeeead 07/27/2023 ..... RBC CAPITAL MARKETS ... .eeeeeeeeeee e e e e eeen e e e e eemnee e e e eeenae s e e e eennns e e e eennnaneeeeennnnnneeeennn [oeeernnnnaeeeermnnnaneeeennnnnneees Jreeennnnneeeeennnnneees 9,046,240 |ooiiiiiiiiiiiiiinnns 6,000,000 |...
55336V-BII-9 ......... MPLX LP BASIC ~ 5.650% 03/01/53 ..eevvviiiiiiiiiiiiiiciiiin e cevni s ennnnannees | aeeeeennnnneees fonnid 07/26/2023 ..... MORGAN STANLEY R 5,500,000 |...
56585A-BH-4 ......... MARATHON PETROLEM BASIC ~ 4.700% 05/01/25 .. ...09/21/2023 ..... CITICORP SECURITIES «..eeeeeeeeeeee e e e eeeee e e e e e e e e e ee s e e e e e e e e e e ennan e e e eennnnneeeennnnns eeeennnnseeernnnnnseeeennnnnnenees Joemmmnannreennnnnnnnees 2,008,590 |.eevruueieeennnians 2,050,000 |...
595112-CB-7 ......... MICRON TECHNOLOGY BASIC ~ 5.875% 09/15/33 ...07/27/2023 ..... GOLDMAN SACHS ... 4,940,900 |.eevvunniiiiiininnnnns 5,000,000 |...
61744C-XN-1 . .| MSHEL 2005-2 SERIES 20061IMC1 CLASS M1 6.002% 12/25/35 07/26/2023 SOCIETE GENERALE 5,462,729 |. 6,879,470 |.
644393-AB-6 . .. |NEW FORTRESS ENERGY INC BASIC ~ 6.500% 09/30/26 . 09/15/2023 Various ... 3,491,563 |. 3,750,000 |.
65336Y-AN-3 . .. |NEXSTAR BROADCASTING INC BASIC ~ 4.750% 11/01/28 08/22/2023 MARKET AXESS 3,437,520 |. 4,000,000 |.
654740-BT-5 ......... NISSAN MOTOR ACCEPTANCE BASIC ~ 2.750% 03/09/28 .....euvniiiiivnnniiiiiiiiiniiiiiiininiinneisnnnnennee | aeeeeennnnnenes |ouenad 09/07/2023 ..... Var ious .. 12,132,132 ). .. 14,400,000 |...
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65480C-AD-7 ......... NISSAN MOTOR ACCEPTANCE BASIC ~ 2.450% 09/15/28 ....ceeveeeiieeeeieeeeeeenieeeeeeenneeeeeeennnees | eevvvinniinnnns Jeennid 08/09/2023 ..... VAT TOUS e eeete e e e ee e e e e e e e e e e s e e e e e e e e e e e e e e e e e enn e e e e eennn e e e eennnnneeeennnnnees reernnnnaaeeeennnaaeeeennnnnaeeees Joernniaae e 8,710,969 |. .... 10,633,000 |... 101,892 [2.C FE ..........
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE BASIC ~ 7.050% 09/15/28 ......uviiviiinnniiiiiiiiiiiiiiiniinnnecinninneeees | eeeevennieeens fonnid 09/12/2023 ..... LT U RO RN 9,990,000 |. ....10,000,000 ...
67114V-AA-1 ......... Onslow Bay Financial LLC SERIES 2022NQM1 CLASS A1 2.305% 11/25/61 ....ovvevveieiiieciiiceees | eevvviniinnnns e 08/30/2023 ..... BANK OF AMERICA
690470-AB-8 ......... OVINTIV INC BASIC ~ 5.650% 05/15/28 ......evvvniiiiiiiiiiiiiiiiiiineecceiin e eevnineeeenns | eeeeeenniinenes fonnnd 09/20/2023 ..... RBC CAPITAL MARKETS ..
690470-AC-6 ......... OVINTIV INC BASIC  6.250% 07/15/33 ...eeeeeieeeeeeeneeeeeeeeeie e e e eeene e e e eeenne e e eennn e eeeenn | oevvvnnnninnens Joennid 07/26/2023 ..... MORGAN STANLEY
690470-AD-4 ......... OVINTIV INC BASIC  7.100% 07/15/53 .evvvniiiiiiiiiiiiiiiiineeecciiie v eevnninesecnnnnnns | eeeeeennnineees fonnidd 07/26/2023 ..... MORGAN STANLEY N
741011-AA-8 ......... PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC ~ 7.806% 12/25/38 ......ceveeeeeeieeeeeenniieeeeeennees | eevvvvniinenns feennd 07/11/2023 ..... CANTOR FITZGERALD & CO INC .... ....12,000,000 |. ....12,000,000 |...
741011-AB-6 ......... PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC ~ 8.418% 12/25/38 ...cevvvvviiiiniiiiiiiiiiiinicccinin | eeeeeeniiieeens |l 07/11/2023 ..... CANTOR FITZGERALD & CO INC ...uiiiiiriiiiiiiiiii e e i s cesi s s eresis e s e rnni s s e nnnnnseeens oeernnsinneernnnnnsnsennnnnnneens Jornninnnnernn, 4,000,000 foeeuviiiirnnnniinnnnns 4,000,000 |...
74340*-BM-5 .........|PROLOGIS U.S. LOGISTICS FUND, PROLOGIS U.S. LOGISTICS FUND  5.760% 09/21/33 . 07/27/2023 ..... TD SECURITIES . .eeeeeeee e e e ee e e e e e e e e e e e e e e e e e e e e e e nne e e e e eenna s e e e emnnnnneeeeennnnnns eeeennnnseeeemnnnnneeeennnnnaenees Joemmnnaanreernnnnannees 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
744320-CE-3 ......... |[PRUDENTIAL FINANCIAL INC BASIC ~ 4.350% 02/25/50 .. 07/05/2023 .....|BARCLAYS ....... 1,276,185 |. 1,500,000 |.
745867-AX-9 . ..|PULTE CORP. BASIC  5.000% 01/15/27 .. 09/07/2023 MORGAN STANLEY .. 1,989,704 |. .. 2,025,000 |.
76029#-AA-1 . .|REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC.  8.000% 06/15/30 . 07/06/2023 GOLDMAN SACHS . .25,000,000 |. .25,000,000 |.
T6134K-AA-2 ......... Retained Vantage Data Centers SERIES 20231A CLASS A2A  5.000% 09/15/48 ......cccevvmeeieeeeeenn | vevvvnnnniinnns oennd 09/15/2023 ..... DEUTSCHE BANK ... .... 13,638,659 |. .... 15,000,000 |...
838515-L@-1 ......... SOUTH JERSEY GAS SOUTH JERSEY GAS ~ 5.210% 08/15/33 ...eevvvnniiiiiiiiiiiiiiiiiiieeccviineeeceinn | eeeeeeniieeees il 08/15/2023 ..... O R RO 8,000,000 |...ccvvvvnniriiinnnnnns 8,000,000 |...
838515-M#-8 ......... SOUTH JERSEY GAS SOUTH JERSEY GAS  5.210% 08/15/33 ..eeveeeeeeieeeiieeeeeenieeeeeeenneeeeeennn | evvvvvniinenns Jeennd 08/15/2023 ..... TaX Free EXChANGE .....ceeeeeuuueeeeeeeeeeeeeetee e e e eeete e e e ee e e e e e ennn e e e e eennaeeeeeennnnnaaeens reeennnnaaeeermnnnnneeeennnnnaerees Joemmnnaanreennnnnannees 8,000,000 |.eeevvnnneeeeennnnnns 8,000,000 |...
838518-J%-0 ......... SOUTH JERSEY INDUSTRIES INC. SOUTH JERSEY INDUSTRIES ~ 6.160% 08/03/30 ....ceevvvvvnenviricinnnn | eevevennieeens |l 07/21/2023 ..... WELLS FARGO SECURITIES LLC .
84265V-Ad-4 ......... SOUTHERN COPPER CORP BASIC  5.875% 04/23/45 ....oeveeieeeeeeeeeeeeeee e eeeenneeeeeeenn | cevvviniiinnnns feennid 08/22/2023 ..... ALLIANCE BERNSTEIN
857691-AH-2 ......... STATION CASINOS LLC BASIC ~ 4.625% 12/01/31 ..evvviiiiiiiiiiiiiiiiinienciiinecernineeveniines | eeeeeennieeens fonnd 08/21/2023 ..... MARKET AXESS .. N
86678#-AE6 ......... SUN JUPITER PARENT SUN JUPITER PARENT ~ 6.140% 08/15/29 .....ccevvreiieeeimiiiieeecenniineeeenees | cevvvvniinenns feennd 08/08/2023 ..... MEZUHO et e e e e e e e e e e e e e e e e e s e e e e ennn e e e eennnnns reernnnaeeeeennnaaeeeennnnnaeeees Joernnaa e 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
86678#-AF-3 ......... SUN JUPITER PARENT SUN JUPITER PARENT  6.340% 08/15/32 08/08/2023 ..... L7, ) R 8,000,000 |...ccvvvvnniiiiinnnnnns 8,000,000 |...
86678#-AG-1 . ..| SUN JUPITER PARENT SUN JUPITER PARENT  6.470% 08/15/35 .. 08/08/2023 MIZUHO ... 2,000,000 |. 2,000,000 |.
87166P-AK-7 . ..|Synchrony Card Issuance Trust SERIES 2023A1 CLASS A 5.540% 07/15/29 . 08/02/2023 BANK OF AMERICA . 5,249,340 |. 5,250,000 |.
87612G-AD-3 . ..| TARGA RESOURCES CORP BASIC ~ 6.500% 02/15/53 .. 08/02/2023 5,022,600 |. 5,000,000 |.
87612K-AC-6 . ..| TARGA RESOURCES CORP BASIC ~ 6.250% 07/01/52 CITICORP SECURITIES 4,770,050 5,000,000
87901J-AH-8 . .| TEGNA INC BASIC ~ 5.000% 09/15/29 .........ceeuen. WELLS FARGO SECURITIES LLC . 2,655,000 3,000,000
886320-AE-3 ......... CLOUD SOFTWARE GRP HOLDG BASIC ~ 6.500% 03/31/29 .....evvviiiiiiiiiiiiiiiiiiiiieiiiniineecviniinees | eeeeeennieeens fonnd 08/16/2023 ..... LT RO RN 5,360,000 [ouuviiiiinnnnnininnns 6,000,000 |...
89642T-AA-1 ......... Trinitas CLO Ltd SERIES 202323A CLASS A 7.151% 10/20/36 ...ceevvuueeeeemenieeeeenniieeeeennns | evvvvvniiinnens feennd 07/28/2023 ..... J.P. MORGAN ... ....25,000,000 |. ....25,000,000 ...
89642T-AE-3 ......... Trinitas CLO Ltd SERIES 202323A CLASS C  8.601% 10/20/36 .......eeuvviviirnnnniiriiinnniniiiinnnns | eeeeeennieenes founnd 07/28/2023 ..... L T R KON 2,000,000 fouuuriirirnnnnninnnnns 2,000,000 |...
94957J-AA-2 ......... Wellington Management CLO 1 Lt SERIES 20231A CLASS A 7.151% 10/20/36 ..cevvvvniveverneniieeeee | eevvvininenens e 09/15/2023 ..... MORGAN STANLEY .... 16,750,000 |. .... 16,750,000 |...
94957J-AE-4 ......... Wellington Management CLO 1 Lt SERIES 20231A CLASS C  8.451% 10/20/36 .......ccvvvuvvvvvrnnnnns | eovevennneenns i 09/15/2023 ..... T ) RO RN 5,000,000 [oeuriiriinnnnniinnnnns 5,000,000 |...
958102-A0-8 WESTERN DIGITAL CORP BASIC  2.850% 02/01/29 .... 09/07/2023 ..... SUMRIDGE PARTNERS .. 2,005,824 |eevveiieeiniiees 2,480,000 |...
958254-AK-0 . .. |WESTERN GAS PARTNERS LP BASIC ~ 4.750% 08/15/28 . 09/15/2023 Various ...... 5,122,540 |. .. 5,445,000 |.
96042U-AB-7 . ..| Westlake Automobile Receivable SERIES 2023P1 CLASS A2  5.890% 02/16/27 . 08/02/2023 J.P. MORGAN ... 9,999,437 |. .10,000,000 |.
970648-AH-4 . .| WILLIS NORTH AMERICA INC BASIC ~ 5.050% 09/15/48 ..... 09/14/2023 WELLS FARGO SECURITIES LLC . . 828,320 1,000,000 |.
983133-AC-3 . .. | WYNN RESORTS FINANCE LLC BASIC ~ 7.125% 02/15/31 .. 08/31/2023 Various ... 3,904,615 |. 3,950,000 |.
98981B-AA-0 . .|Z1 TECH LLC/ZI FIN CORP BASIC ~ 3.875% 02/01/29 ... 08/18/2023 Various ... 4,455,055 |. 5,300,000 |.
C4111#-AK-7 GRAYMONT WESTERN CANADA INC GRAYMONT WESTERN CANADA INC  5.960% 07/25/38 .. 07/25/2023 ..... HSBC SECURITIES INC. . .... 15,000,000 |. .... 15,000,000 |...
652228-AA-0 KELLER HOLDINGS LIMITED KELLER HOLDINGS LIMITED ~ 6.370% 08/10/30 ... 08/10/2023 ..... LT 0 S L R RO RN 6,000,000 |...ccvvvnnniiiiinnnnnns 6,000,000 |...
(52220-AB-8 . ..| KELLER HOLDINGS LIMITED KELLER HOLDINGS LIMITED  6.420% 08/10/33 08/10/2023 HSBC SECURITIES INC .17,000,000 |. .17,000,000 |.
06368L-WU-6 . ..|BANK OF MONTREAL BASIC ~ 5.717% 09/25/28 . A. 09/19/2023 Various ... . 19,984,500 |. .20,000,000 |.
097751-BT-7 . ..|BOMBARDIER INC BASIC ~ 7.875% 04/15/27 ... A.. 08/15/2023 MARKET AXESS .. .. 1,992,832 |. .. 2,000,000 |.
775109-CH-2 . .. |ROGERS COMMUNICATIONS IN BASIC ~ 3.800% 03/15/32 A. 07/27/2023 Tax Free Exchange . . 15,330,605 |. . 15,600,000 |.
775109-CK-5 . ..| ROGERS COMMUNICATIONS IN BASIC ~ 4.550% 03/15/52 A.. 07/27/2023 J.P. MORGAN ...... .. 5,132,725 |. .. 6,500,000 |.
775109-CK-5 . ..| ROGERS COMMUNICATIONS IN BASIC ~ 4.550% 03/15/52 A. 07/27/2023 Tax Free Exchange . . 26,493,243 |. .26,900,000 |.
00774M-AW-5 . ..| AERCAP IRELAND CAP/GLOBA BASIC ~ 3.000% 10/29/28 .. D.. 09/18/2023 J.P. MORGAN ...... 8,612,300 .10,000,000 |.
00774M-AY-1 . ..| AERCAP IRELAND CAP/GLOBA BASIC ~ 3.400% 10/29/33 ..... D.. 07/26/2023 PARIBAS SECURITIES 4,828,620 6,000,000
04019R-AY-7 . ..| ARES CLO Ltd SERIES 202266A CLASS CR  8.357% 07/25/36 C.. 08/07/2023 J.P. MORGAN ............ 4,750,000 4,750,000
06738E-AN-5 . ..| BARCLAYS PLC 4 3/8% Due 1/12/2026 JJ12  4.375% 01/12/26 . D.. 08/02/2023 JEFFERIES & COMPANY INC. 4,829,850 5,000,000
06738E-CA-1 . .| BARCLAYS PLC BASIC ~ 5.746% 08/09/33 ... D.. 08/02/2023 MORGAN STANLEY ..... 4,834,950 5,000,000 |.
06738E-CE-3 BARCLAYS PLC BASIC  7.437% 11/02/33 ... D.. 08/02/2023 ..... MORGAN STANLEY 4,853,790 |.ivvvunniiiiiiiinnnnnns 4,500,000 |...
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06738E-CG-8 BARCLAYS PLC BASIC  6.224% 05/09/34 D.. 07/27/2023 RBC CAPITAL MARKETS ... eeeeeeeeesie e e e eeen s e e e een s s e e eennee e e e eeenns e e e e ennnn s e e eennnnnneeeennnn  eeeennnnaseeeennnnnneeeennnnnaerees Joermnnaanreemnnnnaneees 5,016,100 [.oeveeeennneeeeennns 5,000,000 |... A
067932-AA-1 . ..|Babson CLO Ltd SERIES 20233A CLASS A 7.010% 10/15/36 D.. 08/28/2023 MORGAN STANLEY ..... .. 7,000,000 |. 7,000,000 1.AFE ..
10554T-AH-8 . ..| BRASKEM NETHERLANDS BASIC ~ 0.000% 01/12/31 ................. D.. 09/12/2023 ALLIANCE BERNSTEIN 2,874,015 |. 2,912,000 |. 2.CFE ..
117650-AA-9 . ..|Bryant Park Funding Ltd SERIES 202321A CLASS A1  7.376% 10/18/36 D.. 08/24/2023 BARCLAYS .... .30,000,000 |. .30,000,000 |. 1.AFE ..
117650-AE-1 . ..|Bryant Park Funding Ltd SERIES 202321A CLASS B 8.076% 10/18/36 D.. 08/24/2023 BARCLAYS ... .10,000,000 |. .10,000,000 |. 1.C FE
13970R-A*-0 . ..| CAPITA PLC 13970RA*0  8.000% 07/25/26 .....evvvvvvvvvnnneiiiiininenees D.. 07/13/2023 CITICORP SECURITIES .15,000,000 |. .15,000,000 |. 3.AZ
14318F-AG-9 . .|Carlyle Global Market Strategi SERIES 20233A CLASS C  8.310% 10/15/36 D.. 07/06/2023 BARCLAYS ... 2,750,000 |. 2,750,000 |. 1.F FE
14319C-AE-0 Carlyle Global Market Strategi SERIES 20234A CLASS B 7.707% 10/25/36 ... D.. 09/21/2023 L T R RN 7,100,000 |...cevvvvnnnreniinnnnns 7,100,000 |... 1.C FE
168829-AA-7 .........|CHILE ELECTRICITY LUX BASIC  6.010% 01/20/33 D.. 08/16/2023 ALLIANCE BERNSTEIN ... 1,359,012 |. 1,355,000 |... 1.F FE
29359U-AC-3 ......... |ENSTAR GROUP LTD BASIC  3.100% 09/01/31 ....... D.. 09/18/2023 JANE STREET ...... .. 2,043,680 |. .. 2,650,000 |. 2.BFE ..
37147V-AA-5 . .| Generate CLO Ltd. SERIES 202312A CLASS A 7.331% 07/20/36 . D.. 08/07/2023 GOLDMAN SACHS . .19,500,000 |. .19,500,000 |. 1.AFE ..
37147V-AC-1 Generate CLO Ltd. SERIES 202312A CLASS B 8.051% 07/20/36 .... D.. 07/26/2023 L N R RO RN 5,000,000 foeuiiiiiinnnnniinnnnns 5,000,000 |... 1.C FE
404280-CV-9 HSBC HOLDINGS PLC BASIC ~ 2.206% 08/17/29 D.. 09/15/2023 Various .... 16,704,200 |. ....20,000,000 ... 1.G FE
44933E-AA-T . ..[1CG US CLO Ltd SERIES 20221A CLASS A1  6.886% 07/20/35 .. D.. 08/08/2023 RBC CAPITAL MARKETS . 13,828,500 |. . 14,000,000 |. 1.AFE ..
48256E-AA-7 . ..|KKR Financial CLO Ltd SERIES 48A CLASS A1 7.101% 10/20/36 C.. 09/28/2023 BANK OF AMERICA .... .20,000,000 |. .20,000,000 |. 1.AFE ..
48256E-AG-4 . ..|KKR Financial CLO Ltd SERIES 48A CLASS C  8.301% 10/20/36 . C.. 09/28/2023 BANK OF AMERICA . .. 8,000,000 |. .. 8,000,000 |. 1.EFE ..
639057-AK-4 . ..|NATWEST GROUP PLC BASIC ~ 5.808% 09/13/29 ... D.. 09/13/2023 Various ... . 29,486,400 |. .30,000,000 |. 1.G FE ..
68626C-AA-2 . ..|Orion CLO Ltd. SERIES 20231A CLASS A 7.257% 10/25/36 D.. 08/24/2023 J.P. MORGAN . .25,000,000 |. .25,000,000 |. 1.AFE ..
69370R-AL-1 . ..| PT PERTAMINA (PERSER0) BASIC ~ 2.300% 02/09/31 .. D.. 09/27/2023 ALLIANCE BERNSTEIN 1,082,198 1,383,000 2.BFE ..
780153-BR-2 . ..| ROYAL CARIBBEAN CRUISES BASIC ~ 9.250% 01/15/29 . D.. 07/27/2023 CITICORP SECURITIES .. 3,206,250 3,000,000 3.CFE ..
780153-BT-8 . ..|ROYAL CARIBBEAN CRUISES BASIC ~ 7.250% 01/15/30 . D.. 09/01/2023 WELLS FARGO SECURITIES LLC . ..508,750 ..500,000 3.CFE ..
80007R-AF-2 . ..| SANDS CHINA LTD BASIC  5.125% 08/08/25 ........ D.. 08/21/2023 ALLIANCE BERNSTEIN ... . 1,728,000 . 1,800,000 2.CFE ..
817941-AA-5 . ..| 720 East CLO Ltd. SERIES 20232A CLASS A1 7.160% 10/15/36 D.. 08/15/2023 J.P. MORGAN ......... .50,000,000 |. .50,000,000 |. 1.AFE ..
870923-AE-9 . ..| Sycamore Tree CLO Ltd SERIES 20234A CLASS B 8.251% 10/20/36 D.. 08/03/2023 CITICORP SECURITIES .10,000,000 |. .10,000,000 |. 1.CFE ..
87190K-AC-6 . ..| TCW CLO 2021-1, Ltd. SERIES 20211A CLASS A  6.777% 03/18/34 . D.. 08/10/2023 MORGAN STANLEY .. 1,978,000 |. 2,000,000 |. 1.AFE ..
87251P-AA-5 . ..| TCW Gem Ltd SERIES 20232A CLASS A1 7.201% 10/20/36 ...... D.. 08/14/2023 JEFFERIES & COMPANY . 13,000,000 |. . 13,000,000 |. 1.AFE ..
896241I-AA-6 . ..| Trimaran CAVU Ltd SERIES 20231A CLASS A 7.401% 07/20/36 D.. 07/12/2023 J.P. MORGAN ... .15,000,000 |. .15,000,000 |. 1.AFE ..
896241I-AE-8 . .| Trimaran CAVU Ltd SERIES 20231A CLASS C  8.751% 07/20/36 D.. 07/12/2023 J.P. MORGAN . .. 7,000,000 |. 7,000,000 1.FFE ..
92769V-AJ-8 VIRGIN MEDIA FINANCE PLC BASIC  5.000% 07/15/30 D.. 08/17/2023 MARKET AXESS .. 4.B FE
948596-AE-1 WEIBO CORP BASIC  3.375% 07/08/30 ALLIANCE BERNSTEIN ... 2.BFE
AN2178-67-0 . ..| KAZMUNAYGAS NATIONAL CO BASIC ~ 4.750% 04/19/27 ALLIANCE BERNSTEIN 3.AFE ..
AP6976-88-4 . ..| FALABELLA SA BASIC ~ 3.750% 10/30/27 ... ALLIANCE BERNSTEIN . 2.CFE ..
AZ3324-59-9 .........|TRUST FIBRAUNO BASIC  4.869% 01/15/30 . ALLIANCE BERNSTEIN ... 723,562 |. 2.BFE
BP0464-80-3 GENM CAPITAL LABUAN BASIC ~ 3.882% 04/19/31 AL 03 PR RO RN 1,780,414 |. . 2.CFE
F2977#-AD-7 . ..|ELIS SA ELIS SA  5.820% 07/20/35 ............. CANEYAN FINANCE . .10,000,000 |. .10,000,000 |. 2.CPL ..
G2530#-AA-2 . .|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Senior  8.395% 12/02/33 DIRECT - 1 .. .21,000,000 |. .21,000,000 |. 2BFPL ..
G2530#-AB-0 HPS CSL |1 Fund Prvt HPS CSL Il Fund Prvt Junior  9.895% 12/02/33 DIRECT - 1 .. ..10,500,000 |. ..10,500,000 |... 2.CPL
G3663#-AK-7 FORTH PORTS FINANCE PLC FORTH PORTS FINANCE PLC ~ 5.610% 08/22/33 . 07/25/2023 NATWEST MARKETS .... 8,912,400 |. 8,912,400 |... 2BFPL ..
G5001@-AB-5 . ..| ISAVIA OHF. ISAVIA OHF.  4.980% 08/21/33 .. 08/21/2023 DNB MARKETS ...... . 27,240,000 |. . 27,240,000 |. 1.62
N5828#-AC-4 . .. [MODEC, INC MODEC, INC ~ 3.830% 12/22/26 ..... 08/24/2023 Tax Free Exchange . .20,000,000 |. .20,000,000 |. 2.CPL
00695*-AA-0 . ..| AURIZON FINANCE PTY LTD AURIZON FINANCE PTY LTD  6.750% 07/26/30 07/26/2023 MUFG SECURITIES AMERICAS INC .12,000,000 |. . 12,000,000 |. 2.AFE ..
00695*-AB-8 . .| AURIZON FINANCE PTY LTD AURIZON FINANCE PTY LTD  6.780% 07/26/33 ... 07/26/2023 MUFG SECURITIES AMERICAS INC ..6,000,000 |. ..6,000,000 |. 2.AFE ..
03647#-AD-3 EVOLUTION MINING FINANCE PTY EVOLUTION MINING FINANCE PTY  6.190% 08/22/33 .....ccovvieeeeeee | Doverevinnnnns |onnnd 08/22/2023 ..... J.P. MORGAN .. 15,000,000 ). .. 15,000,000 |... 2.CPL

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

1,466,079, 241

1,507,207,050

59156R-CC-0 ......... |METLIFE INC. BASIC ~ 5.000% 07/15/52 ... BARCLAYS . .vevevtetesesesesesessesessesessesessesesessesessesessesessesessesessesessesensssensssesnssesnssees |osessesessssesssesessesessasessane foesesessesessesansasens 3,782,000 [vevrierrieiiinnns 4,000,000 |...
59156R-CD-8 ......... [METLIFE INC. BASIC 5.250% 01/15/54 ... GOLDMAN SACHS ...ttt tertsterteetesatescsbeneseentstentssenesseneassneesbensssensssensssenesserenserensns |snensasensssensssenessenensanensane |ooenensaensaenennans 4,850,600 |..oviiireiiiiiiiiiins 5,000,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 8,632,600 9,000,000

LX1720-080 ......... AVNEAL HOLDINGS , LLC AVNEAL HOLDINGS TLB §+350 05/08/25 ..vveeeeeeeeeeeieenienens | ceeneines [oeea 09/19/2023 ... P MORGAN .ottt 2,955,000 |-vvvverereerereanenns 3,000,000

LX1814-64-4 ......... GENESEE & WYOMING INC GENESEE & WYOMING INC 1L $+200 12/30/26 cvevveereiereeenien | e [ 07/01/2023 ... WELLS FARGO SECURITIES LLC . 4,094,270 |. 4,094,270 |...
LX1821-54-0 ......... CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB $+350 08/08/26 ..vvevevevenesveneriees | eveeieeeneens [ernnd 09/01/2023 ... Var i ous ... 13,220,462 |. ... 13,598,590 |...
LX1828-30-5 ......... B8G Foods BAG FOODS TLB $+250 10/10/26 +.veveveeeeeereseereseeeeeeeeeeieesieesnenesnenes | eeveeneiene oo 09/18/2023 ... BARCLAYS . .vevevtetesetesessesessesessesessesesesesessesessesessessssesessesessesessssensssensssessssesesseses |osessesessssesssesessesnssasnssase foesesessesessesessasens 5,156,604 |.vovvverereerrinnnes 5,185,030 |...
LX1832-32-3 ......... VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLN $+250 01/31/28 o | e [ 09/12/2023 ... VAFTOUS +.vvteveseeteseteseseeseeeseseete e tesesbes e bese b eseseese s eseseebeneesenessenessenessenesnesenneses |ouensesensssensssesessenensasensnne [esenesserensenenennens 6,840,000 [..vovvueereieiiinins 7,000,000 |...
LX1854-55-8 ......... STATION CASINOS LLC STATION CASINOS TLB S+225 02/08/27 veervereeereeeeneneniennens | cvereieiine oo 09/29/2023 ... VAITOUS +evevvevesessesessesessesessesessesessesesessessssesessesessesessesessesenssensssesessesessesessesessases |oessesessssensssesessesessesnssase foesesessesessesassasens 5,961,665 |. .
LX1889-05-9 ......... UNITED AIRLINES MILEAGE PLUS HOLDING TLB $+525 06/21/27 vvvieeiseneieieieneiienens | enrseinienns [ 07/01/2023 ... GOLDMAN SACHS ... veetertterteeetesatencateneseenestentaneneasenesseneesbensssansssensssenessaressesensns |onensesensssensssenessenessaensane |ooenensaensaeneasans 2,080,000 |..eoviiiriiiiriiiins 2,000,000 |...
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LX1923-26-2 ......... JANUS INTERNATIONAL JANUS TLB-1 $+325 02/15/25 .o [ e [eed 07/01/2023 ..... BANK OF AMERICA . 2,824,825 |. 4AFE oot
LX1927-52-9 ......... REALPAGE INC REALPAGE TLB $+300 (O LY U [UUUURRRRUU RN 09/14/2023 ..... GOLDMAN SACHS ... 1,997,500 |.
LX1929-25-1 ......... ARCHES BUYER INC ARCHES BUYER- ANCEST TLB $+325 12/06/27 coeeeeeeeeeeeeeeeeeeeeeee | e e 09/27/2023 ..... UBS WARBURG CONVERTIBLES . .. 4,412,500 |.
LX1931-03-4 ......... ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225 03/10/28 ovvveeieiiiiiinieccvi s [ eerrieeeeeenn [ 07/27/2023 ..... CITICORP SECURITIES ...4,429,328 |.
LX1933-80-8 ......... AMERICAN AIRLINES INC AADVANTAGE LOYALTY 1L TL S+475  04/20/28 ceovveeeeeeeiniieeeeee | eevvviniieeens e 08/30/2023 ..... BARCLAYS ... 1,560,000 |.
LX1938-10-4 ......... ARAMARK SERVICES INC ARAMARK TLBS S$+250 04/06/28 .ovveneeiiiiniineeiiiiiineeeeeiiinnes | e o 07/01/2023 ..... J.P. MORGAN . 7,810,996 |. 7,830,573 |...
LX1939-44-1 ......... ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+325 04/10/28 .eeeeeeeeeeeeeeeeeeeeeeeee [ v [ 07/01/2023 ..... BANK OF AMERICA .... 3,000,000 |. 3,000,000 |...
LX1942-13-0 ......... FRONTIER COMMUNICATIONS FRONTIER COMM TLB $+375 10/08/27 weveeeeiiiiieeciiiiiieeeees e 07/01/2023 ..... J.P. MORGAN 1,944,898 |. 1,994,898 |...
LX1947-77-4 ......... CLUB CAR CLUB CAR - MAJORDRIVE 1L S+400 06/01/28 07/24/2023 ..... MORGAN STANLEY .. 2,955,000 |. 3,000,000 |...
LX1956-67-6 . ..|BURLINGTON COAT FACTORY BURLINGTON COAT TLB-6 $+200 06/24/28 . 08/24/2023 J.P. MORGAN . 1,997,500 |. 2,000,000 |.
LX1957-23-7 . ..| PADAGIS PADAGIS - PERRIGO TLB S+475 07/06/28 .... 09/06/2023 J.P. MORGAN . 1,952,500 |. 2,000,000 |.
LX1957-98-9 . ..| CENGAGE LEARNING INC CENGAGE LEARNING INC TLB S+475 07/14/26 . 09/29/2023 Various ... 7,960,480 |. 7,991,094 |.
LX1991-53-3 ......... CARNIVAL CORP CARNIVAL CORP TLB 2028 $+325 10/18/28 e | i e 07/05/2023 ..... J.P. MORGAN . 2,996,250 |. 3,000,000 |...
LX1995-56-7 ......... GRAY TELEVISION GRAY TELIVISION TLD $+300 12/01/28 v | e | 08/04/2023 ..... WELLS FARGO SECURITIES LLC .... 4,864,905 |. ...4,992,405 |...
LX2006-53-9 ......... UKG UKG INC 1L TL $+325 05/04/26 .ot eennnnes | e e 08/23/2023 ..... UBS WARBURG CONVERTIBLES 2,996,250 |. .. 3,000,000 |...
LX2014-35-0 ......... INTELSAT JACKSON HLDG INTELSAT JACKSON EXIT 1L S+425 02/01/29 .ooviiiiiiieiiiieees | e e 09/19/2023 ..... CITICORP SECURITIES ..
LX2014-35-0 ......... INTELSAT JACKSON HLDG INTELSAT JACKSON EXIT 1L S+425 02/01/29 oo | e e 07/26/2023 ..... CITICORP SECURITIES .. N
LX2020-71-2 ......... GOLDEN NUGGET GOLDEN NUGGET 1L S+400 01/27/29 ... 09/05/2023 ..... JEFFERIES & COMPANY INC. 6,444,375 |. 6,500,000 |...
LX2021-20-7 ......... GRIFFON CORP GRIFFON CORP TLB $+225 01/31/29 ... 07/01/2023 ..... BANK OF AMERICA 5,953,110 |. 5,975,610 |...
LX2023-03-9 EMBECTA CORP EMBECTA CORP TLB S$+300 01/27/29 09/20/2023 ..... MORGAN STANLEY .. 5,937,468 |. 5,989,873 |...
LX2037-85-6 . ..| PERRIGO INVESTMENTS LLC PERRIGO TLB S+225 04/05/29 .. 07/01/2023 J.P. MORGAN . 1,982,462 |.
LX2038-97-9 . ..| OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -0SCAR 1L S+450 04/13/29 08/29/2023 Various ... 4,972,462 |.
LX2046-74-1 . ..| CHAMPIONX CHAMPIONX TLB-2 $+275 05/12/29 ..ccevens 09/27/2023 J.P. MORGAN . 1,481,269 |.
LX2093-14-9 . .. | GATES GLOBAL LLC GATES GLOBAL TLB4 $+300 11/09/29 CITICORP SECURITIES 2,460,075
LX2097-61-1 . ..| AMERICAN AXLE & MFG INC AMERICAN AXLE TLB S+350 12/08/29 BANK OF AMERICA . 2,992,500
LX2109-29-1 ......... HANESBRANDS INC HANESBRANDS INC TLB S$+375 02/15/30 .evviiiieeiiiieeeeeiieeeeen | e 07/01/2023 ..... J.P. MORGAN 995,000 |. 997,500 |...
LX2110-30-7 ......... SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB S+250 02/17/30 e | s e 07/01/2023 ..... BANK OF AMERICA .... 2,992,500 |. 2,992,500 |...
LX2111-61-1 ......... UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB $+275 02/27/30 ... 09/26/2023 ..... MORGAN STANLEY 5,603,367 |. 5,603,367 |...
LX2111-51-1 ......... UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB $+275 02/27/30 . 08/01/2023 ..... MORGAN STANLEY
LX2112-24-6 ......... VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLY $+325 03/02/31 ... 09/20/2023 ..... SCOTIA CAPITAL . N .
LX2115-56-1 GRAY TELEVISION GRAY TELEVISION TLE $+250 01/02/26 .. 09/08/2023 ..... WELLS FARGO SECURITIES LLC . 6,599,052 |. 6,639,750 |...
LX2127-14-5 . ..| CINEMARK USA INC CINEMARK USA TLB $+375 05/18/30 .. 07/01/2023 BARCLAYS ......eeunnns 1,985,000 |. 1,995,000 |.
LX2139-01-7 . ..| CALPINE CORP CALPINE CONSTRN TLB 1L $+225 07/20/30 08/02/2023 Tax Free Exchange . 3,741,429 |. 3,741,429 |.
LX2139-09-0 . ..| JANUS INTERNATIONAL JANUS TLB $+325 07/26/30 .......... 07/25/2023 GOLDMAN SACHS . 6,930,000 |. 7,000,000 |.
LX2139-17-3 . ..| ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB S+450 08/19/30 07/27/2023 J.P. MORGAN . 3,465,000 |. 3,500,000 |.
LX2139-93-4 . .. | SELECT MEDICAL HOLDINGS SELECT MEDICAL TLB $+300 03/06/27 . 07/31/2023 Tax Free Exchange . . 11,865,466 |. . 12,314,204 |.
LX2142-62-3 ......... US RENAL CARE US RENAL 1L S$+500 06/20/28 08/24/2023 ..... DIRECT - 1 7,331,374 |. .. 12,717,690 |...
LX2142-62-3 ......... US RENAL CARE US RENAL 1L S$+500 06/20/28 08/24/2023 ..... DIRECT - 1 .. 3,809,224 |. 6,607,838 |...
LX2145-93-1 ......... CARNIVAL CORP CARNIVAL CORP TLB 2027 $+300 08/01/27 . 08/01/2023 ..... J.P. MORGAN . 3,361,875 |. 3,375,000 |...
LX2156-53-2 ......... DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1 $+400 08/16/28 ... 08/24/2023 ..... DIRECT - 1 .. 7,909,010 |. 7,909,010 |...
LX2158-08-2 ......... DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2 $+400 08/16/28 ... 08/24/2023 ..... DIRECT - 1 .. 3,389,576 |. 3,389,576 |...
LX2165-54-1 ......... SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB $+225 02/28/30 09/13/2023 ..... Tax Free Exchange . 2,992,500 |. 2,992,500 |...
LX2165-78-0 ......... TAMKO BUILDING PRODUCTS TAMKO BLDG PRODUCTS TLB $+350 09/13/30 .... ...09/13/2023 ..... J.P. MORGAN 8,635,828 |. 8,679,224 |...
LX2168-44-6 ......... GTCR W MERGER SUB WORLDPAY - GTCR TLB $+300 09/21/30 .. ...09/20/2023 J.P. MORGAN 4,975,000 |. 5,000,000 |...
LX2170-76-4 . ..| CPM HOLDINGS INC CPM HOLDINGS 1L-TL S+450 09/22/28 .. 09/28/2023 Tax Free Exchange .
LX1721-92-2 . ..| TITAN ACQUISITION LTD HUSKY TITAN TLB +300 03/28/25 . 08/04/2023 DEUTSCHE BANK .
LX1759-23-7 . ..|NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB $+325 10/01/25 . 08/01/2023 Various
LX1817-51-4 . .| WESTJET AIRLINES WESTJET AIRLINES 1L TL S$+300 12/11/26 ..... 09/06/2023 Various ...

LX2151-33-5

NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB $+300

08/10/30 .

