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STATEMENT AS OF MARCH 31, 2024 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 BONAS e e 52,466,092,573 |......coviririrniinin [, 52,466,092,573 |.......... 52,093,049,631
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,209,899,192 |.....cooovvvvnne 1,076,628 |............ 1,208,822,563 |............ 1,202,054,095
3. Mortgage loans on real estate:
B FIISEHENS oot e 6,952,700,799 ..o [ 6,952,700,799 |........... 7,030,043,204
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ 347,204,769  €nCUMDBIANCeS) ........ccoveeveeeeeeeciereiereins |oeeeeeieeeees 275,940,072 |ooovoeeicrencrcrens oo, 275,940,072 |............... 279,587,908
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreernen (92,652,975) ), cash equivalents
[CJ— 1,446,444 ,645 ) and short-term
investments ($  ........coeee 40,209,848 ) ..o oo 1,394,001,518 |.oooivicrceneenees e 1,394,001,518 |............ 1,190,671,569
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 5,399,786,647 |....ccccovurenve 1,263,220 |............ 5,398,523,427 |............ 5,106,311,602
7. Derivatives ............... ..148,932,212 |.. ..148,932,212 |.. 106,562,449
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,075,823,753 |.......ccccoe..e... 1,739,381 | 6,074,084,372 |........... 5,922,078,291
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 124,497,547 124,497 547 |.oooovie. 67,600,302
10. Securities lending reinvested collateral assets . ..972,470,039 |.. ..972,470,039 |.. ..403,189,321
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 75,020, 144,351 75,016,065,122 |........... 73,401,148, 371
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 594,118,396 ..o [ 594,118,396 |.......cc..... 546,216,873
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 114,448,632 |................. 18,501,205 |...cccevveneee 95,947,427 |...ooevnen. 133,031,824
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 1,886,731,520 |evoeeeceeeerrecceens [ 1,886,731,520 |............ 1,080,082,997
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 134,389,436 |...coovveveeeeeeeeeeeeeeeeees e 134,389,436 |................ 127,324,730
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 3,841,330,888 |...coeiiiiieeeien Jeerieine 3,841,330,888 |............ 3,782,650,257
16.3 Other amounts receivable under reinsurance contracts .. 37,845,609 |-..veeeeeeereceeene [ 37,845,609 |......coencc.. 33,331,296
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 72,386,163 |.covvriiienn. 412,088 | 71,974,075 .o 65,733,895
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 69,885,979 | [ 69,885,979 146,075,266
18.2 Net deferred tax asset ...........ccoceeveuenee ..924,903,443 |.. .. ..820,703,867 |.. ..813,761,069
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 9,560,323 [ e 9,560,323 |.......c.o.c.... 9,818,390
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 64,295,592 |................ 61,944 674 |.................. 2,350,918 |.oceriine 2,393,401
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 4,832,910 | 4,832,910 [ e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 38,566,103 |....ovoeiieiereieiirieiries e 38,566,103 |................. 49,375,859
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 26,385,672 |..ceerenee 26,385,672 |ceceereeeeeieieineeeeeieins [
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 131,264,571 [ 63,977,497 |.coovieiee 67,287,074 |................. 75,238,759
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 82,971,089,589 |................ 284,332,851 |.......... 82,686,756,737 |.......... 80,266,182,988
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 82,971,089,589 284,332,851 82,686,756,737 80,266,182,988
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Miscellaneous receivables ........ccoooooioioieioioieieececeeeeee e oo 70,477,430 |oovivernnn. 10,750,374 |ooove... 59,727,056 |....covvr.n... 67,451,745
2502. State tax Credifs .o [ 5,765,385 [eieeceerrieeererneies oo 5,765,385 [...cocceveenne 6,276,077
2503.  SUSPENSE ACCOUNTS  ..voviiiiiiiiiiieieeeieieec et et 1,576,643 oo o 1,576,643 |.....cocvv 1,346,961
2598. Summary of remaining write-ins for Line 25 from overflow page ...53,445 113 |.. 53,227,123 |... 217,990 |... ..163,977
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 131,264,571 63,977,497 67,287,074 75,238,759




STATEMENT AS OF MARCH 31, 2024 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 $ .......... 54,202,459,704 less $
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 54,202,459,704 |........... 52,797,789,876
2. Aggregate reserve for accident and health contracts (including $ 5,269,413,047 |............5,194,793,836
3. Liability for deposit-type contracts (including $ 6,028,449,388 |.. ...5,701,720,324
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 435,221,240 |......ccoene 437,504,185
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 355,031,992 334,755,512
5. Policyholders’ dividends/refunds to members $ .(31,289,731) and coupons $
and unpaid (31,289,731) ] (58,107,804)
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 bbbkttt 1,439,579,956 |.. 1,405,399, 241
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..........cccceviviiciiccc. MOACO) o [ oo,
6.3 Coupons and similar benefits (including $ ..o, 11 (oo ot ) IS AR O OO KOO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ s (22,488,214) discount; including $  -veveveveencnee 127,770,392 accident and health premiums .............ccoceuevevas foeeeeeerenenenas 394,538,476 |................ 396,725,445
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
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 $ .........ccccceceenee
ceded 17,151,351 | 14,503,694
9.4 Interest Maintenance Reserve 223,510,627 |................ 227,007,044
10. Commissions to agents due or accrued-life and annuity contracts $
$ e, 70,382,337 and deposit-type CONtract fUNAS $  oocueeeeiricccc s ettt eeeeeeeneeeeeen 98,988,065 |................ 140,697,523
11.  Commissions and expense allowances payable on reiNSUranCce @SSUMEA ............ccccvevevrveuiueueuisiieeseeeeesesesesessesssssssesesessssseses foesesesessesesseeaenens 771,120 | 353,980
12, General EXPENSES AUE OF ACCIUE ...........cceiveuiiueuiiiereeieteetetesetessetesestesesseseeseseesete et esesasessesessasessssessssesessesessesesatensssensasensssensssens [oensesennans 1,013,711,644 |.......... 1,186,861,240
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cc.ciiiiiiiiiiiiiiiiie e
15.1 Current federal and foreign income taxes, including $ ..........ccccccoveennne on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16, UNEarned iNVESIMENT INCOME ..........co.euiveuiieieeeeteieiie ettt seae et s et s st s s sse s e s e s s s s se st e st snsnsesesess s s sesesessnsnsnans [eeessscsceeses 155,874,593 |...coovenvne. 137,524,359
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 75,819,976 |.. . 62,313,785
18.  Amounts held for agents' account, including $ 27,616  agents' credit balances ............ccooevveeeeueeeiieeeeiens [ 27,616 ... 15,613
19. Remittances and items not allocated .. 71,681,814 . 87,806,658
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 .........ceviriiiirieieiiiiiisreeie s [ 638,974,952 |.....coceev. 643,356,377
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e ettt
24.06 Liability for amounts held under uninsured plans .. ,496,113 |..
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa .198,330,647 |..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .. 17,838,038 |. . 32,042,767
24.09 Payable for securities ..... 321,616,596 |.. 228,157,665
24.10 Payable for securities lending 972,470,039 |................ 403,189,321
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 73,329,325 66,225,235
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 73,557,888,980 71,193,824 441
27.  From Separate ACCOUNES STALEMENT ........cc.iiiiiiiiiiii ettt ettt st e he e bt e sbe et e e bt e beeaseeneesaeesaeesbeesbeenseenseenss [enseansesneenneessnesneensennneens |oeseesseenseensesseaseaneeaneenns
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 73,557,888,980 71,193,824 ,441
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt see e [oreeeae e sae st sies oaessessesaesassae e sae e
32, SUIPIUS NOLES ......ovmveieeececeeteieeeeeeecee e teeeeesesaete e s esesssaeaesesesensssssetesasensssetesasasensssssesassssnsssssesssssassssnsesassssssnsesesessssssnsesesessssnsnsnseses |oenneneneees 1,001,402,895 [ 1,500,806,272
33. Gross paid in and contributed surplus s
34. Aggregate write-ins for SPECIal SUMPIUS TUNDS ..........ccoviiieieieececececeee ettt ettt seseseseas s s s sesesens [eoeneneneneenennans 4,006,732 |...coovovenen 4,006,732
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 7,623,458,130 |........... 7,567,545,543
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoevrrrrrercrerinnnne in Separate Accounts Statement) .............. 9,128,867, 757 9,072,358,547
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 9,128,867, 757 9,072,358,547
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 82,686,756,737 80,266,182,988
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt s nns [oeeseaeienennas 49,071,248 |................. 43,223,914
2502. Deferred gains on Feal @STATE ..ottt eeee[oeeaeaeeenennas 13,165,427 |...ocoveve. 13,165,427
2503. Paid family leave risk adjustment ...t [ee e 7,274,119 | 6,000,000
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 3,818,532 | 3,835,8%
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 73,329,325 66,225,235
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Contingency reserves for avialion FEINSUFANCE ........cooiiioioieiiiieie ettt n s [eseseseesesesenas 3,000,000
3402. Permanent surplus (Arkansas requirements) 1,000,000 |..
3403. Contingency reserves for deposit adminiSTration ... [eesee s 6,732
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiuiiiiiiiiiiiiii ettt bttt [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,006,732 4,006,732




STATEMENT AS OF MARCH 31, 2024 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 ..............cccoeveveeenc oo 2,979,234 ,607 |............ 2,831,557,323 |......... 10,122,437,430
2. Considerations for supplementary contracts with life contingencies...............cccccoeeeveeevevereveceeeeeeeee e 563,627 |..coovoeereeeeenenne 616,607 [ 35,951
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..775,843,250 |.. ..2,996,633,952
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. 4,481,491 |. ... 33,485,778
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 14,810,412 |................. 15,744 464 |............... 58,036,851
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 93,258,172 63,309,384 267,413,867
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 3,868, 191,559 3,596,282,859 13,478,043,830
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 285,329,000 |............... 296,196,129 |............ 1,100,117,935
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 5,781 |.. e 1,030,875
12, ANNUILY DENETILS ...oveiiiiececececeee ettt ettt ettt s s es s s sttt esnes s ss s s ses et 386,256 |.....ccoveeeeeenen. 795,957 2,085,244
13. Disability benefits and benefits under accident and health CONracts ...............c.ccoeveveuiieeeeeieieierereeens oo 742,139,725 |................702,845,646 |............ 2,760,871,687
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi
15.  Surrender benefits and withdrawals for life contracts ..................... ..479,583,740
16, GrOUDP CONVEISIONS .....cueieieieireseseseeeaeasseseseseseaeassssesesesesesssssssssssesesesesesssssssesesesesesssssssssesesesesessansssad|osesesesesesenenenaes 210,278
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 44,467,735
18.  Payments on supplementary contracts with life CONtINGENCIES .............c.eveueuiiiieieieeeeeeceee e e 374,686 |.......cccoeeeveeene. 560,056 [ 1,661,432
19. Increase in aggregate reserves for life and accident and health contracts 1,479,289,039 1,423,781,149 2,962,721,760
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 3,031,786,241 |............ 2,850,191,456 |............ 8,544,521,090
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiicete ettt b bbb bbbttt s s s s bt es e [ecsceeeennacaas 203,970,712 oo 191,930,398 |............... 747,023,726
22. Commissions and expense allowances on reinsurance assumed . ... 58,646,030 |.. ...57,474,415 |. ..266,577,983
23. General insurance expenses and fraternal expenses ................. | S 414,638,012 |..ccveeee 407,407,084 |............ 1,653,868,736
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 71,122,120 ..o 71,383,043 ... 262,666,171
25. Increase in loading on deferred and uncollected premiums ........... (417,910,297)|.. (359,121,754)|.. ... (4,032,853)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 36,069,925 15,934,271 55,397,819
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 3,398,322,743 3,235,198,913 11,526,022,671
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 469,868,816 |................ 361,083,946 |............ 1,952,021,159
30. Dividends to policyholders and refunds to members 358,327,432 324,841,798 1,382,013,463
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 111,541,384 ... 36,242,148 |................ 570,007,696
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 26,678,927 17,031,197 89,509,843
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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 84,862,457 |.cooocecnne 19,210,951 |...co.c........ 480,497,853
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 6,935,284 (excluding taxes of $  ...c.cccvreirinne 261,855
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (10,854,991) (13,140,926) (118,901,690)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 74,007,467 6,070,026 361,596,163
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 9,072,358,547 8,845,421,645 8,845,421,645
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 74,007,467 |.....cooveneeee 6,070,026 |................ 361,596,163
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 10,675,539 ...61,075,090 |.. ..(31,832,575)].. (159,370,350)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(43,336,442)|.. ... 19,964,769 |.. ... 66,370,976
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...22,803,954 |.. ...25,167,046 |.. ..115,261,388
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(27,264,351)].. ... (8,728,648)]|.. ..(43,086,945)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 7,618,800 6,419,764 (72,042,363)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 56,509,210 20,013,888 226,936,902
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,128,867,757 8,865,435,533 9,072,358 ,547
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ...........ccoooioioiieoeeeee e e 46,069,997 |...ocoovene. 43,130,477 oo 176,099,208
08.302. Other reserve adjustment on rEINSUFANCE ..........ccoiiiiieieieieececce et 42,039,572 |.coeeee 15,223,751 oo 63,684,073
08.303. SEIVICE S .uiuiiiiueteeeieie ettt ettt e ettt e e e s e e e e e e e s e s ee e e e e e e sesee e e e s s s e sesesee s s e seseseses s e snsesena|onsesenennnnaeeen 3,835,398 .o 3,222,783 | 13,629,054
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 1,313,206 |..ovovoieene 1,732,373 [ 14,001,532
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 93,258,172 63,309,384 267,413,867
2701. Reserve adjustment on reinsurance assumed ... ... 32,475,732 |.. ..9,258,911 |.. ... 44,165,338
2702. Interest expense on funds held CeABA ...........cocooiiioiiiiieieeccce e 1,695,996 |. L1437 174 5,994,206
2703. Paid family leave risk adjustment ..........cccooooeivviiiiiiiiiis 1,274,119 .. ..1,000,000 |.. ... (4,043,573)
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e 624,078 |..oeeeiee 4,238,186 |...cccoeeneee 9,281,848
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 36,069,925 15,934,271 55,397,819
5301. Change in pension funded STAtUS ......ccocoviuiuiiiiieicc et e 7,618,800 |...cccveveeeenee 6,419,764 |............. (80,711,963)
5302. Prior period COrTECTION .......c.ovieieiececeiieee ettt |oa s s ettt e anas e ..8,669,599
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 7,618,800 6,419,764 (72,042,363)




STATEMENT AS OF MARCH 31, 2024 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 ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 2,628,661,180 |........... 2,531,058,693 |........... 10,076,747,239
2. NetiNVESIMENT INCOME ...ttt [ers s 760,385,444 |............... 661,776,143 |............ 3,003, 199,524
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 18,430,006 19,215,433 76,926,481
4. TOtal (LINES 110 3) oottt 3,407,476,631 3,212,050,269 13, 156,873,244
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,542,323,068 |............ 1,435,395, 177 |............ 5,607,938,794
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,007,627,107 |.oeveenenen 999,079,644 |........... 2,845,341,108
8. Dividends paid t0 POIICYNOIAETS .........cocoveviveueterieieie ettt ettt et eses s s sesesnans [ereeeeeneenens 297,328,644 |............... 270,270,124 |............ 1,250,288,961
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (42,313,221) 43,786,827 99,072,057
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 2,804,965,598 2,748,531,772 9,802,640,921
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 602,511,033 463,518,498 3,354,232,323
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,188,559,286 .912,338,711 |.. 4,171,617,799
12.2 Stocks .............. 3,182,048 ...21,832,900 |.. ... 63,863,262
12.3 Mortgage loans ... 101,139,448 ... 37,645,336 |.. ..224,851,531
12,4 REAI ESEALE ...ttt [ree e 34,423 | 81,326 .o 181,828
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 49,439,156 |....occvviennee. 90,339,962 |.......cconu. 363,800,500
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS ..............cccccceceves |oerererineieeeernnrreees [eereeeeeneneresseieeees (V272 RO 209,352
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 29,510,220 142,325,550 (61,169,499)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,371,864,582 |........... 1,204,563,534 |........... 4,763,354,773
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,626,752,042 |........... 1,199,675,554 |........... 5,619,065, 121
1312 STOCKS ..ottt |eeeinne s 18,942,942 |.....coecenee 39,193,476 |................ 80,861,866
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 23,797,046 |................. 50,728,636 |........... 1,261,102,356
13,4 REAI ESEALE ...ttt e 1,625,122 |.covicine 1,608,643 |.........o.cc... 50,116,024
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 171,593,799 | 116,649,842 |............... 929,420,058
13.6 Miscellaneous appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,842,610,951 1,407,856, 151 7,940,565 ,425
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 292,260,031 315,081,533 1,095,920, 189
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (763,006,400) (518,374,151) (4,273,130,841)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ........evveceieeeieteeeececee et snenenens|eeeeeseseneenenenees 596,623 |....coovreerrene 596,623 |....ccovererennne 1,223,396
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 326,729,063 |............... 323,777,205 |.eooeeenee 696,721,368
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 36,499,630 61,953,299 62,017,423
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 363,825,316 386,327,127 759,962,186
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.ccccvuee. 203,329,949 |............... 331,471,474 |.............. (158,936,332)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 1,190,671,569 |........... 1,349,607,900 |............ 1,349,607,900
19.2 End of period (Line 18 plus Line 19.1) 1,394,001,518 1,681,079,374 1,190,671,569
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds to Bonds EXChANGE ...........ccooiiriiiiiiiiiiiiciiccicciseccsc e [orieeniennas 119,270,100 |.....cocvnvee. 128,336,326 |............... 553,457,430




STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 1,373,501,637 |............ 1,328,727,764 |............ 5,326,623 ,443
GIOUP T .. | 536,516,938 |................ 475,892,285 |................ 797,769,469
INIVIAUAI @NNUITIES ... e 788,819 | 3,057,276 |....cccocceee 11,807,418
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NEAIN ... e 1,121,832,976 |............ 1,083,893,043 |............ 4,175,841,330
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,032,640,370 |............ 2,891,570,367 |.......... 10,312,041,660
DEPOSIt-LYPE CONFACES ......vveieieeiiieieieieieie ettt ettt s s sese e e s sns [eeseenenenenas 321,963,202 |............ 2,018,208,980 |............ 5,631,178,813
Total (Lines 8 and 9) 3,354,603,572 4,909,779,347 15,943,220,473




STATEMENT AS OF MARCH 31, 2024 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 March 31,
2024 and December 31, 2024.

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) SSAP #1 4 35 $ 74,007,467 $ 361,596,163
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 7,818,394 $ 10,508,147

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (3,489,184) $ (2,179,995)
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) SSAP #1 4 35 $ 69,678,257 $ 353,268,011
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 $ 9,128,867,757 $ 9,072,358,547
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 $ (114,598,449)  § (122,416,843)

Impact on admitted unearned premium/allowance SSAP #1 $ 49,968,308 $ 53,457,492
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) SSAP #1 3 38 $ 9,193,497,898 $ 9,141,317,898

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

C.  Accounting Policy
Not Applicable.

D. 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.

B.  Statutory Merger
No Changes.

C. Assumption Reinsurance
No Changes.

D. Impairment Loss
No Changes.

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

NOTE 4 Discontinued Operations
No Changes.



STATEMENT AS OF MARCH 31, 2024 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.

@

-

Not Applicable.

3

=

Not Applicable.

(4) 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
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 2,466,993
2. 12 Months or Longer $ 206,747,086
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 208,596,016
2. 12 Months or Longer $1,830,571,847
(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) For 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 $950,736,209.

(2) Not Applicable.
(3) Collateral Received
a. Aggregate Amount Collateral Received
Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less $ 611,733
(c) 31 to 60 Days $ 5,189,742
(d) 61to 90 Days $ 276,392
(e) Greater Than 90 Days $ 944,658,341
(f) Subtotal (a+b+c+d+e) $ 950,736,208
(g9) Securities Received
(h) Total Collateral Received (f+g) $ 950,736,208
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 950,736,208
(4) Not Applicable.
(5) Collateral Reinvestment
a. Aggregate Amount Collateral Reinvested
Amortized Cost Fair Value
1. Securities Lending
(a) Open
(b) 30 Days or Less $ 409,774,388 $ 409,903,712
(c) 31 to 60 Days $ 340,000,000 $ 340,000,000
(d) 61to 90 Days $ 1,242,477 $ 1,229,738
(e) 91to 120 Days $ 30,122,826 $ 31,078,149
(f) 121 to 180 Days $ 1,795,380 $ 1,757,810
(9) 181 to 365 Days $ 9,266,783 $ 11,604,662
(h) 1to 2 years $ 26,106,639 $ 27,357,426
(i) 2to 3 years $ 24,610,945 $ 24,932,846
(j) Greater than 3 years $ 146,902,540 $ 124,605,697
(k) Subtotal (Sum of a through j) $ 989,821,978 $ 972,470,040
() Securities Received
(m) Total Collateral Reinvested (k+I) $ 989,821,978 $ 972,470,040

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 $ 989,821,976 of par value bonds (fair value of $ 972,470,040) that are currently tradable securities that could
be sold and used to pay for the $ 972,470,040 in collateral calls that come due under a worst case sceanrio.

(6) Not Applicable.

(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 $ 197,620,124
Total Collateral Extending beyond one year of the reporting date $ 197,620,124

71



STATEMENT AS OF MARCH 31, 2024 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
Not Applicable.

K. Low Income Housing tax Credits (LIHTC)
Not 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 $ 130,011,443 $ 130,011,443
Index Participation Feature $ 18,919,536 $ 18,919,536
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Currency Swaps $ 17,827,090 $ 17,827,090

* 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 6
2. Aggregate Amount of Investment Income $ 939,022

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 MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

NOTE 11 Debt
A.  Not Applicable.

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 $4,134,337,837 as of March 31, 2024 and $4,013,309,149 as of December 31, 2023.

(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 $ 75,312,300 $ 75,312,300
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 85,947,100 $ 85,947,100 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 4,134,337,837 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 10,634,800 $ 10,634,800 $ -
(c) Activity Stock $ 60,826,300 $ 60,826,300 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,461,100 $ 71,461,100 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $4,013,309,149 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. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

$2,208,919,727
$2,208,919,727

4. Prior Year-end Total General and Separate Accounts Total Collateral

Pledged

11B(3)at
11B(3)a2
11B(3)a3
11B(3)ad

Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B
Columns 1, 2 and 3) should be equal to or less than 11B

o

. Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3)

2. Current Year General Account Maximum Collateral Pledged

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

$1,810,055,120

Fair Value

b1 (Columns 1, 2 and 3 respectively,
b2 (Columns 1, 2 and 3 respectively,
b3 (Columns 1, 2 and 3 respectively,
b4 (Columns 1, 2 and 3 respectively,

$2,350,730,479
$2,350,730,479

$1,928,838,311

)
)
)
)

Carrying Value

$1,673,605,439
$1,673,605,439

$1,351,695,090

3
Amount
Borrowed
at Time of
Maximum
Collateral

$2,208,919,727
$2,208,919,727

$2,052,332,521

7.3

$2,350,730,479
$2,350,730,479

$2,267,622,038

$1,673,605,439
$1,673,605,439

$ 1,538,369,158
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(4) Borrowing from FHLB
a. Amount as of Reporting Date

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX

(b) Funding Agreements $1,673,605,439 $1,673,605,439
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $1,673,605,439 $1,673,605,439 $
2. Prior Year end
(a) Debt $ - $ R $ R XXX
(b) Funding Agreements $ 1,351,695,090 $ 1,351,695,090 $ - $
(c) Other $ - $ R $ _ XXX
(d) Aggregate Total (a+b+c) $ 1,351,695,090 $ 1,351,695,090 $ - $
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate

Total 2+3 Account Accounts
1. Debt $ -
2. Funding Agreements $1,673,605,439 $1,673,605,439

3. Other $ -

4. Aggregate Total (1+2+3) $1,673,605439  $1,673,605439  §$ -

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

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

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

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
(4) Components of net periodic benefit cost

a. Service cost $ 7,694,812 $ 30,127,424 $ 526,931 $ 2,198,187 $

b. Interest cost $ 30,240,457 $ 121,480,410 $ 2,178,122 $ 9,084,738 $

c. Expected return on plan assets $ (29,507,837) $(119,169,219) $ (1,360,204) $ (5,356,495) $

d. Transition asset or obligation $ - $ - $

e. Gains and losses $ 8,574,411 $ 28,430,876 $ 1,090,144 $ 5,001,336 $

f. Prior service cost or credit $ - $ (2,045,755) $ (7,753,157) $

g. Gain or loss recognized due to a

settlement or curtailment $ - $ - $

h. Total net periodic benefit cost $ 17,001,843 $ 60,869,491 $ 389,238 $ 3,174,609 $ - $

(5) - (21) No Changes.
B-H. No Changes.

l. 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.

B.  Transfer and Servicing of Financial Assets
No Changes.

C. 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.

B. ASC Plans:
No Changes.

C. 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 $ 34,058,803 $ 34,058,803
Common Stock $ 6,004,221 | $ 86,280,758 | $ 31,717,766 | $ 124,002,745
Index Participation Feature $ 18,919,536 $ 18,919,536
Total assets at fair value/NAV $ - 13 40,063,024 |$ 105,200,294 | $ 31,717,766 1 $ 176,981,084
(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 $ 75,382,732 $(3,587,974) $14,486,000 $ 86,280,758
Index Participation
Feature $ 16,507,468 | $ 4389837 | $  (40.940) $ 3,023,999 $(4.960.827) $ 18,919,537
Total Assets $ 91890200 |$ 4389837 | $(3.628914)] % -193 - 1817509999 | $ - 19(4960827)1$ - 13 105200295

(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 $124,002,745 at March 31, 2024. $0 was valued based on quoted market prices from an active
market for that identical investment and $6,004,221 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 $86,280,758 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $31,717,766, 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 March 31, 2024, 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 March 31, 2024, 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 Applicable.
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B.  Not Applicable.

C. Aggregate fair value for all financial instruments and the level within the 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 $ 46,836,775,864 | $ 52,466,092,573 | $ 32,772,021 $ 40,699,751,272 | $ 6,104,252,572
Common Stock $ 124,002,745 |$ 124,002,745 $ 6,004,221 |$ 86,280,758 |$ 31,717,766
Mortgage Loans $6,526,924,097 | $6,952,700,800 $ 6,526,924,097
Surplus Notes $ 563,055,465 | $ 688,569,452 $ 563,055,465
Derivative Assets
Currency Swaps $ 150,230,277 [$ 130,011,443 $ 150,230,277
Index Participation Feature | $ 18,919,536 | $ 18,919,536 $ 18,919,536
Derivative Liabilities
Currency Swaps $ 34719402 |$ 17,827,090 $ 34,719,402

D. Not Applicable.

E.  The mutual funds valued at NAV are priced by dividing the daily NAV by the number of shares outstanding. As a result, the shares will never be sold for below NAV.

NOTE 21 Other ltems
A. Unusual or Infrequent Items
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.

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.

03/31/2024

12/31/2023

4,945,656,471

956,318,401
(202,732.330)

4,799,293,089

3,122,021,006
(250,329.032)

753,586,071

418,979,960
295,555,843

2,871,691,974

2,026,549,551
698,779,041

714,535,803

2,725,328,592

4.984.706.740

4.945.656.471

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.
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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 MARCH 31, 2024 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 requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 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
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes[ 1 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? ............ccocoviiiii e Yes[ 1 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? ..........cooiiiiiiiiii e Yes[ 1 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. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 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[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ............cooeiiiiiiiiiiiieeeeee 12/31/2023
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. ............ccoovvverreereereereseennne., 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 PO PRT R 06/30/2020
By what department or departments?
New York State Department of Financial Services
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovveceeueeeeeeeeeeceeeete e eeeeeetetesesasaeeese s e s s ssseesesesessassseeses e s ssseses s s ssasseses s s asassesesasssssnsssesansanansnsesasnans Yes[ 1 N[ 1 NA[X]
Have all of the recommendations within the latest financial examination report been complied with? ... [ 1 N[ 1 NALX]

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? .........o.ioiiiiiiee ettt e e st e b e e b e e b e et e e s e eneeeneeeneeeneenaeeneen

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..............cccooeiiiiiiiiiiniiicceeeeeeee

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 SECUrtIES fIrMS? ..........iiiiiiiii e

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.

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Park Avenue Investment Advisory, LLC ... . |New York, NY ...
Park Avenue Institutional Advisers LLC New York, NY ...
Park Avenue Securities LLC .... New York, NY ...
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STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

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? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, 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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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
[T o] =100 T=T 01 (=T R USSR

Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............coiiiiiiiiii e
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccccoiiiiiiiiiiiciceecee

INVESTMENT

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 lending agreE@mMENTS.) .........oiuiiiiiiiiiiii e
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: .............cc.ccoeenene.

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ..o

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes [ ]

No [ X]

Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.... 285,000,000 $.. ....389,737,495
Preferred Stock ... $.
Common Stock $.
Short-Term Investments $.
Mortgage Loans on Real Estate .... $.
All Other .... 1,329,996, 189 $.. ...1,154,917,082
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,710,649,056 $. ...2,630,551,023
Total Investment in Parent included in Lines 14.21 to 14.26 above $.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccccooieiiiiiiiiincciceene Yes [ X] No[ ]
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.
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.ccccoevevveveeevennnnne. ...972,470,039
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 . ...989,821,977
16.3 Total payable for securities lending reported on the liability PAgE. .......cccoovririririeueiiriiirrreeeeee e ...972,470,039

8.1
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STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
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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 ........cccccevieeeieieececec et 270 Park Avenue, Floor 41, New York, NY 10017 ...coooooviiiiiiiiiieeeeee

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? .............cccceeeenee. 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.ooiiiieececeeccee 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?..........couiiriirrieriiirrreee s 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?..........c.ovvereeeienenennseceene 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 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? .............ccccceoeie. Yes[ ] No[X]

8.2



STATEMENT AS OF MARCH 31, 2024 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= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 6,952,700,801
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 6,952,700,801

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= 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

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 6,952,700,801

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 65.000 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 34.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas 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? ............cccccccocevevuee.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 FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas 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.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 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 MARCH 31, 2024 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 MARCH 31, 2024 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
4 5

Life Contracts 6 7
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. Alabama ..o AL oo b s 11,850,082 |............... 136,909 |.......... 16,304,652 [...cooevrrirciians foerene 28,291,644 |..coovviee
2. AlASKA i AK e L e 713,023 [.ooeeeereieiene [ 505,192 [ oo 1,218,215
3. Arizona ..... . AZ ...12,215,639 |. .23,536,749 |..
4. Arkansas .. .. AR e 2,891,760 | e 3,588,431 | [ 6,480,192 |..
5. California .. CA . 101,589,231 |. ..281,817,390 |..
6. Colorado ...... .. CO ...12,553,575 |. .25,452,934 |..
7. Connecticut .. . CT ...25,270,821 |. .33,421,622 |..
8. Delaware ............. .. DE .... 3,798,006 |. ..5,752,054 |..
9. District of Columbia . . DC .... 4,056,631 |. .... 10,199,563 |..
10. Florida .. .. FL . 104,420,126 |. ..200,061,813 |..
11. Georgia .. GA ...46,009,178 |. ....80,878,007 |..
12.  Hawaii .. .. HI .... 8,821,569 |. .10,244,674 |..
13. Idaho .... . ID .... 1,024,886 |. ...2,167,090 |..
14. lllinois ... L IL ...33,736,611 |. .84,044,810 |..
15. Indiana . . IN ...15,824 447 |. .38,472,443 |..
16. lowa ..... LA ...11,196,019 |. .14,572,321 |..
17. Kansas . ... KS .... 4,467,650 |. . ,190, .. .11,658,189 |..
18, KENLUCKY .. KY | b s 6,704,031 |.oooveieieiciins e 11,183,325 | [ 17,887,356
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 12,496,002 |....cooovvviiiiieiins e 13,015,609 |....ooovveeiiiiieiins oo 25,511,701
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 2,532,545 |. ... 2,266,875 |.. ...4,799,420 |..
21.  Maryland . ...20,025,431 |. s ..16,536,513 |.. .36,561,944 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 44,907,789 |...cooeovveevner. 150 | 32,524,242 | [ 77,432,181
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 15,513,323 | [ 27,053,430 42,566,753
24. Minnesota . .. MN ...15,084,248 |. ..10,179,983 |.. .25,374,505 |..
25.  Mississippi .. MS . 7,113,874 |, .. 11,026,401 |.. .18,140,274 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 11,370,275 oo e 18,646,116 30,016,390
27, MONEANA ..o MT e b s 5,750,082 |..coovvrieiiiiiienes [ 2,230,769 |ovoveieiiciins e 7,980,851
28. Nebraska .. . NE ... 2,662,429 |. .. 5,774,153 |..
29. Nevada ........ NV ...13,959,920 |. . ,927, .20,887,312 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH o L foe 7,495,519 [ooiiiiiiiiis o 2,321,709 [oovoviiiieiieiies [ 9,817,228
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 125,632,395 |.......o.oeee... 12,699 | 31,679,350 [.o.oovevieiieiieins e 157,324,404
32.  New Mexico . NM e L foe 1,441,400 |. o 1,085,623 [ [ 2,477,024 |
33. New York ..... 72,033, 124 ..405,857,486 |........ 321,910,349
34. North Carolina .. 24,589,991 .46,665,112 [.....ceennee 11,609
35.  North Dakota .... 1,157,805 ...1,932,420 |.. .
36.  OhiO ... 35,584,064 .75,856,579 |..
37. Oklahoma . 6,601,385 .15,375,548 |..
38. Oregon ......... 9,924,495 .21,084,892 |..
39. Pennsylvania ... 54,323,685 .95,318,512 |..
40. Rhode Island .... ... 2,137,375 |. ...2,721,669 |..
41.  South Carolina . ...23,132,528 |. .38,922,259 |..
42. South Dakota ... ....958,535 |. .. 1,844,554 |..
43. Tennessee ... ...18,713,907 |. .37,876,769 |..
44, Texas ....... ...61,622,667 |. .. 154,760,583 |..
45. Utah ..... 5,732,587 |. ....12,585,529 |..
46. Vermont .1,089,199 |. . , .. .. 1,438,132 |..
47, VIrginia ..ooceeeeeeeeeeeeeeeseeseeseeseesessesieeneees. VA e b o 20,382,847 |............... 105,072 |.......... 28,921,117 [ o 49,409,086 |......ccoovevrerrienns
48.  Washington ........ccceeeveeveeneeneeneeiesienees. WA | b s 8,427,754 |................ 65,000 |........... 6,820,022 |....ooveviiiieiieies [ 15,312,776
49.  West Virginia 2,79%,370 |. ... 3,983,930 |.. ..6,780,300 ..
50. Wisconsin .... .9,951,685 |. . 9,096,830 |.. .19,048,515 |..
51, WYOMING woeeeieeiieieeieeieeiesieseeseeseeneeenee. WY i b fois 1,736,830 |.voveveeiviiiieiienes [ 768,501 oo [ 2,505,331
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT X .. ..
59.  Subtotal ......cccoeiiiiiiiiiiie e XXXl 1,261,023,296 . 2,343,048 |..... 1,089,763,860 |.....cevrveirciraes o 2,353,130,204 |........
90. Reporting entity contributions for employee benefits
PlANS. ...ciiieieeeeee e e XK [ 1,080,688 |......ooevvevereicicinins [ 1,206,906 |...ovvvevereiricinine e 2,287,589 |
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeeeeeereeereeereens forrees XXX oiee oo 235,840,905 |.......ocvuevee 92,664 | e [ 235,933,568 |.....covvveirieiiiinn
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 6,121,693 |. 2,132,510 .. 8,254,203 |..
94.  Aggregate or other amounts not allocable by State..|. 7,780,470 [ [ 358,776 |...coovereveicreicnens o 78,139,246 |..
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas .1,581,847,052 |........... 2,435,712 |..... 1,093,462,051 [..cooveieiicernes [ 2,677,744,815 |..
96.  Plus Reinsurance ASSUMEd............ccoevevereerenenenenns foeeees XXKeeooon e 6,443,007 |.oeooiieiiciieins o 149,599,664 |.......ccoovveriiiie e 156,042,664 |..
97  Totals (All Business).... .1,588,290,058 |........... 2,435,712 |..... 1,243,061,715 [ oo [ 2,833,787,479 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 175,302,583 [....ooveviiiieiies [ 28,785,343 |..cvoieiiieis [ 204,087,926
99. Totals (All Business) less Reinsurance Ceded 1,412,987,469 2,435,712 1,214,276,372 2,629,699,553 321,963,202
DETAILS OF WRITE-INS
58001. Other alien . 4,496 |.. .. 6,905,180 |..
58002. ..o e XXX e
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 6,900,684 4,4% 6,905, 180
9401, Paid=Up .ooeeeieieiiieeeeeeeeeeeeeeeeees e XXX o 52,171,446 ... oo e e 52,171,446 |......coovveirins
9402. Dividend accumulations applied as premium in
states that do not allow a dividend deduction
and non-taxable fees and charges .........ccccooeveveerc|oveee XXXeoowoi fornennnen 25,609,024 |.ooovieiiiiieiie o 358,776 |oeeoveeeveiieiiieiins e 25,967,800 |....cocvveveeriirennne,
9403. oo XXX e e
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvvvviiviiiiniiinnnieenene e XXX foree e e o e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 77,780,470 358,776 78,139,246
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocveerinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............coceveerieerieerieens 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 MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

64246 NY
(PARENT)

The Guardian Life Insurance Company of America
13-5123390

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)

Family Service Life
Insurance
Company

74-1319784

74004 TX (Ins Aff)

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

The Guardian
Insurance & Annuity
Company, Inc.
13-2656036
78778 DE

(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)




Lcl

STATEMENT AS OF MARCH 31, 2024 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.
(Minois)
36-3563031 (Affiliate)

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

Managed DentalGuard,
Inc.
(Ohio)
27-4326698
14142 (Ins Aff)




ccl

First Commonwealth, Inc.
(Delaware)
75-2154228

(Affiliate)

Avatar Holdco 1, Inc
(Delaware)
(Affiliate)

Avatar Holdings, LLC

Avesis Third Party

Administrators, LLC.

(Arizona)
86-0986927
(Affiliate)

STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

(Delaware)
(Affiliate)
Avatar Holdco 2,
Avésis, LLC Inc. Avesis of Florida, Inc
(Delaware) (Delaware) (New York)
(Affiliate) 87-1985081 91-1857813
(Affiliate) (Affiliate)
I ]
Avesis Insurance Avesis of New York, Premier Group, Inc. Premier Access
Incorporated Inc. . X
(California) Insurance Company
86-0960007 (New York) -
20-1896945 (California)
11163 AZ 16-1583908 -
(Ins Affiliate) (Affiliate) (Affiliate) 91-1857813
60237 (Ins Aff)

Access Dental Plan
(California)
68-0291842
(Affiliate)

Access Dental Plan
of Utah, Inc.
(Utah)
45-2881632
15494(Ins Aff)

Access Dental Plan
of Nevada, Inc.
(Nevada)
46-2243044
15307 (Ins Aff)




STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Guardian Investor
Services LLC

€cl

(Delaware)
13-4198972
(Affiliate)
GIS Credit GIS DSO GIS Canada Reed Acquisitions, Pls;:tﬁ\:li;:le
Opportunities, LLC Holdings, Holdings Corp. LLC Advisors, LLC
(Delaware) LLC (Delaware) (Delaware) (Delaw‘are)
47-5246254 (Delaware) 81-0948679 81-0936026
81-3459665 37-1780736
(Affiliate)
Access Dental Access Professional STX Healthcare Ca'::jg SGerfvl:ges Reed Group
Services, LLC Dental Care, LLC Management uLc ’ Managemer)t, LLC
(Delaware) (Delaware) Services, Inc. (Canada) (Connecticut)
471272105 47-1373537 (Delaware) BC1058595 81-0936026
(Affiliate) (Affiliate) 26-4473606

Harbor Discount
Plan, LLC
(Texas)
46-11007295

Vital Smiles, Inc.

(Alabama)
20-0075582

Reed Group, Ltd
(Colorado)
84-0733950
(Affiliate)
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STATEMENT AS OF MARCH 31, 2024 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 ...ooooiiiiiiiiii e [ e 64246 .... ] 13-5123390 .. 3081309 ..... | weverriciiiiins [ i The Guardian Life Insurance Co. of America . |..NY.| .o i | i [ rree e e | e ceeeeae AMEFTCa woveeiiiiiiie e SN0
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeeeieeee e e 60003 ....|04-2350154 .. | ..eeoiiiiiiiis | eerririiiiiiiien | e Park Avenue Life Insurance Company ............ LDE] e T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 74004 ....| 741319784 .| .ooooiiiiiiii | e | e Family Service Life Insurance Company ........ LT e IA........ Park Avenue Life Insurance Company ......... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeieeeieeeee e e TT119 .| 74-0952935 .. | ooeiiiiiiiiis | eeeeieieiiiiinen | e Sentinel American Life Insurance Company .... |..TX.....]....... IA........ Family Service Life Insurance Company ..... OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeieieeee e e 78778 ....| 13-2656036 .. | ..ceevvvvvries | eereiriiiiiiiinn | e The Guardian Insurance & Annuity Co.,Inc. ... |..DE.....]....... T e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee 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 13-4023176 .. | e | e | e Park Avenue Securities LLC .......cccccceunnnnnee LDE] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieiieieeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeieeeeeeeeeee e | e e 954326311 .. | eoviiiiiiiiin | eeeeeeiiiniiiien | e Managed Dental Care of California .............. L CA] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e CYES ] e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeieeeieeeee e e 11221 ... [36-3691770 .| weeeeeeiiiiien | e First Commonwealth Ltd Health Svs Corp ....... L. .|First Commonwealth Inc. ..........ccceeeiiiiis Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeieeeeeeeeeee e | e e 36-3563031 .. | eeviiiiriiinn | ereeeeniiinnieen | e First Commonwealth of Illinois Inc. ........... J | EFURN IR NIA....... First Commonwealth Inc. ..........cccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 47716 ....|43-1501438 .| eoeeeeeeees | e, First Commonwealth of Missouri, Inc. .......... .Mo..... .|First Commonwealth Inc. .....oevvvenrinnnnnnns Ownership.. .100.000 ...|America ... WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 | AMErica «oeeeeeeiiieeeeeee e e 12146 ... [36-4117539 .| ooriiiiiiiiie | eeeeeeiiiiiiiinn | e First Commonwealth Ltd HIth Svs Corp of MI . |..Ml.....]....... IA........ First Commonwealth Inc. ..........cccceeiiiiis OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeereeeeeeiieeeeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
0429 | AMErica \oeeeeeeieieeee e e 60239 ....|36-4189451 .. | .ioeiiiiiiiii | e | e First Commonwealth Insurance Company ......... JU | EURN IR IA........ First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeiieieieee 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 752154228 .. | eeiiiiiiiiiin | eeeeeiniieninen | e First Commonwealth Inc. ........cccoeeeeenennnnee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [AMEriCa «oeeeeeeeeeeeiieeeieeee 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 \oeeeeeeieieeee e e TA714 ... | 751277524 .. [ 2391878 ..... | ceeeeeiiiiiiiiee | e Berkshire Life Insurance Company of America |..MA.....|....... T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee 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 iveeiiiiieieee e eeeeeeeeen | s 52556 ....|75-2698702 .| eoererieeeie | e | e Managed DentalGuard Inc. (Texas) ............... R ) SO S OWNErship..coeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeii e e eas WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0429 | AMErica \oeeeeeeieieeee e e 11199 ... [22-3849572 .. | cevveiieiiiiee | eeeeeeieieiiiiee | Managed DentalGuard Inc. (New Jersey) ........ N T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 14142 .. ) 27-4326698 .. [ .eooeeeeeiees | e | e Managed DentalGuard Inc. (Ohio) ................ LOHL ] IA........ First Commonwealth Inc. ....cccovvvvvvnnrnnnnees OWNErship..cooeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveveneeeeeeeeeeii e e eas WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of America The Guardian Life Insurance Co. of
. 0000 ...|America . 134198972 | e | e Guardian Investor Services LLC ..........ccceee. CDE] e NIA....... Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
. 0429 | AMErica \oeeeeeeieieeee e e 60237 ....| 911857813 .| .ooiiiiiiiiiit | e | e Premier Access Insurance Company ............... L CA] e IA........ First Commonwealth Inc. .........ccccceiiiiis OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeieeiee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiiieieee e eeeeeeeeen | s 15494 ... 145-2881632 .. [ .eoreeeeeeeee | e | e Access Dental Plan of Utah, Inc. ............... WUTe ] IA........ First Commonwealth Inc. ....cccovvvvvvnnrnnnnees OWNErship..cooeeeeeeeeeeeeee e .100.000 ... ) AMErICa wuveeeneeeeeeeeeeei e e e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0429 L AMErica iveeiiiieeeeee e eeeeeeeeeen | s 15307 ....146-2243044 .. | ..oieeeiiiiii | e | e Access Dental Plan of Nevada, Inc. ............ J | 2 IA........ First Commonwealth Inc. ....cccevvvvvvnnrnnnnnes OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... ) AMErICa wuveveneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 680291842 .. | .ioiiiiiiiiiin | ererreiiiniiieee | e Access Dental Plan ......ccooeeeeiiiiiiiiiiiieieeens L CA] e NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeieeeeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|AMEriCa woeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e ] i | e | e Guardian India Operations Private Limited ... |..IND....J...... NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeereeeeeeiieieeieee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeees | e e 20-1896945 .. | .eiiiiiiiiiinn | eeeeeeeiieiiinee | e Premier Group, InC. ....oooovviiiiiiiiiiiii, LCA] e NIA....... First Commonwealth Inc. ..........cccceeeiiis OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [AMEriCa «oeeeeeeeeeeeiieieeeeee e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ievureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 86-0349350 .. | .ererreiieee | e | e AVESTS, LLC e VDBt IA........ First Commonwealth Inc. ....cccevvvvvvnnrnnnnnes OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeee e e GNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0429 . [AMErica ..oeeeiiiiiiiiiiiiiaiieieieieeeeeeeee | 11163 .... | 86-0960007 .. | ..eeevvvvvveee | eevevvrnnrrnnnnn | euniniiiiiiiiiiiiiiiiiiaiieeeees Avesis Insurance Incorporated ..............c.... L AZ NIA....... First Commonwealth Inc. .......ccceeeeeeiinns OWNership...ooeeeeeeeiieieieeeeeeeeeeee | .100.000 ... [AMErica ..ooeeeeeeiiiiiiiiiiieiie e N0
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STATEMENT AS OF MARCH 31, 2024 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
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 86-0986927 .. | .eeerreieeee | e | e Avesis TPA, LLC .uueeeeeeee e DAZ NIA....... First Commonwealth Inc. ....cccevvvvvvnnrennn.es OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... ) AMEriCa .uveeeneeeeeeeeeeei e e eas WNOL e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEriCa ivvureeneeeeeeeieeeeeeeeeeeneeeen | eeeeeees e 16-1583908 .. | oeeeeeeiiees | e | e Avesis of New York, InC ..ccevvuvvennciinnninnnees G NIA....... First Commonwealth Inc. ....cccovvvvvvnnrnnnnees OWNErship..coeeeeeeeeeeeeeee e .100.000 ... ) AMEriCa wuveeeneeeeeeeeeeee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 87-1961981 .| oreeeeeeei | e | e Avatar Holdco 1, Inc.® .oooveeiiieniiiiiiieeeans VDB NIA....... First Commonwealth Inc. ....cccevvvvvnnrnnnnnes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... ) AMErICa wuveeeneeeeeeeeeeei e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 35-2728506 .. Avatar Holdings, LLC* .... LDE] e NIA....... First Commonwealth Inc. . Ownership ..88.000 ....|America ......... N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance
L0000 ... AMEIiCa evvureeneeeeeeeeeeeeeeeeeeeneeeen | eeeeeees e 87-1985081 .| eveeeeeeee | e | e Avatar Hold Co 2, INC wevvnvveenieineeiiieeeieeen WDE s NIA....... First Commonwealth Inc. ....cccevvvvvnnnrnnnnnss OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ....|America WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeneeeeeeeeeeeeee e eneeeen | eeeeeeee s 911857813 .| oo | e | e Avesis of Florida, InC ..cccevvvvvnniieniiinneennns YL NIA....... First Commonwealth Inc. ....cccovvvvvvnnrnnnnees OWNErship..coeeeeeeeeeeeeeee e ..88.000 ... AMErica .veveneeeeeeeeeeei e WNO e
[ Asterisk | Explanation
I




STATEMENT AS OF MARCH 31, 2024 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? .............cccccoveveennn 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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas 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? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen 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? ..........ccoiiiii e 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? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns 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. ............ccociiiiiiiiii e N/A

Explanation:

Bar Code:

AL
6 4 2 4 6 2 0 2 4 4 9 0 0
TLTCRTE O A NIRRT
6 4 2 4 6 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 4 2 4 6 2 0 2 4 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 4 4 4 6 0 0
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 4 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 4 2 4 6 2 0 2 4 4 4 8 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
— T —
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Additional Write-ins for Assets Line 25

STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

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 217,988 | e 217,988 |.ooeee 163,977
2505. Premium tax receivables
2506. Prepaid assets — pension plan ........ccccoooeeeciieieeeeccceeeee s oo 21,395,060 |.....c.co....... 21,395,060
2507.  Leasehold improvements ..........ccocoooooiioiieieeeeeiecceeee e oo 31,832,063 |.ccveeee 31,832,063 | e
2597. Summary of remaining write-ins for Line 25 from overflow page 53,445,113 53,227,123 217,990 163,977
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 = POOIS ..ovoviiiiiieiiieceecee e [ 2,052,032 |cooreenee 2,051,013
2505. Reserves for special litigation expense
2506. Miscellaneous reinsuranCe 1iabilities ..ottt
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,818,532 3,835,894
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. MiSCEITANEOUS TNCOME ... e e eee e eee e eeeeee e eeeeeeeeeeees |oeeeeeeeeeens 1,313,226 |oooooee. 1,732,054 .o 14,001,233
08.305. EXPErience FETUNG .......ooieiieeeececece ettt snsnans |orete et (0] ] T 319 |, 299
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,313,206 1,732,373 14,001,532
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.  Other misCElTanEOUS EXPENSES .......coovcieieuiieieieieeieteeeeteee et eteeeae e tee et ete e ese et e s eteseesesessesesesenesenns oresesesesseseseinens 446,281 |...ccoevl 4,011,759 | 8,452,311
2705. Federal exchange fees . 161,598 |.. . 601,470
2706. Miscellaneous-space and aviation actiVvily ... foenesesnsieneeeienenes 14,867 [ [ 76,830
2707.  Fines & penalties of regulatory authorities ... foeeereseseeeeeienenes 18,807 oo 8,861 [ 26,316
2708. Interest on fines & penalties of regulatory authorities ... o3 T [ 55,968 |...cceeeenne 124,920
2797. Summary of remaining write-ins for Line 27 from overflow page 624,078 4,238,186 9,281,848
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STATEMENT AS OF MARCH 31, 2024 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 PHOT YEA ..........ccocueueueveeeeceeeeeeeeeeeeaeteeeseseeeaeae et sessasassesesensasassesenensanaesesanas |eeeeescneeeeens 279,587,914 |..cccoceev. 249,686,170
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.coviiieieieecececece ettt ettt a ettt ea s s s s s e s e s s s s s sesesesesssnsnnns |oeeeseseseseseieieenneneneneneees [oeeeeeieieenaes 39,300,000
2.2 Additional investment made after acquisition . ... 10,717,218
3. Current year change in ENCUMDIANCES ...........c.ccoovevveviveueretieieesesetesesesesssessesssssesesesessssssesesssasesesesesssssssssssesesesesssssssssssssesesssnns [reeeeseseseseseseseenes 00,880 [eeveurueueuererrerernnas 98,806
4.  Total gain (I0SS) ON GISPOSAIS .........cveveviuiueeiiieieteteeeeeeeee et tetes e st esesessas s s sesesesesesssssssssesesesesesssssssssssesesessssnsnsnsnssenes [eoeereneeneneneneneere OB, A28 |oveveiiiiicciicne 181,828
5.  Deduct amounts received 0N AISPOSAS ............cocvoveveveveueeeeeeiiieieteteseaes ettt es e s eses s esessassesssesesesessssnsesssssesesesssnnnns |oeeneseneneneneenenens O, A28 [ooiiiiiiiii 181,828
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 5,172,958 |........cc...... 20,214,280
9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .........ceeveverecueeereeereeeeeeeeeeeseseseseieessenns [oeeeseeeenscnes 275,940,078 |...coovneneee. 279,587,914
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11.  Statement value at end of current period (Line 9 minus Line 10) 275,940,078 279,587,914
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 YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 7,030,043,194 |............ 5,993,792,369
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIHION .........c.coiviuiieiiieeiieeceet ettt ettt ettt et et es st ese s es s s esessesenseseseesessesesnasens [eeseseeseieneeieseeienseesneaenes [oereeienans 1,135,264 ,442
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 23,797,046 |................ 125,837,914
3. Capitalized deferred INtEreSt AN ONET .............ciiiiiii ettt et e e beebe s beebesbeebeebeebeebesbesbessesbessesbesses [eeseeeeeeeenee e e e eseseees [eeeeee e e
4. ACCTUAI Of QISCOUNT ...ttt bbbt et h e b e bt e et e et e b et e se et esenans [Fone e s et e s et e s e et et e e nbens [ebeaeetes st
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeviiiiiicicicnenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii 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.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 6,952,700,792 7,030,043,194
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.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 5,923,945,665 |............ 5,438,894,930
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.cviiieieeeecececcceee ettt ettt s st eseseaesssn s s sesesesessansnnns |oeeeseeessaeaeaene 9,517,142 ..o 184,174,148
2.2 Additional investment made after acquisition . R F 162,065,803 |................ 745,203,554
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. ACCTUAI OF GISCOUNL ...ttt ettt st s et ea e s s s st es et e s essas s as st esesesessss s s st et esessssasssssesesesessasasanananas [eoesesennneneseeeeeaene 10,854 .o 42,356
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 34,259,804 |........cc.c... (37,023,018)
6. Total gain (loss) on disposals .................... e (1,112,350) | 8,866,108
7. Deduct amounts received on disposals . ISR IORRRRR 43,218,431 | 345,781,925
8. Deduct amortization of premium and depreciation .................. i e 6,220,724 |................. 18,018,588
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (232,753) v 2,801,142
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 3,191,267 |....cconeeee. 55,213,043
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,075,823,743 |... ..5,923,945,665
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e e e 1,739,381 | 1,867,384
13.  Statement value at end of current period (Line 11 minus Line 12) 6,074,084,363 5,922,078,281
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 53,296,017,935 |.......... 52,314 ,247,616
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,764,965,084 |............ 6,253,384,417
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 17,395,095 | 86,357,222
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (16,681,315)....cocveennene (75,536,242)
5. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiuiiiieteteeeieeetiete ettt ettt et se et et s et eseses e e e s sesesesesesese s s sesesesesesesennssnsesesens [oesesenanensereeaeaenn 917,130 |... ....(440,166,798)
6. Deduct consideration for bonds and stocks disposed of . I 1,311,950,476 |............ 4,791,731,095
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 26,315,620 |................ 100,196, 113
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (49,295,105)[....cocvencee 79,682,377
9. Deduct current year's other than temporary impairment rECOGNIZEM .............cvriiuiriiieiieiieireereeseee et seetene [reeeeesansesinsesessesenesesanes |oaeseneeenananns 32,816,052
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 939,022 |....ccvevveeee 2,792,604
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 53,675,991,750 |.......... 53,296,017,935
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuiuiiiaiieisiteiieie ettt ettt [ooeminisninainineas 1,076,629 |..oooceeeeee 914,213
13. Statement value at end of current period (Line 11 minus Line 12) 53,674,915,121 53,295,103,722
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STATEMENT AS OF MARCH 31, 2024 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 Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

NAIC 3 (a) ...