08/16/2023

Tax Free Exchange .
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1X1963-80-5 ......... ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDING TLB4 $+250 03/29/27 [EURSUUSOUNUN I SRS AU 08/03/2023 ... DEUTSCHE BANK 12,938,305 ... 12,974,555 |.... 3BFE oo
LX2086-11-9 ......... ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDINGS TLB2 §+350 10/18/29 covvvevriainsicnnienes | Covevvninanes foenad 09/01/2023 ..... MORGAN STANLEY ..t tettteseteteeatenestenestenesbenesteneseene s eb et ebeessensssenesbenesnenennesensases |snensssensssensssenessenessanensnne |oosenensaensanneanans 2,970,000 .... 3,000,000 |....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 265,410,425 276,136,599 XXX
2509999997. Total - Bonds - Part 3 1,759,823,054 1,814,488, 268 6,272,966 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,759,823,054 1,814,488, 268 6,272,966 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
10576N-10-2 ......... | [, | R I DL = R | 8,681.000 |oovoooieieieisine, I A A
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 417,325 XXX XXX
FHLBOO-02-6 ......... [Federal Home Loan Bank Activity Based STOCK .oovovoovooroiuosseseesesseeseesessssessssissasssanans [, | I DL = R [, R R N P
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 16,223,100 XXX XXX
5989999997. Total - Common Stocks - Part 3 16,640,425 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 16,640,425 XXX XXX
5999999999. Total - Preferred and Common Stocks 16,640,425 XXX XXX
6009999999 - Totals 1,776,463,479 XXX 6,272,966 XXX
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GOVERNVENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 [ 12/15/2033 Mo-1  6.000% 12/15/33 .....cceevvee | uunnnns . 09/01/2023 . |Paydown ....ceeeeviiiiiinins fovenniniiniiiiiinns Joviinninnnns 3,929 |.ceeeiin. 3,929 [..iiiiinnnns 4,122 | 4,082 |iieveiniiiiinn ovvininnnns (153) |oevvvvniiiiiine ovvvnnnnnns (153) |oevvvvennninine foovevnnnnnnns 3,929 |ooooiiiiiiiinns foveeniiiiiiiiins fooininiiiiiiinns foveiiiiiiiinnnns 157 ). 12/15/2033 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,929 3,929 4,122 4,082 (153) (153) 3,929 157 XXX XXX
BRAVO Residential Funding Trus SERIES
..105933-AA-3 [ 2023NQM2 CLASS A1 4.500% 05/25/62 ........... | .eeuees . 09/01/2023 . |Paydomn ..ccevuuneeeeennnnn foeeennieeeeeenies s 150,347 |.....ee....150,347 oo 142,454 | e T893 [ [ 7898 [ [ 150,347 |veeeeeeeeniie eeemeeeeeeneee e e 564 |. 05/25/2062 . |1.A FE .
Deephaven Residential Mortgage SERIES 20214
..24381J-AA-5 |CLASS A1 1.931% 11/25/66 .. PO IR . 09/01/2023 . | Paydown ... .. 236,197 .236,197 |.. . 11/25/2066 . |1.A FE .
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L. 31283H-08-1 [02/01/32 e eeeee | s . 09/01/2023 . |Paydomn oeevvueeeeeennins Jennnieeeeeniieees feeeeeeeennnns 494 e 494 [ D18 809 e s (1) e s (1) | [ 94 [ e e e 25 [. 02/01/2032 . [1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1
. 312870-7G-0 [ 04/01/32 evveeeeeeeeeeeeeeeeeree e eeeee | s . 09/01/2023 . | Paydown ... . 04/01/2032 . |1.A ........
FREDDIE MAC .
. 31287U-AX-0 [06/01/32 .eeeeeeeeeeeiee e eeeeeneeeeeeeen | s . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeniieeeeeeniees e 3,522 |oeeiiiiens 3,522 [oeeieiiinnnns 3,689 |oeeeeinnnnnns 3,593 [ o (VA D) SRR RN (VA D) R R 3,522 |oeeeeeeiiiiins e e e 175 |. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1
L 31287U-JU-5 [06/01/32 e eeeeeen | s . 09/01/2023 . | Paydown ... . 06/01/2032 . |1.A ........
FREDDIE MAC .
L 31287U-IN-3 [06/01/32 e eeeeeen | s . 09/01/2023 . |Paydonn .cevveueeeeeenns Jemnnineeeeenniees e 1,185 [ 1135 [ 1189 | 175 [ [ (40) [ e (40) [ e 1138 e [ e e 57 |. 06/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
.31288J-ZU-3 [04/01/33 eveeeeeeeeeeeee e eeeeneeeeen | s . 09/01/2023 . |Paydomn .cevvueeeeeenniins Jeennieeeeeeinees feeeeeeeennaas -7V I 820 |ieiiriiiens 857 |oeeeeeiiiieens 835 |eeeiiiiieieeen feeeennns (15) |oeeeeeeeeenens e (15) |eeeeeeeeeenens Joemeeeeeeenns L7V I PP FEPUPRR FSURRPPPPRR ISP 36 |. 04/01/2033 . |1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1 ~ 7.000%
..3128M6-RR-1 [09/01/38 ..eeeeeeeeeeiee e eeeeeneeeeeeeee | s . 09/01/2023 . |Paydomn oeevvueeeeeennins Jeenneeeeeeninees fereeeeeennans 909 |oeeeiiiiieeenns 909 |iieeieiies 947 | oL PR IR (22} PO IS (22} PSR ISR 909 [ooeeeeeiiiieee oo e e 43 |[. 09/01/2038 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1  7.500%
L B1292H-PI-7 [ 01/01/32 e | s . 09/01/2023 . |Paydomn .cevveeneeeeeennin feeeennineeeeenies e L S PO [T FOT (072 IO L0 PR PR (<) 1 PO PPN (<) 1 PO FOTORRRT [/ U IR FEPPPPRRRTUUP RESPTTORRN 5 [. 01/01/2032 . |1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31202K-6A-0 [ 12/01/40 e | s . 09/01/2023 . |Paydomn .ceveeneeeeennins Jeennieeeeeenieeee e 19,191 |.ooooeneies 19,191 |oees 19,238 |oeeeeennnnns 19,226 |oeveeieeeeienns e (IS PO ISR (IS PO AT LT ) I PO FSSRUPRRRR RTUPTRR TR 487 |. 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
.312943-WG-4 [ 11/01/40 .o | s . 09/01/2023 . |Paydomn .cevvueneeeeeennis Jeeeeniieeeeenniees e 3,210 [oeeeeeeenee 3,210 |oeeeinnnns 3,218 |oeeeiins 3,216 |oeeeeiieiieeen eeniieeeeees [ PO PPN ()] PO AT 3,210 [oeeeeeniiiiieeen foeeemrrniieeeee eeeeeeeees e 87 |. 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 oerreieieeieiiiieeeeeeniieeeeeeen | s . 09/01/2023 . |Paydomn .cevvvuneeeeeennis Jeennnieeeeeeniees e 2211 o 2,211 s 2,283 |oeeeeennnnns 2,282 oo e (0D PO IS (30) |eevemmneeeemenn enneeeees 2,211 oo e e e 96 |. 12/01/2033 . |1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1  6.500%
L31206S-YF-7 [01/01/34 oeeeeieeeeeee e | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns LY P 575 |oeeeeeeinaeeees 59 oot 583 |oeeeeeeeiieeeee feeeeeeis (€)1 PO PPN (€)1 PO IR 575 [oeeeeeeiieee oo s e 25 [. 01/01/2034 . [1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
. 31208M-7F-8 [ 05/01/31 eeeeeieeeeieie e eeeeeen | s . 09/01/2023 . |Paydomn .eevvueeeeeenniins Jeennieeeeeeineees fereeeeeennnns 303 |oeeeeiiieeeenes 303 [oeeeeeieies AT A 308 |oeeeeeiiiieeee feeeeeenns [(5) 1 PO RPN (£ PO FORRR 303 [ oo e e 15 |. 05/01/2031 . |1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
L. 313637-FB-1 [08/01/28 .eeeeeeeeeeeeeeeeeeeee e eeeeeen | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns 366 [ooeeieeeeiennnns 366 |.eeeeneniianns 366 |.eeevrennnns 366 |-eeeeenniiiieen foerernniieeeees e e e e KT T ORI FOPSPRR FOURRPRRRR ISP 16 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
L. 3136A0-SE-8 [08/25/26 ....eeeeeeeeeeee e eeeeneeeeen | s . 09/01/2023 . |Paydomn .cevveneeeeernnins Jeennieeeeeenieees fereeeeeees 7,973 oo 71,978 |ooeeeeinnnns 73,322 |occeeennne T2,214 |ooeeeiieeien oeeenns (302) |+evemenneeeenn eeennnns (302) |+ eeeevnnneeeenn feeeennans VA TR LT FUUPRUR FOURTRRRUPPR ISUPTRRUPPR ISP 1,681 |. 08/25/2026 . [1.A ........
FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L 313BAY-TL-1 [3.086% 12/25/27 .eeveeeeeeeeeeeeeeeeeeeeeen | s . 09/01/2023 . |Paydomn .cevvueneeeeeennis Joeerniieeeeeeniees feeeeees 6,035 [eeeieeenne 6,085 |eeernninns 5,768 |oeeerennnnnns 5,878 |eeeeeiiiiieeen Jeeeennns L7 TR RN L7 R TR 6,035 |oeeeeeiiiiieeen foeeerreiiieeeeen e e 90 |. 12/25/2027 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 ... | s . 09/01/2023 . |Paydomn .cevveuneeeeennnis Jeeeennieeeeeeniees o 3,363 [oiiiieeeee 3,363 [....ccennnnnn KIS 3,449 [ [ (1) ) AR TR (86) [-eneeeeemmnaes feereeeeennnns 3,363 |oeeeeeeiiiieeee foreeeeeiieeees s s 158 |. 08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L B1371G-4T-4 [09/01/28 e eeeeeen | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns (070 802 |oieeieiiiiens 847 | 826 | eeeeiiiiiiieeen feeeenins (2571 PO IS (257 PP ISR (07200 PR FEPPPR FOURRPPRRRR ISP 40 |. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
LB1B7AHBY-3 [ 10/01/28 .o | s . 09/01/2023 . |Paydomn .cevveuneeeeennnis Jeeeennieeeeeeniees o 1,531 [ooeieeeeinnns 1,531 | ) A 1,576 |oveeeeeeeciins e (L) PO ISR (45) |oeeeeeeeeeenns e 1,531 oo e e e 71 |.10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
LB1371H-D9-6 [ 12/01/28 e | s . 09/01/2023 . |Paydomn .cevveuneeeeennnis Jeeeennieeeeeeniees o 1,089 |oeeeeinnnes 1,089 |oeeeeenenes 1,151 | I [V OO PR (00 PO IR (0] AR ISP, 1,089 [oeeeeeeeniiies [ oo et 51 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
LB1B7IHF2-9 [ 12/01/28 e | . 09/01/2023 . |Paydomn oeevvueeeeeennins Jennnieeeeeniiees e eeenenas P O 258 |oeeeeeeiiees 212 | 268 |eeeeiiiiiieeen feeeennns [ RD ) SR RN [ D) S 258 [ oo e e 12 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1 ~ 7.000%
LBBTIHHL-E [02/01/29 e | s . 09/01/2023 . |Paydomn .eevveuneeeeernnis Jeennieeeeeenniies o eeeeenaan (<1 T (61T O T2 | (VN PO ISP (72 PO PR (2] PO FOTORRRRT {511 PP ISP FOPOPPR ISP 3 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1 ~ 7.000%
.. 31371H-KX-5 [03/01/29 ... . 09/01/2023 . | Paydown ... . 03/01/2029 . |1.A ........
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FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 (06701729 ovvveiiiiiiiiieieeen | s . 09/01/2023 . |Paydomn .....uuenviriiinnnns Joevnninieiiiiines foeeneeeiiiians 184 | 184 | 194 | B O A, (5 PO AN (5 PO FRRRN L O O N 9 |[. 05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1
L3137TH-YB-8 [ 10701729 v | s . 09/01/2023 . | Paydown ... . 1070172029 . |1.A ........
FANNIE MAE .
L 31371K-BU-4 [ 09701731 v | s . 09/01/2023 . |Paydonn ...covvunvvriiiinnnn fevenninniiiiiiins feinnd .7 PO -7 86 |iivniiiiiiinns L PO AN (721 PO RN (21 P FRN 7 O R RN 4 1. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L31371K-NI-6 [ 04701732 v | s . 09/01/2023 . |Paydomn ....ouueviiiiinnnns Joevnniinieiiiiines foeieeeieinnns 259 | R O L P P2 I PO AN (129 P (129 P FRN 259 [ o [ 13 |. 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 evveeiiviiiiiiiiiiiiieneccinieeeenn | s . 09/01/2023 . |Paydonn ....ceuuveriiiinnnn Joevvniinniiiiiiins feeneens 2,870 [ooiiiiinnnnns 2,870 |iinnnnns 2,990 [o.ooiiinnnnns P25 R R ({11 AR RN ({1 SR N /2% 7V I PO O R NN 135 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
31371K-R4-5 [08/01/32 evvveiiviiiiiiiiiiiiiiineeccinieneeeeen | s . 09/01/2023 . |Paydomn .....uueviriiinnnns Joevnniiieiiiiiines foeeneeeiiinnns 609 fooiiiiiiiinnnns 609 |....coevnnnnnns 635 |oiiiiiiis (S O N (L)) PO AR (L)) PR FRRN 10 O O A 28 | 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384-K5-8 [ 05/01/31 wovveeiiiiiiiiiiiiiiiien e | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 291 o 201 [ 291 | 4 O R N A R N R R, 16 |. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L138BH-XF-4 [ 11701731 i | s . 09/01/2023 . |Paydonn ...covvunvvriiiinnnn fevennininiiiiiins Jeeeeeinnn L7 P [ . [ L O N (721 PO RN (21 P FRN 7 O O RN 3 | 11/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
L 31387X-2G-9 [09/01/31 wevviiiiiiiiiiiicieeeen | s . 09/01/2023 . |Paydonn ....euueviiiiinnnns Joevnniininiiiiines feeeeeeieiinns L1 N o1t I o1t I O O R N L R R R R, 53 |[. 09/01/2031 . [1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 3,494 |t 3,494 [............. 3,49 |...occevnnnns BT S R R O R R FC T O N S R 186 . 08/01/2031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 [09/01/31 evvveiiiiiiiiiiiiiiiien e | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians oS N 935 [oeiiiiiiiiinnns 935 [ooeiiiiiiiiinnns L O (S R S R Lo R R R R, 50 |. 09/01/2031 . |1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1 ~ 4.000%
L 3138A1-d3-6 [ 12/01/40 evvevniiiiiiiiiiiiiiiicieeeen | s . 09/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniinininiiiins e 6,259 [eeiiiinnn 6,259 [.......oeeens 6,673 |.eevennnnnns [0 O (R TN FU I [RZX) T O ET, (7251 U R R R, 167 . 12/01/2040 . [1.A ........
FANNIE MAE 3 1/2% Due 2/1/2042 Mo-1  3.500%
L B13BE6-VW-3 [02/01/42 ovvveniiiiiiiieeiciieeceiieeeen | s . 09/01/2023 . |Paydonn ....cevunveiriiinnnn Jeveniiiniiiiiiins feeneens 3,619 [eeeiiinne 3,619 |.eens 3,675 |oeveeennnnns 3,668 |.oeviiiiiiiiiins e, (K510 PR AR (K510 PR AR [P [ R R R AN 85 |. 02/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiiiininccinieeeeen | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,956 [ooiiiiennnns 1,956 |oeeeeennnns 1,986 |oveveneenene 1,976 [ovveviviiiiiiins feniiiiinnns (201 P AR (0] AR AR LS5 R N R RN 46 |. 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
LO13BES-TK-4 [08/01/42 wevveiiviiiiieiiiciiieeecvenieeeenn | s . 09/01/2023 . |Paydonn ....ceuuviiiirinnnn Jevvnniiniiiiiiins feneneens 3,891 [eeiiiine 3,891 | 3,951 [ooeiiiiinnnns CTRZ 3 R R (551 PR AR (55N AR AR R I R KU F R RN 91 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
L 313BLU-VL-6 [ 07/01/42 wevveeiiiiiiiieieviiiieececceninceeeeen | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,064 |ooeeeennnnnns 1,064 |ooeeeennnnnns 1,081 [ooeiiinnnnnns 1,076 [ oo (1D ) AT RN [ S N 7 O S R 25 [. 07/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
L 313BLI-DV-0 [07/01/42 wevveeiiiiiiiiiiiiiiieceecceiin e | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians F£:7 0 F£:7 2 R T | 72 PO R [ (00 ST RN ([0 O £ 7225 O N ) A 18 |. 07/01/2042 . |1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1  4.000%
..3138M5-3B-3 [08/01/42 ..eevvviiviiiiiiiiiiiiiinieccinieeiien | s . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians (-7 N (-7 I LA LT F [\ PO A, (€11 P AR (€101 PP AR L7 O N AR 18 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1  3.500%
L 3138MI-PP-0 [ 11/01/42 evveiiviiiiiiiiiiiicecceiceeeen | s . 09/01/2023 . |Paydonn .....euunveriiiinnnn Joevvnniiniieiiiins foneneens 8,368 |[.....cevnnns 8,368 |..ccoeennn 8,497 | 8,487 |oevviiiiiiiiiies e [R5 PO R (R ) PO N L1 T O O R AR 194 . 1170172042 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1 ~ 3.500%
L313BML-BA-5 [ 12/01/42 ovvveiiiiiiieieeen | s . 09/01/2023 . |Paydonn .....euuveiieiinnnn Jevinninniieiiiins feeens 6,808 |.......eennnt 6,808 [.coviiennne 6,914 |t 6,901 |ooviiiiiiiiiins e, (£ PR AR (5 F AR (02T O FORR RN NN 171 [ 12/01/2042 . [1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1  3.000%
L 3138W7-58-9 [04/01/43 ovvveniiiiiiiiiiiiiiecieeen | s . 09/01/2023 . | Paydown ... .3,799 |.. . 04/01/2043 . |1.A ........
FANNIE MAE % .
L 313BW7-NI-0 [06/01/43 wovveeiiiiiiieeieciiieececcinieeeenn | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,428 [oooooeennnnns 1,428 |oeeeeenns 1,451 | L1 R R ¢-:() I R RUPRRRRR ¢ () f R R, < R N R E N 33 [. 06/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1
LO13BWA-RV-1 [ 12701743 v | s . 09/01/2023 . | Paydown ... .2,515 |.. . 12/01/2043 . |1.A ........
FANNIE MAE % .
L. 3138IB-3A-1 [06/01/44 ..evvvriiiiiiiiiiiiiiicnieneeeeen | s . 09/01/2023 . |Paydonn .....euvviriiiinnnn Joevvnninniiiiiiins feeneens 2 0 T R 2,771 e 2,818 | 2,811 | e, (i) ) PR AR [Ric)) AR AR /% R R R R A 65 |. 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
.3138WD-BH-3 [10/01/44 ..eevvniiiiiiiiiiiiiiiieneeeeeen | s . 09/01/2023 . | Paydown ... .6,274 |.. . 10/01/2044 . |1.A ........
FANNIE MAE .
..3138ID-Y8-8 [01/01/45 ..evvviiiiiiiiiiiiiiiiiiiiiiiiiiiiinniniins | eeeees . 09/01/2023 . |Paydown ....ceeeviiiiiinins Jovenninniniiiniinns Joviinninenns 1,919 [.eens 1,919 oot 1,874 |ooeeenns 1,879 |oeeiiiiiiiins Joveeniiiiinnns 40 i e 40 i e 1,919 | Jovviiiiins Joveviiniiniins fovveieiinnnnnnnns 38 |. 01/01/2045 . |1.A ........
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FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
L.3138UD-Y9-6 [01/01/45 .oevvviiiiiiiiiiiiiiiiinvciieeeeen | s . 09/01/2023 . |Paydomn ....ceuunveriiiinnnn Jevvniinniieiiiins foieneens 1,965 [oooiieennnns 1,965 |oeeeeenns 1,919 | 1,923 | i X T O O, L T FR F LRI R ) R F N 39 [. 01/01/2045 . [1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [ 05/01/45 ovvvenniiiiiiiiiiiiiiiieeceieeen | s . 09/01/2023 . | Paydown ... ... 3,708 ... 3,618 [.... .3,708 |.. . 05/01/2045 . |1.A ........
FANNIE MAE
L. 3138IF-LC-8 [09/01/45 ovvvvnriiiiiiiiiiiiiiiieeeeceiiieeeeen | s . 09/01/2023 . |Paydonn ....cevunviriiinnnnn Joevvnnininieiiiins foneneens 8,788 |...ccevnnnns 8,788 [eeiriinne 9,150 |vvevinnnnnns [0 V73 R RN (RS T F R (336) |+eevvvnnnniinnnn foerernnnnnns L1 T R FOURRURR RN RN 199 |. 09/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1  3.500%
L. 3138X0-ZA-9 [07/01/43 ovveeiiiiiiiiiiiiiiiiencriieeeeen | s . 09/01/2023 . |Paydonn .....euunviriiiinnnn Jevvnniinniiiiiins foeneens 4,508 [............ 4,508 |..oennnn 4,578 |oeeeeennnnnns LT O ({579 P AR (579 P R, LT O R 104 |. 07/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2043 Mo-1  3.500%
L.3138X2-T9-5 [08/01/43 ovvvviiiiiiiiiiiiiiiieneeccinineeeeen | s . 09/01/2023 . |Paydonn ....cevunveiriiinnnn Jeveniiiniiiiiiins feeneens 3,286 [ooiieenne 3,286 |ieevnnnnnnns 3,342 [ooeiiiinnnnns IR X ST R R (1)) AR AR [XSD ) R AR FC 21 R R R RN 78 |. 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1  3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiiiin e | s . 09/01/2023 . |Paydomn .....uueviriiinnnns Joevnniiieiiiiiines foeeneeeiiinnns 800 [ooiiiiiiiiinnns 800 |oieveriiiiinnns T79 | F£:72 PP R LI O R LI O 0 O A 16 |. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1 ~ 3.500%
L313BXHAMC-2 [ 12/01/43 v s . 09/01/2023 . |Paydonn ....ceuunverieiinnnn Joevvnniiniiiiiiins feeeens 3,666 |.......ceennn 3,666 |....coce... 3,728 [oeeiiiinnnnns 3,719 | e, (551 PR AR (55N FR AR B O N A 86 | 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
.3138Y2-3J-0 [ 11/01/44 ovveeiiiiiiiiiieeeeen | s . 09/01/2023 . |Paydomn ....ouuunvviiiinnnns Jeevnnnniniiiiines foeeeeeieinnns 189 [ LIS I 184 | LIS T P AR L O PN L ) RN L O O N A 4 |. 11/01/2044 . |1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1  3.000%
L.3138Y5-YH-3 [02/01/45 .evvvniiiiiiiiiiiiiiiiieciieeen | s . 09/01/2023 . |Paydonn ....cevunveiriiinnnn Jeveniiiniiiiiiins feeneens 3,06 [..ooeeeennn 3,096 |.eevvinnnns 3,023 [..ccevinnnnnn 3,029 [oooiiiiiiiiiines oo (-7 PO AR (-7 PO RN FCTLVL I R R N RN 61 |. 02/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2044 Mo-1 ~ 3.000%
.3138Y9-EJ-3 [09/01/44 oovvenniiiiiiiiiiiiiiiiieeen | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 2,59 | 2,599 [.innns X 2581 [ [ 51 O O, 52  R F P R R R 52 [. 09/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
..3138YD-DQ-9 [01/01/45 ovvvviiiiiiiiiiiiiiiienccneeeien | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,854 [ooooonennns 1,854 | 1,810 [ooeeiiinnnnns 1817 [ [ K FO [T/ PO F R <7 O R E N 37 |.01/01/2045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
LB13BYF-AZ-7 (01701745 wevveiiiiiiiiiieeinn | s . 09/01/2023 . |Paydonn ....ceuunvviiiiinnnn Jevvniinininiiiins e 1,947 [oooonnnins 1947 oo 1,901 | 1 O RN X T O O, L T FR F L O R N 39 [. 01/01/2045 . [1.A ........
FANNIE MAE 4% Due 2/1/2045 Mo-1  4.000%
L313BYF-GV-0 [02/01/45 ovvveeiiiiiiiiiiiiiiiiieeceiieeen | s . 09/01/2023 . |Paydonn ....euueviiiiinnnns Joevnniininiiiiines feeeeeeieiinns 200 fooeiiiiiiininnns 200 fooiiiiiiiinnns 23 | 2 O N [ (00 ST RN ([0 O (00 ) O 5 [. 02/01/2045 . |1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L313BYN-PE-1 [07/01/45 wevveeiiiiiiiiiiiiiiiecciiceeeen | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 5,288 [eeiiiiinnns 5,238 [..ooceinnnns 5,116 | [T -2 O RN L [T T RN L (T O RN LS4 R R R R 102 |. 07/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiineeceiieeeen | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,002 [oooiiiiinnnns 1,002 |oeeeeienns 1,063 |oeeeniinnns 1,065 |oovveiiiiiiines fooeeeeiiiinnns L R L P FR 72 O R E N 22 |. 05/01/2045 . [1.A ........
FANNIE MAE 3% Due 8/1/2045 Mo-1 ~ 3.000%
..3138YS-BR-6 [08/01/45 ..eevvriiiiiiiiiiiiiiiiiniciieeinn | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 5,903 [eeiiiinns 5,903 [....coennnns 5,751 | ST T A PR (T O RN LT O RN 5,903 |ooviiiiiiiiinin o s e 118 . 08/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3138YT-40-4 [09/01/45 .evvveriiiiiiiiiiiiiiiiiieeecviiineeeees | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,443 |oooooininnins 1,443 [.ooooinenins 1,406 |oevnnnnnnnne LR 2 O AN F 1 I R F . [ PO F LT ) ) R E N 29 |[. 09/01/2045 . [1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L313BYV-ZN-2 [07/01/45 evveiiviiiiieiiiiiiinccneeeenn | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,621 |oeeens 1,621 | 1,579 oo 1,683 |oveiiiiiiiiies o KL R FO L R F 72 O Y R 32 [. 07/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
L 3138YX-4Z-5 [09/01/45 oovveniiiiiiiiiiiiiiiiieeen | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 28,902 |....oennnnn. 28,902 |...ocevnnnns 28,155 [.oooienennns 28,184 | s AL T PO AR AL T PO AR 28,902 [.oooiiviiinnnns oo e e 648 |. 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3138YX-RQ-0 [09/01/45 .evvvnriiiiiiiiiiiiiiiiieeeeceiieeeen | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 18,246 |............ 18,246 |oovvnnnnnnn 17,774 |............ 17,809 [oooviiiiiiiiens oo LLX 7/ R A LEX 7/ R A LT Y R R AR 359 . 09/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
L. 3138YX-Y6-6 [09/01/45 .evvvnniiiiiiiiiiiiiiiiecieeen | s . 09/01/2023 . | Paydown ... . 09/01/2045 . |1.A ........
FANNIE MAE
..31390A-G4-6 [ 02/01/32 evvveniiiiiiiiiiiiiiiieeeceiieeeen | s . 09/01/2023 . |Paydonn ...cevvenvvviiiinnns Joevrninnnniiiiiinns fovenneeeennn 707 [ 707 o746 |l T2 [ e (M) [ e (M) [ [ T07 e i e e 33 [. 02/01/2032 . [1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
L 31392F-4F-1 [5.500% 12/25/32 ...ovvvvviiiiieiiiiiiieiecciines | s . 09/01/2023 . | Paydown ... . 12/25/2032 . |1.B FE .
FANNIE MAE SERIES
..313978-G2-4 [05/25/26 ...cevvvnniiiiiiiiiiiiiiiieeiies | s . 09/01/2023 . |Paydonn ....covunveviiiinnnn Jevvnninnneiiiiinns foveennnn 38,962 [0 38,952 [oiiiiiinli 38,946 i 38,946 [ e B s e B [ 38,952 [ e [ 778 |. 05/25/2026 . |1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1
..31407J-DD-1 [09/01/36 .evvvnriiviiiiiiiiiiiiiiinieicinineeeeinn | s . 09/01/2023 . | Paydown ... . 09/01/2036 . |1.A ........
FANNIE MAE
..31407S-EK-4 [11/01/35 .ouvuniiiiiiiiiiiiiiiiiiiininiiiiiinnieiies | neeees . 09/01/2023 . |Paydown ......eooveiriiinnns Jovvennnniniiininnns Jovennn.... 26,087 [l 26,087 finnn25,545 25,759 s e 328 s e 328 i foeennnnn26,087 [ s s [ 956 |. 11/01/2035 . [1.A ........
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FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 [01/01/36 ..evivviviiiiiiiiiiiieeccciieeeeceiiien | s . 09/01/2023 . |Paydomn ....ceuunveriiiinnnn Jevvniinniieiiiins foieneens 1,214 [....ees 1,214 s 1,227 | {72 LT PO AN (5 PO AN (5 PO AR %72 3 R E ) R F N 49 [. 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
. 3140E1-BU-6 [09/01/45 oevvvnniiiiiiiiiiiiiiiiieeeceiineeeeen | s . 09/01/2023 . | Paydown ... ... 1,919 L1872 . 09/01/2045 . |1.A ........
..3140GY-GZ-6 |FANNIE MAE POOL BH9215  3.500% 01/01/48 . |- 09/01/2023 . | Paydoun . 01/01/2048 . |1.A .
..3140H7-29-1 [FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |....... . 09/01/2023 . | Paydown ... . 02/01/2048 . |1.A ........
..3140HB-GA-0 |FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |....... . 09/01/2023 . | Paydown ... . 05/01/2033 . |1.A ........
..314008-3U-7 [FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 09/01/2023 . | Paydown ... . 05/01/2048 . |1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
L31A1G-JU-T [ 12701736 v | s . 09/01/2023 . | Paydown . 12/01/2036 . |1.A ........
FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%
L 314128-RC-1 [03/01/38 wevveiiviiiiiieiviiiieeeecenieeeenn | s . 09/01/2023 . |Paydomn ....cuueviiiiinnnns Jeevnninieiiiiines foeeeeeeeiinns 982 | 982 . 03/01/2038 . |1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1  6.500%
L.31413D-85-7 [08/01/37 wevviiiiiiiiiiiiiiiineecceiieeeceiniin | s . 09/01/2023 . |Paydonn .....euunviriiiininn Jevvniinniieiiiins foneneens 3,976 [eeerrenne 3,976 . 08/01/2037 . |1.A ........
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%
LSTHBLALL-T [08/01/37 e | s . 09/01/2023 . |Paydomn .....uuevviiiinnnns Jeevnnininiiiiinnes foeieeeieiinns 460 fooeiiiiiininnns 460 |...ocovnnnnnnnns 507 |ooiiiiiiiinns 501 . 08/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%
L3IABT-TO-3 [ 11/01/37 i | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 6,949 [............ 6,949 [............. T747 | 7,661 . 11/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%
L 31414P-U3-1 [02/01/38 evveeiiiiiiiiiiiiiiiiiienceceinineeeenn | s . 09/01/2023 . |Paydomn ....ceuunviriiiininn Jevvniinniiiiiiins feneneens 3,575 [oeeeiiiinns 3,575 [oiiiiiinnnns 3,985 [...ocvvvnnnnn 3,937 . 02/01/2038 . |1.A ........
FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%
. 31414R-CN-3 [03/01/38 evvvniiiiiiiiiiiiiiiniinieccenineeeeien | s . 09/01/2023 . |Paydonn .....euuvviiiinnnns Jovvniiniiiiiiiinees foeeneeeens 10,054 |............ 10,054 |oooeeeennnns 10,970 |............ 10,812 . 03/01/2038 . |1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%
L 31414R-PN-9 [04/01/38 evvvviiiiiiiiiiiiiiiiiencrccinieeeenn | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 19,650 |....coevnens 19,650 |oeevennnnns 21,441 |..eeees 20,852 . 04/01/2038 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1  6.500%
L 31416V-RO-7 [ 11701738 e | s . 09/01/2023 . | Paydown . 11/01/2038 . |1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1  3.500%
L31AATB-NC-7 (04701742 v | s . 09/01/2023 . | Paydown . 04/01/2042 . |1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1 ~ 3.000%
CSTMTE-NS-7 (01701743 v | s . 09/01/2023 . | Paydown ... . 0170172043 . |1.A ........
FANNIE MAE
L3IAATE-NR-5 [02/01743 v | s . 09/01/2023 . | Paydown . 02/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 31417G-TE-5 [06/01/43 wovveiiiiiiiieeiiiiiieeccinieeeien | s . 09/01/2023 . | Paydown ... . 06/01/2043 . |1.A ........
FANNIE MAE
L 3141BA-XY=9 [09/01/43 ovvveiiiiiiiiieiiieeeen | s . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 51,131 54,656 . 09/01/2043 . |1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1 ~ 3.000%
L. 31418B-V5-2 [10/01/45 .oevvviiiiiiiiiiiiiiiien e | s . 09/01/2023 . | Paydown ... ..2,992 L. 2,919 [, . 1070172045 . |1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 . |- 09/01/2023 . | Paydoun .25,423 25,578 |. . 03/01/2032 . |1.A .
..31418C-RC-0 [FANNIE MAE POOL MA3182  3.500% 11/01/47 .... |....... . 09/01/2023 . | Paydown ... ... 36,810 ... 37,084 |.... . 11/01/2047 . |1.A ........
..31418C-U7-7 |[FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |....... . 09/01/2023 . | Paydown ... ... 49,031 ...48,978 |.... . 03/01/2048 . |1.A ........
..31418C-U8-5 [FANNIE MAE POOL MA3306  4.000% 03/01/48 .... |....... . 09/01/2023 . | Paydown ... .. 66,799 ...67,9%1 [... . 03/01/2048 . |1.A ........
..31418C-W2-6 |FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |....... . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 15,428 15,527 . 05/01/2033 . |1.A ........
FLORIDA ST DEPT OF TRANSN SEAP 5% Due
..34161B-BA-6 [7/1/2038 JJ1  5.000% 07/01/38 .....cevvueeeeee | uunnens . 07/03/2023 . | Call 100.0000 ..... fooeiiiiiiiiiiiiiiinn o 5,875,000 |........ 5,875,000 |........ 6,315,508 |........ 5,902,893 [.....oovvveniins foeeeeec (27,893) [ [ (27,898) [ [ 5,875,000 293,750 |. 07/01/2038 . |1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,994,754 6,994,754 7,404,939 6,647,445 7,040 7,040 6,994,754 314,173 XXX XXX
AMAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 [5.500% 10/25/33 ....cevvvvniiiiiiiininiiiiiniiinees | s . 09/01/2023 . |Paydonn .....euunveriiiinnnn Jevvnninniiiiiiinns o 1,089 |oeeeennnnnns 1,080 |oveeeennns 1,182 | L 72 PO A (£ PR AR (£ F A, < O Y R 40 |. 10/25/2033 . |3.B FM
AIA COLCHIS LLC SENIOR SECURED NOTES ~ 4.460% Redemption 100.0000
..00150%-AA-6 [ 12/31/31 .ivvveniiiiiiiiiiiiiiiiiiennciiineees | e . 08/10/2023 . | .eeeniiiiiiiiiiieeeiiiiiiieees i e 302,362 |........... 302,362 |........... 302,362 |........... 302,362 [...ocvevieniine foovviiiiinnns foviiiiinns foveiiinins i i 302,362 [....ooovveiinnns fooviiiiiiiinns fois o 10,114 |. 12/31/2031 . |2.B PL
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MIF FLORENCE LLC AMF FLORENCE LLC ~ 3.210% Redenption 100.0000
..00176@-AA-4 [12/31/35 oovvviiiiiiiiiiienrciir s | s . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 976,233 |........... 976,233 |........... 976,233 |........... £ R O R R 976,233 [ovvvvvviviininnn forns e e 23,505 |. 12/31/2035 . |2.C PL ....
AVAZON EUCLID CTL AMAZON EUCLID CTL  4.095% Redenption 100.0000
..001848-AA-4 [ 06/30/39 ...evvnriiiiiiiiiiiiiiiiieeeeeiieeeen | s . 0973072023 . | .eeneieiiiieeeeeenieeeees i feee 19,600 |....coevnens 19,600 [............ 19,600 |............ L0 O S R (RN RN 19,600 [vvvvvvvvernnnns fornnnniniiiiis fo e 535 |. 06/30/2039 . |1.E ........
AVAZON TUCSCON CTL AMAZON TUCSCON CTL Redenption 100.0000
..00191#-AA-3 [4.005% 08/31/39 ...ccevvvvniiiiiiiniiniiiiiniiinees | s . 09/30/2023 . | .. F R AR 36,490 |o.eeeennnnn. 36,490 |............ 36,490 |.......eeen. B ) O O R F B ) O P 998 |. 08/31/2039 . [1.E ........
AVAZON OKC CTL AMAZON OKC CTL  4.233% Redenption 100.0000
..001918-AA-5 [09/30/39 ..cevvvrnniiiiiiiiiiiieiiie s | s . 09/30/2023 . . 09/30/2039 . |1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233%
..00193%-AA-5 [09/30/39 .. .ervvriiiiiiiiiiiii s | s . 09/30/2023 . . 09/30/2039 . |1.E ........
..00215J-AA-7 | ASP AMC MERGER SUB  8.000% 05/15/25 ......... [....... . 07/11/2023 . | BANK OF AMERICA . R . 05/15/2025 . |6. FE .....
Redemption 100.0000
..00230@-AA-8 | AT&T PORTFOLIO 00230@AA8  4.003% 05/15/46 . |....... . 09/15/2023 . | .evvvviriiiniiininiiiiiniinins e | 51,640 [.....eeeee. 51,640 |............ 52,156 |...ccceeenns 52,136 |oeeeeiiiiiiiiies oo, (1) ) PO N (1) 1 PO N L2 U AR (SRR R, 1,378 |. 05/15/2046 . [2.B ........
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 | 04/20/26 ......coooeiiiiiiiiiii [ L 07/20/2023 . | evvvivinnniiiininiiniiinninns e | 131,250 |........... 131,250 |........... 131,250 |........... 131,250 [oooeiiiiiiiiiies i e e o e JECT <0 R N (SRR RN 5,414 |. 04/20/2026 . |3.B FE ....
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITA
..00796#-AA-2 | COMMUNITY ~ 0.001% 03/01/25 .... R [ . 09/01/2023 . | .. ..1,404,845 |........ 1,404,845 |........ 1,047,371 310,177 | [ 94,668 [ [ 94,668 | | 1,404,845 |.. . 03/01/2025 . (1.D ........
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 |CAPITAL 2019 ST TAX  0.001% 01/15/29 ........ [....... . 09/30/2023 . | .evvriiirniiniiiiniiiiiniiinns e | 611,413 |........... 611,413 |........... 611,413 |........... 568,756 |...ooooviiiiiins Joeeeenns LI YA R R LY R R Lo O O AN (1)]. 01/15/2029 . |1.D ........
ADVANTAGE CAPITAL CONNETICUT P SERIES C
..00835#-AC-1 0.001% 09/01/25 ....evvvvvvvrrrriininnniniiiiiininns [ eeeeenn RV VI0R V(174 S OORORRORRRRPORR R R 144,480 |........... 144,480 |........... 340,000 |........... LTS ) AU N (2K 7 R (G2 7)) F 144,480 |oooeeiiiiiiiins o e o . 09/01/2025 . [1.A ........
ADVANTAGE CAPITAL CONNETICUT P SERIES D
..00835#-AD-9 10.001% 09/01/25 ....evvvvvvvrvrrrinnnnniniiiiininnns [ eeeeenn RV VI0R V(174 S OORORRORRRRPORR R R 172,419 |........... 172,419 |........... 340,000 |........... 210,288 |..ooooviiiiiiins eeeeens [RT8:15) 1 AU RN [RTAR:15) 1 PO 172,419 | o e o, . 09/01/2025 . [1.A FE ....
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..009098-A*-5 |4.494% 11/10/39 ...coooiiiiiiiiiiiiiiiiiiiii [ . 09/10/2023 . | .evvvvvinniniinnininiiiniiinns e | 035 | 38,035 |............ 38,035 |............ 38,035 |.oooiiiiiiiiiies e e e e e 38,035 [oooiiiiiiiiies oo e e 1,000 |. 11/10/2039 . [1.E ........
AMAZON SAN BERNARDINO CTL AMAZON SAN
..00910G-A*-4 |BERNARDINO CTL ~ 4.494% 03/10/41 .....evvvvvvnns [ eerennn . 09/10/2023 . | .evvvivrninniinniniiniiniiinns e | 01 [ 68,101 |............ 68,101 |..occveeeens (62: 70 (0 U AR (SRR R R R 68,101 [oevveeiiiiiiinnn fonniiiiiiiis e 1,805 |. 03/10/2041 . [1.E ........
ALASKA VENTURES LLC ALASKA VENTURES  4.670%
..01185%-AA-3 | 06/30/33 ..coooeeiiiiiiiiiiii [ . 09/30/2023 . | evvvrrnnnniinnniiniiiiiiinnns e e 497,281 | 497,281 |........... 497,281 |........... 497,281 [oeeeeiiiiiis oo e e e e 497,281 [ e e e, 17,417 |. 06/30/2033 . |2.C PL ....
ALASKA VENTURES LLC ALASKA VENTURES LLC
..01185*-AB-1 |4.670% 06/30/33 .....coevvvvvviiiiiiiiiiiiiiiiiiiens oo . 09/30/2023 . | evviriiriiniiniiniiiiiiiinins e o 325 | 51,325 |oeeiiieens 51,325 [oeeeenneee LST0 0 A PO N 1,148 [ oo 1,148 [ oo 51,325 [oooiiiiiiiiiiies o e e, 1,798 |. 06/30/2033 . [2.C PL ....
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 JD31
..021345-AA-1 | 7.000% 06/30/35 .....evvvvvvvvvvmnnnnnnnnnnnnnnnnnns [eeeeen RO (N V(07 S R R R <1 I N, 2,191 | 2,392 [ 2,354 [ oo [RLCK) ) S R [RLCK) ) S R 2,191 | e e o 22,296 |. 06/30/2035 . |2.C FE ....
AMERICAN AIRLINES INC AMERICAN AIRLINES
..02378L-AA-1 |5.180% 08/15/23 .....covvvviiiiiiiiiiiiiiiiiiiieiens [ . 08/15/2023 . .... 706,667 .... 706,667 |.......... 706,667 |.... 706,667 |.. . 08/15/2023 . [3.A PL ....
..025816-BII-8 | AMERICAN EXPRESS BASIC ~ 3.700% 08/03/23 .... |....... . 07/03/2023 . .... 900,000 .... 896,787 |...........899,564 |.... .899,938 |.. . 08/03/2023 . [1.F FE ....
Amer ican Home Mortgage Investm SERIES 20051
..02660T-DM-2 [CLASS M1 6.287% 06/25/45 ......evvvvvvvvnnnnnns | nnnnns . 09/25/2023 . |Paydonn ....cevueiiiiiinnnn fevvvninniiiiiiins e e (15,118) |........... (13,644) |........... [RENCK)N R U [R21°D 1) AR AR (89) [ervvvvrnnnnnnnnn foeeeeiinns [REINT)T EIR R 14,142 |......... 14,142 |l 397 |. 06/25/2045 . |3.C FM ....
Angel Oak Mortgage Trust SERIES 20225 CLASS
..03464H-AA-3 [A1  4.500% 05/25/67 .....cevvvvvvnnnriniinnnnnnes | nnnens . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 38,084 |............ 38,084 |............ 36,745 |.ooviiiiiiiiiiinnn o e 1,339 | v LR PO AN B Y SR N 143 . 05/25/2067 . |1.A FE ...
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 [A1  3.353% 01/25/67 ..oovvvnvviiiiniiiiiiiinins | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 171,234 |........... 171,234 |.....oeeees 153,575 |vviiiiiiiiiiiiiins foereiiiiiiinis e 17,658 [ooeeevviiiieens o 17,658 [ovvveiiiiiiins [ L O Y N N 860 |[. 01/25/2067 .|1.A FE ....
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 [A1  1.458% 09/25/66 ........cevvvvennviviinnnnnnes | nnnns . 08/01/2023 . |Paydonn ...ccevunnvviiivnnns fevvnniniiiiiiiinns foninns 104,492 |........... 104,492 |............ T LT R R N 21,339 | e 21,339 | e L O P N 210 |. 09/25/2066 . [1.A FE ....
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 [A1  1.458% 09/25/66 ........cevvvvnnnviviinnnnnnes | nnnnns . 09/01/2023 . |Paydomn .....eueiviiiinnnns Jovvniininiiiiiiinees foeeeeeeens 2,218 | 2,218 |..ooeeennens 33,597 [ooeiiiiiiiiiiiiieien o e 8,622 |veiiiiiiiiin e LY. O R L O P N 154 (. 09/25/2066 . |1.A ........
APPLE COMPUTER INC 4 1/2% Due 2/23/2036 FA23
..037833-BII-9 [4.500% 02/23/36 .....cevvvnviiiiiininiiiiiiiiiiinens | s . 09/18/2023 . | JANE STREET ...oevvvvvvvnnn foevvvnnniiiiiiinnns Jovnenn 1,613,238 |........ 1,650,000 |........ 2,075,931 |........ 2,047,124 [oovviiiiiiiis oo (19,647) |evvvvvrriiiiinnn fovnnns (19,647) |ovvvvviriiiiinns fernnnnns 2,027 477 [ooeiiiiiiiienes s (414,239) |...... (414,239) [...ovenneee 79,819 |. 02/23/2036 . |1.B FE ....
Argent Securities Inc SERIES 20041I3 CLASS A3
..040104-FII-6 [6.253% 02/25/34 ....coiivvvinnnniiiiiiiininiiiiiinnns | nnnens . 09/25/2023 . |Paydonn ....eeeeviiiiiininns Jovninniiiiiiiinnns foieiinees 26,090 [............ 26,090 |............ 25,674 |.....coeeens 25,702 |oiiviviiiniiine Joveennnnnnns 388 |oieeiiiiiiiiis e 388 [eiiiiiiiiies i 26,090 .o eeeviiiiiiiiees feveciiiiiins i, 672 ). 02/25/2034 . [1.A FM ....
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ARSENAL AIC PARENT LLC BASIC ~ 8.000%
..04288B-AB—6 [ 10/01/30 ..ouveuvineirieeieieneeesesiese e | e . 08/03/2023 . | STIFEL NICOLAUS ..covvvve ovevevenienieniens foeriennnn 505,000 |..eeenee 500,000 |...ecue. 500,000 |-eevereenerninnnns forrerieninninne frerreniiiiin e s s e 500,000 [oeiiiiiiiin [ 5,000 |ceeeenn 5,000 [oreereiriiiiiniennn . 10/01/2030 . |4.A FE ...
Asset Backed Funding Certifica SERIES
..04542B-KC-5 [ 20040PT5 CLASS M1 6.557% 03/25/34 ..oeveuvens | cevene . 09/27/2023 . | Paydown ... 213,909 212,839 |.... . 03/25/2034 . [1.A FM ...
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion .
..047748-AA-0 [NOTES ~ 3.590% 09/01/42 ..oeveuvenveviverieriens | ceeenes . 09/01/2028 . | ceeeeieieee e 1339 [ 91,339 [ovrvrene 91,339 |ovrrrinne 91,339 |oevvrnrninnins e foereeneninine oo e s 91,339 [eovivririiiis Joereniniinies e . 09/01/2042 . |2.B PL ...
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion
..047744-AB-8 [NOTES ~ 3.590% 09/01/42 ..c.vevvenveveverieriens | ceeenes . 09/01/2028 . | ceveeieieee e 892 o 60,892 |.eoerienne 60,892 [...coenenne LR <720 FOUURU FVURURURRRP NUUURORURUR UTRPTUTURUR ITORURURPR RPN 60,892 [ooviviiiiin [ [ . 09/01/2042 . |2.B PL ...
AVERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC Redenption 100.0000
..052798-AA-9 [ AUTOL ~ 4.101% 08/15/34 .evvvvvrevnrnnnns | ceeees . 09/15/2023 . | .. . 08/15/2034 . [2.B ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05500#-AA-9 [FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ..oooe. | ceenee L 09/15/2028 . | cevveeeeeneeneeeeeeees e [oeeenn. 376,554 [ 376,554 [ 374,431 [ BTA,978 | e 576 [ e 1576 [ [ 376,554 [coveveiiiin [ o . 11/15/2082 . [1.F ...
..05607B-AA-9  [BXGNT 2017-A  2.950% 10/04/32 ..eeveeeveees | e . 00/02/2023 . |Paydomn ..ceeeveeeeeeenes foeeeeenenenenene fereeeneens 50,468 [ 50,468 [oiiii 50,467 [ 50,468 | e o e e [ 50,468 [.overeereiiene [ e . 10/04/2032 . |1.F FE ...
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [ 3.887% 11/25/33 ...eeeeeeieieeeieesenienenes | v . 09/01/2023 . |Paydomn ..evevereeneeies foeeeeeneenenenene fernenenen8,108 [ 8,108 [ 7,792 [ 70871 | e 237 o o287 [ [ [T 10 I SR ISR ISR ISR 208 | 11/25/2083 . [1.A FM ...
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 [6/20/2036 Mo-1  4.255% 06/20/36 .eevveveerees | cvenee . 09/01/2023 . |Paydomn ..eveevereeieenes foeeeeenienenenens fereeiene 20,686 |eoeeneen. 20,733 |oeeeenenne 19,69 [voveeeene L7 [ IS S LR A AN, LR A A, 20,731 fereiiiiiins [ (€] F— (€1 509 |. 06/20/2036 . [1.A FM ...
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo-1
..05951U-AE-1 [5.834% 10/25/36 ...eoveeveeeeeneeieeieaceeeeaees | v . 09/01/2023 . |Paydomn ..evereererieries foeeeeenienenenens feeeeieene 38,393 [orerennne 31,400 |reeenenne 25,851 [oreeeennnne 26,622 [oooeeiiiriaes s LIR: VI A I LIR: VI AU K 720753 R O N 5,042 |oeene. 5,942 |ooeeeennnne 1,351 | 10/25/2036 . [1.A FM ....
BAFC 2004-2 Adj % Due 5/25/2035 Mo-1 ~ 4.537%
1.06051G-DU-8 [ 05/25/35 .....eeuveneeeeeeeeeeienieeieneeneeneneene | e . 09/01/2023 . |Paydomn ..eveveereeienies foeeeeenienenenens fereenen 9,856 |eeeeeeene 9,856 [oveveeeennnnn 9,908 |eeveaennne. LI O [ A A, (X A S 9,856 |-veeererrrnes foeeeeenieniees ferreieieien [ 258 |. 05/25/2035 . [1.C FM ...
BASTION FUNDING |, LLC BASTION FUNDING I, LLC Redenption 100.0000
..07030U-AA-0 [ 7.119% 04/25/38 ....oeeneeeeeeeeeenenenes | v L 00/25/2023 . | cuveeeeeieiinienieeenenenes e s [ 1,068,901 |........ 1,068,901 |........ 1,088,901 [evveuieieinieains Joeeenienienies foerenenenes foeeeenienieeiees feereieiins e e 1,068,901 [orvereiiiins [ [ e 30,888 | 04/25/2038 . [1.F PL ....
BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redempt ion 100.0000
..07123#-AA-1 [HOSPITAL ENERGY  4.320% 12/15/37 eeevevene | cvens L 00/15/2023 . | cevviieiniieiieiininienenee [oeeeeeneene e [ereeiend 22,352 |oeeeaenne 22,352 |overenne 22,352 |oovereennne 22,352 |oveieeeienies oenenenenees foeeeneeieeiee oo e 22,352 oeeeeneienes foeeeneeienies feereiii e 645 | 12/15/2037 . [1.F ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redenpt ion 100.0000
..07124#-AA-0 [ENERGY PARTNERS,  3.520% 10/15/39 ..oveeveeee | cvenns L 00/15/2023 . | cevveeeinienneienenenenee foeeeeeee e [eeeeen 143,946 |.veeennne 143,946 [ooveenene 143,946 |.eoenen. 143,946 |-eeerereieins orrenennnes foeereeienieeiee ferreiniiis e e 13,046 |eeeeerieins foeeeeienieeies ferreiiiiis e 3,380 | 10/15/2039 . |2.A ........
BOPE CYCLE MERGER SUB |1 BASIC 10.625%
L.07335B-AA-4 [07/15/27 e | e . 08/14/2023 . |Various «eoeeeeeeeeeans foeereeneenernnnens feeen 3,498,000 |........ 8,800,000 |........ 8,865,161 |........ 8,800,847 |.veveiaians e (12,346) |- eeveeeeeeaes oeenee (12,346) |- veveeeeeaes oeeene 8,788,501 |oouevvererecns ... (5,290,501) |... (5,290,501) |........ 1,010,319 |. 07/15/2027 . (6. FE .....
BALTA 2003-3 SERIES 20043 CLASS M1 6.287%
..07386H-GH-8 [ 04/25/34 ..o | . 00/26/2023 . |Paydomn ..cveevereeieies foeeeeenenenenens [ 11,437 | 11,437 oo 11,263 |oveeeneeee 11,285 [oveeeeeeeeiee ferieiee L2 I R, L2 I R 11,437 e o oo s 419 |. 04/25/2034 . [1.A N ...
BALTA 2003-3 SERIES 20057 CLASS 1M1  6.151%
L.0738BH-WNI-0 [08/25/35 ....eeeveeeeeeeeeeieeieeieeieeeeeeeeeen | e . 09/25/2023 . |Paydomn ..ceervereeiieies foeeeeeeeenieienene feeeeen 415,605 |..eeeenenn 415,605 |........... 387,586 |..ecvennnn 399,490 [oevevveiriiaes e A7 RT3 U S LT RT3 R 415,605 |oeeerreieins foreenieeieniees ferreieiiins e 11,719 |. 08/25/2035 . |1.A FM ...
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redempt ion 100.0000
..07387#-AA-2 [ 4.890% 09/30/25 ....oveeveaeeaneaieeieaieeeeeaees | e L 00/30/2023 . | cevevieeiniiniinieeenenenee [oeeeee e [eeneins 86,314 |oooeeene 86,314 |eeeeennne 86,314 [o.eoennene 85,941 [orveiiiiiaes [ K7£ T PSR U K7£ T PSR U 86,314 [eooeriieins [ e e 3,166 |. 09/30/2025 . [3.A PL ...
Bear Stearns Asset Backed Secu SERIES 2004HE6
..073879-CV-8 [CLASS M2 7.306% 08/25/34 ..eoveeveaeeaeraeans | e . 00/25/2023 . |Paydomn ..cververeeiieies foeeeeenienienenene fereeene 84,728 |oooeeeeenne 84,728 |eeeenenne 84,702 [oouveenene 84,709 [ooveeeiiiiaes e P\ B S P\ I S 84,728 [oooeiiiins [ i e 3,149 |. 08/25/2034 . |1.A FM ...
BENCHVWARK MORTGAGE TRUST SERIES 2018B7 CLASS
L08162T-AY-9 [A2  4.377% 11/15/51 eoeeeeieieieieeeeeeens [ . 09/01/2023 . |Paydomn ..eververeeneenes foeeeeeeienenenens feeeeen 209,554 |.eeeee 229,554 |.eeennen 236,432 [ooeeeeene 235,441 [ooreiiiiees [ 3851511 IR 3851511 R 209,554 |eeeirieienes e e foeeeeeens 4,030 | 11/15/2051 . |1.A ........
BLACK KNIGHT INFOSERV LL BASIC ~ 3.625%
1.002174-AA-9 [09/01/28 .. | . 07/10/2023 . | Various «.o.eeeeeeeeeeans foeeseeseenenenene ferneneens 88,513 |ooceeeen. 100,000 [ooeeeeenene 90,000 [.veeeenne LN N A 45T A A, 4T A A, (AT T-J AU U (2,902) ......... (X173} I 3,132 |. 09/01/2028 . |3.C FE ....
BRAVES STADIUM COMPANY, LLC SENIOR SECURED Redempt ion 100.0000
..105676-AA-0 [NOTES ~ 3.770% 09/30/41 .eoeeneeeieeieeaene | ervenns L 00/30/2023 . | cevveieiniinenienieneneeee foeeeeeee s [eeeeen 239,351 |overeene 239,351 |eeeennnne 239,351 [ooueeeene 239,351 [cereeriiniane [eerernniens e s e feeieis 239,351 [oeoeeiiiiiens [ i e 9,024 |. 09/30/2041 . |2.A PL ....
BRISTOL-MYERS SQUIBB CO BASIC ~ 3.900%
L 10122-DX-3 [03/15/82 e | s . 09/18/2023 . | ANE STREET ..ovveuvaees |oeereenennieninniens feeen 1,476,960 |........ 2,000,000 |........ 2,018,080 |....... 2,018,019 |ovreeiiiaies oeerieens [G7::1)) A, B, [G7::1)) PR, B 2,017,871 |oeeeeieiceas o (540,911) [....... (540,911) [.vveeeee 79,083 |. 03/15/2062 . [1.F FE ....
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
.. 12061R-AC-5 [3.185% 07/25/49 ...oovveveeeeeeieeeieceeeeeeen | v . 09/01/2023 . |Paydomn ..evereereeieenes foeeeeenienenenene ferieieene 72,468 |eeeennene 72,468 |eeeennne 72,695 [ooveeennene 2 A (2]} S (223} S 72,868 [oooeeeiieiiene [ e e 1,675 |. 07/25/2049 . [1.A ........
CBS CORP 4.6% Due 1/15/2045 JJ15  4.600%
.. 124857-AN-3 [ 01/15/45 ..o | e . 09/12/2023 . | SEAPORT GROUP ....eovveves |oeeeeeenieninninns ferenns 3,005,044 |........ 4,700,000 |........ 4,680,777 |....... 4,683,226 |oeoveeeieee feriiien KT AU RS KTT0 A 4,683,502 [coeeieiiennne ... (1,588,498) |... (1,588,498) |........... 251,633 |. 01/15/2045 . |2.C FE ....
CBS CORP 4% Due 1/15/2026 JJ15  4.000%
.. 124857-A0-6 [01/15/26 «.oveoveieiiiiiiiiiieeecsecscaes | s . 09/11/2023 . | Various ...eooeeeeereaicas Joeesersniinininne feeee 7,017,006 |........ 7,400,000 |........ 7,265,912 |........ P R 9,866 |.voiriiiiiiaes |eeiiens 9,866 [.voiriiiiins |oeeene 7,364,922 [ [ (347,826) |....... (347,826) |....cene 343,689 |. 01/15/2026 . |2.C FE ....
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CHENIERE TUG SERVICES LLC CHENIERE TUG Redenption 100.0000
..125238-AA-9 [ SERVICES LLC ~ 6.400% 09/30/30 ...evvvnvvvvinnnn | uunnnns . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 200,800 |.....eeenn 200,800 |.......... 200,800 |.......... (01000 O O O R A 200,800 |eevveiiiiiiiins fevvererreeiieens foviiiiiiinn fo, 9,638 |. 09/30/2030 . 3.B PL ....
CSAIL COMMERCIAL MORTGAGE TRUS SERIES
.. 12595X-AR-4 [2018CX12 CLASS A2  4.148% 08/15/51 .....ccoee | eunnnns . 07/01/72023 . |Paydomn ...cevvnvreiiinnnns Joevnniiiniiiiiinees foeeeeeeiiiis L I | I PO | PO O O N L O P N . 08/15/2061 . [1.A ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 [3.400% 10/05/30 .evvvvniiviinnnniiiiiiiniiinieniinn | s . 09/01/2023 . |Paydonn ....cevuneviiiinnnn fevennininiiiiins e 462,116 |........... 462,116 |........... 464,020 |........... L O P ) A IR L1678 [ R F 7,480 |. 10/05/2030 . [1.A FM .
COMM 2013-LC13 5.009% Due 8/10/2046 Mo-1
..12626G-AP-8 [4.749% 08/10/46 .....ovvvivvinnnniiiiiiiniiiniiiiinn | s . 09/12/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 6,941,000 |........ 6,941,000 |........ 7,885,898 |........ 7,020,619 |..coeeeeeeeennns s (79,619) |evvvvvrviiiinnnn fevnnns (79,619) |eevvvvvviiiiinns fernnnnns Lo T O O e 260,756 |. 08/10/2046 . |1.A ........
CVS CAREMARK CORP CVS HEALTH CORPORATION Redemption 100.0000
.. 126650-AY-6 [5.361% 10/10/27 ..eevvvviiiiiiiiiiiiiiieieciiiie | s . 09/10/2023 . | .eenniieiiiiee e i e 118,143 |........... 118,143 |oeeennnnns 126,931 |....oeeeens 128,791 | s (5,647) |vvvveeiiiiiiinn ferninns (5,647) |oevvveeiiiiiiins e, 118,143 . 10/10/2027 .|2.B ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
..126650-BP-4 [6.036% 12/10/28 ......cceevvvnnieiiiiiiiiiieiiiiie | s . 09/10/2023 . | Various .. 325,449 325,449 333,339 |...........327,909 |.... ... (2,460) |. . (2,460) [... ....325,449 |.. . 12/10/2028 . |2.B FE
..126650-CY-4 |CVS CAREMARK CORP BASIC ~ 4.780% 03/25/38 ... |....... . 09/07/2023 . | JANE STREET . 1,524,475 ..1,735,000 |........2,014,630 |........2,002,165 |.... eeeen.. 1,992,366 .. . 03/25/2038 . |2.B FE
..126673-6-5 |CWHEL 2004-1 A  6.144% 07/25/35 ......ceevvee | uunnnns . 09/25/2023 . |Paydonn .....eeunveriiiinnnn foevinniinnniiiiiins e 170,682 |.......... 170,682 |oeeeennnnn. 165,748 |.......... (32 O O A S RN (SRR 170,682 . 07/25/2035 . [1.A FM .
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
L 12668A-VL-6 [5.954% 12/25/35 ...eevniiiiiiiiiiiiiiiiieeceiiin | s . 09/25/2023 . |Paydonn .....euuvveiiiiinnnn feveniiiniiiiiiins fee 6,706 |[.......eunnns 6,706 [eoirrenne 5,906 |.covuunnnnns (S IV R F LS/ PO LS/ PO F 6,706 . 12/25/2035 . [1.A FM .
..12668B-RC-9 |CWALT 2006-0C2 5.634% 02/25/36 .....ccevvueee | uunnens . 09/25/2023 . |Paydomn .ceeueneeeeeennins e eeeenieees feeeeeeeees 38,754 |oeeeennnnns (3,388) |oevvennnnnns (2,820) |evvennnnnns (2,926) [-eeeeeennneeeee foeeeennnns 5,101 [oeeiiiiiiiiies e 5,101 [oeeiiiiiiiiies e 2,176 . 02/25/2036 . |1.A FM .
Countrywide Asset-Backed Certi SERIES 20073
..12668U-AG-6 |CLASS 2A3  5.641% 05/25/47 ...ceevvvveeeeeennn | s . 09/25/2023 . |Paydonn ...ceeuuneeeeeennnn foeeennieeeeeennes s 100,689 |.eeennnnnnt 63,023 |.eeernnnnns 57,666 |o.eeuunnnnns [ R 7579 eeeeieeeeeenne eenns 7579 |eeeeeieeeeeenn Jeeeennnns 65,812 . 05/25/2047 . |5.A FM
CWL 2007-12 SERIES 200712 CLASS 1A2  6.273%
L 126697-AB=7 [ 08/25/47 .o eeeeeeeeeeen | s . 09/25/2023 . |Paydomn .ceevuueeeeeenniins Jeenneeeeeenieees feeeeeeees 59,578 |.eeeeienns 59,578 |..eeeennnnnn 58,684 |............ 58,765 |.oeeeveeiieieeen Jeeeennnns L1 I PO A L1 I PO AR 59,578 . 08/25/2047 . |[1.A FM .
CWHL 2003-50 Adj % Due 1/19/2034 Mo-1
. 12669E-G6-7 [3.905% 01/19/34 ..oeeveeiiiieiiieeeeeeeeeeeeee | s . 09/01/2023 . |Paydomn ecevvveneeeeeennis Jeeeeniieeeeeeniees e 4,322 |eeiines 4,322 |ooeiieennnnnn 4,263 |..ccceennnnnn 4,285 [ooeieeiiiiieees ot K IO FEPTN 2 PO ISP 4,322 . 01/19/2034 . |[1.A FM .
CVS HEALTH CORPORATION PASS-THROUGH Redempt ion 100.0000
..12695%-AA-3 |CERTIFICATES ~ 3.416% 10/10/38 .....cevvmreeeees | unnnns . 09/10/2028 . | .eveeiiiiiiiieneeeiniinees e s 173,108 |........... 173,108 |oeeeenenees 173,108 |oeeeennnnee 178,103 |oeeeieeiiiiiee Joeeeeeeemniee e o e e 173,103 . 10/10/2038 . |2.B ........
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47
.. 12696#-AA-8 | ... [ . 09/15/2023 . | .. ....33,223 ... 33,223 ...33,550 |............ 33,486 |.... ..33,223 |.. . 09/15/2047 . |[1.EPL .
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
.. 12702%-AA-4 [3.901% 10/10/39 oeveeeiieiiieieeeeeeenieeeeeeen | s . 09/10/2028 . | .eveeiiiiiiiiineeeiininnes e s 131,978 |........... 131,973 |oeeeenennns 131,973 |ooeeenenens 131,973 |oeeiiiiiiieeees Jeemmieeeeees Joeveneieieeeee e e s 131,973 . 10/10/2039 . |2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550%
L 12708#-AA-4 [ 07/15/35 oeeeeeeeeeeeee e eeeeen | s L 09/15/2028 . | eeeeniiiiiiiiineeeiiiinnes e s 238,197 |........... 238,197 |........... 238,197 [..eeenennnn 288,197 [oeeeeeiiiiiiieee oeeeemniiieees v e e e 238,197 . 07/15/2035 . |2.B PL
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE  4.008% 12/27/26
LA2708%-AA-8 [ e | . 09/06/2023 . | .evunniiiiiiiiieeeeeiiieeees i e 237,600 |........... 237,600 |.....oeeens 237,600 |.eeunnnnnn 7410 O O ) N RN 237,600 . 12/27/202%6 . (1.F ........
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4
..12755*-AA-0 | TRUST (KEMPER LAKES  4.016% 05/15/57 ........ [....... . 09/15/2023 . | .. ..1,206 ... 1,206 e 1,206 ... .1,206 |.. . 05/15/2057 . (1.D PL .
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC
.. 127656-AA-4 [ 7.480% 04/28/40 ...oevvviiiiiiiniiiiiiiiiiiiiiiiinn | s . 09/28/2023 . | .eeenieiiiiieeeeeieieeees i e 542,671 |........... 542,671 |........... [T A O R RN L 223 FO R 223 P FRR £/ O ) ) M, 22,428 . 04/28/2040 . [1.G Z .....
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC
. 127788-AA-1 [6.360% 08/15/43 .ovvveniiiiiiiiiiiiiiiinneeiinn | s L 09/15/2023 . | eeeenieiiiiieeeeeieiieeees i e 6,516 [.........een. 6,516 |....oeuunnnns (-5 [ O O O N S R RN (TR0 [ O Y R NN 177 |. 08/15/2043 .|12.C Z .....
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 | 2007RFC1 CLASS A3 5.572% 12/25/36 ......ccvvn | unnnns . 09/26/2023 . |Paydonn .....evunvvviiiinnnn fevenniininiiiiiins o 337,093 |........... 337,093 |........... 298,608 |........... 311,729 [ . 12/25/2036 . [1.A FM .
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
.. 144531-DP-2 [5.932% 10/25/35 ...evviiiiiininiiiiiiiienieiiiniin | s . 09/26/2023 . | Paydown ... . 10/25/2035 . |[1.A FM ...
.. 144531-D0-0 | CARR 2006-NC1 ~ 5.954% 10/25/35 ......oevvvvvenn [eerenn . 09/25/2023 . | Paydoun ... . 10/25/2035 . |4.CFM ...
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25
.. 144531-EY-2 [5.834% 01/25/36 ..ceevvveeeeeeeineieeeeeeneniieeee | s . 09/25/2023 . |Paydonn ...cevuuueeeeeennnnn foeeennieeeeeenies s 241,717 ... 201,717 e 230,086 |........... 236,385 [...ccovvnnnnnnns . 01/25/2036 . |1.A FM .
Carrington Mortgage Loan Trust SERIES
.. 144538-AC-9 |2006FRE1 CLASS A3  5.582% 04/25/36 .........e. |euunens . 09/26/2023 . |Paydomn ..ceevuuneeeeeennnnn foeeennieeeeeenies s 298,751 |........... 298,751 |........... 284,934 |........... 287,410 |oeeeeieeeenes . 04/25/2036 . |1.A FM .
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 [CLASS A4 5.672% 06/25/36 ..oevvvvuaereeennnnns |unnnnns . 09/26/2023 . |Paydomn .eevveeueiierennnns Joornnnninnaeenenines Jonnnnnns 402,803 |........... 402,803 |........... 367,627 |oevuunnnns 377,128 [ooieiiinies . 06/25/2036 . |1.A FM .
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CARS MTI SERIES 20201A CLASS A1 2.010%
L A4576A-AA-0 | 12/15/50 oeeeieiiiiii [ . 09/15/2023 . |Paydoun ........ooeeeeiiiins foeeiiinniiiins e 8,731 [oeinnnnns 8,731 |l 8,728 |............. 8,729 |ovvviiiiiiiiins e, [T R R [ R R LT I FOUOPPPURP A R A 117 |. 12/15/2050 . |1.A FE ....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..14855lI-AA-4 | SECURED AVIATION  6.500% 07/31/36 ..eevvvvvven | uunnnns L 07/15/2023 . | eevneeeieiieeeeeeeiieeeees i e 1,099,256 |........ 1,099,256 |........ 1,071,339 [ e s P82 U PO RN /82 U PO RN 1,099,256 [o.vvvvvvvvininnn [ e e 21,435 . 07/31/2036 . [1.F Z .....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..14855lI-AA-4 [ SECURED AVIATION  6.500% 07/31/36 ...eevvvveen | uunnnns . 09/15/2023 . | eeeeneeiiiiieeeeeeeiieeees i e 419,808 |........... 419,808 |........... LR LY U R R 10,661 |oeeeeeeeeeeeins s 10,661 |.oeeeeeeeeeiiens | R 1 P 12,441 |. 07/31/2036 . [1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..148551I-AB-2 | SECURED AVIATION  5.650% 07/31/36 .....evvnves | aunnnns L 09/15/2023 . | eeeenieiiiiieeeeeeiieeees i e 374,572 |..coeunnnns 374,572 |..eueeeee. R T O P (SRR 40,198 |oevvvvviiiiinins fernnnnns 40,198 |oevvvvviiiiiiins fernnininnns 374,572 [ovvvvvviiiiiinnn foviiins e e 7,232 |.07/31/2036 . |1.F Z .....
CXHE 2003-B SERIES 2004B CLASS M2  6.182%
L 162314-Jl1-1 [03/25/34 oo s . 09/26/2023 . | Paydoun ... . 03/25/2034 . [1.A FM ...
CXHE 2003-B .
L 152314-JY=7 | 03/25/34 ..o [ B B I 3 T e O P S N R Rt . 03/25/2034 . [1.A FM ....
CFAB 2003-4 SERIES 20032 CLASS 2A2  5.993%

L A61546-El-2 | 02/25/33 ..evveiiieiiiiiiieieine [ . 09/25/2023 . |Paydown ... . 02/25/2033 . [1.A FM ...
CFAB 2003-4 5.

.. 161546-FX-9 15.150% 11/25/32 ..evvvviiiiiiiiiiiiiiiiiiiiiiins | e . 09/01/2023 . [Paydown ...coovuvviiiiiiniin [eeeeniiiiienein [ 108,354 |........... 108,354 |........... 104,155 |.......... 107,051 |ocoieiieiiiss foeeeeennn 1,803 i e 1,308 [orveeeeiiiiis | 108,354 | [ i . 11/25/2032 . |[1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

.. 161630-AG-3 |5.271% 02/25/37 ...evvvviieeiiiiiiieiiiiiiiiaens | eeeeees . 09/01/2023 . |Paydown ... 3 s . 02/25/2037 . |1.A FM ...
CHASE 2007-A1 Adj %

.. 161630-AU-2 |5.463% 02/25/37 ..eevvvveieiiiiiiieiiiiiiiiieeens | e . 09/01/2023 . [Paydown ....coovuvriiieinnns forneeiiiiiiinien fn3,080 foniiiilll 3,080 [, 2,990 |.eiiennnn 2,999 | e L P L < . P ] A 91 |. 02/25/2037 . [1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

.. 161630-AY-4 | 4.738% 02/25/37 ...evvvviieeiiiiiiieiiiiiiiiiens | eeeeens . 09/01/2023 . [Paydown ....covvuvviiiieinns foeneeniiiiineen fn09,504 Ll 9,504 [l 9,428 |...oeeeinnn. LR T R L R 67 foeeeeeiiiines o 9504 L [ e 272 |. 02/25/2037 . |1.A FM ...
CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1

L 161B5M-AF-5 | 4.816% 09/25/36 .....veververieeririeieieieisiens [ e . 09/01/2023 . | Paydown ... e 20,794 | . . ...623 . 09/25/2036 . |1.A FM ...

.. 16678R-AV-9 | CCMFC 2004-1A  5.237% 01/25/35 .. IO PO . 09/01/2023 . | Paydown ... IO R e eevenens 170,888 |.......... 172,000 |.... RV veee feeeenn 11,308 .. . 5,851 [. 01/25/2035 . |1.A FM ....

.. 172967-EN-7 |CITIGROUP INC BASIC ~ 8.125% 07/15/39 ........ [.eeee. . 09/07/2023 . | JANE STREET ...ecvvvevees |oveeeieerieiniens Joveens 1,434,734 |........ 1,175,000 |........ 1,976,738 ... 1,923,424 [ooovvvcvicenns e (C2302() ) RO (24,276) [ovovevereins [oreeenn 1,899,148 [ [ (464,414) |...... (464,414) [........... 110,319 [. 07/15/2039 . [1.6 FE ...
CNS| 2006-1 5 1/2% Due 2/25/2036 Mo-1

L A72973-5E-5 |5.500% 02/25/36 ..vveveveeerieereenneenieenne | e . 09/01/2023 . {Paydomn .c.veveuerverereens foerieienieereiens [oerieienens 1,305 [oovrienenne 1,35 |errenne 1,229 [oreeeiinns 1,229 [erveineiiiiene e fereiieinene v o v, 1,229 [oeiieiieiens e 67 forverennne 167 [oovreenereenennas 56 | 02/25/2036 . |1.A FM ....

.. 173020-AB-4 | CITGO HOLDING INC BASIC ~ 9.250% 08/01/24 ... |....... . 09/20/2023 . | Cal | 100.0000 .ove fovevereereriereriens foeenes 5,250,000 |........ 5,250,000 [........ 5,210,738 |........ 5,219,888 |ooovoverreirns e 11,867 [ovvveeereeines e 11,867 [ovvveeereeines foerins 5,231,756 [ceervevereiens foerenns 18,244 |......... 18,244 |........... 551,724 |. 08/01/2024 . [4.C FE ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4

L A7307G-MC-9 | CLASS AR 5.762% 12/25/34 .veveveneienries [ . 00/25/2023 . {Paydonn .o.veveeeveeeiens |oerieerieieinees e 3,555 |oereinnne 3,555 [orrrrenrnn 3,444 | 3,455 |orreeieees feeeiiinn L0 J PSR SRR 100 [ooveeeieieies orereeenenns 3,555 |oveveeieerieies feeeeninieniens e [ 124 |. 12/25/2034 . |1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1

. 17300P-AB-2 |CLASS A8 5.592% 09/25/36 ..ovevvveneevennans [ ervnes . 00/25/2023 . {Paydonn .e.veveveverierens [eeeeieesieniieens [eeiereens 7571 e 75171 [ 68,594 |............ 69,922 [oovoereeiins foriene 5,249 |oeoveiirienns [ 5,249 |oorieieeies foeeiiinn TE AT oo e oo foveeeieeiens 1,817 |. 09/25/2036 . |1.A FM ...
CITIGROUP COMMERCIAL MORTGAGE SERIES 2018C6

L AT327G-AN-4 | CLASS A2 4.242% 11/10/51 wvevveeveiereieen [ . 00/01/2023 . {Paydonn .o.veveeeveeerens |oerierenieieienes foeeieienns 5,99 | 5,929 |oivrrrnne 6,106 [oevevnennnn 6,003 [ooeeriiieiies foreieienns (164) [eveneeveiiaes oo (164) [evevreerees e 5,920 |oreeveerieies foereersieiens v [ 126 |. 11/10/2051 . |1.A ........
COCA-COLA REFRESH USA 6 3/4% Due 9/15/2023

. 191219-AU-8 |MS15  6.750% 09/15/23 eevvevevrevenreieneeierans [ eevene . 00/15/2023 . [ MAtUF ity vovveveeeicieins [eeeeieeeieeeieees feenene 1,000,000 |........ 1,000,000 [........... 999,230 [..vouenee 999,959 [covrovereiiiians forererieiens 3 AU USRI 3 AU IS 1,000,000 [oevevvevireiins Joreereiieeies [ o 67,500 |. 09/15/2023 . |1.F FE ....
COLT Funding LLC SERIES 20224 CLASS A1

. 19685G-AA-4 | 4.301% 03/25/67 ...eeveverrereierereeresieieneiens [ eevenes . 00/01/2023 . {Paydonn ...vevevevereerens |ooerieesieesieens [ereeeenns 121,769 [.ovoevene. 121,769 |.veeeeee 17,050 [oeveeereieeineen foeeeiiiiiiees e 4719 [ s 4719 [oiieies o 121,769 [ooveeeeeiiees foeeerieieiieies fooeieieieiens o 981 |. 03/25/2067 . [1.A FE ....
CONSOL IDATED TERMINALS LLC SENIOR SECURED Redempt ion 100.0000

.210174-AA-1 |NOTES  4.820% 12/12/23 .veveveeeiereieees [ L 08/30/2023 . [ +evvvenirieiirieinieienee [ [ 18,000,000 |...... 18,000,000 [...... 18,000,000 |...... 18,000,000 |-vveevererieies feoreririeiiiiens foeeerieieieies foeeiieiiees o [ 18,000,000 |-veveverieirns feorereieriiens foeeeieieieies [ 621,780 |. 12/12/2023 . |2.C PL ...
CONTINENTAL WIND LLC 6% Due 2/28/2033 FA31 Redempt ion 100.0000

..212168-AA-6 |6.000% 02/28/33 ......eeveveneerenrerenreierneienens [ eevenes . 08/28/2023 . | .. .. 308,365 308,365 308,365 |...........308,365 |.... .308,365 |.. ..9,251 [. 02/28/2033 . [2.B FE ...
CORE LABORATORIES (US)

..21867%-AB-4 | SENIOR NOTES  4.110% 09/30/23 ..vevveveeerees [ v . 09/30/2023 . [ MAtUF ity vevvevereeieeirns [oeeeieeeieieieines feenene 4,000,000 |........ 4,000,000 |........ 4,010,480 |........ 4,001,874 |oeveeieens foerenne (1,878) [ceveveieeeas o (1,878) [ceveveeeeas o 4,000,000 |-voverveiiis forreeerieeiins Joereeieieies feeeeieens 164,400 [. 09/30/2023 . [3.A ........
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redempt ion 100.0000

L 218724-AA-5 |LLC  4.430% 01/31/40 .ovevvverreeeeeereeieeens [ e L 07/31/2023 . | evvveeeiicieeieeeninen [ [ 101,752 [ooveennne 101,752 |oveenene 101,752 [oovrennnne 101,752 [eveeieerieiens forerereieieies foeerireiinene v foeereieneiees foeveeeens 101,752 [ooveereieiies foreeerieienes foveeereseinis foerenienenns 3,381 [ 01/31/2040 . |1.F PL ....
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1

. 205418-GE-2 |5.250% 06/25/34 .veuvevenerenesieiesienesieenns [ e . 00/01/2023 . {Paydonn .o.veveeeveeriens |oerierenieieiiees foeeieienns 6,206 [ooorrinnne 6,206 |erernene 6,649 [.ovovrinnnne (387,01 FOOORUU U (€225 FT RS (28) |-eveveeieeens foeeiieee 8,206 |ooveveriieieis foerrrerieieiens v feeeeieeniens 220 |. 06/25/2034 . [1.A FM ...

CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 226418-GJ-1 15.250% 06/25/34 ..vvveeeeeeiiiieeeeiiiiieeeees | e . 09/01/2023 . [Paydown ...ooeeeevveeeeeees foeeeeeiiiiiieeeens [ 5,285 |oec....... 5285 |.oeee..... 5,477 oo 5,406 |..ooeeeiiieeees foeniee (21) | e, (121) | e, 5,285 |ooeeiieeeeees o e e 185 |. 06/25/2034 . [1.A FM ....
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CSFB 2005-10 FIt % Due 11/25/2035 Mo-25
L 225470-EC-3 |6.134% 11/25/35 w.vvvvrneieirieieeeieieineenns | oo . 09/25/2023 . [Paydoun ...eveuvvririeiens foerereririeieieieen [ 76,748 |eveennne 76,761 [ooveeeee. 58,530 [..vveueene. 61,801 |oevrevreres foererins 14,958 |oeevreiieies [ 14,958 [vovevrirees ferreieienne 76,759 ovoveerveiies foovrieennas (GR1) I [GRD] S 2,775 | 11/25/2035 . |3.A FM ...
CSOLAR 1V SOUTH, LLC SR SEC  5.371% 09/30/38 Redenpt ion 100.0000
22959EAA-0 | et | e L 00/30/2023 . [ cevueeereneeieieieeenneene [eereeeneeieeen [ 239,49 |..oveee. 239,494 |ooovnnnn. 239,479 |.vveee 239,450 [everereiire oo 738 ST R 758 ISR IR 239,494 [orveiieiiiiers e [ foeerei 9,649 [ 09/30/2038 . |2.A PL ...
CSOLAR 1V WEST, LLC CSOLAR IV WEST, LLC Redempt ion 100.0000
. 220645 -AC-2 |3.850% 03/31/1 oo | oo L 00/30/2023 . [ cevueeereneeieieieeenneene [eereeeneeieeen [ 42,774 | 492,774 ... 492,774 | 492,774 |oveveecceiens foeerereieniee fooerereeiene oo o o 492,774 | Joeeneineies oo i 14,230 |. 03/31/2041 . |2.B PL ....
DNKN 2015-1A SERIES 20211A CLASS A2l
..233046-A0-4 | 2.493% 11/20/51 w.vevveevieciiieienisieeseene [ e . 08/15/2023 . [Paydoun ..vevevevrerieiens feoreerisieieieiees [ 25,000 |oevereee 25,000 [ooeeeeee. 25,000 |vurerennne 25,000 [cevereeiierin Jorerereieneies feoerreiiene e e oo 25,000 |vveerieriies foorreiireiine oeveieneine [ 467 |. 11/20/2051 . [2.B FE ....
DG-CS MASTER BORROWER LLC CLEARWAY ENERGY INC Redempt ion 100.0000
.. 233254-AA-9 | 3.510% 09/30/40 N . 09/30/2023 . | .. . . 09/30/2040 . [2.C PL ...
DBALT 2007-0A2 FIt %
. 25150U-AA-6 |5.396% 04/25/47 ..vvverereeirisieieieieieees | oo . 00/01/2023 . [Paydoun ..vevevevrvrieiens feorereririeieieiees [ 24,589 |.ovrrnnnne 24,589 |oveeenee 2,125 [eoriieeen 22,715 [ e 1,874 [ oo 1,874 [iiiiis o 24,589 [oovvieiiiiiens e [ e 309 [. 04/25/2047 . [1.A FM ...
DISCOVER BANK 4.2% Due 8/8/2023 FA8  4.200%
. 25466A-AD-3 | 08/08/23 ....vvuvereierererereneieeeeseneeneneiens | oo . 08/08/2023 . [Various ......coceeervruns [eerereerereririnns forene 1,500,000 [........ 1,500,000 |........ 1,494,010 oo 1,499,423 [ ooveeeeea 577 e Joeeeeees 577 [ [ 1,500,000 |.. . 08/08/2023 . |2.B FE ...
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS Redenption .
.. 255120-AB-5 |PHASE V LLC ~ 5.780% 12/28/30 ..vovvvvevvririns | verenee L 00/28/2023 . [ cevuverereeieieieineeeninns e [ 1,283,833 |vunen. 1,283,833 |........ 1,283,833 |....... 1,283,833 |ovoveveeieiinns [eeerereiines frererieieiens oo o o 1,283,833 |oveverieeriiies fooeeniniiiee v [ 49,412 . 12/28/2030 . |2.B FE ....
..256746-AJ-7 |DOLLAR TREE INC BASIC ~ 2.850% 12/01/31 ..... |....... . 00/07/2023 . | GOLOMAN SACHS ...vevvves [oveveeeieerienns feenns 1,749,638 |........ 2,200,000 |........ 2,000,152 |........ 2,012,999 [oovereeiiiees oo 12,438 |oveveevieies foeeiins 12,438 |oereeieans foerens 2,025,436 [ooevieiiiiiees o (275,798) |....... (275,798) |-vvenene 45,344 | 12/01/2031 . |2.B FE ...
DPABS 2012-1A SERIES 20171A CLASS A23
L O5755T-AH-3 | 4.118% 07/25/47 ..eovvneeeeaieeeeeeeeeenes [ e . 07/25/2023 . {Paydonn .c.vevevevereerens [oeeeieesiensieens [eeieieens 31,688 |oerennne 31,688 [oovoeee.. 29,641 [oeuveveereieieieins forreeieieiiee e 2,047 [ooeieeiiees oo 2,047 [eoveviieieiees e 31,688 |oreveereiries feoreerieeiies forveereieies [ 326 |. 07/25/2047 . [2.A FE ...
DPABS 2012-1A SERIES 20211A CLASS A2I|
L 2575BT-AP-5 | 3.151% 04/25/51 .vcvveereeereeereeeieesienens [ eevenes . 07/16/2023 . |Paydonn .c.vevevevereerens [oeeeieesiensieens [eeeeieens 18,750 |ovevennne 18,750 |ovevrinnne 18,750 [oovevennnnn 18,750 [ooveveeieeriaes Joeeerereieiies foeeerisieiiens forveieeeieies feereiieeines foreeeinens 18,750 |ovveverevieiiis foereeeineien Joereereiens [ 443 | 04/25/2051 . |2.A FE ...
P10 PICO LLC SENIOR SECURED NOTES ~ 4.170% Redempt ion 100.0000
..268604-AA-8 | 12/31/41 .o [ L 07/01/2023 . | ovveveeeeeenisieierieeniees [eeseeneneneiens [eeeeenenenes (18) foevieiiiieicec (18) [ (18) e (18) s oo e oo foeeeeieeeiene foereeereieeee e (13) oo e . 12/31/2041 . |1.G PL ...
..269246-B0-6 |E Trade Group Inc BASIC ~ 3.800% 08/24/27 ... | ....... . 07/28/2023 . |Various .188,807 |.... . 08/24/2027 . |1.G FE ...
..269246-B3-2 |E Trade Group Inc BASIC ~ 4.500% 06/20/28 ... |....... . 07/28/2023 . | Cal | 100.6760 ..... . 06/20/2028 . |1.G FE ....
EAGLE SOLAR, LLC EAGLE SOLAR, LLC  4.820% Redenpt ion 100.0000
126986%-AA-1 [ 12/31/42 .o [ L 07/01/2023 . | ovveeeeeieeiieieisieinien |oerieerieeneees [eeeeieeieeeens P2 PO 2 [ 2N 2 eveeieeieees [ o s o s 2 | [ . 12/31/2042 . |3.A ........
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR Redempt ion 100.0000
..28258#-AA-4 | INVESTCO 1 LLC ~ 4.680% 11/30/35 ...vovvvevens [vee L 08/31/2023 . | vevvvenereeiirieiinisininen [ [ 505,906 |vvevnnnn 505,906 [..veueunnne 505,906 |v.vunnnn 595,908 [ovverrerenras forreerieenies forrereneeieins e feerereieieien e 595,906 [vvevereeeren forereeerinieins foevereieieien foeeeeieiens 27,888 |. 11/30/2035 . |2.C PL ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR Redempt ion 100.0000
..28258#-AC-0 | INVESTCO 1 LLC ~ 4.680% 11/30/35 ...vovvvevens [evee L 08/31/2023 . | .ouvveeirienisieiinieinees [reeeiseeseees [eieieens 57,244 |............ 57,204 |oeovrnnnnn 57,204 | Y02 FOUUSNUUUUR IUSUUURORUURR FVUVRVURUUUPR IUSRUUURUUUP RUUURUUORUURR IURURRRTN 57,288 [ooeiieiieiin oo foeereiiein o 2,679 |. 11/30/2035 . |2.C PL ...
F8G ANNUITIES & LIFE INC BASIC  7.400%
.30190A-AA-2 | 01/13/28 1.vveeeeiieieieiei e [ e . 09/20/2023 . | Tax Free EXChange ....... |ooeeveverevereiens [oeens 24,990,950 |....... 25,000,000 |....... 24,989,750 |....... 24,990,168 |-vovevereriees forreinne 781 | [, £:3 T O A 24,990,950 |voveiieiiiies foereeriieiiees e e 1,269,306 |. 01/13/2028 . |2.C FE ....
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES Redempt ion 100.0000
..30288*-AA-8 | 4.540% 03/31/38 ...cvvvereeeriiereieieesieeens [ oo . 09/30/2023 . | .. .. 550,000 550,000 550,000 |[...........550,000 [.... 550,000 |.. .24,970 . 03/31/2038 . [2.B FE ....
FS GLOBAL CREDIT 0
..30290Y-AB-7 | CREDIT OPPORTUNITIES ~ 4.818% 08/01/23 ....... [....... L 08/01/2023 . [Various .o.eevevereerereenen [ovseeesieesieens [oeen 35,000,000 [....... 35,000,000 |....... 35,000,000 |[....... 35,000,000 [+vveverreieinns forrieerinieinns foereeeieieees oo Joeeiieiiies e 35,000,000 [oveverieviiers foreeieeieees feeeeieieieie ferenn 1,686,300 |. 08/01/2023 . |1.D FE ....
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3, Redempt ion 100.0000
..30306V-AA-7 |LLC  5.550% 03/31/39 .vevevereerenrriereeienens [ e L 00/30/2023 . [ +evvevenirienieieiineiennen | [ 177,650 |oeee.. 177,650 |ovenenene 177,650 [.......... 77,650 [covreverieeiene Joereeeiesieies foovereieniiiens e oo e 77,650 [vverereeerie foeeieinrinienns foereveieiein Joeieienne 9,860 | 03/31/2039 . |2.C FE ....
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
. 32027N-JT-9 |6.153% 08/25/34 ...vvveveeerreereeereeeienens [ eevenes . 00/27/2023 . {Paydonn ..o.veveeeveerrens |oerieierieeiiees |oeeieieens 3,029 [ooeirinne 3,029 |ooorreennnn 2,978 [ooeeeinene 2,991 |oereeiieieies foreiieiiens ;N AU USRI ;N FOUORURUTUR USRI 3,029 |ooieiieeiies foereeeiieeiie e [ 72 | 08/25/2034 . |1.A FM ....
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5
L 32027NP-2 | 5.792% 11/25/35 . sieeesieenes [ e . 00/27/2023 . {Paydonn .o.veveueeveeeiens |oerieienieieiiees foeeieienns 5,300 [ooorrienne 5,390 [oooerrennn 5,134 |oerenene 5,208 [ooveieieeiies orrreninens LT USROS LI AU ISR 5,300 [ooveeriieinis forrreerireiie v feeeeieenieens 131 |. 11/25/2035 . |1.A FM ...
OHIO EDOSON TOWER, LLC OHIO EDISON TOWER, LLC Redempt ion 100.0000
..33766#-AA-9 | 3.200% 06/15/35 ...e.veververererereerereereeenens | eevenes L 00/15/2023 . [ +evvevenirieiieieineenne | [ 283,966 |........... 283,966 [..veuennne 286,795 |ovvnnnnn 286,302 [oveverreieieien [ (2,337) |oereeeeees foeeiins (2,337) |oeveeeeeieies foereeinns 283,966 |-vovereirieins feoerriieiiniens e [ 6,059 |. 06/15/2035 . |3.A ........
FLORIDA PIPELINE HOLDINGS, LLC FLORIDA Redempt ion 100.0000
..34107@-AA-7 |PIPELINE HOLDINGS, LLC ~ 2.920% 08/15/38 ... |....... L 08/15/2023 . | vevveveeireerieieiinieenine | [ 796,282 |.eeeeee. 796,282 [.ovoeee. 796,282 |v.eee 796,282 |ovovereeiiees feeerieieiies forreeieinienns [ oo e 796,282 |oveeeveeieies foeieeiieens e [ 23,251 |. 08/15/2038 . |2.B PL ...
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000