N o o D

Total Bonds

. NAIC 1 (B) oo eeeeeseeeseee e ess s e eess s eesess e eeeeeeeeeeenes
NAIC 2 (8) covvvveeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeseseseeseeseseeee s eeeeeesseeeeeeeeee s eeseseseseeeeeeseeeeeeeesesseeeesseessseeeeeseees

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeseseeeeseeeeeeeseeeseseseee s e e esseeeeeeeeeee e eeeeseseseseeeesee e eeeseesseeesseeeeseeeeeseees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeseeeeeeeeeeeeseeeeseeeesesseeeseses s eeessssseeessee e eessssseseeee e eessesseeeee s eeeees
NAIC B (8) vvvvvveeeeereeeeeseeeeseeeeeeeseesessseeseeeeeeeseesseseeeees e eesesseseseeeeesse e eeseseseseseeeeseeeeeeeeseeseeeesseeesseseeeseees

.......... 29,464 ,826,687
.......... 20,679,851,431
............ 1,289,329,294
............ 1,567,708, 129
................ 323,406,312

24,265,697

........... 44,393,310,354
................ 720,190,010
................ 199,493,189
................ 205,065,239
................. 13,794,661

4,772,795

.......... 43,956,613,238
................ 523,725,990
................ 168,775,135
................ 191,627,548
................. 32,975,531

11,322,162

.............. (131,687,429)
................ 111,418,139
................ (12,045,234)
................ (30,676,173)
................... 2,497,420

12,266, 151

........... 29,769,836,374
........... 20,987,733,590
............ 1,308,002, 114
............ 1,550,469,647
................ 306,722,862

29,982,481

.......... 29,464 ,826,687
.......... 20,679,851,431
............ 1,289,329,294
............ 1,567,708, 129
................ 323,406,312

24,265,697

53,349, 387,550

45,536,626,248

44,885,039,604

(48,227,126)

53,952,747,068

53,349, 387,550

PREFERRED STOCK

15. Total Bonds and Preferred Stock

TO. NAIC 3 ottt bbbttt bbb bttt bbbtttk ettt ettt
R 7Y (2 TSRS
12, NAIC 5 ottt bbbt b £tttk ettt
S T 7Y (O SO STRSSS

14, Total Preferred STOCK ..ot

53,349,387,550

45,536,626,248

44,885,039,604

(48,227,126)

53,349,387,550

(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 $ oo, 1,461,842,392 ; NAIC2 $

24,812,101 ; NAIC3 $

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF MARCH 31, 2024 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 40,209,848 XXX 39,947,411 44,354
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 36,014,391 | 60,621,931
2. Cost of Short-term iNVESIMENTS ACQUIFEA ..........c.c.cuiiiiiieieteececeee et te ettt et s s st esesessass s s sesesesessssnnsssesens |eeeeesenens 39,990,713,320 |......... 175,647,221,681
3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 11,718,137 | 58,582,774
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiiieeieteeeeceeeeeeeeteteteteasas ettt eseseas s sttt es et eseses s s s s sesesesessssasssasesesesesessssssssesesesesesnns |neesesesesesesenensasnsanssnsesenen [oeseseneenennneeneeas 208,576
6. Deduct consideration reCeived 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 39,998,236,000 |......... 175,730,620,571
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 40,209,848 |................ 36,014,391
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 40,209,848 36,014,391
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STATEMENT AS OF MARCH 31, 2024 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, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 74,519,681
Cost Paid/(Consideration RECEIVEA) 0N AAIIONS ............c.cueviurieiieieeeiceeicee et cees e s e se s s s e s s e s s e s s e s s s s s s s s st s st s s s s s s s ssssassesassananses aesebesscesssesces 3,023,999
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 58,478,292
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviiiiieieiteteiiiitseseae et ee et et te st sesesete bt ss st sesete b s essesesebebesss e ses e s e s s s sese bbbt s e s es et bbb s sebeb s s sssnsebebesanes eeetstsetesesnentenees 45,374
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 4,963,456
440 7251 o PP PP PP PPOS

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.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 131,103,890
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 131,103,890

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccveveieieieieies covrerereseeieeeeeens (9,714)
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevirieeeeiveteteteseeeees st sseteteseasssses eseseasaesessesesesenetaeassesaene teeseseseseneeassesees (9,714)

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 5,903,591
3.14 Section 1, Column 18, prior year 13,850,126 ................. (7,946,535) ..cvceee. (7,956,249)
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ............ccccceveveieeeies coerererereeneneens 5,893,877
3.22 Section 1, COIUMN 17, PrIOT YEAT .....c.cvevieeeieeeeereveteeeeieeeesesesesesessnesenes eeeeeseseesesens 13,850,126 .....cocevneee (7,956,249)

Change in amount recognized

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

3.24 Section 1, Column 19, Prior YEAr PIUS .......c.ccciiiiiiiiieiiesieereerieeeeies ceeirieie e

3.25 SSAP NO. 108 QAJUSIMENLS ........cocvevevieieiiieeietetetetceeeeeteees et tetesesssesesass Sseseseassesseaeset et e et aesessate 1esseseteseseneaeaeseasetebetesnes eesesesesesenens (7,956,249)

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 28,924,431

Less:

4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e 28,837,494

4.22 AMOUNE FECOGNIZEA ...ttt s sttt eseasnns feteseseasasaessenenens 86,936

4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 28,924,431

510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt b e e b e e s b e eseeeaee s Saseeaeeaeaaesaesaaesaeesaae e
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF MARCH 31, 2024 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 MARCH 31, 2024 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, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 131,103,889

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens (9,714)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 131,094,176
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 148,932,214

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (17,838,038)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 134,430,410

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 134,430,410
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 169,149,813

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (34,719,402)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 34,337,549
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 14,913,441
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 49,250,990
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2024 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 .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,220,323,517 |............ 1,333,071,941
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,799,890,785 |........... 9,872,175,144
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 5,935,343 ..o 20,202,478
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens 776
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,579,705,000 |.......... 10,005, 126,822
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,446,444 .645 |........... 1,220,323,517
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,446,444,645 1,220,323,517
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STATEMENT AS OF MARCH 31, 2024 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) Invreg Arpeggio .... . | PASADENA 03/31/2024 .......... Var ious
(127) Waiau Warehouse .... PEARL CITY 03/31/2024 . |Various ..
(269) Alcoa Street Warehouse Vernon ..... ... 03/31/2024 . |Various ..
(5098) Guardian Lumiere ........ . | MEDFORD ... ... 03/31/2024 .. . |Various ..
(7024) Guardian Cambridge Alewife, LLC .. .| CAMBRIDGE 03/31/2024 .......... Var i ous
0199999. Acquired by Purchase
(5053) Guardian Quincy ... . | ARLINGTON ... 03/31/2024 Various
(5054) Guardian-Ledges ... WEYMOUTH .. ... 03/31/2024 .. . [Various ..
(5065) Guardian Park Place ANNAPOLIS ... 03/31/2024 .......... Various
(5073) Guardian Tryon Village .... . | WILMINGTON 03/31/2024 .......... Various
(5081) Guardian Piazza D'Oro .. OCEANSIDE . 03/31/2024 . |Various ..
(5089) Seasons Lynnwood ........ .| LYNNWOOD ...... 03/31/2024 . [Various ..
(7018) Hanover Hoffman Estates .| HOFFMAN ESTATES ... ... 03/31/2024 . |Various ..
(7020) Hanover South Barrington ..... .| SOUTH BARRINGTON .. ... 03/31/2024 .. . [Various ..
(7034) REIGL 1350 Connecticut Avenue Lender LLC ...........coovvveeieeennnns WASHINGTON ...... 03/31/2024 Various

1, 242 011

0299999. Acquired by Internal Transfer
0399999 - Totals 25,325 1,499,797
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 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
Various Various ...03/31/2024 .. |Various .... ... 34,423 X X
0199999. Property D|sposed 34,423 34,423 34,423

0399999 - Totals
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SCHEDULE B - PART 2

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

STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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 .. . 133,500,000
1052421 ... WASHINGTON . 07/29/2021 .. .. 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
1052490 . BOULDER . . 04/13/2023 .. .. 27,500,000
1052504 . ST LOUIS PARK . 12/01/2023 .. .. 70,160,000
1052514 ... SANTA ANA . 12/21/2023 .. . 189,500,000
1052515 PP PP PPPPPPI 12/22/2023 75,000,000

0599999. Mortgages in good standing - Commercial mortgages-all other

23,797,046

1,144,460,000

0899999. Total Mortgages in good standing

23,797,046

1,144,460,000

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

1,144,460,000

23,797,046
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 | Interestand | 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

1062185 . .. | NEW YORK .. .03/21/2014 .. ..03/26/2024 . 10,775,874 |. . 10,775,874 |........ 10,775,874
1052275 . . | LAKEWOOD . .04/24/2017 .. .02/15/2024 . 55,000,000 |. . 55,000,000 |........ 55,000,000
1062288 . TUSCALOOSA . 09/28/2017 ...02/12/2024 24,231,811 |ooveeeeeieeeieeeeeens fovviiiiiiiiiiiiiiiins o e i e e 24,231,810 |........ 24,231,810 |...
0199999 Mortgages closed by repayment 90,007,685 90,007,684 90,007,684
0028292 . ANDERSON .09/28/2006 .. .82,041 |. .82,041 |. ..82,041
0028309 . . | LAUREL . .09/26/2007 .. 76,210 |. . 76,210
1051985 ... CAPITOLA oeivviieeeciniieeeceviineees feevnineeeeeenen CAecs o e s 10/24/2005
1051987 ... LAS VEGAS ..evvniiiiiiiiiiiiiiiiis fevveevevevneeeee Weiiiiiis s s e 10/31/2005
1052166 ... AURORA 06/26/2013
1052186 ... FREDERICK ... 03/31/2014
1052188 ... MINNEAPOLIS . 05/27/2014
1052191 ... MOUNT LAUREL .. 06/30/2014
1062193 ... SPRINGFIELD ... 10/02/2014
105219% ... BOULDER 11/18/2014
1062197 . .. | SANTA MONICA 11/19/2014 ..
1052198 . .| IRVINE . .12/01/2014 ..
1062203 ... IRVINE ... 03/23/2015

.. 263,343 |...
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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

1052206 ... BROOKLINE ... 05/01/2015 ....50,230 |.... ....50,230 |.

1052211 ... 05/29/2015 ...30,319 [.... ...30,319 [

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

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

1052218 . .. | SEATTLE .09/08/2015 ..

1052220 . . | PORTLAND .. .10/13/2015 .. . 103,496

1052222 .... WASHINGTON .. 10/28/2015 155,961 |. ... 155,961 [...

1052224 .... 11/05/2015 .. 201,237 |. .. 201,237 |...

1052225 ... CULVER CITY ... 11/17/2015 ...94,059 [.

1052226 .... CULVER CITY ... 11/17/2015 .

1052228 .... LOS ANGELES ... 11/30/2015 .. 342,508 ...

1052234 .... BELLEVUE 12/22/2015

1052235 ... DELRAY BEACH .. 12/30/2015

1052236 .... HERMI TAGE 03/30/2016

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

1052238 . .. | MADISON ... ... 04/11/2016 ..

1052245 . . | NEW CASTLE .04/21/2016 ..

1052246 .... LAKEWOOD ... 05/05/2016

1052247 ... PORTLAND 05/16/2016

1052248 ... STATEN ISLAND . 06/06/2016

1052249 .... 06/29/2016

1052251 ... SAN DIEGO ... 08/09/2016

1052283 ... CONCORD ... 08/15/2016 .

1052255 ... ORLANDO ... 08/25/2016 . . ... 145,597 |...

1052257 ... RIVERDALE ... 10/31/2016 149,258 |.... 149,258 |. .. 149,258 |...

1052259 . .. | MONTEREY . ... 11/18/2016 .. 901,941 |. 901,941 |

1052261 . .. | BRIGHTON .. .12/13/2016 .. .33,120 | .33,120 |.

1052262 . .. | SAN DIEGO ... .12/14/2016 .. 265,974 |.

1052272 . .. |HIGHLANDS RANCH . ... 03/01/2017 .. 67,816 |.

1052279 . .| CULVER CITY .. 07/26/2017 .. 37,237 |

1052280 ... RESTON 07/26/2017 ....95,069 [....

1052283 ... BURL INGTON .. 09/07/2017 .. 237,900 |....

1052284 ... 09/07/2017 ....44,606 |....

1052285 ... MOUNT PROSPECT ... 09/07/2017 ...48,323 [....

1052286 .... STAFFPORD 09/07/2017

1052287 ... MALIBU 09/18/2017

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

1052321 ... BURBANK ... 04/05/2018

1052330 .... NEW YORK . 06/19/2018

1052350 ... KIRKLAND .... 12/20/2018

1052351 ... BELLEVLE .... 12/18/2018 .

1052360 ... SAN JOSE .. 08/01/2022 ... 123,881 |...

1052363 ... NEW YORK . 12/31/2021 426,059 |.... 426,059 |. ... 426,059 |...

1052364 .... BOWIE 05/28/2019 194,595 |.... 194,595 |. .. 194,59 |...

1052367 . .| ARDMORE .08/21/2019 .. .. 146,673 |. .. 146,673 |. 146,673

1052368 ... CHARLOTTE ... 08/28/2019 314,478 |.... 314,478 |. .. 314,478 |...




¢'c03

STATEMENT AS OF MARCH 31, 2024 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
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1062371 ... ALEXANDRIA .. 11/06/2019 ... 119,148 |...
1052372 ... BUENA PARK .. 12/17/2019 ... 124,630 |...
1062373 ... NORTHRIDGE .. 12/17/2019 .. 119,645 |...
1052374 . .. |BETHESDA . .12/18/2019 .. 263,255
1062380 . .. | BOULDER .02/28/2020 .. ..30,984
1052381 . . | BOULDER .02/28/2020 .. ..48,336
1062382 ... BOULDER ... 02/28/2020
1052383 .... BOULDER ... 02/28/2020
1062389 .... SAN JOSE .. 08/02/2021
1052301 ... SALISBURY 08/30/2021
1062392 .... NORTH MYRTLE BEACH 08/30/2021
1052393 .... PENSACOLA ... 08/30/2021
1062394 .... MILTON 08/30/2021
105239 ... CHARLES TOMN .. 08/30/2021
1052396 . GREER ..... .08/30/2021 ..
1052397 . .. | CLAYTON .08/30/2021 ..
1062398 . . | FUQUAY-VARINA . .08/30/2021 ..
1052399 .... CHESAPEAKE 08/30/2021
1052400 ... LANCASTER 08/30/2021
1052401 ... LITTLE RIVER .. 08/30/2021
1052402 .... LOCUST GROVE .. 08/30/2021
1052408 .... LAKE ZURICH ... 08/30/2021
1062404 ... 08/30/2021
1052405 .... FLOWERY BRANCH .. 08/30/2021
1052406 ... STUART 08/30/2021
1052407 . .. | ALLENTOWN .08/30/2021 ..
1052408 . .. | STUART . .08/30/2021 ..
1052409 . .. | FRANKLIN . .08/30/2021 ..
1062411 . .. | RALEIGH .04/07/2021 ..
1052420 . .| WAUNAKEE . .07/28/2021 ..
1062441 ... DELRAY BEACH .. 02/01/2022
1052445 .... FLEMINGTON 06/07/2022
1062494 . JACKSONVILLE . 08/24/2023

0299999 Mortgages W|th partial repayments

11,131,764

11,131,764

11,131,764

0599999 - Totals

101,139,449

101,139,448

101,139,448
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000000-00-0 ......... Hunter Industrial A Owner LLC ......ccceeveeiiiiiiiiiiiiiiiiiice s LAUMNS ...vveeeeiiiiiiieeee e o SC.......... Hunter Industrial A Owner LLC ......cccoeveeeeiiiiiiiieieiiiiie foiieeee s eeeeeeis o .06/15/2023 ... fouveeee i | i, 9,487,420 [..oeeeeiiiiiiiiiiiiiiies |, 84,978 ... 0.900
2299999. Joint Venture Interests - Real Estate - Affiliated 9,487,420 84,978
000000-00-0 ......... [HD REIGL Mul1ifamily 1, LLC vvovveererressesresessessseseesesseesessas [Wi10inGHON verreeeereresererereenes | T T e N R R R 6,550,000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 15,010,000 6,550,000
000000-00-0 ......... Trident V, L.P. oo reies | e Stone Point Capital .....ccceeeeiiiiiiiiiiiiiiiiiicieees o s e | A2/16/2010 L fevviees e e e 385 e 387,369
000000-00-0 ......... Opus Capital Venture Partners VI, LP ... Wilmington .... ..|Opus Capital .. .|....05/06/2010 ... .. 3,440,440 |...
000000-00-0 ......... 57 Stars Global Opportunity Fund 3 L.P. . |Wilmington .... .| 57 Stars . |....04/13/2011 ...
000000-00-0 ......... Grotech Ventures |1, LP ... Wilmington .... .|Grotech Ventures ...12/20/2011 ...
000000-00-0 . ..|TSG6, L.P ......... Wilmington . TSG Consumer Partners 11/15/2011
000000-00-0 . ..|Trivest Fund V LP .. Wilmington . Trivest Partners ..09/20/2012
000000-00-0 . ..|Brynwood Partners VII Wilmington . Brynwood Partners . ..09/23/2013 .
000000-00-0 ......... Trident VI, L.P. ......... .| Stone Point Capital .. o|--..12/15/2013 ...
000000-00-0 ......... Lovell Minnick Equity Partners IV, L.P. .. Wilmington .... .[Lovell Minnick Partners .. .|....10/28/2014 ...
000000-00-0 ......... Upfront V, L.P. v Wilmington .... .[Upfront Ventures ... 12/23/2014 ...
000000-00-0 ......... Genstar Capital Partners VII, Wilmington .... ..|Genstar Capital .... .|....07/02/2015 ...
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 .... Wilmington .... .| 57 Stars .|....09/23/2015 ...
000000-00-0 ......... TSG7 L.P. A .... Wilmington .... .| TSG Consumer Partners .|....11/20/2015 ...
000000-00-0 ......... 1867, L.P. B ... Wilmington .... .| TSG Consumer Partners .|....11/20/2015 ...
000000-00-0 ......... Thompson Street Capital Partners IV, L.P. ... Wilmington .... .| Thompson Street Capital Partners .. ...12/08/2015 ...
000000-00-0 . ..|Harvest Partners VII and VII Parallel Wilmington . Harvest Partners ...... 1,753,153
000000-00-0 . ..|Centre Lane Partners IV, L.P. Wilmington . Centre Lane Partners . 757,659
000000-00-0 . ..|FirstMark Capital OF II, L.P. . Wilmington . FirstMark Capital . . 85,000 |ouiiiiieeieeeeeeiee [
000000-00-0 ......... GSO Capital Opportunities Fund |11 Wi Imington .... .|Blackstone Credit .... . |--..06/17/2016 ... .1,542,933 .. 13,211,070 |...
000000-00-0 ......... HPS Mezzanine Partners 111, L.P. ......... . [Wilmington .... .[HPS Investment Partners .|....07/11/2016 ... 4,107,531 |...
000000-00-0 ......... Global Infrastructure Partners |11 A/B . . [Wilmington .... .|Global Infrastructure Partners .. .|....07/08/2016 ... 5,417,850 |...
000000-00-0 ......... Huron Fund V Wilmington .... ..|Huron Capital .|....12/30/2016 ... ...670,875 |...
000000-00-0 ......... Trident VII, L.P. .. Wi Imington .... .| Stone Point Capital .. o |--- 1272172016 ... ...918,769 |...
000000-00-0 ......... Genstar Capital Partners VIII . Wilmington . .|Genstar Capital .... .|....03/23/2017 ... ... 1,614,325 |...
000000-00-0 ......... ASF VII Infrastructure L.P. ... .|{Ardian Investment . . |---.05/24/2017 ... .. 3,418,266 |...
000000-00-0 Platte River Equity IV, L.P. .. Wilmington .... .[Platte River Equity .. ....06/15/2017 ...
000000-00-0 . .|Upfront VI, L.P. .oeeeeennnnes Wilmington . Upfront Ventures ..06/02/2017 .
000000-00-0 . ..|Charles River Partnership XVII, LP ... Wilmington . CRV ..... ..06/22/2017 .
000000-00-0 . ..| 1SQ Global Infrastructure Fund I, L.P. Wilmington . | Squared Capital ..06/27/2017 .
000000-00-0 . ..|Primus Capital Fund VIII, L.P. .. Wilmington . Primus Capital .. ..06/22/2017 ...
000000-00-0 . .| Affinity Asia Pacific Fund V L.P. ..ccooiiiiiiiiiiiiiiiiiiecciees | e Affinity Equity Partners . L A1/1772017 ..
000000-00-0 ......... Brynwood Partners VIII .[Brynwood Partners . |....12/15/2017 ...
000000-00-0 ......... Equistone Partners Europe Fund VI, ..|Equistone Partners Europe .|....02/01/2018 ...
000000-00-0 ......... Thompson Street Capital Partners V, L.P. .... Wilmington . ..| Thompson Street Capital Partners .. . |....04/02/2018 ...
000000-00-0 ......... MSouth Equity Partners IV, L.P. ....... . |Wilmington .... . [MSouth Equity Partners .... .|....02/28/2018 ...
000000-00-0 ......... Meritech Capital Partners VI, L.P. ... Wilmington .... .[Meritech Capital Partners .|....05/18/2018 ... -
000000-00-0 Columbia Capital Equity Partners VII, L.P. . . |Wilmington .... .[Columbia Capital ...06/13/2018 ... ...544, 741
000000-00-0 . ..|Foundation Capital IX, L.P. . Wilmington . Foundation Capital .128,386 |..
000000-00-0 . ..|Energy Spectrum VI LP ... Wilmington . Energy Spectrum Capital . 1,946,554 |..
000000-00-0 . ..[Lime Rock Partners VIIT, L.P. .o | s Lime Rock Partners ... 174,381 |..
000000-00-0 . ..|TSG8 L.P. . Wilmington . TSG Consumer Partners 556,793 |..
000000-00-0 . ..|Kinderhook Capital Fund VI, L.P. Wilmington . Kinderhook Industries . ,057,988 |..
000000-00-0 ......... Harvest Partners VIII, L.P. ......... ... |Wilmington .... .|Harvest Partners .. |....11/16/2018 ...
000000-00-0 ......... Genstar Capital Partners IX, L.P. tiiuuiiiiiiiiiiiiiniiiiniiiaiiiiaienns Wilmington Genstar Capital .iv.oievesiirniiiniiiiniiiniiineiineirnneinns [eereienies aeeriaes L...01/28/2019 Lo eeeie i | e 789,742 |oveieiiiiiiiiiiiiniiiines o 3,208,126
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000000-00-0 ......... Global Infrastructure Partners IV, L.P. ........ Wilmington .... .|Global Infrastructure Partners .. ....05/01/2019 ... .. 1,670,622 |...
000000-00-0 . ..|Warburg Pincus China-Southeast Asia II, L.P. Wilmington . Warburg Pincus LLC ... ..04/29/2019 . .. 5,040,000
000000-00-0 . ..|HPS Mezzanine Partners 2019, L.P. .. WiImington . HPS Investment Partners ..06/21/2019 . 1,081,626 |.. 5,053,489
000000-00-0 ......... Green Equity Investors VIII, L.P. . Wilmington .... .|Leonard Green & Partners .... .|....10/03/2019 ... ....606,168 ...918,687 |...
000000-00-0 ......... Jade Equity Investors, L.P. Wilmington .... ..|Leonard Green & Partners .... .|....10/03/2019 ...
000000-00-0 ......... FirstMark Capital V, L.P. ... Wilmington .... .[FirstMark Capital .|....09/27/2019 ...
000000-00-0 ......... Black Diamond Capital Opportunity Fund V, L.P. .. Wilmington .... .|Black Diamond Capital Management .|....10/29/2019 ...
000000-00-0 ......... Trivest Growth Investment Fund 11, L.P. ........... Wilmington .... .[Trivest Partners .|....12/05/2019 ...
000000-00-0 ......... AH Bio Fund 111-Q, L.P. ... Wilmington .... .| Andreessen Horowitz .. .|....01/13/2020 ...
000000-00-0 ......... Felicis Ventures VII, L.P. Wilmington .... .|Felicis Ventures . |....02/06/2020 ... ....420,000
000000-00-0 ......... Meritech Capital Partners VII, L.P. . [Wilmington .... .[Meritech Capital Partners ... ...05/05/2020 ... ....935,000
000000-00-0 . .| CRV XVIII, L.P. Wilmington . [0 N . 157,500 |..
000000-00-0 . ..|STG VI, L.P. Symphony Technology Group . 1,582,397 |..
000000-00-0 . ..[CCV Fund Il LP . China Creation Ventures .
000000-00-0 ......... GTCR Fund XI11, LP . . | Wilmington . . o |---. 1072172020 ... . .
000000-00-0 ......... CIVC Partners Fund VI, LP . | Wilmington .... .| CIVC Partners . |--..09/14/2020 ... ... 1,343,605 |...
000000-00-0 ......... Adams Street Asia Fund 2020 LP ... Wi Imington .... .|Adams Street Partners .. o |---.01/725/2021 ... .. 23,960,000 |...
000000-00-0 ......... Redpoint Omega IV, L.P. ......... Wilmington .... .|Redpoint Ventures .|....03/15/2021 ... 3,513,793 |[...
000000-00-0 ......... Amulet Capital Fund I1, Wi Imington .... .|Anulet Capital Partners .. o |---.08/31/2021 ... ...6,668,641 |...
000000-00-0 ......... CRV Select Fund I, LP Wilmington .... . |--..06/04/2021 ... ... 277,500 |...
000000-00-0 ......... venBio Global Strategic Fund 1V, L.P. .. Wi Imington .... .| venBio Partners . . |---.04/30/2021 ... . 2,219,167 6,130,660 |...
000000-00-0 Meritech Franchise Fund L.P. ........ . |Wilmington .... .[Meritech Capital Partners ...06/06/2021 ... .... 140,000 ... 2,680,000 |...
000000-00-0 . ..| Thompson Street Capital VI, L.P. Wilmington . Thompson Street Capital Partners 04/20/2021 . 2,694,474 |.. .. 13,305,022
000000-00-0 . ..|SVP Special Situations Fund V, LP . Strategic Value Partners . 04/27/2021 . 1,350,000 |.. 7,200,000
000000-00-0 . ..|Primus Capital Fund IX, LP .. Wilmington . Primus Capital ..... 11/24/2020 ..2,953,563 |.. .. 11,607,135
000000-00-0 . ..|Felicis Focus Fund I, L.P. Wilmington . Felicis Ventures ..07/15/2021 ... .150,000 |.. 1,200,000
000000-00-0 . ..| GED Growth Fund, LP ........... WiImington . QED Investors .... ..08/12/2021 ... .. 19,339 [.. ...882,031
000000-00-0 ......... Andreessen Horowitz Seed Fund I, L.P. Wilmington .... ..|Andreessen Horowitz .. .|....07/29/2021 ... ...160,000 |...
000000-00-0 ......... Boldstart Opportunities I11 L.P. ... Wilmington .... .|BOLDstart Ventures ... . )....10/22/2021 ... ... 3,025,000 |...
000000-00-0 ......... GTCR Strategic Growth Fund I, L.P. Wilmington .... o |-... 1072672021 ... ...6,868,000 |...
000000-00-0 ......... Kinderhook Capital Fund VII, L.P. Wi Imington .... ..|Kinderhook Industries .. o |---. 1071972021 ... ... 7,674,805 |...
000000-00-0 ......... Trident IX, L.P. ooooiiiiniiins Wilmington .... .|Stone Point Capital . |-...12/06/2021 ... . ... 1,969,230 |...
000000-00-0 AH Bio Fund 1V, L.P. ..o Wi Imington .... .| Andreessen Horowitz .. ....11/29/2021 ... ... 195,000 ..2,080,000 |...
000000-00-0 . ..| Andreessen Horowitz Fund VIII, L.P. Wilmington . Andreessen Horowitz .. 1172972021 . .212,500 |.. 2,040,000
000000-00-0 . ..| Andreessen Horowitz LSV Fund 111, L.P. . Wilmington . Andreessen Horowitz 11/29/2021 .412,500 |.. 2,557,500
000000-00-0 . ..| Accel-KKR Growth Capital Partners IV LP .....ccccoviiiiiiiiiiiiiiinens | eeeeeiias Accel-KKR ............ 12/14/2021 363,306 5,527,597
000000-00-0 . ..|Stork SPV, L.P. .. WiImington . Amulet Capital Partners 01/06/2022 .4,919 1,433,447
000000-00-0 . .| CRV XIX, LP .... . | Wilmington . ..01/06/2022 . 433,125 5,403,750
000000-00-0 ......... CRV Select Fund 11, LP . Wi Imington .... . |--..01/06/2022 ... ....110,000 3,946,250 |...
000000-00-0 ......... Battery Ventures XIV, L.P. .cooevuniennnnns Wilmington .... .|Battery Ventures ... ....02/07/2022 ... ....680,000
000000-00-0 ......... Battery Ventures Select Fund |1, Wilmington .... .|Battery Ventures ... .]....02/07/2022 ...
000000-00-0 ......... CNK Fund IV, L.P. ........ Wilmington .... . [Andreessen Horowitz .. . )....02/17/2022 ...
000000-00-0 ......... CNK Seed Fund I, L.P. Wilmington .... .| Andreessen Horowitz .. L |....02/17/2022 ...
000000-00-0 ......... HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 .... Wilmington .... .|HarbourVest Partners .|....12/08/2021 ... ... 12,870,000
000000-00-0 ......... Gainline Equity Fund Il LP Wilmington .... ..|Gainline Capital Partners ... .|....09/24/2021 ... .... 1,328,798 .
000000-00-0 ......... FirstMark Capital OF IV, L.P. . Wilmington .... .|FirstMark Capital . ....03/03/2022 ... ..6,300,000 |...
000000-00-0 . ..|Trivest Discovery Fund II, L.P. Wilmington . Trivest Partners ..03/14/2022 . .. 7,923,016
000000-00-0 ......... Trivest Fund VIT, L.P. toocvveiiiiiiiiiiiiiiiiiiiiicc i WiImington .... .|Trivest Partners .. ...03/14/2022 ... ... 1,112,981 .. 13,819,030 |...
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000000-00-0 ......... Green Equity Investors IX, L.P. .... Wilmington .... .|Leonard Green & Partners .... ....02/04/2022 ... .... 825,944 ... 3,678,798 |...
000000-00-0 . ..|Windrose Health Investors VI, L.P. Wilmington . WindRose Health Investors ..03/02/2022 . .. 66,228 |.. .. 10,322,875
000000-00-0 . ..|Columbia Capital Equity Partners VII1-A, L.P. WiImington . Columbia Capital ... ..07/28/2022 . . 1,087,232 |.. .. 21,193,151
000000-00-0 ......... Cressey & Company Fund VII LP Wilmington .... ..|Cressey & Company . . |....02/29/2024 ... 1,485,000 |... .. 12,015,000 |...
000000-00-0 ......... STG VI, LP. e Wilmington . ..| Symphony Technology Group ... .|....03/31/2024 ... 2,852,148 |... .. 20,647,852 |...
000000-00-0 ......... Chequers Capital XVIIl S.L.P. .| Chequers Capi tal o|een 1271972022 ... .1,048,070 ..20,074,49% |...
000000-00-0 ......... Sverica Capital Partners VI-A LP ... Wilmington .... .|Sverica Capital .|....01/30/2023 ... ....522,816 ..22,414.684 |...
000000-00-0 ......... Amulet Capital Fund I11, L.P. ....... Wilmington .... .[Amulet Capital Partners .. .]....01/26/2023 ... .... 131,085 .. 22,691,000 |...
000000-00-0 ......... Felicis Ventures IX, L.P. Wi Imington .... .|Felicis Ventures ... o |---.01/25/2023 ... ....325,000 ...2,275,000 |...
000000-00-0 ......... Theory Ventures, L.P. ..... . |Wilmington .... .| Theory Ventures .... L )e.. 1271272022 ... .... 187,426 ... 4,015,000 |...
000000-00-0 ......... QED Fund VIII, LP Wi Imington .... .| QED Investors . ...02/29/2024 ... ... 183,946 ..8,735,148 |...
000000-00-0 . ..| QED Growth Fund I, LP . Wilmington . GED Investors . . 443,383 |.. 4,122,759
000000-00-0 . ..| Trivest Recognition Fund, L.P. Wilmington . Trivest Partners .. .385,509 |.. 3,885,050
000000-00-0 . ..|Fulcrum Growth Fund V, LLC .. Wilmington . Fulcrum Equity Partners . . 2,685,000 |.. ..20,790,000
000000-00-0 ......... Radical Ventures IIl, L.P. .. ...|Radical Ventures o|---.07/31/2023 ... ....191,858 .. 3,523,684 |...
000000-00-0 ......... CIVC Partners Fund VII, L.P. .. . |Wilmington .... .| CIVC Partners o|-...01/31/72024 ... ... 1,377,337
000000-00-0 ......... Pfingsten Fund VI, L.P. ......... Wilmington .... ..|Pfingsten Partners .|....09/05/2023 ...
000000-00-0 ......... LEP PCS Co-Invest, L.P. ......... Wilmington .... .|Lee Equity Partners .. .]....01/31/2024 ...
000000-00-0 .........[Brynwood VIII, L.P. Secondary . Wilmington .... . |Brynwood Partners .... ... 12/20/2023 ... . 6,339,273
2599999. Joint Venture Interests - Other - Unaffiliated 74,730,655
000000-00-0 ......... Aegon LIHTC Fund 55 | LLC ...evveieeiiiiiiiiie et Wi Imington Aegon LIHTC Fund 55 , LLC ...eeveieeiiiiiiiiiee e eeies foiiiiee s ceeeeae ....09/14/2018 ...
000000-00-0 ......... CREA Corporate Tax Credit Fund 66, LLC .... Wilmington .... ..|CREA Corporate Tax Credit Fund 66, LLC ... .]....01/03/2019 ...
000000-00-0 ......... CREA Corporate Tax Credit Fund 85, LP Wi Imington .... ..| CREA Corporate Tax Credit Fund 85, LP . |--..06/21/72021 ...
000000-00-0 ......... R4 Housing Partners XVI LP Wilmington .... ..|R4 Housing Partners XVI LP .|....07/01/2021 ...
000000-00-0 ......... Red Stone Equity-Fund 95 Limited Partnership .. Wilmington .... ..|Red Stone Equity-Fund 95 Limited Partnership . .|....06/01/2022 ... .... 6,124,464
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP .. .. |Wilmington .... ..|CREA Corporate Tax Credit Fund 91, LP .. .|....06/01/2022 ... . 1,585,234
000000-00-0 .........|Red Stone Equity Fund 103, LP ... [Wilmington .... ..|Red Stone Equity Fund 103, LP e e ... 12/23/2023 . ....711,156
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 17,388,831
000000-00-0 ......... Core Senior Lending Fund Il Feeder, L.P. - Equity Tranche ........... Wilmington HPS Investment Partners 0..03/30/2022 ... |eeeneen e | eeeeenees s 32,301,078 |oeueeneeeeeeeeeeeeeieeee feeeeeieieenns 125,284,644
000000-00-0 ......... HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche |Wilmington .... .|HPS Investment Partners .. . )....02/24/2022 ... ... 11,670,756 112,836,861 |...
000000-00-0 .........|Credit Value Fund VII Feeder, L.P. - Equity Tranche .................. Wi Imington . .DE ..|HPS Investment Partners .. e eeeennnn|....06/01/2022 .. .... 1,477,063 ... 7,866,514 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliate 45,448,897 245,988,019
6099999. Total - Unaffiliated 9,517,142 152,578,383 926,204,049
6199999. Total - Affiliated 9,487,420 84,978
6299999 - Totals 9,517,142 162,065,803 926,289,027
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC . | Chelsea CAPITAL DISTRIBUTION ....08/16/2018 ...|....03/31/2024 ...|....... 169,191 |... JUVR FOUURRR AN 169,191 |....... 169,191 |...
000000-00-0 ..... REIGL Maple Culebra Market LLC . San Antonio CAPITAL DISTRIBUTION . 1171772022 .......08/31/2024 ... ].......500,168 [........ooeeees Jovvvninniiiinnn fooviiiiiiinn i Lo e [ 500,168 |....... 500,168 |...
2299999. Joint Venture Interests - Real Estate Afflllated 669,359 669,359 669,359
000000-00-0 ..... NB Co-Investment Partners . |Wilmington .... ....|CAPITAL DISTRIBUTION ....06/30/2006 ...|....02/16/2024 ...|....... 504,369 504,369 |... (504,369) (504,369)|...
000000-00-0 ..... Grey Mountain Partners Fund 11, .. [Wilmington . .| CAPITAL DISTRIBUTION .. ..10/23/2009 . .01/31/2024 .. .588,176 587,727 .(588,176)|......(588,176)
000000-00-0 ..... SVB Capital Preferred Return Fund LP ....... Wilmington .... ....|CAPITAL DISTRIBUTION ....09/16/2009 ...|....03/26/2024 ...|........ 61,426 . .
000000-00-0 ..... Trident V, L.P. ... |CAPITAL DISTRIBUTION ....12/16/2010 ...|....01/22/2024 ... ... 114,748 [ooooeeiiiiiis e oo e o e [ 114748 114,748 |...
000000-00-0 ..... Centerbridge Capital Partners Il Wilmington . .| CAPITAL DISTRIBUTION .. ..12/22/2010 . .02/27/2024 .. .645,174 .......045,174
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. . |Wilmington .... ....|CAPITAL DISTRIBUTION ....04/13/2011 ...|....03/20/2024 ...|.... 4,837,297 |... ... 4,837,297 |... U
000000-00-0 ..... EQT VI Fund . ... |CAPITAL DISTRIBUTION ...06/30/2011 ...|....01/31/2024 ...]........ 19,804 [........ 19,804 |.....ooverrirnns foorrrrinniinnns o [ 19,804 | [ 19,804 e R (19,804)[....... (19,804)[...
000000-00-0 ..... Green Equity Investors VI, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .02/15/2024 .. . 743,926 A
000000-00-0 ..... Warburg, Pincus Private Equity XI, LP Wilmington . .|CAPITAL DISTRIBUTION .. .03/06/2024 .. .285,000
000000-00-0 ..... Foundry Venture Capital 2013, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .03/08/2024 .. .908,319
000000-00-0 ..... GTCR Fund XI/A & B ... Wilmington . .|CAPITAL DISTRIBUTION .. .03/14/2024 .. . 736,678
000000-00-0 ..... Trident VI, L.P. oo | ceveines .| CAPITAL DISTRIBUTION .. .02/07/2024 .. .. 90,938
000000-00-0 ..... Warburg Pincus Energy Wilmington . .|CAPITAL DISTRIBUTION .. .01/16/2024 .. . 255,000
Columbia Capital Equity Partners
000000-00-0 ..... L.P. ... |Wilmington .... ....|CAPITAL DISTRIBUTION ....08/26/2014 ...|....01/29/2024 ...]. ,125,336 |... e |eee. 1,125,336 |.... 1,125,336 |...
000000-00-0 ..... Centerbridge Capital Partners IIl, L.P. . |Wilmington .... .| CAPITAL DISTRIBUTION ...10/24/2014 ...|....03/28/2024 ...|.......637,357 |... P TP 637,357 |....... 637,357 |...
57 Stars Global Opportunity 3 (Guardmn)
000000-00-0 ..... Series 2 ... |Wilmington . ....|CAPITAL DISTRIBUTION ....09/23/2015 ...|....03/13/2024 ...|. ,148,855 |... ,148,855 |.... 2,148,855 |...
000000-00-0 ..... Advantech Capital . | CAPITAL DISTRIBUTION .. ..11/20/2015 . .02/02/2024 .. . 343,459 343,459
000000-00-0 ..... TSG7 L.P. A ... |Wilmington . ....|CAPITAL DISTRIBUTION ....11/20/2015 ...|....01/17/2024 ...|........ 44,131 |...
000000-00-0 ..... TSG7, L.P. B e Wilmington .... ....|CAPITAL DISTRIBUTION ....11/20/2015 ...|....01/16/2024 ...|....... 307,292 |...
000000-00-0 ..... Warburg Pincus Private Equity XII, L.P. .... [Wilmington . .| CAPITAL DISTRIBUTION .. ..11/19/2015 . .01/19/2024 .. . 783,360 .
000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington .... .| CAPITAL DISTRIBUTION ...12/08/2015 ...|....03/15/2024 ...|....... (64,234)|... (64,234)|....... (64,234))...
Harbourvest Guardian Co-Investment Fund L.P.
000000-00-0 ..... |+eeeeuereieeriiieeee i Wilmington .... ....|CAPITAL DISTRIBUTION ...12/11/2015 ...]....03/15/2024 ...|. ,072,929 |... ,072,929 |.... 8,072,929 |...
000000-00-0 ..... Harvest Partners VIl and VII Parallel Wilmington . .| CAPITAL DISTRIBUTION .. .03/27/2024 .. . 182,925 ... 182,925
000000-00-0 ..... Foundry Group Next, L.P. . Wilmington . .|CAPITAL DISTRIBUTION .. .03/08/2024 .. .967,216 ... 967,216
000000-00-0 ..... Felicis Ventures V LP .. Wilmington . .| CAPITAL DISTRIBUTION .. .03/26/2024 .. ,035,716 ,035,716
000000-00-0 ..... GSO Capital Opportunities Fun Wilmington . .|CAPITAL DISTRIBUTION .. .03/25/2024 .. . 316,326 ... 316,326
000000-00-0 ..... HPS Mezzanine Partners I11, L.P. ..... Wilmington . .| CAPITAL DISTRIBUTION .. .03/28/2024 .. .974,620 974,620
000000-00-0 ..... Global Infrastructure Partners I11 A/B Wilmington . .|CAPITAL DISTRIBUTION .. . .02/01/2024 .. . 184,924 184,924
000000-00-0 ..... Trident VII, L.P. e Wilmington .... ....|CAPITAL DISTRIBUTION ....12/21/2016 ...|....03/28/2024 ...|....... 472,824 |... 472,824 |...
000000-00-0 ..... ASF VII Infrastructure L.P. ... . ... |CAPITAL DISTRIBUTION ....05/24/2017 ...|....03/28/2024 ...|........ 84,369 |...
000000-00-0 ..... Platte River Equity IV, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. ..06/15/2017 . .03/01/2024 .. .193,739 s
000000-00-0 ..... 18Q Global Infrastructure Fund I1, L.P. .....|Wilmington .... ....|CAPITAL DISTRIBUTION ....06/27/2017 ...|....02/22/2024 ...|....... 132,213 |... 132,213 |...
000000-00-0 ..... GTCR Fund XI1 Wilmington .... ....|CAPITAL DISTRIBUTION ...08/29/2017 ...|....02/23/2024 ...|....... (23,158)]... (23,158))...
000000-00-0 ..... Techstars Ventures 2017, L.P Wilmington . .|CAPITAL DISTRIBUTION .. .01/12/2024 .. .(10,324) (10,324)
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. [ [T .| CAPITAL DISTRIBUTION .. .01/17/2024 .. .520,3% 520,394
000000-00-0 ..... GSO Energy Select Opportunities Fund I LP Wilmington . .|CAPITAL DISTRIBUTION .. .01/31/2024 .. 161,311 161,311
000000-00-0 ..... Harvest Partners VIII, L.P. . [Wilmington . .| CAPITAL DISTRIBUTION .. .02/20/2024 .. .. 56,155 . 56,155
000000-00-0 ..... Genstar Capital Partners IX, L.P. . Wilmington . .|CAPITAL DISTRIBUTION .. .03/13/2024 .. . 379,287 .. 379, .
000000-00-0 ..... Andreessen Horowitz LSV Fund |, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .03/25/2024 .. . 250,697 .. 250,697 |.
000000-00-0 ..... Global Infrastructure Partners IV, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .02/02/2024 .. ..7,659 |
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .01/04/2024 .. .. 257,762 |.
000000-00-0 ..... Green Equity Investors VIII, L.P. . Wilmington . .|CAPITAL DISTRIBUTION .. . . .02/29/2024 .. .42, ... 42,484 | . 42,484
000000-00-0 ..... venBio Global Strategic Fund II1, L.P . [Wilmington .... ....|CAPITAL DISTRIBUTION ....12/18/2019 ...|....02/09/2024 ...|. ,336 452 |... . 1,336,452 |.... 1,336,452 |...
000000-00-0 ..... SVP Dislocation Fund, L.P. .. ... |CAPITAL DISTRIBUTION ....08/19/2020 ...|....03/25/2024 ...|.... 1,304,277 |... . ....1 304,277 |.... 1,304,277 |...
000000-00-0 ..... CIVC Partners Fund VI, LP Wilmington . .| CAPITAL DISTRIBUTION .. ..09/14/2020 . .03/29/2024 .. 961,774 961,774
000000-00-0 ..... Trident IX, L.P. wooeerins Wilmington . .| CAPITAL DISTRIBUTION .. ..12/06/2021 . .03/21/2024 .. .5,204
000000-00-0 ..... Green Equity Investors IX, L.P. . .. |Wilmington .... ....|CAPITAL DISTRIBUTION ....02/04/2022 ...|....03/28/2024 ...|........ 48,016 |...
000000-00-0 ..... Anulet Capital Fund 111, L.P. . .. [Wilmington .... ....|CAPITAL DISTRIBUTION ....01/26/2023 ...|....02/21/2024 ...|.......860,061 |...
000000-00-0 ..... StarVest Partners II-CF L.P. .. . [Wilmington .... .| CAPITAL DISTRIBUTION ...05/03/2023 ...|....02/01/2024 ...J....... 808,655 |...
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000000-00-0 ..... High Street Value Fund |, L.P. ................ Wilmington ....oooovvnnninini s DE......... CAPITAL DISTRIBUTION ......cceeeeeninnnnnns ....06/26/2023 ...|....01/16/2024 ...|.... 2,190,673 [......evvvmrnnns fouremminiiiiinns Jooeeeiiiiiis o [ e | 2,190,673 |.... 2,190,673 |..cooeeeriiinnns o [ e
HPS Special Situations Opportunity Fund I1,
000000-00-0 ..... LP. i Wilmington ...ooovvvveieinnnnnnnnn | DE......... CAPITAL DISTRIBUTION .....oeoeeeeeniennnn ....00/06/2022 ...|....02/27/2024 ...|.... 3,819,006 [........ccccooee Jouerrrrnnnnnnnne Joovernnnnninnns foovens Lo e o 3,819,006 |.... 3,819,006 |.........ceeeees fooniinninnnnn fovveiiiiiiiiiins Joeiiiiiiinnns
2599999. Joint Venture Interests - Other - Unaffiliated 40,710,599 1,111,901 1,111,901 40,710,599 | 39,598,249 (1,112,350)[ (1,112,350)
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Advantage Capital Solar Partners |, LLC

000000-00-0 ..... Advantage Capital Solar Partners |, LLC ..... Wilmington .... ....10/11/2017 ...|....03/31/2024 ...|....... 640,055 |... R . 640,055 |....... 640,055 |...
000000-00-0 ..... Blue Earth Solar 2017, LLC .. |Wilmington . .|Blue Earth Solar 2017, LLC ..10/26/2017 . .03/31/2024 .. 1,106 . 1,106 |. .. 1,106
000000-00-0 ..... Conway RG Solar, LLC .... . |Wilmington . .| Conuay RG Solar, LLC ..... ..02/09/2018 . .03/31/2024 .. .. 18,198 18,198 |. 18,198
000000-00-0 ..... RG Plymouth Solar LLC . . |Wilmington .... ....|RG Plymouth Solar LLC .. ....05/30/2018 ...|....03/31/2024 ...{|....... 102,102 |...
000000-00-0 ..... USB RETC Fund 2018-11, LLC .. . |Wilmington .... ....|USB RETC Fund 2018-11, LLC ... ...06/18/2018 ...|....03/31/2024 ...|....... 274,827 |...
000000-00-0 ..... USB RETC 2018-10, LLC .. . [Wilmington . .| USB RETC 2018-10, LLC .03/31/2024 .. .261,414
000000-00-0 ..... RG Waseca Solar LLC ..... Wilmington . .|RG Waseca Solar LLC ... . . .03/31/2024 ..
000000-00-0 ..... RG Worchester Solar, LLC . . |Wilmington ... .|RG Worchester Solar, LLC .. . |--..10/09/2018 ...|....03/31/2024 ...|.
Advantage Capital Solar Partners II, LLC
000000-00-0 ..... Advantage Capital Solar Partners I, LLC ... [Wilmington .... ...10/29/2018 ...|....03/31/2024 ...|....... 110,058 |... . R TR 110,058 |....... 110,058 |...
000000-00-0 ..... Fayetteville RG Solar, LLC .. |Wilmington . .|Fayetteville RG Solar, LLC .03/31/2024 .. ..81,815 81,815 |. .81,815
000000-00-0 ..... RG Paiute Solar, Llc . Wilmington . .|RG Paiute Solar, Llc .. .03/31/2024 .. .. 46,810 46,810 |. . 46,810
000000-00-0 ..... USB RETC Fund 2019-1, Wilmington . .|USB RETC Fund 2019-1, LLC . .03/31/2024 .. .. 35,741 35,741 |. . 35,741
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .| RBC-VSF 26 Holding Company, LLC .03/31/2024 .. . 164,114 .. 164,114 |. 164,114
000000-00-0 ..... RG Roanoke Solar, LLC ... Wilmington . .| RG Roanoke Solar, LLC . . .03/31/2024 .. .. 76,175 . . 76,175
000000-00-0 ..... RG Nittany Solar, LLC .. .. |Wilmington ... ....|RG Nittany Solar, LLC ... ....08/28/2019 ...|....03/31/2024 ...|....... 339,325 |...eeeiiiiiiiis Jooiiieeiiiie Joeeiieeeeeein feeeiieeeeens feeeeiiieeeees [ [0, 339,325 [l 339,325 |...
000000-00-0 ..... USB RETC Fund 2019-5, LLC . [Wilmington .... ....|USB RETC Fund 2019-5, LLC ... 11/04/2019 ...|....03/31/2024 ...|..c.... 114,446 |.ovviiiiiiiis | | e [ e fen 114,446 [ 114,446 |...
000000-00-0 ..... RBC-Fern Holding Company, LLC . Wilmington . .| RBC-Fern Holding Company, LLC .03/31/2024 .. .. 33,056 . 33,056
000000-00-0 ..... RG Mankato Sotar, LLC ........... Wilmington . .|RG Mankato Sotar, LLC ............ i .03/31/2024 .. .. 96,429 . 96,429
000000-00-0 ..... USB RETC Fund 2021-3, LLC (LGS V) . .. |Wilmington .... .| USB RETC Fund 2021-3, LLC (LGS V) ....... ....03/26/2021 ...|....03/31/2024 ...|....... 141,940 |...
000000-00-0 ..... RG Haberdasher Solar, LLC ......ccvvuvivunvinnnns Wilmington RG Haberdasher Solar, LLC .......ccuvveenns ....04/15/2021 ...|....03/31/2024 ...|........ 70,808 |oevueennneenne Jooreenneenineen foevnnieniiiis i o e Joeeeennn 70,808 [oeint i 70,808 evnniiiiiiiee [ feeis e
Advantage Capital Solar Partners IV, LLC
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington .... N ....08/26/2021 ...|....03/31/2024 ...|....... 102,200 |... 102,200 |....... 102,200 |...
000000-00-0 ..... USB RETC Fund 2022-6, Llc (LGS VI) . ... | Wilmington .... .. ....|USB RETC Fund 2022-6, Lic (LGS VI) .... |....01/28/2022 ...]....03/31/2024 ...]....... 109,269 |... .. e | 109,269 |....... 109,269 |...
5899999. Any Other Class of Assets - Unaffiliate: 2,950,823 2,950,823 2,950,823
6099999. Total - Unaffiliated 43,661,422 1,111,901 1,111,901 43,661,422 | 42,549,072 (1,112,350)|  (1,112,350)
6199999. Total - Affiliated 669,359 669,359 669,359

6299999 - Totals 44,330,781 1,111,901 1,111,901 44,330,781 [ 43,218,431 (1,112,350)] (1,112,350)
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-JE-2 ......... US TREASURY N/B NOTES  5.000% 10/31/25 .....ieeeeuuuuasiermnnnnaraernnnnareeennnnseseennnnnnsseennnns | seeerennsnnnnes |oennnd 01/31/2024 ..... BARCLAY S .. iiite ettt ittt e e eeeti e eeeenneeeeeennaaeeeennnnateernnnnnaeeeeennnnseeennnnnnneeerrnnnns |reeennnnaseeernnnnaseeernnnnaaereee Jerrnnaaereerennaaaaaes 9,099,844 [....coviiiiiiiiiiinnnns 9,000,000 fe.ueiieeinennaieaenennnns 114,973 |1.B FE ..........
0109999999. Subtotal - Bonds - U.S. Governments 9,099,844 9,000,000 114,973
46514B-RM-1 .........|STATE OF ISRAEL GOVT NATIONAL  5.750% 03/12/54 03/05/2024 ALLIANCE BERNSTEIN ... . .
698299-B7-6 . ..|REPUBLIC OF PANAMA GOVT NATIONAL  7.875% 03/01/57 02/22/2024 ALLIANCE BERNSTEIN
731011-AY-8 . ..| POLAND REP OF GOVT NATIONAL  5.125% 09/18/34 ... 03/11/2024 ALLIANCE BERNSTEIN
77586R-AU-4 . .| ROMANIA GOVT NATIONAL  6.375% 01/30/34 .. 01/23/2024 ALLIANCE BERNSTEIN N N
80413T-BH-1 .........[SAUDI INTERNATIONAL BOND GOVT NATIONAL 5. .. [D.. 01/09/2024 ..... ALLIANCE BERNSTEIN ... PP PPN, 1,778,889 [..ooeeieiiiiieiinnnnns 1,820,000 |...
0309999999. Subtotal - Bonds - All Other Governments 12,053,855 12,306,000
989790-AA-1 ......... |Zip|y Fiber Issuer, LLC SERIES 20241A CLASS A2  6.640% 04/20/54 ......ceeiieirnninneninnninnee | ovvvvnnnninnnns Joennnd 03/20/2024 ..... GOLDMAN SACHS ... teeeeuuieeeeenunneseeennnassaernneassseennnnaseennnnnaaseeennnnnnssennnnnnnsseernnnns |reeennnnnseeeennnnnsseennnnnnnereee |oerennnssseennnnnnseees 9,997,212 [.oiiiiiiieiieeeiinnns 10,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,997,212 10,000,000
00164V-AE-3 ......... AMC NETWORKS INC BASIC ~ 4.750% 08/01/25 ....ceeveeeieeeeeieieeeeeeenneeeeeeeene e eeennneeeeeennnns | cevvvinniinnnns Jeennid 01/31/2024 ..... MARKET AXESS .. 965,340 |.eevvnunieeiniins 1,000,000 |...
023135-CF-1 ......... AMAZON.COM INC. BASIC ~ 3.300% 04/13/27 ...ccevvvuiniiiiiiiiiiieeciiiine e eevniieeeennninns | eeeeeenniieeens fonnid 03/05/2024 ..... .... 10,098,585 |. .... 10,500,000 ...
031921-AC-3 ......... AMWINS GROUP INC BASIC ~ 6.375% 02/15/29 ......eeeeeeeeiieeeeeeene e eeeene e eeeen e eeeennneeees | cvvvviniiinnnes Joennid 02/13/2024 ..... | GOLDMAN SACHS ... ..eeeeeeeeeeeeeeete e e e e eeee e e e e eeee e e e e ennne e e e e ennnn e e eeemnnnnaeeeennnnnaeeennnnnn reeennnnneseenmnnnneneeennnnnneeees Joermnnaanreemnnniannees 3,988,750 |eevvuneieeennniens 4,000,000 |...
03674X-AQ-9 ......... ANTERO RESOURCES CORP. BASIC ~ 7.625% 02/01/29 ......ccevvvnniiiiiininiiiiiiiiiinienciiiinneeennnnnns | ceeeeenniieeens fonnid 01/09/2024 ..... = o ) RO KON 2,050,000 fouuuriiiiinnnnniiennnns 2,000,000 |...
03690A-AK-2 ......... ANTERO MIDSTREAM PART/FI BASIC ~ 6.625% 02/01/32 ..eeeeeeneieeeieiieeeeeeeeneeeeeeenneeeeeennnes | cevvviniinnnns feennid 01/11/2024 ..... WELLS FARGO SECURITIES LLC ..eeeeereieeeeeeneeeeeeeene e e e eeenes e e e eeenne e e e eeenne e e e e eennnnneeeennnn eeeennnnaeeeennnnnseeeennnnnnerees Joemmnnannreemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
048303-E*-8 ......... ATLANTIC CITY ELECTRIC FIRST MORTGAGE BONDS ~ 3.500% 12/01/25 ..eevvvvnniiiiiiiiiiiiiiiiiiiineeee | eeeeeeniieeens i 02/23/2024 ..... B0 0 N RO ROPPPPPRRR. 1Y - c o () I EE, 4,000,000 |...
0550811-AB-1 ......... B&G FOODS INC BASIC  5.250% 09/15/27 ....ueieeeeiiieeeeeeneeeeeeeenneeeeeeennne e e eennneeeeeennnns | cevevnnininnnns Jonnid 02/29/2024 ..... BANK OF AMERICA .. eeeeee e e e e et s e e e e e s e e e e e e e e e e e e e e e eennan e e e eennnnnneeeennnnnnaes [oeeernnnnaneeermnnnaneeeemnnnnnnees [reeennnnnneeeennnnnneeeens 982,500 |ooiiiiiiiiiiiiiinnnes 1,000,000 |...
055729-AH-0 ......... BSOF SRT | LP & BSOF SRT | OFF BSOF SRT | LP & BSOF SRT | OFF  7.730% 06/30/30 ..eevvvvvvvnn | eovevennineeens v 01/25/2024 ..... DI R RSP <N |11 [) ) O, 9,000,000 |...
06051G-KJ-7 ......... BAFC 2004-2 BASIC  2.551% 02/04/28 ......ceermneieeeeeiiaeeeeennaeeeeeenneeeeeeenneeeeeennnnneeees | eeevvnniiinnnes Jonnid 03/05/2024 ..... e 2,000,000 |...
070101-J*-2 . ..|BASIN ELECTRIC POWER COOP BASIN ELECTRIC POWER COOP  6.000% 02/15/31 . RBC CAPITAL MARKETS .25,000,000 |. .25,000,000 |.
08576P-AL-5 . .| BERRY GLOBAL INC BASIC ~ 5.500% 04/15/28 .... Tax Free Exchange . . 14,890,384 |. . 15,000,000 |.
09031W-AE-3 . .| BIMBO BAKERIES USA INC BASIC ~ 5.375% 01/09/36 ALLIANCE BERNSTEIN
096600-AW-4 ......... BMO Mortgage Trust SERIES 20245C3 CLASS AS  6.286% 02/15/57 .... Various
125523-Cli-8 ......... CIGNA CORP BASIC ~ 5.600% 02/15/54 .....iiiiiiiiiiiiiiiiiiiniiriiiin i eesnnnninees | eeeeeenniineens fonnnd 03/05/2024 ..... BARCLAYS
12769G-AC4 ......... CAESARS ENTERTAINVENT INC BASIC ~ 6.500% 02/15/32 ....cceevvreeeeeeeniieeeeeennieeeeeeenieeeeeeenn | cvvvviniiinnnns Jeennid 01/24/2024 ..... DEUTSCHE BANK . N
14040H-DF-9 ......... CAPITAL ONE FINANCIAL CORP BASIC ~ 6.051% 02/01/35 .....ccevvvenniiiiiiiiniiiiiniiininniiniinnennes | eeeeeenniieeens fonnid 03/05/2024 ..... BARCLAYS .... 10,162,300 |. . .
14448C-BD-5 ......... CARRIER GLOBAL CORP BASIC ~ 6.200% 03/15/54 .....cceeeeeeeieieeeeniaeeeeeenneeeeeeennneeeeennnnnees | ceveviniiinnnes Joennid 02/23/2024 ..... Tax Free Exchange . 10,521,246 |ooeeeieeiiieeee 9,500,000 |...
166764-BX-7 ......... CHEVRON CORP BASIC  1.995% 05/11/27 .oevvviiiiiiiiiiiiiiiciiin e eccvnnieneennn | eeeeeenniineens fonnid 03/05/2024 ..... BARCLAYS 8,310,420 |.eevvveniiiiiiiiins 9,000,000 |...
20469A-AA-7 ......... Compass Datacenters Issuer Il, SERIES 20241A CLASS A1 5.250% 02/25/49 .....ccevvvveieeeeeenns | vevvvinnninnnns oennd 02/22/2024 ..... GUGGENHEIM CAPITAL ... .. 14,576,030 |. .. 15,000,000 |...
22547#-AA-8 HPS CV VI Fund Prvt HPS CV VII Fund Prvt  9.327% 09/21/32 ..oevvvniiiiiiiiiiiiiiiiiiiiciciiiis | e | 02/26/2024 ..... DIRECT - 1
225655-A0-8 . .. | CRESCENT CAPITAL BDC INC CRESCENT CAPITAL BDC INC  4.000% 02/17/26 . THE SEAPORT GROUP ..
23301#-AA-2 . ..| CULLEYWOOD CAPITAL MS FD LLC CULLEYWOOD CAPITAL MS FD LLC 10.000% 03/01/33 ENHANCED CAPITAL ...
23918K-AS-7 . .| DAVITA INC BASIC ~ 4.625% 06/01/30 .......eunvneenee JEFFERIES & COMPANY INC.
24665F-AD-4 . .. |DELEK LOG PART/FINANCE BASIC ~ 8.625% 03/15/29 STIFEL NICOLAUS ....
26746%-AC-8 . ..| DYAL CAPITAL PARTNERS |11 B DYAL CAPITAL PRTNERS III B  6.550% 06/15/44 GOLDMAN SACHS . N
26746@-AC6 ......... DYAL CAPITAL PARTNERS |11 A DYAL CAPITAL PARTNERS Il A 6.550% 06/15/44 ......covvvvvenveneee | eovevrniieeens el 03/01/2024 ..... GOLDMAN SACHS ... ..11,200,000 |...