..34524#-AA-0 |HUB LLC  4.720% 07/15/42 uvveeeeeeenieeeaees | e L 09/15/2028 . [ .eiiiiiiiiiiiiiiiiiiiiies e e, 146,747 |........... 146,747 |.......... 148,160 |.......... 148,080 |...ocovveeeeees founees (1,383) oo foriee (1,383) oo foreees 146,747 oo o e o, 4,619 |. 07/15/2042 . |3.A ........
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FRONTIER COMMUNICATIONS BASIC ~ 5.000%
..3590BA-BF -4 [05/01/28 ....vvveeeieiiniisieniesesesesenenies | ceeees . 07/21/2023 . | BANK OF AMERICA .evvvvne |oveveverienieriens foeveennn 643,125 |.ooveeene 750,000 |.vveeene 716,158 |.eeueee. 719,806 |.oovevvciiiens [orennne 2,775 [ooeviciiiees e 2,775 |veieininens e 722,581 |oeviciiiins [ (79,486) |....... (79,456) |............ 27,458 |. 05/01/2028 . [4.B FE ...
GSR 2003-13 Adj % Due 10/25/2033 Mo-1
..36228F-YY-6 [5.383% 10/25/33 ..euveuveririieienienienieniens | e . 09/01/2023 . | Paydown ... ..1,869 ... 1,869 e 1,902 [ 1,895 oo .1,869 [.. . 10/25/2033 . |1.A Fll ...
GSANP 2005-AHL FIt
..36242D-2B-8 [ 6.409% 04/25/35 .....eeveviriieienienienenens | e . 09/25/2023 . |Paydomn ..c.veververiinie foreeeenienienenens oo 11,291 fooeeenee 111,291 v 89,659 [...ooveenne [Z007C T TR 14,012 |ovevriiienies e 14,012 [ o 1,201 [ o [ oo 2,682 . 04/25/2035 . |1.A FM ...
GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
..36242D-5-9  [5.500% 06/25/35 .....vveververiinienienienienenens | e . 09/01/2023 . |Paydomn ..evevevenienies forerienienienenens oo 4,858 |oviriienn 4,858 |oovreenenne 4,846 v 4,888 |viiiiiiins e 12 foeerieciein [, £ SUURU RO 4,858 |vciiiciiis [ i e 174 |. 06/25/2035 . |1.A Fll ...
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
1 3B242D-ET-6 [ 05/25/43 .o | e . 09/01/2023 . |Paydomn ..cveveverienies forereenieniesenens oo 332 i 332 feriiiiiee 3 i 332 [eovieiiiiiies foereeiiein Jeeiiiiiis o s s 332 [ e e s 11 |. 05/25/2043 . [1.A FM ...
GSANP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
L 36242D-EY-5 [09/25/34 ..o | e . 09/01/2023 . |Paydomn ..cvevervenienies forereenienieneniens oo 9,51 v 9,511 |ovrvreenne 9,836 |.vrerrene 9,782 |oeiviiiiies [ (€200) ) RN (220) |- [ 9,511 [oveeiieiiis oo i oo 322 |. 09/25/2034 . |1.A FM ....
..36242D-FG-3 | GSAMP 2005-AHL  5.897% 09/25/34 ....eoveuenes [ e . 09/01/2023 . {Paydomn .....ceevevevevens [ooerieinieenieens feeeeieens 59,390 [oourreeeene 59,390 |oeveieene 58,461 |............ 58,566 [...covevereeine forereerenen 824 [ovevreeiiiiins e 824 [ e 59,390 [oovevvriiiiens e [ i 2,406 |. 09/25/2034 . |4.CFM ....
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
.. 36242D0-QY-2 |5.000% 12/25/34 ...evnvereiiinieinieinieenns [ e . 09/01/2023 . {Paydomn .....oveuveveeerens [oerieinieeninens [ L7 RN 887 [ooveeviieiins 875 [oevieieiiins 877 |oeveeireinee [ 0 |overreeneees foeeriienns 0 |oveeeeeeeenies fereerieenne 887 |eveveereeien freeeeeinees [ Joeeiee 30 | 12/25/2034 . |4.C FM ...
GSNS 2013-GC16 SERIES 20136016 CLASS B
..36248G-AJ-9 |5.161% 11/10/48 ..evuveereeeieeiireeieeeeicines [ . 09/01/2023 . |Paydonn .....ceevevereeues [errreinieenieiens ferneee 1,478,697 |........ 1,478,697 |........ 1,595,260 |........ 1,576,213 |oeceereeicies [ (97,516) [evvveveeeann Jovenene (97,516) [.vvveerreenne e 1,478,897 |ovveivieins foeerreineiin e [ 36,621 |. 11/10/2046 . [1.A ........
GT USA WILMINGTON LLC GT WILMINGTON LLC
..36253#-AA-2 | 5.440% 12/31/38 ..evveieiiinieeeienneeee [ . 07/14/2028 . |DIRECT = 1 weuvrveeericins [eomreeenieerieens [ 7,215,684 |...... 18,000,000 |........ 5,400,000 |........ 9,000,000 |-vvevrverrnes ferreerieinine ... 8,600,000 [... (3,600,000) |-.ceorveriries forrenene 5,400,000 |-voverveernes [ 1,815,684 |..... 1,815,684 |.oveeneee 92,517 |. 12/31/2038 . [3.B PL ...
GEORGIA-PACIFIC LLC 3.734% Due 7/15/2023 JJ15
. 3733IN-AD-3 | 3.734% 07/15/23 .evveieeieeieeeiennieenne [ e . 07/15/2028 . | Various ......ceeveeeereeees [emvueenieenieiens ferneee 5,000,000 |[........ 5,000,000 |........ 4,999,850 |........ 4,999,999 |.ovriiirieins foeerriinne L PSRRIV FURURROON L FUSRRRURUO ORI 5,000,000 |-eevveeerinens foeerninnien e [ 186,700 |. 07/15/2028 . 1.G FE ....
GILDAN ACTIVENEAR INC SENIOR UNSECURED NOTES
..375916-A#-0 | 2.700% 08/25/23 ....veeerveeeeeeeneeiereeriee [ e . 08/25/2028 . | Matur ity ..ocooveeevicine [oorrreenieenieens [ 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |-eveeeeiienies feoeieneieneee v [ oo e 4,000,000 |-eeveeerininns feeereinnien e [ 108,000 |. 08/25/2028 . [2.C ........
GRIDIRON FUNDING LLC SENIOR UNSECURED NOTES Redempt ion 100.0000
..39808C-A*-6 | 5.640% 06/30/27 ....ceeuevenerreernieeinieeneeens [ e . 00/29/2028 . [ v [t [ 255,896 |..vene 255,896 [...cunen 255,896 | 255,896 |-vvevirveinine feereenieeinne feereneinein [ o e 255,898 [.euveverereiins Joreerreiineies [ i 10,063 | 06/30/2027 .|2.C PL ...
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 | 20060PT4 CLASS M1 5.743% 03/25/36 ....ecevnes [eveee . 00/26/2028 . |Paydonn .....cveeeveerrens |oerieenieeninens [ 189,251 [ovveuenee 189,251 |vrvernnne 151,874 [overnee 163,342 |-eevereeiieens foeennd 25,908 [.cevvveirieins e 25,908 [oceeveeiriene Joreeine 189,251 [oveerieiriie forreeirniiens [ [ 3,391 |. 03/25/2036 . |1.A FM ....
HPS STRATEGIC INVESTHENT PART STRATEGIC
..40488%-AA-5 | INVEST V SENIOR  9.895% 12/05/32 ...cveuenes [ e . 08/01/2023 . [DIRECT = 1 .vevevevniens |oveenieiriecnieee Joveens 8,443,330 |........ 8,443,330 |........ 8,443,330 [vvieiieiieiins [ s [ o e o 8,443,330 [oovevviiiiin i [ o . 12/05/2032 . |3.B FE ...
HPS STRATEGIC INVESTHENT PART STRATEGIC
..40488%-AB-3 | INVEST V JUNIOR 11.145% 12/05/32 ...cveuenee [ e . 08/01/2023 . [DIRECT = 1 .vvvevcvriens |oeeeereeriecnieee Joveeas 4,289,072 |........ 4,289,072 |........ 4,289,072 |oevveeirieinicens forveeennienns feerreiineiene feevneinein [eereieneiens oo e 4,289,072 [oeveeiiiiiins v [ o . 12/05/2082 . |3.C FE ....
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenpt ion
L A13707-AA-8 | 3.500% 04/07/31 ..eeeveeveninreeinieisieeseeene [ e . 09/07/2028 . | .vvveeiieieieiieiiieiies [oeerieenesennee [ 500,000 [ 500,000 |.......... 500,000 [-.eovevens 500,000 [oevveuirieine foorererininns feereinniens oo [ foeeenee 500,000 [oeeveeeiiiine forreererineiin oo feeereeien 11,667 |. 04/07/2031 . |1.F PL ...
HENLETT PACKARD INC. 6% Due 9/15/2041 NS15
.. 408236-BR-3 |6.000% 09/15/41 ....ovvvinereireirreeniecries [ e . 09/18/2023 . | GOLDMAN SACHS .....cevver [oovrveerieerieens [ernenn 1,663,029 Lo 1,700,000 [........ 2,148,749 ... 2,115,985 |oooveveveeenn [eoveees (10,816) oo [oeere (10,816) e o 2,105,169 |.. . 09/15/2041 . |2.B FE ...
HEAT 2005-4 SERIES 2 .
L A37084-0Z-2 | 04/25/36 ... [ e . 00/25/2028 . {Paydomn ....eeveueeveeerens [ [eeereieeienee [ (€73 O (€ I (A1) | foeeneinie o e i e (€31 USRI RSN [ I AR 2 |. 04/25/2036 . [3.B FMl ...
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redempt ion 100.0000
L 44416%-AB-2 | FMANST  4.410% 05/31/33 ...oeeneveeieeniens [ L 08/31/2028 . [ v [ [ 301,119 e 301,119 |oooeeeenee 299,405 |........... 299,892 [ovvevivecriees Joveenne 1,226 [oveeeeieeeein [ 1,226 [oveeeereine [ 301,119 | [ v e 9,982 |. 05/31/2033 . |2.A PL ....
HUDSON  TRANSMISSION HUDSON  TRANSMISSION Redempt ion 100.0000
L A441B*-AE-6 | 4.440% 11/30/32 .o [ L 08/31/2028 . [ .ovvveiiiieiiiiieieieies [ [ 12,79 |oovreeeenee 12,79 [ooevreeene 12,79 |oveveenene 12,79 |ovevvveennnies foeverneinien Joeevieiiis oo s 12,79 |oevveereiens foeeereiiniien e e 426 |. 1173072032 . [2.A PL ...
HUDSON  TRANSMISSION HUDSON  TRANSMISSION Redempt ion 100.0000
L A4416%-AF-3 | 4.440% 11/30/32 .o [ e L 08/31/2028 . | v e . 11/30/2032 . |2.A PL ...
HUDSON  TRANSMISSION HUDSON  TRANSMISSION Redempt ion 100.0000
L A4416%-AG-1 | 4.440% 11/30/32 .eeineeieiienieeeceeeeee [ L 08/31/2028 . | .vvveviiiiiiiieiiciies e . 11/30/2032 . |2.A PL ...
Redemption 100.0000
..44919¥-AC-2 | | 595 EXPRESS, LLC NOTES ~ 3.310% 12/31/31 .. |....... . 09/30/2023 . | .. . 12/31/2031 . |1.F PL ...
IMPAC Secured Assets Corp SERIES 20044 CLASS
L A5254T-QI-7 |M5  7.081% 02/25/35 ..eveeereereeeieienes [ . 00/25/2028 . |Paydomn ..c..cvevevereeies [eerieenieinieens [ [ (1)) A (] AT ()] FSSORUOURUR ISURUURRURURR FOVTURURTURUPTUR IRPRURRUROPR NUPTURORORURPPR IURURURPRUOOY ()] SRR RO 7 P 5 | . 02/25/2035 . |1.B Fl ...
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 | A2 5.632% 11/25/36 .eoveovreeriiciiiiciiiies [, . 08/27/2028 . [Paydonn ....ooeovvvevieee |oeiiiiiiiiiiiies e 7,605 [oooeenne. 13,915 [ooveeneee 1,550 |eoeieeee 12,362 |oereiiiiees [, 895 [ooorreeiiiein i 895 [oeoroeiiiiein i 18,257 |oveeericniee o, (5,652) |......... (6573 O 400 |[. 11/25/2036 . [2.B FM ...
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Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 | A2  5.632% 11/25/36 ...eevvvvvvriiiiiiiiiiiiiiiins [ . 09/27/2023 . |Paydoun ........cooeeiiiiins feniiiiniiines e 3,569 [oveiiiinnns 4,457 |onnnnnnnnnn 3,699 [..ocounnnnn 3,959 [ e LS O RN 1S O RN 4,366 |ooeeeeeiiieeens | (796) [vvvvvvnnn (796) [cvvvvnvnnnnnnnns 165 |[. 11/25/2036 . |2.C FM ....
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
.. 45660N-B9-5 |5.250% 06/25/34 ... JU I . 09/01/2023 . | Paydoun ... ... 7,615 ....4,623 |.... 7,615 |.. . 056/25/2034 . [1.A FM ...
RAST 2004-A2 5 3/4)
L A5660N-VH-5 15.750% 11/25/33 .cceeeeeeeeeeeeiieeee [ . 09/01/2023 . |Paydoun .......cooeveeiiiins foeniiiiiinenens e K- 2 I 3,881 |l 3,969 [counnnne K I  FT (57) [euvvmmnnnnninins foeeeiiienns (57) [euvvvmmnnininins oo -2 I FOOPRPPPRPR A R A 165 [. 11/25/2033 . |2.B FM ....
JPUNT Adj % Due 12/25/2034 Mo-1 ~ 4.034%
L AB6247-HE-6 | 12/25/34 .o [ . 09/01/2023 . |Paydoun .......cooeveiiiiins |oeeeiiiiinines e 101,744 |........... 101,744 |............ 90,298 |............ L7 (VI FOUUUUURRRR R 6,974 |oooiiiiiiiiiis e, 6,974 | e O I O O R N 2,364 |. 12/25/2034 . |1.A FM ....
JPUNT Adj % Due 11/25/2033 Mo-1  4.594%
AB6247-K7-7 | 11/25/33 oo [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 14,405 |...oooeeees 14,405 |............ 14,377 ool LT O 2 0 PO AN P2 0 PO R L S N 372 |. 11/25/2033 . [1.A FM ...
JPUNT Adj % Due 6/25/2035 Mo-1  4.388%
.. 466247-0A-4 1 06/25/35 .cooeeiiiiiei [ . 09/01/2023 . |Paydown .......cooeeeeiiiins foeniiiniieinis e 4,080 [.coounnnnnnn 4,080 |..ooeeennns 4,065 |............. L O N L3 O R L3 R RN 4,080 |ovevvveerrnnnnns fonnniiiiiiiiin fo e 108 |. 06/25/2035 . |1.A FM ....
JPUNT Adj % Due 6/25/2035 Mo-1  4.370%
.. 466247-QY=2 | 06/25/35 oeeiiiiiiiiee [ . 09/01/2023 . |Paydoun .......coovveiiiiins foeeeniiiiiiis e 10,978 [...eeeeenee 10,978 |oeeeeeenns 10,856 [....evveeee. 10,901 fouvvnviiiiiiis oo A R R YA PO R 10,978 [ovvvvviviivniens [ fo 312 |. 06/25/2035 . [1.A FM ....
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redenption 100.0000
..46661#-AA-7 |3.440% 04/13/27 oooeeeeeeieeeeieeeiee [ . 09/13/2023 . | .. 418,013 418,013 |.... . 04/13/2027 . (2.A ........
JFK FUEL INFRASTRUCTURE LLC JFK FUEL
..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ......... [....... . 09/13/2023 . | evvveiniiniiniiiiiiiniiiiiinn e e 144,666 |l 144,666 |........... 144,666 . 04/13/2027 . (2.A ........
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..46671@-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 ....ccceees [ oeennn TR P O 1 N 1,286 |oeeeveennnns 1,286 . 01/15/2041 . [2.B ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES
..46672#-AA-4 | CREDIT LEASE  3.974% 02/15/37 .ooovvvvvvrenens [eeenn TR P R B (i N N 94,769 |....eevnnnn. 95,716 |............ 95,647 |oeeeiiiiiiiiees e [C:74:) ) R RSN [C:74:) ) T RSN e P 2,202 |. 02/15/2037 .|2.B PL ....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..46673*-AA-7 | SECURED TRUST ~ 3.214% 12/15/41 ..oovvvvrvinnnns [ oeennn TR P R -7 X 1 N N 84,819 [............ 84,819 |............ L P N (SRR R L O O S N 1,818 |. 12/15/2041 . |2.B ........
..46674@-AA-4 | MHHS CTL MHHS CTL  3.510% 12/15/43 ........... [....... TR P O I 2 1 R 142,046 |........... 144,887 |........... 144,792 oo s (2,748) |evvveeiieiiiins fevninns (2,748) |oeevveeiiiiiiens v, L O R N 3,325 |. 12/15/2043 . |1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTIMUS
..48020#-AA-9 | IV US FUNDING ~ 5.710% 01/15/38 ....oevvvvvveens [oeenns . 08/15/2023 . | .evvvvininiiiniiiiiiiiiiiiiinn e e 51,1280 [ 51,128 |[oeeeeennee 51,128 |............ 2 £ O P N (SRR R Lo T O O S N 1,833 |. 01/15/2038 . [2.B Z .....
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTIMUS
..48020#-AA-9 | IV US FUNDING ~ 5.710% 01/15/38 ....eevvvvvenens [oeennn TR P PO - L A M 25,747 |ooennnnnnne 25,747 |.oooeens T . O P R (SRR R . O P 1,107 |. 01/15/2038 . |2.B ........
KDP FRISCO TX CTL KDP FRISCO TX CTL  3.300%
.. 482598-AA-3 | 06/24/37 .oooveeiiiiiiiiiiii [ . 09/10/2023 . | .evvviiniiiinniiiiiiiiiiiniinn e e 99,445 [ 99,445 |.....oeeens 99,445 |............ e O O P O N 99,445 oovvviiiiiiiiins fonniiiii e e 2,188 |. 06/24/2037 . [2.B ........
HIS 850 BARGE FLEETING HMS 850 BARGE FLEETING
..49727@-AA-5 |4.410% 03/15/42 oo [ . 09/15/2023 . | evvviiniiiiinniiiiiiiiiiiinnn e e 37,0800 [, 37,080 |............ 37,080 |oeevvrrnnnns BT O O i O R F A O S N 1,090 |. 03/15/2042 . [2.C ........
KITE REALTY GROUP L.P. SENIOR NOTES ~ 4.230%
..49803#-AA-0 109/10/23 ...ooooiiiiiiiiii [ . 0971072023 . |Maturity ....oevvvviviiiin Jooveieniiiiieens s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..eevrvrrrrrnnns forvrrnnnniiiiinn o fe e e 8,000,000 |..eeevviiienenes fovveiiiiiiiiiens feiiiiiiiiiinnn o 338,400 [. 09/10/2023 . |2.C ........
..501044-CS-8 |KROGER CO. BASIC ~ 3.850% 08/01/23 .......cccc [oeennn . 08/01/2023 . |Maturity ....oevveeeeennnnn Jooveriiiiiiis s 2,000,000 |........ 2,000,000 |........ 2,028,660 |........ 2,000,345 |...oooviiiiiiins foveinnns [CIR<Z15) 1 A R [CIR<Z15) 1 R R 2,000,000 |oooeiiiiiiiiins i feeiiiiiiiiiien o, 77,000 |. 08/01/2023 . [2.A FE ....
LANDSBERG ORORA SERIES A GUARANTEED SENIOR
..51512%-AA-2 |NOT  3.260% 07/16/23 .....evvvvvvvrnnnnenninnnnnns [ eeeenn . 07/16/2023 . |Maturity ....oeeveeeennnnnn Jooveiiiiiiis s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..ocevvviiiiiinn fevvevniniiiiiinn o e e e 8,000,000 |.ooovviiiiiinns fovviiiiiiiiiiens [ o 260,800 |. 07/16/2023 .|2.B PL ....
Redemption 100.0000
..52110@-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ........ [....... . 09/28/2023 . L7 17,774 | 17,774 |...oeeeennl 17,743 ... . . 12/28/2051 . [1.E ........
..53227J-AA-2 | LIFESTORAGE LP BASIC ~ 3.875% 12/15/27 ....... [....... . 07/25/2023 . | Tax Free Exchange ....... ..... 11,967,731 |...... 11,800,000 |....... 12,017,689 |.......11,989,954 |.... (22,223) ... . 12/15/2027 . 2.B FE ....
..53227J-AC-8 |LIFE STORAGE LP BASIC ~ 2.200% 10/15/30 ..... [....... . 07/25/2023 . | Tax Free Exchange ....... T R 13,283,028 |....... 13,300,000 |....... 13,277,006 |....... 13,281,818 |.... L1210 | s 13,283,028 |.. . 10/15/2030 . 2.B FE ....
..53227J-AD-6 |LIFE STORAGE LP BASIC ~ 2.400% 10/15/31 ..... [....... . 07/25/2023 . | Tax Free Exchange ....... R 19,893,997 |....... 20,200,000 |[....... 19,843,046 |....... 19,875,396 |.... ........ 18,600 |... U 19,893,997 |.. . . 10/15/2031 . (2.B FE ....
..552053-CF-6 | MGM MIRAGE MGM INC BASIC ~ 5.500% 04/15/27 . |....... . 09/14/2023 . |Various .......ccceeevunnnnn Jooverennninninnnnnns foeees 11,663,653 |....... 12,300,000 |....... 12,409,035 |........ 7,687,168 |oooevvvvveniienn fevnnnnn (10,584) [ounnniniiiiinin oeens [QIURKT T R 12,297,783 (634,130) ... 565,700 |. 04/15/2027 . |4.A FE ....
MSDB TRUST SERIES 2017712F CLASS A 3.427%
.. 55354J-AA-2 | 07/11/39 oovvviiiiiiiiiiiiiiiiiiiiieeees [ . 08/01/2023 . | Various .......ceeeeunennnn foovererennnninninnns foviiiiiiicns v v e feeieiiiiiiiie s e e e s [ e e 127,067 |. 07/11/2039 . [1.A ........
MAPLELEAF MIDSTREAVNINVESTMENT MAPLELEAF Redenption 100.0000
..56540#-AA-3 | MIDSTREAM INVESTMENT  4.560% 09/30/25 .......[....... . 07/05/2023 . | .uvvvviriiiiiiiiiiiiiiiiiiiins |oereeeiiiieneeeeeees |oeeeeens 945,952 |........... 945,952 |........... 953,574 |.....o..... 951,183 [...ovvvvnniinnnn fooeeenns (5,281) |ooeeeiiiiiiinns foveenens (5,281) |.ooeveeiiiiiines foveeennnnns 945,952 | o foviiiiiiiiiine foiiinnn, 43,135 |. 09/30/2025 . |3.B PL ....
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THE MARCUS CORPORATION SENIOR NOTES ~ 4.020% Redenption 100.0000
L56633#-AL=7 [08/14/25 ..o | e L 08/14/2023 . | ceveeeieeeeeeeeeeees e [ 2,200,000 |........ 2,200,000 |........ 2,200,000 |........ 2,200,000 |oeererrnninnins Jorererenenes foreenieninine oo e e 2,200,000 ovevverririines forreenienienins oo e 104,528 . 08/14/2025 . |3.A PL ...
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
.. 576433-UE-4 [ 4.708% 04/21/34 ...eoveeiiiiieieieieienies | e . 09/01/2023 . |Paydomn ..cveveverierie forerienienienienens oo L7 26,082 |eiirene 25,898 oeoeenne 25,935 |ovrirnniinins oo L R L U 26,082 [oooviiiiiiin [ e e 730 |. 04/21/2034 . [1.A FM ...
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-N-4 [ 7.360% 11/21/34 wouvievieiiiiiiieinenieines | e . 09/01/2023 . |Paydomn ..cveververienies forerienienieneniens oo 3,085 |vrrriennn 3,085 |oivreeenne 3,008 |ereerene TR SRR U [ PR [ TR N 3,085 |ovevverririines foerenienieniene oo e, 81 |. 11/21/2034 . |1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2  6.532%
..576436-BY-4 [06/25/43 ....eviuiieiiiiiiiieineeiseeenenenn | e . 09/26/2023 . |Paydomn ..cveververiinie forerienienienenens oo 55,868 [...ceenne. 55,868 |..eoueruenne 52,978 |ovreenne 53,790 [oeervrinrinnee [rrerienns 2,078 [ooeiiiiiiinee [ P07/ T AR FT 55,868 [covevveriiin fereriiriiiie s i 1,379 | 06/25/2043 . [1.A FM ...
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-C0l1-7 [6.084% 01/25/36 ....evveereeneeneeniinienirnines | ceees . 09/25/2023 . |Paydomn ..cveververienie forerienienienenens oo 119,237 foveveenne 119,237 |ovvvvennne 98,371 [orvrunne 118,507 [evvvvevvvriinee [ L PR AT JE U PR A RRCT % VA ARV RURURURRUR UUIPOR PSRN 2,321 |. 01/25/2036 . |1.A FM ....
WABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 [8.208% 09/25/34 ...uvrueieiiiiniiniinieinenene | e . 09/25/2023 . |Paydomn ..cvevvervenienie forerienienienenens oo 312,133 |ovrieene 312,133 [ovrenne 315,742 |oveeennne 315,488 |ovveiciiieien [ (3,355) [eevveiiieinn o (3,355) [evveenernine e 312,133 [oeiiiiin [ s 7,481 | 09/25/2034 . [1.A FM ...
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
.. 57643M-KK-9  [5.500% 05/25/35 .....veuververeieienienienieniens | ceeees . 09/01/2023 . |Paydomn ..cveververienies forerienienieneniens oo 8,673 [oviiinne 8,673 |ovrererene 8,718 [oviirinne 8,693 [oooiiiiiiis o () A TN () AU R [:JN74 T PSRRI FUNURURURUR UURORUR USSR 318 |. 05/25/2035 . [1.A FM ...
Redemption 100.0000
..57878#-AA-3 [MAYZURE, LLC MAYZURE, LLC  5.160% 09/20/26 |....... . 09/20/2023 . | ceveeeieeeneeeeeeeeees e [oee 832,456 |....ccune 832,456 |........... 832,456 [....cvune 832,456 [.evvveviiiinns fooreriiiin feriiii s s e 832,456 [oevevviviiin [ s s 25,054 . 09/20/2026 . |2.C PL ...
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5  [5.762% 07/25/36 ...veeverveveeeiereenienienienies | ceeees . 09/27/2023 . |Paydomn ..c.veververienie foreeienienienenens [ 165,347 oovveene 165,347 [vvevreenne 156,614 |........... 159,100 [evvrvvvvivnes [orrerienns 8,247 |vririiinies e 8,247 |vrinniiiins e 165,347 [oveveriiine Joeeieniininis forereneieies o 3,450 |. 07/25/2036 . |3.A FM ....
MESA AIRLINES INC CERTIFICATES ~ 4.750% Redenption 100.0000
..590488-AA—6 [ 01/15/28 ...vvvveeeieiieiieieeie e | e L 07/15/2028 . | ceveeeeeecieeeeeeeees e [ 765,000 |ereeenne 765,000 |..oeenne 765,000 |..eceenen 765,000 |-evevvreennnins Jorerenenenies fornienienienins oo e e 765,000 |-veveveerenes foreeerienienine foereiiiiin e 36,342 |. 01/15/2028 . |2.B PL ...
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
..599191-AA-1 [06/20/27 ... | e . 09/21/2028 . |Various ..oeeevereereennnes fovereenienienienens foerienns 331,446 ..o 331,446 |........... 336,832 [oeovvrunn 316,849 [ovvvvrvrvriin foerienn 14,597 |oveiiiiinin [ 14,597 [oveeniiiiinns [ 331,446 [ [ s i 16,265 |. 06/20/2027 . |2.C FE ...
NOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032 Redenption 100.0000
..607120-EZ-1 [FMAN9 ~ 3.810% 11/09/32 . . 08/09/2023 . | cuveieiee e ... 257,061 ... 257,061 |... 257,061 |...........257,061 |.... eeeenenn 257,081 .. . . 11/09/2032 . [1.F ........
..617446-HD-4 [ MORGAN STANLEY BASIC ~ 7.250% 04/01/32 ....... . 09/18/2023 . | CITADEL SECURITIES LLC 1,626,248 |........ 1,450,000 |........ 2,045,936 |........ 1,963,547 |.... 1 (35,249) [ [ 1,928,298 |.. ...101,913 [. 04/01/2032 . [1.G FE ....
MSHEL 2005-2 SERIES 2005WHC2 CLASS N5
LB1744C-NV-4 [ 6.408% 02/25/35 ...veeeeeeaneeieeieaeeeeeaees | e . 07/26/2023 . | SOCIETE GENERALE .....ce |oeeverreenerirninns ferrenns 4,285,751 ... 6,057,508 |........ 5,828,545 |........ 5,842,384 [ooovooieiiiiies [oeeieens 5,604 |.eereeaiaies oeeeeeen 5,604 |.eereeaiains e 5,847,988 |.eveieeennn ... (1,562,237) |... (1,562,237) |...vveeene 101,625 . 02/25/2035 . [5.B FM ...
MSHEL 2005-2 SERIES 2008HNC1 CLASS A2C
L B17440-XN-3 [5.743% 12/25/35 ..oveeeeieeieieieeeeeeeeeees | e . 09/25/2023 . | Paydown ... ... 14,154 113,907 [ovovenenn. 13,968 ... 14,154 .. . 12/25/2035 . [1.A Fl ...
Morgan Stanley Capital Inc
..61749B-AD-5 [CLASS A 5.542% 10/25/36 ...eevveevereeaeenee | crvenne . 09/26/2023 . |Paydomn ..eeervereeneenns foeeeeeeenenenene ferreien 882 [, 882 [oreerriiennns [T F 553 [oveereeeeeeees forrrienn 320 i [ 329 | e 172 AU FUURRURUTUR USROS 13 | 10/25/2036 . |1.A FM ...
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A8 5.542% 10/25/36 .... IS I . 09/26/2023 . | Paydown ... ... 5,690 023,669 [oooienene 4,030 ... .5,690 [.. . 10/25/2036 . |3.C FM ...
MHL 2004-1 FIt % Due 11/25/2034 Mo
L.61913P-AA-0 [6.214% 11/25/34 ..o | . 09/25/2023 . | Paydown ... ...65,143 ...62,140 |............63,609 [.... ..65,143 |.. . 11/25/2034 . [1.A FM ...
..61913P-AB-8 [MHL 2004-1 6.259% 11/25/34 ... R P . 09/25/2023 . | Paydown ... ....5,833 5,479 | 5,650 ... ...5,833 |.. . 11/25/2034 . [1.A Fl ...
NEPTUNE REGIONAL TRANSMISSION 10 DRAHDOINS, Redenption 100.0000
..64079*-AB-8 [BLENDED RATE AT 6.210% 06/30/27 ..oovevenn [ covens L 09/30/2023 . | ceveeeieeeneeeneeeeees e [ 287,241 |oovrienne 287,24 oo 287,21 | 287,20 |ovevvieiiine [ e s s e 287,280 |oveiiiiies forreeniniiins oo e 13,378 |. 06/30/2027 . |1.F PL ...
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO, Redemption 100.0000
..B84082#-AA-1 [LLC ~ 4.430% 09/30/41 .oovvineieeeiieieiieinen [ e L 09/30/2023 . | cevieeieeieeeee s e oo 77,453 | 77,158 |oveeiennns 77,458 [orviiene T 5 N AUV FRURRORTRRPR NURURURURUR RUTRPTUTUUR RTURURURUR RPN TTA53 [oeeiiiiiien [ i i 3,418 . 09/30/2041 . |2.CPL ...
NEIN CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-0K-8 [2/25/2035 Mo-25  6.22%% 02/25/35 ....eovevrins | couenes . 09/25/2023 . |Paydomn ..ceevververienie forereenienienienens oo 156,771 |veveenne 156,771 |oeereerene 141,802 [oovvenne 156,771 [eeereririnnee [ v e v foeven 156,771 [oeveeeiiiin [ s i, 4,383 |. 02/25/2035 . |1.B FM ....
NEII CENTURY HOME EQ LOAN TRUST 4.52744% Due
..64352V-L7-2 [8/25/2035 Mo-1  4.688% 08/25/35 ....evvuvrevre | covenes . 09/01/2023 . |Paydomn ..cvevervenienie forerienienienienens [ 100,547 fovvrenne 100,547 |oevrevrennn 91,322 |ovrrrinnne 94,700 [oveveeriiniinee [ 5,847 |vrininiinies e 8-y FURRUR 100,547 [ooveverirene Joreieniininis forereieienes foeeenenen 2,340 |. 08/25/2035 . |1.A FM ....
NEIN CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-NK-3 [ 10/25/2035 Mo-25  5.914% 10/25/35 ...cvvvuve | cvene . 09/25/2023 . |Paydomn ..cveververienie forerienienienenens oo 55,766 [.ecvvrene 55,766 |..eevereenee 46,285 |...ocune. 54,365 |.eererririnies e 1,400 [oveevvvrininne [ 1,400 [oveevriiininns [ 55,766 [eververiiin fereriiiiiiiie e i 1,093 . 10/25/2035 . [1.A FM ...
NEI CENTURY HOME EQ LOAN TRUST SERIES 2005C
..64352V-PA-3 [CLASS M2 6.107% 12/25/35 ..eevvvrernerninnes [ coeenes . 09/26/2023 . |Paydomn ..cveververienies forerrenienienenens oo [, (10,244) | (9,698) |-..vounee (9,741) | [ [G1:) PR [G1:) ) PR [CIZC) IR RN 9,759 |oovevnene 9,759 v 196 | 12/25/2035 . [4.B FM ...
NEW ORLEANS ENERGY PARTNERS NEW ORLEANS Redenption 100.0000
..647600-AA-2 [ENERGY PARTNERS LL  4.270% 08/15/32 ..ccvevve | ceene L 09/15/2028 . | ceveeeeeeeeeeeeenees e [ 299,130 |vrvvreene 299,130 [ooevrene. 299,130 [ovevvrene 299,130 [ovevvvrniniens fooveriiiin e s s e 299,130 [oeveiiiiiin [ s 8,545 |. 08/15/2032 . |1.G ........
..65536M-AE-7 [NHELI 2006-HE2  5.764% 03/25/36 .eevevveieee | covens . 09/25/2023 . |Paydomn ..oiveieiiieies Joersiriinieiniene ferieenee 186,027 |.ooeeee.. 186,027 |..eoeeee.. 153,987 |.eeenneee 179,267 |ooviiviiiiaes |oveies [ P O [ P 186,027 [oooeieiiins fooviiiiii o i 3,365 |. 03/25/2036 . |1.A FM ....
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NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
.65536M-AF-4  [5.941% 03/25/36 ..e.veveveriieienienienieiens | e . 09/25/2023 . |Paydomn ..cveververiinies foreeienienenenens oo [, (53,019) |vuveneeee (51,147) |- (172572 ) FURR RUR () A AT [ A T (51,309) |+veveverieries fevreeens 51,309 [......... 51,309 [orevrerrinnne 1,628 . 03/25/2036 . [5.A FM ...
NORDSON CORP 2.89% Due 7/28/2025 JJ28 Redemption 100.0000
..B55663-E0-7 [2.890% 07/28/25 ....everveveieeesienienienienies | ceeees L 07/28/2023 . | ceveeieeeeeeeeeeeeees e oo 2,571,429 |........ 2,571,429 |........ 2,571,429 |........ 2,571,829 [ [ s e o oo 2,571,429 [oooviiiiin [ [ e 74,314 . 07/28/2025 . [2.C ........
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redemption 100.0000
..683470-AA-5 [5.330% 03/31/34 ..ovvinveeiriieieseieseiens | e L 09/30/2023 . | ceveeeienieeeeeeeeenees e [ 319,667 |.ererenn 319,667 |..ovevnne 319,667 |..eoeenennn 319,867 |ovvvevrrnnnins forerenenenies foereeninienins oo e e 319,867 oveverririies forreenienienine [ e 12,852 |. 03/31/2034 . |2.C ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25
..683BIN-CZ-4 [5.764% 12/25/35 ..oevevieeriieieneieieiens | e . 09/25/2023 . |Paydomn ..cveveveriinies forerienienienenens oo 95,286 [ooeerveenne 95,286 |.veeverenn 89,215 [ovveeenne 92,316 [oovriiiiiines [ 2,970 |vriiiiiinies e FRC7(V I FURRURR VR i30T AR RUNURURURUR UIUITUUR DTSR 2,439 |. 12/25/2035 . |1.A FM ...
PNC BANK NA 3.8% Due 7/25/2023 JJ25  3.800%
.69349L-AN-0 [ 07/25/23 ..o | e . 07/25/2028 . |Various ....cceeeeeenenee |overeenvenenenens foennn 6,000,000 |........ 6,000,000 |........ 5,898,600 |........ 5,993,028 [ooviovriiiines [orveinenns (K7 PR FO (K7 PR R 6,000,000 |+vevveriirine Joeerenienienies Jorerenenenes foreenens 228,000 |. 07/25/2023 . |1.G FE ...
Public Service New Hampshire F SERIES 20181
..69363P-AA-8 [CLASS A1 3.004% 02/01/26 ...eoevenveeeveiees [ e . 08/01/2023 . |Paydomn ..c.veververvenie forenienienienienens [ 201,487 |vveenenne 201,487 |ovvevenne 201,482 |ooveeeenns 201,487 |oevevnnninnins Joerenenenies v oo e e 201,487 |oveveiiiiiies foreenininine oo e 6,234 |. 02/01/2026 . |1.A FE ...
PETSMART INC/PETSMART F1 BASIC ~ 4.750%
L TABTTK-AA=6 [02/15/28 ..o | e . 07/18/2023 . |MARKET AXESS ..vvvvvvrns |overververienienens foevienns 116,134 [ooevreenne. 125,000 |.evreenenne 116,250 [ovvvvreirrninins Joeriniiiiiis e £ PR RO £ RSN VRN 116,989 |ovvvevviviis Joevreininns [  —— (L) 5,525 |. 02/15/2028 . |4.A FE ....
PETROS MISSISSIPPI FUND LLC PETROS Redempt ion 100.0000
..716820-AA-2 [MISSISSIPPI FUND I, LLC  6.950% 03/01/27 ... |....... L 09/01/2028 . | cevveeieeeeeeeeeeeeees e oo 84,410 |oooeeenee. 84,410 |vrrrene 84,410 [ovruenenne 43,083 |viviiiinees e ZS I 4 A RN H377 o [, 84,410 [oovveiiiiiin [ i Jriiies 29,769 . 03/01/2027 . [1.C FE ....
PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT Redemption 100.0000
..716848-AA-0 [FUND 11 6.000% 12/15/30 ..vovvvervvnenninnns | coeenes L 07/01/2023 . | ceveeeeeeeeeeeeeeees e oo 3,958 |viriinnnn 3,958 [orriirienns 3,958 [ovovvrerenne 3,591 [ovririniiinn [ KA AR AT 367 [eeriiiiiiines [ 3,958 ovevveriiines foreenenienins oo e 16,023 |. 12/15/2030 . |1.C FE ....
PRINE 2003-3 5 1/2% Due 1/25/2034 Mo-1
L TA160M-CS-9 [5.500% 01/25/34 ..vveeeineinienirnienienienens | ceeees . 09/01/2023 . |Paydomn ..c.vevereerieries forerienienienenens oo 15,335 [ovrrreene 15,335 |ereeriene 16,169 |.vvvvvene 16,056 |-vvevvrerrnnins forereennens (€231 SRR RO [€731)) PRI RO 15,335 [oevveriiiiin [ s e, 561 | 01/25/2034 . [1.A FM ...
AVAZON GARNER CTL AMAZON GARNER CTL ~ 4.034% Redempt ion 100.0000
L T4338* A6 [ 11/15/39 i | e L 09/15/2028 . | cevieeieieeeeeeeeeeees e oo 95,282 [orvierenne 95,282 |vovvrenne 95,282 |.uvrueiinnne 95,282 . 11/15/2039 . [1.D ........
1600 0SGOOD STREET 1600 0SGOOD STREET Redemption 100.0000
.. 743534-AA-2 [3.366% 10/10/42 09/10/2023 . | .. 78,315 78,315 |. . 10/10/2042 .
..T44601I-AA-5 [PUBLIC STORAGE BASIC  0.875% 02/15/26 ....... . 09/18/2023 . | MORGAN STANLEY . . 1,976,414 .2,050,821 . 02/15/2026 .
Q-LNG OPERATING | LLC Q-LNG OPERATING | LLC Redempt ion
L TAT39*-AA-1 [ 4.440% 02/28/35 ...o.eoneeeeeeeieeeneeene | e L 08/23/2023 . | cuvivieiiniinieenenenene foeeeeeee e [eeeeen 658,961 |..ecuenenn 658,961 |........... 658,961 |...oee.. 658,961 |-eeeeeeaicaies foeerenenenees foeeeeeienieeiee feereeieiis e e 658,961 |-veveererreins foreeeienieniees [ e 14,629 |. 02/28/2035 . |2.B PL ...
Residential Asset Mortgage Pro SERIES 2006RZ5
..749239-AF-6 [CLASS M1 5.792% 08/25/46 ..eeveeveeeeaeeaeane | e . 00/25/2023 . |Paydomn ..ceereeeierienes foeeeeenenenenens fereenen 9,022 |veraene 7714 o 6,890 |eeeeanne 7,088 |eeeeieieies oeeeiees L2 T PP A, (T PO S PR 72 3 I I 1,197 foreeenne LI (7 334 |. 08/25/2046 . |2.B FMl ....
Residential Asset Mortgage Pro SERIES 2006RZ5
..749239-AF-6 [CLASS M1 5.792% 08/25/46 ..eeveeveeeeaeeaeeane | e . 09/25/2023 . |Paydomn ..evereereerieies foeeeeeeeenenenene feeeeen 126,302 [ooeeeeenee. 107,992 [oveveenne. 98,272 e 99,900 [eeevevrraiiaee [ereeeienes 9,435 [ovoreiiiiin [ (I T R R 109,335 [ovevveieriries foreeene 16,97 |........ 16,967 |.eeeeeene 4,680 |. 08/25/2046 . |3.A FM ...
Residential Asset Securities C SERIES
..T4924T-AD-6 [ 2006EMX7 CLASS A4  5.673% 08/25/36 ..ceeeeee | cevenee . 09/25/2023 . |Paydomn ..ceervereeiieies foeeeeeeeenieienene feeeeen 164,053 [ooeeeene 163,701 |veeenenne 137,509 |.eeeeennens 145,667 [covveeeeeraee [ 18,071 [eoeeeiieiee oo 18,071 [eeeeieieieee [ 163,738 |oveeeeeeieis Joeeeeaens 315 [ 315 | 5,513 |. 08/25/2036 . |1.A FM ....
RS 2018 PRIVATE, LLC RS 2018 PRIVATE, LLC Redempt ion 100.0000
L TAGTIU-AA-3 [ 4.040% 06/20/26 ....eeveeveeeaneaeeaeeaeneaeaes | e L 00/20/2023 . | ceveviieiniinieeneneneeee foeeeeeee e [eeeeen 387,500 |.eeeennnns 387,500 |...ve.vr..387,500 [oovrirnnn359,821 |ovoiiiiiiins oeeen 27,679 [ [ 27,679 [ [ 387,500 |-veeeieenenns foreeeenieeiens ferreiiiiin e 11,741 |. 06/20/2026 . |1.G PL ...
AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC Redempt ion 100.0000
L 750731-AA-9 [ 3.744% 02/10/49 ...evveeeieiiieieieeeeeeeeen | . 09/10/2023 . | .. . ... 47,370 ...47,370 ..47,370 |.. . 02/10/2049 . |2.A ........
Residential Asset
.. 75406Y-AD-9 [CLASS Al4  5.682% 11/25/36 eevveveeneeneeneenes | crvenns . 00/25/2023 . |Paydomn ..cevereeeieieies foeerenienenenene [ 69,025 |[..eeennene 69,025 |.eeoreeren59,318 |oroieinn 62,389 [ [oeeeeniB,636 | foeeeeena6,636 [ [ 69,025 . 11/25/2036 . [1.A FN ...
Renaissance Home Equity Loan T SERIES 20032
..759950-AY-4 [CLASS M1 6.670% 08/25/33 .. [ P . 09/25/2023 . | Paydown ... . 08/25/2033 . [1.A FM ...
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC. Redempt ion .
.. 76029#-AA-1 [8.000% 08/15/30 ...veveveaeeaneaneeieeeaeeeene | e L 00/15/2023 . | cevveeeinienneienenenenee foeeeeeee e [eeeeen 312,500 |veeennene 312,500 fooeeeenne 312,500 [eveveeeeeenieiene feereniirirninne [ e e o ferriies 312,500 |oeeeeeirirnes foeeeeieeieniees [ e 4,792 |. 06/15/2030 . |2.B PL ...
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L 761118-KU-1 [5.834% 10/25/45 ..ooeoneieiieeieeeneeeee | e . 00/25/2023 . |Paydomn ..cververeeiieies foeeeeenienienenene fereeene 97,056 [.veveneene 97,05 |.eeeennne 76,189 |ocveeee S O 19,451 |oveeeieeniee [ 19,451 [overereieiees ferrriee 97,056 [eeeeeeieiene feeeeiiiiiee e e 3,448 |. 10/25/2045 . |4.B FMl ....
SRE REPLACEMENT POWER LLC SENIOR SECURED Redempt ion 100.0000
L.78512%-AA-5 [NOTES  4.120% 05/31/29 ..oeeeeeeierienriene | ervenes L 00/30/2023 . | cevviiiiniiniinieniinenene foeeeeenenenene [ernenn 420,618 [ 420,618 |.ooeeenene 420,618 |.eeeennnnn 415,780 |oveeeieeaes e 4,838 |reeiiiiieies e ;I U I 420,618 oeeeeeeeeins foreeeeeieniees [ e 11,556 |. 05/31/2029 . |1.D PL ....
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 [ 8.410% 05/25/29 ...eveveeeeiieieeieaeeeeeaeen | e . 08/01/2023 . | Paydown ... ....6,789 08,738 | 6,756 ... .6,789 |.. . 05/25/2029 . [1.A FM ...
..805564-0K-0 [ SAXON ASSET SEC TRUST  6.304% 08/25/35 ...... | ....... . 09/25/2023 . | Paydown ... ... 6,476 ... 5,921 ....6,108 |.... .6,476 |.. . 08/25/2035 . |1.A FM ...
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SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-D-4 |Mo-25  6.094% 10/25/35 .....coovevevrueienins [ . 00/25/2023 . {Paydonn .......ccveveeiens fooviiiiiiiiiieens [ 166,044 |........... 166,044 |........... 144,193 |.........e. 154,884 [vvveiiiciiis v 1,161 [ e 1,161 [ o, 166,084 [ovovviviiiees o [ . 10/25/2035 . |1.A Fll ...
Securitized Asset Backed Recei SERIES 20050P1
..813750-CU-8 [CLASS M3 6.452% 01/25/85 ..ovvvvrvvnirninnns | cenenes . 09/26/2023 . | Paydown ... .. 67,463 ...67,463 ...66,451 ..67,463 |.. . 01/25/2035 . |1.A Fll ...
OFFICE PPTY INCOVE TRST BASIC
LBIB18T-AC-4 [02/01/25 .eooeeiiiiieeeeeeseeereee | e . 07/07/2023 . | Var ious . 1,808,750 |........ 2,100,000 |........ 2,282,721 [..00.2,200,209 [oovviiiiiiinn [ (28,488) [ [ (28,488) [ | 2,471,721 |.. (362,971) |...... (362,971) . 02/01/2025 . |3.C FE ...
..816851-BN-8 | SENPRA ENERGY BASIC ~ 3.300% 04/01/25 ........ [....... . 09/07/2023 . | J.P. MORGAN . 1,922,480 |........ 2,000,000 |....... 1,972,200 oo 1,978,253 |oecvviiincens foeeneen8,513 | o851 | e 1,984,766 |.. . (62,286) |....... (62,286) . 04/01/2025 . |2.B FE ...
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBLRG Redenption 100.0000
..824360-AA-8 |LLC  4.500% 0B/15/38 ....evveveeerreecrinenes [ L 00/15/2028 . [ .vvveiiiieiieieiieeieiies [ [ 156,637 [oveuvneee 156,637 |-.eveene 156,637 [.veveeend56,837 [oovveiiiiiin e e foreiiiies e o 156,637 o [ e . 06/15/2038 . |2.B ........
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 |5.684% 11/25/36 ..oeveeeneeereeeeeeeeereeries [ . 09/25/2023 . | Paydown ... ...88,806 |.... . 11/25/2036 . |1.A Fl ...
Soundview Home Equity Loan Tru SERIES 20081
..B3613G-AB-5 |CLASS A2 6.000% 02/25/38 .....eceerveveeneen [ennee . 09/01/2023 . {Paydomn ..c..cveveveeerens [oeerieinieenieens [eeeeieens 10,281 v 10,281 |oeeveenene 10,255 |ovveeenene 10,256 |ovevreeiniens foeeriecnine 3 FOOSOURSURSU RPN 2 feeieiiceine o 10,281 [oevveennins foeereiniien e e 176 | 02/25/2038 . |1.A FM ...
SOUTH JERSEY GAS SOUTH JERSEY GAS ~ 5.210%
..838515-L8-1 | 08/15/33 ..vueereereieieee e eereenee [ e . 08/15/2023 . | Tax Free Exchange ....... [RRRURRRRRRRR RN 8,000,000 |[........ 8,000,000 |........ 8,000,000 [o.veveveveineenns [ v [ o s o 8,000,000 |.. . 08/15/2083 . |1.6 Z .....
Specialty Underwriting & Resi u
..B4751P-KWI-8 | 12/25/2036 06-AB1  5.734% 12/25/36 ....cocveue [eeeee . 00/25/2023 . {Paydonn ....coveeeeveenrens |oenieenieenieens [ 165,405 [...cenee 165,405 |.......... 160,804 |.......... 161,783 [oevevreeiieee e 3,622 [oreciniiiies e 3,622 [ooveieiieiine foereeieee 165,405 . 12/25/2036 . |1.A FM ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redenption 100.0000
..B4860%-AB-9 |NOTES  3.850% 03/31/33 ...ovveuveeerreeriens [ . 00/30/2028 . [ .vvveiiiieiiiieiieeieeies [ [ 116,974 [ooveenee 116,974 |..oueeee. 116,974 [.ovcenee 116,974 [oeveeieciiees e foreiiiiiiiiee v fereiiiins o 116,974 . 03/31/2083 . |2.C PL ...
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redenption 100.0000
..B48609-AA-1 |5.300% 06/30/36 .....vcevvemereerreeirrieinieiens [ e . 00/30/2028 . [ .vvveiiiieiiiieiieeieeies [ [ 15,471 [ooeeeee 15,471 e 15,471 [oovenee 115,471 [ e [ v fevecineins oo 115,471 . 06/30/2036 . |2.C PL ...
TRANSMISSION SERVICES HOLDINGS TRANSMISSION Redenption 100.0000
..858271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ...cevvveee [ ueee L 07/01/2028 . [ v [ [ 356 [everrieiine K R 356 [oevevriirins i FRRUORURUR SRR 3 | [ 3 | feeeiis 356 . 06/30/2047 . |2.B PL ...
STEPAN COMPANY SENIOR NOTES ~ 3.950% 07/10/27 Redenpt ion 100.0000
(8585862 | ..t [ L 07/10/2028 . | e [ [ 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |-eveeeerieriies feoeiineieneee o [ oo e 2,000,000 . 07/10/2027 . |2.CPL ...
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW Redenption 100.0000

. 07/17/2029 . |2.CPL ....
. 09/25/2034 . [1.A FM ...

. 07/17/2023 .| ..
. 09/25/2023 . |Paydown ...

..86157#-AA-4 | ORLEANS, LLC  5.150% 07/17/29 .

..863579-BC-1 | SARM 2004-12  5.984% 09/25/34 .
SAIL 2004-8 FIt % Due 9/25/2034 Mo 25

..315,000 ... 315,000 |... 315,000 |....
330,077 273,551

..315,000 |.... .315,000 |.

..B635BE-MA-1 |6.364% 09/25/34 ..voveeveneieneieresieiesieenes [ e . 00/25/2023 . {Paydonn .c.veveveveieiens [oreeieenieeieens [ 62,335 [ooooenene 62,335 |oerirnne 55,809 [...ceeeene. 60,456 [cevvrverrrerin Joereeeen 1,879 oo e 1,879 [ oo 62,335 . 09/25/2034 . |1.A FM ...
SASC 2003-31A Adj % Due 10/25/2033 Mo-1

..86350A-3E-1 |5.919% 10/25/33 .cveveveneieneiereseenieenes [ e . 09/01/2023 . {Paydomn .c.veveeeveeeens [orveieesieeieens [reeieens 22,503 [ooveeee 22,503 |oeviiinne 22,405 o 2,415 [eoiiiiiiies oeverieennB8 [ o8 [ o 22,503 [ooverieiiiiiens Jorernieinies [ o 721 |. 10/25/2033 . [1.A FM ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1

..86350A-5A-7 |5.209% 11/25/33 .veviveneienesieresieesieenes [ e . 09/01/2023 . {Paydomn .c.veveneeveeeiens [oreeieesieinieiens fereeieens 33,221 [oorrinnne 33,21 |eiiine 33,418 [oovvennne 33,331 [eoreerreinee oeverenees (110) feiiiciie oo (110) [eciiiiis o 33,221 [ooiiiiiiiens v [ o 933 | 11/25/2033 . |[1.D FM ...
SASC 2003-31A FIt % Due 12/25/2032 Mo-25

..86350A-FD-0 | 7.084% 12/25/32 ..cvvvevieeiiieieinieisieinns [ e . 09/25/2023 . | Paydown ... . 12/25/2032 . |1.A FM ...

..86350A-ZE-6 | SASC 2003-31A  6.705% 06/25/33 ..o.vevereevenes [ evene . 09/01/2023 . | Paydown ... . 06/25/2033 . |1.A FM ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M2

..86350D-VX-2 |5.892% 09/25/35 ....vevevvverreeereeeereneereneenens [ eerenes . 09/25/2023 . | Paydown . 09/25/2035 . |1.A FM ...
SAMI 2004-AR5 F1t % Due 10/19/2034 Mo-19

..86350L-DX-4 |6.102% 10/19/34 ...voveneerenierenieiereieeeieens [ e . 09/19/2023 . {Paydonn .c.veveveverieres [eeeeieeiieeieens [eeeereens 18,166 [...o.ve..... 18,166 |ovevenennnne 17,297 oo 17,380 |oveveeieens foeriiine, 826 |oeeereerinies feereiiine :Z2:3 AU AU 8,166 [covevererieiens foeeerisierieies foeeriieiiiiens foeeeiieenns 643 [. 10/19/2034 . [1.A FM ...
SAMI 2004-AR5 Flt % Due 4/19/2035 Mo-19

..86350L-FN-4 |6.142% 04/19/35 ...covveveeerieereeeieeeienees [ oo . 09/19/2023 . {Paydonn .c.veveveverieres [eeeeieeiieeieens [eeeereens 11,985 |oovevennnnen 11,985 [oovveeenee 1,520 |oveveennne 11,62 |oeeeeieees feereiiene, 363 [ooreeiieien e 363 [coreeireiens e 11,985 |ovvveerieiiis foereeerineiens Joerieerieiens foereeieiiains 403 |. 04/19/2035 . [1.A FM ....
Structured Asset Securities Co SERIES

..86361N-AD-3 | 2006GEL4 CLASS M1 5.812% 10/25/36 ..cveoveve [ eeene . 00/25/2023 . {Paydonn .c.veveveverieres [eeeeieeeienieens [eeieieens 46,115 |ooeennnne 46,115 |oveennnne 44,616 |............ 45,008 [oovveveieieiens e 1,007 |oeeeeeieees foreeine 1,007 | foeeriine, 46,115 oreveieeiieies [ oo feeeeieeiens 1,481 |. 10/25/2036 . [1.A FM ....
SHEETWATER ROYALTIES LLC SWEETWATER ROYALTIES Redempt ion 100.0000

..87054#-AA-6 |LLC ~ 5.320% 09/30/40 ...oovevvvenerenerieernens [ L 00/30/2023 . [ +evvevenirienieieiineeienne | [ 411,261 | 41,261 | 411,261 | 1,261 [ooveeeeeiens feorereieiieins e oo s e A11,261 | [ e [ 21,879 |. 09/30/2040 . [2.B PL ....
BELL 2016-1A SERIES 20211A CLASS A2I  1.946%

L BT342R-AG-9 | 08/25/51 .veveeereneieiesiere e eeeeneiens | e . 08/19/2023 . {Paydonn .c.veveveverierens [ereeieesieniieens [eeiereens 25,000 |overeennns 25,000 [ovevennne 25,000 [ovveeee 25,000 [oevreeeivreinns Jorereeieinnieies feeerineiieens e e o 25,000 |oveveerreiriies forreeiieeiies forreerieinies [ 365 |. 08/25/2051 . [2.B FE ...

TAYLOR MORRISON COMM/ MON 5 5/8% Due 3/1/2024
..877249-AD-4 |MS1  5.626% 03/01/24 ..ovvveeeeeiieeeeeeiis | e . 09/01/2023 . [Various .....cceeeeeeiveees |oveeeeiiiiieeeeean oo 4,500,000 |........ 4,500,000 |........ 4,390,000 |........ 4,482,639 |...coooeeeeenn oo 9.763 |.ooeeeiiieeees [ 9.763 |.ooeeeeiiieaes fonnes 4,492,402 |..ooveeeeeens e, 7,598 |......... 7,58 |........... 253,125 |. 03/01/2024 . |3.B FE ....




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

¥1°603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..88047P-AA-2 | TENN MERGER SUB INC ~ 6.375% 02/01/25 ........ [....... . 00/08/2023 . | BANK OF AVERICA ..veveve |oveveereriernrieens [ereeeenes 389,375 |.......... 500,000 |........... 452,500 |vuvenee 288,915 |....... 183,707 e 8,603 [oevererreians e 192,310 [oovreeiieiens e 481,225 |ooveeieieen [ (91,850) |....... (91,850) [..v.eveve.. 35,505 | 02/01/2025 . |6. FE .....
TNTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 |6.034% 07/25/35 ..evoveveeereeereeeieeeienens [ eevenes . 00/25/2023 . |Paydonn ...veveeevereerens |ooerieerieerieens [ereeeenns 634,420 |.......... 634,420 |........... 470,228 |........... 545,814 |ooveeieeeians forrenne 88,606 |.oeoeveiriiias v 88,606 |vovereeies ferrierenens 634,420 [ovveverieeinn foeeeeerinieies [ e 19,491 |. 07/25/2035 . |1.A FM ...
TILLMAN NETHORKS FINANCING 11 TILLMAN Redenpt ion 100.0000
..88687#-AA-9 | NETWORKS FINANCING 11 5.000% 12/16/30 ..... |[....... L 08/16/2023 . | +vvveeireenieieiirieinine | [ 253,163 |ovvevenne 253,163 [coveuennnne 253,163 |ovoverereirninens Joererieieneies [ e [ e e 253,163 [vverrrieerie foeeeeieiieienns foerereieiein Joeieienene 6,488 | 12/16/2030 . |2.A Z .....
TILLMAN NETHORKS FINANCING 11 TILLMAN Redenpt ion 100.0000
..88687#-AA-9 | NETWORKS FINANCING 11 5.000% 12/16/30 ..... |[....... L 00/18/2023 . | 1evvvenirienirieiinieiniees [reeieesieeeeens [eieieens 81,368 |ooerennne 81,368 [oovoeeene. 81,368 |oveverrererieenins Joereeerineies foerereieneins Joereeeiiieies oo s e 81,368 [oveverereieiies foreeririeniees e feeeeeieeens 2,690 | 12/16/2030 . |2.A PL ...
TORTOISE ENERGY INFRASTRUCTURE TORTOISE
..89147L-E8-5 |ENERGY INFRASTRUCTURE ~ 4.390% 09/27/23 ...... [....... . 00/27/2023 . [ MAtUF ity vovevereieieens [eeeeieieieieieens feenene 1,936,000 [........ 1,936,000 |........ 1,999,510 |........ 1,960,580 [coveveveeiias forenns (24,580) [+vovenreenans forrens (24,580) [vvenrereias forerene 1,936,000 |-veveieeiiis foorreeiireiee Joeveeieiens [eeeeienene 84,990 |. 09/27/2023 . [1.A FE ...
..893647-BB-2 | TRANSDIGM INC  6.375% 06/15/26 ....ovcvvvens | vennen . 00/17/2023 . | Cal| 100.0000 .o feovereriiiiiiiies foan 4,000,000 |[........ 4,000,000 |........ 4,098,080 |........ 4,018,070 |vevvveieaes fornne (18,070) |+vverervevres fornne [G1:Rr(0)) P R 4,000,000 |-vevevirieins foerereiineine Joereenienes [ 192,667 |. 06/15/2026 . [4.C FE ...
2014 REPLACEMENT PONER STATUTO (NOVEC) SENIOR Redempt ion 100.0000
..90226#-AA-3 | SECURED NOTES ~ 3.850% 05/31/29 O . 00/30/2023 . [ cevuvieeeeeeeieieieeeen .. 363,345 363,345 363,345 |...........363,317 |.... 227 . 27 | .363,345 |.. ..9,327 . 05/31/2029 . [1.D PL ...
2015 ESA PROJECT COMPANY LLC 2015 ESA PROJEC Redempt ion 100.0000
..90229%-AA-4 | COPANY LLC ~ 3.040% 06/30/31 w.vvevevereeres | verenen L 08/24/2023 . [ cevevereeeeieieieiiecrniee e [ 12,205,605 |....... 12,205,605 |....... 12,205,605 |....... 11,960,632 [cvvvveveveces forrennn 264,973 | e 24,973 |ovoveeeiiens e 12,205,605 [coveveeriiene Joereriiieinies [ o 245,918 |. 06/30/2031 . [2.B PL ...
USTA NATIONAL TENNIS CENTER, | 4.08% Due Redempt ion 100.0000
..903638-AB-6 |9/8/2039 JUB  4.080% 09/08/39 ...c.evvvrrer | verenen L 07/08/2023 . [ ceveveereeeeieieicinceenine [oereeiereniiieiees [eeeens 26,11 [ooveennne 226,11 | 226,111 [ooveennnns 226,111 [eoveieeceiees [ o i v e 226,111 |oevveeveies [ v oo 9,373 |. 09/08/2039 . |1.G FE ....
UNIVISION COMMUNICATIONS INC BASIC ~ 5.125%
L 9T4908-AS-1 | 02/15/25 . | e . 08/28/2023 . | Cal| 100.0000 .o forverereiriiiiiien freene 208,000 |..ovnene.. 298,000 |.......... 265,965 |........... 282,267 |oveveiieiie [ 4,280 [oreiieiiens e 4,280 [ooeeiriiiiiie foerieiens 286,546 |-voveireiiiees [ 11,454 | 1,454 oo 15,136 |. 02/15/2025 . |4.A FE ...
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due Redempt ion 100.0000
..91845¢-AA-2 |5/15/2035 Mo-15  3.810% 05/15/35 .vevvvrvr | verenen L 00/15/2023 . [ cevueeereneeeeinieeeereene [oereeieneieniiees [eeeens 250,910 [.vovrennnne 250,910 ..o 255,414 |........... 254,970 |oveveeiriiies [ [C30:11) ) S I [C0:1 ) AR IR 250,910 |ovevvvvereieies feoerireiiiiene e foeiiiins 6,345 |. 05/15/2035 . |2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036 Redempt ion 100.0000
..918545-AA~4 |Mo-15  3.620% 08/15/36 ..vovvrvvevevrrrerarens | veenes L 00/15/2023 . [ cevuvvreneeeeieieieenennnene [oereeieneniniriees [eeenens 242,164 |voe. 22,164 |........... 22,164 |........... 22,164 |ovcveeereiiiens foeerereriiiee foerreineiene o o o 22,164 [veeeeeein e oo Jein 5,854 |. 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021 Redempt ion 100.0000
..918625-AA-4 |LEASE FINANCE  2.900% 02/15/43 ...oovvvvens | venene L 00/15/2023 . [ cevueeereneeeeinieeeereene [oereeieneieniiees [eeeens 162,745 |oveveene 162,745 |ovveenee. 162,745 [vuvnnee 162,745 [eovoveieeeiees [ oo v v e 62,785 [oveverveiriere foeveeeniniinns [veeereseieie foererieennas 3,136 [ 02/15/2043 . |1.A ........
VIACOM INC 6 7/8% Due 4/30/2036 AO31 ~ 6.875%
1 925524-AX-8 | 04/30/36 ..vovevrireiiieieieieieee e | oo . 09/13/2023 . [ SEAPORT GROUP ....oveveve [eeverereeeririiins fornes 8,768,120 |[....... 9,500,000 [....... 10,882,980 [....... 10,507,703 [oevvveevvieine Jovenne (38,109 [evvveveiaans Jovenens [ TRT0)) I 10,469,595 |..evvevereneene ... (1,701,475) |... (1,701,475) [.......... 571,484 |. 04/30/2036 . [2.C FE ...
VIACOM INC 4 3/8% Due 3/15/2043 MS15  4.375%
1 92553P=AP-7 | 03/15/43 ..o | e . 00/11/2023 . [MORGAN STANLEY ...vovvees foeveveviiiiiriiies fovees 4,864,612 |........ 7,400,000 |........ 6,694,646 |........ 6,772,843 |ooovvvevrceinn e 12,785 [ooeevevieins o 12,785 [ooeeeeieine o 6,785,628 |..veverienennne ... (1,921,016) |... (1,921,016) [........... 321,951 |. 03/15/2043 . [2.C FE ...
VIACOM INC 3.45% Due 10/4/2026 AO4  3.450%
1 92553P-BB-7 | 10/04/26 ..vvveeeeeieeiereieneneeeesenieneieiens | oo . 00/08/2023 . [BARCLAYS ..vvvvvevvrieies foerereeriririeienes [oeenens 2,729,640 |........ 3,000,000 |........ 2,945,340 |........ 2,970,071 |oevrevreies foeerinen 5,239 |evrerrienns foererienn L% T R 2,975,310 [oeveviiiriiaes o (245,670) |....... (245,670) | v.vevnee 97,175 |. 10/04/2026 . [2.C FE ...
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due Redempt ion 100.0000
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ..vvevveens | venne . 09/30/2023 . | .. v |, 81,484 ...81,484 ...81,484 |............81,484 |.... ..81,484 |.. . 06/30/2030 . |1.F PL ...
VISTAJET MALTA FINANACE PLC VISTAJET MALTA
..92841E-AA-7 |FINANCE PLC ~ 3.875% 08/15/31 wvevevevereerers | veenen L 08/15/2023 . [ cevuvvrerereeieieieiecninene [oereeieresiiisees [reeeen 500,596 oo 500,506 |........... 500,596 |........... 500,596 [vveverreires ferreeneeenine foereerennieins freveieieins oo Joeene, 500,59 |-veververirieies feoerineiiiene v [ 19,398 |. 08/15/2031 . |2.A PL ...
VISTAJET MALTA FINANACE PLC VISTAJET MALTA
..92841F-AA-4 | FINANCE PLC ~ 6.250% 08/15/30 v.vevvevereeres | verenen L 08/15/2023 . [ cevueeeerereeeeieieeenieine [oeeeeeieiiiies [ 668,714 |, 668,714 |.......... 668,714 |.......... 668,714 [ovvveireiins fooreereienns feeereienniens foereieriieins v oo 668,714 [orveverieireee forveinnienns foreveieieiens [ 41,795 |. 08/15/2030 . [3.B PL ...
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
. 92925C-BH-4 |5.934% 12/25/45 ...ovvnvniiieieieieieeeeeinn | e . 09/25/2023 . [Paydoun ...evevevririeiens foereerisieieieieen [ 32,678 |evernee 32,678 [ooeoeeeee. 29,574 |overrennnne 30,453 [oovieiieiins foreine 2,226 [oreoiieiiiees e 2,226 [oreviiiiiiies foereiins 32,678 |vvveeieiies foreeiiieiie oo [ 930 [. 12/25/2045 . [1.A FM ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redempt ion 100.0000
..94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ..evevvevvene | vernen L 00/01/2023 . [ cevueererereeieieieininenene [oereeereiesiiees [eeenens 200,32 |eeene 200,332 |ovoveee 201,238 |oveveenen. 200,569 |vvevrreiies ferreinins (238) [evveveiieies o (X I IR 200,332 . 02/01/2028 . |2.B ........
WETT HOLDINGS LLC SENIOR SECURED NOTES Redempt ion 100.0000
..96188#-AA-6 |4.310% 12/18/24 ..o | e L 00/30/2023 . [ cevuviereeeeieieieeeeenene [eereeeeneriees [ 4,485 | 44,485 | 44,485 ... 758 7730 IR ISR 2T U R 2T U R 44,445 . 12/18/2024 . |2.B PL ...
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE Redempt ion 100.0000
..96928#-AH-6 |USER  6.130% 01/15/32 wvvvevveivririerereiens | verenes . 09/15/2023 . | .. . 01/15/2032 . [2.B ........
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED
.. 96928*-FP-7 |NOTES  4.470% 01/15/35 ..evvveveeverererenenns | verenes L 00/15/2023 . [ cevuvererereeieieieeinenene [oereeeienininees [eeee 275,444 o 205,44 | 283,959 |.....on.. 280,866 |-.eveveririins ferirnne (G773 ) U RS (G773 ) T R 275, 444 . 01/15/2035 . |2.C ........
WINNHOLESALE INC. SENIOR UNSECURED NOTES Redenmpt ion 100.0000
..O76514-AG-9 |4.020% 08/20/27 ..vevvvvrereriererieneienens | verens L 08/20/2023 . [ cevuveeerereeieieieeenenene [oereeeieieniiies [0 2,000,000 | 2,000,000 [........ 2,000,000 |....2.2,000,000 [covovevereviiins fooveriririiiies fooverivineieies foeeeeieiens [ oo 2,000,000 |.. . 08/20/2027 . |2.B ........
..983024-AN-0 | WYETH BASIC  5.950% 04/01/37 weovevvevevnians [eovne . 09/21/2023 . | JANE STREET ...veovovevvens |ooveveseseinseenss foenenn 1,559,085 [.oi.n.. 1,500,000 |........ 2,023,515 |........ 1,998,433 [..ooovoviiaes Jooeeres (20,713) [ooveviiiiis e (20,713) | o 1,977,720 |.. . 04/01/2037 . |1.E FE ....




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

Ggl'so4

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
GRAYMONT WESTERN CANADA INC. GRAYMONT WESTERN Redenption 100.0000
..C41114-AJ-0 | CANADA INC.  3.560% 08/21/34 ..vevvvervrecees [ e L 08/21/2028 . | ceeieieeeeeeeeeeeeees e [ 400,000 [...ceeene 400,000 |.....e.. 400,000 |.......... 400,000 |ovvrevneininins Jorererenenes foerrenieninine oo e s 400,000 |+veveiinine Joreininienis e foeeenenen 14,240 |. 08/21/2034 . |2.CPL ...
COHERENT CORP 11-VI INC - COHERENT TLB $+275
LX1928-67-5 [12/07/28 ...eveveiiiiiieiiiinieeeesesesenes | e . 09/14/2023 . | J.P. MORGAN ..ovvenvevens foveverierienieniens oo 7,369,275 |........ 7,371,311 [ 7,246,322 |........ 5,363,569 [oovvvriiiinee [rrennnn (4,805) [.evveeenrnnn fovreens (4,805) [.vvveeenrnnn foeriens 7,205,485 [oooveiiiiiinn [ 143,789 |....... 143,789 [ooeveeee. 355,248 . 12/07/2028 . [3.C FE ...
HOLLEY INC HOLLEY INC 1L TL $+375
LX2000-91-2 [11/47/28 oo [ e . 09/07/2028 . |LLC wevuvinveieieienienies forereenienieneniens oo 957,500 |...en 1,000,000 [........... 995,000 [...vvuenne 981,243 |vvvvevnvnin [ 26,142 [ooiiiiiiines [ 26,142 [ [ 1,007,385 |.oveviriciins [ (49,885) |....... (49,885) |.vevvene 67,541 |. 11/17/2028 . [4.C FE ....
HOLLEY INC HOLLEY INC 1L TL $+375
LX2000-91-2 [11/47/28 ooeviniiieeeeeeeeesenee [ e . 09/20/2023 . | ceveeieeeeeeeeeeeees e [ 167,146 ... 167,146 |.eveeenenne 166,292 |..vcveneene 164,178 [oovveiiiniinee [ 2,973 |viiiiniinies e 2,973 |viiiiniiiies e 67,146 [coveiiiien [ i i 12,543 |. 11/17/2028 . [4.C FE ...
LIGHT & WONDER SCIENTIFIC GAVES INTL 1L $+300
.LX2038-93-8 [ 04/07/29 ...eovvineiiiieieeieeeeseenie | e . 09/29/2023 . | .. ... 38,844 ...38,844 ... 38,469 |............25,756 [.... ..38,844 |.. . 04/07/2029 . |3.C FE ...
AVPACET AUSTRALIA PTY LTD 4.88% Due 2/18/2024
..003324-AA-5 [FA18  4.880% 02/18/24 ..ovvvvvveeiicicniens | e L 07/06/2023 . | coveieeieeieeeneeeeees e oo 3,754,954 |........ 3,754,954 |....... 4,003,736 |........ 3,860,927 [ovevvvvrvninne fooriniiiiin e s e 142,808 |........ 3,754,954 |...... (248,781) [ovvvevriinn [ (248,781) |........... 165,355 |. 02/18/2024 . |2.B PL ...
AVPACET AUSTRALIA PTY LTD 4.88% Due 2/18/2025
..003324-AB-3 [FA18  4.880% 02/18/25 ...ovvveeeveverieriens | coeenes L 07/06/2023 . | coveieeeeeeeeeeeeees o [ 3,754,954 |........ 3,754,954 |....... 4,003,736 |........ 3,860,927 [ovovvvvnvninns fooririiiiin e s e 142,808 |........ 3,754,954 |...... (248,781) [ovvvvevriinn [ (248,781) |........... 165,355 |. 02/18/2025 . [2.B PL ...
AVPACET AUSTRALIA PTY LTD 4.88% Due 2/18/2026
..003324-AC-1 [FA18  4.880% 02/18/26 ..oovvvvvreerernieninnnns | ceeenes L 07/06/2023 . | ceveieeieeeeceeeeeees o [ 3,754,954 |........ 3,754,954 |........ 4,003,736 |........ 3,860,927 [ovevvvvrvninne fooriniiiin e s e 142,808 |........ 3,754,954 |...... (248,781) [ovvvvevriinn [ (248,781) |........... 165,355 |. 02/18/2026 . [2.B PL ...
NORSPAN LNG 111 AS NORSPAN LNG 111 AS
..R62366-AA-0 [ 4.870% 07/27/29 ...eeeveriereiriernenenenenes | ceees L 08/31/2028 . | ceveeieeeeeeeeeeeeees e [ 886,066 |.......... 886,066 |.......... 886,066 |.......... 886,086 [..covvrvriinee [ererreniirins Joenieniininis e o oo 886,066 |-..overviriis foeerinieniinins e foeeenenen 43,151 [ 07/27/2029 . [2.C PL ...
CENOVUS ENERGY INC CENOVUS ENERGY INC
. 15135U-AP-4  [5.250% 06/15/37 ...veuvervinrereeeieeeeeesnennas A . 09/20/2023 . |Cal | 89.2210 oo [ovreieieiiiiies o 1,301,734 |........ 1,459,000 |........ 1,432,588 |........ 1,437,053 |ovieviiniinins e £ PR RO 14T FOTRURRR RO 1,437,792 |oveveeviiiies foerenrninine oo e (50,196) |. 06/15/2037 . |2.B FE ...
GREAT LAKES POWER HOLDINGS LP GREAT LAKES Redenption 100.0000
..39072F-AB-3 [POWER HOLDINGS LP  5.132% 11/30/29 ..oceevven | cvenes . 09/30/2023 . | .. .. 148,787 ... 148,787 v 148,787 |.......... 148,787 |.... ... 148,787 |.. ..5,981 [. 11/30/2029 . [2.B FE ....
HUSKY ENERGY INC 6.8% Due 9/15/2037 NS
.. 448055-AD-5 [ 6.800% 09/15/37 ...ververveeeieieriesieieeenns A . 09/20/2023 . |Cal | 1019950 e [oovereerierieieies o 6,780,065 |........ 6,700,000 |........ 6,974,079 |........ 6,897,777 |evviiicns foeeis (5,959) [evvrvrrrnnnen e (5,959) [.evvvevriicnns e 6,891,818 |ooeevveririis o (191,818) |...... (191,818) |........... 742,993 . 09/15/2087 . [2.B FE ...
ROGERS COMMUNICATIONS IN BASIC ~ 3.800%
.. 775109-0C-3 [03/15/32 ... A . 07/27/2023 . | Tax Free Exchange ....... PSP 15,330,605 |....... 15,600,000  |....... 15,295,644 |....... 15,315,828 |.... L 14,777 | CTTT | o 15,330,605 [.. ...824,200 . 03/15/2032 . [2.C FE ...
ROGERS COMM 550
L T75909-0D-1 [03/15/52 1. A . 07/27/2028 . |Various ....cceeeeeeennnee fovereenuenenenens foenns 26,493,243 |....... 26,900,000 |....... 26,485,307 |....... 26,489,565 |..eovvriiiiiins e K I7Z: T AR F K T2 T AR I 26,493,243 [ooveiiiiiiin [ [ e 1,861,167 |. 03/15/2052 . |2.C FE ....
IRVING OIL LIMITED SENIOR NOTES ~ 4.910%
..C4861%-AJ-6 [08/08/23 ....eveeieeieiiisieeiieie e A . 08/08/2023 . [Maturity ...ocevveveeriens fovereerieiiienens [ 13,000,000 |....... 13,000,000  |....... 13,000,000 |....... 13,000,000 |oevrvereininnins Jorerrerenenes foereenienienine oo e [ 13,000,000 [veuveverienes forrerreninnins oo e 638,300 |. 08/08/2023 . [2.CPL ....
OILERS ENTERTAINMENT GROUP OILERS Redempt ion 100.0000
..C68026-AA-0 [ENTERTAINMENT GROUP  4.560% 06/30/51 ....cee. | eenee L 09/30/2023 . | cevieeieeieeeeeeeeeeees e oo 83,785 |ovevreene 83,785 |eevreenne 83,785 [ovrueenne 83,785 [cvvvvvrivriinee [ovrerireniens v e foeeen 4,833 e 83,785 |......... (4,951) v [ (4,951) [.vvverenne 5,558 |. 06/30/2051 .|2.B PL ....
GCT CANADA LIMITED PARTNERSHIP SWAP  3.860%
LCT051*-AA-8 [ 12/15/25 ..ovveiirieieiiniieieeeeseeenenene | e L 08/31/2023 . | e e [ 14,806,040 |....... 14,806,040 |....... 15,031,940 |....... 14,755,800 [.vvvrevrininne fooviiiiiin e s o 276,140 |- 14,806,040 |...... (225,900) [.cvvevvrernnnn [ (225,900) |........... 412,568 |. 12/15/2025 . |2.C PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..65814#-AA-2 [SEREIS A 5.580% 06/30/31 .eovvvvvrevnevrirnnns [ covenes . 09/30/2023 . | .. ... 88,279 ...88,279 ...88,279 |............88,279 [... ..88,279 |.. ..3,694 . 06/30/2031 . [2.C PL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..65814#-AB-0 [SEREIS B 5.580% 06/30/31 ..ovvvvvrvvruvrevnnns [ covenes L 09/30/2023 . | cevieeieeieeeeeeeeeeees e oo 88,279 |oooereene. 88,279 |ervrinnne 88,279 [ovrrenne 88,279 [ovvivvriiiinee [ e e o e, 88,279 [ooviviiiiin [ i i 3,604 |. 06/30/2031 . |2.CPL ...
MARI COUVA / MARI KOKAKO MARI COUVA LTD
..G9400#-AA-4 [5.350% 09/30/33 ...eeveuververiieiinienienieniens | e . 09/30/2023 . | ceveeiieeeee s e e 194,292 |vreeenne 194,202 orevieene 194,202 f.voovrene 194,202 [.voevvevinninne [ e s s e 194,202 |ovvviieieies forveenieniinine oo e 7,79 |. 09/30/2033 . [2.C PL ....
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350% Redemption 100.0000
..GO400#-AB=2 [09/30/33 ..evvviirieiniiniiee e | e . 09/30/2023 . | .. o [ e 194,292 |ovveeenne 194,202 orevieene 194,202 f.voovrene 194,202 [ovvevrrnnnenne [ e s s e 194,202 |ovvvveieniies forveenienienine oo e 7,79 |. 09/30/2033 . [2.C PL ....
STARS GROUP HOLDINGS BV STARS GRP - FLUTTER Redemption 100.0000
..LX2078-55-3 [TLB $+325 07/04/28 ..o . 09/29/2023 . ... 20,000 .0.19,616 |............ 19,577 [.... ..20,000 |.. .. 1,714 . 07/04/2028 .

..02154C-AF-0 | ALTICE FINANCING SA BASIC ~ 5.000% 01/15/28 493,026 |. .25,347 |. 01/15/2028 .
ATRESMEDIA CORPORACION ATRESVEDIA CORPORACION
. 049650-A*7 | 4.480% 07/11/23 o.vvverereererevereieaeesnaa D..... L 07/11/2023 . [Various ...oveveveevevevenes foreeseeeieierenenes foene 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 ovevveverereies Jorerereeenenens feeeeeeieees feeeeeieiees oo o 10,000,000 |oveveveveeerens foreeeeeieiees foeieeeeiees foereieiean 448,000 . 07/11/2023 .|2.C ........
AUSTRALIA PACIFIC LNG AUSTRALIA PACIFIC LNG Redempt ion 100.0000

..05256L-AB-9 4.820% 09/30/30 ..eeeeeeurriiieeiiiiieeeees D..... . 09/30/2028 . [ .eiiiiiiiiiiiiiiiiiiiiiiies e e, 360,000 |.......... 360,000 |.......... 360,000 |.......... 360,000 J..veeeeeeeiies Jeeeeeeiiiiiiies e e feiieeeiiiis e 360,000 J..ooouieeeeeees feeieeieiis e e 17,352 ). 09/30/2030 . 2.B FE ....

. 07/18/2023 . [ SEAPORT GROUP ... ..375,000 .... 500,000 489,500 |...........492,276 |....
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AUSTRALIA PACIFIC LNG PROC PTY AUSTRALIA Redenption 100.0000
..05256L.-AC-7 |PACIFIC LNG PROC PTY ~ 4.850% 09/30/30 ....... D..... . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 120,000 |.......... 120,000 [oeeeennnn. 120,000 [oeeenenn. 120,000 |ovvvvvvriiiinns forvvvnnnnniiinnn o f e e 120,000 [.vvvvvvvvnvennnn fovvnniiiiiins foeiei e 5,820 |. 09/30/2030 . (2.B FE ....
BERMUDA SKYPORT CORPORATION LI SENIOR SECURED Redemption 100.0000
..08523A-AA-6 [NOTES ~ 5.900% 02/15/42 ......covvenvvvvinnnnnnnns D..... . 08/15/2023 . | .evenieiiiiiiieieeiiiieeees i e 120,842 |........... 120,842 |........... 120,842 |.......e.n. 120,842 |oooeeeeieiiiiies e e e o e LV O O R N 7,130 |. 02/15/2042 . [2.A PL ....
Dryden Senior Loan Fund SERIES 201864A CLASS
..26251L-AC-8 |A  6.558% 04/18/31 .......ooooeeiiiiiiiil D..... . 07/01/2023 . |Paydoun ......ccoovveiieiins |oeneniiiiiinees e 193,886 [........... 193,886 |........... 193,886 [........... LSRR (U R R A B O O S N 8,406 |. 04/18/2031 . [1.A FE ....
KIER GROUP PLC SENIOR NOTES ~ 5.360% 01/31/25 Redemption 100.0000
2 493B59-C-1 | ettt Do . 07/10/2023 . ... 99,290 . 01/31/2025 . 3.0 ........
..607504-A*-8 |MODEC, INC MODEC, INC ~ 3.830% 12/22/26 ...... D..... . 08/24/2023 . | Tax Free Exchange 20,000,000 . 12/22/2026 . |2.C PL ..
SWEIHAN PV POIER CO PJSC BASIC ~ 3.625% Redempt ion 100.0000
..870674-AA-6 |01/31/49 ...ooooiiiiiiiiiiii D. . 07/31/2023 . ... 12,861 , , I K , . 01/31/2049 . 2.A FE ....
..892331-AC-3 | TOYOTA MOTOR CORP BASIC ~ 3.419% 07/20/23 ... . 07/20/2023 . |Maturity . . 1,900,000 ..1,900,000 ..1,890,19% |. .1,898,740 |. ..1,260 | 1,260 .1,900,000 | . 07/20/2023 . (1.E FE ....
..92676X-AE-7 | VIKING CRUISES LTD BASIC 13.000% 05/15/25 . . 07/11/2023 . | Call 104.8750 4,719,375 ..4,500,000 ..4,977,775 |. .4,809,626 |.. . (115,435) |. .. (115,435) .4,694,191 .(194,191) |. . 05/15/2025 . |4.B FE
VISTAJET MALTA FINANCE P.L.C. VISTAJET MALTA
..92841#-AA-4 |FINANCE P.L.C. ~ 4.500% 01/15/29 .............. D..... . 07/15/2023 . | Various .........cceeennnnee ..1,205,362 |........ 1,205,362 |........ 1,205,362 |........ 1,205,362 |.cccoeeiiiiiiins Jooviniiiiiniiins o o o s 1,205,362 |.. . 01/15/2029 . [1.G PL ..
..98313R-AC-0 | WYNN MACAU LTD BASIC ~ 4.875% 10/01/24 ....... D..... . 08/21/2023 . | ALLIANCE BERNSTEIN ..... . 1,697,963 |........ 1,785,000 |........ 1,649,245 |........ 1,685,525 [......ovvvvinnnn [ernnnnnl24676 | |l 24576 | [, 1,710,101 . 10/01/2024 . [4.B FE ..
HOFER FINANCIAL SERVICES GmbH HOFER FINANCIAL
..A3158#-AH-2 | SERVICES GmbH ~ 3.790% 09/26/23 ................ D..... . 09/26/2023 . |Maturity .....ccccvvnnnns 12,000,000 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |.... N 12,000,000 |.. . 09/26/2023 . [1.G PL ..
..AS3189-43-6 | COMETA ENERGIA SA BASIC  6.375% 04/24/35 ... |[D..... . 07/17/2023 . | ALLIANCE BERNSTEIN ..... ....692,842 |........... 714,270 |........... 814,982 |...........808,402 |[.... ... (1,873) ] . (1,873)]... ....806,529 |.. . 04/24/2035 . [2.C FE .
SHINHAN FINANCIAL GROUP BASIC ~ 5.875%
.. AT9463-52-8 |Perpet. ....oooooiiiiiiiiiiiii D..... . 08/14/2023 . | Call 100.0000 ... fouennniiiiiiiiinn oo 855,000 [o.eeeeeenns 855,000 |........... 900,743 |........... 872,260 |..oooovviiiiiins eeeees (17,260) |oevvveeeeiiiinns fevnnne (@A) PO 855,000 [.oveeiiiiiiiiins oo i e, 50,231 |. 01/01/9999 . |2.C FE ....
LLPL CAPITAL PTE LTD BASIC ~ 6.875% 02/04/39 Redemption 100.0000
.. AN9637-07-4 D..... . 08/04/2023 . | .uvvviriiiiiiiiii ... (8,984)]. . (8,%4)]... . 02/04/2039 . |2.C FE
..AZ3324-59-9 | TRUST FIBRAUNO BASIC ~ 4.869% 01/15/30 ....... [D..... . 08/03/2023 . | ALLIANCE BERNSTEIN ..... ....(2,383) | ..(2,343) |... . 01/15/2030 . |2.B FE
ALITAXIS FINANCE S.A. 5.09% Due 7/6/2023 JJ6
..B6398#-AC-5 |5.090% 07/06/23 .....evvvvvvirriiiiiiiriiiiiriinnns D..... . 07/06/2023 . |Maturity .....oevvveiiinins Joovenieeniiiees | 10,000,000 |...... 10,000,000 |....... 10,789,400 |....... 10,048,508 |.....coeeeeeeens |oeeens (48,508) |vvvvvvvrrrnnnns fornnnns (48,508) . 07/06/2023 . [2.C ........

Redemption 100.0000

..B03759-90-5 | GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 ... |D..... | 09/29/2023 . |.. . 230 |. 116 | 03/29/2026 . |3.B FE

..B07989-19-3 | SEPLAT ENERGY PL BASIC  7.750% 04/01/26 ... [D..... . 09/13/2023 . | ALL ,811 |. 04/01/2026 . |5.A FE
NATURA COSMETICOS SA BASIC ~ 4.125% 05/03/28

BP2725-50-8 | vttt D.... . 09/25/2023 . | Cal | 84.8750 .o |orerereererieieinens foreeenas 625,529 |.......... 737,000 | 721,339 |oeeeeee 723,501 |oveveveeineies foeereneee 1,869 v [ 1,869 [ [ 725,970 |oiiciieiiis forieeiieiee e oo (35,599) |. 05/03/2028 . |3.B FE ...

Redemption 100.0000
..BR3836-13-6 | ALFA DESARROLLO SPA BASIC ~ 4.550% 09/27/51 |D..... . 00/28/2023 . | .evvveviieiiieieesiea ...100 [ 09/27/2051 . |2.C FE ....
..BRO290-26-2 |FALABELLA SA BASIC ~ 3.375% 01/15/32 ......... Do . 08/16/2023 . | ALLIANCE BERNSTEIN ..... 4,413 |. 01/15/2032 . |2.C FE ....
Redemption 100.0000

..EK4069-04-4 | GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... Do L 07/31/2023 . [ e oo [ 71,148 | FATR -2 69,903 |ovuvurnnnne 70,040 [ovoveverieirns fooreeena 1,108 oo o 1,908 o oo LAY I SR FEUSPRUTOIURUR IUOURRRRR USRS 3,297 |. 07/31/2029 . |2.B FE ...
LIMA METRO LINE 2 FIN LT BASIC  5.875% Redemption 100.0000

EKITA7-50-6 | 07/05/34 o.vveiieieieeeee e Do L 07/05/2023 . [ cevvereeeeeeieieineeininiee oo [ 40,883 |.cvoueee. 40,883 |........... 46,672 | 46,190 [oovvrcvieinns e (5,307) |ovevereeineies forene (C7070)) S 40,883 |vveiieiies foeeiiiieiie v [ 1,801 |. 07/05/2034 . |2.C FE ...
BONDUELLE S.A. BONDUELLE SA  3.850% 07/06/27 Redenmpt ion 100.0000

CFA0BBE-AF—4 | cveeevinieieieiee e D..... L 07/06/2023 . | evvevereeereieieieienaa PSSR AV 4,000,000 |[........ 4,000,000 [........ 4,000,000 |..eee4,000,000 [covoveveriiiiins fooveririniiiies foorevivreieies foeeeeieins [ oo 4,000,000 |.. ...154,000 . 07/06/2027 .|2.CPL ....
DYSON FINANCE LIMITED SENIOR NOTES ~ 2.770% Redempt ion 100.0000

< G2OUAB-AAT | 05/27/25 .. B..... L 07/13/2023 . [ ceveeeeeeeeieieiceeennies oeeeeeeisieieiees [ 19,482,000 |....... 19,482,000 |....... 22,671,000 |....... 18,124,500 [covovevereiiies foerereririiies fooreeivirieies e oo 4,546,500 |....... 19,482,000 [... (3,189,000) |....vvvreenen ... (3,189,000) [........... 347,234 . 05/27/2025 . [1.6 ........
HS1 LIMITED 3.79% Due 3/30/2028 NS30  3.790% Redempt ion 100.0000

.+ GAUE*-AAE |03/30/28 ..veveiriiieieieieee e Do L 00/30/2023 . [ cevuveeeeeieieieeeeerinees feeeeeeiriseeen [ 3,844,735 |........ 3,844,735 |........ 3,844,735 |........ 3,844,735 [oovoiiiieiens feoeeeiiiiins o oo i o 3,804,735 [oovvviiiiiins v [ o 145,715 . 03/30/2028 . |1.G PL ...
LONDONVETRIC PROPERTY PLC. STERLING SENIOR

..G5600#-AA-0 |NOTES ~ 2.620% 09/21/23 ..ooveveveevenereneenne B . 00/21/2023 . [ MatUrity vovvveereinne [oerieeiieeieens [ 21,602,000 |[....... 21,602,000 |....... 22,715,000 |....... 21,145,250 |ovoveveireeies Joeveeeeienes e [ [ 1,569,750 |....... 21,602,000 [... (1,113,000) [c..cvevevrnnnne .. (1,113,000) |........... 563,061 |. 09/21/2023 . |2.C ........
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY Redenmpt ion 100.0000

..G9369*-AA-7 |GROLP LIMITED ~ 2.900% 03/31/43 .......eeevee B..... 1 00/30/2023 . [ 1evvereeeeieieieienernies oo [ 62,703 |cveueeee 62,703 [ooeoveene. 68,357 |ovrrennne 62,106 [oveverrirns foorrireeeiens fooreieieieins oo o 6,250 [oooeenee 62,703 |vvenenn [E:73) R R (5,654) |-vevenennne 1,818 |. 03/31/2043 . |2.B FE ...
COPENHAGEN AIRPORTS A/S SENIOR NOTES  4.010%

..K37524-AG-3 | 08/22/23 ... D..... . 08/22/2023 . [Maturity .ooooverevieieiee |ovvieniiieiiiieiens foneae 10,500,000 |....... 10,500,000 [....... 10,500,000 |....... 10,500,000 ...421,050 |. 08/22/2023 .|2.B ........
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MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31 Redempt ion 100.0000
L K7017#-AA-8 | 4.110% 08/01/30 .o Do L 00/30/2023 . [ cevueereneneeieieieeeeeeene [ [ 101,801 |ovurunee 101,801 [orvevnnne 101,801 |ovveeenen 101,801 |ovverereerinns [erereririseens foorvrseieiene foeeeieriiin oeveririiieies v 101,801 [vveveeeerin foerererivienns [ Joeiiene 3,138 . 08/01/2030 . |2.A FE ...
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027 Redempt ion 100.0000
..L8038*-AA-4 |MJSD15  5.500% 09/15/27 ...ocvvevvnvvrvnnauenns [ D L 00/15/2023 . [ cevueeereeeeieieieeenneene [oereeeneieiiees [eeeens 410,000 |.......... 410,000 |.......... 410,000 [.......... 410,000 [ovvevereeiees feoreeiiiiiin oo v e [ 410,000 [ovevirieiiines ferreerrieins e [ 16,913 |. 09/15/2027 . |3.C ........
BOSKALIS FINANCE B.V. SENIOR NOTES ~ 3.660%
L N14928-AE-6 | 07/22/23 ..t Do . 07/22/2023 . [ MatUrity ooevveerieine [oerieeiieeieens [ 11,000,000 |...... 11,000,000 [...... 11,000,000 |...... 11,000,000 |ovevevrernies fooereiiiiiene v oo o [ 11,000,000 |-vevvevererenes feorereiennine Joerieiiiens o 404,837 |. 07/22/2023 . (2.8 ........
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA Redempt ion 100.0000
..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 ............. [D..... L 00/20/2023 . [ 1evevereeieieieieieerniee oo [ 12,503 |oeverennne 12,503 [oovrveenee. 12,503 |ovovernne 12,503 |ovoveieeeieies foeeeieiiins e oo oo o 12,593 |ovoverreriiies foreiieine oeveieieeie [ 565 |. 12/20/2044 . [2.C PL
FORTIS TCI LIMITED 5.29% Due 9/15/2031 N$15 Redempt ion 100.0000
. P436BE-AD-9 |5.290% 09/15/31 w.vvvereveererererereneeeeeeeas Do L 00/15/2023 . [ cevueeereeeeieieieeenneene [oereeeneieiiees [eeeens 250,000 |.vveenen 250,000 |.......... 250,000 [........... 250,000 [ovveveieeers fooreeieiiiins foeereeiiies oo v e 250,000 |-vevervenirieies fererireiiiene e [ 13,225 |. 09/15/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG Redempt ion 100.0000
..P4917%-AA-5 | TRANSPORT SA  7.247% 09/30/37 ... Do . 00/30/2023 . [ cevuvieeeeeeeieieieeeen .. 177,572 177,572 77,572 |oovenn 177,572 . A77,572 | . 09/30/2037 . [2.A PL ...
MILESTONE LNG TRANSPORT SA MILESTONE LNG Redempt ion 100.0000
..P7000%-AA-6 | TRANSPORT SA  7.247% 03/31/37 ..vevevevverenes [Denee L 00/30/2023 . [ cevueerereeieieieieeenieene [ [ 194,544 oo 194,544 |....... 194,544 .o 194,504 |ovoveviiieins [eereieiieee [ o o o 194,544 . 03/31/2037 . |2.A PL ...
HALLETT HILL N0. 2 PTY LTD SENIOR SECURED Redempt ion 100.0000
..Q4436#-AA-2 |NOTES  3.780% 06/27/27 .vevevvvvererenrnnnins Do L 00/27/2023 . [ cevueerereneeieieeenieenene e [ 175,265 |ooveveeee 175,265 |ovveevee. 175,265 [oovuvenne 175,265 [eoveveveeeiees fooeeiieinn oo v Jovreeieieies e 175,265 . 06/27/2027 .|2.B FE ...
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE Redempt ion 100.0000
..8048#-AA-3 |PTY LTD  4.230% 03/31/42 ... B..... . 09/30/2023 . | .. .. 315,987 315,987 337,985 |...........334,548 |.... 315,987 . 03/31/2042 . |1.G FE ...
IR CARPENTER NO 1 PTY LTD iR CARPENTER NO 1
..094968-AA-0 |PTY LTD  5.760% 11/01/36 .e.vevenvrvenrrrennnns Do . 08/01/2023 . 167,251 [ovvernene 167,251 |oveeeene 167,251 [ooveinene 167,251 [eovereeeiiiene forerereieieies foreiieiinnne v forveiieiis oo 167,251 [rveriiieiiiees foereinniines [rerereienie foerereins 7,225 |. 11/01/2036 . |2.C PL ....
WESTRAC PTY 5.19% Due 7/7/2023 JJ7  5.190%
. QO7498-AG-0 | 07/07/23 1.evineevinieieisieneeiee e Do L 07/07/2023 . [ MatUF ity ooverveneiicire [oreeieesieeeieens [ 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |-vevvreeirnies fooverireiiiene v [ o s 4,000,000 |-vevvererieiens feerererinnien Joereveieieees [ 207,600 |. 07/07/2023 . |2.B PL ....
NORSPAN LNG VI AS NORSPAN LNG VI AS  2.680% Redempt ion 100.0000
+RB2378-AA-9 |05/28/30 ..vveviriiiieieieiee e Do L 00/30/2023 . [ cevueerereeieieieieeenieene [ [ 699,500 ... 699,500 |........... 699,500 |.......... 899,500 |-vveverererirns fererererriine ferereerneiene [ o o 699,500 |-voverveireies feoerireiiiene v [ 18,747 |. 05/28/2030 . |2.C PL ...
TEEKAY SHUTTLE TANKER FINANCIA SERIES B Redempt ion 100.0000
..Y8564*-AB-0 | SECURED NOTES  4.960% 12/31/23 ...cvcvvvnnnes D..... L 07/01/2023 . [ v e | (GNP (GRS (G0 P (10) fevrvreracines feoeiiins (6] PO RO (6] PR RO () |eereeneinne feorveiiiiii v foviane, 10,778 |. 12/31/2023 . |2.C FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 502,942,905 623,014,926 615,863,379 577,568,912 3,373,069 567,846 6,780,844 | (2,839,929)| 6,834,309 608,812,775 | (5,306,073)| (15,940,035) [ (21,246,108) 24,975,719 XXX XXX
SELECT MEDICAL HOLDINGS SELECT MEDICAL TLB
..LX1599-55-9 | $+250 03/06/25 ..veveeeeeeereseeienes [ eevenes L 07/31/2023 . |Various .o.eeveveeeereeeenes [oneeeesieesieens [oeee 11,865,466 |....... 12,314,204 |....... 11,335,567 |[....... 11,740,284 [oovvvevveies o 125,183 [oovveeiieiins e 125,183 [oovveeiriainns e 11,865,466 [v.veverreeies feoreeieeiies forveererieienes foeeeenenns 535,480 |. 03/06/2025 . [3.C FE ...
ARCH COAL ARCH COAL TLB +275
L LX1606-14-9 | 03/07/24 .eveeeeerieieeieie e eeeeeeeeiens [ e . 09/29/2023 . {VArioUS wvvveveevererieres [ereeeeesieinsieiens [eenereens 2,21 fooreeee 29211 |oovreenne 27,486 .o 28,514 [ooveeiieines e {2720 O AT {2720 O AT 29,21 feoireieeien oo [ i 1,737 |. 03/07/2024 . [4.B FE ....
SUDDENLINK (ALTICE) CSC HOLDINGS TLB 2025 Redempt ion 100.0000
..LX1616-95-7 [+225 O7/15/25 vvevveeeeeeeeieeeeinnans | eeeene L O7/17/2023 . | eeeeeeeeiseeisieeeeieiee [oeeeieesieneeens [eieeeens 19,139 |oveveeinnne 19,139 [ooreeee 19,133 |oveveinnne 19,113 |oereeieeees [ 26 [ooeeeeiiees o 26 [ooeeeeeiiees foreeeenns 19,139 |ovevereeieiies foreeeriieiies v [ 797 |. 07/15/2025 . [4.B FE ...
AIR METHODS AIR METHODS TLB +350
L LX1626-55-0 | 04/22/28 ..o [ e . 00/29/2023 . {VArioUS wvvveveevereriares [ereereesiensieiens [eenereen 59,891 [oovreeee. 50,891 |ovoveuennen 49,453 |...ee... 55,449 [ovoverecins forinne 4,882 | o 4,882 | o 59,891 [eoveveeeieiens Joeeeeiieies [ e 3,954 |. 04/22/2024 . |5.B FE ...
BRAND ENERGY & INFRASTRUCTURE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 oveeveenens | L 07/01/2023 . {VArious .oveeveveevereevenes [oeeeeeesiensieens [eenereens (1,263) |oveveereeeeinies foereeierinnens (370) |- (G175 F SO 12,287 |oeveevieens foeeiins 12,287 |oereeereies foreienene 12,083 |ovvveirieeies foerne (13,346) |........ (13,346) |........ 1,044,602 |. 06/21/2024 . |5.A FE ...
BRAND ENERGY & INFRASTRUCTURE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 «oveeveerees [ . 08/01/2023 . | VArious .o.voveveevereeveres [overerenierneieiens feenens 4,710,711 . 4,710,711 |........ 4,504,189 |........ 4,651,004 |oovoverecins e 59,617 |oveveeeiriaes ferenns 59,617 |oveveeeiriaes feerenens 710,711 [ooveeiieiees forrreeieeies e e 355,858 |. 06/21/2024 . [5.A FE ...
AIR MEDICAL AIR MEDICAL TLB S+425 Redempt ion 100.0000
LLX1686-39-8 |03/14/25 ....vveerveeieierieieteeieie e [ eeienes . 09/29/2023 . | .. ... 12,537 ... 12,537 12,160 [ 12,715 . 12,537 |.. ...678 | 03/14/2025 . |5.B FE ....
CALPINE CORP
LXA702-04-7 | 01/15/25 oo [ e . 08/02/2023 . | Tax Free EXChange ....... |ceeeereeeveress fovenens 3,741,429 |........ 3,741,429 |........ 3,741,429 |........ 3,741,429 [oovciiciiies e oo e [ o 3,780,829 [ooeveiiiin e o o 152,744 |. 01/15/2025 . |3.B FE ....
ROBERTSHAN HOLDINGS ROBERTSHAW 1L TL S$+350 Redempt ion 100.0000
LXA713-34-1 [02/28/25 oot [ e L 00/29/2023 . [ 1euviveniiienieieiieeieee [ [eeeeeens 10,000 [ooveneevee. 10,000 |ovevreenee 4,920 |ereeee 9,540 |oeveerieins forriieiins L3 4,635 |........ (4,621) |ovevreeieeins [ 4,920 [ooeeiieiies Joreeeeene 5,080 [.......... 5,080 [oerrrrerrrianene 200 |. 02/28/2025 . [6. FE ...
AVNEAL HOLDINGS , LLC AMNEAL HOLDINGS TLB
..LX1720-08-0 | $+350 05/04/25 .ovnveveeeeeeeieneenens [ e . 09/29/2023 . {VArioUS wvvveveevereriares [ereereesiensieiens [eenerenens 74,125 | 74,15 v 71,499 ..o 64,504 [oveereeias forienne 1,760 |oveveeveeens foreine 1,760 |oveerereieees foereriine TA25 [ e [ o 4,291 |. 05/04/2025 . |4.B FE ...
CONSOL IDATED PRECISION CONSOLIDATED PRECISION
..LX1730-00-6 | 1L +375 04/30/25 wvveviveiiriieniies [ e . 09/29/2023 . [Various ....ooveeeieeies |ooveeinsieinieinns foeverenas 31,262 [oorneene. 31,262 | 29,91 [oorneene 27,879 [ooveeiiiiins oo 1,108 |overiiiinins feoiinn, 1,108 oo feoriiiine, 31,262 [ooiiiiiiin oo [ i 2,441 |. 04/30/2025 . |5.A FE ...




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

81'6g03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
BROOKFIELD RETAIL HOLDINGS BROOKFIELD RETAIL Redenption 100.0000
..LX1731-82-2 |TLB §+250 08/24/25 .oovvvveieiiiinn [ oo L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 7,595 [eeiiiinns 7,595 [ooiiiiiinnnns 5,793 [oooiiinnnnns (157 R RN 1,070 [ooriviiiiiinnns oo 1,070 [ooeviiiiiiiiiies o 8-S U PP R R 433 . 08/24/2025 . [4.A FE ....
JORDAN HEALTH SERVICES JORDAN HEALTH-BW NHHC
..LX1732-91-1 | 2L $+900 05/18/26 ovvveeiiiiiiiiieees [ oo . 08/22/2023 . |No Broker .......coeevvven Joevvvnnninniinnnnns Jonennnns 108,325 [oooiiviviiiiiiiiin oeviiinnnns 108,325 |..oevvennns (058 7 O O ) RO L1072 T O R A A . 05/18/2026 . |6. FE .....
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
..LX1742-70-4 [S+425 07/09/25 ovvvvieiiiiiiniiineenes | eeennnn . 07/01/72023 . |Various .......ceevvevvevens Joevvnnnnneninninnes fooveneencinniins foovviniiiii fovvs i e e L) A R RPN 1,617 [ s 1,617 [oeiiiiins o (1,617) | (1,617) [euvrrnnnnnne 92,452 |. 07/09/2025 . [4.C FE ....
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
..LX1742-70-4 [S+425 07/09/25 oovvvvieiiiiiiniiineenes | eeennnn . 08/17/2023 . |Various ........ceevvevvenne foevvvnnininniinnnns Jovnens 3,096,000 |........ 4,200,000 |........ 3,938,503 |........ 4,000,009 |oeueiiiiiinnns ounnnnns 57,660 |oevevriiiiinnns Jonnnnns 57,660 |oeveviiiiiinnns Jonnnnns 4,057,669 [....ccooeeiiiees |oennn (961,669) |...... (961,669) . 07/09/2025 . |5.A FE ...
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
..LX1742-70-4 [S+425 07/09/25 ovvvvieeiiiiiniieneenes | eeenenn . 09/29/2023 . |Various ........cceeeerevnns Joevvnnneneninnninns foveenennn 37,082 [l 37,082 [ 35,624 135,865 [eanniiiiiiiins e 1167 [ e 1167 [ el 37,082 [ [ e . 07/09/2025 . |5.A FE ...
MESSER INDUSTRIES USA INC MESSER INDUSTRIES
..LX1760-02-9 |TL $+250 03/01/26 oovvneeeiiiiiinnnns . |- 09729/2023 . |Various ... . 03/01/2026 . |4.A FE ....
..LX1761-64-7 [GOODRX GOODRX TLB S$+275 10/10/25 ... . 09/29/2023 . |Various ... . 10/10/2025 . |4.A FE ...
DISTRIBUTED POWER DISTRIBUTED POWER TLB $+275
CLX1761-67-0 [ 12/31/25 oo | s . 09/29/2023 . |Various ... . 12/31/2025 . |4.C FE ....
CPM HOLDINGS INC CPM HOLDINGS 1L-TL S+350 JEFFERIES &
LLXA764-53-4 [ 11/15/25 ooveeeeeeeeeeeeee e | s L 07/13/2028 . | eeveeiiiiiinieneeeiniiinees e s 135,191 [........... 135,022 |oeeeennnnns 134,178 |oeeeenennee 133,187 [oeeeeieiiiiiies o (51T ORI TR (51T ORI 133,258 [ooeeeiiiiiieeee foeeeeeene 1,938 [ocoeeeees 1,938 e 6,571 |. 11/15/2025 . |4.B FE ....
CPM HOLDINGS INC CPM HOLDINGS 1L-TL $+350
LLXA764-53-4 [ 11/15/25 ooveeeeeeeeeee e | s . 09/28/2023 . |Various ......ccceeeueeeeeee foevemmnnnneeeennnins Jounnns 8,196,811 |........ 8,696,168 |........ 7,857,531 |........ 8,088,164 |..eeoeeeeeeeens feunnnns 108,647 [ooeeeeeeeieeeee oo 108,647 [.oeeeeeeeiieeeee foeeeees 8,196,811 [oeeeeeieiiies oo o [ 610,039 |. 11/15/2025 . |4.B FE ....
LIFEPOINT HEALTH LIFEPOINT HEALTH 1L TL
..LX1767-02-4 |S+375 T/16/25 oo e . 09/13/2023 . | BANK OF AMERICA ......cco |evemmmneieeemnnns Joenees 1,811,761 |........ 1,814,029 |........ 1,795,889 |........ 1,904,054 |ooveeieieiinns s 9,739 |oeeieieeeeenes eenns 9,739 |oeeeiiiieieeenn eeeennnn 1,913,792 |oeevniiieieeenn e (102,081) |...... (102,031) [cveeeneees 116,817 |. 11/16/2025 . |4.B FE ....
LIFEPOINT HEALTH LIFEPOINT HEALTH 1L TL
..LX1767-02-4 | S+375 T/16/25 o e . 08/23/2023 . |Various ......cceeveueeeeee fevemmnnnneeeennnins Jounens 1,437,019 |........ 1,437,019 |........ 1,382,505 |........ 1,470,558 |oveveeieeeeennn eennnnn (33,539) [-eeeeeeiiieeee oo (33,539) [ceeeeeeiiiieees o 1,437,019 |veeiiicieiiis Joeeeeeeeeines Joeneeeeeeenies e 102,271 |. 11/16/2025 . [4.B FE ....
COMMSCOPE COMMSCOPE TLB2 $+325 Redenption 100.0000
.LX1784-54-0 [04/04/26 .....eeoeeeeeeeieeeeeeeeeeeeeeeeen | s . 09/29/2023 . | .eveiiiiiiiiiieiniiiiinees e [ 7,752 oo 7,752 |veeeines A1 I PR IOTRRRURRRRR P2 I PO 7 T PO IO TT52 | o e s 331 |. 04/04/2026 . |4.B FE ....
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redenpt i on
. LX1806-87-1 [S+250 10/19/26 e e . 09/29/2023 . | .eeuniiiiiiiiiinieiiiiiiieeees Jeeeeniieeeeeeiees e 306,750 [...........306,750 |...........300,552 |...........306,279 |oiiiiiiiiiiis o 472 [ e 472 [ [ 808,750 [ e [ s 16,980 |. 10/19/2026 . 3.B FE ....
US RENAL CARE US RENAL CARE TLB S$+500
.LX1807-56-4 [06/26/26 .......cevemeeeeeeeeennieeeeeennieeeeeeenn | s . 08/24/2023 . |Various .......ccceeeeeeeeen |oevmnnieneeeennnnnns onnn. 11,140,598 ....... 22,735,915 |.......22,140,737 |.......21,925,699 [.......cccveees [ooeeeee 69,090 [oeeeivvvvnnnnes foeeeeee 69,090 [oeeeeieeeennnnes [nnn...21,994,789 |................ |.. (10,854,190) |.. (10,854,190) |........ 1,282,369 |. 06/26/2026 . |6. FE .....
ANCHOR PACKA(
LLX1813-80-7 [07/18/26 ...eeeeeeeeeeeeeeeeee e eeeeenns | s . 09/29/2023 . |Various ......cceeeueeeeeenn Joemmminneeeenninees foeeeeeeens 29,479 |eeennns 29,479 |.ceeeeenne 29,026 |...ccevnnnnn 28,752 |oeeeeeiieeeeeen Jeeeenins 70 PR 70 PR 29,479 [ooeeeeiie oo s [t 1,940 |. 07/18/2026 . |4.B FE ....
GENESEE & WYOMING INC GENESEE & WYOMING INC WELLS FARGO SECURITIES
..LX1814-64-4 | 1L S+200 12/30/26 [T (R . 07/01/2023 . |LLC .. . 12/30/2026 . |3.B FE ....
GENESEE & WYOMING INC GENESEE & WYOMING INC
..LX1814-64-4 | 1L S+200 12/30/26 oo | s . 09/29/2023 . | .ueeniiiiiiiiineeniiniineees Jeeneeeeeeniees e 18,784 [ 15,734 15,721 | [ [ LT PO PPN KT PO 15,734 |oeeeeieieeiens e e e 301 |. 12/30/2026 . |3.B FE ....
PLZ AEROSCIENCE PLZ Aeroscience 1L $+350
LLX1817-13-4 [08/01/26 ...eeeeeeeeeeeeeeee e | s . 08/03/2023 . | Antares Capital ... |oeeeereiieeeeennnns Jounees 1,401,723 |........ 1,471,625 |........ 1,206,069 |........ 1,274,562 |oeeeeeeeeeennns s 19,859 |oeeveeeiieeennn Jennnns 19,859 |oeevveiiiieeenn Joeeennnn 1,204,421 oo e 107,302 |....... 107,302 [oeeueeenee 70,742 |. 08/01/2026 . |4.C FE ....
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB WELLS FARGO SECURITIES
..LX1821-54-0 [S$+350 08/08/26 ..eeeeeeeeeneeeeeeeennn [ e . 07/01/2023 . |LLC weeeeeeeeieeeeeeeenin Jeeeeeneeeeeeeiies e 1,900,065 |........ 1,994,819 |........ 1,900,085 |...oeeeeemeniereeen foreeemmniineeee oo e v e e 1,900,085 |eeeeeeeemnnins formneeeeeemmnns foereeeeemnes e . 08/08/2026 . |4.B FE ....
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB Redempt ion 99.0000
..LX1821-54-0 [S$+350 08/08/26 ..veeeeeeeneeeeeeennn [ e L 08/22/2028 . | .eveiiiiiiiiiiieeiiiiinnes e e 12,335,437 |....... 12,460,037 |....... 11,497,942 |........ 9,813,379 |.eeeeiiiiieeeee foeeeen 814,610 [ooeeeveeeieaes fenns 814,610 [ooeeeeeveeeaes fons 12,335,437 . 08/08/2026 . |4.B FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L S+400
L.LX1826-40-8 [ 10/22/26 .....eeeeeeeeeeeeeeeee e | s . 09/29/2023 . |Various ......cceeeueeeeeenn Joemmninreeeenninnes foreeeeeens 18,805 |...ccevnnnnn 18,805 [..oeeeeeeee 18,699 |oevennnnnns 18,600 [ooeveeeeeeniene foreeeeennnns 205 |oeeeenniiieieeen feeeeenns 205 |oeeeenniiieieeen feeeennns 18,805 . 10/22/2026 . |4.C FE ....
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redempt ion 100.0000
L.LX1830-42-6 [ 04/15/27 eovveeeeeeeeeeeeeeee e eeeen | s L07/17/2023 . | eeveiiiiiiiieeeicinieneees s e 28,029 |oeeeunnnnns 28,029 |.eeeennnnns 27,576 |.eeeeennnnnn 27,850 |oeeeieiiieieeen Jeeeenins 579 |oeeeeiiiiiieeen oeeenins 579 |oeeeeiiiiieeeen oeeenins 28,029 . 04/15/2027 . |4.B FE ....
VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLN
..LX1832-32-3 [S+250 01/31/28 ... JUT [ . 07/01/2023 . |RBC CAPITAL MARKETS .... |oeeeereiireeeemnnns Joenens 1,940,000 |........ 2,000,000 |........ 1,940,000 [neeeeeemeiiineeen forreemmniienees oo e e e e 1,940,000 |.. . 01/31/2028 . |3.C FE ....
Redemption 100.0000
..LX1840-74-8 |USI INC USI TLB 2026 +325 12/02/26 |....... . 09/29/2023 . | .eviiiiiiiiiieieeiiiinees e e 1,447,561 |........ 1,447,561 |........ 1,237,138 |........ 1,313,410 |oeeveiiiiiieinn eeenenn 134,151 [oeeeiiiiiiies s 134,151 [oeeiieiiiies s 1,447,561 |oveeeiieiiies e o e 92,125 |. 12/02/2026 . [4.B FE ....