20082K-AA-3 ......... EMBECTA CORP BASIC  5.000% 02/15/30 ....eeveeieuiiiiiieeieiiiiiee et | eeeeeiiienees [eend 01/19/2024 ..... MORGAN STANLEY ...t e e e e eines [orneeeeeeiiie e e e e esireeeeeeens [eneeeeeeeenneneeeenn 2,407,500 [ 3,000,000 |...
202876-AB-7 ......... ENGINE LEASE FINANCE CORPORATI ENGINE LEASE FINANCE CORPORATI ~ 4.630% 11/27/28 .....coooevis | ovviiiiinnes [onnnnd 01/30/2024 ..... STONECASTLE SECURITIES LLC .

30161M-AG-8 ......... EXELON GENERATION CO 6 1/4% Due 10/1/2039 AOT  6.250% 10/01/39 .....evveerieiiiiiiiiciiies | i [ 03/05/2024 ..... BARCLAYS .
302316G-Al-2 ......... EXXON MOBIL CORP 4.114% Due 3/1/2046 MST ~ 4.114% 03/01/46 ......ovvviieiiiiiiiiiiiiiiiiiiiiis | e [ 03/18/2024 ..... GOLDMAN SACHS ... 427,595 |. 500,000 |...

302316-BJ-0 EXXON MOBIL CORP BASIC ~ 3.294% 03/19/27 .oeeviiiiiieiiiiiiieceeieeeeeeeee e | e [end 03/05/2024 ..... BARCLAYS ... ..10,137,645 |.

. ..10,500,000 |...
..3,011,719 |

..3,125,000 |

35906A-BE-7 . ..|FRONTIER COMMUNICATIONS BASIC  5.875% 10/15/27 . 01/31/2024 BARCLAYS ... .

36120F-AA-3 . ..| GRANITE PARK FX NOTES ISSUER GRANITE PARK FX NOTES ISSUER  6.820% 07/15/32 BANK OF AMERICA . . 13,597,810 | . 13,600,000 |
36269J-AA-6 . ..| GS MORTGAGE SECURITIES TRUST SERIES 202470P CLASS A 5.133% 03/06/29 .... GOLDMAN SACHS . 8,177,171 8,200,000
36269J-AE-8 . ..| GS MORTGAGE SECURITIES TRUST SERIES 202470P CLASS B 5.507% 03/06/29 . GOLDMAN SACHS . 2,991,649 3,000,000
36740L-AA-0 . ..| GATES GLOBAL/GATES CORP BASIC ~ 6.250% 01/15/26 .......oevvveeiiiiiiiaiiniis BANK OF AMERICA . 5,985,000 |. 6,000,000 |.
381756-AH-0 ......... GOLUB CAPITAL PARTNERS PRIV CR GOLUB CAPITAL PARTNERS PRIV CR  6.610% 02/15/29 .........cco. | eeveiniinnnes [ennnd 01/25/2024 ..... GOLDMAN SACHS ... ..15,000,000 | ..15,000,000 |...

404119-BV-0 ......... HCA-THE HEALTHCARE CO. BASIC  5.500% 06/15/47 ..eeeouvvvvreeiiiiiiiiiiiiiiiiiiiieiiiiiiiiienisiiiies | eeeneniieeenes found 03/05/2024 ..... L O LT PP PP (RT PP PP PP P PPPPPPPPN 9,925,440 |..ooviiiiiiiiiii 10,500,000
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404119-BZ-1 ......... HCA-THE HEALTHCARE CO. BASIC ~ 5.250% 06/15/49 .....ceieeireiiieiieiinieeeeeeenieeeeeennieeeeeennen | cevvvvniiinnnns Jeennid 03/05/2024 ..... BARCLAYS ... .... 10,005,600 |. ....11,000,000 |... .. 131,542 |2.CFE ..........
404119-CR-8 ......... HCA-THE HEALTHCARE C0. BASIC  5.900% 06/01/53 ......cevvuniiiiiiiiiiiiiiiiiiiiinniiininneeiinninnes | eeeeveniiieeens fonnid 03/05/2024 ..... 0 R R KON 4,996,000 |..eevnnniiiiiinninnnnns 5,000,000 |... ... 718,667 |2.CFE ..........
40488*-AA-5 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR ~ 9.798% 12/05/32 ....cevevevveneeeeee | vevvvnninennns oennd 01/26/2024 ..... DIRECT - 1 .. .. 11,670,756 |. .. 11,670,756 |...
40488*-AB-3 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 11.048% 12/05/32 .....oovvvvvvnnnvinne | eovevennieeens |l 01/26/2024 ..... DIRECT - 1 ..
40500#-AD-9 ......... HEB, LP HEB, LP  5.480% 03/20/41 ..oereeeeeieeeeeee e e eeene e e eenne e eeennnnes | eevvviniiinnnns Jeennid 03/06/2024 ..... GOLDMAN SACHS ...
410345-A0-5 ......... HANES BRANDS INC BASIC ~ 9.000% 02/15/31 ...uuviiiiiiiiiiiiiiiiiiiniiiiiiiinneeciniineeennnnineeeees | eeeeeennieeees fonnid 02/09/2024 ..... BANK OF AMERICA .
427096-B@-0 .........|HERCULES CAPITAL HERCULES CAPITAL  4.550% 03/04/26 .... 01/24/2024 ..... STONECASTLE SECURITIES LLC .eeeeeeeeeeeeeeeeet e e e eeneie s e e eeene e e e e e emne e e e eemnnn e e e eennnnnnnes [oeeernnnnnaneermnnnnaseeemnnnnnnees Jreernnnnneeeeennnnneeeeens 945,000 |oooiiiiiiiiiiiiinnis 1,000,000 |...
432830-AC-4 ......... [HILTON GRAND VAC BOR ESC BASIC  6.625% 01/15/32 02/13/2024 ..... T T R ROURPPPRR - 3 1o | I (1 FO . 8,650,000 |...
46266T-AF-5 ......... 1QVIA INC BASIC ~ 6.250% 02/01/29 02/26/2024 ..... Tax Free Exchange . e 7,000,000 |...
46625H-RY-8 . ..[JP MORGAN CHASE & CO  3.782% 02/01/28 . 03/05/2024 BARCLAYS .... .10,121,580 |. .10,500,000 |.
46647P-AF-3 . ..| JPMORGAN CHASE & CO BASIC ~ 3.540% 05/01/28 03/05/2024 BARCLAYS . 4,769,250 |. ..5,000,000 |.
46647P-Cli-4 . .. | JPMORGAN CHASE & CO BASIC ~ 2.947% 02/24/28 ... 03/05/2024 BARCLAYS . 9,870,420 |. .10,500,000 |.
47587*-AA-0 ......... JEN HOLDCO 24 LLC JEN HOLDCO 24 LLC ~ 8.479% 03/16/29 .. 02/02/2024 ..... DIRECT - 1 .. 2,152,500 |. 2,152,500 |...
50167*-AA-2 ......... LA CHARGERS HEADQUARTERS TR LA CHARGERS HEADQUARTERS TR 4.020% 06/15/54 .......ccevvvvvvveee | eovvveniieenns fonnnd 03/15/2024 ..... COASTAL SECURITIES, INC. teuuuiiiiirriniiiiiiniiniiriisiis e e s crnnis e s srnnn s s ssssnns s s s snnnnasesenns [oesrnnsnsneesennnnnnsssennnninnnees Joinnnnnnrnnn, 3,888,628 [...coiiviiiinniiiiins 3,888,628 |...
50167*-AB-0 ......... LA CHARGERS HEADQUARTERS TR LA CHARGERS HEADQUARTERS TR 5.050% 06/15/54 .....cccevvveveeeeen | vevvvininnnnns oennd 03/08/2024 ..... COASTAL SECURITIES, INC. ..eeeeeeeennneeeeemnuneeeeennnneeeeeennnaeeeemnnnaaeeernnnnaeeeennnnnseeennn |reeennnnaseeeemnnnnneeeennnnnnenees Joemnnnaanreemnnnnnnnees 1,650,000 [..eeeeeenneeeeeinnnnns 1,650,000 |...
50249A-AA-1 ......... LYB INT FINANCE [11 BASIC ~ 4.200% 10/15/49 .....viiiiiiiiiiiiiiiiiiiiiiiiiineccccvineeecvinines | eeeeeenniieeens ol 03/05/2024 ..... BARCLAYS . .. 10,206,430 |. .... 13,000,000 |...
53190F-AA-3 ......... LIFE TIME INC BASIC ~ 5.750% 01/15/26 ....ceeeeeeeieeeeeieeeeeeeeeneieeeeeeeeneeeeeeenneeeeeennnes | cevvvinniinnnns Joennid 01/31/2024 ..... VAT TOUS .eeeeeee e e e eeeee e e e e e e e e e e e e e e e e e s e e e e e s e e e e e eennn e e e e ennnnseeeennnnnnneeeennnnnnes [reeernnnnnereernnnnanneeennnnaeees Jreernnnnneneeennnnnnees 2,972,500 |oeiiiiiiiiiiis 3,000,000 |...
53219L-AN-9 ......... REGIONALCARE/LIFEPOINT BASIC 11.000% 10/15/30 ..eevviiiiiiiiiiiiiiiiiieeciiiineeccciiinneecinnn | eeeeeenniineens fonaid 03/22/2024 ..... JEFFERIES & COMPANY INC. R 6,500,000 |...
55261F-AT-1 ......... M&T BANK CORPORATION BASIC ~ 6.082% 03/13/32 .....oeeeeeeiieeeeeeniieeeeeeneeeeeeenneeeeeennnnes | cevvviniinnnns Jeennid 03/11/2024 ..... CITICORP SECURITIES ....10,000,000 |. ....10,000,000 |...
565849-AE-6 MARATHON OIL 6.6% Due 10/1/2037 A01  6.600% 10/01/37 ...covivvvinniiiiiiiiiiiiiiciiiienecviiines | eeeeeeniieeens ol 03/18/2024 ..... Various .... 12,601,970 |. .... 12,000,000 ...
59081#-AC-8 . ..|MESSER INDUSTRIES USA MESSER INDUSTRIES USA  5.640% 03/25/34 03/06/2024 BNP PARIBAS - RS ONLY OR INACT . 12,000,000 |. . 12,000,000 |.
59081#-AD-6 . ..|MESSER INDUSTRIES USA MESSER INDUSTRIES USA  5.740% 03/25/36 03/06/2024 BNP PARIBAS - RS ONLY OR INACT 2,000,000 |. 2,000,000 |.
61744Y-AP-3 . ..| MORGAN STANLEY BASIC ~ 3.772% 01/24/29 . 03/05/2024 BARCLAYS ... 5,233,250 |. 5,500,000 |.
61747Y-ER-2 . .| MORGAN STANLEY BASIC ~ 4.210% 04/20/28 . BARCLAYS . . 10,196,655 |. .10,500,000 |.
61747Y-EV-3 . ..| MORGAN STANLEY BASIC  6.296% 10/18/28 ... BARCLAYS . 9,856,060 |. 9,500,000 |.
640695-AA-0 ......... NEPTUNE BIDCO US INC BASIC ~ 9.290% 04/15/29 .....ccvvvvnniiiiiiiiiiiiiiiiiiiinencciiinceecvvnineeees | eeeevennineens fonnid 02/21/2024 ..... LT RO KON 5,460,063 |.....ouoiiiiiiinnnnnns 5,750,000 |...
644393-AC-4 ......... [NEW FORTRESS ENERGY INC BASIC ~ 8.750% 03/15/29 ...ceevrmeieieeeeiieeeeeeene e eeeeneeeeeennes | evvnniinennnnns [eeead 03/05/2024 ..... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e nnn e e e e ennnnnneeeeennnnnnaes eeernnnnaseeeennnnnneeeennnnnnerees Joemnnnaanneennnnnannee 4,500,000 [.eereeeennnaeeeeens 4,500,000 |...
66989H-AN-8 .........[NOVARTIS CAPITAL CORP  3.100% 05/17/27 ...oevvuniiiiiiiiiiiiiiiiiiiieeeciiin e eevnnieees [ eeennineeeeenns [oend 03/05/2024 ..... .... 10,029,390 |. .... 10,500,000 ...
68622T-AB-7 ......... ORGANON FINANCE 1 LLC BASIC ~ 5.125% 04/30/31 ...eeeeeeeeieiieeeeeeeieeeeeeene e eeeenneeeeeennnes | cevvviniiinnnns Joennid 02/15/2024 ... IMORGAN STANLEY ...eireeeeeeeeiee e e e e e e e e e e ee e e e e e e e e e e e nnn e e e e eenna s s e e eennnaneeeeennnnnaaes reernnnnneseeemnnnnneeeernnnnnneees Joermnnnaereennnnnaanees 2,451,000 |.eeveeniieeinnniens 2,850,000 |...
T1677K-AB-4 ......... PETSMART INC/PETSMART FI BASIC ~ 7.750% 02/15/29 ...cevvvvniiiiiiiiiiiiiiiiiinieeciiiinneevinnins | eeeeeennieeens fonnid 02/01/2024 ..... MORGAN STANLEY .. N
71684@-AA-0 PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT FUND Il 6.000% 12/15/30 w.eevneeeeeeneieeeeenn | eevvviniieeens feennd 01/02/2024 ..... Interest Capitalization .. 120,480 |. 120,480 |...
T44448-CY-5 . .. |PUBLIC SERVICE CO OF COLO BASIC ~ 5.250% 04/01/53 . 03/19/2024 Various ........ . 12,623,795 |. . 13,500,000 |.
75003*-AF-6 . ..|RSM US LLP RSM US LLP  6.510% 01/15/34 ..... 01/16/2024 US BANCORP INC ... 3,000,000 |. 3,000,000 |.
75041V-AA-2 . ..| RADIOLOGY PARTNERS INC BASIC ~ 9.250% 02/01/28 02/21/2024 Interest Capitalization .. 340,861
75041V-AC-8 . ..| RADIOLOGY PARTNERS INC BASIC 10.250% 02/15/30 .. 02/22/2024 Tax Free Exchange .... 6,940,861 |.
79546V-AQ-9 . .. [SALLY HOLDINGS/SALLY CAP BASIC ~ 6.750% 03/01/32 .. 02/13/2024 BANK OF AMERICA . 4,000,000 |.
817743-AJ-6 ......... SERVPRO MASTER ISSUER, LLC SERIES 20241A CLASS A2  6.174% 01/25/54 . 01/17/2024 ..... BARCLAYS .... 15,000,000 |...
85236K-AV-4 ......... STACK INFRASTRUCTURER LL SERIES 20241A CLASS A2 5.900% 03/25/49 . 03/15/2024 ..... LV =10 P R KOO o Y17 (7 £ T FO . 6,500,000 |...
87485L-AD-6 ......... TALOS PRODUCTION INC BASIC ~ 9.000% 02/01/29 02/13/2024 ..... MARKET AXESS 1,975,000 |...
876030-AE-7 ......... TAPESTRY INC BASIC ~ 7.700% 11/27/30 ... 03/05/2024 ..... BARCLAYS . N 7,500,000 |...
876030-AF-4 ......... TAPESTRY INC BASIC  7.850% 11/27/33 ... 03/19/2024 ..... Various ... ....20,637,670 |. ..19,000,000 |...
893647-BV-8 ......... TRANSDIGM INC BASIC ~ 6.625% 03/01/32 02/13/2024 ..... L N I R KON 4,990,000 |. 5,000,000 |...
894164-AA-0 ......... TRAVEL + LEISURE CO BASIC ~ 4.500% 12/01/29 ...02/02/2024 ... MARKET AXESS . eeeeete e e e e e e e e e e e e e e ee e e e e e enne e e e e e e enn e e e eennnnnneeeennnnnnaeeennnn  reeennnnaseeeennnnnneeeennnnnaerees Joernnnaanreennnaaaeas 1,827,460 |. 2,000,000 |...
90226#-AA-3 ......... 2014 REPLACEMENT POWER STATUTO (NOVEC) SENIOR SECURED NOTES  3.850% 05/31/29 .. ...02/22/2024 ... STONECASTLE SECURITIES LLC . 2,863,243 |. 3,017,879 |...
90279X-AA-0 . ..|UKG INC BASIC  6.875% 02/01/31 ..eerreeiiieiiiiee s 01/30/2024 J.P. MORGAN ... 4,000,000 |. 4,000,000 |.
931142-CM-3 . .. | WAL-MART STORES 6.2% Due 4/15/2038 A015  6.200% 04/15/38 03/18/2024 GOLDMAN SACHS . .. 7,891,870 |. .. 7,000,000 |.
931142-EX-7 . ..| WAL-MART STORES BASIC ~ 3.950% 09/09/27 .............. 03/18/2024 Various ...... . 17,662,060 |. .18,000,000 |.
970648-AN-1 ......... WILLIS NORTH AMERICA INC BASIC  5.900% 03/05/54 .......ccvvuuuiiiiiiunnnniiiiiinnniiiiiinnnininniens | aeeevennnnnenes |ouunsd 03/19/2024 ..... e N O P AP 1,001,080 J..ovvvnniiiiiinnnnnnnns 1,000,000 |...
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98981B-AA-0 Z| TECH LLC/ZI FIN CORP BASIC ~ 3.875% 02/01/29 ..eevreeieeeieeiee e eeeeeneeeeeeenines | cvvvviniinnnes Jeennnd 02/21/2024 ..... MARKET AXESS <. eeeeeeee e e e e e e e e e e e s e e e ee e e e e e enae e e e e e ennnneeeeennnnnneeeennnnnnneeennn [oeeernnnnnereermnnnanneeennnnnnenes [reernnnnnnneennnnnnneee 1,199,720 |ooiiiiiiiiiiiiiinns 1,300,000 |...
008911-BK-4 . .| AIR CANADA 008911BK4  3.875% 08/15/26 01/09/2024 MARKET AXESS 2,696,000 |.
225760-G*-6 ......... CRESCENT POINT ENERGY CRESCENT POINT ENERGY ~ 4.080% 04/22/25 .....ccevvvueeeeeennneeeeeennnaeee | A | 02/13/2024 ..... STONECASTLE SECURITIES LLC ..eeeeeeeie e e e eeet e e e eeeee s e e eeene e e e e eennn e e e eemnnn e e e eennnnnees [oeeeennnnneneermnnnnaeeeennnnnnenee Joeeennnnneeeeennnneeee. 4,818,550 |iiiiiis 5,000,000 |...
63002#-AA-0 ......... NRM CABIN INTERVEDIATE #2 LP NRM CABIN INTERMEDIATE #2 LP 6.630% 07/31/33 ..oevvvvvvvininans | eoreeeniieeens |l 01/31/2024 ..... RBC CAPITAL MARKETS .. - ... 29,737,560 |...
630020-AA-2 ......... NRM CABIN INTERMEDIATE #1 LP NRM CABIN INTERMEDIATE #1 LP  5.583% 07/31/33 .. [T 01/31/2024 ..... RBC CAPITAL MARKETS .. .... 12,638,463 |. .... 12,638,463 |...
66977W-AU-3 ......... NOVA CHEMICALS CORP BASIC ~ 9.000% 02/15/30 ... A. 02/13/2024 ..... LT RO KON 4,911,288 |.oevvvniiiiiiiiis 4,900,000 |...
7T1644E-AJ-1 . ..| PETRO CANADA BASIC  6.800% 05/15/38 ......... A.. 03/18/2024 Various ... . 18,403,235 |. .17,000,000 |.
78478E-AC-2 . ..| ST MARYS CEMENT INC BASIC ~ 5.750% 04/02/34 A. 03/27/2024 ALLIANCE BERNSTEIN 1,018,763 1,030,000
867224-AB-3 . ..| SUNCOR ENERGY INC BASIC ~ 4.000% 11/15/47 ... A.. 03/18/2024 GOLDMAN SACHS . 3,074,320 |. 4,000,000 |.
867229-AE-6 . ..| SUNCOR ENERGY 6 1/2% Due 6/15/2038 JD15 6.500% 06/15/38 A. 03/18/2024 Various . 11,627,800 |. .11,000,000 |.
86722T-AB-8 . ..| SUNCOR ENERGY INC BASIC  6.850% 06/01/39 A.. 03/19/2024 Various ... . 19,053,655 |. .17,500,000 |.
00111V-AA-5 . ..| AES ANDES SA BASIC ~ 6.300% 03/15/29 ... D.. 03/06/2024 ALLIANCE BERNSTEIN ..895, 167 ..896,000
00131L-AQ-8 . ..|AIA GROUP LTD BASIC  5.375% 04/05/34 .. D.. 03/26/2024 ALLIANCE BERNSTEIN .. 733,236 .740,000
00217G-AC-7 . ..|APTIV PLC / APTIV CORP BASIC  4.150% 05/01/52 .. D.. 03/19/2024 GOLDMAN SACHS . 2,649,745 3,500,000
002520-AA-1 . ..| AZ BATTERY PROPERTY, LLC AZ BATTERY PROPERTY. LLC . 730¢% C.. 02/22/2024 CBRE ....... .. 8,000,000 |. 8,000,000 |.
013822-AH-4 . ..[ALCOA NEDERLAND HOLDING BASIC ~ 7.125% 03/15/31 ....uivviiininiiiiinnnnns D.. 03/07/2024 J.P. MORGAN . .. 3,000,000 |. .. 3,000,000 |.
03165U-AA-6 . ..| American Money Management Corp SERIES 202430A CLASS A1 7.000% 01/25/36 D.. 01/12/2024 MORGAN STANLEY .. . 34,000,000 |. . 34,000,000 |.
03512T-AF-8 . ..| ANGLOGOLD HOLDINGS PLC BASIC ~ 3.375% 11/01/28 ..... D.. 01/26/2024 ALLIANCE BERNSTEIN ..460,800 ..512,000
03969A-AR-1 . ..| ARDAGH PKG FIN/HLDGS USA BASIC ~ 5.250% 08/15/27 .. D.. 03/05/2024 Various ........... . 277,143 .400,000
05765D-AN-7 . ..|Balboa Bay Loan Funding Ltd SERIES 20231A CLASS BR  7.369% 04/20/36 D.. 03/25/2024 BANK OF AMERICA . 9,500,000 9,500,000
058950-AA-4 . .| BANCO BBVA PERU SA BASIC ~ 6.200% 06/07/34 ....... D.. 03/04/2024 ALLIANCE BERNSTEIN 1,100,000 |. 1,100,000 |.
05964H-AQ-8 ......... BANCO SANTANDER CHILE BASIC ~ 4.175% 03/24/28 ... D.. 03/19/2024 Various .. 23,063,045 |. .... 24,000,000 ...
05964H-AZ-8 BANCO SANTANDER CHILE BASIC ~ 6.938% 11/07/33 ... D.. 03/05/2024 BARCLAYS ... 2,746,450 |eeveeniiiieiiiins 2,500,000 |...
06738E-CE-3 . ..| BARCLAYS PLC BASIC ~ 7.437% 11/02/33 ... D.. 03/05/2024 BARCLAYS . .. 4,968,720 |. .. 4,500,000 |.
06738E-CG-8 . .| BARCLAYS PLC BASIC  6.224% 05/09/34 D.. 03/05/2024 BARCLAYS . 10,224,600 |. .10,000,000 |.
06738E-CL-7 BARCLAYS PLC BASIC  6.692% 09/13/34 ... D.. 03/05/2024 BARCLAYS ... 2. 10,040,360 [ooeeiiiiiiiiiniiiinns 9,500,000 |...
09077T-AA-3 Birch Grove CLO Ltd. SERIES 20248A CLASS A1 6.946% 04/20/37 C.. 02/12/2024 BANK OF AMERICA ....50,000,000 [. ....50,000,000 ...
11952A-AA-0 . ..| BUFFALO ENERGY MX HLDGS BASIC ~ 7.875% 02/15/39 .......euvvrnnnnne D.. 01/17/2024 ALLIANCE BERNSTEIN .. 1,459,456 |. .. 1,450,000 |.
14318V-AA-T7 . ..|Carlyle Global Market Strategi SERIES 20242A CLASS A  6.840% 04/25/37 D.. 03/08/2024 J.P. MORGAN . .10,000,000 |. .10,000,000 |.
251526-CD-9 ......... [DEUTSCHE BANK NY BASIC ~ 3.547% 09/18/31 .... D.. 03/05/2024 BARCLAYS . .10,081,590 |. . 11,500,000 |.
251526-CK-3 . .. | DEUTSCHE BANK NY BASIC ~ 3.035% 05/28/32 . D.. 03/19/2024 Various .10,856,870 |. . 13,000,000 |.
251526-0S-6 . .. |DEUTSCHE BANK NY BASIC ~ 6.720% 01/18/29 . D.. 03/05/2024 BARCLAYS . 5,162,650 5,000,000
251526-CU-1 .. | DEUTSCHE BANK NY BASIC  6.819% 11/20/29 . D.. 03/19/2024 GOLDMAN SACHS . 5,195,550 |. 5,000,000 |.
25455X-A0-3 . .. |DIPLOMA PLC DIPLOMA PLC ~ 4.270% 03/20/34 ... B.. 02/28/2024 J.P. MORGAN ... . 27,305,000 |. . 27,305,000 |. z
290015-BA-3 . ..|Elmwood CLO | Ltd. SERIES 20191A CLASS BRR  7.319% 04/20/37 . D.. 02/01/2024 CITICORP SECURITIES . 11,500,000 |. . 11,500,000 |. FE ..
20244R-AA-3 ......... |Empower CLO Ltd. SERIES 20241A CLASS A1  6.920% 04/25/37 .. D.. 02/07/2024 GOLDMAN SACHS ... . 23,000,000 |. .23,000,000 |. FE ..
37149L-AL-1 . ..|Generate CLO Ltd. SERIES 7A CLASS AR  6.939% 04/22/37 .. D.. 03/01/2024 BARCLAYS .......... .25,000,000 |. .25,000,000 |. FE ..
40049J-BA-4 . ..|GRUPO TELEVISA SA - SPONS GDR BASIC ~ 5.000% 05/13/45 .. D.. 01/25/2024 ALLIANCE BERNSTEIN 1,854,600 2,200,000 FE ..
44920U-AV-0 . .. |HYUNDAI CAPITAL SERVICES BASIC ~ 5.125% 02/05/29 .. D.. 01/29/2024 ALLIANCE BERNSTEIN . 639,349 .642,000 FE ..
4498411-AJ-6 . .| INEOS FINANCE PLC BASIC ~ 7.500% 04/15/29 ..... D.. 01/31/2024 J.P. MORGAN . 3,000,000 3,000,000 FE ..
45824T-8C-8 . .. | INTELSAT JACKSON HLDG BASIC ~ 6.500% 03/15/30 D.. 01/18/2024 BARCLAYS ... 1,895,000 2,000,000 FE ..
465077-AL-9 . .| ISRAEL ELECTRIC CORP LTD BASIC ~ 4.250% 08/14/28 .. D.. 02/06/2024 ALLIANCE BERNSTEIN 1,444,600 1,550,000 FE ..
50247V-AB-5 LYB INTL FINANCE BV 5 1/4% Due 7/15/2043 JJ15  5.250% 07/15/43 ... D.. 03/05/2024 ..... BARCLAYS 3,756,440 |.eevveniieeinnins 4,000,000 |... [
50247V-AC-3 . ..[LYB INTL FINANCE BV 4 7/8% Due 3/15/2044 MS15  4.875% 03/15/44 D.. 03/18/2024 ..... Various ... ... 11,604,540 |. .... 13,000,000 ... FE
539439-AQ-2 ......... |LLOYDS TSB GR-AD BASIC  3.574% 11/07/28 ............ D.. Various .. 9,838,695 |. .10,500,000 |. FE ..
53944Y-AS-2 ......... [LLOYDS BANKING GROUP PLC BASIC  3.750% 03/18/28 D.. Various .23,311,420 | . 24,500,000 |. FE ..
53944Y-AX-1 . .| LLOYDS BANKING GROUP PLC BASIC  5.679% 01/05/35 | USRS TR 03/05/2024 ..... BARCLAYS . 9,989,400 |. ....10,000,000 |... FE
55609N-AC-2 MACQUARIE AIRFINANCE HLD BASIC  6.400% 03/26/29 | IR RN 03/19/2024 J.P. MORGAN ... 1,999,740 [oveniiiiiiiinininns 2,000,000 |... FE
55609N-AD-0 . .. |MACQUARIE AIRFINANCE HLD BASIC  6.500% 03/26/31 D J.P. MORGAN ... 2,992,500 |. 3,000,000 |. FE ..
600814-AS-6 . | MILLICOM INTL CELLULAR BASIC  7.375% 04/02/32 .. ALLIANCE BERNSTEIN ..395,000 |. ..395,000 |. FE ..
606822-CE-2 MITSUBISHI UFJ FIN GRP BASIC ~ 4.080% 04/19/28 .. 03/05/2024 BARCLAYS .... 10,181,535 |. .... 10,500,000 |... FE
639057-AF-5 NATWEST GROUP PLC BASIC ~ 5.516% 09/30/28 ... 03/05/2024 0 ) R RO 2,005,800 [ovuuviivrrrnnnniinnnns 2,000,000 |... FE
639057-AH-1 . ..|NATWEST GROUP PLC BASIC  6.016% 03/02/34 03/05/2024 BARCLAYS . .. 3,093,120 | .. 3,000,000 |. FE ..
639057-AN-8 . ..|NATWEST GROUP PLC BASIC ~ 5.778% 03/01/35 ... 03/18/2024 Various ... . 14,590,560 |. . 14,500,000 |. FE
747261-AG-8 . .| QANTAS AIRWAYS LIMITED QANTAS AIRWAYS LIMITED ~ 7.430% 02/13/36 02/13/2024 CITICORP SECURITIES 16,777,800 |. 16,777,800 |. z
75102X-AB-2 RAIZEN FUELS FINANCE BASIC  6.450% 03/05/34 ......cccvuuuuiiiiiinniiiiiiiiiiiiiiiiininiesienannns 02/28/2024 ..... ALLTANCE BERNSTEIN ... iviuueuniiiiuunsniiiiitsssissiisssi s s ssisasissssrsssssssssssssnsssessrssnnsssannnes 1,833,564 |.ooiiiiiiiinniins 1,830,000 ... FE
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75102X-AC-0 RAIZEN FUELS FINANCE BASIC  6.950% 03/05/54 .... D.. 02/28/2024 ALLIANCE BERNSTEIN ... 1,743,255 |ooeeeeieeeeeiies 1,770,000 |...
780097-BP-5 . ..|ROYAL BANK OF SCOTLAND BASIC ~ 3.073% 05/22/28 .. D.. 03/18/2024 Various ........... . 13,512,135 | . 14,500,000 |.
780153-BU-5 . ..| ROYAL CARIBBEAN CRUISES BASIC ~ 6.250% 03/15/32 . D.. 02/22/2024 BANK OF AMERICA . ,015,
80007R-AE-5 . ..| SANDS CHINA LTD BASIC ~ 5.400% 08/08/28 ..... D.. 03/27/2024 ALLIANCE BERNSTEIN ,663,
80007R-AQ-8 . ..| SANDS CHINA LTD BASIC ~ 3.100% 03/08/29 .. D.. 03/27/2024 ALLIANCE BERNSTEIN .. 949,280 .. 1,088,000 |.
81785B-AA-4 . ..| 720 East CLO Ltd. SERIES 20241A CLASS A1  6.917% 04/15/37 . D.. 01/31/2024 BARCLAYS .......eennns 38,750,000 . 38,750,000 |. .
86964II-AF-9 . .| SUZANO AUSTRIA GMBH BASIC ~ 6.000% 01/15/29 .......cevvennnns D.. 02/06/2024 ALLIANCE BERNSTEIN .. 338, . 2.
893830-AF-6 TRANSOCEAN INC 7 1/2% Due 4/15/2031 AO15  7.500% 04/15/31 .... D.. 03/21/2024 Various 5.C
893830-BL-2 TRANSOCEAN INC BASIC ~ 8.000% 02/01/27 D.. 03/05/2024 Various 5.B FE
92676X-AG-2 . .| VIKING CRUISES LTD BASIC ~ 9.125% 07/15/31 . D.. 02/02/2024 PARIBAS SECURITIES 4.CFE ..
92840J-AB-5 . .| VISTAJET MALTA/XO MGMT BASIC  6.375% 02/01/30 . D.. 02/05/2024 MARKET AXESS ........ 4.CFE ..
AM1928-14-3 GOHL CAPITAL LTD BASIC ~ 4.250% 01/24/27 D.. 03/25/2024 ALLIANCE BERNSTEIN 2.BFE
000000-00-0 CODELCO INC BASIC ~ 4.500% 08/01/47 D.. 01/18/2024 ALLIANCE BERNSTEIN ... 2.AFE
000000-00-0 . ..|MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 D.. 01/17/2024 ALLIANCE BERNSTEIN 2.CFE ..
BJ1613-98-0 . ..| WHARF REIC FINANCE BVI BASIC  2.875% 05/07/30 D.. 01/31/2024 ALLIANCE BERNSTEIN 1.F FE ..
BJ2629-18-3 . .. |EMPRESA DE TRANSPORTE ME BASIC ~ 4.700% 05/07/50 D.. 02/26/2024 ALLIANCE BERNSTEIN 1.G FE ..
B04156-01-5 . ..| PROSUS NV BASIC ~ 3.061% 07/13/31 . D.. 03/28/2024 ALLIANCE BERNSTEIN 2.CFE ..
BT3710-11-3 . ..| GLOBO COMMUNICACOES PART BASIC ~ 5.500% 01/14/32 D.. 01/31/2024 ALLIANCE BERNSTEIN 3.AFE ..
G2530#-AA-2 . ..|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Senior  8.298% 12/02/33 C.. 02/27/2024 DIRECT - 1 .. .60,167,673 |. .60,167,673 |. 2.BFPL ..
G2530#-AB-0 . ..|HPS CSL |1 Fund Prvt HPS CSL Il Fund Prvt Junior  9.798% 12/02/33 ..... C.. 02/27/2024 DIRECT - 1 .. .30,083,837 |. .30,083,837 |. 2.CPL
G4588#-BR-1 . ..| INTERMEDIATE CAPITAL GROUP PLC INTERMEDIATE CAPITAL GROUP  4.990% 03/26/26 D.. 03/26/2024 THE SEAPORT GROUP .. .. 957,530 |. 2.B ...
G8038#-AS-7 . ..| SERCO GROUP PLC SERCO GROUP PLC ~ 6.430% 02/27/29 ... D.. 01/24/2024 CITICORP SECURITIES .. 3,000,000 |. 2.CPL
(G8038#-AT-5 . ..| SERCO GROUP PLC SERCO GROUP PLC ~ 6.720% 02/27/34 ... D.. 01/24/2024 CITICORP SECURITIES .. 7,000,000 |. N 2.CPL ..
N4282*-AK-2 . .. | KONINKL I JKE FRIESLANDCAMPINA N KONINKLIJKE FRIESLANDCAMPINA N 5.000% 02/01/34 B.. 02/21/2024 J.P. MORGAN ...... . 16,308,000 |. . 16,308,000 |. 2.AFE ..
09395@-AA-2 . .. |WAYPOINT REIT WAYPOINT REIT ~ 2.890% 10/29/27 ... D.. 01/30/2024 THE SEAPORT GROUP .. ..793,500 |. ..920,000 |. 2.AFE ..
09749#-AS-4 . .. |WESTRAC PTY WESTRAC PTY LTD  6.750% 01/07/36 ... D.. 01/08/2024 COMMONWEALTH BANK O .. 9,000,000 |. .. 9,000,000 |. 2BPL ..
Y3000#-AA-1 . ..|RAIZEN SPV TRUST RAIZEN SPV TRUST  7.230% 02/28/34 . D.. 02/09/2024 CITICORP SECURITIES .. .30,000,000 |. .30,000,000 |. . |2.APL ..
ZF5270-86-2 . ..| CODELCO INC BASIC ~ 6.440% 01/26/36 ................ D.. 03/13/2024 ALLIANCE BERNSTEIN 1,477,800 |. 1,440,000 |. . 12,622 |2.A FE ..
21 4655-56-5 ......... BANK OF EAST ASIA LTD BASIC  6.750% 03/15/27 ... D.. 02/27/2024 ..... ALLIANCE BERNSTEIN ... . 18,69 [2.B FE ..........
M9211-37-0 ......... GACI FIRST INVESTMENT BASIC ~ 5.125% 02/14/53 ... | IR RN 01/22/2024 ..... ALLIANCE BERNSTEIN ... ,847, ,340, . 76,078 |1.E FE
000000-00-0 .........[BANK OF EAST ASIA LTD BASIC  5.825% Perpet. .... | PPPPPPPTTRTOUR AP 02/27/2024 ..... ALLIANCE BERNSTEIN ... ..871, ..922, . 19,031 [3.B FE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,333,134, 153 1,348,539,713 9,538,923
401392-AA-6 ......... |GUARDIAN INVESTOR SERVICES LLC GUARDIAN INVESTOR SERVICES LLC  7.200% 12/15/33 ......ccovue | cooeirivrnnnnns foeees 03/15/2024 ..... 0L =0 P AP PP PPPTPP FEPPPTPTTPPPTN 100,000,000 |..eeeuiieennnnnnnnes 100,000,000
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 100,000,000 100,000,000
LX1810-24-6 .........|NEXSTAR BROADCASTING NEXSTAR BROADCASTING TLB S$+250 09/19/26 . BANK OF AMERICA .. eeeeee e e e e et e e e e e s e e e e e e e e e e e e e e e e e e ennn e e e e e nnnnneeenennnnnaees reeennnnaseeeennnnnneeeennnnnnenees Joermnnaanreennnnannees 2,000,000 f.eeeeeemnnneeeeens 2,000,000 |...
LX1838-41-1 . ..| OUTFRONT MEDIA INC OUTFRONT MEDIA TLB S+175 11/18/26 MORGAN STANLEY .....
LX1852-93-3 . ..|DAVITA DAVITA TLB-1 $+175 08/12/26 e WELLS FARGO SECURITIES LLC .
LX1854-55-8 . ..| STATION CASINOS LLC STATION CASINOS TLB $+225 02/08/27 DEUTSCHE BANK ...
LX1920-14-4 . ..| TRUCK HERO INC TRUCK HERO INC TLB $+350 02/24/28 .. JEFFERIES & COMPANY INC.
LX1953-73-1 ......... PROOFPOINT INC PROOFPOINT 1L TL $+325 08/31/28 evvviiiiiiiiiiiiicciiieeccvviieneees | e o 03/15/2024 ..... GOLDMAN SACHS
LX1967-63-2 ......... BALLY'S CORP BALLY'S CORP TLB S$+325 10/02/28 ... | v e 03/15/2024 ..... DEUTSCHE BANK . .
LX2020-71-2 ......... GOLDEN NUGGET GOLDEN NUGGET 1L S$+375 01727729 v | e 03/08/2024 ..... JEFFERIES & COMPANY INC. . ..997,705 |...
LX2023-03-9 ......... EMBECTA CORP EMBECTA CORP TLB S$+300 03/30/29 .o eeeeneees | i e 01/23/2024 ..... Various 1,427,622 |. 1,461,663 |...
LX2023-68-2 ......... BAKELITE UK HOLDING LTD BAKELITE 1L TL S+400 05/28/29 ...ooviiiiiiiiiiiiiiiiieiiinis | e | 03/08/2024 ..... GOLDMAN SACHS . 1,990,000 |. 2,000,000 |...
LX2037-85-6 PERRIGO INVESTMENTS LLC PERRIGO TLB S+225 04/05/29 ..eieeeeieeeeeeeie e | i e 03/04/2024 ..... J.P. MORGAN 1,998,125 |. 2,000,000 |...
LX2095-55-7 . .. [NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB $+500 04/11/29 03/13/2024 MORGAN STANLEY .. 2,775,000 |. 3,000,000 |.
LX2112-49-3 . ..|US SILICA US SILICA TL 1L $+400 03/25/30 ... PARIBAS SECURITIES
LX2120-15-7 . .| INTERNET BRANDS INTERNET BRNDS - MH TLB3 $+425 05/03/28 RBC CAPITAL MARKETS
LX2168-44-6 . ..| GTCR W MERGER SUB WORLDPAY -BOOST NWCO TLB $+300 01/31/31 J.P. MORGAN ...
LX2190-30-9 . ..| AMNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA TLB S$+550 05/04/28 J.P. MORGAN ...
LX2209-07-5 ......... DISTRIBUTED POWNER INNIO GROUP TLB S+425 11/06/28 CITICORP SECURITIES .. s N .
LX2209-07-5 ......... DISTRIBUTED POWER INNIO GROUP TLB $+425 11/06/28 .ovvniiiiiiiiiiiiiiiiiiiiiincciiiiiniiees | eeeeeeeeenannns Tax Free EXChaNGge .....oiiiiuuuuiiiiiiuuiiiiiiiiuiiiiiiiuieesiiesusssesseesnsnssseessnnssessesnnnsssseee [oosressnnseseressnssssssnnnnnnersee |reressnnssssrennnnsnnes 8,973,032 |.ievvuiiiiiiiiiinnns 9,257,101
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LX2215-73-4 ......... AIR METHODS AIR METHODS EXIT TL $+900 T1/80/28 e | i e 01/01/2024 ..... Various
LX2218-76-1 ......... TRAVEL + LEISURE CO TRAVEL + LEISURE TLB $+325 12714729 oo [ e [l 01/01/2024 ..... DEUTSCHE BANK . . . .
LX2245-19-4 ......... LIGHT & WONDER LIGHT & WONDER INC TLB $+275 04/16/29 .o [ e fend 01/16/2024 ..... Tax Free Exchange . .. 14,935,936 |. .... 15,304,717 |...
LX2246-73-9 ......... KBR INC KBR INC TLB $+225 01713731 1o | e [ 01/10/2024 ..... BANK OF AMERICA .... 1,870,313 [oooeviiiiiiiiiiinnnns 1,875,000 |...
LX2246-74-7 ......... HILTON GRAND VACATIONS HILTON GRAND VAC TLB $+275  01/13/31 correeiiiiiiiieeeeees | v e 02/29/2024 ..... BANK OF AMERICA .... 2,001,250 |eerenneieeennniens 2,000,000 |...
LX2247-83-6 ......... SEAWORLD PARKS & ENTERTA SEAWORLD TLB $+250 08/25/28 .....evvvviviirnniiiiiiiiiiniiniinn | eeeeeeniieeens |l 01/12/2024 ..... J.P. MORGAN 5,000,000 foeuriiriinnnnniinennns 5,000,000 |...
LX2247-90-1 ......... ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB S+375 ~ 08/19/30 wevveeeeeeenniieeeeennns | evvvvviniennns e 02/20/2024 ..... Tax Free Exchange . 3,420,717 |. 3,491,250 |...
LX2252-57-0 ......... DISCOVERY ENERGY HOLDING DISCOVERY EGY KOHLER TLB $+475 03/06/2024 ..... BANK OF AMERICA .... 3,114,000 [oeviiiiinnnnninnnnns 3,200,000 |...
LX2252-98-4 ......... CALPINE CORP CALPINE CORP TLB5 $+200 12/16/27 01/31/2024 ..... Tax Free Exchange . 3,893,937 |. .
LX2253-38-8 . ..|FITNESS INTERNATIONAL LLC FITNESS INTL LLC TLB $+525 01/30/29 02/05/2024 BANK OF AMERICA . .10,670,000 |. .11,000,000 |.
LX2253-93-3 ......... | CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN TLB1 $+275 01/24/31 01/24/2024 J.P. MORGAN . . 11,820,375 | . 11,850,000 |.
LX2254-13-9 . .. |DUN & BRADSTREET CORP DUN & BRADSTREET TLB '29 $+275 01/18/29 03/05/2024 BANK OF AMERICA . 3,500,000 |. 3,500,000 |.
LX2256-34-0 ......... INEOS INEOS TLB 2031 S+375 01780781 e eeennee | v e 01/31/2024 ..... BARCLAYS 2,970,000 [oeeneeeeemnnnaeeeeens 3,000,000 |...
LX2256-41-5 ......... ARGUS MEDIA ARGUS MEDIA - FLEET TLB $+325 01731731 v | e o 02/01/2024 ..... J.P. MORGAN 2,736,250 |eevvnnniiiiiiniins 2,750,000 |...
LX2256-53-0 ......... ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+275 01/27/31 e [ v [ 01/31/2024 ..... Tax Free Exchange . 6,068,258 |.
LX2256-75-3 ......... UKG UKG 1L 2031 $+350 02/10/31 i [ e [ 01/31/2024 ..... NOMURA SECURITIES INTERNATIONA .. 1,270,244 |.
LX2256-75-3 ......... UKG UKG 1L 2031 $+350 02/10/31 e | e [eend 02/09/2024 ..... Tax Free Exchange 2,973,509 |.
LX2261-53-0 ......... CORE & MAIN CORE & MAIN TLB $+225  02/05/31 ..evvvviiiiiiiiiiiiiiiiiinienciiinncevinninns | eeeeeenniieeens fonnid 03/13/2024 ..... J.P. MORGAN ... 3,837,000 |. .
LX2261-54-8 ......... NAVICURE INC NAVICURE-WAYSTAR 1L '29 S+400 10781729 o | v e 02/06/2024 ..... J.P. MORGAN ... 1,498,125 |ooeeeieiiiieeeeee 1,500,000 |...
LX2261-54-8 NAVICURE INC NAVICURE-WAYSTAR 1L '29 S$+400 10731729 v | e o 02/09/2024 ..... Tax Free Exchange .. 1,147,768 |. ...7,239,929 |...
LX2265-33-3 . .. | VESTIS CORP VESTIS CORP TLB S+225 02/15/31 .......... 02/15/2024 WELLS FARGO SECURITIES LLC . 2,294,250 |. 2,300,000 |.
LX2271-39-8 . ..|UNITED AIRLINES UNITED AIRLINES TLB $+275 02/15/31 02/15/2024 J.P. MORGAN . 2,935,250 |. 2,950,000 |.
LX2272-35-4 . .. [COTIVITI INC COTIVITI INC 1L TL S+325 02/21/31 ... 02/22/2024 J.P. MORGAN . 8,084,375 |. 8,125,000 |.
LX2272-36-2 . ..[COTIVITI INC COTIVITI INC TL FIXED 7.625 02/21/31 J.P. MORGAN .
LX2274-55-8 . ..|MEN'S WEARHOUSE INC MEN'S WEARHOUSE 1L TL S+650 02/21/29 ... J.P. MORGAN .
LX2274-74-9 ......... CENGAGE LEARNING INC CENGAGE LEARNING INC TLB $+425 03/15/31 . 03/18/2024 ..... MORGAN STANLEY ..
LX2276-36-3 ......... RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK $+500 01/31/29 ... 03/29/2024 ..... DIRECT - 1 N
LX2276-36-3 ......... RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK S+500 01/31/29 ... 02/22/2024 ..... Tax Free Exchange . .. 15,383,367 |. .. 15,666,341 |...
LX2278-51-8 ......... STATION CASINOS LLC STATION CASINOS TLB $+225 03/07/31 oo [ v fend 03/07/2024 ..... J.P. MORGAN 8,955,000 |. 9,000,000 |...
LX2281-30-6 ......... BEACON ROOFING SUPPLY INC BEACON ROOFING TLB S$+200 05/19/28 ovvvveeiiiiiiieeeeen [ e [l 03/21/2024 ..... CITICORP SECURITIES .. 2,000,000 |. 2,000,000 |...
LX2281-30-6 BEACON ROOFING SUPPLY INC BEACON ROOFING TLB $+200 05/19/28 .... 03/28/2024 ..... Tax Free Exchange .... 1,865,256 |. 2,030,157 |...
LX2281-76-9 . ..| TRANSDIGM TRANSDIGM TLI $+275 08/24/28 .....covvveiiiiiiinnns 03/22/2024 Tax Free Exchange . . 15,209,438 |. . 15,168,630 |.
LX2283-96-3 . .. |DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1 S+350 08/24/28 . 03/25/2024 DIRECT - 1 8,113,670 |.
LX2283-97-1 . ..| DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2 $+350 08/24/28 . 03/25/2024 DIRECT - 1 3,128,422
LX1817-51-4 . .| WESTJET AIRLINES WESTJET AIRLINES 1L 2026 S+300 12/11/26 ... A.. 01/01/2024 BARCLAYS . ,309, 1,329,912
LX2198-79-9 . ..| STARS GROUP HOLDINGS BV STARS GROUP-FLUTTER TLB $+225 11/16/30 . A. 03/08/2024 J.P. MORGAN . .. 1,992,500 |. .. 2,000,000 |.
LX2256-49-8 . .| TITAN ACQUISITION LTD HUSKY TITAN TLB $+500 01/31/29 ........ A.. 02/01/2024 DEUTSCHE BANK . .10,835,000 |. .11,000,000 |.
LX2257-02-5 . ..|WESTJET AIRLINES WESTJET AIRLINE 1L TL 31 S+375 02/01/31 A. 02/01/2024 BARCLAYS ... . 13,513,500 |. . 13,650,000 |.
LX2280-98-5 . ..| AIR CANADA AIR CANADA TLB $+250 03/14/31 . A.. 03/14/2024 J.P. MORGAN . . 11,321,625 |. .11,350,000 |.
LX1852-19-8 . ..|ZIGGO ZIGGO TLI $+250 04/30/28 .. D.. 01/18/2024 MORGAN STANLEY . ..793,000 |.
LX2025-52-1 . . |HUNTER DOUGLAS INC HUNTER DOUGLAS TLB S+35 D.. 03/15/2024 J.P. MORGAN ...... .. 997,462 |.
D..
D..

LX2280-45-6 ICON LUXEMBOURG SARL [CON LUXEMBOURG SARL TLB $+200 07/03/28 .

03/08/2024

CITICORP_SECURITIES ..

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

2509999997. Total - Bonds - Part 3 1,746,022, 142 1,764,794,586 9,653,896 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,746,022, 142 1,764,794,586 9,653,896 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

CUSIP
Identification

2 3 4 5 6

Description

Number of
Shares of
Stock

Date
Acquired

Foreign Name of Vendor

Actual Cost

Par Value

Paid for Accrued
Interest and
Dividends

10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol

4509999999. Total - Preferred Stocks

192600-10-7 ......... COIN BASE GLOBAL COMMON STOCK ........ccevvuuniiiiirmniiieriiiiieeeeeiiiiseesennnineseessninseesennns | cevesnnenenenns |+00...03/28/2024 ... 00 R R 9,779.000 |.... .. 2,735,284

ARMTDE-QT-8 ......... AIR METHODS AIR METHODS 12/23 EQUITY REORG ...... eiererenenieneniennnieneniens | eeneeeeneeenens |oee...01/01/2024 L. DIRECT - 1 ... 137,999.000 |.... .. 1,721,658

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated 4,456,942

FHLBOO-02-6 ......... [Federal Home Loan Bank Activity Based SEOCK ...voverorosreseesueseesessessessessessessoseaseaseans [ Y YL e A [, 144,860,000 [-.ovovvereerennnn, TR R D
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 14,486,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 18,942,942 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 18,942,942 XXX XXX
5999999999. Total - Preferred and Common Stocks 18,942,942 XXX XXX
6009999999 - Totals 1,764,965,084 XXX 9,653,896 XXX
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STATEMENT AS OF MARCH 31, 2024 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 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}
CUsIP 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
GOVERNVENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 .....eevvves | uunnnns . 03/01/2024 . |Paydonn .....oevviviiinnnnn Joeveniinniiiiiiiens foneneens 4,058 ...4,058 |.. s 41)012/15/2083 L (1A L
..91282C-JE-2 [US TREASURY N/B NOTES  5.000% 10/31/25 ..... |....... . 01/31/2024 . | J.P. MORGAN . . 9,104,766 .9,099,844 |.. .4,922 114,973 |. 10/31/2025 . |1.B FE ....
0109999999. Subtotal - Bonds - U.S. Governments 9,108,824 9,103,902 4,922 115,014 XXX XXX
STATE OF ISRAEL GOVT NATIONAL  5.750%
..46514B-Rl-1 | 03/12/54 ... D..... . 03/25/2024 . | ALLIANCE BERNSTEIN ..... ..3,504,912 [........ 3,640,000 |........ 3,493,000 [oevviviiinniiinnnn foorvviniiinins vl T4 L el 74 i i 3,493,164 |.. . 11,748 ..8,721 |. 03/12/2054 . [1.E FE .
REPUBLIC OF
..698299-BT-0 [02/14/35 ...eevvveniiiiiiiiiiiiiiiiniieneevcineinens | Dani . 03/13/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeiivirivrnnnnns fonnns 3,334,798 |........ 3,481,000 |........ 3,628,383 |........ 3,622,385 [.cooevviinnnns foenennns (1,934) |oveveniiiiinns v (1,934) |vevviiniiiiin e 3,620,451 [..ccoovvnnnnnes foens (285,653) |...... (285,653) ... 130,576 |. 02/14/2035 . [2.C FE
REPUBLIC OF PANAMA GOVT NATIONAL  6.875%
..698299-BW-3 |01/31/36 ... D..... . 03/13/2024 . | ALLIANCE BERNSTEIN ..... .. 685,151 .... 697,000 691,333 |.... .691,377 |.. .. (6,226) |........ (6,226) . 01/31/2036 . |2.C FE
REPUBLIC OF
..698299-BZ-6 [03/01/57 ..evvvviiviinniniiiiiiiiiieeeiiiniinneeeens | Deniis . 02/23/2024 . | ALLIANCE BERNSTEIN ..... |eeevverirriiinnnns Jovnennnns 665,280 |.......... 672,000 |........... 643,568 [......covviviiiiinnn foevinniiiniiis v i s e e 643,568 |.....oviiiiiiinn [orrinnne 21,712 | 2,712 | . 03/01/2057 . |2.C FE
REPUBLIC OF POLAND GOVT NATIONAL  4.000%
..857524-AC-6 |01/22/24 ... D..... . 01/22/2024 . Maturity ...oooovvvniennnes Joovvininiiiiiiins e 2,720,000 |........ 2,720,000 |........ 2,749,322 |.... B P /0 1 PO A, 2,720,000 |.. . 01/22/2024 . |1.G FE .
STATE OF QA
.. AX5422-85-9 [03/14/24 .....oovvviiiiiiiiiiiiiiiiiiieneeecinen | D . 03/14/2024 . IMaturity ....oooovvvenines Joovvnninniiiiiins e 3,440,000 |........ 3,440,000 |........ 3,599,014 |........ 3,454,764 |oooviiiiiiiies fonnnns (14,764) [cevneiiviiines s (14,764) [cevveeiiiiinnns foennnns T TV IV [V[V I R RO RN R 58,050 |. 03/14/2024 . |1.C FE .
PANAMA BONOS DEL GOVT NATIONAL  3.362%
..BA2336-94-0 [06/30/31 .uvvuuiiiiiiiiiiiiiiiiiii s D..... . 02/21/2024 . | ALLIANCE BERNSTEIN ..... |ieeeeiririiirnnnns Jovunnnnns 675,165 |.......... 874,000 |.......... 886,018 [........... 883,746 |..veiiiiiiinn ovvinnnnnns (168) |ovveeririinnnns foveennenns (168) |ovveeriiiinnnns foviennnnes 883,579 |iiviiiiiiiinn |oeeens (208,414) |...... (208,414) |..evevnnnnnns 4,326 |. 06/30/2031 . [2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 15,025,306 15,524,000 15,690,728 11,373,402 (17,922) (17,922) 15,492,139 (466,833) (466,833) XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
..312834-08-1 |02/01/32 ... N [ . 03/01/2024 . | Paydown ... e (12) ) . 02/01/2032 . |1.A ........
FREDDIE MAC
.312870-7G-0 [ 04/01/32 evveeeeeeeeeeee e eeeeeeeeeeee | s . 03/01/2024 . |Paydomn .cevveeneeeeeennns Jeemnneeeeeennees oo 797 [ 797 o830 |l 808 [ e [RRD ) SRR TR (R D ) T £ T4 FUUTURR FOPSPRPT FOURPRRR ISP 9 |. 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1
. 31287U-AX-0 [06/01/32 .eeeeieeeeeeieeeeeeeeee e eeeeeen | s . 03/01/2024 . | Paydown ... . 06/01/2032 . |1.A ........
FREDDIE MAC
L 31287U-JU-5 [06/01/32 e eeeeen | s . 03/01/2024 . |Paydomn .ceevueeeeeennnns Joennnieeeeeeiiees feeeeeeeennas 808 [.eiiiiiiinnnns 808 |oeeeriiieeennns 847 |.oeeeiiis 821 | s (K PO AT (13) |eeeeeeeeeeenens e L L0LI UU FEPUPRR FSURRRPPRRRR ISP 10 |. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
L 31287U-IN-3 [06/01/32 e | s . 03/01/2024 . |Paydomn .ceevveneeeeennnis Joeeennieeeeeeniees o 1,384 [ooeeennnies 1,384 oo 1,450 |oeeeneeenne 1,407 |oveeieeeeeiies e [ PO ISR (23) |eeemneeeeennne oenneeeeens 1,384 oo e e e 18 |. 06/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
.31288J-2U-3 [04/01/33 eeeeeeeeeeeeee e eeeeee | s . 03/01/2024 . |Paydomn .ceevueeeeeennnns Joennnieeeeeeiiees feeeeeeeennas 849 |iiiiiiienne 849 |.iiiiiiis 887 |oveeeieeennnnnn 863 |eeeieniiiiieeen [eeeennins (L PO AR (L PP ISR 849 [ oo e e 9 |. 04/01/2033 . |1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1 ~ 7.000%
L. 3128M6-RR-1 [09/01/38 ..eeeeeeeeeeiee e eeeeeneeeeeeen | s . 03/01/2024 . |Paydomn .ceevveneeeeennnis Joeeennieeeeeeniees o 1,371 s 1,371 | 1,429 |..ooeonnenens 1,408 |oveeeeieeeiins e (K701 FHPTTRTR IS (37) |eeeemmeeeeemnne Joenneeeeens 1371 [ e o el 19 |. 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 . 03/01/2024 . |Paydomn .ceevueeeeeennnns Joennnieeeeeeiiees feeeeeeeennas 529 | L2 B O 554 |oeeiiiiiiinnns KT AU AT [CS) ) PO FTRUPP [CS) ) PO IR 529 [ oo e e 7 |- 01/01/2032 . |1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31202K-6A-0 [ 12/01/40 e | s . 03/01/2024 . |Paydomn .ccevveneeeeeennis Joeeeniieeeeeeniees o 6,243 |oeiiieenne 6,243 |............. 6,258 |oeeeennnnnnns 6,252 [ooeieeiiiiiiiees ot [CS) ) PO FPPR [CS) 1 PO AT 6,243 |oeeeeriiieieie Joeeermiiieeeee e e 41 |. 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
L.312943-WG-4 [ 11/01/40 .o | s . 03/01/2024 . |Paydomn ..cevveneeeeemnnis Joeeennieeeeeeniees e 3,745 |oeeeeeenne 3,745 |.ocoeeennnnns 3,754 |.ceeeeennnnns 3,750 |eeereieieeeenn eeenneeeeens [£5) 1 PO PPN (£ FERR AR B745 | oo e e 23 |[. 11/01/2040 . [1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 .ereeeiieeiiiieeeeeeeiieeeeeeee | s . 03/01/2024 . |Paydomn .ccevvuneeeeennnns Joeeennieeeeeeniees e 2,287 | 2,287 |eeeriaens 2,362 [.oeeeeennnnnn 2,315 [ o (271 PO IR (28) |+eveeneeeeennne oenneeeees 2,287 |oeeeeenieieeee foeeeeneiineeees e e 25 |[. 12/01/2033 . [1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1  6.500%
L31206S-YF-7 [01/01/34 oeeeeeeeeeee e | s . 03/01/2024 . |Paydomn .ceevueeeeeennnns Joennnieeeeeeiiees feeeeeeeennas [C15 7 PO (<157 A 673 |eeeeiiiieees [SICIU I PO T (€)1 PO PR (€21 PO IR 652 [ oo e e 7 |- 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
L 31298M-7F-8 [ 05/01/31 eeeeeieeeeieie e eeeeeen | s . 03/01/2024 . |Paydomn .ceevueeeeeennnins Joenenieeeeeeinees feeeeeeeennas 1 VA AT A 1 I O, <74 I IO AT [£5) 1 PO PPN (£ PO IR K1 VA PO FOPRSRRPRPT FOUPSPRRRR ISR 4 |.05/01/2031 . |1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
L. 313637-FB-1 [08/01/28 .eeeeieeeeeeieeeeeeeee e | s . 03/01/2024 . |Paydomn .ceevueeeeeennnins Joenenieeeeeeinees feeeeeeeennas 380 foeeeiieeeiinnnns 380 [oieeeeeiins 380 |oeeeieeiinns 380 [oeeeeeiniiieeen Joeeernniieeeees e e e e Kt VI AR FOPRPRPRPT FOURPPRRR ISP 4 |.03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
L. 3136A0-SE-8 [08/25/26 ....eeeeeeeeeieeeeeeeee e eeeee | s . 03/01/2024 . |Paydomn .ceevueeeeeeennnns Jeennieeeeeeninees feeeeeeeees 59,051 |oeeeeunnnnns 59,051 |[..eeeennnnns 60,158 |oevveunnnnns 59,198 |eeveiiiiiiiinn eeeenins (L0 1 I RN QL0 1 T R 59,051 [ooeeeemeiiiieee oo o e 350 |. 08/25/2026 . |1.A ........
FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L 3136AY-TL-1 [2.987% 12/25/27 iiieveiiaiiiieiiniinieeeiinnaeee | nnens . 03/01/2024 . |Paydomn .eeeveueeeeernnnns Joorennnnnareennninns Jornnaaeens 6,324 ... 6,324 [............ 6,044 |t 6,184 | |oeeenninnnns 140 [ oo LI OTTIN TN 6,324 |ooooiiiiiiiis foorrrrnninnneee frreeniinierens foerereniaeeeeenes 33 |[. 12/25/2027 . {1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

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}
CUsIP 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
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 v | s . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 2,991 [ 2,991 [ 3,160 |oeevennnnnns 3,043 [ oo (57 PR R (57 F R P2 I R KRN E R RN 31 |. 08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L 31371G-4T-4 [09/01/28 ovvveiiiiiiiiiiiiiiiiineeccinieeeeen | s . 03/01/2024 . | Paydown ... . 09/01/2028 . |1.A ........
FANNIE MAE
L3137AHBY=3 [10/01/28 e | s . 03/01/2024 . |Paydoun .....ouevevviinnnns Joevvnninineeiininnns foveeneeen 1,579 [0 1,579 i 1,668 | 1,598 [ [ (19) [ e (19) [ e 1579 L i e [ 18 |. 10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L137TAHD9-6 [ 12/01/28 v | s . 03/01/2024 . |Paydoun .....ouenvvvviinnnns Joevvnnineneiiininnns foveeneenn 1,161 [ 10161 [ 1,226 | 18T [ [ (20) [ et (20) [ e 1181 e L i [ 13 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
LBTAHF2-9 [12/01/28 v | s . 03/01/2024 . |Paydomn .....euenvviiiiinnns Joevnniinieiiiiiiines foeineeeiiiinns 146 | 146 | 155 | 149 [ oo (<) ) PO RN (<)1) PO FRRN O O N A 2 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1 ~ 7.000%
LBTAHHL-E (02701729 i | s . 03/01/2024 . |Paydonn ....cevunveriiiinnnn fevvnniinineiiiiins Jeneeennnndd (61T [C1° I £ T PO T [ o (72 PO RN (2 P FRN L1 O O RN 1 [.02/01/2029 . [1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3I37AHKX-5 [08/01729 v | . 03/01/2024 . |Paydoun .....evvnviviiinnnnn Joeveniiniieiiiiinns fonneneens 1175 | 175 | 1,241 | 1,189 [ [ [ PO AR (LY F A, L LT R (O R R 14 . 03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1 ~ 7.000%
L31371H-PB-8 (06701729 ovvveiiiiiiiiieeen | s . 03/01/2024 . |Paydoun .....ouvvvviiiinnns Joevnniinieiiiiiines foeenieeiiinnns L I R L3 I O 149 | 43 [ o (<) ) PO RN (<)1) PO FRRN O O N R 2 |. 05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
LO137TH-YB-8 [ 10701729 v | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians 630 foooiiiiiiiiinnns 630 |..ocovinnnns 665 |....covvnnnnnnns Lo O N [ AT RN (R R L5 O O N 8 |. 1070172029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L31371K-BU-4 [ 09701731 v | s . 03/01/2024 . |Paydonn ....covunvivriinnnnn Jevvniininiiiiiiinns fovienneeieininn F( T [T PP LIV LT PO AT (72 PO RN (2 P FRN (- O N RN 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 . 03/01/2024 . |Paydomn .....ouvvvvriinnnns Joevnniinieiiiiiines foreneeeiiinnns 210 foeeeiiiiiininnns 210 fooiiiiiiiins 289 | P2 O N (5 ) PO AN ({5 ) P FRN (0 ) R ) AN 3 |. 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 wevveeiiviiiiiiiiiiiiiecvenieeeeen | s . 03/01/2024 . |Paydonn .....eevvvviiinnnnn Jevenninniiiiiiinns foineneens 4,237 oo 4,237 ooeiiiinnnnns 4,414 |...........el L I O (A D) ST RN (WA D) (S N LY R R R AN 40 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
L31371K-R4-5 [08/01/32 evvveiiiiiiiiiiiiiiiiinencciiineeeeen | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,408 |oeeveennnnns 1,408 |oevvennnnnns 1,469 |oeeennnnns L PO (72 PR AR (72D F AR, LI O Y R 19 |. 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384-K5-8 [ 05/01/31 wevveeiiiiiiiiiiiiiiiienvinieeeeen | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 380 fooeiiiiiiiiinnns 380 [ooiiiiiiinns 380 |ooiiiiinins O O R N (1 ) ) 5 [. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L138BH-XF-4 [ 11701731 i | s . 03/01/2024 . |Paydonn .....evunvvriiiinnnn foevvnnininiiiiiins Joiineeeeiinnn Y22 PN 2 oo P 7 O N [ PO RN [ P FN 225 O O R . 11/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
L 31387X-2G-9 [09/01/31 wevveiiiiiiiiiii e | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,036 |oeeeeennnnns 1,086 |oeeeeennnnnns 1,086 |oeeeniinnns I Y O N N AR (RN 5 O R R 14 . 09/01/2031 . |1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 e | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 37,723 |eeeenn 37,728 |oovvvinnnnns 37,742 |.oovvenennns T/ 72 T R R R R R R, YA T U R R R 730 |. 08/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 [09/01/31 wevvveiiiiiiiiiiiiiiiien e | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 978 foeeeiiiiiiiinnns 978 |.oeviiiiinns 979 | L O O R N LT T O ) AR 13 . 09/01/2031 . |1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1 ~ 4.000%
L 3138A1-d3-6 [ 12/01/40 evvenniiiiiiiiiiiiiiiicenn | s . 03/01/2024 . |Paydoun .....ouvnvvveiinnnns Joevvninnneriiniinns foveenenen 6,473 i 6,473 [ 6,902 | 6,755 [ [ (282) [ e (282) [ e BT L [ i [ 43 |[. 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 ovvveeiiiiiiiieieiciieeciieeeen | s . 03/01/2024 . |Paydoun .....ouenveviiinnnns Joevvninineiiiiiinns foeeennnnn 3,869 i 3,869 [ 3,929 | 391 [ e (42) [ e (82) [ 30889 [ [ e [ 23 [. 02/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiiiniecciiineeeeen | s . 03/01/2024 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
LO13BES-TK-4 [08/01/42 wevveiiiiiiiiiiiiiiieeceinineeeenn | s . 03/01/2024 . |Paydoun .....ouevvveiiinnns foevvninineniiinnns foveeneennn2, 7100 foiiinnn 2,710 oo 2,752 | 2782 [eiiiiiiiies e (32) feiiiiiiiiiins e (32) e [t 2710 i i i e 16 |. 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 weveeiiiiiiieiiiiieieeevceninceeeenn | s . 03/01/2024 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
L 313BLI-DV-0 [07/01/42 wevveiiviiiiiiiiiiiiiccecceii e | s . 03/01/2024 . |Paydonn ....oevvnvevriinnnnn Joevvnninnneiiiniinns foveennneennn 731 731 T2 |l T39 [ e (8) [ et (B) [ e T8 [ [ e [ 4 1. 07/01/2042 . |1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1  4.000%
..3138M5-3B-3 [08/01/42 ..evvvviiiiiiiiiiiiiiiiiiieecciiieeeien | s . 03/01/2024 . | Paydown ... . 08/01/2042 . |1.A ........
FANNIE MAE
L. 3138MI-PP-0 [ 11/01/42 evvvnniiiiiiniiiiiiiiiiiiiiniiiiiinieiiies | neeees . 03/01/2024 . |Paydown ....ceeeeviiiiiinnns foovenninniniiiiiinns Joviiniinnens 2,806 |............ 2,896 |.coeeenns 2,940 [....oooeennns 2,934 [ oo (39) |evveniiiiiinns e (39) |eveenniiiiinns evennninees 2,896 |.cciiiiiiiis fovviiiiiniis i o 17 ). 1170172042 . |1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

[ACIE

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}
CUsIP 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
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1 ~ 3.500%
L313BML-BA-5 [ 12/01/42 covvveeiiiiiiiiiiieen | s . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 3,323 | 3,323 [oiiiiiiinnns 3,374 |oeieiinnnnns IR I R R (3 PO AR (3 D) PO A [P 2 O [ R AR 17 | 12/01/72042 . |1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1  3.000%
L 3138W7-58-9 [04/01/43 ovvvenniiiiiiiiiiiiiiieeen | s . 03/01/2024 . | Paydown ... ... 13,320 ... 13,320 ...13,044 |.... ..13,320 |.. . 04/01/2043 . |1.A ........
FANNIE MAE X .
L 313BW7-NI-0 [06/01/43 ovveiiiiiiieieiciiieeeccenin e | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 26,103 [............ 26,103 |............ 26,507 |....covnnnnn P77 A R RO (<72 ) FRU E (<72 F R 2L 0T ) ) R RN 152 |. 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
LO13BWA-RV-1 [12/01743 v | s . 03/01/2024 . |Paydonn .....eevvvviiinnnnn Jevenninniiiiiiinns foineneens 2,564 oo 2,564 |........oeens 2,603 |oiiiieinnns 2,590 [oooiiiiiiiiiiins e (25 PO AR (257 PR AR, /21T R N R RN 15 | 12/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2044 Mo-1 ~ 3.500%
L. 3138IB-3A-1 [06/01/44 .evvviiiiiiiiiiiiiiiiccinieceeen | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 18,471 |[..oooeennens 18,471 [ 18,786 |[oeureenne 18,698 [oovvvviiiiiiiin e (2270 F (270 F LT 7 T O N N A 61 |. 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [10/01/44 .evvviiiiiiiiiiiiiiiienenieeeen | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 1,576 |...ocoeeeens 11,576 [oeeeneee 12,318 |oeeennnnnns 12,202 |ooeeeiiiiiiiiins e, ({7257 1 PO R ({7157 1 PO R LR/ R AR AR R 87 |. 10/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
.. 3138ID-Y8-8 [01/01/45 ..evvviiiiiiiiiiiiiiiiicnvciiiceeenn | s . 03/01/2024 . |Paydoun .....oeunviviiinnnnn Joevennniieiiiiinns fonneneens 2,607 fooiiiiinnnnns 2,607 |enns 2,546 |.....covnnnnn P YA R R LTV O R, L1V R F 2107 O N N A 11 . 0170172045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiiiieniciiieeeenn | s . 03/01/2024 . |Paydonn .....oevvvviiinnnnn Jevvnninnieiiiiinns feneneens 2,850 [eeiiiinnn 2,850 |iiiiinnns 2,782 |oveeiinnns AT R R LI O O, LIS P F P2 51V R R R AN 14 . 0170172045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [05/01/45 oevvenniiiiiiiiiiiiiiieeeceiieeen | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,434 [..ooooneies 1,434 [..onenens 1,397 | 1,402 |ovviiiiiiiiies o 7 R FO k<7 F F . R O N N 8 |. 05/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 9/1/2045 Mo-1  3.500%
L 3138IF-LC-8 [09/01/45 ovvvenniiiiiiiiiiiiiiiieeceiieeeen | s . 03/01/2024 . |Paydoun .....oeuvvviiinnnnn Joevenninniiiiiiinns foineeeens 4,300 [oooereenne 4,300 |ieeiennnnnns 4478 |oeerennnnnns L) I R R (L[0T R (IO PO N L[V R O N AN 26 |. 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 ovveeiiiiiiiiiiiiiiiiiencreiieeeien | s . 03/01/2024 . |Paydoun .....eeunviviiinnnnn Joevvnninniiiiiiinns foineneens 2,33 | P N 2,370 |oveeiiins 2,361 | e, (271 P AR (.71 F FRR P T R (R R 14 . 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 .vvvviiiiiiiiiiiiiiiiienenccinineeeeen | s . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 10,494 |............ 10,494 |.ooeeeniins 10,673 |oeennnnnnne 10,633 |oovveeieiiiiiies e [QECEC) ) PO (RIS ) PO L O N 36 |. 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1  3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiien e | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians 916 [ooeiiiiiinnnnns 916 |.ooviiiiiins 892 | 1L R R LS O AN LS R RN Lo ) O 5 |. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L313BXHAMC-2 [ 12/01743 v | s . 03/01/2024 . |Paydoun .....ouvveviiinnnnn Joevvniinniiiiiiinns fonneneens 2,891 [ 2,891 | 2,936 [...cconnnnns 2572 B R R [0 PR AR (VD) FRR AR P21 I R R R AN 17 | 12/01/72043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
L.3138Y2-3J-0 [ 11/01/44 ovveeiiiiiiiiiieeen | s . 03/01/2024 . |Paydomn .....ouvvvvriinnnns Joevnniinieiiiiiines foreneeeiiinnns 172 | 172 | L1 LG O L R AN L ) PN L1772 O O N AR 1 [ 1170172044 . [1.A ........
FANNIE MAE 3%
L.3138Y5-YH-3 [02/01/45 .evvenniiiiiiiiiiiiiiiieciieeen | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 2,145 oo 2,145 [..enens 2,094 [......oeenens % (V1 PP A T O O, L R F 2 L1 R R R RN 11 . 02/01/2045 . |1.A ........
FANNIE MAE 3%
.3138Y9-EJ-3 [09/01/44 oovvenniiiiiiiiiiiiiiieieeen | s . 03/01/2024 . |Paydoun .....oeevvviiinnnnn Joevvnninnieiiiiinns foinneneens 2,678 |[ooiiiiinnnnns 2,678 |.iennn 2,615 | -3 I FOR FR LS P LS/ P F R 74T P O AR AR 13 . 09/01/2044 . |1.A ........
FANNIE MAE 3%
..3138YD-DQ-9 [01/01/45 .oevvvriiiiiiiiiiiiiiiicnivinieeeeen | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,802 [ooiiiiinnnns 1,892 | 1,847 | 1,856 |oevveeeiiiiinnns foreereiiiinnnn KL O F FL N R F 175 R R ) N 9 |. 01/01/2045 . |1.A ........
FANNIE MAE 3%
L313BYF-AZ-7 (01701745 weveeiiiiiiiiivieeen | s . 03/01/2024 . |Paydoun .....euuviviiinnnnn Jevvnninnieiiiiinns foineneens 2,268 |.ceeeeennn 2,268 |eeinnnnnns 2,214 |ooooiiinnnnns 2 T U R 7 R FO L. O F PR U R R RN 11 . 0170172045 . |1.A ........
FANNIE MAE 4%
L313BYF-GV-0 [02/01/45 ovvveniiiiiiiiiieiiiiecieeen | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 152 [oeiiiiiiiinnns 152 | G I PO LI O A [0 PO RN (/A1 P RN L O N 1 [.02/01/2045 . [1.A ........
FANNIE MAE 3%
L313BYN-PE-1 [07/01/45 wovveeiiiiiiiiiiiiiiiicnccenieeeeen | s . 03/01/2024 . | Paydown ... . 07/01/2045 . |1.A ........
FANNIE MAE .000¢%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiiieeecviieees | s . 03/01/2024 . |Paydonn .....oevvevriinnnn Joevvninnneiiiiinns foveennnnnn 2,240 [ 2,240 [ 2,182 | 2,191 [ o8 s 88 s e 2280 [ [ e [ 9 |. 05/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YS-BR-6 [08/01/45 ..eevvviiiiiiiiiiiiiiiiiinciinineeeenn | s . 03/01/2024 . | Paydown ... . 08/01/2045 . |1.A ........
FANNIE MAE .000¢%
..3138YT-40-4 [09/01/45 .oevvvvniiiiiiiiiiiiiiiiiececeiieeeeen | s . 03/01/2024 . |Paydonn .....eevnvvvriinnnnn Joevvnninnneniiininns foveenennd L7150 [0 10715 [ 10670 [ 1679 [ o35 [ o35 e e TS [ [ e [ 9 |. 09/01/2045 . |1.A ........
FANNIE MAE 3%
L313BYV-ZN-2 [07/01/45 wevveeiiiiiiiieiiiiiieecieeeen | s . 03/01/2024 . | Paydown ... . 07/01/72045 . |1.A ........
FANNIE MAE .000¢%
..3138YX-42-5 [09/01/45 ..evvvvniiiiiiiiiiiiiiiiiiinniiieees | e . 03/01/2024 . |Paydoun ....eoeeviiiiiinnnns Jovvnninniiiiiiiinnns foveniiiiiinnns YA 567 [t 552 |oieiiiiiiiinnnns 553 |oooiiiiiiiiiiins oo | O FETTTUTUUTII L O FTTTTUUUPPPIT LT O P AP U PPP FETTTTT U PPPTTIN 3 [. 09/01/2045 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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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
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
.. 3138YX-RQ-0 |09/01/45 .ooovieiiiiiii [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininii |l 9,868 [....cccennnee 9,868 |............ 9,612 |l K ST R R <7 O <7 PO N Lo N (S R A 49 |. 09/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
L.3138YX-Y6-6 | 09/01/45 .oooeiiiiiii [ . 03/01/2024 . | Paydoun ... . 09/01/2045 . [1.A ........
FANNIE MAE 7% .000°
.. 31390A-G4-6 | 02/01/32 woeeeieeiiiiiiii [ . 03/01/2024 . |Paydown .......oooeveeiiiins Joeniniiiniis e 733 [ £ I FEE T PP LT PO RN (13) fervvnnmnniniinns oo (13) ferrvvnrniniiinns foeeiiiis T Y R N 9 . 02/01/2032 . [1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
.. 31392F-4F-1 15.500% 12/25/32 ...vvvnnnnnnniiiiiiiiiiiiiiiii [ oo . 03/01/2024 . |Paydoun .......oooeeeiiiiins e e 17,984 |............ 17,984 |............ 20,251 |............ 19,026 |.ooovvveeiieiins fovninns (1,082) |.eevveeiiiiiiies v (1,082) |.eeveeiiiiiiiies e, 17,984 |ovvvvvviiiiiiinn [ fo 149 (. 12/25/2032 . |1.B FE ...
FANNIE MAE SERIES 201146 CLASS B 3.000%
L. 313978-G2-4 | 06/25/26 oo [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 34,272 |l 34,272 |eeeeiennns 34,267 | L A R LS R R S R AN B 7 O P N 166 |. 05/25/2026 . |1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..31407J-D0-1 1 09/01/36 oevvvvvviiiiiiiiiiiiiiiiiiiiiiieiieeeeeeeees [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 1,866 |............. 1,866 [.evvvnnnnne 2,081 | 2,032 [oooeiiiiis e (166) [cevvvvnvnnnnnnn forreeeenenn (RIS O R LI IO R R R RO 20 . 09/01/2036 . |1.A ........
FANNIE MAE 5 1/2% Due 11/1/2035 Mo-1  5.500%
L 31407S-EK-4 | 11/01/35 wovvviiiiiiiiiiiiiiiiiiiiiieeiieeeeceeeeieens [ . 03/01/2024 . |Paydown .......oooeveeiiiins Joeniniiiniis e 874 |l 874 |l L L N LA PO AN LA O N LT R R R R 8 |. 11/01/2035 . |1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 | 01/01/36 ...evvvvvrvrriiriniiiniiiniiiiininiiiininiins [ eeeeen . 03/01/2024 . | Paydown . 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3140E1-BU-6 |09/01/45 ..ooooeeiiiiiii [ . 03/01/2024 . | Paydoun ... . 09/01/2045 . [1.A ........
..3140GY-GZ-6 | FANNIE MAE POOL BH9215 ~ 3.500% 01/01/48 .... |....... . 03/01/2024 . | Paydoun ... . 01/01/2048 . [1.A ........
..3140H7-29-1 |FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |....... . 03/01/2024 . | Paydoun ... . 02/01/2048 . [1.A ........
..3140HB-GA-0 | FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |....... . 03/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..3140Q8-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 03/01/2024 . | Paydown . 05/01/2048 . [1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
AL R (o Uy V1R VR [P . 03/01/2024 . | Paydown . 12/01/2036 . [1.A ........
FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%
T VA o B (UK TIVR VK P [P . 03/01/2024 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1  6.500%
. 31H13D-85-7 | 08/01/37 wevvvvvvviiiiiiiiiiiiniiiiiiiininnniiiiiiinn [ . 03/01/2024 . | Paydown . 08/01/2037 . [1.A ........
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%
S31A3L-LL-1 [ 08/01/37 wvvvviiiiiiiiiiiiniiiiiiieiins [ . 03/01/2024 . | Paydoun ... . 08/01/2037 . [1.A ........
FANNIE MAE .
CIHBT-TO-3 | 11/01737 weviiiviiiiiiiiiiviivniiiiiiivviniiiiiinnn [ . 03/01/2024 . | Paydown . 1170172037 . [1.A ........
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%
L TV B LUV R VK U [P . 03/01/2024 . | Paydoun ... . 02/01/2038 . [1.A ........
FANNIE MAE .
AL VS LUKTIVR VK P [ . 03/01/2024 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%
. 31414R-PN-9 | 04/01/38 .oevvvviiiiiiiiiiiiiiiiiiiiiieeeieieeeeeeins [ . 03/01/2024 . | Paydoun ... . 04/01/2038 . [1.A ........
FANNIE MAE .
L 31416V-RO-7 | 11/01/38 wevvvvviiiiiiiiiiiiiiiiiiiiiiinniinniiiiiiins [ . 03/01/2024 . | Paydown . 1170172038 . [1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1 ~ 3.500%
LST4ATB-NC-7 (04701782 o [ . 03/01/2024 . | Paydown . 04/01/2042 . (1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1  3.000%
CATENS-7 (01701743 o [ . 03/01/2024 . | Paydown . 01/01/2043 . [1.A ........
FANNIE MAE 3% Due 2/1/2043 Mo-1  3.000%
CSIHTF-NR-S 1 02/01/43 e [ . 03/01/2024 . | Paydown . 02/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
A L e K R LUV 0V P [P . 03/01/2024 . | Paydown . 06/01/2043 . [1.A ........
FANNIE MAE 4 1/2% Due 9/1/2043 Mo-1  4.500%
L 31418A-XY=9 109/01/43 oo [ . 03/01/2024 . | Paydown . 09/01/2043 . [1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
AL 1 A I 0 U [P . 03/01/2024 . | Paydoun ... . 10/01/2045 . [1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 .... |....... . 03/01/2024 . | Paydoun ... . 03/01/2032 . [1.A ........
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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
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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-
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..31418C-RC-0 |FANNIE MAE POOL MA3182 ~ 3.500% 11/01/47 .... |....... . 03/01/2024 . | Paydoun ... ....25,233 ... 25,233 ...25,409 |.... ..25,233 |.. . 1170172047 . [1.A ........
..31418C-U7-7 |FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |....... . 03/01/2024 . | Paydoun ... ... 29,936 ... 29,936 ...29,905 |.... . 03/01/2048 . [1.A ........
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... |....... . 03/01/2024 . | Paydoun ... ... 56,897 ...56,897 ...57,828 |.... . 03/01/2048 . [1.A ........
..31418C-112-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |....... . 03/01/2024 . | Paydoun ... L1738 11,733 11,794 | . 05/01/2033 . [1.A ........
RIVERSIDE CALIF 4.91% Due 2/15/2025 FA15
.. 76913C-AR-0 |4.910% 02/15/25 ..ceeeeeeeeieeeeeiieieeeeeeee [ . 02/15/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin o 1,210,000 |........ 1,210,000 |........ 1,210,000 |........ L4 [0 U R PPPPU (S S R R 1,210,000 [evvvvvvveennnns fonnnnniiiiiis foiis e 29,706 |. 02/15/2025 . |1.C FE ....
UNIVERSITY CALIF REVS BUILD AMERICA BONDS
COVAM2F-7Y-7 15.770% 05/15/43 .ooovvveeeeeeeeeeieeeeeeeeeeeeeeeees [ . 03/27/2024 . | Call 102.6612 ... fooeeeiiiiiiiiiiiiins o 25,152,005 |....... 24,500,000 |....... 24,563,245 |....... 24,543,786 |..oovvvviiiiiinn fournnnnnns (629) |.evvvvvverniinns forurnnnnnns (629) |.evvvveeeiniiene founnnns 24,543,156 |.oooveiiiiiiinns oveens (43,156) )....... (43,156) |........ 1,170,343 |. 05/15/2043 . |1.CFE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 27,177,283 26,525,278 26,602,506 26,577,736 (9,320) (9,320) 26,568,434 (43, 156) (43, 156) 1,205,897 XXX XXX
AVAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 |5.500% 10/25/33 ...cceoeiiiiiiiiiiiiiiiiiiiieeeeeees [ . 03/01/2024 . |Paydoun .....coooeeeiiiiiins e e 1121 | 1,121 | 1,186 |...eennnneee LI V£ T R R [C70)) SRR R (57) [euvevnmnnniinnnn oo 1121 [es o e 10 |. 10/25/2033 . |1.A FM ....
AMERICAN ELECTRIC POWER COMPAN AMERICAN
..00113*-AB-0 |ELECTRIC POWER COMPAN ~ 2.430% 12/31/28 ...... [....... . 01/18/2024 . | Various ........ccceevvnnnnn foovereernnnnnnnnnnns foviiiiiiiicns o v e feveeiieieiiinnn s e e e s e e e . 12/31/2028 . [1.G ........
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460% Redempt ion 100.0000

..00150%-AA-6 | 12/31/31 ... 02/10/2024 . | .. ..308,861 . 308,861 . 308,861 |. . 308,861 308,861 . 12/31/2031 . [2.B PL ...

..00164V-AE-3 | AMC NETWORKS INC BASIC ~ 4.750% 08/01/25 ... . 03/21/2024 . | GOLDMAN SACHS ... .. 246,875 250,000 231,875 |...........234,399 |.... 236,582 |.. . 08/01/2025 . |4.B FE ...
AVF FLORENCE LLC AMF FLORENCE LLC  3.210% Redemption 100.0000

L001768-AA~4 | 12/31/35 oo | oo L 03/31/2024 . [ ceveveeerereeieieeeenenne [ [oeeeenn 314,267 | 314,267 o 314,267 [ 314,267 | [ s o e e 314,267 . 12/31/2035 . |2.B PL ...
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%

..001848-AA~4 |06/30/39 ...evvrreiiieieieieieee e | e L 03/31/2024 . [ ceveveeereeeeieieieeeeenens [oeeeeieieiseen [ 18,359 | 13,359 [ 13,359 [ 13,359 [ [ oo o e o 13,359 |oveveeririiis forereeieieiens oo o 114 |. 06/30/2039 . |1.D ........
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%

..001848-AA~4 |06/30/39 ...ovvrereriiieieieieieee e | oo L 01/31/2024 . [ ceveeeeereeeeeeceneenns e [eereeenn 8,646 | 6,646 [ 6,646 [ 8,686 [ [ o e e [ 6,646 |-vovevereeiies foreeeeriiins [ [ 23 |. 06/30/2039 . |1.E ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL

..00191#-AA-3 |4.095% 08/31/39 ...vveveveireirrerenerereirnnns | verens L 03/31/2024 . [ ceveiveereeeeieicieenenenne [oeeeeieniieen [ 25,423 |0 25,823 [ 25,423 [ 25,423 [ [ o o e 25,423 [eoveiereeiiins foreeieiiinn oo e 217 |. 08/31/2039 . [1.D ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL

..00191#-AA-3 |4.095% 08/31/39 ...vveveveireirrerenerereirnnns | verens . 01/31/2024 . | .. . 08/31/2039 . [1.E ........
AMAZON OKC CTL AMAZON OKC CTL

+001918-AA-5 |09/30/39 ....vvevvverereniieesisieeeieienenennns | oo L 03/31/2024 . [ cuvnveeereeeeieieieeneeenne [oeeeeieniisees [eeeeeenn 57,388 | 57,388 [ 57,388 [ 57,388 [ [ oo o e o 57,388 |oevereirerns forereririiniens [ oo 405 . 09/30/2039 . [1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233%

1001935-AA-5 |09/30/39 ....vvverererereiieesieeeieieieeeene | oo L 03/31/2024 . [ cuvevveereeeeieieeeeeenne [oeeeeieienneen [eeieiens 25,762 |00 25,762 [ 25,762 [ 25,762 [oveiiiieies [ oo oo o v 25,762 ovvevririieies Joevrreeieies foeeieieiiis e 273 |. 09/30/2039 . [1.D ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233% Redenmpt ion 100.0000

.001935-AA-5 |09/30/39 ...vvverrereeiiieisieieieieieieeene | oo . 01/31/2024 . | .. e 12,813 [oovreennen 12,813 |orvrrrnnne 12,813 [oovrennee. 12,813 [oevieieirires foorveeeieiens fooeeeieiiins oo oo o 12,813 |ovveeiieiins foerereiiieins v oo 45 |. 09/30/2039 . |1.E ........

Redemption 100.0000

..002308-AA-8 | AT&T PORTFOLIO 002308AA8  4.003% 05/15/46 . |....... L 03/15/2024 . [ cevvereeeeeeieieeeenrnes oo [ 52,686 |.vcvevenee 52,686 [........... 53,213 [oovevenrnnne [ IRV IO R (493) [ evveveiieies o (55 S IR 52,686 |vvererreiies foorreiiieiins oeveeninieie [ 352 |. 05/15/2046 . [2.B ........
AVERICAN AIRLINES/AADVAN BASIC ~ 5.500%

1 00253K-AA-9 | 04/20/26 ..vovveenreiieieieieieneeee e | oo L 01/22/2024 . [ cevevieereneeieieieenieeene o [ 131,250 [ooveveeene 131,250 |ovveene. 131,250 [oovueennee 131,250 [eoveveveeeiees fooeeiieiin oo oo Jovrieieieies e 31,250 [orveririeiiieee foeveeeniniinns fereeeieieiene foerereinas 1,845 |. 04/20/2026 . [3.A FE ...

..00623P-AA-9 | ADANS HOMES INC BASIC  7.500% 02/15/25 ..... |....... . 03/15/2024 . .. 400,995 402,000 341,198 |...........368,534 |.... 374,562 |.. . 02/15/2025 . |3.C FE ....
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITAL

..00796#-AA-2 | COMMUNITY  0.001% 03/01/25 ....oovvvevevrerenis | verenen L 03/01/2024 . [ cevevererereeieieieeceenene [oereeiereiereees [reenens 687,500 |.......... 687,500 |.......... 512,560 |.......... 660,404 [.vovoveveeis ferrenns 27,09 [ooveerrieins [ 27,09 [oveieieiins [ 687,500 [rveveveiries orveeireiines [ e . 03/01/2025 . |1.D ........
ADVANTAGE CAPITAL GROW NEW JER INVESTOR 111

. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ...vovveve | venvne L 03/01/2024 . [ ceveveeerereeieieieeeecnene [ oo 1,268,860 |....... 1,268,860 |........... 922,435 |........ 1,136,409 |ovovevecieinns e 182,451 [ooveirieees [ 182,451 [oovveeeeeiins foreenne 1,268,860 [covevveireiin Jorvivniiiiies [ o . 03/01/2028 . |1.E PL ...
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE

..00804*-AC-2 | CAPITAL 2019 ST TAX  0.001% 01/15/29 ....... | cenvee. . 03/01/2024 . | .. .. 136,374 136,374 |.... 136,374 |.. . 01/15/2029 . [1.D ........
ADVANTAGE CAPITAL DEVELOPHENT ADVANTAGE

..00806*-AA-4 | CAPITAL DEVELOPMENT ~ 0.001% 03/01/28 ........ | cevvee. L 01/02/2024 . [ ceveveeerereeeeeeieeeeeeeine [oereeieieieeeees [reene 490,230 |ovoene. 490,230 ..o 490,230 |voeeen. 490,230 |ovovevereriiinns foererereiiee ferereeineiene [ o o 490,230 [vveverieines fovreiineiine oo [ . 03/01/2028 . |1.D ........
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL

..009098-A*-5 | 4.494% 11/10/39 ..voveveiiviiiirisisisccisiiiines | aenenes L 03/10/2024 . [ cevoiieiiicciiniiiee oo | 137 e A7 [ A7 o 37 | e e foviiiiins o foiiiins 187 e v v i, 155 |. 11/10/2039 . |1.E ........
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AMAZON SAN BERNARDINO CTL AMAZON SAN Redemption 100.0000
..00910G-A*-4 [BERNARDINO CTL ~ 4.494% 03/10/41 .....ccvvvvvnns | unnnns . 03/10/2024 . | .eenneieiiiieeeeirieeeees e e 69,660 [............ 69,660 |............ 69,660 |............ L3S O O i O R A Lo Y R N 264 |. 03/10/2041 . [1.E ........
ALASKA VENTURES LLC ALASKA VENTURES ~ 4.670% Redemption 100.0000
..01185%-AA-3 [06/30/33 .eevvvriiiiiiiiiiiiiiiiieeccriieees | s L 03/31/2024 . | eeveeeiiiiieeeeeieiieeees i e 509,888 |........... 509,888 |........... 509,888 |........... LTV O O N (U R R R O P 5,953 |. 06/30/2033 . |2.C PL ....
ALASKA VENTURES LLC ALASKA VENTURES LLC Redenption 100.0000
..01185%-AB-1 4.670% 06/30/33 ....cevvvvriiiiiiiiiiiiiiiiiiiiniens [ . 03/31/2024 . | evveiiiiiiiiiiiniiiiiiiinn e e 50,926 |............ 50,925 |..eeeeeennns 50,925 [....evnnneee U O O P P N 50,925 [ooviiiiiiiiiiins e e e 599 |. 06/30/2033 .|2.CPL ....
AMERICAN TOWER CORP - CL A 5% Due 2/15/2024
..03027X-AD-2 |FA15  5.000% 02/15/24 ........evvvvvvvvvnnnnnnnnn [eeeeenn . 02/15/2024 . | Various .......cceeeeviiiinn |oeveeeennnnnnnnnnnns oo, 6,450,000 |l 6,450,000 |........ 6,759,248 |........ 6,454,638 [.....oovvnininnn foeeeenn (4,638) |oevveeeieiiinns fevnnnns (4,638) |.evvvveeieiiiees fevnnnns Lo O O A 161,250 |. 02/15/2024 . [2.C FE ....

AMERICOLD REALTY OPERATING PAR AMERICOLD
..03063#-AA-2 | REALTY OPERATING PAR  4.680% 01/08/26 .

03/14/2024 . | THE SEAPORT GROUP ..7,000,000 ..7,000,000 |. .7,000,000 |. .7,000,000 (145,670) |...... (145,670) |.. 223,860 . 01/08/2026 . |2.B FE ....

..031162-DT-4 | AMGEN INC BASIC ~ 5.650% 03/02/53 ............. . 03/19/2024 . |Various ....eveeeverereeres [oenereresennseinns feees 7,101,581 [ooeeines 7,000,000 |........ 7,135,800 |.... 7,135,770 |.. . (34,189) |....... (34,189) ...205,089 | 03/02/2053 . |2.A FE ...
Angel Oak Mortgage Trust SERIES 20225 CLASS

..03464H-AA-3 | A1 4.500% 05/25/67 .. IO PO . 03/01/2024 . | Paydown ... 352,670 340,271 .352,670 |.. . 05/25/2067 . |1.A FE ...
Angel Oak Mortgage Trus

..03464P-AA-5 | A1 3.353% 01/25/67 .vevvevenereneeieresienens [ v . 03/01/2024 . {Paydonn ...veveeevereeiens |oerieeiiensieens [ereeienes 149,759 |veevee. 149,759 |vuveeee 134,315 | 134,808 [coveviveries oo 14,950 |oevieiieins foeeins 14,950 |oveveeeeeiiiies frreeins 149,759 |oveveeerieienns [ e e 767 |. 01/25/2067 . |1.A FE ...
Angel Oak Mortgage Trust SERIES 20216 CLASS

..034650-AA-8 | A1 1.458% 09/25/B6 .....eevvveveneereneareaenns [ eevenes . 03/01/2024 . |Paydonn ...veveveververens |oerieerieesieens [eeeeeenes 186,865 |.......... 186,865 |.......... 148,703 ..o 150,051 [oevveverreiaiies e 36,813 |oevreeiieies feerene 36,813 |ooerrieiiie oo 186,865 [vuveverveere frvereireries forreeerieienes fereeieieeeeenns 430 |. 09/25/2066 . [1.A ........
Angel Oak Mortgage Trust SERIES 20224 CLASS

..03465K-AA-5 | A1 4.650% 05/25/67 ..vvveveneeveeereneenennanns [ eevenes . 03/01/2024 . |Paydonn ...eevervevereeiens |oerienrieesieens [erneeenns 128,595 |.veeeee. 128,505 |ovveeenne 122,20 |...ee... 122,258 [ooveeerreieines forreeienn 6,338 [ooevrrieiiiens foreerins 6,338 [ooeveririeiiis forrieens 128,595 |.vevvererieeins feeereiinnien e oo 983 |. 05/25/2067 . [1.A FE ....
APOLLO MANAGEENT HOLDIN BASIC ~ 4.872%

..03765H-AD-3 | 02/15/29 ..evveereeeeieeerieiereeeeieseeieeeieeees [ e . 03/19/2024 . | GOLDMAN SACHS ....vevveves |ovevererieresieens [eeeeenes 492,535 |.......... 500,000 |........... 499,995 |.......... 500,001 [oveverrrerene forreeerierenes foereenniens foereeerieieins foversieneiees e 500,001 feorerrereriiens forerne (7,466) |........ [C ] — 14,616 |. 02/15/2029 . |1.F FE ....
Argent Securities Inc SERIES 20043 CLASS A3

..040104-FN-6 |6.265% 02/25/34 ...veveevenerenerienesieiesieenns [ eevenns . 03/25/2024 . {Paydonn .c.vevevevereerens [oreeieeeienieees [eeeeneen 17,481 |ooveeeenne 17,481 |oeeveennne 17,203 |ovevrinnne 17,287 |oeeeeeeeies foeeieiene 25 oo e 25 oo e 7,481 |oveeeieieis foerveeineiee oo oo 106 | 02/25/2034 . |1.A FM ...
Asset Backed Funding Certifica SERIES

..04542B-KC-5 | 20040PT5 CLASS M1 6.572% 03/25/34 ..ovenvs [ creee . 03/27/2024 . {Paydonn .c.vevevevereerens [ereeieeeieeeieees [eeeeieens 62,510 |oveveennns 62,510 [oovevennnes 62,197 [oovveenee. [730X.: 3 ST RS P ST R P ST R 62,510 oveverereiriies fooreerieieiiees v [ 49 |. 03/25/2034 . |1.A FM ...
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion 100.0000

..04774%-AA-0 |NOTES ~ 3.590% 09/01/42 .vevvevereeererieens [ e L 03/01/2024 . | 1evvrveeiieenisieiieeiniees [eeeeesienseees [eeeeeen 92,978 |.cooevenee. Q2,978 |ooveenne 92,978 [ocveeee. 725 £ SUUUUUURURU IUUUUORUUUURUU ISVURUURORUUUUPI IURURUSURUURR FEUUURRRURRTPR IUROTRRRTN 92,978 [eeveeeieeiens oo [ i 1,669 |. 09/01/2042 . [2.B PL ...
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion 100.0000

..047744-AB-8 |NOTES ~ 3.500% 09/01/42 ...veververeeereieens [ L 03/01/2024 . | 1ovvveeiieeeiseeieeinees [eeeeeeeeseees [eeeeeen 61,985 |oeinnnne 61,985 |ovoennne 61,985 [.ovoneenene. 61,985 [covvrveireiin foerieieieiieies feoeriiieiiiens e feeeereiiees oo 61,985 |ovovereeiniies foreeersieiens oeeereseinies feeeeeeeeiens 1,113 |. 09/01/2042 . [2.B PL ...
AVERCEN PROPERTIES LLC AVMERCEN PROPERTIES LLC Redempt ion 100.0000

..052798-AA-9 |- AUTOL ~ 4.101% 08/15/34 ..vevvveereereereras [ L 03/15/2024 . | +evvieeeirieieieiineenne [ [ 140,052 |[..vovvenee 140,052 |ovveeene 140,052 [....eve.. 140,052 [ovveverieieens foereeieierieiens Joereeeiieeies oo e o 140,052 [ooveeeieriiees foeeerieieiiiies fooereieieiees foeeeeeeenn 964 |. 08/15/2034 . [2.B ........

..05508R-AE-6 |B&G FOODS INC BASIC ~ 5.250% 04/01/25 ........ [....... . 03/13/2024 . {VArioUs .veveververerennen [oeveeerieenieens [ereevenes 996,250 |........ 1,000,000 [........ 1,021,055 |........... 999,734 [ovvvvvreiiiers e 82 o e 2 FORUUO RSN 999,777 |ovevvveireies ferienene (3,527) |ovovnenn (3,527) |oveveennne 23,917 |. 04/01/2025 . [5.B FE ...
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL Redenption 100.0000

..055904-AA-9 |FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ....... .| 03/15/2024 . | .. . 11/15/2032 . |1.F ........

..05607B-AA-9 | BXGNT 2017-A  2.950% 10/04/32 .....cvvneeene . 03/02/2024 . | Paydown ... . 10/04/2032 . |1.F FE ...
BOANS 2003-J Adj % Due 11/25/2033 Mo-1

..05948X-YD-7 |5.000% 11/25/33 .vvvvevieereeeresinieenieinnns [ eevenes . 03/01/2024 . | Paydown ... . 11/25/2033 . |1.A FM ...

BOAMS 2003-J Adj % Du

..05948X-YD-7 |5.000% 11/25/33 ....eevvieieiiiiiiieeeeiiiieeees [ eeeees . 03/01/2024 . |Paydoun . 11/25/2033 . |[1.C FM ...
Banc of America Funding Corpor 5.89140% Due

..05950D-AD-2 |6/20/2036 Mo-1 ~ 4.979% 06/20/36 ... J IR . 03/01/2024 . |Paydoun ... . 06/20/2036 . [1.A FM ....

BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo
..05951U-AE-1 |5.834% 10/25/36 ..v.vveerererrrerererereannenens | verens . 03/01/2024 . | Paydown . 10/25/2036 . [1.A FM ...
BAFC 2004-2 Adj % Due 5/25/2035 Mo-1  5.116%
..0B051G-DU-8 |05/25/35 ....ovevevrererercereeeeeieereieieenn | oo . 03/01/2024 . | Paydown . 05/25/2035 . [1.B FM ...
..060516-HR-3 |BAFC 2004-2 BASIC ~ 3.458% 03/15/25 .....eves | venene . 03/15/2024 . | Cal | . 03/15/2025 . [1.E FE ...
BARRICK NA FINANCE LLC 5 3/4% Due 5/1/2043
..0BB49R-AK-8 |MN1  5.750% 05/01/43 ...vvevvcrenieeririenans | verenen . 03/05/2024 . [BARCLAYS ..vevoveveeieirins [eererereereririiins foeene 7,208,390 |........ 7,000,000 |........ 6,016,430 |........ 6,146,362 [oovovvrrriria |orriennns KA T RN KA I R 6,150,299 [cevvveviriiens v 1,058,001 [..... 1,058,001 [orveueueene 140,875 |. 05/01/2043 . [2.A FE ...
BASTION FUNDING I, LLC BASTION FUNDING I, LLC Redenmpt ion 100.0000

..07030U-AA-Q | 7.119% 04/25/38 ..ooovvvveeeeeeeeieiiieeeeeeeeeeeees [ . 03/25/2024 . | uvvviiiiiiiiiiiiiiiiiiiiiiien e e 954,190 f........... 954,190 |...ooeoe. 954,190 [........... 954,190 fouvveeriiiiins Joeviiiiiiiiiins foviiiiiiiiis o o o 954,190 |oveeeiiiiiinns fovviiiiiiiiiies e fovieiien, 11,261 | 04/25/2038 . |1.F PL ....
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BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redenption 100.0000
..07123#-AA-1 |HOSPITAL ENERGY  4.320% 12/15/37 weovvveerees [vee L 03/15/2028 . | e e o 25,418 oo 25,413 | 25,413 oo 25,413 [ o [ o [ o 2B,418 [ e e o 183 |. 12/15/2037 . |1.6 ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redenption 100.0000
..07124#-AA-0 | ENERGY PARTNERS, ~ 3.520% 10/15/39 ..covovevrn [uveeen L 03/15/2024 . | e e [ 155,879 [.ovcvuee 155,879 |v.vcunnnne 155,879 |....evee. 185,879 [ovveiviiens foereeeiiiiin Joevveiiiiins oo i s 155,879 [oveveiiciiins v [ o 917 [. 10/15/2039 . [2.A ........
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 | CLASS M1 5.983% 12/28/36 .....cvevevevennies [ernnen . 03/29/2024 . |Paydonn .......ccveveeviens fooviiniiiiiieens [ 281,880 [.......... 281,880 |........... 272,598 |...ocennen 23,41 | [ 8,469 [oooovviiiiers o 8,469 [ooovvciiiies i 281,880 [ooooiiiiiiis o [ o 2,173 | 12/28/2036 . |1.A FM ...
BALTA 2003-3 SERIES 20043 CLASS M1  6.302%
..07386H-GH-8 | 04/25/34 ......cvniiiiieiciiecceeee [ e . 03/26/2024 . {Paydonn .......ccoeveiviens |oeriiiiiiiiies [ 6,474 |oeoiinnne 6,474 |cvennne 6,376 [.oceennene 6,395 |.oviciieins [ LT PRSI TR LT FOOTRURP IR 8,474 |ovvcvciis foeereiiicin i o 64 | 04/25/2034 . |1.A FM ....
BALTA 2003-3 SERIES 20057 CLASS 1M1  6.162%
.07386H-WM-0 | 08/25/35 ......ecuvvviiciiiiiiiiieisiensienens [ e . 03/25/2024 . {Paydomn .......cceeveeeiens fooviiiiiiiiiieens [ 516,516 |........... 516,516 |........... 481,695 |........... 499,872 |oveiiieiies [ 16,644 [ooviviciiiiiis o 16,644 [ovvveiiciis [ 516,516 . 08/25/2035 . |1.A Fll ...
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redenption 100.0000
..073874-AA-2 | 4.890% 09/30/25 ...ovnvevieeviinieisieesieinne [ e L 03/31/2028 . | e e [ 105,970 [ooveuuee 105,970 |.veeeevee 105,970 [.oveuenee 105,970 [ooviveiceiiees e [ v [ o 105,970 . 09/30/2025 . |3.A PL ...
Bear Stearns Asset Backed Secu SERIES 2004HE6
..073879-CV-8 |CLASS M2 7.317% 08/25/34 ....ovvevreiies [ . 03/25/2024 . | Paydown ... ... 38,024 ...38,024 ...38,012 |............38,015 |... ..38,024 |.. . 08/25/2034 . |1.A Fll ...
BENCHWARK MORTGAGE TRUST SERI
L08162T-AY-9 |A2  4.377% 11/15/51 wevvcviiiiiiiiiiiciies [ . 03/01/2024 . |Paydonn .....c.covevevenins [ooveieiiiiiiieiens [ 809 Lo, 809 |ovveriinnne 834 |.... reevrreneene e (20) i o (20) [ o 809 |.. . 11/15/2051 . |1.A ........
..08576P-AK-7 | BERRY GLOBAL INC BASIC ~ 5.500% 04/15/28 ... |....... . 03/04/2024 . | Tax Free Exchange 14,890,384 |....... 15,000,000  [....... 14,868,430 |.......14,886,270 |.... 14,890,384 |.. . 04/15/2028 . |2.C FE ...
BLACKROCK INC 3 1/2% Due 3/18/2024 NS18
..00247X-AL-5 | 3.500% 03/18/24 ....veeemveeeeeeieneeenreeniee [ e . 03/18/2024 . [Maturity ..oeevveeervecenes foerieenieeninens foeenee 500,000 [.......... 500,000 |....eene. 502,160 |........... 500,096 [-.cvevereeine foereeeenenne (96) |-voveerreeres [ (96) |ovveeerreine fereeienne 500,000 . 03/18/2024 . |1.D FE ...
BOARDWALK PIPELINES LP BASIC ~ 4.450%
+098630-AF-5 | 07/15/27 .ot eeeeee [ e . 03/05/2024 . | BARCLAYS ....vvvevenvces [oereeienieicrieens [eeene 24,940,530 |....... 25,500,000 |....... 29,007,015 |....... 27,565,956 |-.veverernes feoeee (111,979) | [ (111,979) |ovovevrcine [ 27,453,977 |.eveeeennne ... (2,513,447) ... (2,518,447) |........... 731,283 |. 07/15/2027 . [2.C FE ...
..097023-CU-7 | BOEING CORP. BASIC  5.040% 05/01/27 ......... [....... . 03/27/2024 . |Various .........coceuvnee [RURRRRRRRRR ROV 4,761,197 |....... 4,850,000 |........ 5,415,877 |........5,142,106 |.... 2 (22,070) [ o 5,120,087 |.. (358,840) |....... (358,840) .. 101,850 . 05/01/2027 . |2.C FE ...
..007023-CY-9 | BOEING CORP. BASIC  5.150% 05/01/80 ....cee. [.eeee. . 03/27/2024 . | CITADEL SECIRITIES LLC |.... e 4,060,056 |........ 4,200,000 |........ 4,984,014 |........ 4,754,203 |.... eeeer (20,961) |... JO RO 4,733,242 |.. ....90,125 . 05/01/2030 . |2.C FE ....
..097023-DC-6 | BOEING CORP. BASIC ~ 3.625% 02/01/31 ....... [..eeee. . 03/27/2024 . {Various .......cocevevnues [ovvueeiieiiieens [ 11,568,490 |...... 13,000,000 [....... 12,991,500 |....... 12,993,353 |ovovvviiiiiies [ 76 o o, 76 [coveeeiiciiis foreene 12,993,529 |...voviiinene ... (1,425,09) [... (1,425,039) |........... 296,042 |. 02/01/2031 . [2.C FE ...
BOSTON PROPERTIES LP 3.65% Due 2/1/2026 FA1
L AOT12R-AX-2 | 3.650% 02/01/26 .. [ e . 03/18/2024 . | GOLDMAN SACHS .......cco |oovrveeiiiiiicins fornne 3,368,015 |........ 3,500,000 |....... 3,645,145 |........ 3,573,458 |.oocvvviiiiiis o (8,617) [cevvevciis o (8,617) [cevveviciis o 3,564,841 [oiviiiiiis [ (196,826) |...... (196,826) |.......ee 81,263 |. 02/01/2026 . [2.B FE ...
BOSTON SCIENTIFIC CORP BASIC ~ 4.700%
L A01137-AU-1 [ 03/01/49 .o [ . 03/05/2024 . |BARCLAYS ....vvuvvevnie |oveieiiiiieciies Jovenns 2,318,025 |........ 2,500,000 |....... 2,482,850 |....... 2,484,201 [ooiiiiiiis o (21 OORRPU RO 60 [oovivciieiins e 2,484,351 [oooiiiiiiis [ (166,326) |...... (166,326) |.........e 60,708 |. 03/01/2049 . |2.A FE ...
BRAVES STADIUM COMPANY, LLC SENIOR SECURED Redenption 100.0000
..10567@-AA-0 |NOTES ~ 3.770% 09/30/41 .vevveveneeveneereeriens [ e . 03/30/2024 . | e e [ 243,862 |........... 243,862 |........... 243,862 |........... 23,862 |vveiiciie [ o [ e e, 243,862 [ i [ Jii 4,597 |. 09/30/2041 . |2.A PL ...
BRAVO Residential Funding Trus SERIES
.. 105690-AA-9 | 2021NQM3 CLASS A1 1.699% 04/25/60 ........... [....... . 03/01/2024 . {Paydonn .......coeeveveiens foevieiiiiiiiiens [ 808,134 |.coeee. 808,134 |........... 707,496 |.......... 708,779 |vvveiciieens foeiis 99,355 [ovoviiiiiieiis oo 99,355 [.viveiiiiiis foeeeienns 808,134 |ooeviciieies foveiiiciiiins v [ 1,899 |. 04/25/2060 . [1.A ........
BRAVO Residential Funding Trus SERIES
.. 10569U-AA-3 | 2023NQM5 CLASS A1 6.505% 06/25/63 ........... [....... . 03/01/2024 . {Paydonn .......cceeveeeiens fovvieiiiiiiiieens [ 355,350 |voveunnn 355,350 |..eeeee 352,907 |ovveunnnne 352,918 [oovioiiiciiiees o 2,437 [ e 2,437 [ooiiciiiiiis o 355,350 [ceveveiieiiin foeeieiiieins [ Jocii 4,535 |. 06/25/2063 . |1.A FE ....
BRAVO Residential Funding Trus SERIES
..105933-AA-3 | 2023NQM2 CLASS A1 4.500% 05/25/62 ........... [....... . 03/01/2024 . {Paydonn .......coeeveveiens foevieiiiiiiiiens [ 126,890 [ 126,890 | 120,228 |....eeee. 120,258 [ovevciciiiens foeeinen 6,637 [oooviiiiiin [ 6,637 [oevieiiiiinn e 126,890 [veviiiiiiiis o [ [ 1,007 |. 05/25/2062 . |1.A FE ....
BRIXMOR OPERATING PART 3.85% Due 2/1/2025 FA1
L A1120V-AA-1 | 3.850% 02/01/25 ..o [ e . 03/05/2024 . [Various .......cccceveevrues [oovvieisieiiinens [ 16,696,210 |...... 17,000,000 [....... 17,089,550 |....... 17,009,641 [oovvvcviicins |oeenne (2,020) |-vevvevciiiies [ (2,020) |-eovvvieiiies fonne 17,007,621 |ovevviciies fovnee (311,411) |...... (311,41 oo 392,700 |. 02/01/2025 . [2.B FE ...
BROADRIGE FINANCIAL SOLUTION 3.4% Due
. A1133T-AC-7 |6/27/2026 JD27 ~ 3.400% 06/27/26 .......oovene [ vne . 03/05/2024 . [BARCLAYS ....vvuvvevnie Joveieiiiiiiciies Jovens 5,754,480 |....... 6,000,000 |........ 5,987,772 |........ 5,996,438 [...cooiiiiiins forrreenine 24 i e 2 OURRURUR RO 5,996,682 [....ccocovies [ornne (242,202) |....... (242,202) |............ 39,667 |. 06/27/2026 . [2.B FE ...
BSOF SRT | LP and BSOF SRT OFF BSOF SRT | L Redenption 100.0000
..11778)I-AA-4 | and BSOF SRT OFF  6.950% 06/30/30 ............ [.ceeee. . 02/12/2024 . | .. . 06/30/2030 . |2.B PL ....

BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3

L A2061R-AC-5 |3.185% 07/25/49 .vevvveeeereieiereierernennes | oo . 03/01/2024 . [Paydoun .veveveeeieiens fooreerisieieieiees feereenns 94,215 |ooirnene 94,215 |oveunne 94,509 [.evvennnne 94,480 [oovvveevreiins e (266) |-vovovevererees Jorererenens [C05)] S 94,215 [eoveiiiriiiens v [ o 641 | 07/25/2049 . |1.A ........
CHENIERE TUG SERVICES LLC CHENIERE TUG Redemption 100.0000

.. 125238-AA-9 | SERVICES LLC ~ 6.400% 09/30/30 ...vovovvvevens | verenen L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 215,664 [.ovennnnnn 215,664 ... 215,664 |........... 215,864 |ovovevereerirns feererereiine frereerneiens [ o oo 215,864 |ovevvrveiieies feoeriieiiien e [ 3,451 |. 09/30/2030 . |3.B PL ....
CSAIL COMMERCIAL MORTGAGE TRUS SERIES

.. 12595X-AR-4 | 2018CX12 CLASS A2 4.148% 08/15/51 .cveverrs | enene . 03/01/2024 . [Paydoun ..veveveeevieiens foereereririeieiees [oeeeeeans 2,753 |ooererennn 2,753 | 2,835 e 2,821 [eoeiiiiiiis e 1) SRR USRI [ P 2,753 |ooeveieeiine foerereiiein v oo 19 | 08/15/2051 . |1.A ........

COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 3.400% 10/05/30 wevveeeiiuvvireriiiiiiiiaiiiiiiins | eeeeans . 03/01/2024 . [Paydown ....oovovvveeeeiiisn Joveeiiiiiiiiiiiiin foeeeens 327,907 J.oeeennnn 327,907 |ieennnnn 329,259 |........... 327,907 fovvveeiiiiiiins oeviiiiiiiienns fovviiiiiiiiis v o o 327,907 fvvveeeeiiii oeeeeiiiiiieens foviiiiiiiiiiis i 2,214 |. 10/05/2030 . [1.A FM ....
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CVS CAREMARK CORP CVS HEALTH CORPORATION Redenmpt ion 100.0000
. 126650-AY-6 |5.361% 10/10/27 ..cvovvveneieeeieesieesieenies [ e L 03/10/2024 . | e , 1588) [-veeverinin [ 121,886 | s e o 1,086 |. 10/10/2027 . |2.B ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
..126650-BP-4 [6.036% 12/10/28 ..c.veuvenveeeierieirenieiesienns | ceeees . 03/10/2024 . | Various ... 3,365 |. 12/10/2028 . |2.B FE ....
..126673-1I6-5 [CWHEL 2004-1 A 6.154% 07/25/35 ..oeeeeveeeee | cvene . 03/25/2024 . | Paydown ... . 07/25/2035 . [1.A FN ...
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
L 12668A-VL-6 [5.964% 12/25/35 ....eoueeuieeieeieieeeeeeeeees | e . 03/25/2024 . | Paydown ... . 12/25/2035 . [1.A Fl ...
..12668B-RC-9 [ CWALT 2006-0C2  5.644% 02/25/36 . I . 03/25/2024 . | Paydown ... . 02/25/2036 . [1.A Fl ...
Countrywide Asset-Backed Certi SERIES 20073
.. 12668U-AG-6 [CLASS 2A3  5.652% 05/25/47 ... R . 03/25/2024 . | Paydown ... . 05/25/2047 . |4.A FM ...
CHL 2007-12 SERIES 200712 CLASS .
L 126697-AB=7 [08/25/47 ..o | e . 03/25/2024 . | Paydown . 08/25/2047 . [1.A FM ...
CWHL 2003-50 Adj % Due 1/19/2034 Mo-1
. 12669E-G6-7 [5.556% 01/19/34 ..vvveereeniinienienieninenens | ceeees . 03/01/2024 . | Paydown ... . 01/19/2034 . [1.A Fl ...
CVS HEALTH CORPORATION PASS-THROUGH Redenmpt ion .
..12695%-AA-3 [CERTIFICATES ~ 3.416% 10/10/38 ...evvvvvvvrvner [ covenes L 03/10/2024 . | e e [ 176,080 |.......... 176,080 [..oueene 176,080 |.......... 176,080 [.vvveevrvninne froveviiiiin e s s e 176,080 [ooveviiiiin [ [ . 10/10/2038 . [2.B ........
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47 Redempt ion 100.0000
L A2698H-AAB | vt [ e L 03/15/2024 . | 1evveeineeinieieeieee [ [ 33,928 [oeiernn 33,928 |ovivrene 34,262 |oviirinnn 34,188 [orveriiiriinee [ (5] R R (2] RN N 33,928 |ooveviiiiins Joreieniiniinis e o 238 |. 09/15/2047 . [1.E PL ...
CVS HEALTH CORPORATION CVS HEALTH CORPORATION Redenption 100.0000
L 12702%-AA-4  [3.901% 10/10/39 ..vvvverieiiiniiiinenenines | e . 03/10/2024 .| .. o [ e 134,568 |...ceenee. 134,568 [..vvevne 134,568 |..ecvenennn 134,568 |.vvevereirinies forerienenenes foeveenieninine oo e e BRZINCTS: I AR RURURURURUR RTTUIROTURN PRSI 876 |. 10/10/2039 . [2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550% Redemption 100.0000
L A2708#-AA-4 [07/15/35 ..o | e L 03/15/2028 . | e o [ 250,969 |..eeenne 250,969 [...cueene 250,969 [...vvenne 250,969 [.evvevrrrninns fooreriiiin e s s e 250,969 [ooveviiiiins [ [ i 2,325 |. 07/15/2035 . |2.B PL ...
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26 Redempt ion 100.0000
LA2708*AA-8 [ e | e . 03/06/2024 . | cuvveieiniinieniinienienene e [ereeen 246,462 |........... 246,462 |........... 246,462 |........... 248,462 |- [ e e s e 208,862 [ooeeiieiine [ [ L 12/27/202% . |1.F ........
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4 Redenmpt ion 100.0000
.. 12755*-AA-0 [ TRUST (KENPER LAKES ~ 4.016% 05/15/57 ..ceee | cuvnee L 03/15/2024 . | ceveieiieieniinieeneeeee e [eeeeeen 1,231 [orieins 1,231 e 1,231 [ereieie LI AU AUV RURUUUTRR IRV ITURSTRRRR TSR LI I AU FRRUSUR IR SRR 8 |. 05/15/2057 . [1.D PL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC Redempt ion 100.0000
.. 127656-AA-4 [ 7.480% 04/28/40 ....ooveeeeieieieieeeeeeees | L 03/28/2024 . | cuvieieiiiinieieieenens e [ 695,489 |...oce... 695,489 |........... 695,330 [oeeveennne 695,383 [oeoveeeeeiin ferieeien L0/ S L[L-J S S 695,489 [oooeriiriins [ e e 9,805 |. 04/28/2040 . |1.G PL ....
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC Redempt ion 100.0000
L 127788-AA-1 [ 6.360% 08/15/43 ...eeveeeeeeeneeieeieeeeeeees | s L 03/15/2024 . | ceveiieiiinineeeneneee e [ 6,726 |ooeeoeenenne 6,726 |oeeeeeennnne 6,726 |eeeeaenne 6,726 |veeeeeiaies Joerenenenies foeerenienieniees feereieiii e s [ 2T FSSSRN ISR IO ISR 71 |. 08/15/2043 . |2.C Z .....
..13123X-BD-3 [ CALLON PETROLEUM CO BASIC ~ 8.000% 08/01/28 |....... . 03/07/2024 . | CITICORP SECURITIES ... [oveveververiereans foenenn 4,185,000 |........ 4,000,000 |........ 3,955,580 [..v.r. 3,963,360 |oevrvvrvrinnins forerrenenns 853 o oo 853 [ [ 3,964,013 |.. ...195,556 . 08/01/2028 . [3.C FE ....
..14448C-BA-1 [ CARRIER GLOBAL CORP BASIC ~ 6.200% 03/15/54 |....... . 02/23/2024 . | Tax Free Exchange ....... USRI 10,521,246 |........ 9,500,000 |....... 10,524,765 |.......10,523,686 |-.eeveevreeains foeernnen(2,840) v [ (2,840) [ | 10,521,246 |.. ...135,797 | 03/15/2054 . [2.B FE ....
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 [ 2007RFCT CLASS A3 5.587% 12/25/36 .eeveeees | cvene . 03/26/2024 . |Paydomn ..cverveeeeierie foeeeeenenenenene fereeiene 85,327 |oorrennne 85,327 |eeeenenne 75,585 [oreeeennene 79,361 [ooorriiiiiiee [ 5,966 | e 5,966 [ [ 85,327 |oveeerrenens Joeeeeieeienies Joereienenes e 501 | 12/25/2036 . [1.A FM ....
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
L 144531-DP-2 [5.947% 10/25/35 ..ooeeeeeeeeeeeneeenenene | v . 03/26/2024 . |Paydomn ..ceeeveieeieies foeeeeeeeenenenens [ 441,25 ... 441,245 | 410,082 |..eeveen. 5,978 | feeen25272 [ 25,272 | e 41,205 [ [ s 3,021 |. 10/25/2035 . |1.A FM ...
..144531-D0-0 [ CARR 2006-NC1 ~ 5.964% 10/25/35 ...covevevens | covens . 01/25/2024 . |Paydomn ..c.vevevenvinies forerienienenenens oo e, (170) |ovevvenne QL) R (168) |- veevveerecrns Jorerrerenenes foereeneninine oo e e (Q1:70)) PSRN TR L7 P LT R . 10/25/2035 . |4.C FM ....
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25
L 14531-EY-2 [5.844% 01/25/36 ..evveeneeieinieniinininenine | e . 03/25/2024 . |Paydomn ..ceerververienie foreerenienenieiens oo 202,240 oo 22,240 |veernenne 211,546 [.ovveeens 219,000 |oevrverininies foreerenn 3,239 [ovrrriiiiin [ 3,239 [ovrriiiiinin [ 202,240 [ooviiiiiiin [ s e 1,094 . 01/25/2036 . [1.A FM ...
Carrington Mortgage Loan Trust SERIES
.. 144538-AC-9 [ 2006FRET CLASS A3 5.597% 04/25/36 ..eveuves | cvene . 03/26/2024 . |Paydomn ..o.eeververienies foreerenienienieiens [ 261,083 |.veeenenne 261,083 |.vovvenne 249,008 |........... 251,718 [oveveiiinien [ LI (V I FURRRR U 9,370 |vririiinies e 261,083 |veverveiiies forrenenienine oo e 2,149 |. 04/25/2036 . |1.A FM ....
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 [CLASS A4 5.687% 06/25/36 ....everveververues | covenes . 03/26/2024 . |Paydomn ..o.eeververienies foreerenienienieiens [ 301,630 |vrerenne 301,630 |ovovvrenne 275,289 |ovcvvenne 283,694 [ooovrviiiiin [ 17,936 |oevvvrnnnnies e 7,936 |oeveerrnninnins Jorereennens 301,630 oveververeies forrereniinine oo e 1,924 |. 06/25/2036 . |1.A Fl ...
CARS MTI SERIES 20201A CLASS A1 2.010%
L AETBA-AA-0 [ 12/95/50 w.evoeeeeeiieieeeeeieeeeseesene | e . 03/15/2024 . | Paydown ... ..8,731 ....8,731 8,728 |.... .8,731 . 12/15/2050 . |1.A FE ....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenmpt ion .
.. 1485501-AA-4 [ SECURED AVIATION ~ 6.500% 07/31/36 ..ovvevvens | covens L 03/15/2024 . | e e [ 461,900 |.vveenennn 461,900 |..vvennne 450,170 |ovvrevenne 451,051 [ovoevrinininn [ 10,849 |oevveviiiinins e 10,849 |ovvevvininins e 461,900 voveveviies forrrniniinine oo e 6,611 [. 07/31/2036 . [1.F PL ....

CASTLELAKE SECURED AVIATION CASTLELAKE Redenmpt ion 100.0000
.. 14855W-AB-2 | SECURED AVIATION 5.650% 07/31/36 ............ [..o.... . 03/15/2024 . | .evveeiiiiiiiiiiiiiiiiiiiiiies e e 110,227 |........... 110,227 |.....ooe... 98,398 |..veeenn. 99,304 [ooiiiiiiiiiins o 10,928 oo fonenns 10,928 oo fornienns 110,227 oo foeiiiiiiiiis i o 1,371 . 07/31/2036 . |2.B PL ....
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CATERPILLAR INC. CALL @ MAKE WHOLE +15BP
.. 149123-BN-0 [6.050% 08/15/36 ....vvvvvvvvnnniiiiiiiiiiiiiecciiinn | s . 03/05/2024 . | BARCLAYS ...ovvvivviiinnns Jovvininiieiiiinis Jovneen 5,510,050 |........ 5,000,000 |........ 4,821,500 |........ 4,881,666 |....ovviiiiinnn fovvnnnnnns LI < O F LI < PO A, 4,882,800 |...covuiiiiiinn fouennnn 627,250 |....... 627,250 |eevennnnns 169,736 |. 08/15/2036 . [1.F FE ....
CXHE 2003-B SERIES 2004B CLASS M2  6.197%
L 152314-JI1-1 [03/25/34 oo s . 03/26/2024 . | Paydown ... ... 41,156 ...41,156 ...40,450 |............ 40,656 |.... 41,156 |.. . 03/25/2034 . |[1.AFN ...
CXHE 2003-B .834Y
L 152314-JY-7 [03/25/34 oo | s . 03/25/2024 . |Paydonn ......eevvvviiinnnnn Jevvnnnniiiiiiins o 3,954 | 3,954 [.ooiiiinnns 3,892 [..oocevennns 3,912 [ [ 7 R O, L. O F FC RS T R R R 49 . 03/25/2034 . [3.B FM ....
CXHE 2003-B SERIES 2004B CLASS M4  6.834%
L 152314-JY=7 [03/25/34 oo | s . 03/25/2024 . |Paydonn ......evevviiinnnns Jovvniinnniiiiiiinees foeeneneens 15,816 |............ 15,816 [......eeeeee 15,863 |ovvvvunnnnns TR PR A (€11 PR AR (€11 PR AR TR [ P AR R A 195 |. 03/25/2034 . |3.CFM ....
CHART INDUSTRIES INC BASIC ~ 7.500% 01/01/30 JEFFERIES & COMPANY INC.
CABT150-AF=7 [ eeeeeeeee e | L 01/25/2024 . | eeeneeieiieeeeeiiiieeeees i e 1,621,004 |....... 1,475,000 |........ 1,462,798 |........ 1,464,172 | o (LG PR RN (LG O AR 1,464,279 |.ooovvviinneenn |oeeennne 56,815 |........ 56,815 |.evuunnnnns 63,917 |. 01/01/2030 . |4.A FE ....
CHARTER COMM OPT LLC/CAP BASIC  4.500%
. 161175-B0-6 [02/01/24 oovvenniiiiiiiiiiiiiiieeeceiieeen | s . 02/01/2024 . |Maturity ....oooovviiniins Jovvininniiiiiiins foeeen 12,000,000 |....... 12,000,000 |....... 12,492,240 |....... 12,000,000 [..oevvvvveieene foovvvvniiiiins oo s e 12,000,000 [.oevvivvvnnens fooviiiiiii [ e 270,000 |. 02/01/2024 . |3.A FE ....
CFAB 2003-4 SERIES 20032 CLASS 2A2  6.005%
L 161546-EW-2 [02/25/33 ..ooiiviiiiiiiiiiicecevis | s . 03/25/2024 . |Paydonn ......evevviiinnns Jovvniinnniiiiiinens feeeneeeens 22,753 | 22,753 |oeeiiiiinnn 22,184 |....ooeenenn 22,262 |oooeiiiiiiienns foreiiiiinins 110 R A 110 R F 26 T U R R R 272 |. 02/25/2033 . |1.A FM ....
CFAB 2003-4 5.159% Due 11/25/2032 Mo-1
.. 161546-FX-9 [5.159% 11/25/32 ...oovvvvviiiiiiiiiiiiiiniiiiienes | s . 03/01/2024 . | Paydown ... . 11/25/2032 . |[1.A FN ...
CHASE 2007-A1 Adj % Due
..161630-AG-3 [5.245% 02/25/37 ....vvvvivrnniiiiiiiiiinieniiniin | s . 03/01/2024 . |Paydonn ....cevunvvviiinnnnn Jevvnninnnniiiinnns foviennnnnnn 120 [ 12 [ 12 | 12 s [ e e e e 12 [ [ [ [ . 02/25/2037 . |[1.AFN ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
..161630-AU-2 [5.457% 02/25/37 ....ccevvvniiiiiiiiiiineieiiiniines | s . 03/01/2024 . | Paydown ... . 02/25/2037 . |[1.AFN ...
CHASE 2007-A1 Adj % Due
.. 161630-AY-4 [5.701% 02/25/37 ..covvvnniiiiiiiiiiieiiiiiinieeeen | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 55,043 |..nnnn 55,043 |............ 54,601 |............ (S 7 I RN 721 I R A 721 I U E SISV X R R R R 737 |. 02/25/2037 . |1.A FM ....
CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1
.. 16165M-AF-5 [4.382% 09/25/36 ......ccevvuvviriiiiniininiiiiniines | s . 03/01/2024 . | Paydown ... .. 286,613 0. 286,610 [ 262,785 |...........267,115 |.... ... 286,608 |. . 09/25/2036 . |1.A FN ....
..166764-BT-6 | CHEVRON CORP BASIC ~ 2.895% 03/03/24 . veeeenn |- 03/03/2024 . |Maturity ..200,000 . 200,000 ..194,552 |. ..199,805 |. 200,000 . 03/03/2024 . |1.D FE ....
..16678R-AV-9 | CCMFC 2004-1A  5.339% 01/25/35 [ [ . 03/01/2024 . | Paydown ... ... 14,838 ... 13,535 [.... . 01/25/2035 . |[1.A FM ...
..16678R-AV-9 [ CCMFC 2004-1A  5.339% 01/25/35 ....ceeevvvnenes | ennnns . 03/01/2024 . | Paydoun ... 30,139 ...28,758 |.... . 01/25/2035 . |[1.E FM ...
..172441-BF-3 | CINEMARK USA INC BASIC ~ 5.250% 07/15/28 .... |....... . 02/21/2024 . | BANK OF AMERICA . . 1,228,360 01,102,549 |.... . 07/15/2028 . |4.B FE ....
CMSI 2006-1 5 1/2% Due 2/25/2036 Mo-1
.. 172973-5E-5 [5.500% 02/25/36 .....evvvvnnviviiinininiiiiiiniiiens | s . 03/01/2024 . |Paydoun .....euuviviiinnnnn Jevvnninnieiiiiinns foineneens 2,360 [ooeiiienne 2,360 |iieiinnnnns 2,078 |eeeeennnnnns 22 O O R~ 11 N R RN 282 | 282 | 17 | 02/25/2036 . |[1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4
..17307G-MC-9 [CLASS AR 5.777% 12/25/34 ...covvvvnvivviinnnes | ennnns . 03/25/2024 . |Paydonn ......eevviviiinnnnn Jevnnninniiiiiiins e 3,852 [ieiiiiinns 3,852 [oiiiiinnnns 3,731 | T LY A FOR E U7 T RN U7 Y PR 1< R RO R RN 37 | 12/25/2034 . |[1.AFN ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1
..17309P-AB-2 [CLASS A2B  5.607% 09/25/36 .....evvvvvvvvvvnnnns | uunnnns . 03/25/2024 . |Paydonn ......eovvviiiinnnns Jovvniininiiiiiiinees foeeneeeens 51,087 |............ 51,087 |oeeeennnnns 46,617 |oeveennnnn. LYt I U RN TR I FOR FRR TR I O ER LS/ R RO R RN 269 |. 09/25/2036 . |1.A FM ...
CITIGROUP COMMERCIAL MORTGAGE SERIES 2018C6
.. 17327G-AW-4 [CLASS A2 4.242% 11/10/51 .oovvvvvniiiiiiiiies | s . 01/01/2024 . |Paydonn ...cevvvnvvvreinnnnn Jovvvnninniniiiiiinns foviinniniiiiiins o [ e e e e e e e [ e e [ . 11/10/2051 . |1.A ........
CLEVELAND ELECTRIC ILLUM BASIC  5.500%
..186108-CJ-3 [08/15/24 ..ovvvriiiiiiiiiiiiiiiiiececciiineeeees | s . 03/18/2024 . | GOLDMAN SACHS .......evvs |oovvvnnnnirrininnns Jovnnnn 1,098,504 |........ 1,100,000 |........ 1,187,175 |........ 1,110,543 |oovveeiiiiiinns Joveinnnns (3,693) |evvennniiiiinnn Jovnnnnnns (3,693) |.evvvvnniiiiinn Jovvennnn 1,106,851 [ooovevvnieieeen [ (8,347) |........ (8,347) |evvennnnnns 36,132 |. 08/15/2024 . |2.A FE ....
COLT Funding LLC SERIES 20224 CLASS A1
..19685G-AA-4 [4.301% 03/25/67 ....evvvvvviiiiniiiiiiiiiiiinieeees | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 84,979 |..ccoeen. 84,979 |............ 81,686 |...euunnnnn. 81,700 |ovveiiiiiiinn evvnnnnnns 741 PO FR, T I FOR R FLZ R TL N U R R R 684 |. 03/25/2067 . |1.A FE ....
COMCAST CORP. CALL @ MAKE WHOLE +25BP
..20030N-AF-8 [5.650% 06/15/35 ...oevvvniiiiiiiiiiiiiiiiiinneeees | s . 03/18/2024 . | GOLDMAN SACHS ......evvves |vvnnnnnirininninnns fovnnns 7,229,950 |........ 7,000,000 |........ 6,872,431 |........ 6,920,841 |....oovvniiiinnn foeeiiinnnn 1,087 [ooviviiiiiiiinns oo 1,087 [oovriiiiiiiinens o 6,921,928 [.....covvveeeees foennns 308,022 |....... 308,022 |oevvunnnnns 104,368 |. 06/15/2035 . [1.G FE ....
COMMSCOPE FINANCE LLC BASIC ~ 6.000% 03/01/26
.. 208380-AD-5 [ .eerriiieiiiiie s | s . 02/09/2024 . | BARCLAYS ...ovvivviiiiines Jovvniniiniciiines fonnns 4,064,635 |........ 4,699,000 |........ 4,522,788 |........ 4,567,555 [.ooviiiiiiiins foeeiinnens 6,500 [o.evvvviiiiininn foeeeinnns 6,500 [oiiiiiiininns s 4,574,095 |...ccovvnnnnnns foenns (509,420) |...... (509,420) |........... 126,873 |. 03/01/2026 . [5.A FE ....
PHILLIPS PETROLEUM 6 1/2% Due 2/1/2039 FA1
..20825C-A0-7 [6.500% 02/01/39 ...evvvviiiiiinniiiiiiiniinieniinn | s . 03/05/2024 . | BARCLAYS ...oevvivviinnnes Jovvininieiiiiins Jovneen 5,672,400 |........ 5,000,000 |........ 5,056,200 |........ 5,041,178 |oveeiiiiiiinns o (073 ) F R (10720 ) FU N 5,040,876 |...covviiiiiinn |ouennnn 631,524 |....... 631,524 |........... 195,000 |. 02/01/2039 . [1.F FE ....
CONSTELLATION BRANDS INC 3.7% Due 12/6/2026
..21036P-A0-1 [JD6  3.700% 12/06/26 ......eeevvvvenvviiiinnnes | nnnnns . 03/05/2024 . | BARCLAYS ...evvvvviivinines Jovvvnnnniiiiiinins foveen 17,942,490 |...... 18,600,000 |....... 18,583,074 |....... 18,594,381 |..oovvviiiiiiinn foeeiininnnns oS R F fCC S R R 18,594,716 |ooevvenvveinnnn oveene (652,226) |...... (652,226) |........... 173,962 |. 12/06/2026 . |2.B FE ....
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redemption 100.0000
..21872#-AA-5 [LLC  4.430% 01/31/40 ..ovvvnviiiiiiiiiiiiiiininns | s L 01/31/2024 . | eeeeeeeiiiieeeeieieeeees i e 103,019 |[........... 103,019 |oeeennnens 103,019 |oevennnnn. X201 O O N N AR N (VTN O < R FO R R NN 1,150 |. 01/31/2040 . |[1.F PL ...
CSFB 2004-1 5.91296% Due 2/25/2034 Mo-1
..225418-AX-6 [5.828% 02/25/34 .....civvvniiiiiiiiiiiiiiiiiiiiines | enens . 03/01/2024 . | Paydown ... ... 13,752 ... 13,752 ...12,635 |............12,890 |.... .. 13,752 .. . 02/25/2034 . |1.AFN ...
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CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 22541S-GE-2 |5.250% 06/25/34 ... [ . 03/01/2024 . |Paydown ......ooeeeeiiieiins Joenenniinins | 43,040 | 43,040 46,308 [ 85,154 [ e (218 e e (L214) e [l 83,040 [ e f 219 |. 06/25/2034 . (3.B FM ....
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 225418-GJ-1 15.250% 06/25/34 ... [ e . 03/01/2024 . | Paydoun ... . 06/25/2034 . [3.A FM ....

CSFB 2005-10 FIt %

L 225470-EC-3 |6.144% 11/25/35 .vvvveneieirieieieieieieennnns | oo . 03/25/2024 . [Paydoun ...eveveeevririens foereereeiriieeen [eeereeens 13,818 | 13,003 [ 9,984 [ooviviinin 10,639 [oveiiiiiis fooeenn2,588 [ oo 2,588 | oo 13,227 [ o [T R [T A 108 |. 11/25/2035 . [3.C Fl ...
CSOLAR 1V SOUTH, LLC SR SEC  5.371% 09/30/38 Redenpt ion 100.0000

2 220508-AA-9 | cuiietiieieiee e [ e L 03/31/2024 . [ cevveereeeeieieeeeennee e [ 97,601 |ovevereee 97,601 |rvrrnnnne 97,595 [.ovovennnnn 97,584 |ovoveverereeies feeeeeeeenns L4 SO USRI L7A IO SN 97,601 [ovoverveeies foeerieiiee v [ 1,311 |. 09/30/2038 . [2.A FE ...
CSOLAR 1V WEST, LLC CSOLAR IV WEST, LLC Redemption 100.0000

220645 -AC-2 |3.850% 03/31/1 oo | oo L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 165,280 [..v.veee 165,280 [evrnnene 165,280 [..voveee 165,280 [orvevererrre foovereeieieies Joeveeeieienes e s oo 165,280 [oveverieiiiers foereeinniines fereeeieneieie foerereinnns 1,501 |. 03/31/2041 . [2.B PL ...
CTL PASS THRU TR SER 2015 BNSF CTL PASS THRU Redenmpt ion 100.0000

..22970%-AA-8 | TR SER 2015 BNSF  4.070% 05/15/34 ..vevvvvnens | venne L 03/15/2024 . [ veveeeereeeeeeeeieieeernee oo [ 71,167 [ 71167 | 61,715 [evererenen [ A AV 9,409 [vvrrririrae o 9,409 [everevriiee oo TUA67 |oeeveeeveiens [ e oo 483 |. 05/15/2034 . [1.D PL ...
DNKN 2015-1A SERIES 20211A CLASS A2l

.. 233046-A0~4 |2.493% 11/20/51 wvvveviniiririnieieieieeeninns | oo . 02/15/2024 . |Paydown ... . 11/20/2051 . |2.B FE ...
DG-CS MASTER BORROWER LLC CLEARI Redenption .

.. 233254-AA-9 | 3.510% 09/30/40 ..vevvuvevvrerereneereesisieiens | oo L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 396,334 |eeennen. 396,334 [ooorennn. 396,334 |.ovcveee 396,334 [orveieiriiies foovreeeieies Joveeieieienes e i oo 396,334 [oevveereinin foerereiniens [ foeiien 6,956 |. 09/30/2040 . [2.CPL ...
DP LION HOLDCO LLC DP LION HOLDCO LLC Redemption 100.0000

. 23350M-A%-1 |8.243% 11/30/43 ..vvvevenrieirieiereiereieennnns | oo L 03/28/2024 . [ cevuveeereeeeieieieeieenine [ [ 334,336 | 334,336 [ooorenne 334,336 |..vvoee 334,336 [orvereiriiies foorereeieieies Jrveeieieienes e s oo 334,336 [oovveereiein foereieiiiens [ foeiie 5,775 | 11/30/2043 . |2.A Z ...
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS

. 24380N-AC-3 |A3  2.856% 05/25/65 ....cvvviviriiiirieianens | e . 03/01/2024 . [Paydoun vevevevevenvrvrinns [oereerereririiiees [reenens 9,737 e 911,737 | 922,279 |.vvnee 922,030 |ovovervreiiie [ (10,293) [+ vvveevrieiie foerene (10,293) [+vvevercine foereeienns 91,787 |oeeveiveies [ v o 4,983 [ 05/25/2085 . |1.A FE ....
Deephaven Residential Mortgage SERIES 20214

L 243810-AA-5 | CLASS A1 1.931% 11/25/66 ...vovvveverercnns | verenes . 03/01/2024 . [Paydoun vevevevevevrerinns [oereeeereririiiees [reeens 203,067 [ovvennne 203,067 [ovveeee 245,444 |........... 246,398 |..oveveriieiens [ 46,670 [oovririeins [ 46,670 [ooerrrriiras [ 293,067 |-veveverirenes feererniennien oo oo 892 |. 11/25/2086 . [1.A FE ...
DELL INT LLC / ENC CORP BASIC  5.750%

L 247030-BL~4 |02/01/33 vevveeeeeeiieieieieieee s | e . 03/19/2024 . [Various ...e.eveveveevevrins fooveereririsieienes [oeenens 4,138,230 |........ 4,000,000 |........ 4,101,480 |........ 4,101,046 |ovovvrciiens forrene (1,519) |- evvreiiees [ (G ))) R 4,099,527 [eevvvveiiiiins o 38,703 |........ 38,703 |vrveunes 139,073 | 02/01/2033 . |2.B FE ...
DELL INT LLC 6.02% Due 6/15/2026 J015

.. 24703T-AD-8 |6.020% 06/15/26 ..vvvvervreererereneneennns | verens . 03/19/2024 . [ Cal | 101.6790 wovee foorereieiiiiis fonne 1,785,483 |........ 1,756,000 |........ 1,863,996 |........ 1,809,209 |oevrerirains fooenne (1K) IR (1K) I 1,804,285 [oovevririias foonnne (48,285) |......... (48,285) [..veennne 57,086 |. 06/15/2026 . |2.B FE ...
DBALT 2007-0A2 Flt % Due 4/25/2047 Mo-1

. 25150U-AA-6 |5.850% 04/25/47 ..vvvevereeiisieieieieieee | oo . 03/01/2024 . [Paydoun veveveveveevrerinns [oereeeeneriiiiiees [reenens 166,647 |vuvnvnen. 166,647 [.ovvnnnen. 149,943 .vvonnnenn 154,309 [oovoveireeias [ 12,339 [oorvreiieies [ 12,339 [oeoviririiiins [ 166,647 [.evvevereerin foerereiriens [ foeiiieen 1,622 |. 04/25/2047 . [1.A FM ....

.. 25466A-AN-1 | DISCOVER BANK BASIC ~ 4.682% 08/09/28 ........ | ....... . 03/05/2024 . [BARCLAYS ....vvvvevveveves foeeeerseeeieieienes [eeeeens 3,459,225 |....... 3,500,000 |....... 3,601,290 |........ 3,500,000 |ovvevereeiens Joreeeeeeries feeeeeneeeeee feeeeeeeiees oo o 3,500,000 |ovevverererees fovnen (40,775) |....... (40,775) |.cvvern. 120,808 |. 08/09/2028 . [2.B FE ...
DISNEY WALT PRODUCTIONS 3.7% Due 9/15/24 MS

.. 254687-CZ-7 |3.700% 09/15/28 ... | oo . 03/18/2024 . [ GOLDMAN SACHS ....vovevee [oeverererieieieies fovnns 1,980,180 |........ 2,000,000 |....... 2,021,629 |........ 2,002,392 [oovovererereis foerenne (1,112) [oeverereeieies forens (1,112) [oeverereereies foreane 2,001,280 |ovveverereren o (21,100) |....... (21,100) |ocvvere 38,028 |. 00/15/2024 . [1.6 FE ...
DISNEY WALT PRODUCTIONS 6.4% Due 12/15/2035

.. 254687-EB-8 | D15 6.400% 12/15/35 ..vvvvrerrrrereierens | e . 03/05/2024 . [BARCLAYS ..v.vvevevveveres foreereeveiererenes foene 24,995,475 |....... 22,500,000 |....... 22,186,597 |....... 22,239,769 [ovovevereiies forreeeanns P ;1T O U P ;I3 I 22,282,484 ..o o 2,753,021 |..... 2,753,021 |........... 328,000 | 12/15/2035 . |1.G FE ...
DISNEY WALT PRODUCTIONS BASIC ~ 2.000%

. 254687-FL-5 |00/01/29 ...veveeeereeierereieeese e | oo . 03/05/2024 . [BARCLAYS ..v.vvevevveveres foreeneeveiererenes foene 19,977,110 |....... 23,000,000 |....... 20,084,980 |....... 20,617,971 |ovevereeieiens [rreeend 68,522 |ovveveiereins |oreeeend ;17720 IS R 20,686,493 |.vcvevcrirerens o (709,383) |...... (709,383) |........... 237,667 | 09/01/2029 . |1.G FE ...
DISNEY WALT PRODUCTIONS BASIC ~ 1.750%

L 254687-FV-3 |01/13/26 ..o | oo . 03/19/2024 . [ GOLDMAN SACHS ....vvvveves foreeerrerererereies feoeeans 94,408 ... 100,000 [....e.... 102,632 |.......... 101,170 |ovevererereeene Jovereieans [§720)) PSS R (6720 PSS RS 101,043 [oovevvieiiiees v (6,635)|........ GRS ] — 1,206 |. 01/13/2026 . |1.6 FE ...
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS Redempt ion 100.0000

.. 255120-AB-5 |PHASE V LLC  5.780% 12/28/30 v.vovvuvevvvers | e L 03/28/2024 . [ cuvuvieieieieieieieeeeens [ o 1,308,572 |....... 1,308,572 |........ 1,308,572 |........ 1,308,572 |ovvevereeiens [oeeeeeerenees feoeeeeeeeeens oo oo o 1,308,572 [oevvererees forereieeeiees foereeeieeiees foreinns 12,781 |. 12/28/2030 . |2.B FE ...
DPABS 2012-1A SERIES 20171A CLASS A23

. 25755T-AH-3 | 4.118% 07/25/47 ..vvevvveeerrereeeeeeeens | e . 01/25/2024 . [Paydoun ....cvcevveveveren ferrerereieieierees [ 31,688 |ocvveen 31,688 |ouoeoee.en. 20,641 |orurennnnnn 20,668 |ovvoveveriee oo X0} I U IR P} I U ISR 31,688 |ovovevecereies feeeeeeiiees foeeeeieiees oo 326 |. 07/25/2047 . |2.A FE ...
DPABS 2012-1A SERIES 20211A CLASS A2

. 25755T-AP-5 | 3.151% 04/25/51 +.vevvererereeererererereannenens | verens . 01/16/2024 . [Paydoun ....ovevvevvverer fereeeeeieieeiees [ 18,750 [oovveee. 18,750 |ovevevennn 18,750 [ooveveenenn 18,750 [oveverereeeies Jorreereeeieeies Joreeereeeieies Joeeeeieieees e oo 18,750 [ovvevereiiees fooreeeeieiee foreeeeeieieeies o 148 | 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 | s L 01/01/2024 . [ ceveviieieieieieeeeeieins oo [ X I [ O, (X3 B3 |orevereeeieins Joreeeieeninens freereeeeieees feeeeeeeiens oo o B3 oroverereeeies Joreeeeieieies Joeeeeieies e . 12/31/2041 . (1.6 PL ...
EAGLE SOLAR, LLC EAGLE SOLAR, LLC  4.820% Redempt ion 100.0000