ACRISURE ACRISURE TLB +350 02/15/27
LLXA854-14-5 | i | e . 09/29/2023 . [Various .....ccceeeeiieens foveeeeiiiiiiiieeeesn foeeenn, 28,798 | 23,798 |........... 22,511 | 22,530 [oereeeiiiiiies oo 1,267 | e, 1,267 | e, 28,798 foooeeeeeeeiiiee oo foviiiieeeiiiis e 1,527 |. 02/15/2027 . |4.C FE ....
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STATION CASINOS LLC STATION CASINOS TLB $+225
..LX1854-55-8 [02/08/27 ...evvviiiiiinniiiiiiiiiiiiieiiiiienneeiinn | s . 07/01/2023 . |Various .......cceeevvvvenn Jovvnnnneneinnninnns foeenes 4,969,504 |........ 4,986,958 |........ 4,969,504 |...oiiviiiiiiiiiiinn oo s fi e e i 4,969,504 [.....covveiviinr foovriiinii s [ . 02/08/2027 .|3.C FE ....
STATION CASINOS LLC STATION CASINOS TLB $+225
..LX1854-55-8 [02/08/27 ...evvviviiiiniiiiiiiiiiinieiiininneeiien | s . 09/29/2023 . |Various ... ... 27,446 ... 27,446 ...25,978 |.... ..27,446 |.. . 02/08/2027 .|3.C FE ....
DYNASTY AcQl
..LX1856-14-0 |US BOR $+350 04/08/26 ...ovvnnveeviiann | eennnnn . 08/24/2023 . |Various ........cceeeeevenns foevvvnninniniiinnns Jovnnns 7,348,031 |........ 7,348,031 |........ 6,614,908 |........ 7,093,302 |.oovvvveniiiinns foreeens 125,687 [oevviviiinnnes fonnnns 125,687 [oveevivviiinns ovnnnnns 7,218,989 |oevveeiiiiiiinn foeeene 129,042 |....... 129,042 |.......... 408,600 |. 04/08/2026 . |4.C FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ 1L TL
..LX1857-30-4 |CAD BR $+350 04/08/26 .....ovvvevvininn [eeeees . 08/24/2023 . |Various ........ceeeevvvvins Jovvnnnneniiinninnes foeenes 3,950,554 |........ 3,950,554 |........ 3,556,402 |........ 3,813,603 |...ccvvniiiiinn oeeinnnn (7487 PO R 67,574 |oeeiiiiiiins s 3,881,177 [ooeeiiviiiienes fes 69,377 |........ 69,377 |oeeennnnnn 219,677 |. 04/08/2026 . |4.C FE ....
. LX1888-01-0 |PG&E PG&E CORP TLB S+300 06/23/25 . |....... . 09/05/2023 . |Various ......cceeeueeeeeeen Joemmmnneeeennninnns foeeeens 5,293,375 |........ 5,300,000 |........ 5,292,250 |........ 5,276,563 |.oeevvvnnieieaen foeeeennnnn 5,163 |oeeeeiiiiiiein eeenins 5,163 |oeeeeiiiiieienn oeeennnn 5,281,726 |oeeveeeeeeennn eeeennnn 11,649 |........ 11,649 |........... 283,934 |. 06/23/2025 . [4.A FE ....
Redemption 100.0000
. LX1888-01-0 |PG&E PG&E CORP TLB S+300 06/23/25 . |....... . 09/29/2023 . | .. ... 23,908 ...23,903 ...23,813 [.... ..23,908 |.. . 06/23/2025 . |4.A FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2025 S+300 Redenption 100.0000
L LX1888-67-1 [06/30/25 ..ceveeeeeeeeeeeeeeeeeeeeeeeeneeeeen | s . 08/08/2023 . | .uuuniiiiiiiniieiiiiiiiinnees e e 2,992,288 |........ 2,992,288 |........ 2,984,807 |..eeevenniieeennnns Jeereeieeeeeenes s T,481 oeeiiiiiiiies e A B PO 2,992,288 [.ooeeeeiiiiiiee [ e s 36,946 |. 06/30/2025 . |3.C FE ....
UNITED AIRLINES MILEAGE PLUS HOLDING TLB
..LX1889-05-9 [S$+525 06/21/27 e e . 07/01/2023 . | GOLDMAN SACHS ...covvvees Joeemmnnieeeeennies Jeneen 2,080,000 |........ 2,000,000 |........ 2,080,000 [-veeuuereermmmnneee foomerreemniiiene foeeeee e [ e [ 2,080,000 [eeeeemmniieee feeeeeeeeniiee e e . 06/21/2027 .|2.C FE ....
UNITED AIRLINES MILEAGE PLUS HOLDING TLB
..LX1889-05-9 [S$+525 06/21/27 e | e . 09/20/2023 . |Various ......cceeeueeeeeeen Joemmmneeeeemnninnes foeeens 2,045,126 |........ 2,045,126 |........ 2,084,834 |........ 1,905,870 [ooeevveeeeiaes foeeeeeees 9,256 |eeeenniiieeennn eenninns 9,256 |eeevenieieeenn eeeennnn 2,045,126 [..ooeeeneiiieee [ e s 153,530 |. 06/21/2027 .|2.C FE ....
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV Redenption 100.0000
..LX1898-91-0 |TLB2 S+325 02/05/26 .eevvaeeeeeenns | eevnnnn . 09/29/2023 . | .uveniiiiiiiiieeeiiinienees e s 270,221 |........... 270,221 |........... 269,545 |........... 267,082 |oeeveeeeeeeenn ennns 3,138 e s T K TR PP 270,221 Jeeeriiieieeens Joeeenniieeeeenne eeenieeeeeeenes s 14,982 |. 02/05/2026 . |4.A FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB S+375 10/20/27 o [ oo . 07/20/2023 . |Various ......cceeeeneeeeees Joemmmmnnneeeennnns Jonnens 861,111 |.......... 861,111 [........... 868,993 |........... 738,971 | s 6,585 |eeeriiiiieiin s 6,585 |oeeeeiiiiiiiin s 861,111 |oeeeeeciiiies o o [ 48,860 |. 10/20/2027 .|2.B FE ....
AIR MEDICAL AIR MEDICAL TLB S+425
LX1899-51-2 [10/02/25 ....eeeeeeeeeeeeeeeeeeee e eeeen | s . 08/03/2023 . |Various ......ccceeeuaeeeeee foeeemmninneeeennnins Jounnns 1,912,500 |........ 3,000,000 |........ 2,924,221 |........ 2,925,303 [ocoeeieeiiiians feeeeeees 12,950 |oeeveeiiieeiinns Jenenns 12,950 |oeeeveieiiieenn Jeeeennnn 2,938,253 |..eueeieeennnnn ... (1,025,753) |... (1,025,753) |....ennn... 182,048 |. 10/02/2025 . [5.B FE ....
AIR MEDICAL AIR MEDICAL TLB S+425
LX1899-51-2 [10/02/25 .....eeeeeeeeeieeeeeeeee e eeeee | s . 09/29/2023 . |Various ......cceeeueeeeeenn Joemmninneeeenninees foreeeeeens 49,765 |..o.eennn... 49,765 |............ 48,220 |...cceeennnn 48,335 |oooeiieeiiiiies e 1,430 |oeeenieiieeeeis s 1,430 |oeeeieieeeiiis e 49,765 [.ooeeeeenieeeee oo s s 2,654 |. 10/02/2025 . [5.B FE ....
PCI PHARMA SERVICES PCI PHARMA SERVICE 1L TL
..LX1899-79-3 [S+350 /30727 o e . 09/29/2023 . |Various ......cceeeueereeeen Joemnminneeemnninees foreeeeeens 35,051 |oeeeeunnnnns 35,051 [ooeeeennnnns 34,865 |............ 34,280 [.eeeeeeiiieieeen feeeenins V27720 PR V2772 TR N 35,051 [ooeeeeeiiiiieee oo e s 2,294 |. 11/30/2027 . [4.C FE ....
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L
..LX1900-32-8 [S$+350 10/08/27 oo e . 09/29/2023 . |Various ......cceeveuiereeen foermmmnnnneeeennnns Joneens 601,225 |........... 601,225 |........... 600,053 |..eeeunnnen 590,839 [..oeevvviiiieeee foreeees 10,387 [ooeeeeeeiiiiieee foreeees 10,387 [oeeereeeiiiies e 601,225 |oeeveviieieeenn Joeveenieeeeeene Jeeniieeeeeenes e 38,635 |. 10/08/2027 . |4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB $+375
LLX1901-12-8 [ 10/19/27 e eeeeeen | s . 07/31/2023 . |Various ......cceeeueeeeeenn Joemmmineeeeenninees foreeeeeens 46,906 |............ 46,906 |............ 46,429 |............ LA < R L 2 ORI IR I 2 ST PR 46,906 |eevveniiieiennn Jeerennineeeenne Jeerrnieeeeeene e 2,371 |. 10/19/2027 . |4.B FE ....
CALPINE CORP CALPINE CORP TLB5 S$+250
LLX1911-92-9 [12/16/27 e | s . 08/03/2023 . |Various ......cceeeueeeeeeen Joemmmneeeeemnninnns foveeens 1,563,895 |........ 1,563,895 |........ 1,529,274 |........ 1,529,836 |oevvveereeenenn oennnnns 34,059 |.oeeiiiiiiiiieen feeeeennnn 34,059 |eeeiiiiiiieenn [eeeennnn 1,563,895 |oeevvviiiiieeenn eemmeieeeeeene Jeeennieeeeeenns e 68,914 |. 12/16/2027 . |3.B FE ....
..LX1912-33-1 |US LBM US LBM TLB S$+375 1217727 .. |..eeees . 09/29/2023 . |Various ........cceeeveevinn Jovvnnininniiiiinnns foeeiennnns 78,822 foeeiiiiinnn 78,822 |..oiiinnnnns 78,729 |..ocvvnnnnns 79,639 |ooeeieiiiiiiins e (-1 ) PO (£ (C) ) PO A C:R: 77220 N FORR R RN R, 6,072 |. 12/17/2027 . |4.C FE ....
MEN'S WEARHOUSE INC MEN'S WEARHSE T-BACK TL
..LX1912-66-1 | $+800 201 V< U P, . 08/01/2023 . |Various ........cceeevvvvens Jovvnnninniiinninnns foeeiennnns 34,251 | 34,251 [ooeeinne 28,903 |....covennns 30,932 [ooiiiiiiiiinns foeeeeees 3,319 | e FCTRC 1 [ FOUPRP E R 0% I R R R RN 3,337 |. 12/01/2025 . [4.A FE ....
EW SCRIPPS EW SCRIPPS TLB3 $+300 Redemption 100.0000
L.LX1914-05-5 [01/07/28 ....oovvvviiiiiiiiiiiieeecciieeeecciiin | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 2,47 ... 21,417 oo 20,819 |.....ceeeens 10,693 |ovvveeviiiiinns o L1 R A L1 R A 2 13 1 ) ) R RN 830 |. 01/07/2028 . [3.C FE ....
UTZ QUALITY FOODS LLC UTZ 1ST LIEN TL $+300 Redemption 100.0000
.LX1919-27-8 [01/20/28 ...evvviiviiiiiiiiiiiiiiiinieciinieeeeen | s . 09/29/2023 . | .. FU R N 9,99 |..eeeins 9,99 [......eeeens 9,974 |............ 10,321 | e (<7 1) F (7)1 F R, [T O N S R 608 |. 01/20/2028 . |4.B FE ....
TRUCK HERO INC TRUCK HERO INC TLB S$+375 Redemption 100.0000
.LX1920-14-4 [02/24/28 .....ovvvniiiiiiiiiiiiiiiiien s | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 25,157 |oeernnnns 25,157 |ooiiiinnnnns 25,139 [ooeeiinnne 25,082 [ooviiiiiiiinns [ 15 [ i L LT T RN T Y R R R RN 1,667 |. 02/24/2028 . |4.C FE ....
CP ATLAS BUYER INC AMERICAN BATH TLB1 $+375
L LX1922-22-3 [ 11/23/27 covveiiiiiiiieiiiieieeen | s . 09/12/2023 . |Various ........ceeeevrvvinn Jovvnnnneniiinninnns foeennd 6,244,300 |........ 6,505,000 |........ 6,469,252 |........ 6,379,878 |...ccooeeeeiiins |oeeens (41,148) |evveeeeiiiiiinnn v (41,148) |oeveeviiiiiiiens [ 6,338,729 [....ccovvneeees foeenns (94,429) |....... (94,429) |........... 371,902 |. 11/23/2027 . |4.C FE ....
CP ATLAS BUYER INC AMERICAN BATH TLB1 $+375
L LX1922-22-3 [ 11/23/27 v | s . 09/29/2023 . |Various ........ceeeevrevinn Jovvnnininniiiniinnns foeeeennens 46,705 |............ 46,705 |............ 46,643 |............ 46,015 | i [CIC[V I R R [CIC[V I R R LS (0 ) R R 3,088 |. 11/23/2027 .|4.C FE ....
JANUS INTERNATIONAL JANUS TLB-1 $+325
L LX1923-26-2 [02/15/25 ovvvviiiiiiiiiiiiis s . 07/01/2023 . |BANK OF AMERICA ......... |oeeveeiieviiinnnnnns foennns 2,983,387 |........ 2,990,864 |........ P T/ O O O N N N 2,983,387 [..oooevinininns oo e [ . 02/15/2025 . |4.A FE ...
JANUS INTERNATIONAL JANUS TLB-1 §+325 Redenption 100.0000
L. LX1923-26-2 [02/15/25 . ivvvvvnniiiiiiiiiiiiiiiiiiciiiines | e . 08/03/2023 . | uuuiiiiiiiiiiiieeiiiiiieeees |oeviiininiiiiiinn aea 25,422,207 |....... 25,422,207 |....... 25,346,169 |....... 20,499,702 |...oevvvvvviiene ovnns (403,436) [..0vvvnnnnnnnnn forennn (403,436) [...oovvvnneninne foreeens 25,422,207 |.oooiiiiiiinnns foooiiiiiiiiinns oo ol 1,053,264 |. 02/15/2025 . |4.A FE ....
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BUCKEYE PARTNERS LP BUCKEYE PARTNERS TL1L Redempt ion 100.0000
.. LX1923-43-7 |$+225 1/01/26 v [ e L 00/20/2023 . [ cevuveerereeieieieeenennne e [ 1,958 e 1,958 [ooveverennne 1,869 |ovovevenrnnne L7730 R R 84 |oevereereeeies e 84 |oeveeeeieies foeeeeieens 1,988 [oevevveireien Joereveiiieies [ o 147 |. 11/01/2026 . |3.A FE ...
PETSMART PETSMART TLB $+375 02/11/28
LX1923-65-0 | cvenierinieieiiei e [ e . 08/09/2023 . [J.P. MORGAN ..o [oereneneiriiiiienes [rreienne 750,000 ..o 750,000 |...veene 750,938 |..eene. 743,551 |ovveeiiciee [ [:3:20%) ) U O [320%) ) IR A 738,348 |.oveeiieinns [eeeenns 11,852 |ooenee 11,652 [oovrvenne 38,326 |. 02/11/2028 . 4.A FE ...
PETSMART PETSMART TLB $+375 02/11/28 Redenmpt ion 100.0000
..LX1923-65-0 | ... IO . 07/28/2023 . | .. e 30,338 |orrrrrnne 30,338 [ 30,357 |orrrennne 30,073 |ovovereireee oo PL 3 PR RS LT O R 30,338 [ooeveiiiiien e [ e 1,543 [ 02/11/2028 . |4.A FE ...
RESIDEQ TECHNOLOGIES RESIDEQ TECH TLB $+225 Redempt ion 100.0000
(LX1924-23-7 | 02/09/28 ..vovveeneiiieieieieieee e | e L 00/20/2023 . [ cevuveerereeieieieeenennne e [ 6,178 |vovrerene. 6,178 [oovevevnne 5,058 |orerenne 5,177 . 02/09/2028 . |3.A FE ...
PERATON CORP PERATON CORP 1L §+375
(LX1924-68-2 | 02/01/28 v.veveeeieieierereieeeeeeesesieneieiens | oo . 00/20/2023 . [Various ...eveveveeeveeries fooerereresieneiees freeienns 94,815 |ooornnnne 94,815 .o 94,775 [ocvveene 93,138 . 02/01/2028 . |4.B FE ...
AMWINS AMWINS GROUP INC TLB $+225 Redenption 100.0000
L LX1926-58-8 |02/19/28 ...vovvviniiiieieieieieee e | oo . 00/29/2023 . [ cevuvieerereeieieieeeeen . 02/19/2028 . [4.A FE ...
PETCO ANIMAL SUPPLIES PETCO TLB 2028 $+325 Redempt ion 100.0000
1 LX1927-45-3 |03/03/28 ..vovvrireiiieieieieieee e | e L 08/16/2023 . [ ceveveeeeeeeeceeiecceinine [oereeeieierisiees [eeeens 354,855 |vueevee. 354,855 [.ooennn. 354,490 ..o 351,618 [covvevrreiers [orererenn 3,287 Lo oo 3,237 i e 354,855 [.ovevirieirin foeereiiieies oo e 18,857 |. 03/03/2028 . |4.B FE ....
GATES GLOBAL GATES GLOBAL TLB3 $+250 Redempt ion 100.0000
LX1927-51-1 | 03/31/27 oo | oo L 00/20/2023 . [ 1evveereeeeeeieieeeenniee oo [ 37,044 | 37,044 o 36,672 |ovrrnnnnn 36,520 |ovoveveireieies Jorereeenns 528 [ [ 528 s [ 37,088 [eoviiiiien e foeeiiiii e 2,103 | 03/31/2027 . |4.A FE ...
REALPAGE INC REALPAGE TLB $+300 Redenption 100.0000
..LX1927-52-9 | 04/24/28 ... O P . 09/20/2023 . | .. . 04/24/2028 . [4.B FE ...
Verscend Holding Corp VERSCEND HOLDING TLB-1
..LX1927-50-4 | $+400 08/27/25 vvveveeeereeeeerienans | eeeen L 00/20/2023 . [ vuvevevrereeeeieieiinenenene oo [ 22,000 |0 22,009 [ 20,740 [ 20,941 |ovovereeieies oo 1,068 [oeeieiieiiis [ 1,088 foiiiciciiis [ 22,009 [oevevveireien Joerereiineies [ e 1,497 |. 08/27/2025 . 4.8 FE ...
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL S+300
1 LX1928-45-1 | 08/04/27 ..vvveveiiererereieneeeeeeesesieieienens | oo . 00/20/2023 . [Various ..cveveveeeveerins fooereresisieneieen freeeenns 45,785 |oovrnnnne 45,785 |.ooeeeee. 45,603 |............ 45,018 [oevvreevrerins e [(-74 PU [L74 P 45,785 [ooveieireiens e [ i 2,801 | 08/04/2027 . |4.B FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF NOMURA SECURITIES
..LX1930-83-8 |S+275 03/09/28 vvvovevverereeesesiens | eeeeen . 08/07/2023 . [ INTERNATIONA .vvvevrnen [oererereeeririiins foeees 4,860,000 |........ 5,000,000 |........ 5,007,812 |........ 4,936,824 [ooeoveeiiiiiis forrnne (29,440) [+vvevireins fovrine (29,440) [voverieiae v 4,907,384 [oovvviviiiiins o (47,384) |....... (47,384) [ 221,610 |. 03/09/2028 . |3.C FE ....
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |S+275 03/09/28 vvvevevvererreeserinns | eeeeen . 00/20/2023 . [Various ...eveveveeeveeries fooerereresieneiees freeienns 61,944 |ooirnnn. 61,944 [oveeenen. 61,267 oo [ N:72: N IO R 16 |oeeeerenes foereieene LIRS T:70 PR AR 61,944 [ooiriiiiiin e [ e 3,600 | 03/09/2028 . |4.A FE ...
ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225 Redemption 100.0000
L LX1931-03-4 |03/10/28 ..vvveeieiieieieieneeeee e | oo L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 25437 |orrrrne 251437 [orveienne. 24,749 [ [ [ 387 [ooveeeeies foereiins 387 [ooveeeeeies [ 25,137 [eoerieiiiiens v [ o 330 |. 03/10/2028 . [3.C FE ...
TRITON WATER HOLDINGS TRITON WATER TLB $+325 Redemption 100.0000
1.LX1933-19-6 | 03/31/28 ..vovvrineiiieieieieieee e | oo L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 23,497 |ovrrnnne 23,497 |oeverennne 23,444 | 23,297 [evverereeeiins forveeinne 200 [ooveieieeies foereeine 200 [eovoieeeees foereeeene 23,497 [ooiveiieiin e [ i 1,540 |. 03/31/2028 . [4.B FE ...
AVERICAN AIRLINES INC AADVANTAGE LOYALTY 1L Redemption 100.0000
..LX1933-80-8 |TL §+475 04/20/28 v | eeeen L 07/20/2023 . [ ceveveeenereeieieieeenenene [oeeeeeeienies o 1,286,564 |........ 1,286,564 |........ 1,338,184 |........ 1,312,231 |ocvveiieies [ (25,867) [cevvrveveriaine Jovenean (25,867) [evvverrrerine e 1,286,564 |-vvverirreriie foerrreriieiins foeveeieiens [oeerienens 92,884 |. 04/20/2028 . 3.B FE ...
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS Redemption 100.0000
..LX1934-40-0 | TLB2 $+250 05/03/28 evvveveveierinns [ e . 00/29/2023 . [ cevuvieerereeieieieeeeen ... 17,500 ...17,500 AT | 17,195 17,500 |.. . 05/03/2028 . |4.B FE ...
TRICO GROUP LLC TRICO -FIRST BRA
..LX1934-56-6 | $+500 03/30/27 vvveveveeeerreisesieiens | eeeeen . 00/20/2023 . [Various ...eveveveeeveeries fooerereresieneiees freeienns 38,756 |oveveernens 38,756 |oovrvenrnnnn 38,381 [oovvennne ;eI O R (12) [ervevererenens foerereeens (G73)) PR 38,756 . 03/30/2027 . |4.A FE ...
THOR INDUSTRIES INC THOR INDUSTRIES TLB-1
..LX1934-59-0 |$+300 02/01/26 cveveveevevereeeieens | eeeeen L 07/31/2023 . [Various ...oeeveveeveveins fooveererisisiniees foenens 2,931,644 |........ 2,931,644 |........ 2,911,216 |........ 2,894,619 |ovveveiicin [ 37,025 |ovvreeiiein o 37,025 [ooovrevreinn e 2,931,644 . 02/01/2026 . |3.B FE ...
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB3 Redemption 100.0000
..LX1935-65-4 |$+300 O4/01/28 cveveeeeeieieieeeeeens | eeeen L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 10,362 [oovvnnen 10,362 |rvrrnennne 10,363 [oovvennee. 10,203 [ovovevrieees ferreieenns 189 [ovverereeiens foerereeene 189 [oovevevereeiens feerereeens 10,362 |oevvererieiens foerererineine Joereeniiens oo 626 |. 04/01/2028 . [3.C FE ...
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB Redemption 100.0000
..LX1936-95-9 |$+325 04/12/28 e | e L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 20,00 |orrorrnnne 29,00 [ooeoeeee. 28,875 |orrrnnnnn 28,362 |ovoveveireee o 658 [ovvorererees [eerereinns 658 [ovverererees [eerereiinns 29,020 [eovevieiriiens Joerereiiieies [ e 1,900 |. 04/12/2028 . [4.B FE ...
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL WELLS FARGO SECURITIES
..LX1937-90-8 |S+425 O4/14/28 o | e . 09/05/2023 . [LLC +.vuvvevererereeeries [eerereeereieninins o 2,786,250 |........ 3,000,000 |........ 2,970,000 |........ 2,942,572 [oovviiiiiiis fornene 108,709 |vovevrveires [ 108,709 |oveveerrerires fervenene 3,051,281 |ovoveireiies fovene (265,031) ... (265,031) ... 139,450 | 04/14/2028 . |4.C FE ....
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL Redemption 100.0000
..LX1937-90-8 |$+425 O4/14/28 oo | e L 00/20/2023 . [ 1evveereeieieieieienrnes oo [ 67,391 oo 67,391 [ooereennen. 67,067 |eveveeee 66,379 |ovverrireeie e 1,012 feoveeeeeiees foereens 1,012 |ocviciieies [ 67,391 . 04/14/2028 . |4.C FE ....
ARAMARK SERVICES INC ARAMARK TLB5 $+250
..LX1938-10-4 | 04/06/28 ....vveveveeeerereieneeeeeeseseeneneiens | oo . 07/01/2023 . [J.P. MORGAN ..o foererereeiiiriiies o 7,810,996 |........ 7,830,573 | 7,810,996 |ovveveverereririnns [ooreeeieiiiins oorereiniiies foorervnnieies e [ oo 7,810,996 |.. . 04/06/2028 . |3.B FE ...
ADIENT GLOB
.. LX1939-44-1 [04/10/28 .vovvviiiiiiiieiciciciiisiesisisieisiens | e . 07/01/2023 . [BANK OF AMERICA .ovoovovs foorereiviiiiiiiaes |oenns 2,992,500 |........ 2,992,500 |........ 2,992,500 |.oeiiiiiiienin feoveniiiiiiinns Jvinsiniies foeiiiiin v fociiiiiii v, 2,992,500 [ooooveiiiiiine Jovvniiiiiis fooviiiiiiiin i, . 04/10/2028 . |3.C FE ....
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ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+325 Redemption 100.0000
L LX1939-44-1 | 04/10/28 ..o [ L 07/01/2023 . | eevveiireeeinieiieeeieeeies [oreeieesieeneens [reeeeen (8,006) [...oevenne (8,006) |-..vcunen (7,650) |- (7,631) |- [ (375) |-vvevieieiens foereeiens (767 FURTT R (8,006) |-.veveeevines fooreeiiiiiies v o . 04/10/2028 . |3.C FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX1942-13-0 | $+375 10/08/27 v e . 09/14/2023 . [ J.P. MORGAN .....vovvvenes | o 3,925,006 |........ 3,994,898 |........ 3,887,569 |....... 1,415,868 [.ooovvoviiciis o (8,370) [evvevveiie v (8,370) [cvvevireiis v 3,876,803 |.ovevviiiiie [ 48,222 |......... 48,222 |............ 99,766 |. 10/08/2027 . [4.C FE ...
FRONTIER COMMUNICATIONS FRONTIER COMM TLB Redenption 100.0000
..LX1942-13-0 |$+375 10/08/27 v | e . 09/29/2023 . [ ceveveeeiecicecieeiins [ [ 3,727 oo 3,721 | 3,633 |oeiiciieiies foeeieiiieies foeiiiis 0 FRORRRRP IR (<10 FORORRRURPR PRI 3,727 |ooveeiieiis oo i o 86 | 10/08/2027 . |4.C FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+375
L LX1942-89-0 | 04/21/28 ...cvonviiiiececeeees [ . 00/29/2023 . | +eveveniiinieeieieeieieiene [ [ 14,505 [ 14,505 | 14,632 [ 14,849 [ e (258) [ [ (258) | [ 14595 [ s e 1,195 |. 04/21/2028 . [3.B FE ...
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB
..LX1945-22-4 | $+225 05/19/28 ..o e . 00/29/2023 . | vevveeeriiereieiieinicennes [ [eeeeenn5,206 05,206 | 4748 | 752 [ e 853 | [ 483 | 5,206 [ i i 285 |. 05/19/2028 . 3.B FE ...
ACPRODUCTS HOLDINGS INC CABINETWORKS -
..LX1947-06-3 | ACPROD.TLB §+425 05/17/28 oo | e . 09/29/2023 . . 05/17/2028 . |5.A FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L $+400
LX1947-T7-4 | 08/01/28 ..o [ . 00/29/2023 . | vevveeeriieneiiniieinicenes [ [ 17,028 17,028 | 16,866 [ 9,166 [ o 323 | [ 828 | e 17,028 [ i e 836 |. 06/01/2028 . [4.B FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 $+325
L LX1948-27-7 | 01/31/29 .vviiiicicicccceeeeees [ . 00/29/2023 . | vevvveeriiereiniieiniceenes [ [ 11,250 [ 11,250 | 11,138 [ 11,026 [ o 224 | [ 224 | 11,250 [ s e 701 |. 01/31/2029 . |4.A FE ...
SRS DISTRIBUTION INC SRS DISTRIBUTION TLB
..LX1950-86-9 |$+350 06/02/28 .. [ e . 07/31/2023 . | .. . 06/02/2028 . |4.C FE ....
PQNew ECVT ECOVYST PQ CORP - ECOVYST TLB
..LX1951-53-7 | $+250 06/09/28 ....c.oovevveeinieniies [ L 07/31/2028 . | v [ [eieennn5,1020 05,102 | 5,084 [ [ o8 [ o380 5,102 [ s e 43 |. 06/09/2028 . |4.A FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES
..LX1953-66-5 | TLB §+250 09/22/28 .o e . 00/22/2023 . | .evveeeriieneeieieinene [ [ 12,5000 [ 12,5000 | 12,875 [ 12,291 [ o 209 | e 200 | 12,500 [ s i 687 |. 09/22/2028 . |2.C FE ...
MADISON AQ MADISON [AQ LLC 1L TL $+325
L LX1954-92-9 | 06/21/28 ... [ e . 00/29/2023 . | +evvveeriiereiiniieiniceenes [ [ 11,250 [ 11,250 | 11,214 | 11,438 [ o (188) | [ (188) | oo 11,250 [ s i i 724 |. 06/21/2028 . [4.C FE ...
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 | $+325 06/30/28 ... e . 09/29/2023 . | +evvveniiieneeieieeieeiene [ [ 51,853 51,853 [ 51,78 [ 51,526 [ e 326 [ o 326 | [l 51,883 [ s e 3,232 |. 06/30/2028 . |3.C FE ...
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-6
..LX1956-67-6 | $+200 06/24/28 ... [ . 00/29/2023 . | 1evvveeieieireieieinienine [ [eeeenn5,1020 05,102 | 5,098 [ [ o8 [ B s 5,102 [ s e 29 |. 06/24/2028 . |3.A FE ...
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB
..LX1957-98-9 | S+475 07/14/26 v [ . 00/29/2023 . | +evveeeriieriiiniieinieeene [ [ 11,450 L 11,450 | 11,888 | [ o7 i et B7 s o 11450 [ s i 109 |. 07/14/2026 . |4.B FE ...
UNIVISION COMM UNIVISION COMM TLB $+325
. LX1959-34-0 | 03/24/26 ......ocuvviiiiiiiiiiiieeees [ . 09/29/2023 . | 1evvveniiieieeieieeieeienie [ [ 5,661 [ 45,661 | 43,491 [ 83,605 [ 2,056 [ o 2,086 | [ d5,861 [ i o 2,844 |. 03/24/2026 . |4.A FE ...
JO-ANN STORES INC JO-ANN STORES TLB $+475
. LX1959-36-5 | 06/30/28 .....euvviiieiiiiiei s [ e L 07/31/2028 . | v [ [ 11,250 L 11,250 | 11,219 | 11,246 [ oo s oo s foe 11,280 [ s s i 815 |. 06/30/2028 . [5.B FE ...
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL
..LX1962-73-2 | $+250 09/01/28 ..o [ L 08/31/2028 . | .ovvveercieieeieieinieiines [ [ 37,500 [ 837,500 [ 37,406 [ 36,983 [ e 517 [ o 517 i foei87,500 [ s e 1,887 |. 09/01/2028 . |4.A FE ...
MOGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX1964-70-4 | S+475 07/28/28 ..o [ . 08/04/2023 . |BANK OF AMERICA ...oooove |ovveeiiriciiiiiins [ 971,250 |........ 1,000,000 [........... 990,000 |........... 975,804 |oveiviiienn [ 14,829 | [ 14,829 |ooieiiiies [ 990,633 |..voviieiiien o (19,383) |....... QLT : ) 55,600 |. 07/28/2028 . 4.C FE ...
MCGRAVI-HILL. EDUCATION MCGRAN-HILL EDU TLB Redenption 100.0000
..LX1964-70-4 |$+475 07/28/28 oo [ e . 09/29/2028 . [ e et [ 40,580 |.veunee 40,580 |..ooeenee. 40,175 [ 39,631 [oovvvciiiiies e [T OTRRTRRTOR RPN [T TR RPN 40,580 |vveiviieiiies [ o [ 3,264 |. 07/28/2028 . |4.C FE ...
ACRISURE ACRISURE TLB-ADD ON +375 Redempt ion 100.0000
L LX1986-04-8 | 02/15/27 ..o | e . 00/29/2023 . [ .evvveriieieinieinennes [ [ 1,250 [ooviieennne 1,250 [ooviviinne 1,288 [ 1,26 [ovoveviciiien [, 270 FRTRRRU IR 25 oo o, 1,250 [oevviieiiiiins e oo i 83 | 02/15/2027 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB S+350 Redenption 100.0000
. LX1966-45-1 | 08/17/28 ..o | e . 00/29/2023 . | 1euvveiiiieiieieieeeeeees [ [ 40,644 |............ 40,644 |........... 40,044 |............ 27,674 |ocevvicieiies e 842 [ooeiviiiiiies e 842 [oovieiiiiies e 40,644 [ i o i 2,246 |. 08/17/2028 . |4.A FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI 1L TL Redenption 100.0000
..LX1966-82-4 | $+400 09/15/28 oo [ e . 09/29/2028 . [ e e [ 28,724 | 28,724 | 28,580 |............ 28,638 [oovoeiicinn [ 87 Lo o 7 OOUUP RO 8,728 [ i o i 1,991 |. 09/15/2028 . [4.C FE ...
EYEMART EXPRESS EYEMART EXPRESS 1L TL $+300
. LX1967-34-3 | 08/05/27 .vovvieiiiiiiiiiiiiiiiiiiciiiiiee [ . 09/19/2023 . [BARCLAYS ...vovvvevicens |ovveioviiinieense [0 7,299,825 [ 7,670,000 |........ 7,593,300 |.... L (28,801) | e 7,501,429 |.. ...461,785 |. 08/05/2027 . |4.C FE ....
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BALLY'S CORP BALLY'S CORP TLB $+325 Redenption 100.0000
L LX1967-63-2 | 10/02/28 ..vvveeieieieieieeeeeeesesieeienens | oo L 00/20/2023 . [ 1evveereeieieieieeeernes e [ 79,562 |orvrrninnne 79,562 [.oeeee. 77,979 v 66,750 [vovererrirns forrreenns 1,269 |oeveciieeins frerenes 1,269 |oovereeiirinns [ereereenns 79,562 [oevveeiriiens Joeiveiiieies [ e 4,914 |. 10/02/2028 . |3.C FE ....
FLEXSYS INC EASTMAN TIRE -FLEXSYS 1L $+525
L LX1967-93-9 | 11/01/28 1.evevevveeereeeeesieieieieieieeeeens | oo . 08/30/2023 . [RBC CAPITAL MARKETS ... [evevereeriririenes [oeenns 3,457,368 |........ 3,792,898 |........ 3,717,040 |........ 3,754,258 [oreevrciiees e (-3 AU R 6,541 [ooeeirriiias o 3,760,799 |voveireiien foeene (303,431) |...... (303,431) [....ovve 269,499 |. 11/01/2028 . [4.B FE ...
FLEXSYS INC EASTMAN TIRE -FLEXSYS 1L $+525 Redempt ion 0.0000
L LX1967-93-9 | 11/01/28 1.evevevveeereeeeeesieieieeieeeeees | e L 07/01/2023 . [ coveveereeeeeeiecincecnine [oeeeieririninees [eereriiiiiiiens v [ oeeeieenennnns [ oo o o o v feoeee e i e 682 |. 11/01/2028 . [4.B FE ....
SPRINGS WINDON FASHION SPRING WINDONS 1L TL
..LX1982-15-1 | $+400 10/0B/28 .vvvevevveeeienenenenns | e . 08/02/2023 . [J.P. MORGAN ..o foerereeiieriiiiis [oeeen 5,813,750 |........ 7,000,000 |........ 6,930,000 |........ 7,030,518 |oevrvevreins foereine 2,729 [oreoiieiiiees e 2,729 [oeiieiiiaes o 7,083,248 [oovvueiieninins ... (1,219,498) |... (1,219,498) [........... 325,030 |. 10/06/2028 . [5.A FE ...
SPRINGS WINDON FASHION SPRING WINDONS 1L TL Redempt ion 100.0000
..LX1982-15-1 | $+400 10/06/28 ... IO - . 09/20/2023 . | .. ... 72,278 ...72,218 o T1,556 [ 72,504 .o 72,218 |.. . 10/06/2028 . |5.A FE ...
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV
..LX1982-97-9 | TLB3 $+325 09/20/28 voveveeeieirinns [ e L 00/20/2023 . [ cevuveerereeieieieeenennne e [ 8,750 |vorerenen. 8,750 [oerrrinne 8,706 |.everennnne 8,613 [coeeerriiie oerreeiiene LT/ PR IR L7 FU 8,750 [oevevveireiin e oo o 547 |. 09/20/2028 . [4.A FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE 1L
..LX1983-37-3 | TL §+325 09/29/28 .vcvvvreriieirinins | eeeen L 00/20/2023 . [ cevuveerereeieieieeenennne e [ 7,538 [ooererenne 7,538 [oeeieienne 7,26 |ovrrnne. 7,200 [eoeiiiiinee oo 57 IO R 7 IO RO 7,538 [ooveeiieiene foereveriieins Joeveieneiens feereiiiis 470 |. 09/29/2028 . 4.B FE ...
MEDLINE INDUSTRIES INC MEDLINE INDUSTRIES TLB
..LX1983-98-5 |$+325 10/23/28 v [ e . 00/07/2023 . [BANK OF AMERICA ..vovvvre [oovevereiiririiins foueae 2,984,887 |........ 2,984,887 |........ 2,861,760 |-veveeerinirenins foeeiveiinnies [ [QLUR:E73) IO N [GLUR:573) S R 2,850,908 |voveririeiiie feeee 133,979 |....... 133,979 vveene 113,509 | 10/23/2028 . |4.A FE ...
LSF11 A5 HOLDCO LLC LSF11 A5 HOLDCO -AOC TLB Redempt ion 100.0000
..LX1986-28-5 |$+350 10/15/28 vovveeeeveveeenenninens | oo L 00/20/2023 . [ 1evveereeieieieieeeernes e [ 16,439 |ovevevnnen 16,439 |vvrrnennne 15,921 [oovvennee 15,850 [vvevrirees feererenenens (T U RS (T U R 16,439 |oveveerereiies foreererinieiine e [ 1,067 |. 10/15/2028 . |4.B FE ....
RH RESTORATION HIf - RH TLB $+250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvveveieeirererereneieeeesesieieieiens | oo L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 12,500 [ooveeennen 12,500 |orvrrnnnnne 12,469 ..voeve. 12,372 [ooveierneies [ L7 R IS 128 |orrreiriree o 12,500 [overveerieiine feerereiineins e oo 708 |. 10/20/2028 . |3.C FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2028 S+325 Redempt ion 100.0000
L LX1991-53-3 | 10/18/28 ..vevevevrereeeeeesieieieieieieeeees | oo . 09/20/2023 . | .. . 10/18/2028 . [3.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX1993-56-2 |$+325 11/03/28 v [ e . 09/20/2023 . . 11/03/2028 . |4.B FE ...
GRAY TELEVISION GRAY TELIVISION TLD $+300
2 LX1995-56-7 | 12/01/28 vvvvvreveieeieiererereneeeeneeseseeieieiens | verenes L 07/01/2023 . [LLC v [oerereeereieniiies oo 2,887,671 [........ 2,992,405 |........ 2,887,671 |oevereeiveinas foevineiniens foeveveiiein Joevveiiieis oo s e 2,887,671 |ovveireiins foerereiineine e e . 12/01/2028 . |3.B FE ...
GRAY TELEVISION GRAY TELIVISION TLD $+300 Redempt ion 100.0000
2 LX1995-56-7 | 12/01/28 v.vvvreriieieeererereneeeeeeeseseeneneiens | oo L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 12,671 [orveeeenen. 12,671 e 12,347 [oovreieieieieeens oererereeenies fooveeieenns K773 FU R K773 TR R 12,671 [ovveeieiens foerereiinein e oo 122 |. 12/01/2028 . |3.B FE ...
WIRECO WORLDGROUP INC WIRECO 1L TL $+425 Redempt ion 100.0000
LLX1996-81-3 | 11/13/28 v.vvverieieeereiereneeseeesesieieieiens | oo L 00/20/2023 . [ cevuvirererieieieeiininne [oereeeneeenieen [ 197,685 |..vcveee 197,685 [vvvenene 195,708 [..vvevee 192,794 [oovreeeeeiirs forreene 4,891 |oorreiieen o 4,891 [ oo 197,885 [vvevvireiiene foeeerireinies [ o 14,039 |. 11/13/2028 . |4.B FE ...
TRANS UNION LLC TRANS UNION TLB-6 S+225 Redempt ion 100.0000
< LX2002-587 | 12/01/28 vvvereeeiieieierereieneeeeeeesesieieienens | oo L 00/20/2023 . [ cevuverereeieieieeeenieene [oereeeee e [ 185,666 |......... 185,666 [..ovvvnn.. 185,402 [..ovnve.. 183,745 [evvvvereeeiirs [orreenns 1,920 |oeeeeiiens [ 1,920 |oeeciiiens ferereenns 185,666 [.evvevevereren forerereiiiieies [ e 10,031 | 12/01/2028 . |3.B FE ....
CHG PPC PARENT LLC CHG PPC PARENT 1L TL S$+300
(LX2003-44-5 | 12/08/28 ..vveveiiieiereieieneeeeesenieieienens | oo . 00/07/2023 . [J.P. MORGAN ..o foevereeriririeieies [oeenns 2,947,590 |........ 2,962,402 |........ 2,947,590 |........ 2,915,559 [coveverireiiis forrene [C2C:::)) T N [C2C:::)) T R 2,892,772 [oevrciiiiins o 54,818 |........ 54,818 |voveuene 159,489 |. 12/08/2028 . |4.B FE ...
ACRISURE ACRISURE TLB ADD-ON +425 Redenption 100.0000
(LX2003-55-1 | 02/15/27 vevvereniiieieieieieieee e | e L 00/20/2023 . [ ceveveereeeeieieieeenennne e [ 7,500 | 7,500 [ooeerinnne 7,484 [ [ 7< TN R IR L7240 WS SN L2 WSSO RS 7,500 [oeveieeiieiin Joereieieies oo i 524 |.02/15/2027 . |4.B FE ...
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 §+375 Redempt ion 100.0000
< LX2008-47-1 |03/05/28 ..vevvrereiiieieieieieneesnsesneienens | oo L 00/20/2023 . [ 1evveereeieieieieeeernes e [ 67,500 |oovereee 67,500 |ourrnennne 67,073 |evernee 66,203 |ovvoveirieae o 1,207 fooveeeeeiens forveens 1,207 feoveieeeeiers foereeens 67,500 |vvererreriies foreerieiie oo [ 4,485 |. 03/05/2028 . |4.A FE ...
Redemption 100.0000
..LX2006-53-9 |UKG UKG INC 1L TL $+325 05/04/26 ... | ... L 00/20/2023 . [ ceveveereeeeieieieeenennne e [ 7,614 | 7,614 [ 7,805 [oeveereririeieeen feoerieirreiees foeeieeins LU SO USRI L ISR SO 7,618 [oeeiciicin e oo s 31 | 05/04/2026 . |4.C FE ...
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT Redempt ion 100.0000
..LX2011-26-5 |TLB $+525 12/23/28 oo | e L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 55,000 |oovereee 55,000 [oeeoeee. 51,150 |ovurrnnnne 50,498 |ovvoveirieie oo 4,502 [orvrreieieae o 4,502 [oevrreieiiee oo 55,000 ovvererreriiies fooreennieinee v [ 4,260 | 12/23/2028 . |4.C FE ...
INTELSAT JACKSON HLDG INTELSAT JACKSON EXIT Redempt ion 100.0000
..LX2014-35-0 | 1L §+425 02/01/29 oo | eeeen L 00/20/2023 . [ cevuverereeieieieeeenieene [oereeeee e [ 863,725 |.ovrnnnnn 863,725 |..vveee 855,338 |.vovuenen. 819,196 [covvvevrreees [erreinns 15,931 [oovvveiirees forreinns 15,931 [oovvevrirees forrrieienn 863,725 |.veverveiieies feverireiiiiene e [ 66,189 |. 02/01/2029 . |4.C FE ....
GOLDEN NUGGET GOLDEN NUGGET 1L $+400 Redempt ion 100.0000
LX2020-71-2 | 01/27/29 oo | e L 00/20/2023 . [ 1evveereeieieieieienrnes oo [ 69,707 |everevene 69,707 |ovvrrnennne 68,574 |vrrnnnnn 45,143 [ooveeeeiinns foereenns 1,503 |overereiieeines forereens 1,503 |oveverreinriens [ererereens 69,707 |voveerereiies foreeriiieiiee v [ 3,538 |. 01/27/2029 . |4.B FE ...
GRIFFON CORP GRIFFON CORP TLB $+225
L LX2021-20-7 | 01/31/29 oo | e . 07/01/2023 . [BANK OF AMERICA ©vovvv foovererrriririeienes [oeenens 5,953,201 |........ 5,975,610 |........ 5,953,201 [ovvevereeririnenins feoeriieinene foevereiennies ferernninene v e o 5,953,201 [eeveveiiiiiin Joeirriiiies [ o . 01/31/2029 . |3.B FE ...
GRIFFON CORP GRIFFON CORP TLB $+225 Redenption 100.0000
.LX2021-20-7 [01/31/29 voveviviiiiiiiiiisieieeeee s | e . 09/27/2023 . [ ceveieriisieiescinciiee oo | 493,902 |........... 493,902 |.ooone.. 491,839 |ooveecciiiiins foviiiiciciiiins foriins 2,063 |oioooiiiciiiiane oeeiins 2,063 |ooiiiiiiiee forvieenas 493,902 [oovvvevreiinne Jvvrsiiiiines foviiiiciiii Jiviiane, 7,983 | 01/31/2029 . |3.B FE ....
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TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L Redemption 100.0000
..LX2022-21-3 | TL §+325 02/07/29 vvvvveeeeieieirnn | eeeen L 00/20/2023 . [ 1evveereeieieieieeeernes e [ 72,500 |oevereee 72,500 [oooeeee. 7K T 71,497 |oooieveeeie oo 1,003 [ooveieeeeies foereenns 1,003 |overreeiieies feoeriniene 72,500 |voveeieieiies foorenneiiee v [ 4,367 |. 02/07/2029 . [4.B FE ....
APEX TOOLS APEX TOOL 1L $+525
.LX2022-85-8 |02/15/29 ...vvvevrereiieieesieieieeieeeen | e . 07/14/2023 . |BARCLAYS ...vovenvevevres |overeeieinieeniene Joeens 5,521,192 |........ 5,969,321 |........ 5,452,904 |........ 5,386,451 [ocvervierrrns oo (35,687) [..vveerrrrine e (35,687) [-.vcevvrereren ovrnne 5,350,764 [coveveririiians o 170,427 |....... 170,427 [oovvenen 470,150 |. 02/15/2029 . |4.C FE ....
APEX TOOLS APEX TOOL 1L $+525 Redenption 0.0000
.LX2022-85-8 |02/15/29 ...vvvevrereiiiieiseeieieieeenn | e L 07/01/2023 . [ cevevereneeeeeeieieincnenens [oeeeieriieninees [ v foreeeieniniins oo [ [ o o e v feoen e e 1,034 |. 02/15/2029 . |4.C FE ...
ENBECTA CORP EMBECTA CORP TLB $+300 Redenption 100.0000
1 LX2023-03-9 | 01/27/29 oo | e L 00/20/2023 . [ cevuveerereeieieieeenennne e [ 7,645 [oovereennne 7,645 [oiiinnne 7,591 oo 2,593 [eovrireeeies feorereiens 27 oo v 2l [ o 10885 | feviiiiiis oo [ 202 |. 01/27/2029 . |4.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S+525
(LX2023-51-8 |01/27/29 ..vveeeeiieieieieieeeese e | e . 07/01/2023 . [BARCLAYS .. . 01/27/2029 . |5.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S+525 Redenption
(LX2023-51-8 |01/27/29 ..vveeeeieieieieieieeeseseeieieiens | e L 00/20/2023 . [ cevuverereeieieieeeenieene [oereeeee e [ 309,375 |veeenen. 309,375 |ovveeee 306,281 [ovnnnene 303,295 |ovvreverriinen o 6,080 [oevrvererierin forererenB,080 [ooiiiiiiiiin 809,375 [oiiiiiiiis [ e e 27,048 |. 01/27/2029 . [5.A FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+400 Redempt ion 100.0000
1LX2023-68-2 |05/28/29 ..vvvvrereniiieesieieieieieieenn | e L 00/20/2023 . [ 1evveereeieieieieeeernes e [ 12,500 [ooveeennen 12,500 |orvrrnnnnne 12,438 [oovennee. 12,361 [oovoverrreies ferreieene 139 [eoveeereeiens feerereeens 139 e [ 12,500 [overveerieiine feerereiineins e oo 859 |. 05/28/2029 . |4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY Redempt ion 100.0000
..LX2023-74-0 |TLB $+425 02/15/29 oo [ e L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 10,000 |orvrrrnnne 10,000 [ovevevenrnnne 9,950 [oovrvevreen 9,991 [oovveeeieiens forreeeenns 9 loovrrrreeies Joereeieeens L1 FS S 10,000 [eoveveririiiens Joeeerriennies [ e 706 [ 02/15/2029 . |5.A FE ...
TIBCO SOFTWARE INC CITRIX - TIBCO TLB $+450 Redempt ion 100.0000
.LX2026-39-6 |03/20/29 ....vvvererereeiiieieeieeieeeen | e L 08/31/2023 . [ ceveeeeeeeieieieieeennes oo [ 44,375 | 4,375 | 40,381 |ovrrnnnne 40,275 |ovveveieeee oo 4,900 |oeeeeeneiens [ 4100 [oorieiieiin [ U4,375 [ e [ i 2,009 (. 03/20/2029 . |4.B FE ...
ALBAUGH LLC ALBAUGH LLC TLB S$+375
.LX2028-01-2 | 02/18/29 ..vovveeneeiieieieieieeeee e | oo . 07/12/2023 . [HSBC SECURITIES INC. .. [eveveririririenes [ovenns 3,540,500 |........ 3,575,000 [........ 3,539,250 [........ 3,510,402 [ocvcvvvervrnn oo (18,404) |- v (18,404) [.vvevevrrce o 3,491,998 [oovveiiiiins e 48,502 |......... 48,502 ..o 159,815 | 02/18/2029 . |3.B FE ....
ALBAUGH LLC ALBAUGH LLC TLB $+375 Redenption 100.0000
.LX2028-01-2 | 02/18/29 ..o | oo . 09/20/2023 . | .. ... 12,161 ...12,161 12,040 [ 11,982 | .20 | . 220 |... .. 12,161 . 02/18/2029 . [3.B FE ...
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB
..LX2028-31-9 |$+525 02/17/27 cevevveeeseeieeenns | e L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 75,901 |everennnes 75,901 |ooviennnne 69,222 oovvveunnnen 69,108 |-vovevrerires ferverenns (<1 T AR R (<5 T AR IR 75,901 . 02/17/2027 . 5.B FE ...
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR
..LX2033-03-8 |TLC $+350 03/14/29 oo [ eeeen L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 33,750 |orrorinne 33,750 |[oovrenrnn 32,912 [ 32,668 [cevereiriiins e 1,082 |oveeveeienes fereiene 1,082 |oveevreiieies feoreriiene 33,750 . 03/14/2029 . 3.A FE ...
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN Redempt ion 100.0000
..LX2034-23-4 |TLB $+525 04/01/29 oo [ eeeeen . 09/20/2023 . | .. e 37,500 |oevernne 37,500 [ooeeeee. 36,313 |ororinnnne R : I IO R 1,617 |oeeeeirieees foeeriene 1,617 | feoeieienn 37,500 . 04/01/2029 . [4.C FE ...
NOVOLEX NOVOLEX-CLYDESDALE 1L S+417.5 Redempt ion 100.0000
..LX2036-29-6 |03/30/29 ....vvverereieiiiieisieieieieieeeen | e L 00/20/2023 . [ cevveereeieieieieeennnien oo [ 35,000 |evernee 35,000 [ooeeeeee. 34125 [ 33,785 |ovoverrireee e 1,215 |oeeciieees [ 1,215 [ovveieirein foereeieens 35,000 . 03/30/2029 . [4.B FE ...
PERRIGO INVESTMENTS LLC PERRIGO TLB S+225
..LX2037-85-6 | 04/05/29 .....vovveverereieiieesisieieieieieenns | e L 07/01/2023 . [J.P. MORGAN ..o foevereniesirieienes [oeenene 1,982,494 |........ 1,994,962 |........ 1,982,494 [oeuvoveiiiiiieins foeveiineiinns [orreierieienine foeresiennienns [oreeereieiene feerereiieie e 1,982,494 |ovovviieiiiies foorreiieiie oeveiereiene [ . 04/05/2029 . |3.A FE ...
PERRIGO INVESTMENTS LLC PERRIGO TLB S+225 Redempt ion 100.0000
..LX2037-85-6 | 04/05/29 .....vevverrereniiieisieieieieieneeenns | e . 00/29/2023 . [ cevuvieerereeieieieeeeen ... 10,076 ...10,076 109,987 |.... ..10,076 |.. . 04/05/2029 . |3.A FE ...
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -
..LX2038-97-9 | OSCAR 1L S+450 04/13/29 oo [ e . 00/29/2023 . [ ceveverenerieieieieenenenene oo [ 11,326 | 11,326 [ 11,984 s [ [ AL PR ISR AL PSR IR 11,326 [oovveireiins foerereiinnins Joereeniiens oo 162 |. 04/13/2029 . |4.B FE ...
GATES GLOBAL LLC GATES GLOBAL TLB4 S+300
L LX2093-14-9 | 11/09/29 ..o | e . 00/20/2023 . [ cevuvevrereeeeieieeenieenene oo [eeeeenn5,0000 | 5,000 [ 4,850 [ooveiiieie 4,885 [ [ 185 [ o 155 e e 5,000 [ e e e 319 [. 11/09/2029 . [4.A FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB
..LX2093-23-0 | $+350 11/10/29 ... IO . 09/20/2023 . | .. . 11/10/2029 . [4.A FE ...
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB
..LX2095-55-7 | $+500 O4/11/29 oo | e L 07/11/2023 . [ ceveeeeeieieeceeennee oo [ 10,000 |orvrrrnnne 10,000 [ovevevenrnnne 8,900 |overreenen 8,804 [orrvreiriraie o 1,106 fooveeeecis foeveenns 1,106 |oveevrieiveies feorerieienn 10,000 [eoveveririiiens Joeeernieninies [ e 565 | 04/11/2029 . |4.B FE ...
TRANSDIGH TRANSDIGM TLH S+325 Redenption 100.0000
1LX2097-38-9 |02/28/27 ..vvvriniiiieieieieieee e | e L 00/20/2023 . [ ceveveereeeeieieieeenennne e [ 7,20 |ooeerennne 7,20 foeererinne 7,365 |ovrrenen 7,360 [oeveveieininne oo (139) [ eveverrerieine o (139) [ e 7,220 [ooveeiieiine foerereiiiein v oo 447 |. 02/28/2027 . [4.A FE ...
AVERICAN AXLE & MFG INC AVERICAN AXLE TLB
..LX2097-61-1 |$+350 12/08/29 oo | e . 07/01/2023 . [BANK OF AMERICA .vovvv foovereiriririeienes [oeenens 2,992,500 |........ 3,000,000 |........ 2,992,500 [oeeverieririneninn feoerineiniene e [ e e o 2,992,500 [oovevieiiiiiin e [ o . 12/08/2029 . |3.A FE ...
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN Redenmpt ion 100.0000
..LX2106-80-0 |TLB $+325 01/23/30 vvveveverereenris [ eeeeen L 00/20/2023 . [ 1evveereeieieieieienrnes oo [ 40,500 |oovreee 40,500 [............ 40,332 [ooveverereieieieins foeeeeieiiens [ 151 O ISR 1T PR IS 40,500 [vveneiieiies fereeiieiie o [ 1,489 |. 01/23/2030 . |4.A FE ...
INEOS INEOS TLB 2030 S+350 02/09/30 Redenmpt ion 100.0000
2 LX2108-92-1 | 1everieiirisisisiei e | e . 09/20/2023 . [ cevoviciiiieieeiiniiinne o | 4,375 | 4,35 |, 4,330 [ i i, 4 | e, L7 FOSTORTUPTU TP 4,375 [ oo v v 216 |. 02/09/2030 . [3.B FE ....
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HANESBRANDS INC HANESBRANDS INC TLB $+375
2 LX2109-29-1 [02/15/30 .o [ e . 07/01/2023 . [ J.P. MORGAN ..o | [ 995,006 |........... 997,500 [ovuuen 995,008 |v.vevvveviiieiins Jooeieiiiiiies [ o e e o 995,008 |-.vvviviieins feerevieiiiens e oo . 02/15/2030 . |3.B FE ...
HANESBRANDS INC HANESBRANDS INC TLB $+375 Redenption 100.0000
L LX2100-29-1 [02/15/30 +.eveueveniieeesieie e [ e L 09/29/2023 . | cevieieieeeeeeeeeeees e oo 3,750 fooviriiine 3,750 |ciinnne 3,731 [ i 19 [ e 19 [ e 3,750 [ooveveiiieiiis foevrreiiieie v oo 113 |. 02/15/2030 . |3.B FE ...
TRANSDIGH TRANSDIGM TLI $+325 Redempt ion 100.0000
LLX2100-44-0 | 08/10/28 ...vvenveeinieieeeieeeiee e [ e L 00/29/2023 . | 1evveiinieinieieieieee [ [ 38,208 |eiinene 38,208 |ooovennnen 38,759 [cevvvevieiniieiies oo e, (851) |-vveverivieiens foereeiiene (851) |-evvenvieiis foerieienins 38,208 |ovoveiiiiiies [ o [ 1,630 |. 08/10/2028 . [4.A FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB
..LX2110-30-7 | $+250 02/17/30 o [ . 07/01/2023 . |BANK OF AMERICA ..coveve |ovveriiiiiiiies Jovens 2,992,500 |........ 2,992,500 |........ 2,992,500 [oeovieiiiiiiiiiins [ o e i e o, 2,992,500 [ooooiiiiiiiiins Joeiiiiiies oo o . 02/17/2030 . |3.A FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB
..LX2110-30-7 | $+250 02/17/30 v [ . 09/13/2023 . | Tax Free Exchange ....... |.ccoeeovicicins Jouenne 2,992,500 |........ 2,992,500 |........ 2,992,500 [oeovieiiiiiiiiiins [ o e i e o, 2,992,500 [ooeoveiiiiiins e oo o 44,409 . 02/17/2030 . |3.A FE ...
SEDGWICK SEDGWICK TLB S+375 02/16/28
SLX2110-38-0 | v [ e . 09/07/2023 . |BANK OF AMERICA .vevvvve |oveeereerieiiiens Joveneas 2,909,073 |........ 2,901,818 |........ 2,534,705 [oveviiiiiiiiiins [ o 4766 [ [ 4766 [oveeevicien e 2,539,471 [ooiiiiiiiiss o 369,601 |....... 369,601 |........... 132,337 | 02/16/2028 . |4.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB
LLX2111-51-1 | $+275 02/27/30 ... R IR . 07/01/2023 . | MORGAN STANLEY .. ..2,992,481 | 2,992,481 |........ 2,992,481 [oovovieiiiiiiins [ v e i e e, 2,992,481 . 02/27/2030 . |3.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB Redempt ion .
LLX2111-51-1 | $+275 02/27/30 v [ e L 00/29/2023 . [ 1evveiineeinieieeeieees [ [ 48,835 |........... 48,835 |............ 48,696 [..ovcviieieiie [ [ 189 | [, 189 | [, 48,835 . 02/27/2030 . |3.C FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB $+375 Redemption 100.0000
L LX2125-57-8 [ 05/09/30 .veveeveneiereieie et [ e L 09/29/2023 . | ceieeieeeeeee s e oo 12,500 v 12,500 [oovveeenee 12,469 |ovovveveiviiiis foeerieiiieies foeiiiiis 31 [ o 1 FOORRRRPPR SRR 12,500 |-ovveiiiiiis [ v oo 353 . 05/09/2030 . |4.A FE ...
CINEMARK USA INC CINEMARK USA TLB S+375
L LX2127-14-5 [ 05/18/30 .vviiieiicic e [ . 07/01/2023 . | BARCLAYS ...oovvveviiicns [ooviieeiiiciieiens [ 1,990,000 |[........ 2,000,000 |....... 1,990,000 [ovviiiviiiiiiins [ v e i i o, 1,990,000 |-eeveeiviiiiis foerveiiiiiie Joeiiiiiiees e . 05/18/2030 . |3.B FE ...
CINEMARK USA INC CINEMARK USA TLB $+375 Redemption 100.0000
L LX2127-14-5 [ 05/18/30 .vevveeeviieiiieieisiee e [ e L 09/29/2023 . | e o oo 39,688 |.coeunnnn 30,688 |...c.c.... 39,220 [ooviiiiieiiiinns [ o 467 | [ 467 | [ 39,688 |oveiieiiies [ o [ 1,021 |. 05/18/2030 . [3.B FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650
LX2128-70-5 [12/81/26 v [ e . 07/01/2023 . . 12/31/2026 . |5.A FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650
L LX2128-70-5 [ 12/31/26 .cvoicicicceeeees [ . 09/29/2023 . . 12/31/2026 . |5.A FE ...
ARAMARK SERVICES INC ARAMARK TLB6 $+250
L LX2130-41-2 [ 08/13/30 .vviiiiiiiciccc e [ . 00/29/2023 . [ .euveveiieieireieneeieieeene [ [ 15,000 15,000 [ 14,850 [ [ e LU FSRURUU IR LU PO IR 15,000 [-eeveeiiiiis [ e oo 305 [. 06/13/2030 . [3.B FE ...
SELECT MEDICAL HOLDINGS SELECT MEDICAL TLB
..LX2139-93-4 | $+300 03/06/27 ... [ . 00/29/2023 . | .evvveneiereeiereinieienes [ [ 30,786 [ 80,786 | 20,664 | [ [, 1,122 Joveiieiiiin [ 1,122 Joveviiiiciins e 30,786 |ovoveeiieiies foerreiiiiiis o [ 427 |. 03/06/2027 . [3.C FE ...
US RENAL CARE US RENAL 1L $+500
. LX2142-62-3 | 06/20/28 .....o.eeviiiiiiicie s [ e . 09/13/2023 . |BARCLAYS ....cvvvveviviees [eovvveeiieciieens [oeens 4,812,887 [0 6,569,524 [.......8,781,378 [ooooviiiiiciiiiins [ o 12,252 |oeiieiiens [ 12,252 |ociiciiies [ 3,793,625 [oooveiiiiiies o 519,262 |....... 519,262 |vveviiiciiinnne . 06/20/2028 . |5.C FE ....
US RENAL CARE US RENAL 1L $+500
. LX2142-62-3 | 06/20/28 .....o.ecviiiiiiiicie s [ . 00/29/2023 . [ +evvveeiiieiriieieieeeene [ [ 48,314 [ 48,314 [ 27,852 [ [ o 20,462 |.oooviiicins o 20,462 [ooovvviiiiies e 48,314 [ i oo o 954 . 06/20/2028 . |5.C FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2027 $+300
L LX2145-93-1 | 08/01/27 v sieenies [ e . 09/29/2023 . | .. . 08/01/2027 . |3.C FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1
..LX2156-53-2 | S+400 08/16/28 ... [ . 00/29/2023 . | .evvvenriieneieieinieienen [ [ 19,778 [ 19,778 | 19,778 | [ o i o s 19,773 |ovvciiciis oo v oo 184 |. 08/16/2028 . |4.C FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2
..LX2158-08-2 | $+400 08/16/28 ... [ . 00/29/2023 . | .evvvenriieneeieieinieene [ [ 8474 i 8T8 | BT | [ o [ e i BLATA |ovciiciis foeevciiicins i o 79 |.08/16/2028 . |4.C FE ....
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB Redemption 100.0000
..LX2165-54-1 | $+225 02/28/30 ..o e . 09/29/2023 . | .. . 02/28/2030 . |3.A FE ...
TITAN ACQUISITION LTD HUSKY TITAN TLB +300
LXA721-92-2 | 03/28/25 .. [ . 09/29/2023 . | Various . 03/28/2025 . |4.C FE ...
STARS GROUP HOLDINGS BV STARS GROUP -FLUTTE
..LX1740-18-7 | TLB $+225 07/21/26 ... .| 09/29/2023 . | Various ... . 07/21/2026 . |2.C FE ...
NORTHRIVER MIDSTREAM NORTHRIVER
.. LX1759-23-7 | $+325 10/01/25 .o [ . 07/01/2023 . | GOLDMAN SACHS .......ccve. [ooveveeriiiiieiins [ 4,986,911 |....... 4,986,911 |........ 4,986,911 [eevviiiiiiiiins oo [ oo [ oo e 4,986,911 oo forveiiiciiis oo [ . 10/01/2025 . |3.C FE ....
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB Redenption 100.0000
..LX1759-23-7 |$+325 10/01/25 wveveieeiesiecsieicins A L 08/16/2028 . | oviviiiiiiiiiiiiiiiiie o o 6,487,592 |........ 6,487,592 |........ 6,487,592 [...ooeoriiiiiiens oo oo v Jovvieiiiiiiiis feeiiiiiiiiis o 6,487,592 [ oo foviiiiiiiiin i, 9,79 |. 10/01/2025 . |3.C FE ....
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Gc'so4