1.26986%-AA-1 | 12/31/82 <. | e L 02/07/2024 . [ veveveeeeeeieieicieieeeieies oeeeeeeeieieeeies [ 13,843,504 |....... 13,843,504 |....... 13,843,504 |....... 13,843,504 [.vovrviieieies foreieieeeiees [ foeeeeeeeeee o o 13,843,504 |.vveveuieieres foeeeieieiees foereeeeiiees [ 367,237 |. 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 ..cvveveven | oeniee L 02/29/202 . [ ceveveieieieieieieeeeeeiees e [ 412,270 oo 42,270 |........... 42,270 |........... $12,270 |ovvevecciens foeeeeeeeeeiee feeeeeeeeeiens oo oo e 412,270 [oeeerereeereee foeeeeeeeeiees oo oo 9,647 |. 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% 11/30/36 ....oeeevvees | oeeeee . 02/28/2024 | ..viiiiiiiiiiiiiiiiiiiiies e e, 85,738 |............ 85,738 |............ 85,738 |............ 85,738 |..ooveeeeeeeees oo oo e o e 85,738 |.oeeeveeeeeees o e e . 11/30/2035 . [2.CPL ....
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ELDORADO RESORTS INC BASIC ~ 6.250% 07/01/25
2BATOR-AH5 | vttt [ e . 02/06/2024 . | VAri0US ..vvveveverereares [ornereenieesienens fernene 6,374,067 |........ 6,350,000 |........ 6,352,765 |........ 6,328,304 [ovvevriiiis e K720 RN ORI 320 [ooiiiiiiiin e 6,328,664 |.cooveiiiie [ 21,336 | 21,336 [ooveeennee 261,089 |. 07/01/2025 . |4.A FE ...
ELECTRONIC ARTS INC. 4.8% Due 3/1/2026 NS1
.. 285512-AD-1 [ 4.800% 03/01/26 ....eeuveneeeeveieieiieiiesiens | ceeees . 03/05/2024 . | BARCLAYS ...vvvvvrerninne fovereereenienieniens foeen 6,477,315 | 6,500,000 |........ 7,180,435 |........ 6,660,439 [....ocvvviiiee o (14,808) [ovvveviciiies o (14,808) [cvvvevrccies e 6,645,634 [...ocooeiiis fornne (168,319) |...... (168,319) |.......... 161,200 [. 03/01/2026 . [2.A FE ...
ENTERGY CORP 2.95% Due 9/1/2026 MS1  2.950%
1. 29364G-Ad-2 [09/01/26 ....evveiiiiiiniiiiiieeeeeeeennes [ e . 03/05/2024 . | BARCLAYS ..vvvvreeniene forereerienienieniens oo 6,649,440 |........ 7,000,000 |........ 6,997,905 |........ 6,999,305 [ooooiiiiiis oo 40 [ o 40 [ o 6,999,435 |.oovoiiiiiins [ (349,995) |....... (349,995) |........... 106,692 |. 09/01/2026 . [2.B FE ...
CITIGROUP COMMERCIAL MORTGAGE SERIES 2019SNRT
..204290-AA-1 [CLASS A 4.14% 01/10/36 .eoveverveiiriiries [ ceeenes . 01/12/2024 . | Cal | 100.0000 ... [eververieieniines e 12,000,000 |....... 12,000,000  |....... 12,359,831 [....... 12,001,992 [vvvvvrvvivnee oo (1,992) oviiiiiiins o (1,992) [ oo 12,000,000 |vvevviiiiies foerreiieiiis o [ 41,490 |. 01/10/2036 . [1.A ........
ESSEX PORTFOLI0 LP 3 7/8% Due 5/1/2024 N1
L 29T1TP-AN-7 | 3.875% 05/01/24 ..o . 03/05/2024 . | BARCLAYS . eeeeen. 600,000 |... 632,748 |...........600,423 |.... .eeveenn 600,000 .. . (1,470) |........ (1,470) . 05/01/2024 . |2.A FE ...
..300400-AD-0 | NORTHEAST UTILITIES BASIC ~ 2.900% 10/01/24 . 03/18/2024 . | GOLDMAN SACHS ... e |2, 757,356 [ 2,800,000 |....... 2,675,002 |0 2,782,289 |ovceeirien [ 5118 o [t 5118 [ e 2,787,407 |.. . (30,051) |....... (30,051) . 10/01/2024 . |2.B FE ...
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES Redenption 100.0000
..30288*-AA-8 | 4.540% 03/31/38 ...evuvveervieeieenicnrieenns [ e L 03/31/2024 . | v [ [ 560,000 [.......... 560,000 |.......... 560,000 |.......... 560,000 [-.evevirieins foererenrneien feererenniees foerereienein feeieiiees oo 560,000 [o.vveeririne ferrererineeins oo feeereeen 12,712 |. 03/31/2038 . |2.B FE ...
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3, Redenption 100.0000
..30308V-AA-7 |LLC  5.550% 08/31/39 ...euvrveerrveerreeenreennns [ L 03/31/2024 . | v [ [ RECT N 179,350 |vverneee 179,350 [..vueeee 179,350 [oevveeeeeeeens foerereiineiens Joeeeneiineies oo v s 179,350 [ovverieirine forreerrininns [ [ 4,977 |. 03/31/2039 . |2.C FE ....
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
.- 82027N-JT-9 |6.165% 08/25/34 ..c.veeerveeneeeeeeeenereennens [ e . 03/27/2024 . {Paydonn ....cveuevveeerinee |oereereinieinee [oereeienn 3,110 [oorreenee 3,110 e 3,058 [ooveveenene 3,074 [ovveineiieee e 36 [ooeeeeeiiine o 36 [oorereeereine e 3110 [eeeeveiiiin e oo s 18 |. 08/25/2034 . [1.A FM ....
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5
.- 82027N-HP-2 | 5.807% 11/25/35 ..cuveeenveiieeeieeieeeieesnee [ e . 03/27/2024 . {Paydonn ....cveveveeevens [oenieinieeneens [ 13,200 |oveveiiene 13,200 [ooeeeneee 12,659 |ovoveenee 12,877 [oovveiiciine o A8 [ e A8 [ e 13,200 ovveneereines feerreiineine o [ 87 | 11/25/2085 . |1.A FM ...
FLORIDA PIPELINE HOLDINGS, LLC FLORIDA Redempt ion 100.0000
..341070-AA-7 |PIPELINE HOLDINGS, LLC ~ 2.920% 08/15/38 .... |....... L 02/15/2024 . { e [ [ 651,661 [.......... 651,661 |.......... 651,661 |-.oueuee 851,661 [-evveevreeins foorereriniins foerenerniees oo fernciiees oo 651,861 [ovveeeierine forreeerniiins [eeerreieneieis foeerieenens 9,514 |. 08/15/2038 . |2.B PL ....
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000
.. 345244-AA-0 |HUB LLC  4.720% 07/15/42 w.ovvenvrirnrcnns [ L 03/15/2024 . { v [ [ 150,245 |..eueeee. 150,245 |..veeeee 151,691 [ooveuennee 151,551 [ovrverrieine foernee (1,306) [+voveerveine e (1,306) [+evoveeerecine foereeeeens 150,245 |oveveveinieees ferreiineiiieee e [ 1,183 |. 07/15/2042 . [2.C ........
FOUR CORNERS OPERATING PARTNER Four Corners Redempt ion 100.0000
..350860-AA-9 |Operating Partner ~ 4.680% 06/07/24 ........... [....... L 03/15/2024 . | e [ [ 5,000,000 |[....... 5,000,000 |........ 5,000,000 |........ 5,000,000 |-vvevvereriies foorevireieneee v [ oo e 5,000,000 [-.eveverrrins foerreineiins e feeereeiene 64,350 |. 06/07/2024 . (2.B FE
GRANITE PARK FX NOTES ISSUER GRANITE PARK FX Redenmpt ion 100.0000
..36120F-AA-3 |NOTES ISSUER  6.820% 07/15/32 ..evovevrucennns [ v L 03/15/2024 . | .o [ [ 144,974 | 144,974 | 144,950 [oeeveiinieiies [erreeieiees [ 2 FOUOURRUUSUR ST b2 FOUUURURUR TN 4,978 |oeeiiniens [ i o 412 |. 07/15/2032 . [1.G PL .
GCAT SERIES 2023NQM1 CLASS A1 4.250%
. 381B9B-AA-4 | 10/25/57 . eeeeeee [ e . 03/01/2024 . {Paydomn .....ceeveveeevens [oornreiniecnieens feeeeieens 57,487 |oeevernnnn 57,487 |ocvreeennne 50,139 [.covrvuee 50,169 [cevevveverirees Joreienne 7,317 Joveeieeeen [ 7,317 Joeorecineeen e 57,487 |vveeieines ferreineins oo [ 307 |. 10/25/2057 . [1.A FE ...
GCAT SERIES 2022NOM4 CLASS A1 5.269%
.3B170H-AA-8 | 08/25/B7 ...t eeeieee [ e . 03/01/2024 . {Paydonn .....cveveveenrene |oerieenineninens [eeeneees 120,730 [oovernee 120,730 |oveennee 117,980 [ooveuenee 117,985 [coveeviecneer e 2,784 oeeiiiices i 2,78 oeiiiiieins o 120,730 [orveeirieiiine forreinnieins [ [ 1,116 |. 08/25/2067 . |1.A FE ....
GSR 2003-13 Adj % Due 10/25/2033 Mo-1
..36228F-YY-6 |5.609% 10/25/33 ..c.vvvieerienreeniennieenns [ oo . 03/01/2024 . {Paydonn ....cveeevveeerveee Jooerenreinieenee [oereeieens 1,920 [ooevreeennne 1,920 [eovieieinne 1,954 [orveeiinene 1,083 [ooviieiiiie o (13) | [ (13) |oeeeeeeeernies foereiiee 1,920 [oevevreeniien e [ i 18 |. 10/25/2033 . [1.A FM ....
GSANP 2005-AHL FIt % Due 4/25/2035 HMo-25
.. 36242D-28-8 |6.419% 04/25/35 .....ueveireiieiesieeneeees [ e . 03/25/2024 . {Paydomn .....cveeeveenrens |oenieenieeninens [ 149,132 v 149,132 |ovveneee 120,145 |..oeeee. 181,143 [ovciiciie e 17,989 [oovveiiecine e 17,989 [ovveeivcins foererieene 149,132 |oveeveiieees [ e [ 1,305 |. 04/25/2035 . [1.A FM ....
GSANP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
. 36242D-50-9 |5.500% 06/25/35 .....cvvrnerieereenienniennes [ e . 03/01/2024 . {Paydonn ....cveuevveeereene |oerenreinieenee [oereeieens 5,136 [ooeeveernene 5,136 |eereeeene 5128 |oeerreeene 5428 |oeereeineees [ 18 [ e 18 foerrerreien e 5436 |oveverrreiis feeerrreinnein s [ 47 | 06/25/2035 . | 1.A FM .
GSANP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
..362420-ET-6 |05/25/43 ... I IO . 03/01/2024 . | Paydown ... ...341 ...341 . 05/25/2043 . |1.A FM .
GSANP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
..36242D-EY-5 |09/25/34 e e . 03/01/2024 . | Paydown ... . 09/25/2034 . |1.A Fl ...
..36242D-FG-3 | GSAMP 2005-AHL  6.059% 09/25/34 . . 03/01/2024 . | Paydown ... . 09/25/2034 . |4.C FM ...
GSANP 2005-AHL 5% Due 12/25/2034 Mo
..36242D-QY-2 [5.000% 12/25/34 ..vvvvrierniiniiniininenenene | e . 03/01/2024 . |Paydomn ..e.vevevenvenie foeeneenienienieniens oo 76T R 875 [oveereeriineens 863 |ereerieriennn 865 |ovvvverrrivnies Jorenrerenenn 10 Lo oo 10 [ s 875 [ovoveivieiin [ oo Jociiiiie, 7 | 12/25/2034 . |5.A FMl ...
GENERAL MOTORS FINL CO 4% Due 1/15/2025 JJ15
.. 37045X-AS-5 [4.000% 01/15/25 ...evvvveieenerniiniinienienines | ceeees . 03/18/2024 . | GOLDMAN SACHS ....veveve |oveververieriennens [o00.3,450,405 |........ 3,500,000 |........ 3,438,050 |........ 8,491,974 |.ooiviiiins fooreeenen 1678 [ [ 1678 [ e 3,493,647 |. L (43,242) ... (43,242) . 01/15/2025 . |2.B FE ...
..375558-Bl-4 | GILEAD SCIENCES INC ~ 2.950% 03/01/27 . |- 03/18/2024 . | GOLDMAN SACHS . ..1,500,000 ..1,527,600 |........1,517,212 |. .1,515,965 . (99,020) |. (99,020) |.. . 03/01/2027 . |2.A FE ...
..377320-AA-4 GLATFELTER BASIC ~ 4.750% 11/15/29 woveveves | e . 02/12/2024 . | Var ious ... 750,000 543,278 |...........559,355 [.... ....562,204 |.. ...63,959 |.........63,959 . 11/15/2029 . |5.B FE ...
GLAXOSMITHKLINE PLC 6 3/8% Due 5/15/2038 MN15
..377372-AE-7_|6.375% 05/15/38 . 03/05/2024 . [BARCLAYS ...vovvovivcoviee Jovvviiiiiiiiiias o 3,953,250 |........ 3,500,000 |....... 2,885,120 |........ 3,040,307 |ooovovoviconse oo 8,218 fooviioiiiin oo 3.218 fooiiiiiiins o 3,043,525 |..oovoiiiiins [ 909,725 |....... 909,725 |.ooveenven 69,417 |. 05/15/2038 . [1.F FE ...
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GRIFFITH FOODS 5.47% Due 1/15/2029 JAJO15 Redenption 100.0000
..39839#-AF-8 [5.470% 01/15/29 ...ovvvvniiiiiiiiiiiiiiiiiiniieeen | s L 01/15/2024 . | eeeeeeeiiiieeeeeiiieees i e 750,000 |...eeeennn 750,000 |.....eeen. 750,000 |.....eeens 751000 O O ) A 750,000 [oveeneerervnnns fovrenriiviiiins fooereeeiiiiiinns oo 10,256 |. 01/15/2029 . |2.C YE ....
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 [ 20060PT4 CLASS M1 5.755% 03/25/36 ........... | eeenens . 03/26/2024 . |Paydonn ......euuvvviiiinnnn foevennininiiiiiinns fonns 104,366 |........... 104,366 |..oevennnnns 83,754 |..ocevvnnnns 91,345 [oooviiiiiiieens o 13,021 [oooviiiiiiiieens s 13,021 [ooeeiiiiiiiiiins o (030 CTC T R N AU N 576 |. 03/25/2036 . |1.A FM ....
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenption 100.0000
..413707-AA-8 [3.500% 04/07/31 .evvvveiiiiiiiiiiiiiiiniiinieeiinn | s . 03/07/2024 . | .evenieeiiiiiieeeeieiiieeees i e 500,000 |...ceeeenn 500,000 |.......... 500,000 |.......... 100000 O O O R A FSLV LV 0[0[0 I R AR N NN 2,917 |. 04/07/2031 . |[1.F PL ....
HOME DEPOT INC 3.35% Due 9/15/2025 MS15
L 437076-BK-7 [3.350% 09/15/25 ...oevvvviiiiiiiiiiiiiieciiiies | s . 03/19/2024 . |Various ........cceeeevvenns foevennnnnnnninnnnnns fonnnns 976,290 |........ 1,000,000 |........... 998,570 |........... feicts 2 I R R, B O O, [T PO F, 999,757 [oeviviiiiiinees foeens (23,467) |....... (23,467) |...cvvvnnnns 17,308 |. 09/15/2025 . [1.F FE ....
HEAT 2005-4 SERIES 20059 CLASS M2 ~ 6.105%
.. 437084-QZ-2 [04/25/36 ...covvvnniiiiiiiiiiiiiiiii s | s . 03/25/2024 . |Paydonn .....eevvvvriinnnnn Joevvnniinniiiiiiinns fovieiniiiiiiiis e (7)1 R (K10 PO 61 O O O R AN (E11 FUU R, F1 I PO 31 | . 04/25/2036 . |[1.A FN ...
Homebanc Mortgage Trust SERIES 20062 CLASS M1
L A3739H-AC-4 [5.777% 12/25/36 .covvveeeiiiiiieiieciiiineeeees | s . 03/26/2024 . |Paydonn .....eeuevvviiinnnnn fovenniininniiininns Jonnns 697,123 |........... 697,123 |........... 649,777 |oevvennns 668,741 |.evveiiiiiiins evnannnns P R IS 28,383 | eeeeninnnn (C1e 7R V2 T R R R R 4,466 |. 12/25/2036 . |1.A FM ....
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redenption 100.0000
.. 44416%-AB-2 [FMAN31  4.410% 05/31/33 ..oovvveniiiiiiiiiininees | s . 02/28/2024 . | .. . 05/31/2033 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L A4416*-AE-6 [4.440% 11/30/32 oovviiiniiiiiiiiienciiiiees s L 02/29/2024 . | eeeeniiiiiieeeeiieeeees i e 14,0760 [ 14076 [ 14,076 14,076 [ [ [ e e el 1076 [ e [ 156 |. 11/30/2032 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
. 44416%-AF-3 [4.440% 11/30/32 oovviiviiiiiiiiiiiinieciiiieeees | s . 03/01/2024 . | .eveneeiiiiiieeeeeeiieeeees i e 10,7420 010,742 [ 10,742 10,742 s e e e e oo 10,742 [ [ [ [ 119 |. 11/30/2032 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSHISSION Redenption 100.0000
L A44416%-AG-1 [4.440% 11/30/32 oovvviieiiiiiiiiieneeenies | s L 03/01/2024 . | .evnneeiiiiiieieiiiieeeees i e 61,611 |.......eeet 61,611 | 61,611 |ooeeeennnns (63 O O O N ) AR (S 13 R S AR RN RN 684 |. 11/30/2032 . |2.A PL ....
HUNTINGTON BANCSHARES INC BASIC ~ 4.000%
L A446150-A-6 [ 05/15/25 .ovvvviiiiiiiiiicre s | s . 03/19/2024 . |Various ........cceeeevvevinn Jovvnnnnnneinnnnnes foeenns 2,951,190 |........ 3,000,000 |........ 2,990,580 |........ 2,997,941 [oooiiiiiiiinns o 72 R E 7 FRUU RN 2,998,267 [..cccevvvnninnns foernns (47,077) |....... (47,077) [euvnnennnne 42,000 |. 05/15/2025 . |2.A FE ....
Redemption 100.0000
..44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. |....... L 03/31/2024 . | eeveeeiiiiieeeeeieiieeees i e 255,956 |.....oeenns 255,956 |....ennnnns 255,956 |...euunnnn. 255,952 [oveiiiiiiiins o L R AN L PO A 255,956 [.ooiveiiviiinins foeniiiiii [ s 2,119 |. 12/31/2031 . |[1.F PL ....
IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-QI-7 (M5 7.092% 02/25/35 ...cevvvvnneiiiiiiiiineiinn | s . 02/25/2024 . |Paydonn ....cevvnveviiinnnnn Joevnninnniiiiiiinns fovvinniniiiii e [ e e e e e e e [ e e [ . 02/25/2035 . |[1.A FN ...
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.647% 11/25/36 ..oovvvvviiiiiiiiiiiiiiins | s . 01/27/2024 . |Paydoun ....ovvvnvviiinnnnns Joevnninieiiiiiiines foeeeeieiiinnns 849 |ooeiin. 1,714 s 1,423 | 1,643 | i LIS R . LIS R F R 1,629 |ovvviiiiiiiins foeviinnnnns (780) [ (W£-(0) ) PO 6 | 11/25/2036 . |[1.CFM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.647% 11/25/36 ..oovvvvviiiiiiiiiiiiiins | s . 02/27/2024 . |Paydonn ....ceevvvvreinnnnn Jevvnninniiiiiinnns Joinneneens 2,672 |oeeeiiiinne 2,892 [...eennns 2,401 | 2,604 | s LT PO R LT PO FR /% 7 N PO FPR, [REEE) A (199) |ooveveiieieene 20 |. 11/25/2036 . |[1.D FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.647% 11/25/36 ..oovvvniiiiiiiieiiiiinins | s . 03/27/2024 . |Paydonn ....ceevnveviiiinnnn Joevvnninniiiiiiins foiineneens 5,433 |t 5,493 [.......oeeens 4,559 |[..ooiiinnnnns 4,945 [oooiiiiiiiiiins o LT/ R F LT/ R A [ 7 U R (G2 (£ FO 59 . 11/25/2036 . [1.E FM ....
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
.. 45660N-B9-5 [5.250% 05/25/34 .....covviiiinniiiiiiiniinieiiinin | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 57,656 |............ 57,656 |............ 3,711 | 37,728 |.ovvveeieeiiien Joeeennnnn 19,928 |ovveeiiiiiiiins Jovninnnns 19,928 |oevveeiviiiiinns o L35 T ) R R RN 619 |. 05/25/2034 . |1.A FM ....
RAST 2004-A2 5 3/4% Due 11/25/2033 Mo-1
.. 45660N-VH-5 [5.750% 11/25/33 ..oovvvvviiiiiiiiiiiininiiiiiieees | s . 02/01/2024 . |Paydoun .....eeuvvviiiinnnn Jovenniininiiiiinns o, 5,024 [eeiiiiine 5,024 |............. 5137 |ovveiinns 5,091 |ooviiiiiiiiiin e [(C15) 1 AR RN (5157 O RN L0 O RN 36 | 11/25/2033 . |3.C FM
10WA INTERSTATE RAILROAD, LTDS SENIOR SECURED Redenption 100.0000
..462470-AA-2 [NOTES ~ 5.780% 01/28/28 ....evvvvvvvvnnniiniinnnn | unnnns L 01/28/2024 . | eevennieiiiiiieeeeiiieeees i e 1,667,000 |........ 1,667,000 |........ 1,667,000 |........ 171 O R R RN 1,667,000 [..oocovvvnininne fooriiiiiiiis foiiis s 37,758 |. 01/28/2028 . |1.D PL ....
..46266T-AE-8 | IQVIA INC BASIC  6.250% 02/01/29 ....eeeevveee | uunnnns . 02/26/2024 . | Tax Free Exchange ....... |oeeeoveeeeemmninnns foennnd 6,990,122 |........ 7,000,000 |........ 6,990,060 |........ 6,990,060 |veuueeeermrnnas foneeeeennnns (s7 IO ISP, 62 e eeeeeenn 6,990,122 [..oooiiiiiiiiis oo e s 106,944 |. 02/01/2029 . |2.C FE ....
JPMNMT Adj % Due 12/25/2034 Mo-1  4.903%
L AB624T-HE-6 [ 12/25/34 .o | . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 74,746 |............ 74,746 |...cconnn.nn 66,337 |..ccevnnnnnn 69,695 |..eeveiiiiiiieer feeeeeennnn 5,051 |oeereiiiieeeins eeenins 5,051 |eeeeiiiiieeenn Jeeeenins TATAB oo Joeeneiieeeeenne eeeniieeeeeeens oo 405 |. 12/25/2034 . |1.A FM .
JPMMT Adj % Due 11/25/2033 Mo-1  6.095%
L AB86247-K7-7 [ 11/25/33 e eeeeeeeeeee | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 24,28 |eeeennnnnns 24,228 |............ 24,181 | 24,181 | et LY PO IS, LY PO IRUTT 28,28 oo o e 166 . 11/25/2033 . [1.A FM .
JPMNMT Adj % Due 6/25/2035 Mo-1  5.187%
L 466247-0A-4 [ 06/25/35 ..ceveeeeeieeeieee e eeeneeeee | s . 03/01/2024 . |Paydomn .ceevveneeeeeennis Joeeenieeeeeeniees o 3,085 [ceeieeenne 3,085 |eeerinnns 3,074 |oeeenns 3,074 |eeeeiiiieieiins e L U A Moo s 3,085 |.eeeeviiiiiieeen foeeerrriiineeee e e 28 |. 06/25/2035 . |1.A FM ....
JPMNMT Adj % Due 6/25/2035 Mo-1  5.779%
L AB6247-QY-2 [ 06/25/35 ..eevvreeeieeeeeiee e eeeenneeee | s . 03/01/2024 . |Paydomn .ccevvueeeeeennis Joeeenneeeeeenees e 9,951 [oiiiiieene 9,951 [oiieiinnnns 9,841 |oeeieinnnns 9,877 |eeeeeieeeeeens eenneeeees Th e e L3 FOUTTURRTT ISP 9,951 |oeeeiiiiieieie foeeerrnieeeee e e 96 |. 06/25/2035 . |1.A FM ....
JP Morgan Mortgage Acquisition SERIES 2006NC1
..46626L-JS-0 [CLASS M2~ 5.955% 04/25/36 ......ccevvvvnieaeeen | uunnnns . 01/25/2024 . |Paydomn .ceeveeeeeeeeennes Jeemmieeeeenniees e e o e [ e e e e e o e [ [ . 04/25/2036 . |1.A FM ...
JPVBB 2013-C17 4.4584% Due 1/15/2047 Mo-1
.. 46640U-AH-5 [4.458% 01/15/47 oovvreeiiiiiiiiiiiieecniiinneeeee | nenens . 02/01/2024 . |Paydomn .eevvuueeerennnnns Joonnnnnneeeennnnnes foenns 7,755,205 |........ 7,755,205 |........ 8,513,458 |........ 7,755,205 |.oeeveenannenee Jooremmnnnnnaneee Jooeenennnneeene orennnnneaerenn oeeeeennaneeenee eeennns 7,755,205 f.ooeeevvniniene foorieiniiiis s e 57,354 |. 01/15/2047 . [1.A ........
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JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redenmpt ion 100.0000
4666 1#-AA-T |3.440% 04/13/27 wvvrvriiieieiniereieieineninns | oo L 03/13/2024 . [ ceveverererieieieieeceenine e [ 425,25 |........... 425,254 | 425,254 |........... 425,250 |ovieiieiiee Joovreeeieies Jovreieieienes e e oo 425,250 [rveiieiiees o [ foereneis 2,440 |. 04/13/2027 . |1.G Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL Redenmpt ion 100.0000
..466614-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 wovvvr | venvne L 03/13/2024 . [ ceveverererieieieieeceenine e [ 147,033 |ooveveene 147,083 |oeeeene. 147,083 o 47,083 [eovevreeeiees [ oo v v e 147,033 [ooveiieiiene foeverrieinies fereeiiiiene o 797 |. 04/13/2027 . (1.6 Z .....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redenmpt ion 100.0000
..466718-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 w.vevvvevevis | verene . 03/15/2024 . | .. e [ 5,481 [ooverernne 5,481 [oivieiinne 5,481 v 5,481 [orveiiciiiene e [ v o v, 5,481 |ovvereiieiiie foerereiiein e oo 39 |. 01/15/2041 . |2.B ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES Redenmpt ion 100.0000
..466724-AA-4 |CREDIT LEASE  3.974% 02/15/37 wovvvvnvvvrren | verenen L 03/01/2024 . [ vevveereeeeeeeeieeeeennies oo [ 99,080 |.vvverene 99,060 [.......... 100,051 [ovevrennne 99,922 [covvvevreiiis forrieienens (862) |-vovevevererees Jorererenens (€17 S R 99,080 |vuveverreiies foorreireiis oeveeneiie [ 337 |. 02/15/2037 . [2.B PL ...
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redenmpt ion 100.0000
..46673*-AA-7 | SECURED TRUST ~ 3.214% 12/15/41 wvvvveveren | cerene L 03/15/2024 . [ veveeeereeeeeeeeieieeernee oo [ 92,360 |rvrrinnne 92,360 [oooeneen. 92,360 |ovurrnnnne 92,360 |-vverrieeeies foreeieeieienns feeereieines fereriineiens o o 92,360 [ooverveiriiiens Joeeernieinies [ o 495 | 12/15/2041 .|2.B ........
Redemption 100.0000
..466748-AA~4 |MHHS CTL MHHS CTL  3.510% 12/15/43 ..vovevrns | cenvne L 03/15/2024 . [ ceveveeereeeeeeieieeeeenne e [ 144,557 overnnnne 144,557 | 147,448 |.....e.. 147,222 [oovveiieiis v [C3:) ) ISR (€257 ) IR A 14,557 |ooeeerieenes [ i o 846 |. 12/15/2043 . [1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTINUS Redenmpt ion 100.0000
..48020#-AA-9 | IV US FUNDING  5.710% 01/15/38 .vvvnvreeaes | cerne L 03/15/2024 . [ cevevereieeeeeieieenrnee oo [ 88,312 |cvevnee 88,312 [ooovuenee. 88,312 |ovvrnnnne 88,312 |orovvieeeieies foreeeeieienns foeereriiies [ oo o 88,312 |ovoveireiiies ferreiiieiiis o [ 842 [. 01/15/2038 . [2.B ........
JRD HOLDINGS LLC 4.13% Due 3/27/2024 NS27 Redenmpt ion 100.0000
. 481218-AD-3 |4.130% 03/27/24 w.vvevrvrniieirieiereieneniinnns | oo L 03/27/2024 . [ ceveveererereeieieieenenenne e [ 994,000 |.vovennnnn 994,000 |...veee 994,000 |..eve. 994,000 |+vveverenrirns foererernnine forereeseeiene [ o o 994,000 |-voverveiieies fererireiiiene v [ 20,526 |. 03/27/2024 . [2.B PL ...
KDP FRISCO TX CTL KDP FRISCO TX CTL  3.300% Redenmpt ion 100.0000
. 482598-AA-3 | 06/24/37 ..vvvreneeieieieieieieee e | e L 03/10/2024 . [ cevuveeereeeeieeeieeeeeene [ [ 101,097 |ovuvenee 101,097 |.......... 101,097 |.veven. 101,007 [ovvvvverrvreie foovieeeeieies Joeeeiererins forereriieiens fooveeieieiens foreeene 101,007 [vvererieires fovveiineiine foereiensienes [ 557 |. 06/24/2037 . [2.B ........
HIIS 850 BARGE FLEETING HMS 850 BARGE FLEETING Redenmpt ion 100.0000
L 497278-AA-5 | 4.410% 03/15/42 w.vovveviiieirieieeeieieeeeinns | oo L 03/15/2024 . [ cevevieerereeieieieeeeene .. 39,760 |............ 39,760 ..39,760 |.... ..39,760 |. . 03/15/2042 . [2.C ........
..501044-DV-0 | KROGER CO. BASIC ~ 5.400% 01/15/49 .....cevve [ neene . 03/05/2024 . | BARCLAYS ...evevvevnnene .9,884,700 |...... 10,000,000 .9,967,32 |.... . 01/15/2049 . |2.B FE ...
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ........ [ ..o . 03/28/2024 . eereennn. 35,938 | . 12/28/2051 . |1.E ........
..521865-AY-1 |LEAR CORP BASIC ~ 3.800% 09/15/27 ...cveveveves | venene . 03/19/2024 . | GOLDMAN SACHS ... ..... 300,000 1 21,107 oo 286,177 ... (10) . 09/15/2027 . |2.B FE ...
LEVEL 3 COMMUNICATIONS BASIC 10.500%
..527298-BU-6 |05/15/30 ... 02/07/2024 . | DEUTSCHE BANK . . 2,030,000 2,000,000 2,065,000 ........2,062,078 |. (1,227) |. .2,060,851 .(30,851) |....... (30,851) |.. . 05/15/2030 . |4.B FE ...
..53190F-AA-3 |LIFE TINE INC BASIC ~ 5.750% 01/15/26 ........ . 03/13/2024 . | Various [RSESURRURRI RN 2,606,573 |........ 2,625,000 [........ 2,664,038 |........2,627,480 |.... ...(2,442) |. 2,625,038 |.. . (18,465) |....... (18,465) . 01/15/2026 . |3.C FE ....
REG| ONALCARE/L IFEPOINT BASIC ~ 9.750% JEFFERIES & COMPANY INC.
L53219L-AR-0 [ 12/01/26 v [ e L 02/08/2024 . | 1evvveniiienieieiieeieees [eeeeereeeneeees [eenens 3,400,000 |........ 3,400,000 |........ 3,565,875 |........ 3,400,000 |oveveeveiraies feoeriieieiiens v [ oo s 3,400,000 |ovevereeeriiies fooreeeieieiiees oereieseieies e 65,379 |. 12/01/2026 . [5.B FE ....
LONE'S COMPANIES 6.65% Due 9/15/2037 MS15
..548661-CP-0 |6.650% 09/15/37 ...vveuereneeveneeeeneeieneenenens [ eevenes . 03/18/2024 . | GOLOMAN SACHS ...vevveves [oveveeeieerienns feenns 7,675,990 |........ 7,000,000 |........ 8,215,830 |........ 7,815,101 |oeveeieees feerenns (8,833) |oveververrriees ferenns (8,833) |oveververrriaes ferrenns 7,806,268 |-ovveverieiins fernene (130,278) |...... (130,278) |.v.veee 239,215 |. 09/15/2037 . [2.A FE ...
MFRA Trust SERIES 2022NQM2 CLASS A1 4.000%
.552850-AA-0 | 05/25/67 ..veueveneieiesieie e eeieeeiens [ e . 03/01/2024 . |Paydonn ...eevervevereeiens |oerienrieesieens [erneeenns 21,009 |ovoveennnnn 221,009 [oovoenen. 205,069 |........... 205,159 [oveverreieieen [ 15,940 |oveveevieins foeerins 15,940 |oveverieerinies forreiiins 221,009 [ovverrieieies foereieeieienns feerereieiein foeieene 1,292 | 05/25/2067 . |1.A FE ...
INR ABS ISSUER | LLC MNR ABS ISSLER | LLC Redempt ion 100.0000
L BEB7X-A*-0 |8.121% 12/15/38 .ouvoveeeeveniereneeieneeieneeienens [ eevenes L 03/15/2024 . | 1euvevenieieiseiseieees [ [ 1,006,198 |........ 1,006,198 |........ 1,006,198 |........ 1,008,198 [oveverieiriars fooeerieierieies foeeerieiennns fooeerieeienies freeenisieiens oreeenns 1,006,198 [covevvevereiin Joeereiiieies [ i 28,145 |. 12/15/2038 . [1.G PL ...
INR ABS ISSUER | LLC MNR ABS ISSLER | LLC
..55317X-A8-8 |8.946% 12/15/38 ...ovevereereierrrieriieieeeiens [ e L 03/15/2024 . | 1euviveniiieieieiieeinees [eeeeeeeneeees [eeeeeen 91,070 |oveveennne 91,070 [oovreeeee. 91,070 |oveveennnne 91,070 |oveveeieerieies foorerrieiiiees orveiieeienes [oereerieeiens foerereieieien e 91,070 . 12/15/2038 . |2.A PL ...
MAPLELEAF MIDSTREAMNINVESTVENT MAPLELEAF
..56540#-AA-3 | MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 ....... [....... L 01/05/2024 . [ .evvvevirieriieieiseines |oerieeieseieees e 1,062,744 |........ 1,052,744 |........ 1,061,226 |........ 1,056,697 |.... ceen(3,953) [eveiiees oo (3,953) [ o 1,052,744 |.. . 09/30/2025 . |3.B PL ....
..565849-AP-1 | MARATHON OIL BASIC ~ 4.400% 07/15/27 ..ooover | cenvne . 03/05/2024 . [BARCLAYS ..vovvevevveiener foereererisieienenes [oene 24,825,270 |...... 25,500,000 |....... 25,742,516 |.......25,612,159 |... e (5,708) e e (5,708) [ o 25,606,455 |.. . 07/15/2027 .|2.C FE ....
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
..576433-UE~4 |5.952% 04/21/34 .oveviireeereieieieeeseeieiens | oo . 03/01/2024 . [Paydoun .veveveeeieiens fooreerisieieieiees feereenns 15,581 [oovrvneenen 15,581 [oovvvenene 15,471 oo 15,488 |ovevvreeireins foererieiiins i 30 ARSI i 0 FRRURURPR IR 15,581 [ovevveerieiens feerererivnin Joereeniiens oo 147 |. 04/21/2034 . |1.A FM ...
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-IM-4 |6.940% 11/21/34 oo | oo . 03/01/2024 . [Paydoun ..veveveevrieiens foereereririeieiees [oeeeeenns 3,277 oo K12 3,195 e K I1720 FRR RS L7 PR [£7) PSR R 3,277 |oveeeeieiie Joerereiieins s oo 26 | 11/21/2034 . |1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2 6.547%
L 576436-BY~4 |06/25/43 ...vevvererereniiieisisieieieieeennes | e . 03/26/2024 . [Paydoun ..vevevevevririnns [oereeiriiiiiiiees [reene 108,59 [ovveee 108,504 |vveennnen 102,976 [..veeee. 104,786 [covevrerriene Joreerine 3,808 [oveeviriririn [ereeienens 3,808 [oevvieireiins e 108,504 [ovevevieiiens foeveririeiinies forereiiiieee o 793 |. 06/25/2043 . [1.A FM ...
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-Cl=7 |6.094% 01/25/36 .vvvvuvevverereeereeseresnsienens | verenes . 03/25/2024 . [Paydoun ...evevevririeiens e [ 76,191 |overnee 76,191 |ovurrnnne 62,858 ..o 76,191 |oveveveeinies fooeriieiiieee foeveiieines forrverieiie oo e 76,191 ovveeiveiies forveiiiiiis Joeveeneiines foeveiieens 497 |. 01/25/2036 . [1.A FM ...
MABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 |8.220% 09/25/34 ..overviviiiieiiieiiieiniainnes | e . 03/25/2024 . [Paydoun ..ovoveeiviviiiies fooeiiiiiiiiiies e 371,990 |oonene 371,990 [ 376,291 |.eoveennee 375,798 |oovvriiviiies fooennne (3,807) |oeevecreninee |ovreene, (3,807) |ovvveevieiiis fovriaeneas 371,990 |oooviieiiiens fevveriiciiiins Jvviiiiiis foiiiins 1,136 |. 09/25/2034 . [1.A FM ....
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MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
..57643M-KK-9 |5.500% 05/25/35 ...vevveverevenesieresieienienenes [ eevenes . 03/01/2024 . |Paydomn ..e.veveverienies foreriesieneneiens oo 8,917 [ 8,917 |ovrvrrnens 8,963 |.everenne 8,929 [ovovrvriniin foerieiienn (G73)) PR [QF2 ] AR TR LR PSRRI RUURURURVR UTURORUR USSR 82 |. 05/25/2035 . |1.A FM ....
Redemption 100.0000
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC  5.160% 09/20/26 |....... L 03/20/2024 . | wevveeinicieieieneene [ [ 837,469 |.oeeene. 837,469 [..vevunen. 837,469 |v.vevnne 837,489 |vverreriies forreereieiie foereienneins [ oo e, 837,469 |veviviiiies forreniniinine oo e 7,200 |. 09/20/2026 . [2.CPL ....
MCDONALD'S CORP 6.3% Due 3/1/2038 NSt
.58013M-EF-7 |6.300% 03/01/38 ...vevvvererenerenerieesieenies [ eeveee . 03/05/2024 . | BARCLAYS ..vvvvreeninne fovenverienienieniens foereens 5,503,950 |........ 5,000,000 |........ 5,053,400 |........ 5,037,780 |.evveervrinnins forereennens (15D RN U [((1:))) AR U 5,087,473 [oooeviiiiin [ 466,477 |....... 466,477 v 162,750 . 03/01/2038 . 2.A FE ...
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
+59020U-X7-5 |5.777% 07/25/36 ..vevnvereniarenesvenesienenienens | e . 03/27/2024 . |Paydomn ..c.veververienies foreeienienienieiens oo 110,332 [oeveenee. 110,332 [ovvvvrene 104,505 |.vvrveneene 106,362 [ovvvevvrvriinee [orrerienns K IEC(V I FURRUR U KIEC(V I PSR RO 110,332 [oveviviiiiis Jorveniiniinis Jorereieiiies foerenene 1,329 |. 07/25/2036 . |1.G FM ...
MESA AIRLINES INC CERTIFICATES ~ 4.750% Redenmpt ion 100.0000
..590488-AA-6 | 01/15/28 ..cvvuveviieiiieieisiesec e [ e L 01/15/2024 . | eeveeineeieeeieeeeene [ [ 91,726 | 941,726 [ooveernens 941,726 |ovvenne 1,726 |ovverieines fovreennieiiee foevrieniieins [ oo Joeine, 1,726 v forreeninienine oo e 22,366 |. 01/15/2028 . [2.B PL ....
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
+599191-AA-1 | 08/20/27 +..cvvevevieeiiieieisiee e [ e . 03/21/2024 . |Various ....ceveeeereennnee fovereeneenienenens foevienn 325,000 |ereeenne 325,000 [eeeenee 330,344 [oveinene 326,797 |ovevrvninninne [ (1,797) |ovenrrnenies e [GI£70)) FRRRR RO 325,000 [veverreriiies forreneniiniene oo e 1,625 . 06/20/2027 . [2.C FE ...
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/203: Redenmpt ion 100.0000
..607120-EZ-1 |FMANG  3.810% 11/09/32 ... e . 02/09/2024 . | .. . 11/09/2032 . [1.F ........
MSHEL 2005-2 SERIES 2006IINC
L BITAAC-XM-3 |5.755% 12/25/35 ..evveeeeniseeneneeneeeeienennens [ e . 03/25/2024 . |Paydomn ..c.vevervenienies foeeerenienenenens [ 28,067 [ 24,067 [ 28,646 [ 23,766 | e 300 o oo 30T [ [ 24,067 s e o e 104 | 12/25/2085 . [1.A FM ...
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A 5.557% 10/25/36 .... e . 03/26/2024 . | Paydown ... . 10/25/2036 . [1.A FM ...
Morgan Stanley Capital Inc SERIE:
..B1749B-AD-5 |CLASS A8 5.557% 10/25/36 ...vvevvvevereanens [ v . 03/26/2024 . |Paydomn ..c.vevevenienies foeereenienenenene oo 2,827 [ 2,827 o 1,565 [ 1,783 | e 884 e o884 [ [ 2,427 s o o 7 | 10725/2036 . [4.A FM ...
MHL 2004-1 FIt % Due 11/25/2034 Mo-25
LB1913P-AA-0 |6.224% 11/25/34 .vnvenieiieesieeeieenes [ e . 03/25/2024 . |Paydomn ..c.vevevirienies e oo 42,959 |viiiinnne 42,959 oo 40,979 [orvieiiern 2,125 |oiiiiiiiiis e 838 e oo 834 [ 42,989 | e o 463 |. 11/25/2034 . [1.A FM ...
..61913P-AB-8 [MHL 2004-1  6.269% 11/25/34 ...oovveeveeearanns | e . 03/25/2024 . |Paydomn ..oveveeeeeieies foeeeeeneeeieeens [ 3,847 | 3,847 oo 3,613 |orereee 3,755 [ [T i 9 [ e 3847 [ e e 47 |. 11/25/2034 . |1.A FM ...
NRP (OPERATING) LLC 5.82% Due 3/28/2024 1S28 Redenption 100.0000
..62963#-AE-1 [5.820% 03/28/24 ...ooveeueaeieiieieeieieeeeaeen | e . 03/28/2024 .| .. eeeeeeeeeeeneneene [eree 1,925,048 [ 1,925,948 |........ 1,940,921 . 03/28/2024 . |3.B ........
NRP (OPERATING) LLC 8.92% Due 3/25/2024 NS25 Redenption 100.0000
..62963#-AG-6 [8.920% 03/25/24 ....eeeeeiieeieeeeeaeee | s L 03/25/202 . | cevieiiiininiiineneneee e [eee2. 909,001 [l 909,091 [oeeneenne 909,091 [.vveeeenns 909,091 . 03/25/2024 . [3.B ........
NATIONAL FOOTBALL LEAGUE SENIOR NOTES Redenpt ion 100.0000
..63615#-AD-3 [5.600% 03/31/24 ...eoeeeeeieeeeeeeneeenes | e . 03/31/2024 . 852,476 852,476 |...........852,476 |.... . 03/31/2024 . |1.E FE ...
..B3860H-AE-9 |NSTR 2007-A  5.714% 03/25/37 .vevvvevvrvcrns [ v . 03/25/2024 . | Paydown ... 685, 184 573,948 |.......... 668,218 |.... . 03/25/2037 . [1.A Fl ...
NEPTUNE REGIONAL TRANSMISSION 10 DRAHDOINS, Redenmpt ion 100.0000
..64079*-AB-8 | BLENDED RATE AT 6.210% 06/30/27 ...eovevvnen [ uveee L 03/31/2024 . | e [ [ 304,243 | 304,243 | 304,243 oo 304,243 [ooveiiiiiiene e fereiiniinne v [ o 304,243 [ [ s i 4,723 |. 06/30/2027 . |1.F PL ....
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO, Redenmpt ion 100.0000
..64082#-AA-1 |LLC  4.430% 09/30/41 .ovvveneveneienerieesiens [ e L 03/31/2024 . | v [ [ 454,825 |........... 454,825 |........... 454,825 |........... 454,825 [ovviiiiiiens e fereiinniiiine v [ o 454,825 [ [ [ i 10,074 |. 09/30/2041 . |2.C PL ....
NETRALITY PROPERTY SUB TRUST SENIOR SECURED Redenmpt ion 100.0000
.B4116#-AD-5 |5.240% 04/06/24 ...vvcvveeeieeieenieisieeans [ e L 02/21/2024 . | eeeeeieecieeieeeeee [ [ 16,000,000 |...... 16,000,000 [...... 16,000,000 |...... 16,000,000 |.... . 04/06/2024 . [2.CPL ....
NEI CENTURY HOME E ;
..64352V-JK-8 |2/25/2035 Mo-25  6.239% 02/25/35 ....oovevees [ vee . 03/25/2024 . {Paydomn .o.eeveveevevriens fooerieenieenieiens [eoeeene. 104,081 [ 104,081 | 94,143 |, 104,081 [ervvrevivniinee [orereniiine Joerirniininis e oeveniniiine oo 104,081 [ s e o 535 |. 02/25/2035 . |1.A FM ....
NEIN CENTURY HOME EQ LOAN TRUST 4.52744% Due
..64352V-LZ-2 |8/25/2035 Mo-1 ~ 4.688% 08/25/35 . O IO . 03/01/2024 . | Paydown ... . 161,746 |.... . 08/25/2035 . [1.A FM ...
NEI CENTURY HOME EQ LOAN TRUST FIt ¢
..64352V-NK-3 | 10/25/2035 Mo-25  5.924% 10/25/35 ....eevenes [ e . 03/25/2024 . |Paydomn ..c.veververiirie foreeienienienenens oo 54,801 [oveeereene 54,801 |ereerennne 45,485 |..ocevennn 54,465 |.evvveiiiiiies oo T FUURURR U T FUURURR U 54,801 [oevereiiiin [ s i 279 | 10/25/2035 . [1.A FM ...
NEI CENTURY HOME EQ LOAN TRUST SERIES 2005C
..64352V-PA-3 | CLASS M2 6.122% 12/25/35 ..oovvvevvverericiis [ eeneee . 03/26/2024 . {Paydomn .c.vevenveveeeiens [ooerieenieenieiens [ereeeieseieiene [ (19,915) |.v.veeneee (18,855) |-......... (18,987) [evvevvvvninee [ [GR1] PSS S (G ] RN W (18,998) [+vevvevcveis Jovereens 18,998 |...... 18,998 |.vveerrirriinins 70 |. 12/25/2035 . |5.A FM ....
NEl FORTRESS ENERGY INC BASIC ~ 6.750%
..644393-AA-8 | 09/15/25 ...oveuiieiiieiiiete e [ . 03/19/2024 . |Cal | 97.5000 .o [overerieneienies e 855,075 |vreene. 877,000 |.eeeenenne 826,573 [.vovvens 831,281 |.vveerinines e I (VI FURUR I I (VI PRI RN 836,691 |-vevverreriies forreenn 18,384 |..uen. 18,384 |vrerrennne 39,486 . 09/15/2025 . [3.C FE ....
NEW ORLEANS ENERGY PARTNERS NEW ORLEANS Redenmpt ion 100.0000
..B47608-AA-2 | ENERGY PARTNERS LL  4.270% 08/15/32 ....cov. [oeeeee. L 03/15/2024 . { e [ [ 316,301 |ereeeene 316,301 |ovovvrenne 316,301 |.vverennn 316,301 |oevvevrininnins Jorerereiines forveenienienine oo e e 316,301 |ovevrerreiiies forveneniinine oo e 2,253 |. 08/15/2032 . |1.G ........
New Residential Mortgage Loan SERIES 2022NM3
..648310-AA-1 [CLASS AT 3.900% 04/25/62 ..evvvvrevnevninnen | covenes . 03/01/2024 . {Paydonn ...ceverveveerrens foerieeiieirieens [ereeeenes 195,333 |vreerenne 195,333 [ooevreene 169,482 |.vvrveneene 169,837 [cvvvvvrviiinee v 25,496 [ooeviviiiiies [ 25,496 [ovviiiiiiinen [ 195,333 . 04/25/2062 . [1.A oo
NEXTERA ENERGY CAPITAL BASIC  5.250%
.65330K-00-1 | 02/28/53 .uviveuriieiiiiciiiiaiinisienisienisienens | eereees . 03/19/2024 . | GOLDMAN SACHS ... .. 611,959 ..... 660,000 620,591 ..620,645 |.... ... 620,807 |.. . 02/28/2053 . |2.A FE ....
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..65343H-AA-9  [NEXSTAR ESCROW INC BASIC ~ 5.625% 07/15/27 .. |....... . 03/26/2024 . |MARKET AXESS .. . 1,436,820 ..1,500,000 1,525,194 |.... ... (3,860) |. . (3,860) |... 21,521,335 |.. . (84,515) |....... (84,515) . 07/15/2027 . |4.B FE ...
..B5536M-AE-7 [NHELI 2006-HE2 ~ 5.774% 03/25/36 ...ovvvvvrvne | covenes . 03/25/2024 . | Paydown 306,236 ..300,211 ....306,236 |.. . 03/25/2036 . [1.A FM ...
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
.65536M-AF-4  [5.952% 03/25/36 ....evevevereeneenienienienienienies | ceeees . 02/25/2024 . |Paydomn ..c.veveveniinies foreeeenenenenens oo [, (14,862) |....ee. (14,337) |- (10,538) |......... (3,854) |- (2] PR RO (3,856) |-vveveveiies [ (G317 I R 14,39 [........ 14,304 . 03/25/2036 . |5.A FM ...
Onslow Bay Financial LLC SERIES 2022NaM1
LB7114V-AA-1 [CLASS AT 2.305% 11/25/61 .ovveueeneeieieiiens [ e . 03/01/2024 . |Paydomn ..c.vevervenienies forerienienienieiens oo 126,593 |.vrveenne 126,593 [..evuene 106,378 |...cvenee. 106,920 [vvvvvvrvniinee [ereees 19,678 |oiiiiiiiiis e 19,678 [ [ 126,593 |veverreriiies foererieniinine oo . 11/25/2061 . |[1.A FE ...
..682680-AU-7 [ONEOK INC BASIC ~ 4.550% 07/15/28 ...eovveevane | cvene . 03/18/2024 . | GOLDMAN SACHS ... ..877,194 ... 900,000 ..902,178 |.... ....901,958 |.. (24,764) . 07/15/2028 . |2.B FE ....
..682680-Al-3 [ONEOK INC BASIC ~ 4.350% 03/15/29 ....evvrens | covene . 03/19/2024 . | GOLDMAN SACHS ... ..964,110 ..1,000,000 .1,026,851 .1,025,757 |.. (61,647) . 03/15/2029 . |2.B FE ...
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redemption 100.0000
..B83470-AA-5 |5.330% 03/31/34 .veneveniieiiereseesieenes [ e L 03/30/2024 . { e [ [ 352,729 |ovieernnn 352,729 |vreeeene. 352,729 [oeveenee. 352,729 [oreviviiiniinee [ v e o oo 352,729 [oeviiiiiiins [ [ . 03/31/2034 . |2.C ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25
..6838IN-CZ-4 [5.774% 12/25/35 ..o | e . 03/25/2024 . | Paydown ... ...53,335 ...53,335 149,937 | 52,212 o, ..53,335 |. . 12/25/2035 . [1.A Fl ...
..690742-AJ-0 [OWENS CORNING BASIC ~ 3.950% 08/15/29 ........ |....... [. 03/18/2024 . |GOLDMAN SACHS . . 3,760,280 ..4,000,000 ..4,182,440 |........ 4,139,306 [. .4,134,082 . 08/15/2029 . |2.B FE ....
..69318F-AJ-7 [PBF HOLDING CO LLC BASIC ~ 6.000% 02/15/28 . |....... . 03/20/2024 . | MORGAN STANLEY .. ..980,000 | 1,000,000 841,211 ..879,646 |.... ... 885,061 . 02/15/2028 . |3.B FE ...
Public Service New Hampshire F SERIES 20181
..69363P-AA-8 [CLASS A1 3.004% 02/01/26 ...oovenveeeeeies [ e . 02/01/2024 . |Cal | 100.0000 ..ve [oveierieiienienies e 100,080 |.......... 100,080 ... 100,058 |.......... 100,080 [.vvveevrerninne fooreriiiiins feeniiiiiie s s e 100,060 . 02/01/2026 . |[1.A FE ...
PACIFICORP 5 1/4% Due 6/15/2035 JD15  5.250%
1895114-BZ-0 [06/15/35 ..vevveneeeeeeieeieriesie e | e . 01/24/2024 . |Various ....cceeeeereenenee foverrenenienenens foeeen 7,447,795 |........ 7,700,000 |........ 7,760,746 |........ 7,751,329 |ovoviviiionn [ (2]} RN R (2]} RN R 7,751,080 |oveveerviieis o (333,285) |...... (333,285) [.vcuenn 46,040 . 06/15/2035 . [1.F FE ....
PACIFICORP CALL @MAKE WHOLE +20BP  6.100%
..695114-0B=2 [08/01/36 ...vevveneenreeeieiesieseesieseeseesiens | e . 01/30/2024 . |HSBC SECURITIES INC. ... oveveverververies foene 14,738,408 |....... 14,250,000 |[....... 14,179,145 |....... 14,205,055 [ovveeviiinnes [orreieennens LT SR 185 [oveeereririnn foereene 14,205,240 |ovevveiiiens oo 533,168 |....... 533,168 |..coveueene 431,236 |. 08/01/2036 . |1.F FE ...
PACIFICORP 6% Due 1/15/2039 JJ15  6.000%
1695114-CL-0 [01/15/39 .vvevveniiieieieeeeree e | e . 01/24/2024 . |HSBC SECRITIES INC. ..o |oveverververiiriens foeeens 4,822,482 |........ 4,700,000 |........ 4,696,616 |........ 4,697,690 [ovovvviiiiins [ [ PR A 7 e e 4,697,696 |vovvereiiiies ferreen 124,786 |....... 124,786 |...o...... 149,617 . 01/15/2039 . [1.F FE ....
PETROS MISSISSIPPI FUND LLC PETROS Redenmpt ion 100.0000
..716828-AA-2 |MISSISSIPPI FUND |, LLC  6.950% 03/01/27 ... |....... L 03/01/2024 . | 1evveireeeinieineeieeees [erereeseeieens [ 96,537 [oevvreeene. 96,537 |oovivenrnnn 96,537 [ovvvreenenns 96,537 [evvvrvriniinee fovereniiins v e o oo 96,537 |vevverrerine Joerenieniinis e o 919 |. 03/01/2027 . [1.C FE ...
PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT Redenption 100.0000
..716848-AA-0 |FUND 11 6.000% 12/15/30 .vevvvevvvencriciis [ L 01/01/2024 . [ wevveinieeieeciieeieee [oerieesieeseens [ K 7T R K 76T R 375 | 375 |oveirininis e foeveeninienine oo e s 375 | foereenieninine oo e (1,087) |. 12/15/2030 . |1.C FE ...
PFIZER, INC. 7.2% Due 3/15/2039 NS15  7.200%
LTAT0B1-CY=7 [03/15/39 . | e . 03/18/2024 . | GOLDMAN SACHS ....vevveve foveeervevenieriens foenenn 8,358,630 |........ 7,000,000 |........ 8,925,420 |........ 8,346,795 |...oovcvviien o (12,675) [eevveevrirnnee [ (12,675) [cevveeenininee [ 8,334,120 [oeoiviiiiins [ 24,510 |......... 24,510 [oeeeenee 259,000 |. 03/15/2039 . |1.F FE ...
..737446-MI-6 [POST HOLDINGS INC ~ 5.750% 03/01/27 .vevveeee | crvene . 03/01/2024 . |Cal | 100.9580 .ees [oevereeierieienes e 708,725 |..oeee.... 702,000 |eeeeeennne 734,468 |........... 719,502 [ovevvereienes feriries (7)) R S (7)) S S AT I I (16,653) |....... (16,653) [.vevvee 26,908 |. 03/01/2027 . [4.B FE ....
PEPCO HOLDINGS INC 3.6% Due 3/15/2024 NS15
L 737679-DG-2 [3.600% 03/15/24 ...eeneeneeeeeeaeeeeeneeenes | v . 03/15/2024 . [Maturity «eeoeeveeeeiens foeeeeeeeeeneiene feeen 7,000,000 |........ 7,000,000 |........ 6,990,690 |........ 6,999,774 |ovoveriieins [ p22: 3 FRRR U p72: 3 FRR U 7,000,000 |+eeverrenrns Joeeeeeeienies foeeeieieen . 03/15/2024 . |1.F FE ...
PREMIER ENTERTAINVENT SU BASIC  5.625%
L TAO52H-AA-2 [09/01/29 oo | . 02/22/2024 . | J.P. MORGAN ..ooeeneeeee |oeeerniniienienes feeen 1,020,000 |........ 1,400,000 |........ 1,388,828 [........1,391,635 |.oeoerirriinins ornernen 190 oo [ 190 [ | 1,391,826 |oooveieinis o (362,826) |....... (362,826) . 09/01/2029 . |4.C FE ...
PREMIER ENTERTAINVENT SU BASIC
L TA052H-AB-0 [09/01/31 v | e . 03/01/2024 . |MARKET AXESS -evvvevvaes |oereeeneeninnennenns ferneeen 603,131 |.oeeeee. 850,000 |eveveennne 842,053 [.oveneene 843,545 [ooeveiiiiiiaes e ARV S LRV ST S 843,663 |-evvereiries feenne (240,532) |........ (240,532) [ 25,487 . 09/01/2031 . [4.C FE ...
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenpt ion 100.0000
L T41011-AA-8 [ 7.806% 12/25/38 ..eeveeeeeeeieeieeieeeeeeeees | s L 03/25/202 . | cevieiieieiinieieeneneee e [eereen 692,709 |.eeeenene 692,709 |...o....... 692,709 |..veeeene 692,709 |veveeveeeeiens ferrrrriiiins oo e s e 692,700 |-vevveieriries foeeenenieeieee [ e 9,208 |. 12/25/2038 . [1.G PL ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redempt ion 100.0000
T41011-AB-6 [ 8.418% 12/25/38 ...eoeeeeeeeeeeeneeenes | e L 03/25/202 . | cevieiieiniininieenieiee e [ 58,040 |o.coeonenne 58,040 |.eoeennne 58,040 [...ocoeeen. 58,040 [oovveoieiriiiaes [eerrneninis e e o feeiiie 58,040 [oooveiiiiiins [ s e 833 | 12/25/2038 . [2.CPL ....
PRINE 2003-3 5 1/2% Due 1/25/2034 Mo-1
L T4160M-CS-9 [5.500% 01/25/34 ..eveeeerenieieeieaeeeeeaees | e . 03/01/2024 . |Paydomn ..eveeveieeieries foereeenienenenens ferieiens 16,173 |oeeeeeenne 16,173 |oveereene 17,083 |oveveenee 16,573 [veeeeeeeeiees ferreiens [CL0)) A B, [C10))) AU B 16,178 |oeeeeeeerenees foreeeeeieniee ferneiiiins e 147 |. 01/25/2034 . [1.AFN ...
PROCTOR & GAMBLE C0. CALL @MAKE WHOLE +10BP
L 742718-DB=2 [5.800% 08/15/34 ...veveeeeeeeeeaneeieeeeeeeees | v . 03/05/2024 . | BARCLAYS ..vvvvevinirae foeeeeeneenennenens feres 16,449,750 |....... 15,000,000  |....... 15,458,450 |....... 15,249,395 |.eeveiiiiains oeeeeenns (K315} I (K315 T 15,246,180 [oooveveieees [ 1,203,570 |..... 1,208,570 |o.eeeeenee 488,167 |. 08/15/2034 . |1.D FE ....
AMAZON GARNER CTL AMAZON GARNER CTL ~ 4.034% Redempt ion 100.0000
L T4338* A6 [ 11/15/39 .o | L 03/15/2024 . | ceveiieieiinieinenenens e [ 100,454 |...o....... 100,454 [.veveeenne 100,454 |.eeereeen 100,454 |oeveeeerainins oeerenenenes foeereeieeieeies feereieiiis e e 100,454 |+veveeieienes Joeeeeieeieis Jorreiereies o 677 |. 11/15/2039 . [1.D ........
AMAZON ANDOVER AMAZON ANDOVER ~ 3.366% Redempt ion 100.0000
L TA3534-AA-2 (10710742 o [ L 03/10/2024 . | ceveiiieiiniinieeeenins e [ 82,333 [oeirnnne 725 < I 82,333 |oeeranenne 82,333 |veeereineins oenenenenes foreeneeieeiee oo e 82,333 |ooeererrinns Joeeeeieeieies s o 232 |. 10/10/2042 . |1.E ........
Q-LNG OPERATING | LLC Q-LNG OPERATING | LLC Redempt ion 100.0000
L TAT39*-AA-1 [ 4.440% 02/28/35 ..o | e . 02/20/2024 . | .. . 02/28/2035 . |2.B PL ...

Residential Asset Mortgage Pro
..749239-AF-6 | CLASS M1 5.807% 08/25/46 .......occeeecuunneees | eueenes . 03/25/2024 .

............ 200 oo feeeeeeen 200 i e 2,801 s e e Ll 26| 08/25/2046 L [2.CFM ...
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Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF—6 [CLASS M1 5.807% 08/25/46 .....cevruvruerevrnns | covenes . 03/25/2024 . |Paydomn ..c.veveeerierie foreerenienienenens oo 33,486 [oerrnnne 33,469 |..veene. 30,457 [orvrrenne 31,038 [orevriiiriinee [oeenenn 2,833 | o 2,433 | [ KR4 AR NSRRI L1 P L7 AR 365 |. 08/25/2046 . [3.A FM ...
Residential Asset Securities C SERIES
..TA94T-AD-6 [ 2006EMX7 CLASS A4  5.685% 08/25/36 ....coceee | .ecne . 01/25/2024 . | Paydown ... ... 101,618 (91,484) . 08/25/2036 . |1.D FM ...
Residential Asset Securities C SERIES
..TA94T-AD-6 [ 2006EMX7 CLASS A4  5.685% 08/25/36 ....cocere | .eecne . 03/25/2024 . | Paydown 206,674 <.r. 173,606 |.... (154,019) |...... (154,019) . 08/25/2036 . [1.E FM ...
..74949L-AC-6 [RELX CAPITAL INC BASIC ~ 4.000% 03/18/29 .... |....... . 03/19/2024 . | GOLDMAN SACHS . I ... 700,000 691,873 |.... . (28,050) |....... (28,050) . 03/18/2029 . |2.A FE ...
RPT REALTY L.P. RPT REALTY L.P.  3.820% Redenption 100.0000
L 750008-AC-4 [ 11/30/31 v | e L 01/12/2024 . | e e [ 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |-eveveeeaenins oernmnmnenies foeeenenieeies ferreieieis e e 10,000,000 |+vervrrerinns Joeeeeienienies foererenenes foeeeeeene 44,567 . 11/30/2031 . [2.C FE ...
RADIOLOGY PARTNERS INC BASIC  9.250%
L T50MV-AA-2 [02/01/28 e | e . 02/22/2024 . | Various ... JUUEN IR S 6,997,130 |........ 6,940,861 |........ 7,180,411 |........ 3,379,021 |.....3,282,175 [.oceeeia(4,928) [coeveriiins [03,277,247 | o 6,997,130 |.. . 02/01/2028 . |6. FE .....
AUTUMN WIND HQ, LLC AUTUMN WIND Ha, LLC Redenption 100.0000
L 750731-AA-9 [ 3.744% 02/10/49 ...oveeveeeieieeeieeeeeeeeen | e L 03/10/2024 . | ceviiieieiiniinieeeenens e e [ 48,264 |ooeeeen. 48,264 |.eeuennne 48,264 | 48,264 v oo e s o [ 48,264 |veeiieeiiis Joreeeieeiiis e o 301 | 02/10/2049 . [2.A ........
RPT REALTY RAMCO-GERSHENSON PROPERTIES Redenption 100.0000
LT5184%-AP-4 [ 4.570% 12/21/27 oo | e L 01/12/2024 . | e e [ 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |-eveveeeaenins oernmnmnenies foeeenenieeies ferreieieis e e 10,000,000 |+vervrrerinns Joeeeeienienies foererenenes foeeeeeene 44,786 | 12/21/2027 . [2.C FE ...
RPT REALTY RAMCO-GERSHENSON PROPERTIES Redenption 100.0000
LT5144%-A0-2 [ 4.720% 12/21/29 oo [ L 01/12/2024 . | ceveeiiiiieenieinieene |oereneee s [ 5,000,000 |[........ 5,000,000 |........ 5,000,000 |-....... 5,000,000 |-eeeveeeaienins Joerrernmnenies foreeenieeieniees ferreieieins e e 5,000,000 |+overeererrns Joeeenenineies foereneneies foeeeeene 81,101 |. 12/21/2029 . |2.C FE ....
Residential Asset Securities C SERIES 2006KS9
.. 75406Y-AD-9 [CLASS Al4  5.697% 11/25/36 eevveeeeeaeeneenes | v . 03/25/2024 . |Paydomn ..eeereereeieries foeeeeeeeneneeens feeeeen 105,566 [vvevennenn 99,679 |eeeeenne 85,661 [ovoveeeern00,698 [ooereiiiiiiiies [ 0,508 |oeiiiiiiiies e 9,506 [ [ 100,204 72 - [ -7 F 758 |. 11/25/2036 . [2.C FM ...
RTX CORPORATION 7.2% Due 8/15/2027 FA15
LT5513E-BY-6 [ 7.200% 08/15/27 ..evveneeeeeeeeieeienienienenes | v . 03/05/2024 . | BARCLAYS ..vvveeieaias |oeeeeeneenienieniens feeen 8,014,800 |........ 7,500,000 |........ 8,014,636 |........7,804,082 |oeoeerrrrirne ferrens (13,864) [ [ (13,864) | o 7,790,219 |.. 224,582 . 08/15/2027 . |2.A FE ...
..75513E-CX-7 [RTX CORPORATION BASIC ~ 6.400% 03/15/54 ...... | ...c... . 03/19/2024 . | GOLDMAN SACHS ....vevveve |oveververienieniens foenenn 1,185,678 |........ 1,080,000 |[........ 1,200,636 [........ 1,200,521 |oevrevrnnnnins forereenens (382) foveriiiiin oo (382) s o 1,200,140 |.. (14,462) . 03/15/2054 . |2.A FE ...
Renaissance Home Equity Loan T SERIES 20032
..759950-AY-4 [CLASS M1 6.682% 08/25/33 .. I . 03/25/2024 . | Paydown ... ..8,122 ...8,122 e 7,985 |.... .8,122 |.. . 08/25/2033 . [1.A FM ...
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC. Redenmpt ion .
.. 76029#-AA-1 [ 8.000% 08/15/30 ....vvveverernernienieniiniinenee | ceeees L 03/15/2024 . | e e [ 312,500 |erernnne 312,500 [oevrennne 312,500 [vvvene 312,500 [ovvvreeniniene foeveriiiin e s s o 312,500 |ovevverieiiies foeveenienienine oo e 6,250 |. 06/15/2030 . [2.B PL ...
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L T61118-KU-1 [5.844% 10/25/45 ..o | e . 03/25/2024 . |Paydomn ..c.veververierie foreerenienienenens oo 35,686 [oecveeenn. 35,686 |..eoverenn 28,014 [ovrennne 29,301 |vrviiiiinies e 6,295 |viiiiiinies e 6,295 |.eiiiiiinies e 35,686 [coverveiiiin [ e i, 591 |. 10/25/2045 . |5.B FM ...
ROCKWELL INTL CORP (NEW) BASIC ~ 3.500%
L TT3903-AH-2 [ 03/01/29 . | e . 03/19/2024 . | GOLDMAN SACHS ....vevveve fovevervenierieniens foereens 4,273,290 |........ 4,500,000 |........ 4,523,355 |........ 4,512,873 |ovovriiiienn [ (672:) ) RN (672:) ) RN 4,512,345 |oooeiiiiiens o (239,055) |...... (239,055) [..vvuenene 87,500 |. 03/01/2029 . |1.6 FE ...
..78409V-BK-9 [S8P GLOBAL INC BASIC ~ 2.900% 03/01/32 ...cee. | cuvnee . 03/18/2024 . | GOLDMAN SACHS ....veveeee |oeererrernienenninns ferens 2,151,975 |........ 2,500,000 |........ 2,206,702 |........ 2,207,799 oo e LI R IS LI A 2,253,457 |ooeeieieinas o (101,482) |...... (101,482) |........... 40,076 |. 03/01/2032 . |1.G FE ...
SRE REPLACEMENT POWER LLC SENIOR SECURED Redempt ion 100.0000
L.78512%-AA-5 [NOTES  4.120% 05/31/29 ..oeeeeererienirnee | e L 03/31/2024 . | cevieieiininieieenenees e [ 429,358 |...ooeeen. 429,358 |..oeeenn. 429,358 |........... 429,358 [oovviieieiiaee [oeeeeneiiene e s o feeies 429,358 [oooeeiiiiin oo e e 2,952 |. 05/31/2029 . |1.D PL ....
.. 785502-AS-5 [SABINE PASS LIQUEFACTION ~ 5.000% 03/15/27 . |....... . 03/19/2024 . |Various ....ceeeevereennnne frvereerienienenens foereens 4,672,223 |........ 4,700,000 |........ 5,049,948 |........ 4,852,724 |ooooviiiiciis o (12,079) [eevvveviiiinee [ (12,079) [cevveveviviciee e 4,840,644 [ooviiiiiiins [ (168,421) |...... (168,421) |........... 121,417 . 08/15/2027 . [2.A FE ....
SALLY HOLDINGS/SALLY CAP BASIC ~ 5.625%
L TOABV-AL-0 [12/01/25 oo | e . 03/13/2024 . |Cal | 1000000 e [oveieieiieienes e 2,900,000 |........ 2,900,000 |........ 2,863,750 |........ 2,874,687 |eveiiiiins e 2,518 |veirininies e 2,518 |oveiriiinies e 2,877,205 |oveveeiiiiies feereeen 2,795 | 22,795 foviiene 46,219 . 12/01/2025 . [3.C FE ...
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 [ 4.301% 05/25/29 ...ceveuvenveieieieiienienenens | e . 03/01/2024 . |Paydomn ..c.veveverienies forereenienieieniens oo 4,312 4,312 e 4,280 [ 4,295 o 4,312 ). . 05/25/2029 . [1.A FM ...
..805564-0K-0 [ SAXON ASSET SEC TRUST  6.314% 08/25/35 ...... | .cecuee . 03/25/2024 . | Paydown ... ... 18,041 ... 18,041 16,497 | 17,104 ... ..18,041 . 08/25/2035 . [1.A FM ...
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-
..805564-0L-8 (25  7.244% 08/25/35 ....oveeueeuiaieaiiaeeeaeen | e . 03/25/2024 . |Paydomn ..eeeeveieeieies foeeeeenienenenene ferienene 17,332 | 17,332 [ooeieenne 16,563 [.veveeeeee L1 R IS 71V FSR IR 71V SR IR 17,332 [oreeiiiiis oo s e 71 |. 08/25/2035 . |1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-8D-4 [Mo-25  6.104% 10/25/35 ...ovveveaeeauraieaeaaan | e . 03/25/2024 . |Paydomn ..ceerveeeeieies foeeeeeeeeieieeens feeeeen 165,513 [ooeeeeene 165,513 [oveveeeenne 143,732 |oveeenneee 156,236 |-veeveeeraiaies oeeeeeens (14 P B 9,277 oveeeieeees oeeenene 165,513 [oveveerereies Joeeenieinis Joereieieies o 719 | 10/25/2085 . [1.A FM ...
SCHIIAB, CHARLES CORP BASIC ~ 3.550% 02/01/24
B0BBT1Z-AY=1 [ | . 02/01/2024 . [Maturity weeoeeveereiens foeeeeeeeeenenens feeen 1,300,000 |........ 1,300,000 |........ 1,298,284 |........ 1,299,970 |veveiiiieies oeeeieieieens [0 S K[\ S 1,300,000 [oreeieriiiiins [ [ e 23,075 |. 02/01/2024 . [1.G FE ....
Securitized Asset Backed Recei SERIES 20050P1
..81375W-CU-8 [CLASS M3 6.467% 01/25/35 ...eoveeeeeeeaeeeeans | e . 03/26/2024 . |Paydomn ..ovevveeeeiries foeereenenenenene ferieiens 56,378 |oeeveeeene 56,378 |eeereenne 55,532 |oueeeeanenne 057 P (7% AR U (7% AR U 56,378 [ceoeereieiiene [ e e 351 | 01/25/2085 . [1.A FM ...
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG Redempt ion 100.0000
..824366-AA-8 [LLC ~ 4.500% 06/15/38 ...veveeeeererieenenene | ervenns L 03/15/2024 . | ceveeiieininieininenees e [ 160,194 [ooeeneenne 160,194 |.eeeenene 160,194 [..ooeeeee. 160,194 [oovveveieiiaee [oeeeeieiienee Joeeienieninis e foeeeeieeinins ferieis 160,194 |+oveerieiens Joreeeireiieies forrereieies foeeeeeeens 1,203 |. 06/15/2038 . [2.B ........
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 [5.694% 11/25/36 ...eoveeeeaeeaiiiaiaiciiaicainne | e . 03/25/2024 . | Paydown ... .. 103,312 103,312 ...78,521 ...99,786 |.... .103,312 |.. . 11/25/2036 . |1.A FM ...
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Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 [CLASS A2 6.000% 02/25/38 ....evevevereeruens | coeenes . 03/01/2024 . |Paydomn ..o.veververeerie foeeeienienienieiens oo 11,654 |ovrevieenne 11,654 [ooevreeenne 1,625 v 11,628 [eoveviciiiiis o 2 FOOTRRRRP TR 2 FOOUTURUU RN 11,654 |ooeeiiiciis [ i oo, 50 | 02/25/2038 . |1.A FM ....
Specialty Underwriting & Resid FIt % Due
..B4751P-KII-8 [ 12/25/2036 06-AB1  5.744% 12/25/36 ...oevver. | cvene . 03/25/2024 . | Paydown ... ... 100,281 ... 100,281 . 12/25/2036 . |1.A Fll ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redenmpt ion
..84860*-AB-9 [NOTES ~ 3.850% 03/31/33 ..eeveveuveveverieriens | ceeenes L 03/31/2028 . | e e [ 125,660 [...c....... 125,660 |..ecvenene 125,660 [........... 125,660 [ovvevvriniinee [vrereninine Joerieniininis e o oo 125,660 [voviieiiees v [ . 03/31/2033 . |2.C PL ...
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redenption 100.0000
..848609-AA-1 [5.300% 06/30/36 ....evvvevereereeniinienienines | ceeees L 03/31/2028 . | e e [ 128,306 [ooeveene. 128,306 |..ecvenenne 128,306 [........... 128,306 [oovvvvvriniinee [rreveniniins v e o oo 128,306 [ooveveivciiies v [ . 06/30/2036 . |2.C PL ...
TRANSMISSION SERVICES HOLDINGS TRANSMISSION Redenption 100.0000
..858271-A*-0 [SERVICES HOLDINGS ~ 3.820% 06/30/47 ...ocvvves | cvene . 01/02/2024 .| .. ... 70,925 ...70,925 70,925 |............ 70,925 |.... ..70,925 |.. . 06/30/2047 . |2.B PL ...
STIFEL FINANCIAL CORP 4 1/4% Due 7/18/:
..860630-AD-4 [JJ18  4.250% 07/18/24 .eveveeerninnnnnns | e . 03/18/2024 . | GOLDMAN SACHS ....vovveve |oveveverierieriens foenenn 4,967,050 |........ 5,000,000 |........ 5,073,950 |........ 5,005,889 |...covecviiiins [oennnen (2,356) |-vovveveiiens foeeins (2,356) |-voveeeericies foevee 5,008,534 [o.oooiiiiiss o (36,484) |....... (36,484) . 07/18/2024 . |2.C FE ....
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW Redenption 100.0000
..86157#-AA-4 [ORLEANS, LLC ~ 5.150% 07/17/29 .evvuvrevrevnns [ covenes . 01/17/2024 . 315,000 315,000 |.... .81 [ 07/17/2029 . [2.C PL ...
..863579-BC-1 | SARM 2004-12  5.994% 09/25/34 ....vevveuenns [ v . 03/25/2024 . | Paydown ... 193,830 ... 160,636 |.... .. 1,566 [. 09/25/2034 . [1.A FM ....
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..BB35BE-MA-1 |6.374% 09/25/34 ... [ . 03/25/2024 . {Paydomn .....ceeveeeeerens [eerieirieenieens [eeeeieen 88,951 |oveenene 88,951 |oovrveuennee 79,639 [.evvveere 87,504 [ [ LT [ e 47 [ 88,95 | [ i s 1,493 |. 09/25/2034 . [1.A FM ....
SASC 2003-31A Adj % Due 10/25/2033 Mo-1
..86350A-3E-1 |6.725% 10/25/33 ...evvvieiienreerienrieenes [ . 03/01/2024 . {Paydomn .....ceeveveeevens [oornreiniecnieens feeeeieens 37,084 |ooeeeeee 37,084 |oreeennnee 36,872 [oceveuene 36,872 [ocevveeireinn e 172 FUUOURU ISR 172 FOUURU IR 37,088 [ooveieiiineee e [ o 254 | 10/25/2033 . | 1.A F ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86350A-5A-7 |5.724% 11/25/33 .veevireenieieeeeseeees [ e . 03/01/2024 . | Paydoun . 11/25/2083 . |1.D Fll ...
SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86350A-FD-0 | 7.004% 12/25/32 . 03/25/2024 . | Paydown ... . 12/25/2032 . |3.B Fll ...
..B6350A-ZE-6 | SASC 2003-31A  7.272% 06/25/33 . 03/01/2024 . | Paydown ... . 06/25/2033 . |1.A Fll ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M.
.. 86359D-VX=2 [5.907% 09/25/35 ...ceveuviiiriieieieieneniens | e . 03/25/2024 . |Paydomn ..ceervereerienie foeeeienienieneiens oo 233,030 |voevrene 233,080 [ 225,814 | 227,700 [ooveveieiiens [ 5,330 [oooviiiiiiens oo 5,330 [ooiiiiiiiiis forrieiee 283,080 [ooveiiiiiie [ [ . 09/25/2035 . |1.A Fll ...
SAMI 2004-AR5 F1t % Due 10/19/2034 Mo-19
..86359L-DX-4 [6.101% 10/19/34 ..ovvirveeieiriieiierieieieine | e . 03/19/2024 . | Paydown ... ... 81,415 ...81,415 77,522 | 78,753 ... ..81,415 |.. . 10/19/2034 . |1.A Fl ...
SAMI 2004-AR5 Flt %
.. 86359L-FN-4  [6.141% 04/19/35 ...oovvenveriieierieriesiesienies | e . 03/19/2024 . |Paydomn ..c.vevevervinie foeeeeenienienenens oo 11,008 [ooevreeenne 11,008 [oveeennee 10,579 |oveveiiene 10,671 [oviviciiiiiie e 336 fiiiiiiiiis oo 336 [ o 11,006 [eoveeeiiiiine oo oo i 79 | 04/19/2035 . |1.A FM ...
Structured Asset Securities Co SERIES
..86361N-AD-3 [2006GEL4 CLASS M1 5.827% 10/25/36 ...vvovee | cvens . 03/25/2024 . | Paydown ... .. 19,353 ..18,959 |.... . 10/25/2036 . |1.A Fll ...
..863667-A0-4 | STRYKER CORP. BASIC ~ 3.650% 03/07/28 ........ |[....... . 03/19/2024 . | Various ... . 1,906, 160 .1,999,611 . 03/07/2028 . |2.A FE ...
SWEETWATER ROYALTIES LLC SWEETWATER ROVALTIES| Redempt ion 100.0000
..870544-AA-6 |LLC ~ 5.320% 09/30/40 ...eoveuvvemereenreennens [ L 03/31/2024 . | v [ [ 413,281 |oenee 413,281 [ 413,281 | 418,281 |oeeciicines fereeieeine o v oo e, 413,281 | foreiiiciiiee o e 10,993 |. 09/30/2040 . |2.B PL ....
TALOS PRODUCTION INC BASIC 12.000% 01/15/26
BTABELAACS | vt [ . 02/07/2024 . | Cal | 108.0000 ..o oveveeereenieiens foreee 7,752,810 |........ 7,527,000 |........ 7,970,233 |........ 7,749,978 |.cevveevnciee o (20,699) [+.vveerrieins fevrene (20,699) [-.evevrrveire forrrne 7,729,279 [ooeeeviiics o (202,279) |....... (202,279) [..venee 732,628 |. 01/15/2026 . [4.A FE ...
TARGET CORP 7% Due 1/15/2038 JJ15  7.000%
BTB12E-AU-0 | 01/15/38 .o eeiee [ . 03/18/2024 . [Various .....eevevveveeveues [oomvueeniecrieens [oeene 19,970,000 |...... 17,000,000 [....... 18,451,640 |....... 18,000,699 [...covevrereins |ovenne (10,098) [cvvvevirecen Jovenne (10,098) [.vvveveeeeen Jovenne 17,990,608 [.e.vevevrreeens Joveee 1,979,394 |..... 1,979,394 |..ceeee 784,583 |. 01/15/2038 . [1.F FE ...
TARGET CORP 3 1/2% Due 7/1/2024 JJ1  3.500%
BTB12E-BD-7 |07/01/24 .eceiieeeeceeieeeeeeeeeee [ . 03/18/2024 . | GOLDMAN SACHS .....cvvvvee [oevveenieerieens [ 1,292,018 |........ 1,300,000 |........ 1,305,655 |........ 1,300,557 |ovevevveiiiines ferreenine (2) |-veeineies Joereee (24) |- [ 1,300,312 [oveveiieiie foeenine (8,294) |......... (8,294) |-veveuennene 32,735 |. 07/01/2024 . |1.F FE ....
TARGA RESOURCES CORP BASIC ~ 6.500% 02/15/53
CBTB12G-AD-3 | et [ . 03/19/2024 . | GOLDMAN SACHS .....cvvvvee [oevrveenieirieens [ 3,176,340 |........ 3,000,000 |....... 3,013,560 |........ 3,013,560 [.eeveverrieiin [oerreienine () PR RO () PURRUI R 3,013,551 [oeveveiriiiis o 162,789 |....... 162,789 ... 117,000 |. 02/15/2053 . [2.C FE ...
TARGA RESOURCES CORP BASIC  6.250% 07/01/52
CBTBIKAACHE | v [ . 03/19/2024 . | GOLDMAN SACHS .....cvvvvee [oevrveeenreerieens [ 3,047,400 |........ 3,000,000 |....... 2,862,030 |........ 2,862,927 |eevvveincins e I IOURRURRUT RO 374 [ e 2,863,302 [ooveviiiiiins o 184,008 |....... 184,098 [..oevnnee 135,417 |. 07/01/2052 . |2.C FE ...
TENET HEALTHCARE CORP BASIC ~ 6.125% 10/01/28
288033G-DK-3 | ..o [ . 03/14/2024 . | BANK OF AMERICA ..oovvve [ouvrveenieenieens [ 2,985,000 |........ 3,000,000 |....... 2,914,633 |........ 2,927,081 |ovoveveriiin [ 2,797 [ e 2,797 fooeieieine o 2,929,828 [oeeeveviriiins o 55,172 |veveens 55,172 [.cevreneene. 85,240 |. 10/01/2028 . [4.C FE ...
TNTS 2005-8HE Flt % Due 7/25/2035 Mo-25
..881561-UK-8 |6.044% 07/25/35 .....oovveneueenreenicnniennns [ e . 03/25/2024 . {Paydonn .....cveveveenrene foerieenieenieens [ 672,887 [..c...... 672,887 |.eoveeenene 498,740 |vuveeene. 584,626 |.cveorireeiies forrenne 88,262 |.veveereiiiies fereene 88,262 |-vovevrreiie [ 672,887 [ooveeereeiiie forreeeviiin [ e 5,406 |. 07/25/2035 . |1.A FM ....
TILLMAN NETWORKS FINANCING |1 TILLMAN Redempt ion 100.0000
..88687#-AA-9 | NETWORKS FINANCING 1 5.000% 12/16/30 ..... |....... . 03/18/2024 . | .. .. 258,158 258,158 258,158 |...........258,158 |.... .258,158 |.. . 12/16/2030 . |2.A PL ...
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TILLMAN NETHORKS FINANCING 11 TILLMAN Redenmpt ion 100.0000
. 88687#-AB-7 |NETHORKS FINANCING 11 5.350% 10/26/31 ..... |....... L 03/16/2024 . [ cevueeeeeereeeeieieeieenne o [ 261,376 [oveennnne 261,376 |ovoeeveee. 261,376 [.ovnene 261,376 [covveveireiers fooreeeieiiin oo oo v e 261,376 |oeeeeeieies [ v foeiiinns 1,103 |. 10/26/2031 . [2.A PL ...
TORTOISE ENERGY INFRASTRUCTURE 4.16% Due
LBOMTLFE-2 | 1/22/2024 JU22  4.160% 01/22/24 w.vvnvneees | e L 01/22/2024 . [Maturity .oovvvevevererees feorereeereiiiies fooene 4,840,000 |........ 4,840,000 |........ 4,904,806 |........ 488,711 | [ (GIVARD] A B (GIVARD] A B 4,840,000 |vveviieiiies foorreiiieiiis oo e 100,672 [. 01/22/2024 . |1.A FE ...
JEFFERIES & COMPANY INC.
..893647-BP-1 | TRANSDIGM INC BASIC ~ 4.625% 01/15/29 ......o. | .envee. L 03/20/2024 . [ cevevieerireeeieieeeenne [ [ 1,431,813 |....... 1,550,000 |........ 1,546,234 |........ 1,547,289 |ovovereeirinns e LT AR IR R0 T AR I 1,547,398 |oveverieiieies [ (115,585) |..... (115,585) |- v.vevvneee 49,186 |. 01/15/2029 . [4.C FE ...
THE TRAVELERS COMPANIES INC 6 1/4% Due
..B9417E-AD-1 |6/15/2037 JD15  6.250% 06/15/37 .evvevvevers | verenen . 03/19/2024 . [ GOLDMAN SACHS .vvevvvvne [oevereeiririiiees [rreienne 489,753 |vveunn 450,000 |........... 339,003 [.ovevunee 367,506 [-.everirieiie feereeeniens [Z5: 0 P A FZ5: I PO AR 368,254 [.vvevirieiien [ 121,499 |....... 121,499 [oovvviinene 7,500 | 06/15/2037 . |1.F FE ....
2014 REPLACEMENT PONER STATUTO (NOVEC) SENIOR Redenmpt ion 100.0000
..90226#-AA-3 | SECURED NOTES ~ 3.850% 05/31/29 .. O . 03/31/2024 . | .. ..370,391 370,391 368,745 |...........338,259 |.... .370,391 . 05/31/2029 . |1.D PL ...
USTA NATIONAL TENNIS CENTER, | 4.08% Due
..903638-AB-6 |9/8/2039 JUB  4.080% 09/08/39 ...c.evreviene | verenen L 01/08/2024 . [ ceveveeeeeeeicieieeieeeins [oereeiereieeieiees [reeens 230,723 | 230,723 |ooveveee 230,723 |ovreeeenn 230,723 |ovrvevreiinee foeerennieiie foereennienn foeeveieieis oo e, 230,723 [ovvevereeenin foerreiniens [ Joeiien 4,785 |. 09/08/2039 . |1.6 FE ...
..911365-BQ-6 | UNITED RENTALS INC BASIC ~ 6.000% 12/15/29 . |....... . 03/07/2024 . | MORGAN STANLEY ...veveves [oovveieieceienns feenns 8,815,625 |........ 8,750,000 |........ 8,759,520 |........ 8,757,969 |ovvevevreiins e [ R SR (655 S S 8,757,611 |oeveeeireiis fornen 58,014 |........ 58,014 | 125,417 |. 12/15/2029 . |2.C FE ...
UNITED HEALTHCARE 6 7/8% Due 2/15/2038 FA15
.. 91324P-BK-7 |6.875% 02/15/38 ...vveuevenearenesrenreieneeienens [ eevenes . 03/05/2024 . | BARCLAYS ...vevvveveeieres [oeeieesieesieens [eens 12,405,857 |....... 10,615,000 [....... 11,051,743 |....... 10,924,447 |oovoveiiiias o (2,566) |-veveeverrrees feerenns (2,566) |-voveeereriaes feorene 10,921,881 [ovveverieiines |ovene 1,483,975 |..... 1,483,975 |........... 40,488 |. 02/15/2038 . [1.F FE ....
UNIVISION COMMUNICATIONS INC BASIC  5.125%
1914906-AS=1 [ 02/15/25 v.evveereeeeieeerieieie e [ e . 01/29/2024 . | Cal | 100.0000 .ovve ovevereeieriieeens forerenens 228,000 |........... 228,000 |........... 203,490 |vuvenenn 21,394 [ooiiiiieinn e 722 OSSO R K722 IS RO 20,717 |oeeeerieees forennn 6,283 |.......... 6,283 [oocrrinnne 5,088 | 02/15/2025 . |4.A FE ...
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due Redenmpt ion 100.0000
..91845#-AA-2 |5/15/2035 Mo-15  3.810% 05/15/35 ...eoveeevs [ e L 03/15/2024 . | evveveeirieieeiineeinne [ [ 255,731 |ovoveene 255,731 [ooveennee 260,322 |voeeeee 259,545 [ovveverieeines e (3,814) oo foerene (3,814) |-eveeeeees forreeins 255,731 [oveeerieeeie foerieieiinienes foereveieieins Joeieiene 1,618 |. 05/15/2035 . |2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036
..91854%-AA-4 |Mo-15  3.620% 08/15/36 ...vovevveverevereriannns [ v L 03/15/2024 . | 1evviveiirienirieineeniee [ereeieseeieens [eeeenn 252,426 [, 252,426 |.eneee. 252,426 |..voeeen. 252,426 [eveeieeeiiiens foeeeieieieies [ e [ o 252,426 [.vveveeieeies foeeeieieeieienns foereveieiein Joeiien 1,524 . 08/15/2036 . [2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..91862¢-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 ...ovevveveurne [ evee . 03/15/2024 . 165,563 165,563 |...........165,583 |.... ....165,583 |.. ...801 [ 02/15/2043 . [1.E Z .....
..92343V-DV-3 | VERIZON COMMUNICATIONS ~ 5.500% 03/16/47 ... | ....... . 03/18/2024 . | GOLDMAN SACHS ... 8,500,000 ..8,916,635 |........ 8,869,259 |.... .8,867,439 |.. 238,944 |. 03/16/2047 . [2.A FE ...
VIRGINIA ELECTRIC PONER 3.45% Due 2/15/2024
. 927804-FQ-2 |FA15  3.450% 02/15/24 ..covveveveeieeieiriens [ e . 02/15/2024 . [Various ......coceerevrnns foerereerereririiins fouena 9,400,000 |........ 9,400,000 [........ 9,381,012 |........ 9,399,729 [ovvvveviriiiis foerreeinns FZA T PR A P74 T IR 9,400,000 |vvereereiies feorreriieiiie v [ 162,150 [. 02/15/2024 . [2.A FE ...
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due Redemption 100.0000
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ..vvevvnens | verne L 03/31/2024 . [ cevveereeeeieieeeeennee e [ 86,903 |.cvcvenee. 86,903 [...o.ee.. 86,903 |ovurrnnnnn 86,903 |-vovvvrireeies foreereeieninns feeereriiies forereineens oo o 86,903 |vveirreiies ferreeireiis oereeneiie [ 854 |. 06/30/2030 . [1.F PL ...
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redenmpt ion 100.0000
..92841E-AA-7 |FINANCE PLC ~ 3.875% 08/15/31 wvevevevervrnrirs | verenen L 02/15/2024 . [ cevevieerereeieieieeenenene [ [ 1,001,192 |........ 1,001,192 |oveeeveeen. 929,987 |vvueven. 932,208 |.voveveiieiees [ 68,984 [.covriiieins forrenn 68,984 [ovevrereirs forrenn 1,001,192 [ovvveiieine feorrreiiiein foeveeieiens oo 19,398 |. 08/15/2031 . |2.A PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redemption 100.0000
. 92841F-AA-4 | FINANCE PLC ~ 6.250% 08/15/30 ..vevevvrreeis | verenen L 02/15/2024 . [ cevuverenereeieeeieceeenene [ [ 668,714 |.......... 668,714 |.......... 668,714 |.......... 868,714 [oovvrveeeiers [eorereiiriiin o v e [ 668,714 [orvevireiraee forrerenrienns foreveieieiens [ 20,897 |. 08/15/2030 . [3.B PL ....
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
. 92925C-BH-4 |5.944% 12/25/45 ...ovonvniiiieieieeeeeeinn | e . 03/25/2024 . [Paydoun ...evevevrvrieiens foerererisisieieieen [ 47,585 [ooveeeene 47,585 |ovieennne 43,084 | 7303 I ISR RN P17 AR 2,974 [eveiiiiiiies e 47,585 [ooveieeiiiens e [ o 378 |. 12/25/2045 . [1.A FM ...
WIFRBS 2014-C19 4.271% Due 3/15/2047 Mo-1
. 92038V-AS~4 | 4.271% 03/15/47 ovvvviiererereeeeseressieiens | oo . 02/16/2024 . | Cal| 100.0000 .o fervereriiiiiiiins foane 1,000,000 |........ 1,000,000 [........ 1,073,125 |........ 1,002,025 |oveevrieiieens foeiiins [CX17:)) FURR R [C17:) ) SR 1,000,000 [oevevveireiin Jooerereiineies [ Joein 7,118 |. 03/15/2047 . [1.A ........
12l FINANCE LLC W2W FINANCE LLC ~ 4.600% Redenmpt ion 100.0000
+.92080%-AB=7 | 01/31/32 vevvvireneeieieieieieieee e | oo L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 152,079 |ooveveeeen 152,079 |ovoveeene. 152,079 [oovvvnnnnn 152,079 [eoveveieeeiens fooeeiieiin oo v Jovrieieieis e 152,079 [rveviieirieee foeverirniinns [reveieieieie foerereinnas 1,749 |. 01/31/2032 . [2.B PL ...
WAL-MART STORES 6 1/2% Due 8/15/2037 FA15
. 931142-CK=7 |6.500% 08/15/37 ..vvvrereeerererenenenninns | verens . 03/18/2024 . [ GOLDMAN SACHS ..vvvvvevns foevereiririririenes [oeenns 2,858,450 |........ 2,500,000 |........ 2,951,225 |........ 2,799,312 [oveeireiiiees e (3,333) [oevveverrieins o (3,333) [oevvrvevrieiinn e 2,795,979 [oevveiiiiins o 62,471 |........ 62,471 oo 97,049 |. 08/15/2037 . 1.C FE ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redemption 99.2005
..94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ..evevvevvere | verne L 03/01/2024 . [ cevevererereeicieieenceenene [oereeieieiereees [eeeens 206,674 |.evvennne 208,339 [.ovveee 209,282 | P T R (QK: 1)) AR I (1,866) [+.vevevereeine foereeeenens 206,674 |ovevveveiieies [ e [ 2,183 . 02/01/2028 . |2.C ........
llestlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 |CLASS A2 5.890% 02/16/27 wovvvuveverrererenes | veenen . 03/15/2024 . [Paydoun ..vevvevevririnns [oereeeineiiiiiiees [eeene 124,826 [ooveenene 124,826 | 124,819 | 124,819 [oovveeiiciins foereeiiine [ PSR ISR [ PP 124,826 [ooveviieiiees foeveiiiniines [rereieieieie foerereinns 1,838 |. 02/16/2027 . [1.A FE ...
WESTROCK €O 3.75% Due 03/15/2025 NS 3.750%
L 9B145D-AF-2 | 03/15/25 ... | e . 03/05/2024 . [BARCLAYS ..vvovevvvririns [eerereerereriiiiies [rrererer 980,670 |oeeeee 1,000,000 969,736 |.... . 03/15/2025 . |2.B FE ...
WETT HOLDINGS LLC SENIOR SECURED NOTES Redenmpt ion .
..96188#-AA-6 |4.310% 12/18/24 ..o | e . 03/30/2024 . [ cevuvieeereeieieieeeene 5 e 4,485 | 44,485 ... Q485 [ oo oo e [ [ Y405 oo [ s o 3 |. 12/18/2024 . [2.B PL ...
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE Redenption
..96928#-AH-6 |USER  6.130% 01/15/32 ovovvvvrvrviereniiancas | oenenes . 03/15/2024 . | covviiiiiiisicccc 684 [ 89,684 [............ Ll 89,684 |..ovoisisiaiee |oeeeiiicins foveeereiiiies fooviiiieiens foviiiiiiinns foiiiinns 89,684 |..oovriieiiiies foosieiiiciies v | 918 [. 01/15/2032 . [2.B ........
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BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED Redenption 100.0000
..96928%-FP-7 |NOTES ~ 4.470% 01/15/35 ..oveuvvenervenrrieinn [ e L 03/15/2024 . | 1eveeeireeiieieieeeeene [ [ 281,658 |..oeeee. 281,658 |...oceenen 290,365 |v.vevnne 286,751 |oveveeciieins [ (5,008) |-vovvveeiiieins foeeins (5,008) |-vovevrreiies [ 281,658 |veveveriiies forreniniiniene oo e 2,107 | 01/15/2035 . [2.B Z .....
WIYETH CALL @ MAKE WHOLE +30BP  6.500%
.. 9B3024-AG-5 [02/01/34 ..eovveniiieieeieeeeeeene | e . 03/05/2024 . | BARCLAYS ...vvvvvrerninne fovereereenienieniens foeen 6,660,060 |........ 6,000,000 |........ 6,009,540 |........ 6,006,143 |.ovvecicies [, [€:C0) | R (80) [-vvevvrreiie v 6,006,063 |-.cooverieiies [eennne 653,997 |....... 653,997 [cvovvrene 234,000 |. 02/01/2034 . |1.F FE ...
JEFFERIES & COMPANY INC.
..98379J-AA-3 | XPO ESCROW SUB LLC BASIC  7.500% 11/15/27 . |....... L 03/13/2024 . { e [ [ 724,500 |.veenen 700,000 |.voeeee. 692,734 |vveunne 694,243 [ooviiiiiiiines [ FL5 3 PR ORI 265 |oviiiiiiinies e 694,509 [oovovviiiiin [ 29,991 [ 29,991 [ 17,500 | 11/15/2027 . |3.A FE ...
GRAYMONT WESTERN CANADA INC 3.59% Due Redenmpt ion 100.0000
LCAIT1#-AH-4 | 3/11/2030 ST 3.590% 03/11/30 wevevvvcers [veee L 03/11/2024 . [ e | e 2,212,727 ... 2,212,727 | 2,272,727 |........ 2,212,727 Lovevirnnnine foeriiiis e s s e 2,212,727 [eeeiiins o [ e 40,795 |. 03/11/2030 . [2.C PL ...
HOLLEY INC HOLLEY INC 1L TL $+375 Redenmpt ion 100.0000
L LX2000-91-2 [ 11/17/28 v [ e L 03/28/2024 . | .evveiirieinieieeieees [ [ 23,508 [..oooeeee. 23,508 |vrvenne 23,388 [.covenene 23,600 [ocovveeiiiiies e (72 A TR (92) |- froreiie P21 R NUNURURURUR RURSURUIUR TURRRN 541 |. 11/17/2028 . |4.C FE ...
LIGHT & WONDER SCIENTIFIC GAVES INTL 1L $+300
..LX2038-93-8 [ 04/07/29 ....ovviniiiiieieeieeesenenene | e . 01/16/2024 . | Tax Free EXchange ....... |oeeervererveriens foenne 14,935,936 |[....... 15,304,717 | 15,156,734 |....... 14,935,397 |vvvriiinnies e [T FOURRURR U [T FRRURR RV 14,935,936 |-vevverviiins Joereniinienies forereneneies foeeenen 118,756 [. 04/07/2029 . 3.C FE ...
NEl FORTRESS ENERGY INC NEW FORTRESS ENERGY Redemption 100.0000
..LX2185-01-0 | TLB $+500 10/30/28 w.vevvveeesieenien | e L 03/29/2024 . {1t [ [ 45,000 |voveenens 45,000 |ovrvennen 41,400 ..o 4,330 [ereiiiiiinee [ 3,670 [eovrviiiiinee [ 3,670 [eovriiiriines [ 45,000 [ooveviiiiin [ s i 1,143 |. 10/30/2028 . [3.C FE ...
NORSPAN LNG |11 AS NORSPAN LNG 111 AS Redenmpt ion 100.0000
..R62360-AA-0 | 4.870% 07/27/29 ...eoveeeeveneveireeiseenieene [ e L 02/29/202 . | e [ [ 923,771 |vreenne 923,771 [ovveinens 923,771 [oveevrenns 923,771 Joveevvrnininne [ e s s e 923,771 |oveveveieies forveeniinenine oo e 22,494 . 07/27/2029 .|2.CPL ...
ALBERTA ENERGY CO LTD 7 3/8% Due 11/1/2031
L012873-AK-1 [WN1  7.375% 11/01/31 wooevieiiiiiiiiicie Ao . 03/19/2024 . | GOLDMAN SACHS ....vevveve |oveververienieriens foenenn 1,910,773 |........ 1,750,000 |........ 1,566,250 |........ 1,628,510 [oovvvvriviiiies e 2,451 |viiiiiiiees e 2,451 |viiiiiiiies e 1,630,961 [ooveviriiins o 279,812 |....... 279,812 |vrerrennne 50,191 [. 11/01/2031 . [2.C FE ....
CANADIAN NATIONAL RAILWAY 3.2% Due 8/2/2046
..136375-CK-6 [FA2 ~ 3.200% 08/02/46 ......eevenvereeeeiennnns Ao . 03/05/2024 . | BARCLAYS ...vvvvrernnne forereeneenienieniens foeen 4,098,270 |........ 5,500,000 |........ 4,835,090 |........ 4,983,315 [oviviiiiiiiee [ 2,807 |viiiiiinies e 2,897 [ooeiiiiiiiis o 4,936,212 [oooviiciiis [ (837,942) |........ (837,942) |.......... 105,111 [. 08/02/2046 . [1.F FE ....
CANADIAN NATURAL RESOURCES 6.45% Due
..136385-AE-1 [6/30/2033 JD31  6.450% 06/30/33 ........c..... Ao . 03/05/2024 . | BARCLAYS ..vvvvrvvninne fovereenienienieniens [ 8,458,511 |........ 7,985,000 |........ 6,679,203 |........ 7,056,997 [ovovvvriiiinne [ 12,157 |oviviiiinies e 12,157 |oviviiiinies e 7,069,153 |ovovvevviriiies foree 1,389,357 |..... 1,389,357 |vreriinnne 95,853 |. 06/30/2033 . |2.A FE ...
CANADIAN NATURAL RESOURCES BASIC ~ 3.900%
..136385-AV-3 [02/01/25 ... Ao . 03/05/2024 . | BARCLAYS .. 1,475,385 |........ 1,500,000 |........ 1,529,820 |..veree 1,503,833 [ovovvivvvninns fooviiiin (820) [ i (820) [oiiiiies o 1,503,012 |.. . (27,627) . 02/01/2025 . |2.A FE ...
CANADIAN NAT 8509
L 13B385-AK-9 | ettt [ . 03/05/2024 . | BARCLAYS ...vevvveririens [oerveerienenieens [orees 10,290,297 |...... 10,700,000  |....... 10,667,472 |....... 10,687,463 [.o.oovcvieiiies | (750 FUURRRR U 634 [ooveiiiiins o 10,688,096 |...ocvvvveiiien fovnne (397,799) . 06/01/2027 . |2.A FE ...
GREAT LAKES POWER HOLDINGS LP GREAT LAKES Redenption 100.0000
..30072F-AB-3 |PONER HOLDINGS LP  5.132% 11/30/29 ..eoeovenvs [ e L 03/31/2024 . | e [ [ 258,379 |viveene 258,379 [oovevnene 256,334 [..ooennee 4,174 |ovevvinne [ e s e (7,839) |- 258,379 |.......... 2,084 [ . 11/30/2029 . |2.B FE ....
MAGNA INTERNATIONAL INC -CLA BASIC ~ 3.625%
1 550222-A0-7 [08/15/24 ..eovvineeieeeeeee e Ao . 03/18/2024 . | GOLDMAN SACHS ....vevevve |oveveverienieriens foevienn 497,190 |oevueeee 500,000 |..verenee 496,665 |........... 499,697 |ovovvvvrvnien [ LT 3 TR S 6 [ovciicies [ 499,843 [ o (2,653) . 06/15/2024 . |1.G FE ...
OILERS ENTERTAINMENT GROUP OILERS Redenmpt ion 100.0000
..C68026-AA-0 [ENTERTAINMENT GROUP  4.560% 06/30/51 ....cev. | eeenee L 03/30/2024 . | e e [oenen 87,087 [ 87,087 [ovrerenne 92,007 [orevieerenne TN AU FVRRRRPIRRTR NURURPRURUR RURUIUUR PR 2,967 [ocoeeeee. 87,087 |......... (4,920) |-vcvvvvcvieins [ (4,920) |-vvvvvennne 993 |. 06/30/2051 . |2.B PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..65814#-AA-2 [SEREIS A 5.580% 06/30/31 ..ovvrvvrevruvrinnnns | coeenes L 03/31/2024 . | e e o 89,160 [ 89,160 [oeerveenne 89,160 |....cvene.. 89,160 [.eovvvvrrriine fooririiiiins [ i s o 89,160 [ceverviriinnnne . 06/30/2031 . |2.C PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE
..G5814#-AB-0 |SEREIS B 5.580% 06/30/31 .e.eovevvvenrricirns [eeneeen . 03/31/2024 . | .. . 06/30/2031 . [2.CPL ....
MARI COUVA / MARI KOKAKO MARI COUVA LTD
..G9400#-AA-4 [5.350% 09/30/33 ..eeveuvenveriieieiienenieniens | e L 03/31/2024 . | e e [ 195,885 [, 195,885 [..ovvrvene 195,885 |..ecvvuenn 195,885 |.vvrverirriinins forererenenes forvrenieniinine oo e e 195,885 [veverveiens . 09/30/2033 . |2.C PL ...
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350%
..GO400#-AB=2 09730733 ..evvviiiriiniinienine e | e L 03/31/2024 . | e e [eeen. 195,885 [, 195,885 [..ovvrvene 195,885 |..ecvvueen 195,885 |.vvvvvrreriinins forererenenes foerrenieninine oo e e 195,885 [veverveiens . 09/30/2033 . |2.C PL ...
STARS GROUP HOLDINGS BV STARS GRP - FLUTTER Redemption 100.0000
..LX2078-55-3 [TLB $+325 07/04/28 . | 0871472024 [ e [ [10022.3,304,008 ... 3,304,098 |........ 3,240,597 [ 8,210,136 |ovrevvvniniins oo 83,961 oo [ 88,961 [ o 3,304,098 |.. . 07/04/2028 . |3.A FE .
..046353-AU-2 | ASTRAZENECA BASIC ~ 4.375% 08/17/48 .......... |D..... . 03/05/2024 . | BARCLAYS .. o e 4,461,350 [ 5,000,000 |........ 4,686,300 |-.eeree 4,713,572 |overiieiiins fereeeee e 1,180 [ [ 1,180 | e 4,714,702 |.. . 08/17/2048 . |1.G FE .
AUSTRALIA PACIFIC LNG AUSTRALIA PACIFIC LNG Redempt ion 100.0000
..05256L-AB-9 [ 4.820% 09/30/30 D..... . 03/31/2024 .| .. ... 360,000 ... 360,000 |.......... 360,000 [.... ... 360,000 |.. . 09/30/2030 . |2.B FE ....
AUSTRALIA PACIFIC LNG PROC PTY AUSTRALIA
..05256L-AC-7 [PACIFIC LNG PROC PTY ~ 4.850% 09/30/30 . D..... . 03/31/2024 . ... 120,000 +r. 120,000 |.......... 120,000 [.... ... 120,000 |.. . 09/30/2030 . |2.B FE ..
..067316-AE-9 [BACARDI LTD BASIC ~ 4.450% 05/15/25 .. .eee |- 03/05/2024 . | BARCLAYS .. ..3,000,000 ..3,234,990 |........ 3,053,919 [. .eove... 3,045,845 . (87,335) . . 05/15/2025 . |2.C FE ..
..06738E-CA-1 [BARCLAYS PLC BASIC ~ 5.746% 08/09/33 .... D..... . 03/19/2024 . | GOLDMAN SACHS ...vevever |ouererneeneenienene [erne. 2,986,980 [........ 3,000,000 |........ 2,900,970 |........2,903,980 [ooeeorreeriiaee [oeeeeee 1,646 |oeeiiiiiiis e 1,646 [ [ 2,905,626 |.. . .. 106,301 . 08/09/2033 . [2.A FE ..

BERMUDA SKYPORT CORPORATION L1 SENIOR SECURED Redemption 100.0000
..08523A-AA-6 |NOTES  5.900% 02/15/42 ..oeeevvveeeeennneee. D..... L 02/15/2024 | .oviiiiiiiiiiiiiiieiiiiies e e, 219,702 |........... 219,702 |........... 219,702 |........... 219,702 foueveeeeeiiiies Joeeeiiieeeeees e oo e o 219,702 f..vveeeeeeeiis e foiiiieeeiiii e 6,481 |. 02/15/2042 . [2.A PL ....
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..10554T-AH-8 | BRASKEM NETHERLANDS BASIC ~ 8.500% 01/12/31 |D..... . 02/16/2024 . | ALLIANCE BERNSTEIN ..... . 1,844,568 ..1,880,000 . ........ 1,856,361 |.... .. 369 .1,856,730 |.. (12,162) . 01/12/2031 . [3.A FE ....
..12659B-AA-2 | CT TRUST BASIC ~ 5.125% 02/03/32 ........euuee. D..... . 01/16/2024 . | ALLIANCE BERNSTEIN ..... .. 568,460 .. 661,000 .... 661,000 |.......... 661,000 |.... ... 661,000 |.. (92,540) . 02/03/2032 . [3.A FE ....
COOPERATIEVE RABOBANK UA 5 1/4% Due 8/4/204
..21684A-AD-8 |FA4  5.250% 08/04/45 ... U | . 03/05/2024 . | BARCLAYS .. .. 500,000 497,755 |...........498,082 [.... .498,001 . (4,696) . 08/04/2045 . 2.A FE ....

Dryden Senior Loan Fund S

..26251L-AC-8 |A  6.549% 04/18/31 .......oooivviiiiiiiiiiiinens D..... . 01/18/2024 . [Paydown .....ccevveeieiiis [oeneiiiiiiiniiiis e 526,774 |..ccveeenn 526,774 |........... 526,774 |........... VLI OO RN A RO R R 7/ TN AU R . 04/18/2031 . [1.A FE ...
Elmwood CLO | Ltd. SERIES 20191A CLASS BR

..290015-AN-6 | 7.527% 10/20/33 ...oooiiiiiiiiiiiiiiieee s D..... . 02/15/2024 . [Various ........cccooeeuvvee foreeriiiiiiinnnnnns [ 11,500,000 |....... 11,500,000 |....... 11,500,000 |....... 11,500,000 [oevvveveeiiiii feoreeiiiiiinens o oo o | 11,500,000 . 10/20/2033 . |1.C FE ....
FRANCE TELECOM 9% Due 3/1/2031 MS1  9.000%

L3B177P-AL-1 | 03/01/31 o D..... . 03/05/2024 . | Various 22,461,405 |....... 18,500,000 |....... 24,971,151 |.......21,399,107 |.... 21,340,216 |.. . 03/01/2031 . [2.A FE ..

..449841-AH-0 | INEOS FINANCE PLC BASIC ~ 6.750% 05/15/28 ... [D..... . 02/05/2024 . [MARKET AXESS .. ... 194,626 |.......... 200,000 |.......... 200,000 |.......... 200,000 |.... ... 200,000 |[.. . 05/15/2028 . [3.B FE ..
INDIAN RAILWAY FINANCE BASIC ~ 3.570%

L ABABAL-2H-6 | 01/21/32 s D..... . 03/13/2024 . [ALLIANCE BERNSTEIN ... [eeeeeiiciiiiiaiiiis foueeens 1,244,376 |........ 1,400,000 |........ 1,400,000 |........ 1,400,000 [.evvvveeriiii feoeeeiiiiiieees o oo o e 1,400,000 . 01/21/2032 . |2.C FE ....
10N TRADING TECHNOLOGIES BASIC  5.750%

..46205Y-AA-9 | 05/15/28 ....eeeiiiiiiiiiee s D..... . 03/21/2024 . [ GOLDMAN SACHS .......cooes foeveriiiiiiiriiiiis fereeens 4,149,200 |........ 4,510,000 |........ 4,540,100 |........ 4,525,962 |...oooeeiiiiinn eeene (1,491) | [t (1,491) |oeeiieeeees [t 4,524,472 |eeeeeeeiiiis | (375,272) |...... (375,272) [ceeenneeee 90,035 |. 05/15/2028 . [4.C FE ....

JOHNSON CONTROLS 3.9% Due 2/14/2026 FA14

..478375-AR-9 | 3.900% 02/14/26 .. ..... |- 03/05/2024 . |BARCLAYS .. . 2,988,883 ..3,061,000 ..3,145,116 |. .3,081,066 |. (1,89) | . (1,8%) R .3,079,171 .(90,288) | (90,288) |.. . 02/14/2026 . (2.8 FE .
..48723T-AC-5 |HANA BANK BASIC ~ 3.250% 03/30/27 .. .. |D..... . 02/27/2024 . [ ALLIANCE BERNSTEIN ..... ..1,335,439 ... 1,410,000 |........ 1,361,355 |....... 1,626 | [ 1,377,212 |.. L (M,773) ). (41,773) . 03/30/2027 . |1.E FE .
KIER GROUP PLC SENIOR NOTES  5.360% 01/31/25 Redemption 100.0000

........ 2,116,114 |.. . 0173172025 . |3.B ........

..493859-C*-1 D..... L 02/21/2024 . [ e [ [ 2,116,114 |........ 2,116,114 |........ 2,116,114 |....

.. 493859-C*-1 D..... . 01/08/2024 . 100,994 100,994 |.... 100,994 |.... ....100,994 |.. . 01/31/2025 .

. 3.0 VE

..502470-AB-3 |LYB INTERNATIONAL FINANC ~ 3.500% 03/02/27 . |D..... . 03/19/2024 . | GOLDMAN SACHS .... 1,400,000 ..1,309,952 |........ 1,362,230 |.... 1,364,704 |.. . (32,26) |.... . 03/02/2027 . 2.8 FE
MITSUBISHI UFJ FIN GRP BASIC ~ 4.286%

.606822-BB-9 |07/26/38 ..o D..... . 03/05/2024 . [VArious ....eeveeeeveveres foreeneeeriiererenes foene 17,205,925 |....... 18,500,000 [....... 18,213,805 |....... 18,267,039 [ooveveveveiies forreieane IR U 21 | e 18,269,150 [.ovveveveeee ... (1,063,225) ... (1,063,225) |........... 486,759 |. 07/26/2038 . 1.6 FE ...
MITSUBISHI UFJ FIN GRP BASIC ~ 3.407%

+B06822-BD-5 |03/07/24 <..eeeerereieeeeeeeeeeeee e D..... . 03/07/2024 . [Maturity ..ooovovevevereres foorereieeeieeeiees o 9,000,000 |........ 9,000,000 |....... 9,122,850 |........ 9,004,971 [eovevevcireres foreene (4,971) [oerereeees foera (4,971) [ovrerereees [ 9,000,000 |-vvevrrereres foreeeieieeees oo o 153,315 | 03/07/2024 . |1.G FE .