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX1759-23-7 [S+325 10/01/25 woveniiiiiiiieeieina A..... . 08/16/2023 . | Tax Free Exchange ....... |occoeerreriivinnnes fooenens 3,499,319 |........ 3,499,319 |[........ 1ot 1 N R RN R K R RN 3,499,319 |oevviiiiiniins o o o 23,043 |. 10/01/2025 . [3.C FE ....
WESTJET AIRLINES WESTJET AIRLINES 1L TL S+300
..LX1817-51-4 [12/11/26 ... A..... . 07/01/2023 . | BARCLAYS .. ..1,039,926 |........ 1,904,782 |........ 1610 1 O U R RN 1,939,926 |.. . 12/11/2026 . |4.C FE ....
WESTJET AIRLINES WESTJET AIRLINES 1L TL S+300 Redemption .
LLX1817-51-4 [12/11/26 ovveiiiiiiie A..... . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 23,119 | 28,119 [ooeenens 21,663 |............. 9,729 [oeviiiiiiiiiiins o AT A R AT A R 28,119 [ i . 12/11/2026 . |4.C FE ....
AIR CANADA AIR CANADA TLB $+350 Redemption 100.0000
..LX1966-03-0 [08/11/28 ....covivvriiiiiiiiiie e A..... . 09/29/2023 . | .eunneeiiiiiieeeeinieeeees i e 72,338 | 72,338 |.oooeinennns 71,888 |ovevennnnnns 64,498 |...cooviiiiiinn Joeriiiinns is K R E i I R E L 0 U R R . 08/11/2028 . |3.C FE ....
ICON LUXENBOURG SARL 1CON LUXENBOURG SARL TLB Redenption 100.0000
..LX1956-16-3 [S+225 07/03/28 ... R R . 09/29/2023 . | .. 524,249 520,286 |.... . 07/03/2028 . |3.A FE ....
ICON LUXEMBOURG SARL ICON US MERGER TLB STRIP
..LX1958-15-1 [S+225 07/03/28 ovveeiieiiiiieeeeiinen D..... . 09/29/2023 . | .eveniiiiiiiieeeeeiieeees e e 130,617 |oeeeennns 130,617 |oeeeennnnns 129,630 |........... 128,699 |ovvvviiiiiiin Jovviinnnns JISCAE: N U RN ISCAE: I U RN KU A R (R R, . 07/03/2028 . |3.A FE ....
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDING TLB4
..LX1963-80-5 [S+250 03/29/27 .o D..... . 07/01/2023 . | DEUTSCHE BANK ...evvvvviee Jvvnnniiriiiniines fonnnnd 9,945,878 |........ 9,974,555 |........ FC TS 15T 7 £ O O O N N N 9,945,878 [..ooovvvniiiies oo s e . 03/29/2027 .|3.B FE ....
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDING TLB4 Redenption 100.0000
..LX1963-80-5 [S+250 03/29/27 ..o D..... . 09/29/2023 . | .eveniiiiiiiieeeiinieeeees | feee 33,098 |.oeennn 33,098 |............ FC [0[RP RN R Lo R FO . [0 F F XL 0 U R R R 346 |. 03/29/2027 . |3.B FE ....
COVIS PHARMA COVIS PHARMA 1L TL $+650 Redenption 100.0000
..LX2021-49-6 [ 02/18/27 ..evvviiiiiiiiiiiiiiii D..... . 09/29/2023 . | .eveniiiiiiiieeeeeiieeees e e 101,192 |........... 101,192 |oeeeennnnns 56,294 |............ 89,607 |ouvvuiiiiiinnnn ornniineens 109 f......... 33,422 |....... [RCTRC A ) R R, 56,204 [..ooovviiiniees [ 44,899 |......... 44,899 |............. 2,799 |. 02/18/2027 . [5.A FE ....
COVIS PHARMA COVIS PHARMA 1L TL S+650
..LX2021-49-6 [ 02/18/27 ..evvviiiiiiiiiiiiiiiii D..... . 09/29/2023 . |No Broker ........ooeevvens Jovvvvnnninniinnnnns Jounnnns AL T O R 214,834 |........... 4T R O R R AL T R R RN R 10,681 [. 02/18/2027 . [5.A FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350 Redenption 100.0000
.. LX2025-52-1 [02/26/29 ...eevvvnniiiiiiiiii i D..... . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 37,500 fooeeeeenns 37,500 |......oennns 37,313 [t 36,935 [oooiiiiiiiiinns [ LI R A LI R E FC /810 R R RN R, 2,683 |. 02/26/2029 . |4.B FE ....
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDINGS TLB2
..LX2086-11-9 [S+350 10/18/29 covvveiiiiiiiiieee Cu..n. . 07/01/2023 . |MORGAN STANLEY .....ooovve |oevvvnnniiiiiinnnns Jovnenn 2,970,000 |........ 3,000,000 |........ 2,970,000 [oeveenvrrrrmnnnnens foovnriiiiniiin o [ [ e [ PR 7V [V VN R FOR R RN R . 10/18/2029 . |3.B FE ....
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDINGS TLB2 Redenption 100.0000
..LX2086-11-9 [S+350 10/18/29 ... T [ . 09/29/2023 . | . o e ..7,529 ... ... 7,529 |... Ll 7,454 ... oo |- 75 . v |- G I 7,529 |.. ... 72 |. 10/18/2029 . |3.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 267,748,419 288,105,866 278,069,832 172,215,896 1,354,845 38,057 1,316,788 281,133,833 (13,385,415) | (13,385,415) 11,858,355 XXX XXX
2509999997. Total - Bonds - Part 4 867,690,007 918,119,475 901,342,272 756,436,335 3,373,069 1,929,578 6,818,901 (1,516,254) 6,834,309 896,945,291 (5,306,073) | (29,325,450) | (34,631,523) 37,148,404 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 867,690,007 918,119,475 901,342,272 756,436,335 3,373,069 1,929,578 6,818,901 (1,516,254) 6,834,309 896,945,291 (5,306,073) | (29,325,450) | (34,631,523) 37,148,404 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
| | ‘PIPELINE TRADING SYSTEMS|
.. 10576N-10-2 [BRAZE INC ....euuiiieriinnnnieririnnaneeernnnnnnneeee | onees . 09/25/2023 . | ueiiiiiiiiiiiniiiiiiiienns eeeennns 8,681.000 |......... 411,587 [ feeeens 17,325 [ooiiiiiiiieinieinnn foeennnnnnnneeene oernnninnnerennn Joerrnnnanneeenne Joerennnneeernnns Jorerinnneeenns Joeeennaaaes 417,325 [ feeees (5,788) |........ (5,788) [-neeeermmmnnnneeee forvevine covvnnie] ceeiiiiiinnn
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 411,537 XXX 417,325 417,325 (5,788) (5,788) XXX XXX
Federal Home Loan Bank Activity Based Stock | ‘ |
LFHLB00-02-6 [ ..vvvenniiiiiiiiniiiiiiiiiieee i crrniineeeeees | enees . 08/04/2023 . |DIRECT = 1 ..covivvvvnnnans Joennnnn 13,050.000 |...... 1,305,000 [-ieeeemmnerermnnnns Joeennnns 1,305,000 |........ 1,305,000 [..ooievmmnninns fooneneiiniine oo e [ [ 1,805,000 J-eeeureeremmnnns Jonaererrmnnnns fonnereeernnnnns fooenerrerrniinnnneee forrerins ennnene] ceveeeiinnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,305,000 XXX 1,305,000 1,305,000 1,305,000 XXX XXX
..45767@-10-6 | INNOVATIVE UNDERNRITERS INC ..eeveeeiecennnnnnns | ....... | 09/30/2023 . |CAPITAL DISTRIBUTION ... | ............................. 400,000 [-iieeeieniiiieennnns Joereennnns 400,000 |.......... 400,000 J.evvnuuerirennnn Joernnnnnereennns Joernnnanrneennes Jonnnnneerennns Jeeninaneernees Jennaaaes 400,000 J.ueuneeerrmnnns feonnnneeerninins foreneeeeeeiiinns ferenereeriiiinneeees forrerine cennenne] eeeeeiiiinn
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 400,000 XXX 400,000 400,000 400,000 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,116,537 XXX 2,122,325 1,705,000 2,122,325 (5,788) (5,788) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,116,537 XXX 2,122,325 1,705,000 2,122,325 (5,788) (5,788) XXX XXX
5999999999. Total - Preferred and Common Stocks 2,116,537 XXX 2,122,32% 1,705,000 2,122,325 (5,788) (5,788) XXX XXX

6009999999 - Totals 869,806,544 XXX 903,464,597 758,141,335 3,373,069 1,929,578 6,818,901 (1,516,254) 6,834,309 899,067,616 (5,306,073) | (29,331,238) | (34,637,311) 37,148,404 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P 500 OPTIONS SPREAD

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 10/20/2022 |. 10/20/2023 |.......... 7,003 ...... 25,999,985 ......... 3,665.78 |......... 838,100 [o.eeeeeeiiiiins e [ 1,759,568 [..ouvveee |oenne 1,759,568 |......... 72 G RO R UP T R AR 31,182 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 11/18/2022 |. 11/20/2023 |.......... 6,002 |...... 23,800,010 ]......... 3,965.34 [......... 804,440 |.oeoiiiiiiieeis e | 1,056,647 [.ccevveees |onne 1,056,647 |......... P73V T FORRU RSO R AR 44,916 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 12/20/2022 |. 12/20/2023 |.......... 4,762 |...... 18,200,007 |......... 3,821.62 |......... YRTZIV AU P R 1,003,211 [ .o | 1,003,211 |......... R T O O RO 43,132 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 01/20/2023 |. 01/19/2024 |.......... 6,4191...... 25,499,985 |......... 397261 | s 886,762 [....coeeeiiiiinn o 1,166,015 [.coeeenns fonnns 1,166,015 |......... PIEIVER ) FOUPPRUUR RO RPN AR 70,627 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 02/17/2023 |. 02/20/2024 |.......... 5,639 |...... 22,999,990 |......... 4,079.00 |+eenvviiieeniiis s 798,100 [vvvvveeeeiiiinns [ 839,127 [ .o | 839,127 |t L S P PN 72,232 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 03/20/2023 |. 03/20/2024 |.......... 6,377 |...... 25,199,992 ]......... 3,951.57 [euveeeeeeiiiins [ 864,359 | | 1,108,647 [..ooeeeen fonnns 1,108,647 |......... LIt T RO RO R AR 86,746 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 04/20/2023 |. 04/19/2024 |.......... 6,29 |...... 26,000,001 ......... 412979 [ o 914,940 | | 919,009 |..oeverenns foninnens 919,09 |........... B89 [ o e 96,949 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 05/19/2023 |. 05/20/2024 |.......... 5,725 |...... 24,000,008 |......... 4,191.98 | e 837,600 [...vvvreeeiiiinns [ 785,420 [ oo | 785,420 |......... (52,180)[.vvveeeeiiveens ferneeeiiis e 96,082 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 06/20/2023 |. 06/20/2024 |.......... 5,69 |...... 24,999,979 1......... 4,388.71 | o 845,000 [voeeiiiiiiianas [ 562,474 |.eeeeeeaen e 562,474 |....... (72837050 FPRURR RSO AP MR 106,509 N/A ...... 0002 ............

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 07/20/2023 |. 07/19/2024 |.......... 5,733 |...... 25,999,997 |......... 4,534.87 [oeveeiaeiiiiin o 863,980 [.ooeeieiiiiiieen [ 420,321 | e e 420,321 |....... (443,858)]....vvvveeeeiinn fenrreeeeeniiiins Lo [ 116,673 |N/A ...... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index [GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |.08/18/2023 |.08/20/2024 |..........6,522 |...... 28,499,001 |.........4,3689.71 |..coeriiiiinnss |oeeeenn 978,462 | | 764,461 | 764,467 [ (214,001 e e [ 134,672 |N/A L0 |0002
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lt Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 09/20/2023 |. 09/20/2024 |..........6,360 |...... 28,000,017].........4,402.20 |...ouiiiiinnnnnns foonennnn 939,009 oo e 736,003 [ | 736,003 [....... (203,006)].. . 138,457 [N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 2,255,889 7,928,211 11,120,993 [ XXX 11,120,993 936,893 1,038,179 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,255,889 7,928,211 11,120,993 [ XXX 11,120,993 936,893 1,038,179 | XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 2,255,889 7,928,211 11,120,993 [ XXX 11,120,993 936,893 1,038,179 | XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 2,255,889 7,928,211 11,120,993 [ XXX 11,120,993 936,893 1,038,179 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX

0989999999. Total Written Options XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL SEK - |Bond Hedge - SEK - CU00019DJT3UX 1 JIZJ14WX
SL8M340T ....cevvennnnns \2710@AB6 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 09/08/2016 |. 10/26/2028 |........cceevven founnnn 20,000,000 ........... [URMRE:X 2 AR FOPRRRRR RN 249,126 |...... 4,512,164 | .ooovnnnnnn [onnnns 3,980,245 |........ AL TNV N R PRI R AR 225,376 |N/A ...... 0001 .eveneneees
TO BUY USD SELL CHF - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLL20JT8 ...evvveennne Q1297#AJ7 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 09/11/2015 |. 10/08/2025 |....evvvvnvvvnnn founnnn 20,502,306 |........... {075 1 R FRRURR RN RN (1,348,454) .ccovvnnnns fennnn (1,637,041)....... [VAVATE1V)) R FTUTUPN RPN R, 145,963 |N/A ...... 0001 .eveneneees
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLoK122M ... ... |K3380#AHT ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 06/07/2022 |. 06/23/2032 |.... P F 11,482,704 ...0.1435 (.. ...112,388 |.........139,664 | ... ... (35,961)].........172,240 |. 169,732 [N/A ...... 0001 ...

T0 BUY USD Bond Hedge U00019D.

SL105TIU e K3380#AB4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ........ccceeevnnnne . 11/08/2016 . 12/15/2026 |........ccccunns [ounne 24,948,025(........... LU U FO 343,790 |...... 1,127,641 [ | 1,104,418 |......... R I ) P F 223,619 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLMH2UYA ... ... |L9619@ABS ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 10/01/2020 |. 10/29/2035 |.... s 19,362,750 173 ... 143,288 ... 1,917,300 [ |onee 1,939,860 |........ 217,800 |. 336,634 |N/A ... 0001 ...

T0 BUY USD Bond Hedge U00019D.

SLMHIUUT oo L0175#AD4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeernnne . 11/18/2016 . 12/31/2028 |........ccccuvns |onnnne 21,190,000 |........... L O U 12,004 |.......... 44,000 [.ooeeeninn fornnn (1,852,006)|......... L ) P E 242,999 (N/A ... 0001 ...........
TO BUY USD SELL AUD - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL4Q5YCB ... .. | Q9469*AB3 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 01/28/2021 |. 04/15/2036 |.... s 19,175,000 07670 | i | 16,083 3,087,500 |.evveenaans fonnnne 3,110,506 |... 339,693 |N/A ... 0001 ...

T0 BUY USD Bond Hedge U00019D.

SLB109IM ... 068026AA0 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ........ccceeevnnnne . 02/11/2022 . 06/30/2051 |....evvveeennins [onnnne 27,420,639 ........... 0.7883 [vvvveeeeeiinens [ e (57,150)f...... 1,795,795 | oo | (801,369)f.......... 26,802 [.vveeeeeiiiiens e e 722,494 IN/A ... 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLPUTFM e C5793#AK9 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 01/23/2018 . 10/23/2030 |...eevveeeennnns founnne 20,088,389]|........... LU 0 U A 35,844 |...... 1,674,889 [..evveees |onne 1,439,379 ... < ] A R 267,003 [N/A ... 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL3AIBTT v C4931*BC6 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 06/20/2017 . 09/20/2027 |...evvveeeennns fonnnne 11,303,693 )........... LU X U A 38,353 |........ 255,503 [.ooeeiiiis [ 306,653 |.......... LIV PO R R RN 112,727 (N/A ... 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SLA22J06 .........c..... 53278LB#3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnne . 05/26/2023 . 06/30/2033 |...eevveeeennns founne 22,007,042]........... LU ) P R (89,158)[ +evvveenans fernnnnn (196,159))......... (89,188 [ [ [ 343,742 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SLBB1SRE ............... DB286#AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccevernnne . 09/17/2014 [ 11/12/2024 |.....ooveeenins |onnnne 25,920,000]........... L O U RN TP 4,774,000 |.evveenaans fonnns 4,691,592 |......... L ) P E 137,357 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLBASKOE ..vvveennes 24906PB#5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 10/05/2016 . 10/27/2024 |......coecuvvres fouvnnnns 3,359,250 |........... 1198 | i o 33,926 |......... 187,380 [.eeeeeiiis fereannne 191,236 |.......... B O T FP 17,451 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLBASKOE ..vvveennies DB286#AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 10/05/2016 . 10/27/2024 |......ceevennins [ounnne 10,077,750 |........... 1198 |t o foies 101,777 ... 562,050 [.uueveees |oernnns 573,707 |......... L 2R T P TP 52,352 |N/A ... 0002 ............
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SL5SS4EE2 ........cce.. G2616#AM3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 06/08/2017 . 09/13/2027 |...evvveeeannnn [ounnne 17,947,200 |........... A7 | s o 379,585 |...... 1,030,400 [.oeevveee |onnne 1,333,262 |......... 2 ) P F 178,548 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLUSONMH ............... F1000#AC2 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnn . 03/18/2021 . 04/13/2036 |...eevveeeennnn [ounnne 14,299,200 |........... 14916 | i o 158,347 |...... 1,611,600 [..ocoonens fonns 2,561,237 | 158,400 [.vvvveeenniinens o e [ 253,261 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLPAOY3L .oeeeeenes 479142F#3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnns . 03/04/2022 . 06/30/2032 |..vvvvveeeannns founnne 21,822,000]........... 10911 | o Lo 150,610 |........ 676,000 [..ooevnens ferrnnnnn 706,424 |......... L ) P E, 322,916 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLAFS56R ................ (65264#AR0 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccevernnne . 11/02/2016 . 11/16/2024 |........cccnins |onnne 27,737,500 |........... L O R 273,332 |...... 1,305,000 [oevvveees |oennne 1,331,355 |......... R L ) P E 147,704 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL324BGC .....evveienn (G9006@AJ5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 04/13/2016 . 05/04/2026 |........ccccunns [ounnne 16,926,000 ........... 14284 [ o 154,301 |...... 1,066,500 [...coonnenn fonins 1,105,435 |........ L HUVVE FORRRRR R RPN AR 136,390 (N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLVOJME ............... L8367#AE3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnne . 06/04/2015 . 06/25/2027 |...eevveeeennnn [ounne 22,504,000]........... B O PR I 205,701 |...... 1,358,000 [.oevveees |oennne 1,502,191 |......... L ) P F 217,59 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLYHOO! ..o BI754*AC1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnns . 04/13/2022 . 05/18/2032 |..vvvvveeeinnns founnne 43,292,000 ........... 1.0823 [vveeeeeeiiieins o 352,339 |...... 1,000,000 [..oeeennens fernns 1,713,077 |......... L ) P FP 636,300 [N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLASAINN ..o G79967AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 05/24/2017 [.08/17/2027 |....evvveeennns founnne 20,151,000 ........... 11195 [ o 410,085 |...... 1,119,600 [..ooeenen fenins 1,406,712 |......... R T ) P F 198,590 N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLORONOV ...evvenenns 92936UA@8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 08/18/2022 . 09/28/2032 |...evvveeeannns [ounnne 16,227,200 |........... 10142 [ o 157,262 |....... (689,600)( +.vvvvvvens founnnnn (686,105)(......... 2 ) P F 243,482 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SLBJIYUP .o AG0531230 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 03/31/2023 . 06/30/2043 |..eevvveeeenins founnne 27,152,500 |........... NG AU RPN RN 20,608 |........ 720,000 | ... (981,731)f........ 720,000 [.vvveveenainnenns forreeeeeis L 603,561 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SLZA082F ............... N2105AA1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnnne . 04/06/2022 . 06/29/2032 |...vvvveeeannns [ounnne 15,278,200 |........... 10013 [ o 133,317 |........ 476,000 [ .coeeenin fernnnnnn 863,463 |........ LT VIV RO RN AT PPPR AR 226,047 (N/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SLOF112L ... ... | GB750*AC6 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 02/26/2015 |. 04/29/2025 |.... s 20,026,500 .5405 |.. .. 106,461 |...... 4,167,800 [..cevveee |oeenne 4,153,292 |....... (150,800)f.vvveeevveeaas fereeeeeiiiiis e [ 126,006 |N/A ...... 0001

T0 BUY USD Bond Hedge U00019D.

SLPUONCT oo 66970*AJ5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeernnne . 05/24/2016 . 01/31/2027 |....oovveennins [onnnne 17,516,400 |........... B O PR 154,111 ... 2,877,600 [..covveee |oeennn 2,983,806 |....... (KR U0) AP AU RO R 160,121 |N/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ14HX

SL3H72PJ ... .. | G2616GAAT ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 07/01/2022 |.07/27/2027 |.... PR O 9,604,000 .2005 |.. 0 (92,800)[- e [ [ |l 93,945 /A L 0001

T0 BUY USD Bond Hedge - U00019D.

SLAHING4 .....ooeennnns G3663FAAS ... D PART 1 .... [Currency..... BANK OF AMERICA ... 0774 ........ccceeeennnns . 10/07/2016 |. 12/15/2026 |..........cccoe foure.s 4,966,000)........... 12415 e forneeeei 020,165 ). L. 86,400 ) e )l 216,936 . (46,400)f.veveeeeeninnnns o o 44,512 [N/A ... 0001 ...........




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SL3X3BIS .ovevviiinnnns G1745%AR2 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 10/19/2016 . 11/10/2026 |........cevvvven feunnnn 11,072,700 |........... IV T R FRURRN RN 38,003 |.......... 93,600 |... 339,219 |....... (R [0Z31V[0)) AR FPRRRUTRIN R R, 97,757 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFADKN ....oevvvinnnnn G6596#AA4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 10/08/2014 |. 12/20/2029 |.......eovvvvvnn founnnn 19,270,800 |........... L CIUSIe N R EERN R, 126,994 |...... 4,632,000 [..ounneenns fornnns 4,923,247 |....... [QECIEIV[0)) A FPPRRUEUP RPN R, 240,502 |N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL333NIE ... .. | G3225%AE6 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 1072172016 |. 11/21/2028 |.... P F 18,301,500 ... 1.2201 .. 67,441 .. 3,000 |... ....618,034 |....... [QECN000)) FRRR IRPRTI R R 207,677 [N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SLK8O2JL ...evvvvennnnns D8286#AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 09/28/2022 |. 12/08/2032 |......evvvivinn founnnn 26,687,500 ........... LT R AR RN (208,695)|..... (3,810,000)] ...cevvvvnn |onee (5,771,518)....... (2L VLV[0) R FOPPRRRURR RPN . 404,736 [N/A ...... 0001 .evvnennens
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL4FS56U ... .. [GB177#ADS ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 1170172016 |. 05/18/2027 |.... P F 14,670,000 ... 1,225 .. ....31,200 | ... ....388,303 |....... (139,200)|. 139,859 |N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SLK70GC3 ...evvvvennnnne G3663#AK7 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 02/22/2023 . 08/22/2033 |...ovvenvivinnn foerenn 8,467,200 ........... LRZ{02°[C TN PR EORRRUUUIR I RN (72,100) vevnneeees o (99,286)|........ (222 11[0)) S AP AR R, 133,235 |N/A ... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL324C5F ... .. [G7178*ABO ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 05/25/2016 |. 07/20/2028 |.... P F 22,077,000 L ATB [ e [ 99,793 3,778,500 [..euuneeens fornnns 3,906,242 |....... (174,000)]...cevvnneeneinnn fooreereevinineees fevenennneeennnns [ 282, 117 INJA L 0001 ...
TO BUY USD Bond Hedge CU00019D.
SL3MAPKT ..o G0566*AD1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 08/13/2020 |. 12/31/2029 |...ovvenvvvnnnn foenns 6,891,826 (........... 1.2280 [eeeeiiiiiinienns Joevenineeeeeennn [ (92,668))..c. 17,469 [.eeeeeeeis | (679,377)f......... [(CISTR-2LL) | O KU [ R 86,219 [N/A ...... 0001 .evvnennens
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAHINOA ..o G3663#AB7 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 10/07/2016 [. 01/06/2027 |.....evvvvvvnnn foreeens 7,449,000 ........... 12415 [ e [ 66,273 |......... 129,600 [.eeuneeeees s 326,816 |........ [(CISICIV[0)) SR AU RN RN 67,392 |N/A ...... 0001 .eveneneees
TO BUY USD SELL JPY - |Bond Hedge
SLEDALGO ....vvvveeennn J0835#AM9 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 08/01/2019 |. 08/22/2029 |......evvnvvvvnn feunnns 24,953,789 |........... (V001728 R RN R 682,945 |...... 6,877,289 [.evueneeens [ 4,564,413 |...... 2,516,400 [...ovvveennnnnns v [ e 303,098 [N/A ...... 0001 .eveneneees
TO BUY USD SELL SEK - |Bond Hedge
SLA2IPZU .. \7000#AB2 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UKS573  |. 12/17/2019 |. 01/23/2032 |...cevvvenvvvnn founnns 29,834,843 |........... [V [V/CICTN R FORRRRR RN 443,340 |...... 4,174,523 | oo [ 4,397,330 |...... 1,189,720 [oovvvvieiiiiien feneeeciiinees v [ 430,369 |N/A ...... 0001 .evvnennens
TO BUY USD SELL CHF - |Bond Hedge
SL3%AKOF ... 116794886 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UKS573  |. 11/25/2019 |. 12/11/2029 |....evvvvniinnn founnns 12,024,048(........... R0 R RN RN 134,917 |..... (1,086,408)]....ccvvvnn |ooeee (1,559,235)|....... [QECURCICTS) R FPPUTUPN RPN R, 149,764 [N/A ...... 0001 .evvnennens
TO BUY USD SELL AUD - |Bond Hedge
SLYHO2RR ......ccvvvnnnns 08048#AA3 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 04/23/2019 |. 03/31/2042 |.....ovvvvvvvnn feunnns 52,848,870 |........... (U0 1¢I0 N R FORR RN RN 72,547 |...... 4,850,208 [..eeunenes fonnnnn 6,211,495 |...... 4,320,272 |eeveeeeiinnn foeeeeii e e 1,137,021 [N/A ...... 0001 .eveneneees
TO BUY USD SELL AUD - |Bond Hedge
SL3%ATSP v 05011#AE4 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 06/03/2021 |. 08/10/2033 |....evvvvnvvnnn feunnns 19,175,000 |........... (V- R FOPRRRRR RN 2,732 |...... 3,087,500 [..euuneenns fornnns 2,986,537 |......... (oL 0LV [V N R FORRRURRN R R 301,225 |N/A ...... 0001 .eveneneees
TO BUY USD SELL AUD - |Bond Hedge
SLEKEBJF ....oevvneneeen 04822#AA4 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 05/30/2019 |. 08/28/2029 |......eevnvvvven feunnns 20,027,400 |........... [UNCICI0LCT) R AR RN 66,323 |...... 1,365,900 [..eeeeenns |onee 1,548,901 |...... 1,006,200 [.ovvevveeniieinn foreeeeeeiiiinees fovvviiieiiiinns [ 243,599 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLOA2TVR ..o 03063#AE4 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 10/30/2020 |. 01/07/2033 |...eevvvnnnvvnnn founnns 23,398,000 ........... L (CICE° N R FEN R, 381,859 |...... 2,252,000 | ..eevvnnnnn feunnnn 2,360,752 |......... POV VN O FORRRUUURRR R 356,430 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLTO001C .ovvvvennnees N8505#AA2 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 10/24/2018 |. 01/24/2029 |......evvvvvvven founnns 17,104,500 |........... LI L0 PO EUN R, 449,910 |...... 1,245,000 [.eeeeeenns |oenee 2,069,902 |........ 198,000 |oevvvveneevinnnnn forreeiiniiiies e o 197,370 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLOROKEV ....ovvvnnnenes 40637CC#5 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJPSI70UKS573 | 04/12/2022 . 07/12/2082 |..eevvvnnivinnn fennnnnd 9,793,800 ........... RIUJ:]: 728 R IR RN 167,823 |........ 278,100 [.nveeeeeens Jovennnnns 420,164 |........ 118,800 |oevvvveevviennnn [ e o 145,198 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SL10655H .....oevvveennns G7996#AGS D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 07/17/2020 |. 10/23/2035 |....evvvnnvvenn feunnns 15,981,000 |........... TG [ s e 100,560 |...... 1,178,800 | .oovvvennns [ennnns 1,007,907 |........ 184,800 |.eevvvenevvennnnn [ e e 277,651 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLARO3TU ..eviiiiiannn 038336F*9 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 06/29/2017 . 07/19/2024 |.....oevvvvvven feunnns 17,136,000 |........... [ 72 R R R, 365,724 |...... 1,276,500 [..eeeeenns |oennee 1,204,779 |........ 198,000 |ovvvvvnneevvennnn [ e [ 76,897 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLAROZYF ....ovvvennnnnn L8367#AG8 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UK5573  |. 02/12/2021 . 07/23/2031 |..evvvvvnniinnn founnns 18,142,500 ........... 1.2005 [ceveniiiiiiiens foereriieeeeeens [ 327,068 |...... 2,283,000 [..euuneenns fornnns 2,433,077 |........ 216,000 [.oevveeeeneiiiinn feerererininees fevenineeeieens [ 253,657 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
IR0 510) G2687*ABS D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 01/28/2022 |. 03/31/2032 |...cevvvvnnvvvnn founnns 16,722,000 |........... L RV PR IR R 303,125 |......... 862,500 [...oueeens founnnn 1,276,606 |........ RECIC TN 0/0J) RPN AR RN RN 243,900 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SL3AVY e G7605#AA1 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 09/13/2017 |. 10/18/2032 |...cevvvnnnvvnnn founnns 22,739,182 ]...cuuen. L ) Y PR IO R 239,504 |...... 2,554,364 [..coeeeennn | 2,898,391 |......... L1 7 PO FORRRURRRR R R 342,228 IN/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SL335X02 ... G5264#AX7 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 04/18/2023 |. 06/07/2029 |....evvvnnrvvvnn founnns 32,820,000 ........... LIV N PO FERRRUUURN (PR RN 1,101,000 | ... (61,011)...... 1,101,000 |oevveenenviinnnns [ e oo 391,548 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLOROGLX ...evvennnnnes G4936@AC6 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UK5573  |. 12/02/2021 |. 03/02/2034 |.....eevvnvvvven feunnns 10,206,000 |........... L IV R EOUTR R, 169,768 |......... 690,300 |..cvvunens founnnnns 878,626 |........ 118,800 |oevvvvenevviennnn [ e i 164,805 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMI ... oo |F2OTTHAAS ... D PART 1 .... |Currency..... BARC ... GSGSEF7VJP5170UK5573  |. 03/28/2019 |. 04/24/2029 |.... P F 39,270,000 1220 |.. ...483,389 |...... 2,264,500 | ...cevnnnnn founnnn 4,050,331 |.........462,000 |. 463,511 [N/A ...... 0001 ...
TO BUY USD Bond Hedge
SLTQOSMT v F1068#AHO D PART 1 .... |Currency..... BARC ...evvviiis GSGSEF7VJP5170UK5573  |. 04/05/2019 |. 05/02/2029 |.....eevvnvvven founnns 16,836,000 |........... LI 72 PO RN R, 215,272 |......... 976,500 [...ounenns fonnnnn 1,488,305 |........ 198,000 |.evvvveneevinnnnn forreeiiiiiiniis e i 199,109 [N/A ...... 0001 .evvnennees
TO BUY USD SELL EUR - |Bond Hedge
SLPU2CLL ... .. |F3152*AL8 ... D PART 1 .... |Currency..... BARC ... G5GSEF7VJP5170UK5573  |. 03/02/2022 |.07/10/2037 |.... P F 27,705,000 .1082 |.. ...397,917 |...... 1,272,500 [.eneeeenns | 1,643,132 .........330,000 |. 514,393 |N/A ...... 0001 ...
TO BUY USD Bond Hedge -
SLP81R3R ......ccevvnnnns F1000#AA6 .......ceeeen D PART 1 .... |Currency..... BARC ...oevvvnninnns GSGSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |......evvvvvenn fovnnns 28,974,480|........... T AT s o e 719,623 |...... 1,501,861 ) ..ccevennns | 3,482,101 ......... 627,073 |ouueiiiiiiiennns Jovvnininniiiiins [ o 479,229 IN/A ...... 0001 .ooennnnnns
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1 2 4 5 6 7 8 9 10 11 14 15 17 18 19 20 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLWST2HG ...ceevvnennns G3301*AK9 Currency..... |BARC .....ccevvvunnnns G5GSEF7VJP5170UK5573  |. 03/30/2023 |. 06/29/2030 |......evvvnneeee 25,991,700 ........... L D727 PR FERRRRRUURN R . 373,800 ....oeeen fennnn.. 140,927 | YRR V[V N O KN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWSOEAT ..vvvvenees G1591#BG6 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJPSI70UK5573  |. 02/14/2020 |. 05/14/2030 |.....eevvennnnne 9,108,400 ........... 18012 [ceeeiiiiiieeees e [ 39,575 569,100 |........... (K- 17{0[0) R AR RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLLBO1PH ... GOBI1*ACT ... Currency GSGSEF7VJP5170UK5573  |. 02/20/2020 |. 05/20/2032 |.... 29,605,600 1 2BT2 [ e [ 128,112 1,547,900 |... (266,800)]...cevvveneeevennn feoreerrernnnnnens foevvnnineeniennnns [ 435,277 IN/A Lo,
TO BUY USD Bond Hedge
SLYHOILS ..ot G1746#AB2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573  |. 02/15/2019 [. 03/19/2031 |....eevvvnnnnnne 23,094,000 ........... 1.2830 [oeveeiiviininens foevvnnineeeeennns [ 347,809 | 1,135,800 |........... (208,800)]...cevvvnneievnnnn foonrerreinniinnnes fvvvnennnneiennns [, 315,678 IN/A .. (0001 ...
TO BUY USD SELL GBP - |Bond Hedge
SL473R00 ... . |G7178*AF1 ... Currency GSGSEF7VJP5170UK5573 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn feunnnnns 4,530,050 ... 1.2043 (.. ...260,400 | ... (200,796)[....ccevvvvnneens Jvnnnneeeeennnnns foorevviniiniiiens foeeen . 48,318 N/A Ll
TO BUY USD Bond Hedge
SL3MKZ ... (G2686@AC2 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJPSI70UKS573 | 10/27/2017 . 11/15/2032 |..cevvennnnnnnne 27,497,400 ........... 1.3094 [oeeeiiiiiiiieens e [ 182,593 | 1,879,500 |........... (LR ICLV0) R EUURN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWSOPHE ... G1320*AC8 ... Currency G5GSEF7VJP5170UK5573  |. 06/23/2021 |. 09/23/2033 |.... 12,593,700 18993 [ e [ 120,313 1,614,600 | ........... (104,400)(. N/A ...
TO BUY USD Bond Hedge
SL8J2SMG ......evvennnns G9766#AE4 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 07/13/2017 . 08/16/2027 |...evvvvvnnnenne 19,395,000 ........... 1.2930 [oeveniiiiiiiieees foevvnineeeeiinns [ 269,313 | 1,096,500 |........... [QECNVL0))] R PP I N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SR (V113 G5600#AN2 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UK5573 | 03/17/2021 . 06/16/2036 |......euvvnn.ee. 11,816,700 ........... 1.3902 [cevniiiiiinienns Joevvvineeeeeinnns oo 153,648 | 1,447,550 |...ceunnnnn [CSL:CIV[0)) R AR RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH25N2 ..o G7997@AK7 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJPS170UK5573 | 01/24/2018 |. 02/26/2033 |.....evvvnnnenee 28,382,000 ........... 1491 [ e [ 515,157 | 3,984,000 |........... (701 [0) R FUN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA12096 ......evvnnnnnn G2962#AC5 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 12/17/2020 . 01/21/2033 |....eevvvnnnenne 16,302,000 |........... 1.3585 [cenniiviiiiienns e [ 142,369 | 1,663,200 |........... [QECISIR(V[0) R EUUN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA2ABKY v (G5560@AC6 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573 | 07/27/2017 . 08/17/2029 |...evvvnnnnnnnne 45,885,000 ........... 1310 [ e [ 657,027 | 3,188,500 |........... (406,000)]...cevvnneeevnnnn forrerreviiininees ferieeiiiiannns N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLKWONMU ... G9369*AA7 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 11/16/2021 |. 03/31/2043 |................ 26,550,401 |........... 13431 [ e [ 281,963 | 2,429,085 |........... [...... 3,611,083 |........... LT T O AR RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOOSZ .....cvvvnnnnne (G6428#AA8 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJP5I70UK5573 | 11/21/2018 . 01/15/2031 |...eevennnnnnnne 24,283,900 |........... 12781 [ [ oo, 193,456 . 1,105,800 | ........... (220,400)[...cevvvennnnnens Joernnineeeeeinies [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLIKOTRG ....evvvennnnne G5600#AM4 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 03/17/2021 |. 04/28/2036 |................ 11,816,700 ........... 1.3902 [oevniiiiiiiieens e [ 152,171 1,447,550 |........... [...... 2,081,345 |....... [CSL:CIV[0)) R AR RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAHALDY .eenniiinnn (G2685@AL3 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UK5573  |. 08/05/2020 |. 11/22/2035 |....evvnnnnnenne 19,707,000 |........... 13188 [ Joeveniineeeeiinnn oo 58,904 | 1,408,500 |........... [QECNVL0))] R PP I N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLOK12AD ...oevvviinnnns 743466B*2 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSRNES7  |. 06/02/2022 |. 07/26/2032 |....evvvvvnnnnne 29,266,790 ........... 0.0077 [eeeeivennennens Jvvnnnneeeennnnns [onn.. 1,001,983 | 3,825,790 |......uunnn [-ennn. 1,858,171 ... 3,541,600 [o.eneviiiiinnnnns Joernineeeeeinis [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEHOUBS ............... N52690AB4 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |.....evvvvnnenne 35,199,000 ........... 1733 [ v [oe..631,433 | 3,480,000 |........... |...... 3,914,104 |........ 396,000 [..eniiviininnnnes foerrrinneeeeeiien oo N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLLBOTPE ....evvnnnnnnes G4936@AB8 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/20/2020 |. 05/19/2032 |....evvvvrnnnnne 12,984,000 ........... 1.0820 [oevieeeeieiins e | 122,649 Lo 296,400 |........... |.........809,150 |......... 168,400 [.vvvvvvenniiins Jornnieeiiiines [ N/A ......[0001 ...........
TO BUY USD SELL NOK - |Bond Hedge
SL8J2SHB ....ooviiiiinnn R3000#AE1 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 06/29/2017 (. 07/27/2027 |..evvvvnrrnnnnnn 29,157,989 |........... 0.1190 [oivvviiieneens Jvvvninieeevinnns o022 300,348 |........ 6,252,449 |........... |...... 6,049,490 |...... 2,084,705 [c.eneiiiiiinnens Joevvninieeeeiiens [ N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLYNAVZ e 02600@AEQ Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 11/17/2021 . 01/12/2032 |....evvvvennnnne 21,813,000 (........... 0.7271 [eeeiiiiiiieeeees v oo (152,459))....00 2,508,000 |........... |...... 1,613,285 |...... 1,134,000 [ooovvvvennniieins foeeeieiiies [ N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL33APHO e 03973*AA7 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 05/15/2019 [. 07/01/2024 |................ 24,237,500 |........... 0.6925 |.evvveniiviinnnns [ [l 125,062 . 1,715,000 | ........... |...... 1,566,5% |...... IR V00 R R RN N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLAFSIS6 ....ccvvvennnnn 05011#ABO Currency..... |JPMO w.evvniiiinnnnns 7HBGLXDRUGQFUSRNES7  |. 06/22/2017 (. 08/11/2027 |...evvvvvnnnnnne 22,644,000 ........... 0.7548 |.oevvevvviinnnnn fooveiiiins Jeeenn . (55,990))....... 3,339,000 |.........n. [-.n... 2,601,274 ... 1,134,000 [ooovvvvennniieins foeeeieiiies [ N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLYWOCM ......evvvneeen 39072FAB3 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 12/12/2022 |. 11/30/2029 |.....evvvvnnnnne 13,615,218 |........... 0.7314 |eveeeiiiiinns [ e 49,428 | (95,230 ... N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SIGN () G 887389E@9 Currency..... |JPMO w.evvniiiinnnnns 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |...evvvnrrnnnnne 12,930,500 ........... TA7EE [ e [0 277,632 . 1,300,200 [.eueeeenns |oenn 1,457,252 .. 145,200 [ooiveiviieiiees Joneeeciiies [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL4Q306F ... . [48021PA*9 ... Currency 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 |. 06/27/2027 |.... 22,530,000 11265 [ e [0 231,837 | 1,384,000 |... ...264,000 |. N/A ...
TO BUY USD Bond Hedge
SLGROCXA ...vvvvvennnnns B7000*AHE Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/25/2022 |. 06/15/2032 |.....evvvrnnnnne 42,668,000........... L0 LCICT RPN AR RPN o 1< o -7/ MR 376,000 [..oeeeeennn |oeeen. 782,467 | £ 011V N R KRN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLKOOHGS ... G5001@ABS ... Currency 7HBGLXDRUGQFUS7RNES7  |. 06/14/2023 |. 08/21/2033 |.... 27,070,000 ...1.0828 |.. ...637,500 | ... ...637,500 |. N/A ...
TO BUY USD Bond Hedge -
SLZEOTNY ..evvvnnnnnnnns FO731#AKS ....ovvvvennns Currency..... |JPMO ..oveviiinnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/21/2021 |. 11/30/2036 |................ 13,974,600]........... 11646 [ o |l 126,121 L 1,287,000 ........... |...... 1,767,372 ......... 168,400 [..oiivvvennenniins Jonniniiiiinnns [ N/A ......[0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

TO BUY USD SELL EUR - |Bond Hedge - EUR -

SLAWGFIF ......eeeee 786455B#1 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 10/16/2019 |. 10/29/2026 |........eovvvven founnns 19,882,800 |........... LI (VZC R IR R 211,561 |......... 851,400 [..eouneees fonnnnn 1,142,133 |......... PRIV VN O KRR AR PN 174,610 |N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLEKIC8Y ....evvvnnnnnns L4801*AA8 D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSRNES7  |. 06/28/2022 |. 07/13/2027 |....evvvvnvvnnn founnns 10,530,000 |........... LRSIV N O ERR R, 148,327 |......... (43,000)( +evnneeenen forraenne (36,758)......... 700V N R FORRRRRRR R R, 102,486 [N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLGROCXD ... N7660#AZ0 ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 05/25/2022 |. 06/08/2034 |.......euvvvvven feunnns 37,373,000 ...1.0678 |.. ...271,99% |.........367,500 | ... ....671,582.........462,000 |. 611,212 [N/A ...... 0001

TO BUY USD Bond Hedge

SLATAQGP ....cevvvennnns LO175%AE2 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 10/02/2019 . 09/30/2031 |...evvvnnvviinn fennnnns 9,850,500 ........... TSN R ERR R, 206,008 |......... 334,800 [..evuneens o 784,942 |........ LLECIR: V[0 FOURRP AU RN RN 139,379 N/A ...... 0001 .evvnennens

TO BUY USD SELL EUR - |Bond Hedge

SLK70323 ... F8494#ACO ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |...eevvvnniinnn feunnns 23,824,000 11912 ... 248,466 |...... 2,678,000 |.oeeeennns |oennee 3,339,701 |.........264,000 |. 327,205 |N/A ...... 0001

TO BUY USD Bond Hedge

SLAGI7ZQ v BI550@AA9 D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSRNES7  |. 04/05/2017 |. 12/07/2027 |....evvvvnvvnnn founnns 31,995,000 ........... LI PR IR R 347,007 |........ 276,000 [..oeeeeennn |oeenee 1,111,198 |......... 396,000 [..nnneiviinnnnnes Joevnnieeeeeiiies [ fes 327,530 |N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLPU290G ... . |B7000*ADS ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 06/23/2036 |......evvvvvvven founnns 19,050,400 1907 |.. ...209,817 |...... 2,133,600 [..eeueenns fonnnns 3,405,020 |.........211,200 |.oeevvennniininnnn oo e [0 340,017 IN/A L 0001

TO BUY USD Bond Hedge

SLPU29D .....oeeeennen B7000*AA1 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 03/17/2021 . 04/27/2031 |.eevvvvnnvvinnn fenns 5,953,250 |........... LI 07 R AR R 61,540 |........ 666,750 [.oeeeernnn |ernnnnns 830,167 |.......... [CIT0[0[0 RPN RN RPN RN 81,956 [N/A ...... 0001 .evvnennens

TO BUY USD SELL GBP - |Bond Hedge

SLYOOCBS .........en.... G6462%AC5 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 11/28/2033 |......evvvvvvven feunnns 19,746,000 |........... L] (G PR FSN . 166,616 |...... 1,447,500 [..veeeenns | 3,374,788 |....... [ N001)) RPN IR RN AR 314,895 |N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLMH2DUO .......ccvvenen GB279BAA6 .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUS7RNES7  |. 02/26/2019 . 09/16/2031 |....evvvvnvvvnn founnns 13,164,000 |........... L] (G PO ER R, 193,185 |......... 965,000 [...ouneens fonnnns 1,829,310 |....... (116,000)]. ..eevvveeeeinnnn feorreeeeininieees v [ 185,816 |N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLFHONGO .......cvvnnnns G4569#AB0 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 |. 09/16/2036 |.......evvvvven founnns 15,242,700 ........... LRSS PR EN R, 174,015 ...... 1,823,800 [.eveeeeenns |oenne 2,443,458 |....... [QVZ41-I010)) RPN IR RN AR 274,531 N/A ...... 0001 .evvnennens

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLEHOZRR ......covvnnnnn GBI70*AY2 .. .evennnnneen D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 02/10/2022 |. 06/30/2034 |......evvvvvvnnn foennne 6,790,000 |......en... 1.3580 [oevniiiiiiiienes foeveninieeceinins [ 59,613 |......... 690,500 [..eeuneeens forrnnn 844,295 |........ [S2-TVLV[0)) R AP R R, 111,359 [N/A ... 0001 .evvnennens

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLOWORME ......evvvneeee G2730#AF9 .......cvunnns D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 10/31/2018 |. 01/31/2029 |......evvvvvvvnn feunnns 12,767,000 |........... L2707/ RN IR RN 212,136 |........ 568,000 [..ooeeeennn |oeenne 1,450,759 |....... (R (CTM0[0[0)) RPN IR RN AR 147,585 [N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

NI H)) S GOB274#BKS ....vvvnnneens D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |......evvnvvvven founnns 19,467,000 |........... L2 £ PR EUN R, 274,624 |...... 1,168,500 | ..ccvvvnnnn [onnnnn 1,977,018 |....... [ N001)) RPN [T RN AR 192,285 |N/A ... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SL54555R ...eviiniins 756109A%5 .........eeees D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 05/08/2019 |. 05/22/2034 |......evvvvvvven feunnns 29,890,800 |........... 2N R ER N R, 198,240 |...... 1,833,100 [.uveeeenns foenee 4,126,420 |....... [(ZLCICTR:[010)) RPN ISP RPN RN 487,780 [N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

R 7) Y A 756109B*4 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 03/30/2022 |. 06/30/2032 |......evvnvvvven founnns 26,346,000 ........... L R<1 V<) PR EURR . 110,648 |...... 1,948,000 [..oereennn |oenne 2,819,399 |....... (780 [1[0)) AR FRPPRRRURUPR RPN . 389,861 [N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLFHO44d ........coeveenn GI075*AA2 ......cevnnnns D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 11/15/2018 |. 02/28/2028 |........ovvvven founnns 38,367,000 ........... L RZZ£:1° ) PR EU R, 665,350 |...... 1,770,000 | .oevvvvnnnn fennnn 4,084,064 |....... (348,000)[....ccevvvennenns Jeevnnnnereerinens [ fons 403,272 |N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLAH3VDO ......cevvveenns G7737#AC8 ...evvenneene D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 01/25/2018 |. 03/14/2030 |.....evvvnnvvvnn feunnns 18,577,000 |........... 124290 [oeveniiiiiiiens oo o 336,652 |...... 2,718,300 [.evuuneenns [ 3,805,713 |....... [QECIOIR:[0[0)) RPN IR RN AR 236,086 [N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge - EUR -

SLOEA2JY i G7605#AAT ...eeennnnnnne D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UK5573 | 09/13/2017 . 10/18/2032 |.eevvvvnnnvvvnnn fonnnns 4,331,273 ).ccvvennnns LI ) N R AP R 45,620 |......... 486,545 | .ooevnnnnns [ 552,074 |.......... 93,001 |+evveeiiviinnn foorrii e e 65,186 [N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ1 44X

SL214PJT L. G2616@AAT .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvveeirinnnne . 07/01/2022 (. 07/27/2027 |..eevvvnnvvvvnnn foeennns 8,403,500 ........... L B0 [0 PR FRRRRRN AR 32,586 |....... (135,800)( +evvnneaes forenne 46,144 |........ (€1 7{0[0)) R AR RN RN 82,202 IN/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SL4Q5YC5 .vvnniiinnn B1000#AA0 ... D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 01/28/2021 |. 03/03/2028 |.......eevvvvven feunnns 23,324,000 |........... LR 7{V N PO ERUN . 207,719 |...... 2,585,700 [..vuuneenns fornnns 2,940,327 |....... [QESZA-(V[0) A FOPPRRRRUPR RPN R, 245,461 |N/A ...... 0001 .eveneneees

TO BUY USD SELL GBP - |Bond Hedge - GBP -

SLK700TV wevveeinee GI151#AA2 L.ovveenneees D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UKS573 | 11/19/2020 |. 02/17/2028 |......evvnvvvvnn founnns 17,205,500 ........... 7257 FRR AU R 97,612 |...... 1,346,800 [...coveenns |onnne 1,504,037 |....... [ECIOIR:[0[0)) RPN IR RN AR 180,228 N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge - EUR -

SL33546M .......ceeeennn D5472#Ad9 ...vennnnnnnns D PART 1 .... |Currency..... JPMO L 7HBGLXDRUGQFUS7RNES7  |. 10/29/2020 |. 01/28/2026 |........ceeevven oveens 17,508,500 ........... 11669 [ foeeniniiiiinns e 210,014 [...... 1,644,000 [..oooeeennn o 1,382,606 |........ 198,000 J..vvvveniivinnnns foovviiiiiinis e | 133,711 [N/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 20,945,529 | 158,682,529 | XXX 186,556, 192 28,415,946 29,623,455 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 20,945,529 | 158,682,529 | XXX 186,556, 192 28,415,946 29,623,455 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1399999999. Total Swaps - Other 20,945,529 158,682,529 | XXX 186,556, 192 28,415,946 29,623,455 [ XXX XXX
1409999999. Total Swaps 20,945,529 158,682,529 | XXX 186,556, 192 28,415,946 29,623,455 [ XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,255,889 7,928,211 20,945,529 | 169,803,522 | XXX 197,677,185 29,352,839 30,661,634 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 2,255,889 7,928,211 20,945,529 169,803,522 | XXX 197,677,185 29,352,839 30,661,634] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 ....
0002 ....

.... |HEDGE CURRENCY RISK OF PRIVATE PLACEMENT BONDS
. |DIVIDEND LIABILITY
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
DEC 2023 S&P EMINI
{74 S 693 |....... 149,878,575 | FUTURES .........evveeee COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/15/2023 .[CVE ...........eeuee. LCZ7XYGSLJUHFXXNXDO  |.09/11/2023 .|...4,511.0500 |...4,325.5000 |........... (415,800) |.eevvveeveiiiiiiiiins feveviiiiiiiiii o s (6,429,308)|..... (6,429,308)|....ccvvvvveninns foeeeeens 7,761,600 [98/98 ...oceeeeeii] e 50
DEC 2023 S&P MID 400
|2V S R ) I 35,537,640 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/15/2023 .[CVE ...........ceuee. LCZ7XYGSLJUHFXXNXD9O  |.09/11/2023 .]...2,601.6337 |...2,520.4000 |.... (185,100) |+ eeveeeiiiiiiiiiiiies [ e (1,145,3%)|...... (1,145,395)|..cceveiiiiiiiins foeeeeens 2,030,400 [100/100 ....oeueefernnnnnnnnnne 100
DEC 2023 RUSSELL 2000
21 4% S 392 |........ 35,252,560 [EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/15/2023 .[CVE ...........eeuee. LCZ7XYGSLJUHFXXNXDOO  |.09/11/2023 .|...1,871.6900 |...1,798.6000 |........... (205,800) |.ceveveeeeeiniiiiiins feneniiiiiiiiiins Joeveeiiii s (1,432,560)f..... (IR 7T0)]| R 2,430,400 |100/100 ....cevves [ ervernninnnnns 50
DEC 2023 MINI MSCI
MFSZ3 ..o [ 332 |........ 33,888,900 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index [.12/15/2023 .|ICE .................. T330E4AS4QXXS2TT7X50  |.09/11/2023 .|...2,112.1000 |...2,041.5000 |.......... (117,860 [...vvvvvnnniiiniinnnn fooeeiiiiiiis o ... (1,171,960)|..... (1,171,960)]..cccvveiiiiiinns |oeeeens 1,249,980 [99/98 ....ooovvvviefirniniiininne 50
DEC 2023 MINI MSCI
MESZ3 ........ |oveeeeeees 386 |........ 18,441,150 [EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index |.12/15/2023 .[ICE .................. T330E4AS4QXXS2TT7X50 |.09/11/2023 .|..... 987.8000 |..... 955.5000 [..ooeeeiiiiiiiiiiiins Jooveeiiiiieiiieeeeens e o o (623,390)f....... (623,390)|....00ueeniiiiiie foviiiinnns 787,054 [97/98 .....evvvnnne]iiniinnnnnnes 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (894,560) (10,802,613)] (10,802, 613) 14,259,434 XXX XXX
1579999999. Subtotal - Long Futures (894,560) (10,802,613)  (10,802,613) 14,259,434 XXX XXX
‘ US 10YR NOTE FUTLRES | Interest | ‘ ‘ | |
A4 S 256 |........ 27,664,000 | DEC 2023 ............... FUNDING AGREEMENT ... |SCH D1 ....... Rate........... .12/19/2023 [CBT ....eevvvvenneees LCZ7XYGSLJUHFXXNXD88 |.08/24/2023 .|..... 109.1254 |..... 108.0625 |............ (52,000) | eeeeeiiiiiiiiiieeees foveees (579,907)[...cuueenn foveees (579,907)[...uuueeiiiiiiinn fevviiiiiiiiiiiins e 512,000 0002 ......cceeeefennnnnnne 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (52,000) (579,907) (579,907) 512,000 XXX XXX
1649999999. Subtotal - Short Futures (52,000)! (579,907) (579,907) 512,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (946,560) (579,907) (11,382,519)|  (10,802,613) 14,771,434 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (946,560) (579,907) (11,382,519)  (10,802,613) 14,771,434 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Goldman Sachs 5,664,363 [....uvuniiiiiiiiiinnns 6,579,619 |.... ... 12,243,982
JPhorgan Securities . 15,899,888 |.....oooeeiiiiiiiiiiinn, (39,080)].... ... 15,860,808
Total Net Cash Deposits 21,564,251 6,540,539 28,104,790

(a)

Description of Hedged Risk(s)

(b)

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedge interest rate risk .




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 28,104,790 28,104,790 (946,560) 14,771,434 14,771,434
CU00019DJT3UX1J1ZJ144X0
Bank of America ... 38,730,000 |.... 46,258,214 |... .. (6,300,312)]... 47,814,524 [ ...t (12,740,552) [ eeeeeeeeeeeeeeeeeeee e 8,627,906 |.eevvvunneeeeennnn 9,855,809

Barclays ........
Goldman Sachs .....
JPMorgan Chase Bank ....

LCZ7XYGSLJHFXXNDX90 ..

- GSGSEF7VJP5I70LKSST3 . |

7HBGLXDRUGQFUS7RNES7 . |...

92,010,000
11,340,000
....67,060,000 |....

69,663, 175
11,120,993

50,286,089 |...

- (1,086,408)
(579,907)

... (138,230))...

...... 1,227,908 |...

....89,719,017 | ...
.. 11,120,903 | ...

... 63,532,756

(1,620,246)

... (149,307))...

8,854,195

. 12,141,354 |...
. 1,038,179 |...

0299999999. Total NAIC 1 Designation

209,140,000

177,328,472

(8,104,857)

1,227,903

212,187,290

(14,510, 105)

30,661,634

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 209, 140,000 205,433,262 (8,104,857) 29,332,693 212,187,290 (15,456,665) 45,433,068 24,866,508
1. Offset per SSAP No. 64 28,104,790
2. Net after right of offset per SSAP No. 64 177,328,472 (8,104,857)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLDMAN SACHS & CO FOR8UP27PHTHYVLBNG30 .. | Treasury 91282C-GG-0 ........ US TREASURY 12,797,891 13,000,000 12,961,281 |....01/31/2025 ...|....... | I
JPMorgan Chase Bank THBGLXDRUGQFUS7RNESY .. [ Treasury. 91282C-GG-0 .. | US TREASURY 15,751,250 16,000,000 |.. .15,952,345 |....01/31/2025 |

0199999999 - Total 28,549,141 29,000,000 28,913,626 XXX XXX
Collateral Pledged to Reporting Entity
1 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date  |(

0299999999 - Total

1, VorlV)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(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
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . LS........ R P ... 3,231,083 |.. .... 3,576,175 |....... 02/15/2029 ...
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . . 3,150,598 |.. . 3,928,374 05/15/2042
91282C-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . . 2,874,789 |.. . 3,088,514 04/30/2030
91282C-GS-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . . 2,535,763 |.. . 2,651,842 03/31/2030
912828-S5-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 . ..2,445,555 |.. . 2,050,764 07/15/2026
91282C-FY-2 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2029 USD 100 . . 2,325,316 |.. . 2,398,195 11/30/2029
912828-6N-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 15/APR/2024 USD 100 . . 2,220,401 |.. . 1,860,139 04/15/2024
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 . 2,108,574 |.. . 2,709,223 08/15/2031
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 . 2,088,292 |.. . 2,194,471 11/15/2025
912828-G3-8 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2024 USD 100 . 1,975,871 |.. . 2,029,208 11/15/2024
912828-WU-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2024 USD 100 . . 1,963,238 |.. . 1,560,364 07/15/2024
912810-PX-0 .........| UNITED STATES OF AMERICA BOND FIXED 4.5% 15/MAY/2038 USD 100 ..1,912,941 |.. 1,927,780 |....... 05/15/2038 ...
912828-3F-5 ... .| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... ,884,462 |.. 2,061,177 |....... 11/15/2027
912803-GC-1 UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2051 USD 100 ..... ,845,554 .. .6,718,874 11/15/2051

. 1,808,585 |..
,791,401 ..
,749,508 |..
1,721,741 )L
.1,661,790 |..

912810-8X-7
912810-QL-5 ...
912820-CB-5 ...
91282C-CE-9
91282C-AV-3

UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100
...[ UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 ....

.| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 ....
UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 ..
UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 .

. 2,844,684
1,898,571 |..
2,167,379 |..
. 2,004,825
. 2,140,286

05/15/2051
.. 11/15/2040
.. 05/15/2031 ...
05/31/2028
11/15/2030

912828-XL-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 .... ,656,503 |.. ,340,530 |....... 07/15/2025 ...
912810-8-0 .........| UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 .... ,626,696 |.. ,869,364 |....... 08/15/2041
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 . 1,600,799 |.. . 1,89, 456 01/31/2028
912828-V4-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . . 1,597,856 |.. ,354,612 01/15/2027
912810-ON-1 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2041 USD 100 . . 1,504,095 |.. . 1,606,483 02/15/2041
912828-79-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . . 1,567,029 |.. . 1,896,456 02/15/2030
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 ..... . 1,511,628 |.. . 2,302,840 11/15/2041
912820-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . . 1,487,659 |.. .1,897,811 11/15/2031
912797-Hil-0 UNITED STATES OF AMERICA BILL ZERO CPN 26/DEC/2023 USD 100 ..... L 1,471,422 .. . 1,490,073 12/26/2023
91282C-ED-9 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 . 1,460,437 |.. . 1,536,130 03/15/2025
91282C-BR-1 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 ,455,636 |.. . 1,490,073 03/15/2024
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . ,415,922 |.. . 1,508,766 03/31/2027
91282C-Ds-7 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 . . 1,414,962 |.. ,490,073 01/15/2025
912820-CX-7 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 . . 1,348,378 |.. ,415,569 09/15/2024
912828-4M-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 . 1,321,013 |.. ,354,612 04/30/2025
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . .1,319,787 |.. ,544,257 10/31/2028
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . 1,319,317 |.. ,354,612 11/15/2032
91282C-FE-6 .........| UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/AUG/2025 USD 100 .... ,310,365 |.. ,354,612 |....... 08/15/2025 ...
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. ,296,189 |.. . 1,354,612 |....... 05/15/2041 ...
912810-SC-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/MAY/2048 USD 100 ,245,685 |.. ,644,916 05/15/2048

912810-QH-4
912803-GK-3 ...

UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100
...| UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2052 USD 100
.| UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100

1,242,455 |..

. ,291,336
,228,008 |..

. 05/15/2040
4,540,658 |..

.. 08/15/2052 ...

912810-SL-3 ... ,189,721 |.. 2,081,917 |....... 02/15/2050 ...
912820-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . 1,142,383 |.. . 1,354,612 12/31/2027
912810-RE-0 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 100 ... 1,133,162 |.. . 1,354,612 02/15/2044
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . .1,106,109 |.. ,408,796 02/15/2031
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 100 . 1,090,738 |.. . 1,354,612 08/15/2042
912820-CN-1 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2031 USD 100 . .1,080,646 |.. . 1,114,546 07/15/2031
912828-6G-0 UNITED STATES OF AMERICA NOTES FIXED 2.375% 29/FEB/2024 USD 100 . . 1,069,067 |.. .1,080,709 02/29/2024
912828-K7-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 .... .1,047,870 |.. . 1,106,859 08/15/2025
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . 1,046,821 |.. . 1,164,966 02/28/2026
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 .1,031,000 |.. .1,137,874 10/31/2025
912828-YL-8 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2024 USD 100 . 1,012,756 |.. .875,811 10/15/2024
912820-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . .1,010,461 |.. . 1,151,420 05/15/2032
91282C-DH-1 UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 . 1,005,745 |.. . 1,056,597 11/15/2024
91282-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . .992,626 |.. . 1,219,150 02/15/2032
912820-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . .945,016 |.. . 1,120,264 08/31/2028
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... .43, 114 |.. ,029,505 02/15/2033

912828-20-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . .... 940,706 |.. ,219,148 |....... 05/15/2030 ...
91282C-FF-3 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 ... ....936,078 |.. ,083,689 |....... 08/15/2032 ...
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 .897,788 |.. ,398,691 11/15/2049
912820-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . .837,681 |.. . 1,007,235 08/15/2030
912810-8H-2 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 ....833,070 |.. ,161,420 |....... 05/15/2049 ...
912828-2A-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 ... ....828,385 |.. 907,590 |....... 08/15/2026
912810-T0-0 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2062 USD 100 . .827,858 |.. ,354,612 02/15/2052

-1,091.817
121335 |
837,831 |

912810-RB-6
912810-S-9 ...

UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100
...| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 ..
.| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/JAN/2025 USD 100 ....

.821,336 |..
....817,025 |..
...810,548 |..

05/15/2043
.. 02/15/2041 ...

912828-3V-0 ... . . .. 0173172025 ...
912820-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 .805,376 |.. .945,519 09/30/2028
912820-Dz-1 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 . . 798,533 |.. .839,859 02/15/2025
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . .787,384 |.. .853,405 08/15/2028
91282C-Al-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 .783,854 |.. .861,533 09/30/2025
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .726,883 |.. .839,859 03/31/2028
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . 726,717 |.. .812,767 09/30/2026
912828-2N-9 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/JUL/2024 USD 100 . .700,683 |.. 717,944 07/31/2024
912828-YD-6 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/AUG/2026 USD 100 . .697,438 |.. . 768,652 08/31/2026
912828-J2-7 UNITED STATES OF AMERICA NOTES FIXED 2% 15/FEB/2025 USD 100 ... .677,704 |.. .707,160 02/15/2025
912828-47-1 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAR/2024 USD 100 . .673,383 |.. .677,306 03/31/2024
912803-GS-6 UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2053 USD 100 ..... .665,957 |.. . 2,497,001 05/15/2053
912828-6T-2 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . .653,277 |.. . 731,490 05/15/2029
912810-QH-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 .. .651,905 |.. .677,306 05/15/2040
912828-XB-1 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/MAY/2025 USD 100 . .649,843 |.. .677,306 05/15/2025
91282C-GE-5 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 . .633,763 |.. .650,214 01/15/2026
912810-QW-1 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2042 USD 100 ....631,349 |.. ....812,767 |....... 05/15/2042 ...
91282C-DG-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 . ....613,827 |.. ....683,537 |....... 10/31/2026
912810-SY-5 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 . .600,597 |.. .866,951 05/15/2041
91282C-EV-9 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 .600,480 |.. .643,982 06/30/2029
912810-RS-9 .........| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 ....581,582 |.. .... 859,353 |....... 05/15/2046 ...
91282C-DN-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 .... ... 567,222 |.. ....5%,029 |....... 12/16/2024 ...
912810-RA-8 UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 .566,938 |.. .582,483 02/15/2043
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . . 568,540 |.. . 662,952 09/30/2027
912810-50-2 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/AUG/2040 USD 100 . 555,329 |.. . 973,966 08/15/2040
912828-42-0 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/AUG/2025 USD 100 .545,164 |.. .568,937 08/31/2025
912828-2C-7 UNITED STATES OF AMERICA NOTES FIXED 1.125% 28/FEB/2025 USD 100 . .536,985 |.. .568,803 02/28/2025
91282C-EA-5 UNITED STATES OF AMERICA NOTES FIXED 1.5% 29/FEB/2024 USD 100 . .533,013 |.. . 541,845 02/29/2024
912828-Y8-3 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 .531,128 |.. .623,121 11/15/2029
91282C-BV-2 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/APR/2024 USD 100 . .528,136 |.. . 541,845 04/15/2024
912820-FY-2 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2029 USD 100 . .523,064 |.. .541,303 11/30/2029
912820-CL-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2024 USD 100 . .520,910 |.. . 541,845 07/15/2024
912820-CT-6 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/AUG/2024 USD 100 . .518,572 |.. .541,845 08/15/2024
91282C-BZ-3 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 .513,854 |.. .596,029 04/30/2028
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . .482,221 |.. .622,608 05/15/2030
912828-14-8 UNITED STATES OF AMERICA NOTES FIXED 2.125% 29/FEB/2024 USD 100 . .481,825 |.. .487,660 02/29/2024
912810-S2-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 .. .480,8% |.. .839,859 08/15/2051
912810-SA-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 .. ... 477,903 |.. ....650,214 |....... 02/15/2048 ...
91282C-FK-2 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 ... 473,347 .. ....487,660 |....... 09/15/2025 ...
912828-YG-9 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/SEP/2026 USD 100 . .461,047 |.. .502,019 09/30/2026

912820-A0-4
912828-U2-4 ...

UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 .
...| UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100
.| UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 ...

.460,330 |..
... 451,047 |..
... 451,677 |..

.411,998
....487,660 |..
...948,228 |..

10/15/2025
.. 11/15/2026

912810-SN-9 ... . . .. 05/15/2050 ...
912820-CH-2 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 . 447,354 |.. .522,880 06/30/2028
912820-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . . .387,763 |.. . 426,703 02/28/2027
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2027 USD 100 ... Ls........ ....380,429 |.. .... 415,072 |....... 11/16/2027
912810-RT-7 .........| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 .... ... 375,791 |.. ....596,029 |....... 08/15/2046
912820-AB-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/JUL/2025 USD 100 ... LS........ ...871,719 |.. ... 406,383 |....... 07/31/2025 ...
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Reinvested Collateral Assets Owned Current Statement Date
(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 Symbol Fair Value Carrying Value Maturity Date
912810-8D-1 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 R P .... 358,046 |.. ....487,660 |....... 08/15/2048
912828-31-8 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 .350,612 .. . 379,291 02/15/2028

912828-5P-1
912810-SR-0
912810-RR-1
91282C-FM-8
912810-ST-6

UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/NOV/2023 USD 100 .
UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100
UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 .....
UNITED STATES OF AMERICA NOTES FIXED 4.125% 30/SEP/2027 USD 100 .
UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100

.340,389 |..
.328,126 |..
.324,227 |..
.323,839 |..
.320,356 |..

. 338,653
.568,937
.330,520
.325,107
. 541,845

11/30/2023
05/15/2040
02/15/2046
09/30/2027
11/15/2040

912828-2N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . .303,297 |.. . 362,199 04/30/2027
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . .300,530 |.. .325,107 05/15/2026
912810-ET-1 UNITED STATES OF AMERICA BOND FIXED 7.625% 15/FEB/2025 USD 100 .281,647 |.. .210,922 02/15/2025
91282-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . .278,785 |.. .325,107 11/30/2028

91282C-AZ-4 ...
91282-EE-7 ...
912810-SP-4
912828-E-6
91282C-DV-0 ...
91282C-ED-9 ...
912810-50-2
91282C-FS-5
91282C-DP-3 ...
912820-BS-9 ...
91282C-CJ-8
91282C-FWi-6
912828-2R-0
91282C-AP-6
91282C-CIi-9
912820-FK-2
912828-D5-6

...| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 .

.| UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 ....
UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100
UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/NOV/2023 USD 100
...| UNITED STATES OF AMERICA NOTES FIXED 0.875% 31/JAN/2024 USD 100 .

.| UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 ..
UNITED STATES OF AMERICA BOND FIXED 1.125% 15/AUG/2040 USD 100
UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2024 USD 100 ...
...| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/DEC/2028 USD 100 ....

.| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100
UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/AUG/2027 USD 100
UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2023 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/AUG/2026 USD 100
UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/AUG/2024 USD 100 .

.. 11/30/2025 ...
.. 03/31/2029 ...
08/15/2050
11/15/2023
.. 01/31/2024 ...
.. 03/15/2025 ...
08/15/2040
10/31/2024
.. 12/31/2028 ...
.. 03/31/2028 ...
06/30/2026
11/15/2025
08/15/2027
10/15/2023
08/31/2026
09/15/2025
08/15/2024

.... 278,658 |..
....276,816 |..

.275,049 |..
212,741 |..
.... 267,184 |..
... 263,173 |..

.261,890 |..
.261,634 |..
.... 257,452 |..
.... 253,502 |..

.249,2% |..
. 247,681 |..
. 247,431 |..
. 243,383 |..
.240,762 |..
.238,940 |..
.238,012 |..

.... 307,461 |..
.... 307,461 |..

.568,937
.270,922
... 270,922 |..
... 216,715 |..

.461,191
.261,342
....303,433 |..
.... 292,088 |..

.276,715
. 246,539
.210,922
.243,830
.210,922
. 245,969
. 243,830

912810-Q7-8 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/NOV/2041 USD 100 .237,919 |.. .298,015 11/15/2041
912828-J2-7 UNITED STATES OF AMERICA NOTES FIXED 2% 15/FEB/2025 USD 100 ... . 233,563 |.. . 243,830 02/15/2025
912828-6F-2 UNITED STATES OF AMERICA NOTES FIXED 2.5% 28/FEB/2026 USD 100 . .230,102 |.. .243,830 02/28/2026
912828-7D-6 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JUL/2029 USD 100 .229,480 |.. .215,223 07/15/2029

912810-RV-2 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 .. .226,054 |.. .307,461 02/15/2047
912810-FR-4 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/JAN/2025 USD 10f .222,940 |.. . 138,357 01/15/2025
912810-TH-0 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2042 USD 100 .. .219,489 |.. .243,830 11/15/2042
912810-RV-2 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 .. .214,880 |.. .291,242 02/15/2047

912828-77-6 ...
91282C-ER-8 ...
912828-ZT-0
912810-RD-2
912810-RC-4 ...
91282C-HB-0 ...
912828-N7-1
912828-X8-8
912810-TR-9
912828-3P-3
91282-BC-4
91282C-CJ-8
912820-BJ-9
912810-RY-6
912828-511-8
91282C-FH-9
912810-SJ-8

...[ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2030 USD 100 .
.| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAY/2024 USD 100 ....
UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/MAY/2025 USD 100
UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 .
...| UNITED STATES OF AMERICA BOND FIXED 3.625% 15/AUG/2043 USD 100 ...

.| UNITED STATES OF AMERICA NOTES FIXED 3.625% 15/MAY/2026 USD 100 ....
UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 .
UNITED STATES OF AMERICA BOND FIXED 3.625% 15/MAY/2053 USD 100
UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/DEC/2024 USD 100
UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100
UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/N0V/2028 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 .
UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 ....

.. 07/15/2030
.. 05/31/2024 ...
05/31/2025
11/15/2043
.. 08/15/2043 ...
.. 06/15/2026 ...
01/15/2026
05/15/2027
05/15/2053
12/31/2024
12/31/2025
06/30/2026
01/31/2028
08/15/2047
11/15/2028
08/31/2027
08/15/2049

... 214,69 |..
....214,288 |..

.212,636 |..
.211,661 |..
.... 202,851 |..
....198,983 |..

. 188,344 |..
.186,063 |..
. 175,902 |..
174,616 |..
Ar.2r2 .
. 170,504 |..
. 169,413 |..
. 165,503 |..
. 162,958 |..
. 153,240 |..
. 152,326 |..

.... 207,536 |..
....216,738 |..

.230,5%
. 245,969
... 243,830 |..
.. 202,921 |..

. 153,730
.200,483
.211,319
. 180,434
. 189,646
. 189,646
. 199,850
.238,412
. 175,829
. 162,553
.243,830

91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . .151,270 |.. . 153,730 10/15/2027
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 ..... . 145,333 |.. .213,685 02/15/2045
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . -141,000 |.. . 154,426 11/30/2026
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 ... . 138,930 |.. . 162,553 06/30/2027

912828-5U-0 ...
912828-77-8 ...
912828-2N-3
912828-2U-3
912828-K7-4 ...
912828-ZF-0 ...
912810-0Z-4
91282C-EM-9
912810-0B-7 ...
912810-8Y-5 ...
91282C-BH-3
912820-AJ-0
912828-YU-8
912828-3P-3
912810-8J-8
912828-YV-6

...| UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/DEC/2023 USD 100 .

.| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 ....
UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 1.875% 31/AUG/2024 USD 100 .
...| UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100

.| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAR/2025 USD 100 ....
UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100
UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 .
...[ UNITED STATES OF AMERICA BOND FIXED 4.25% 15/MAY/2039 USD 100 ....

.| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/MAY/2041 USD 100 ....
UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JAN/2026 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 ...
UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/DEC/2024 USD 100
UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 .
UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2024 USD 100 .

.. 12/31/2028 ...
.. 0173172027
04/30/2027
08/31/2024
.. 08/15/2025 ...
.. 03/31/2025 ...
02/15/2043
04/30/2029
.. 05/15/2039 ...
.. 05/15/2041 ...
01/31/2026
08/31/2025
11/30/2026
12/31/2024
08/15/2049
11/30/2024

.... 135,369 |..
... 134,002 |..

. 132,676 |..
.131,268 |..
.... 128,159 |..
.... 126,463 |..

125,432 |..
L125,222 ..
... 124,933 |..
. 122,3% ..

121,766 |..
.108,619 |..
105,171 |..
. 102,695 |..

.... 135,461 |..
.... 149,007 |..

. 153,730
. 135,461
.... 135,461 |..
... 135,461 |..

. 162,553
. 135,461
.... 130,671 |..
... 176,790 |..

. 135,461
. 119,206
. 115,208
.106,074
. 153,730
.. 92,238

912810-8V-1 UNITED STATES OF AMERICA BOND FIXED 0.125% 15/FEB/2051 USD 100 .'107,611 02/15/2051
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . . 11/15/2028
91282C-FP-1 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/0CT/2025 USD 100 10/15/2025

912828-YY-0
912828-XB-1

UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/DEC/2024 USD 100
UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/MAY/2025 USD 100 .

12/31/2024
05/15/2025

912820-AH-4 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 . 08/31/2027
912810-QD-3 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/NOV/2039 USD 100 11/15/2039
912810-RT-7 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 . 08/15/2046
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . 09/30/2026

912810-SA-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 .. 02/15/2048 ...
912828-H4-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JAN/2025 USD 100 ... .. 01/15/2025 ...
912820-GJ-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 . 01/31/2030
91282C-GA-3 UNITED STATES OF AMERICA NOTES FIXED 4% 15/DEC/2025 USD 100 . 12/15/2025
912820-GQ-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 . .. 02/28/2030 ...
91282C-FV-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/N0V/2032 USD 100 ... .. 11/15/2032 ...
91282C-FX-4 UNITED STATES OF AMERICA NOTES FIXED 4.5% 30/NOV/2024 USD 100 .... 11/30/2024
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 09/30/2027
91282C-AD-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 . 07/31/2027
91282C-CWi-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/AUG/2026 USD 100 .. 08/31/2026
91282C-FJ-5 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2029 USD 100 . 08/31/2029
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . 06/30/2027
91282C-HiI-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/JUL/2026 USD 100 . 07/15/2026
91282C-ET-4 UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/MAY/2027 USD 100 . 05/31/2027
91282-ES-6 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 .. 05/31/2029

91282C-GB-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2029 USD 100 . 12/31/2029

91282C-GV-7 .........| UNITED STATES OF AMERICA NOTES FIXED 3.75% 15/APR/2026 USD 100 ... .. 04/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX
0109999999. Total - U.S. Government Bonds 140,835,538 169,396,656 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 140,835,538 169,396,656 XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
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Reinvested Collateral Assets Owned Current Statement Date
(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
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 140,835,538 169, 396, 656 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
BOFASE-CU-9 BOFA SECURITIES, INC 48,882,914 |... 48,882,914 10/02/2023
CANTOR-FI-7 . ..| CANTOR FITZGERAL & CO .... ....25,000,000 |... 25,000,000 |....... 10/02/2023 ..
316175-10-8 . .| FIGXX FID INST GOVT LEX ....... .... 15,000,000 |... 15,000,000 |....... 10/02/2023 ..
381410-27-3 . Goldman Sachs Fin Square Govt Fd .10,000,000 10,000,000 10/02/2023
61747C-70-7 . ..| MS GOVT US LEX ......... . 25,000,000 25,000,000 10/02/2023
NATWES-TM-7 . ..| NATWEST MARKETS SECURIT ....10,000,000 |... 10,000,000 |....... 10/02/2023 ..
NOMURA-SE-2 . .| NOMURA SECLRITIES ......... ....75,000,000 |... 75,000,000 |....... 10/02/2023 ..
RBCCAP-1T-0 . ..| RBC CAPITAL MKS ........ .30,000,000 |... 30,000,000 |....... 10/02/2023 ..
74926P-69-6 . .| RBC US GOVT MONEY MKT FUND ..5,000,000 |... 5,000,000 |....... 10/02/2023 ..
857492-70-6 . ..| STATE STREET INST US GOVT FUND .. .... 15,000,000 |... 15,000,000 |....... 10/02/2023 ..
TDPRIM-ES-2 . .| TD PRIME SVCS ..covvvenee ...105,000,000 |... .105,000,000 |....... 10/02/2023 ..
BOFASC-UR-0 . .| BOFA SECURITIES, INC ..... ...100,000,000 |... .100,000,000 |....... 11/03/2023 ..
CITIGR-0U-0 . ..| CITIGROUP GLOBAL MARKETS INC . ...100,000,000 |... .100,000,000 |....... 11/30/2023 ..
CITIGR-PG-0 . ..| CITIGROUP GLOBAL MARKETS INC . ....40,000,000 |... 40,000,000 .. 10/06/2023 ..
INGFIN-AN-1 . ..| ING FINANCIAL MARKETS LLC RPEQ .. ....85,000,000 |... 85,000,000 .. 11/03/2023 ..
NATION-AL-0 . ..| NATIONAL BANK FINANCIAL INC .. ....28,000,000 |... 28,000,000 10/02/2023
NATLBA-NK-3 . .| NATIONAL BANK OF CANADA .... . ....75,000,000 |... 75,000,000 10/06/2023
ROYALB-AN-2 ROYAL BANK CANADA TORONTO .....iieeuuensiiiuunnnnssseiuninsssesssnnneseessnnnssesessnnnssesennnns 150,000,000 |... 150,000,000 11/03/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 041,882,914 041,882,914 XXX
9999999999 - Totals 1,082,718,452 1,111,279,570 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ oooeoveienne 1,082,718,452  Book/Adjusted Carrying Value $ ...ocvovevenne 1,111,279,570
2. Average balance for the year ~ Fair Value $ - 783,488,485  Book/Adjusted Carrying Value $ .- 791,735,903
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 1,111,279,570 NAIC2 § ..o NAIC3 § .. NAIC4 § . NAIC5 § .. NAIC6E $ oo
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E12



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
JP Morgan Chase ...................... New York, NY ..o fo 4750 [ 99,881 | e 51,449,821 |......... 75,173,937 |.......... 79,995,263 |..
Bank of America ........cccco.... New York, NY oo foes e [ Joeeeeceeeeeeeeee oo o (128,440, 125)(...... (129,363,545)|...... (127,545,469)|..
PNC oo Pittsburgh, PA oo Joee o 02,950 | 29,895 | [ 18,130,831 |.......... 20,152,832 |.......... 16,259,796 |..
Wells Fargo ......... .. San Francisco, CA (1,692,337)|.. (1,750,198)|.. (1,615,521)|..
Bank of NY Mellon . Pittsburgh, PA ... .. ... (305,142)(............... (51,836)].. .. 17,349
Cash OTher . e eessenesssns Joeees ees frensesenees fosenssssnsmnsnsisnnnnne |oesnanssssesensnansnsaees [oeeessesnnees 405,869 |............... 407,240 |............... 408,412 |..

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX [ XXX 129,776 (60,451,082) (35,431,570) (32,480,170)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 129,776 (60,451,082) (35,431,570) (32,480,170)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

129,776

(60,451,082)

(35,431,570)

(32,480, 170)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

I4E

AUTONATION INC INDUSTRIAL ...
AUTOZONE INC INDUSTRIAL ...
AUTOZONE INC INDUSTRIAL ...

BAXTER INTERNATIONAL INDUSTRIAL

CONAGRA BRANDS INC INDUSTRIAL ...
DTE GAS COMPANY UTILITY - GAS .
DTE GAS COMPANY UTILITY - GAS .
DARDEN RESTAURANTS INDUSTRIAL .

DOVER CORP INDUSTRIAL

ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC ..
ATLANTIC CITY ELECTRIC UTILITY - ELECTRIC
ATMOS ENERGY CORPORATION UTILITY - GAS .

AVALONBAY COMMUNITIES FINANCIAL ....
AVANGRID INC UTILITY - ELECTRIC ....
AVIATION CAPITAL GROUP FINANCIAL ...
AVIATION CAPITAL GROUP FINANCIAL ...

CHESHAM FIN LTD/FIN LLC SPECIAL PURPOSE

DOMINION ENERGY SOUTH UTILITY - ELECTRIC .

ENERGY TRANSFER LP GAS TRANSMISSION ..
ENTERPRISE PRODUCTS OPER INDUSTRIAL
EQUITABLE SHORT TERM FUN SPECIAL PURPOSE .

.. 09/29/2023 . 10/02/2023 ..
09/29/2023 .. . 10/02/2023 ..
09/28/2023 .. . 10/03/2023 ..
09/29/2023 .. . 10/02/2023 ..
09/28/2023 .. . 10/03/2023 ..

... 09/28/2023 . . 10/03/2023 ..

... 09/29/2028 ......... 5.400 |.. . 10/02/2023 ..

... 09/29/2028 ......... 5.420 |.. . 10/02/2023 ..

... 09/29/2023 ... 5.870 |.. . 10/02/2023 ..

... 09/29/2023 .. 5.870 |.. . 10/02/2023 ..

... 09/28/2023 5.450 |.. . 10/03/2023 ..

... 09/29/2023 5.330 |.. . 10/02/2023 ..

.. 09/29/2023 5.650 .. . 10/02/2023 ..
09/29/2023 .. .5.430 |.. . 10/03/2023 ..
09/29/2023 .. .5.430 |.. . 10/03/2023 ..
09/29/2023 .. .5.400 |.. . 10/02/2023 ..

... 09/28/2023 5.470 |.. . 10/02/2023 ..

... 09/28/2028 .......... 5.390 |.. . 10/03/2023 ..

... 09/29/2028 ......... 5.750 |.. . 10/02/2023 ..

.. 09/29/2023 .......... 5.400 |.. . 10/02/2023 ..

.. 09/29/2023 ..........

. 5.400 |..
.. 09/29/2023 ..........

..10/24/2023 ..

. 14,820,768
. 10,696,784
19,496,831
.4,998,497

. 2,499,246
29,990,950
.9,998,500

...9,808,529 |...

2,749,178 |...
39,994,000 ...
.. 17,497,365 |...

..14,605,576 |...
..10,498,445 |...
..49,992,153 |...

19,996,961 |...

EXELON CORPORATION UTILITY - ELECTRIC .. . 5.400 |.. . 10/02/2023 ..

FIDELITY NATL INFO SERV INDUSTRIAL ... 09/20/20238 .......... 5.450 |.. . 10/02/2023 ..

FIDELITY NATL INFO SERV INDUSTRIAL ... .. 09/29/2023 5.450 |.. . 10/02/2023 ..

FIDELITY NATL INFO SERV INDUSTRIAL 09/29/2023 .. .5.450 |.. . 10/02/2023 ..

GENERAL MOTORS FINL CO FINANCIAL 09/29/2023 .. .5.450 |.. . 10/02/2023 ..

GENERAL MOTORS FINL CO FINANCIAL 09/29/2023 .. .5.450 |.. . 10/02/2023 .. . 21,746,707

GLOBAL PAYMENTS INC INDUSTRIAL ... 09/29/2023 5.960 |.. . 10/02/2023 .. ..34,494,288 |...

GLOBAL PAYMENTS INC INDUSTRIAL ... 09/20/20238 .......... 5.960 |.. . 10/02/2023 .. 12,997,848 |...

GLOBAL PAYMENTS INC INDUSTRIAL ... 09/29/2023 .......... 5.960 |.. . 10/02/2023 .. . 2,499,586 |...

HUMANA INC INDUSTRIAL ... 09/20/20238 .......... 5.450 |.. . 10/02/2023 .. ..49,992, 431 |...

INGREDION INC INDUSTRIAL .. ... 09/29/2023 .......... 5.420 |.. . 10/02/2023 .. ..19,996,989 |...

KINDER MORGAN INC INDUSTRIAL ... 09/20/20238 .......... 5.450 |.. . 10/02/2023 .. ..49,992, 431 |...

LEGGETT & PLATT INC INDUSTRIAL .. ... 09/29/2023 .......... 5.450 |.. . 10/02/2023 .. ..14,997,729 |...

LEGGETT & PLATT INC INDUSTRIAL .. .. 09/29/2023 5.450 |.. . 10/02/2023 .. ..24,99,215 |...

MARATHON OIL CORP INDUSTRIAL .. 09/29/2023 .. .5.950 |.. . 10/02/2023 .. 20,996,529

MARATHON OIL CORP INDUSTRIAL .. 09/29/2023 .. .5.950 .. . 10/02/2023 .. 28,995,207

TARGA RESOURCES CORP INDUSTRIAL . 09/29/2023 .. 6.000 |.. . 10/02/2023 .. 49,991,667
.... | WEC ENERGY GROUP INC UTILITY - ELECTRIC 09/28/2023 .. .5.440 |.. . 10/03/2023 .. 49,984,889
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 951,594,862 313,131
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 951,594,862 313,131
1309999999. Total - Hybrid Securities
...................... |G|S 0T LS T P 0 00 O O 14 1 1 2 T O L c O 1 O P PPPPPP
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 143,700,000
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 143,700,000
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,095,294,862 313,131
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 1,095,294, 862 313,131
8609999999 - Total Cash Equivalents 1,095,294,862 313,131
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