..629470-BA-5 |NXP BV BASIC ~ 4.875% 03/01/24 ..cocvuvrvrnnnee Do L 03/01/2024 . [Maturity oovovevevereeres foorerereririeeees [ 10,000,000 |...... 10,000,000 [....... 10,215,550 [...... 10,010,878 |vevevvreries fornne [RLUR:1£:1)) S [QLUR:7£:))) R A 10,000,000 |-vevvevereeenes feorvreiinniine Joerviiiiens e 243,750 |. 03/01/2024 . |2.C FE .
Octagon Investment Partners SERIES 20183A

..B67592C-AE-6 |CLASS B 7.227% 10/20/30 .vvvvuvevvrerrnnne Do . 03/18/2024 . [ Cal| 100.0000 .o fervereriiiiiiiins foane 4,500,000 |........ 4,500,000 |........ 4,497,300 |........ 4,497,789 |oovvevieieee oo /58 OSSR FUSURR I/%0 OTUT SR 4,497,792 [ooveeeiiiiins o 2,28 | 2,208 |oeveveee 136,703 |. 10/20/2030 . [1.B FE ....
PERTAMINA GEOTHERMAL ENE BASIC ~ 5.150%

(BITTHN-AAT | 04/27/28 .. Do . 02/15/2024 . [ ALLIANCE BERNSTEIN ... [oevveveeiriiienes [rvenenne 199,300 [oovevnene 200,000 |.......... 200,000 [.......... 200,000 [ovvevereeees feoeeieriiin oo v e [ 200,000 [oveveiieiiies forrienenna (R[] - (0] 3,233 |. 04/27/2028 . |2.C FE ...
SOCIEDAD QUIMICA Y MINER BASIC ~ 6.500%

+.833636-AN-3 | 11/07/33 cuvevevieeeereeereee e Do . 03/13/2024 . [ ALLIANCE BERNSTEIN ... [oevveveeeririiies [ounes 1,347,746 |........ 1,279,000 |........ 1,271,505 |........ 1,271,675 [eoveveeeees feerereenns LAV SORRURURURR USRI LA (VI URRRRRRP RSN 1,271,785 [oovevieeees fereen 75,91 |veee. T 29,559 |. 11/07/2033 . |2.A FE ....
STUDIO CITY FINANCE LTD BASIC  6.500%

..863890-AF-9 | 01/15/28 ... wveer |- 03/27/2024 . [ ALLIANCE BERNSTEIN ... .. 743,074 . 785,000 724,075 |. 740,448 |. 742,621 . 01/15/2028 . [4.A FE

..864006-AC-3 | STUDIO CITY 0003 . |o..... . 03/13/2024 . [ ALLIANCE BERNSTEIN ..... . 313,000 313,000 [...........313,000 313,000 |.. . 02/15/2027 . 4.A FE
SWEIHAN PV POIER CO PJSC BASIC ~ 3.625% Redempt ion 100.0000

..870674-AA-6 |01/31/49 ... . 01/31/2024 . | .. .. 64,274 ...64,274 ..64,274 |... . 01/31/2049 . [2.A FE ...

..87854X-AE-1 | TECHNIPFNC .500% 02/01/26 ... eeee |- 02/13/2024 . (WA .. 398,284 . 400,000 400,956 |. . (105) . (2,568) |.. . 02/01/2026 . |3.A FE ...

..87938I-AT-0 | TELEFONICA EMISIONES SAU ~ 4.103% 03/08/27 . |D..... . 03/19/2024 . [ Various . 1,451,160 1,500,000 .1,520,993 |.... . (1,388) ... (68,445) . 03/08/2027 . [2.C FE
THAIOIL TRSRY CENTER BASIC ~ 2.500% 06/18/30

118B323AAG-7 | euereiieteteteiee e D..... . 01/30/2024 . [ ALLIANCE BERNSTEIN ... [oeveveeeeeieieres [rveeeens 947,934 |........ 1,120,000 |........ 1,054,502 |........ 1,068,583 [ovvovererees foerereienne 600 [oovverereees foerereiiens 600 [oovovererereies forreane 1,069,183 |.oveeerererens fovne (121,249) |...... (121,249) . 06/18/2030 . [2.C FE ...
TOTAL CAPITAL INTL SA 3.7% Due 1/15/2024 JJ15

..B9153V-AG-4 |3.700% 01/15/24 ..vovoveereeeeeeieieaeeeaa D..... L 01/15/2024 . [Various ......ceeeerevevs foorerereeneeeneianes forenns 4,800,000 |........ 4,800,000 |........ 4,787,760 |........ 4,799,945 [oovoviviiiies [ L7 SO IR 55 |orerereeeee oo 4,800,000 |-vovereveieee foorereieieiees foeeeeeeiees e 88,800 | 01/15/2024 . |1.E FE ...
VALE OVERSEAS LIMITED BASIC ~ 3.750% 07/08/30

LO19TIT-AQE | v D... . 01/11/2024 . | ALLIANCE BERNSTEIN ..o [vevveneereeriens fornens 1,328,600 |[........ 1,460,000 |........ 1,520,006 [........ 1,508,707 [coveveveeines forreerenens [C10] SO R (81) |ovevevereeee oo 1,506,426 |-voverrereiens fovean (177,826) |...... (177,826) |-v.voeve.. 28,592 |. 07/08/2030 . |2.C FE ...
VISTAJET MALTA FINANCE P.L.C. VISTAJET WALTA

..92841#-AA-4 |FINANCE P.L.C.  4.500% 01/15/29 .............. Do.... L 01/15/2024 . [Various ....oeveeeveveves fooreereeeieierenes foeeens 1,205,362 |........ 1,205,362 |........ 1,205,362 |........ 1,205,362 |ovvevereenens [oeeeeeeneiees feoeeeeeeeeens foeeeeeieiees oo o 1,205,362 |ovvevevereeins forereeeieiens feeeeeeeeieeies [ 27,121 |. 01/15/2029 . [1.6 PL ...

VODAFONE GRP 6.15% Due 2/27/2037 FA27
.. 92857W-AQ-3 |6.150% 02/27/37 wevveeeeeiiiiieeeeiiieeaen, D..... . 03/18/2024 . [ GOLDMAN SACHS ......oooee |oveeeeiiiiieeeeens oeees 7,317,170 |........ 7,000,000 |........ 7,225,360 |........ 7,160,240 [oooeiiiiiiiies o (1,820) fouveeeeeiiiees o (1,820) fouveeeeeiiiees o 7,158,420 |.oooeeiiiiiees | 158,750 |....... 158,750 |........... 242,754 |. 02/27/2037 . |2.B FE ....




STATEMENT AS OF MARCH 31, 2024 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

0c¢'s03

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}
CUsIP 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
1I00DSIDE FINANCE LTD 3.65% Due 3/5/2025 NS5
..980236-AN-5 [ 3.650% 03/05/25 .....vvveeerienienienienieaieaeea D..... . 03/05/2024 . | BARCLAYS ...vvvvrevninne fovervenienienieniens foeen 9,100,887 |........ 9,300,000 |........ 9,294,606 |........ 9,299,259 |.vivviiiiinies e LT TR RRE T SRR 9,209,372 |eeveviiiiiis e (198,485) |....... (198,485) |.......... 171,611 |. 03/05/2025 . |2.A FE ....
RAIZEN FUELS FINANCE BASIC ~ 5.300% 01/20/27
.. Al1524-14-0 N [ . 03/06/2024 . |Cal | 100.0330 ..... 2,825,932 [........ 2,825,000 |[........ 3,084,119 [........ 2,986,786 [o..evvrvreenee [ovrerenn(9,145) |oviiiiiiins oo (9,185) Lo [ 2,977,640 |.. (152,640) |....... (152,640) . 01/20/2027 . |2.C FE ..
..A05023-02-0 [ CODELCO INC BASIC ~ 4.500% 08/01/47 .. D . 02/26/2024 . | ALLIANCE BERNSTEIN ... 21,702,725 |........ 2,190,000 |........ 1,713,675 [oeveeeieeceeenies Joeeeeeeienies Joeveneees 945 o e 945 [ [ 1,714,620 |.. L (11,895) |....... (11,895) . 08/01/2047 . |2.A FE ..
Redemption 100.0000
..A06253-79-0 [MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 |D..... L 02/12/2024 . | e e [eeeeen 276,237 |veeennnne 276,287 |eeeeeenene 279,249 |........... 207,213 |oveeeeeieee [ [G1R:11:))) PR N [G18:11:))) R I 276,237 |oeeeeeeeienes foeeeeeeieeine ferriiii . 08/10/2030 . |2.C FE ...
LLPL CAPITAL PTE LTD BASIC ~ 6.875% 02/04/39 Redempt ion 100.0000
ANOBIT-07-8 [ .o D..... L 02/04/2024 . | ceviieiiniiiineeinininee e [erreiens 96,216 |oeeeeneenne 96,216 |.......... 109,170 [ooeveeeene. 107,564 [oeveeeeaieaee [oeeenes (GRS RO (G A R, 96,216 [oooveeriiien [ i . 02/04/2039 . |2.C FE ...
EMPRESA DE TRANSPORTE ME BASIC ~ 4.700%
+.BJ2629-18-3 [05/07/50 ...veveeeeieeiieieeie e D..... . 01/18/2024 . | ALLIANCE BERNSTEIN ... [oeeerrerieeniriins fernen 2,107,400 |........ 2,570,000 |........ 2,607,135 |........ 2,608,015 |.eeveeiaiaies oeereeieenns (€5 A R, (€5 A A 2,605,973 . 05/07/2050 . |1.G FE ....
ULTRATECH CEMENT LTD BASIC ~ 2.800% 02/16/31
.. BN9B42-49-5 D..... . 01/30/2024 . | ALLIANCE BERNSTEIN ..o oeevrrerernirnins fernenn 1,451,078 |........ 1,720,000 |........ 1,674,564 ..o 1,683,550 [ovoeeereeiins foreiie 879 [ e 379 | e 1,683,929 |.. . 02/16/2031 . |2.C FE ...
Redemption 100.0000
..B03759-90-5 [GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 ... |D..... L 03/20/2024 . | ceviiiiiiiinieinineneee e [ 2,222 | 2,22 oo 20,222 |ooeeereereen 21,085 [oveiiiiiins [t 1167 [ | 1167 | s 22,222 oeieeennnees o o 428 |. 03/29/2026 . |3.B FE ...
Redemption 100.0000
..BR3836-13-6 [ALFA DESARROLLO SPA BASIC ~ 4.550% 09/27/51 |D..... L 03/27/2024 . | ceveeiieiiiee e . .. . 09/27/2051 . |2.C FE ..
..BR4616-95-8 [ JSW STEEL LTD BASIC ~ 5.050% 04/05/32 ........ veeee | 02/15/2024 . | ALLIANCE BERNSTEIN . 1,077,382 ..1,220,000 ..1,208,090 |. .1,210,197 (132,815) .. . 04/05/2032 . |3.A FE ..
..BROB95-79-1 [BRASKEM IDESA SAPI BASIC  6.990% 02/20/32 . |D..... . 02/15/2024 . | ALLIANCE BERNSTEIN ... ..211,700 290,000 294,640 |.... ....293,636 |.. . 02/20/2032 . |4.B FE ..
GLOBO COMMUNICACOES PART BASIC  5.500%
..BT3710-11-3 [01/14/32 o D . 02/21/2024 . | ALLIANCE BERNSTEIN ... . 1,128,238 ..1,310,000 ..1,105,813 |.... 21,107,011 |.. . 01/14/2032 . |3.A FE ..
..BT8491-87-5 [CT TRUST BASIC  5.125% 02/03/32 . o . 02/09/2024 . | ALLIANCE BERNSTEIN ... .. 765,000 ... 850,000 e 671,775 ... ....685,039 |.. . 02/03/2032 . |3.A FE ..
FREEPORT INDONESIA PT BASIC ~ 5.315% 04/14/32
CBVTT20-61-8 | et Do . 01/26/2024 . | ALLIANCE BERNSTEIN ..o |ovevevenirieiriens Jovenens 1,432,936 | 1,480,000 |........ 1,380,100 [........ 1,390,768 [ovvvvvriiins [ [T AR AU [T AR A 1,391,434 oo foeeeeen 44,502 |......... 41,502 [orevieeenne 23,162 | 04/14/2032 . [2.C FE ...
Redemption 100.0000
..EK4069-04-4 [GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... D..... L 01/31/2024 . | e ... 71,148 ...71,148 ...69,908 |............70,202 [.... LT1,148 .. . 07/31/2029 . |2.B FE ...
LIMA METRO LINE 2 FIN LT BASIC  5.875% Redemption 100.0000
EKITA7-50-6 [ 07/05/34 .. D..... L 01/05/2024 . | ceeeieeeeeeeeeeeees o [ 42,098 [ovieenne 42,003 |oooveenee 48,053 v 720 (1) I ISR RN [E201:D)) R RO [E01:D) RPN U 20 <X N RN NUNURURURUR USUIRURUR TURRRN 618 . 07/05/2034 . [2.C FE ...
ROQUETTE FRERES SA 4.18% Due 3/26/2024 NS26 Redemption 100.0000
.F79088-AA-8 [4.180% 03/26/24 ....ovenveeieiiiieieeeeee D..... . 03/25/2024 . | e e [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eerverininnins Jorererenenies foreeeniinienins oo e o 5,000,000 |+ververiirine Joerrienenienins oo foerenens 104,500 | 03/26/2024 . [1.G FE ....
ABP AQUISITIONS UK LIMITED SENIOR SECURED
..629568-AF-8 [NOTES ~ 4.620% 02/19/24 .....ovvmvivevinennnns D..... . 02/19/2024 . [Maturity w.oevvevveveerens fovereerieienenens [ 15,000,000 |....... 15,000,000  |....... 15,000,000 |....... 15,000,000 |-evvvrrininnins Jorerrerenenies foereenieniinine oo e [ 15,000,000 [veuverveireres forrrrieninnine oo [ 348,425 . 02/19/2024 . [2.B ........
HS1 LIMITED 3.79% Due 3/30/2028 MS30  3.790% Redemption 100.0000
. GA445* A6 [03/30/28 ..o D..... L 03/30/2024 . | e e [ 3,844,735 |........ 3,844,735 |........ 3,844,735 |........ 3,884,735 [orviiiiiiines [ i e o o 3,844,735 [ooiiiiiins [ [ e 72,858 |. 03/30/2028 . [1.G PL ...
INTERVEDIATE CAPITAL GROUP PLC INTERMEDIATE
..64588#-BR-1 [CAPITAL GROUP  4.990% 03/26/26 D..... . 01/01/2024 . | THE SEAPORT GROUP ....... |svevververeererens [oerennn 957,530 oo, 1,000,000 957,530 |.... . 03/26/2026 . [2.B ........
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY Redemption 100.
..69369*-AA-7 [GROUP LIMITED ~ 2.900% 03/31/43 ....cvenvennene B..... L 03/31/2028 . | e e o 77,505 |oveevrene 77,505 |oevieeiennne 81,656 . 03/31/2043 . |2.B FE ...
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31 Redemption 100.0000
L K7017#-AA-8  [4.110% 08/01/30 .vvveerrieniiniesiesienienienes D..... L 03/31/2024 . | e e [ 100,853 [evenne. 100,853 |.vveveuenne 100,853 [..vuvenee. 100,853 [ovvvvvrrniinee frrereniiens Joerieniininis e o oo 100,853 . 08/01/2030 . |2.A FE ...
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027 Redemption 100.0000
..L8038*-AA-4 [WJSD15  5.500% 09/15/27 ..vvvveerrernirninnes D..... . 03/15/2024 .| .. 400,000 ..... 400,000 ... 400,000 |.......... 400,000 [.... ... 400,000 |.. . 09/15/2027 . [3.C ........
..L112396-00-7 [HUARONG FINANCE |1 BASIC ~ 4.625% 06/03/26 .. |D..... . 01/26/2024 . | ALLIANCE BERNSTEIN ... . 1,166,864 ..1,223,000 ..1,064,010 |.... . 06/03/2026 . |2.C FE .
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 . 03/20/2024 .| .. .. 120,448 120,448 120,448 |.... . 12/20/2044 . |2.CPL ....
FORTIS TCI LIMITED 5.29% Due 9/15/2031 NS15
..P4368#-AD-9 [5.200% 09/15/31 ...eveeieiiiieieeeeie e D..... . 03/15/2024 . 250,000 |oeveeennens 250,000 |evevenenne 250,000 |-veenens 250,000 |-eveveeeannins Joemeeneenenees foeeeeeieeienieee feereiiieis e e 250,000 |+veverernernes foreeeenieniene ferreiiiein e 6,613 | 09/15/2031 . |2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG
..P4917*-AA-5 [ TRANSPORT SA  7.150% 09/30/37 ..eoveevvaeenens D..... . 03/31/2024 . 189,336 ... 189,336 [..ooeenene 189,336 |..eovenene QLT PO ISRV RPTUTURUTUU [STUTUTURTUOTU ASUUTUTUUTP USRI 189,336 |-eoieerniinies Joeeieninniinis oeesersninies forseaeanea 3,456 |. 09/30/2037 . |2.A PL ....
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MILESTONE LNG TRANSPORT SA MILESTONE LNG Redenmpt ion 100.0000
..P7000%-AA-6 | TRANSPORT SA  7.150% 03/31/37 ...ovvuvenvnnen. Do L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 187,707 |ovevene 187,707 |orveenen 187,707 |oveveeee 187,707 |ovevereeerinns foeereriviieies foorvrseieiens foeveieieiiie forveririiieies oo 187,707 [vvereieenen foevereiiieis foereveiciiins Joeiien 3,475 |. 03/31/2037 . |2.A PL ...
AQUASURE FINANCE LIMITED 4.48% Due 2/27/2024
..Q0458%-AB-5 | JJ12  4.480% 02/27/24 ...oovvuvvierricniennnes Do . 02/27/2024 . {MAtUF ity eoveveeerieine [oerieesieeiieens [ 33,000,000 |[....... 33,000,000 |....... 33,000,000 |....... 33,000,000 [+vvoverrieiins fooreeerniniens foerereinieis oo v e 33,000,000 [oovevevveriiene forverireiiies [ o 924,000 |. 02/27/2024 . [1.G FE ....
CONSOL IDATED PRESS (FINANCE PT GUARANTEED Redenmpt ion 100.0000
..027598-AB-5 | SERIES Q SENIOR NOT  4.540% 06/18/25 ........ Do L 01/18/2024 . [ ceveveeeeeeeeieicccecrnee foeeeeeiisieieiees [ 12,000,000 |....... 12,000,000 [....... 12,000,000 |....... 12,000,000 ovvvovririeeies Joreeeeieieies foeeeierinins [ [ [ 12,000,000 |vuvevviveiies forrerineiine oevererieienes [ 45,400 |. 06/18/2025 . [2.C PL ...
HALLETT HILL N0. 2 PTY LTD SENIOR SECURED Redenmpt ion 100.0000
..Q4436#-AA-2 |NOTES  3.780% 06/27/27 .vevevevvvererennnnnins Do L 03/27/2024 . [ ceveveererereeieieieenenenne e [ 194,453 oovnnen. 194,453 |........... 194,453 |..vonnne. 194,453 |ovovcvciiiinns foeerereiiees [ o oo o 194,453 |oveveieiieies [ e [ 1,838 |. 06/27/2027 . [2.B FE ...
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE Redenmpt ion 100.0000
..8048#-AA-3 |PTY LD 4.230% 03/31/42 w.vovvevvererennenes B..... L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 44,677 e 424,677 v 448,252 |........... U3,628 |ovovevereiiens [oereiiiiens [ oo o 4,624 |oreeeenns 424,677 |....... (23,575) [+vreeeerieine foerene (23,575) [oveveneenne 4,491 |. 03/31/2042 . |1.G FE ...
IR CARPENTER NO 1 PTY LTD WR CARPENTER NO 1 Redemption 100.0000
..09496@-AA-0 |PTY LTD  5.760% 11/01/36 . Do L 02/01/2024 . [ covevieereeeeieieieeeeene .. 186,627 ... 186,627 ... 186,627 |.......... 186,627 |.... ... 186,627 |.. . 11/01/2036 . |2.C PL ...
NORSPAN LNG VI AS NORSPAN LNG VI AS  2.680% Redenmpt ion 100.0000
+RB2378-AA-9 |05/28/30 ..vvueriiiieieieiee e Do L 03/31/2024 . [ cevuieeereeeieieeeeeeene [ [ 709,900 |.vovnnnnn. 709,900 |voeve.. 709,900 [o.vnee.. 709,900 [ovvoveieeiers fooreeeiiiiin oo oo Jovreeeieies e 709,900 |-vevvvveiieies fererireiiniene v [ 9,513 |. 05/28/2030 . |2.C PL ...
CONTENPRY RUIDNG DEVELOP BASIC ~ 2.625%
.. 203880-89-5 | 09/17/30 .eviueruiisieisienisiene st aieneaiens D..... . 01/30/2024 . | ALLIANCE BERNSTEIN ..o |oevveresieneiinnens fornne 1,097,651 |....... 1,280,000 |........ 1,204,826 |........ 1,291,559 |oeovvciriiain |oeninine, (138) |oeoveveeccies |oveeeens (138) |ovoveverccine oo 1,291,422 |oevviciiiiaens [ (193,770) ...... (193,770) |.covevveens 12,507 |. 09/17/2030 . |2.A FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 962,084,355 958,712,233 972,030,179 954,048,732 3,278,321 774,540 4,052,861 3,240 962,360,786 (30,602) (563,450) (594,052) 22,327,444 XXX XXX
ARCH COAL ARCH COAL TLB +275
L LX1B06-14-9 | 03/07/24 .veveeenreieeesieieeieieseeeeeeeiens [ e . 02/08/2024 . [VAri0US wveveveeererieres |oerieesieesieens [ereeeenes 136,403 ... 136,403 |..ve..... 128,347 |veeeee. 136,704 [oovveveerieans e [E00) ) ORI R [0} ORI R 136,403 [coveiieiiers foreeieeiines fereeeieeeines foeeeeeeenns 1,276 |. 03/07/2024 . [4.B FE ....
SUDDENLINK (ALTICE) CSC HOLDINGS TLB 2025 Redempt ion 100.0000
..LX1616-95-7 [+225 O7/15/25 vveeveeireeeieieenans | eeeene L 01/25/2024 . [ evvreeeirieriieeineines | e 7,579,139 |........ 7,579,139 |........ 7,576,771 |........ 7,574,188 |oevreerieens forerine 4,951 [oreiieiiees e 4,951 [ooeieeieias o 7,579,139 [eovvveiieiin oo oo o 66,601 |. 07/15/2025 . |4.B FE ...
AIR MEDICAL AIR MEDICAL TLB $+425 Redempt ion 100.0000
LLX1686-39-8 |03/14/25 ....ooveureeeieierieeeieeeeieeeee e [ e L 03/29/2024 . | 1euvieeiieieirieieeieee [ [ 12,537 |ovevrennne 12,537 [ooereenee 12,160 [ovevennnnn 12,808 [ovevevrieies forreerenens (220 SR R (220 SRR R 12,537 overereeienies forreeiiieiiees v [ 318 |. 03/14/2025 . [5.B FE ...
BROOKF IELD RETAIL HOLDINGS BROOKFIELD RETAIL Redempt ion 100.0000
..LX1731-82-2 |TLB $+250 08/24/25 ..vvveeeeeaes [ L 03/29/2024 . [ evvieiieieieieiiineinen | [ 7,505 [ooeeerinnne 7,595 |ovveeenne 5,793 |oereeennne [:1:7 4 T IR (1 PO AU (3 PO SO 7,595 [ooveveeieiene foerreeiieeiins Joeereeieiens foeerieenieens 152 |. 08/24/2025 . |4.A FE ...
JORDAN HEALTH SERVICES JORDAN HEALTH-BI NHHC
L.LX1732-91-1 | 2L $+900 05/18/26 vevveveveeereeerens | e . 02/22/2024 . {No BrOKEr ..ovvevevveveees |oevieierieesieans [ereenenns 110,182 |ovvevreeeveeieeens ferreenns 110,182 |.......... 110,182 [eevveveieieiens Joeveeeiieieies feoveeeieiiiien e oo e 110,182 [ovvevevieeries fooveieiieiins foeveeerieieies foeeeeisieeeiens . 05/18/2026 . |6. FE .....
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
.LX1742-70-4 | $+500 07/09/25 vevevereeeeeeenanes [ e . 02/22/2024 . |VarioUs .ovveveveevereeeares [eeeeereeieieeieinns feenens 1,810,312 [........ 1,810,312 |........ 1,741,483 |........ 1,772,400 [oovevveeieaes oo 37,912 |ovreeieeee e 37,912 |ovreeieeine e 1,810,312 |ooveveiieieis ferrreeiiieiee foerieeieees feeeeienene 42,998 . 07/09/2025 . |5.B FE ...
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
.LX1742-70-4 | $+500 07/09/25 vvevevenreeereenenen [ e . 02/22/2024 . [VArioUs .ovveveveeeereeeenes [ersieesieesieens [oeen 15,383,367 |....... 15,666,341 |....... 15,070,699 |....... 15,338,252 |ovevreieieees foerennns 45,115 [ o 45,115 [ooereieeens oo 15,383,367 [covevveeriiiens foeeerieieiinies [ e 372,100 |. 07/09/2025 . |5.B FE ...
..LX1761-64-7 | GOODRX GOODRX TLB $+275 10/10/25 ... [ .ovevee . 03/20/2024 . [Various ...oveveveeevevrins fooereresisieieienes foeeeeenns 34,766 |.cverenee 34,766 ... 34,017 |ovrrnnne 34,291 [orveeeeeeiins forreeenne 475 [ e 475 [ e 34,766 |ovveneireiies foorreiieiis oo [ 720 |. 1071072025 . [3.C FE ...
DISTRIBUTED PONER DISTRIBUTED POIER TLB $+275
CLXATB1-67-0 | 12/31/25 oo | oo L 01/16/2024 . [Various ...c.eveveveevevrens fooreereriririeees [oenend 8,973,032 |........ 9,257,101 |........ 8,702,737 | 8,969,006 [ovvovererirn [orrrrennns 3,936 [orevireiiiees e 3,936 [ooeirriiias o 8,973,082 [oevvvveiieiin Joeriveiiieies [ i 71,899 |. 12/31/2025 . [4.C FE ...
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redemption 100.0000
. LX1806-87-1 |$+250 10/19/26 .o | e L 03/20/2024 . [ cevveereeeieieeieeernen o [ 12,849 |oovevene 12,849 |ovvrrnnnne 12,589 [ovvenee. 13,208 |ovevererreiinies frreiniens (674 SUSURN RIS (70 FUS 12,849 ovoveiieiiies foeveiieiie oo [ 257 |. 1071972026 . [3.A FE ...
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redenmpt ion 100.0000
. LX1806-87-1 |$+250 10/19/26 .o | e L 02/05/2024 . [ 1evvereeieieieieieernes o [ 15,072 [ovvrvene 15,072 |overrenne 14,767 [oovrrrnnnne 15,491 |oveveeeernies forreiiine (H9) eeveveeiriees o (CA1) ) FS IR 15,072 [oevveiieiens foereveineine e oo 105 |. 10/19/2026 . |3.B FE ...
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL $+350
L LX1813-30-7 |07/18/26 ..o | oo . 03/28/2024 . [Various ...ceveveveveerins fooerereririeneiees freeeenns 2,479 |ovrrenne 29,479 |oviiinne 29,026 |ovuvrnnnnn 30,772 Jovvreiieinn o [G12:%) ) U U [G12:%) ) R ST 29,479 [oovevieiiiiins v [ o 659 |. 07/18/2026 . [4.B FE ....
GENESEE & WYOMING INC GENESEE & WYOMING INC Redemption 100.0000
..LX1814-64-4 | 1L §+200 12/30/26 oo | e L 03/20/2024 . [ vevveereeieieieeieeernes oo [ 15,734 |oeverennnes 15,734 |overrrnnne 15,721 [oovrine. 15,706 [eveveverririne forrerernenenns P 1 ISR R ;I SO R 15,734 ovvveeeeriies foerreiieiie oeveieieienes [ 296 |. 12/30/2026 . 3.B FE ...
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB
..LX1821-54-0 | $+350 08/21/26 vvveveererreeserieians | eeeeen . 02/07/2024 . [Various ....eeveeeeveveins foorerererisirisienes foenene 1,484,375 |........ 1,500,000 |........ 1,374,506 |........ 1,390,337 |evereeririnns [ LK -7 R AR 1,362 [ovovreeiiein e 1,391,699 |ovovereririies [ 92,676 |........ 92,676 |.veveennne 36,624 |. 08/21/2026 . [4.B FE ...
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB Redenmpt ion 100.0000
..LX1821-54-0 |$+350 08/21/26 vvveveererreeserianans | eeeeen L 03/18/2024 . [ cevuveereeeeieieieieennes e [ 11,507,585 [....... 11,507,585 |....... 1,241,557 |....... 1,268,416 [eovoveeeces forrnne 266,169 [.oovovereees [errennn 266,169 [.ovvoveriees [ernennn 11,507,585 [coveveveriiene Joeeerrieinies [ o 403,553 . 08/21/2026 . 4.B FE ...
NAVICURE INC NAVICURE-WAYSTAR 1L S+400
L LX1826-40-8 | 10/22/26 ..vevveeneeiieieieieieeeeeseeieieiens | oo . 02/09/2024 . [Various .....cocevevervrens feerereerereririiins fooene 7,147,768 |....... 7,239,929 |....... 7,199,263 |........ 7,149,703 |ovuvvveiiene [ (1,935) |+vevvreireres foeeiins [R5 ) R 747,768 |ovveiieine foevreiiieins Joeveiiiiiins oo 79,951 |. 10/22/2026 . 4.C FE ...
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redemption 100.0000

..LX1830-42-6 |04/15/27 \ooovviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeees [ L 01/16/2024 [ ..vveieeiiiiiiiiiniiiiiiees o foeei, 28,029 |....cooee... 28,029 f............ 27,576 |...ove...... 27,398 [oereeiiiiiiiins o 636 |.oooviiiiiies [ 636 ..o forriiiinns 28,029 foorriiiiiii eeieiiiiiienns foviiiiiiiiis i 199 |. 04/15/2027 . [4.B FE ....




STATEMENT AS OF MARCH 31, 2024 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

¢c's04

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
LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB
..LX1842-14-0 |S+175 03/01/27 wevveeiiiiiiiieieeciinn [ oo . 02/08/2024 . |Various ........cceeeevrvvinn Jovvnnnnneneinnninnns foeenens 3,383,317 |........ 3,498,918 |........ 3,128,383 |........ 3,151,088 |oevvveiiiiiinnn fevvninnnns 7,083 [oeeeiiiiiiiins foeeeeeeens 7,083 [oeeiiiiinins s 3,188,171 [ | 225,145 |....... 225,145 |.....oeeeee 33,875 |. 03/01/2027 . |4.B FE ....
DAVITA DAVITA TLB-1 $+175 08/12/26 Redemption 100.0000
LLX1852-93-3 [ e | L 08/29/2024 . | .eenniiiiiieeeeiiiieeeees e e 13,169 |....ceeeeees 13,169 |ooeeveennnns 13,152 | e e )T O R L7 R AN 13,169 [vvvvveviiiiiins [ fo e 39 |. 08/12/2026 . [3.A FE ....
ACRISURE ACRISURE TLB1 +350 02/15/27
LLXA8BA-14-5 [ oo | . 03/28/2024 . |Various ........ceeeevrevenn Jovvnnnnneiinniinnns foeeiennnns 23,798 | 23,798 |..ooeennnnns 2,511 [ 22,649 [ooeiiiiiiiiiins o LI R F, LI O A X O P 716 . 02/15/2027 . |4.C FE ....
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICATIONS
..LX1854-19-4 [TLB $+300 04/29/26 .....covvnneieiiinnn | s . 01/25/2024 . |Various ........ccceeeeveens foovevnnnnnneninnnns Jovnens 1,737,500 |........ 2,000,000 |........ 1,965,000 |........ 2,037,382 [ovvvrvinninnnnn foreennn (2,210) |evveeeeieeeiies v (2,210) |evvveeiieeeiies v 2,085,172 [.ooviiviineees fons (297,672) |...... (297,672) |............ 22,951 . 04/29/2026 . |5.A FE ....
STATION CASINOS LLC STATION CASINOS TLB $+225
..LX1854-55-8 [02/08/27 ...evvvivviiinniiiiiiiiiininiiiiienneeiinn | s . 01/01/2024 . | DEUTSCHE BANK ...cevvnvves Joovvnnnniiiiiinins Jovnnnnnns 994,770 |........... 994,770 |........... 994,770 |........... O R O R R L O O . 02/08/2027 . (3.C FE ....
STATION CASINOS LLC STATION CASINOS TLB $+225
..LX1854-55-8 [02/08/27 ...evvvviviiininiiiiiiiiiiinieiiininneeiinn | s . 03/14/2024 . |Various ........cceeeeveeens fovvennnnnnnennnnnns founnn 13,418,881 |....... 13,418,881 |....... 12,854,101 |....... 11,982,140 [oeiiiviiinns fonnnns 23 I T I R RN L2 I T I U RN BT N O O R N 215,560 |. 02/08/2027 . |3.C FE ....
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS Redemption 100.0000
..LX1856-44-7 [TLB S+225 02/28/27 ... N R, . 03/29/2024 . | .. ..7,500 ... 7,500 e 1,350 [l 7,819 )L ... (319) ] e (319) ). 7,500 |.. . 02/25/2027 . |3.A FE ....
UNITED AIRLINES MILEAGE PLUS HO
..LX1889-05-9 [S+525 06/21/27 cevveeeieiiiiiieeeiiinn | eeenenn . 03/20/2024 . |Various .......cceeeevvevnnn Jovvnnnnneneinnninnns foeenns 2,045,126 |........ 2,045,126 |........ 2,084,834 |........ 2,123,679 [ovvviiiiiiiiin oo (78,553) |.eeeeeeeeeeeeees e (78,553) |.eeeeeeeeeeeeees |eeeees 2,045,126 [ovevvvvrinininnn fonniiiiiiiis fo e 55,679 |. 06/21/2027 .|2.C FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB $+375 10/20/27 ... [T U . 01/22/2024 . |Various ... ... 861,111 . 850,076 |.... ... 11,035 . . 11,035 ... ... 861,111 . 10/20/2027 . (2.B FE ....
AIR MEDICAL AIR MEDICAL TLB S+4:
L LX1899-51-2 [10/02/25 ...ovvvviiiiiiiiiiiiiiieeeeceiieeeen | s . 03/29/2024 . |Various ........ceeeevrevinn Jovvnnininniinininnns foeenenenns 49,765 |....eennnnn. 49,765 |............ 48,220 |.....cevnnn 48,736 |.oovvvvnniiiines foeeeiinnnn {072 I R FR L 17Z2 I F A 49,765 . 10/02/2025 . [5.B FE ....
PCI PHARMA SERVICES PCI PHARMA SERVICE 1L TL
..LX1899-79-3 [S+350 LRV R RSN . 03/28/2024 . |Various ........ceeeevrvvins Jovvnnnineiinnninnns foeeiennnns 35,051 |oeeeennnnns 35,051 |[..oeeinnnnns 34,865 |............ EC T3 & I O R -1V R R -1V R R O P N 798 | 11/30/2027 . [4.C FE ....
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L
..LX1900-32-8 [S+350 (074017 R N . 03/29/2024 . |Various .......ccoeeevvevinn Jovvnnnneniiiininnes foeeees 1,339,573 |........ 1,339,573 |........ 1,336,960 |........ 1,383,530 [ oeenn (43,968) |..ooeeeeeeeeeees |oeeens (43,968) |.cooeeeeeiieiees |oeeees 1,339,573 [oevvviiiiiiiiis o e e 32,768 |. 10/08/2027 .|4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+375
LLX1901-12-8 [ 10/19/27 evvveiiiiiiiiiiiiiiiiienneinieeeenn | s . 03/05/2024 . |RBC CAPITAL MARKETS .... |eeevreiirirriinnnns Jovnnnn 3,609,000 |........ 3,600,000 |........ 3,564,000 |........ 3,507,414 | e 3,269 |oiieiiiiiiiiiin eeriinns 3,269 v eeeenenn 3,510,682 |eevveniiiiiinn ovennnns 98,318 |........ 98,318 |oeevvrreens 70,323 |. 10/19/2027 . |4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+375
LLX1901-12-8 [ 10/19/27 evvvniiiiiiiiiiiiiiiiee e | s . 01/31/2024 . |Various ........cceeevvevens Jovvnnnnneiinnninnns foeenenenns 46,906 |............ 46,906 |............ 46,429 |............ 45,689 |...ccovvniiiiinn foreiiinnnn L2 1A U RN 1217 [ [ Lo O R N 392 |. 10/19/2027 . |4.B FE ....
CALPINE CORP CALPINE CORP TLB5 S$+250
LLXA911-92-9 [12/16/27 evveeiiiiiiieeenn | s . 01/31/2024 . |Various .......ccceeeevrvvne Jovvvnnnnnenennnnnns [+002...3,893,937 [........ 3,980,825 |........3,892,696 |........3,894,312 |.cccooiiiiiinis Jonnnneee (378) [eunnniiiiiinnns Joeeeeeea (378) [eeniiiiiiiins e 3,893,937 [ [ s s 29,085 |. 12/16/2027 .|3.B FE ....
..LX1912-33-1 |US LBM US LBM TLB S$+375 12/17/27 .. ...t . 03/29/2024 . |Various .......cceeeueeeeeen Joevmmmnneeeennnnns foveeeeeee 74,982 [ 74,982 [ 74,928 e 76,662 | e (1,680) [ s (1,680) [ [ 74,982 [ e e [ 1,742 |. 12/17/2027 . |4.C FE ....
EWl SCRIPPS Ell SCRIPPS TLB3 $+300 Redemption 100.0000
.LX1914-05-5 [01/07/28 ...oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenns | s . 03/29/2024 . | .. . 01/07/2028 . |3.C FE ....
UTZ QUALITY FOODS LLC UTZ 1ST LIEN TL $+300
.LX1919-27-8 [01/20/28 .....eieeeeieieeeeeeeee e | s L 02/12/2024 .| .eeeeiiiiiiiiiiniiiiiiieeeees s e, 709,266 |........... 709,266 |...........707,493 |..........736,362 |oeuiiiiiiiinns oeenn (27,096) [oennniieiiiiies e (27,096) [onnieeiiiies [ 709,266 [ e [ s 21,019 |. 01/20/2028 . |4.B FE ....
TRUCK HERO INC TRUCK HERO INC TLB S$+350
LX1920-14-4 [02/24/28 ..o | s L 03/28/2024 . | .eeeiiiiiiiiiieeiiiiniieens s e 25,157 [0 25,157 [ 25,139 | 24,995 | e 162 | e 162 [ [t 25,157 [ e [ [ 563 |. 02/24/2028 . |4.C FE ....
PETSMART PETSMART TLB $+375 02/11/28 Redemption
..LX1923-65-0 |... [ . 01/26/2024 . | .. . 02/11/2028 . |4.A FE ...
RESIDEO TECHNOLOGIES RESIDEO TECH TLB $+225 Redempt ion
L LX1924-23-7 [02/09/28 ..eveneeeeeeenee e eeeen | s L 03/28/2024 . | .eeeniiiiiiiiiieeiiiiiiieens e e 8,178 6,178 [ 5,058 05,200 [ e 887 s e 887 [ e 8178 e e [ [ 141 |. 02/09/2028 . |3.A FE ....
PERATON CORP PERATON CORP 1L $+375
L. LX1924-68-2 [02/01/28 ...eeeeeeeeeeieeeeeeeieeeeeeeneeeeeeenn | s . 03/28/2024 . |Various .......cccceeeeeeeen Joevennineeeeeennens feveeenee.. 45,000 |............45,000 |............44,981 |............46,086 |......ccccemmes ounene (1,086) |oeeenneieeennns Jounneee (1,086) [eeneieeiiiiis [ d5,000 [oeeeiiiis oo e e 1,034 |. 02/01/2028 . |4.B FE ....
AVIINS AMWINS GROUP INC TLB $+225 Redempt ion 100.0000
..LX1926-58-8 [02/19/28 ...oeeeeeeeeeieeeeeeee e eeeeeneeeeen | s L 03/28/2024 . | .eveniiiiiiiiiiiiiiiiiiineens e e 4,907 |oeieeeeene 4,907 |oeeerinnns 4,864 |oeeennnnnnnns 4,799 [ o 108 [oeeeeeeiiiieee foreeeieinnis 108 [oeeeeeieniiees feeeeeeeeennns 4,907 |oeeeeniiiieeee foeeemmeiineeee e e 95 [. 02/19/2028 . [4.A FE ....
PETCO ANIMAL SUPPLIES PETCO TLB 2028 $+325
L. LX1927-45-3 [08/03/28 ..eeveeeeeeeeeeeeeeeeeee e eeeeeneeeeeen | s . 03/07/2024 . |Various .......cceeeueeeeeer feeemmnnnneeeennnins Jounens 2,862,500 |........ 3,000,000 |........ 2,992,500 |........ 2,952,496 |..coveeeiniiene foeeeeees (4,327) |oeeeneeeeeennns Jovnns (4,327) |eeeeneeeeeeen Joeennnnn 2,948,169 |....ccvvneieeee foeeens (85,669) |....... (85,669) [+.ueeenee 55,643 |. 03/03/2028 . [4.B FE ....
GATES GLOBAL GATES GLOBAL TLB3 S+250 Redempt ion 100.0000
L LX1927-51-1 [08/31/27 oo | . 03/28/2024 . | .eeeniiiiiiiiiinieiiiiieees e e 1,112,800 |........ 1,112,800 |........ 1,101,635 |........ 1,127,681 [oeeeieeeeiiies s (14,881) [ceeeeeeeenines feenns (14,881) [ceveeeeeeennns erennns 1,112,800 [ooeeeeeeiiieiee oo s s 15,455 |. 03/31/2027 . |3.C FE ....
REALPAGE INC REALPAGE TLB $+300 Redenption 100.0000
L LX1927-52-9 [04/24/28 ..oeereniiiiiiiiiiee e eeniiinaees | e . 03/28/2024 .| .euiiiiiiiiiiiiiiiiiiiiiinnns Jeenneneereiinees feeeeeeees 10,191 f....oooo.ees 10,191 |o....oeeees 10,140 [.......co... 10,111 [ o 80 |oeiiiieeirniies feeeeeeennnan LU TR N 10,191 |eeeiiiiiiiies Jormeererrnnnns fooneeeeeeniinns foeiearieenennnns 215 |. 04/24/2028 . |4.B FE ....
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Verscend Holding Corp VERSCEND HOLDING TLB-1 Redenmpt ion 100.0000
..LX1927-50-4 | $+400 08/27/25 ovveveeeerreeseninians | eeeeen L 03/28/2024 . [ vevvereeeeieieieieeerniee oo [ 2,009 |orvrrrnne 2,009 [ooeovnee. 20,740 |orrrnnnnn 22,031 [oevreiiciin e (22) [eeveveerenes forreiens (23] ISR 22,009 [oovereeiriiiene Joererriennies [ o 520 |. 08/27/2025 . [4.B FE ...
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB UBS WARBURG CONVERTIBLES
..LX1920-25-1 |$+325 12/06/27 wvveeeeeeeririeienenen [ e L 03/25/2024 . [ covuvieerereeeieieeeenene [ o 6,764,575 |........ 6,985,825 |....... 6,853,086 |........ [: I T R RO [CH72:) ) IR (7221 ) IR 6,831,195 |ovoveereriie [oeees (66,620) |....... (66,620) [...c.eee 139,460 | 12/06/2027 . |4.B FE ...
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB Redenmpt ion 100.0000
..LX1920-25-1 |$+325 12/06/27 wvveeeeeeeririeienenen [ e L 03/28/2024 . [ 1 oo [ 26,832 |oirrnnnne 26,832 [ 26,358 |ovrrnnnnn 26,324 [creeeeeiins forreeenne 507 [ooveeereeees foereieiene 0720 P A 26,832 [ooeviiiiiiins e [ o 583 |. 12/06/2027 . 4.B FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF NOMURA SECURITIES
..LX1930-83-8 |S+275 03/09/28 v.vevvveveeeeesenins | eeeeen . 02/21/2024 . [ INTERNATIONA w.vvvinin fooveneeriririeienes [oeenne 2,981,250 |........ 3,000,000 [........ 2,918,039 |........ 2,883,176 |.vovevcreiiiens [reennns 3,854 |oeeieiienns [ 3,854 |ocviciieies [ 2,886,630 |-voverreiriies feereeenn 94,620 |......... 94,620 [.covuevee. 51,577 |. 03/09/2028 . 4.A FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |S+275 03/09/28 .o | eeeeen . 03/28/2024 . [Various ... ....54,232 ...54,232 ...53,765 |............52,839 |.... ..54,232 |.. . 03/09/2028 . |4.A FE ...
ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225 Redenmpt ion
L LX1931-03-4 |03/10/28 ..vvveeiiieieieieieeeeeeee s | oo L 03/20/2024 . [ cevverereeieieieeeeeneee oo [ 251437 |orrrrne 251437 [orveenne 24,749 |oovvnnnnn. 2,677 |oveveeeeeae v 459 | [ 459 |ooeeieiiiens [ 25,137 [ooereiiiiens v [ o 489 |. 03/10/2028 . [3.C FE ...
TRITON WATER HOLDINGS TRITON WATER TLB $+325 Redemption 100.0000
1.LX1933-19-6 |03/31/28 ..vevvreneiiieieieieieee s | oo L 03/20/2024 . [ vevveereeieieieeieeernes oo [ 23,497 |ovurrnnne 23,497 |everennnn 23,444 | 23,577 |ovvreireinn e [C10)) RRRRRT IR (€10 P IR 23,497 [ooiveiiiiens v [ o 526 |. 03/31/2028 . [4.B FE ....
AVERICAN AIRLINES INC AADVANTAGE LOVALTY 1L Redenmpt ion 100.0000
..LX1933-80-8 |TL S+475 04/20/28 oo | e L 01/22/2024 . [ o [ [ 1,365,511 e 1,365,511 |........ 1,420,290 |........ 1,420,262 |ovevvreririaes fornne (G701 O B (G730 R 1,365,511 [ovvveiveiiie foerrveiiiein foevieeneiens oo 37,179 |. 04/20/2028 . 3.A FE ...
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS Redemption 100.0000
..LX1934-40-0 | TLB2 $+250 05/03/28 vvvvverereeinns [ e L 03/28/2024 . [ 1 oo [ 17,500 [oovvneenee. 17,500 |ovevevennes 17,43 [ 18,088 [vvvervrieiie foereeienens (568) |+vovevevererees Joreeerenens [€:3:)) N R 17,500 [oeeveirieiene foerereiinnine Joereeniiens oo 361 |. 05/03/2028 . [4.C FE ...
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL JEFFERIES & COMPANY INC.
..LX1934-56-6 | $+500 03/30/27 vvveeeeeeeereeiserieians | e L 03/07/2024 . [ ceveveeerereeieieieeenenene [oereeeieieiiniiies oo 4,990,000 |........ 5,000,000 [........ 4,950,000 |........ 5,049,595 [oooovoriiaiers [errennnn 26,529 |ovovreeeiiins e 26,529 |ovoveirieeies oo 5,076, 124 . 03/30/2027 . |4.A FE ...
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | $+500 03/30/27 ... O . 03/28/2024 . [Various ... ... 25,903 ...25,903 125,656 |............26,147 |.... ..25,903 |.. . 03/30/2027 . |4.A FE ...
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB3 Redenption
..LX1935-65-4 |$+300 04/01/28 v | eeeeen L 03/28/2024 . [ 1 oo [ 10,362 [oovvenen 10,362 |rvrrnennne 10,363 [oovvennee. 10,143 [ovveieeiees ferreieinne PAT T PR R 219 |oeceiieies [ 10,362 |ovevvererieiens feerererinnine e oo 219 |. 04/01/2028 . 4.B FE ...
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB Redemption 100.0000
..LX1936-95-9 |$+325 04/12/28 o | e L 03/28/2024 . [ 1 oo [ 20,00 |oororrnnne 29,00 [ooereeeeee. 28,875 |ovrrnnnne P2 AT SO R (693) [.vveverrieins e (525 ) S IS 29,020 [eoveveeiriiiens e [ o 728 |. 04/12/2028 . [4.B FE ...
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL Redenmpt ion 100.0000
..LX1937-90-8 |$+425 O4/14/28 o | e . 03/28/2024 . | .. e 67,391 |eerennnen 67,301 [oovreennen. 67,067 |eveveeee 68,560 |vovereeiiiaies feereninn [GIRL:0:) ] AR U [GIRL:I) ] AR R 67,391 |ovoverieieies fooreiiieiiee v [ 1,661 |. 04/14/2028 . |5.A FE ...
ARAMARK SERVICES INC ARAMARK TLB5 S$+250 Redemption 100.0000
1.LX1938-10-4 | 04/06/28 .....vveveeeeeevrereieneeeesesesieienenens | oo L 03/27/2024 . [ cevevieerereeeieieeenenene [ o 7,830,573 | 7,830,573 | 7,810,996 |........ 7,772,787 |oeeeeeens oo 57,786 [coeveervrirns forren 57,786 [coeveerveirns forren 7,830,573 |oeoverveiiiiies foreiieiiie oeveeieiene [ 153,977 |. 04/06/2028 . |3.B FE ...
ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+325
L LX1930-44-1 | 04/10/28 ..vveeiieieieieieneeeeee s | e . 01/31/2024 . [ Tax Free EXchange ....... [ceeveverererriins [ouenes 6,068,258 |........ 6,202,224 |........ 6,060,311 |........ 6,070,319 |.evvrervreins forrene (CX0/1 1) AR B (CX0/1 ] AR B 6,068,258 |voveeereriies forreniieiiie oevereneiene e 49,579 . 04/10/2028 . |3.C FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB Redenmpt ion 100.0000
..LX1942-13-0 |$+375 10/08/27 ... N . 03/28/2024 . [ cevevieeereeieieieeeene ..3,721 ... 3,727 103,633 | 3,619 ..o .3,727 |.. . 10/08/2027 . |4.C FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+375 Redenmpt ion 100.0000
1 LX1942-89-0 | 04/21/28 ..o | e L 02/22/2024 . [ e o [ 5,677,553 |........ 5,677,553 |........ 5,691,941 |........ 5,801,832 [cevveirriins v (124,279 [eevevvveiien o (124,279 [ovevvveieas o 5,677,553 [cevevveireiin Joerereiiieies [ i 82,810 |. 04/21/2028 . |3.B FE ...
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB
L LX1945-22-4 |$+225 05/19/28 vvveveveernieieienens | oo . 03/28/2024 . [Tax Free EXchange ....... [ceeveverererriins [ouenes 1,865,256 |....... 2,030,157 |...... 1,851,795 |........ 1,857,256 |ovoveverrieinns foreenenns 8,000 [oveerereriin fereereneas 8,000 [ovevevevrerins forerine 1,865,256 |-.everirieiie feerrrierineiins foereerieienes [oeereenens 39,959 | 05/19/2028 . |3.B FE ....
CABLE ONE INC CABLE ONE TLB-4 $+200 Redenption 100.0000
(LX1946-55-2 | 05/03/28 ..vevvvereniiieieieieieiee e | oo L 03/28/2024 . [ cevverereeieieieeiennns e [ 5,115 [oovererennns 5415 [oiereiinne 5,096 |overnennn 5,001 [ooverreiriree foerereeienenns P73 ST R 7 SRR IR TR -J FSOU SOURURUTRUTR RUUURUIRIOURR SOPRSTT 95 |. 05/03/2028 . |3.B FE ...
ACPRODUCTS HOLDINGS INC CABINETWORKS - Redenmpt ion 100.0000
..LX1947-06-3 | ACPROD.TLB S+425 05/17/28 oo [ e . 03/20/2024 . [ cevuvieerereeieeiceeea . 05/17/2028 . [5.A FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L $+400
(LX1947-77-4 |06/01/28 ..veveveeeeeeeeeeeeseeieieieneeeenns | oo . 03/14/2024 .  GOLDMAN SACHS ... . 06/01/2028 . [4.B FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L $+400 Redemption
(LX1947-77-4 |06/01/28 ...eoveveeeereeeeeiseeieieieeeeenns | oo L 03/28/2024 . [ cevuvieereeeeieieieeeeeeine [eereeeenernees [ 23,422 overeene. 23,42 |oeeenne 28437 v 22,950 [covevereeeiins foerereenene 472 | e 472 | e 23,422 |ooeveiieins oo e e 563 |. 06/01/2028 . [4.B FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 S+325
L LX1948-27-7 | 01/31/29 oo | e . 02/06/2024 . [J.P. MORGAN ..o foerererieeririiies [oaeen 1,995,000 |........ 2,000,000 [........ 1,980,000 [........ 1,997,546 |ovevreeireins foeiiine (3557 ) F [ IS 1,995,010 |ovvveiveiins foerrriennne (10) |+veeevennn (10) [vvennn 22,789 |. 01/31/2029 . [4.A FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 S+325 Redenmpt ion 100.0000
L.LX1948-27-7 [01/31/29 vvoviviiiiiiiiisieieieeseie e | e . 03/28/2024 . | cevviiiiiicciiiiisne oo | 6,161 |orrnnne. 6,161 [ooooccnnnes 6,09 |, 6,153 Jooovereiiiaies |orveecinns I RRRUTUPOOO NUUURRI 8 loeveriisiaiee |oeeeens 6,161 [ Jveviiiines v v, 132 |. 01/31/2029 . |4.A FE ...
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SRS DISTRIBUTION INC SRS DISTRIBUTION TLB Redemption 100.0000
..LX1950-86-9 |$+350 06/02/28 v.vveveeeerreneninians | eeeeene L 01/31/2024 . [ e o [ 26,250 |orrrnnnnn 26,250 oo 26,078 |.vovvenee 26,795 [oevvrciiciens e (7)) SR RIS (75 S IR 26,250 [ooveveeiriiiens Jovernieinies [ o 216 |. 06/02/2028 . [4.C FE ...
PQNew ECVT ECOVYST PQ CORP - ECOVYST TLB Redenption 100.0000
..LX1951-53-7 | $+250 06/09/28 v.vvveveerereserieiens | eeeeen L 01/31/2024 . [ eeveeeeeeieieieeeennine e [ 5,902 [oovererernen 5,902 [overerrinnne L 5,089 [oorrreiieiens foorereienns (X T SRR R B3 |ororrreeieies foeereieeens 5,102 [oveveerierine foerrveriiein v oo 104 |. 06/09/2028 . |4.A FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES Redenmpt ion 100.0000
..LX1953-66-5 |TLB $+225 09/22/28 oo [ e . 03/22/2024 . | .. e 12,500 [oovveenee 12,500 |orvrrnennne 12,375 [ooverine 12,204 [oovoveireees [ 206 |oovercririens [ 2 O RS 12,500 |ovevveireiins foerererineins e oo 243 | 09/22/2028 . |2.C FE ...
MADISON AQ MADISON IAQ LLC 1L TL §+325 Redenption 100.0000
L LX1954-92-0 | 06/21/28 ..vvveveiiieiereieieneieeee s | oo L 03/28/2024 . [ 1 oo [ 1,25 [ 1,250 |oorrennne 1,214 [ 11,439 |ooieieiies [ (189) |-vvevevereees Jorererenens [GL:12)) SR 11,250 [oerveireiins feerereiinnine e oo 264 |. 06/21/2028 . [4.C FE ...
HERTZ CORPORATION HERTZ CORP TERM B~EXIT Redenmpt ion 100.0000
..LX1955-25-6 |$+325 06/30/28 vvvevevierereieneens | e L 03/20/2024 . [ cevveereeeieieeieeernen o [ 51,853 |orrrrrnnne 51,853 [ooervenen. 51,781 [oeverennne 51,377 |ovovereeeee e 476 [ooveeeeees [ 476 [oovreeeees foeeeis 51,853 [covevieeriiens Joeevveiinnies [ e 1,141 |. 06/30/2028 . [3.C FE ...
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB Redenmpt ion 100.0000
..LX1957-98-9 | S+475 O7/14/26 oo | eeeen L 03/22/2024 . [ cevvieereeieieeeeens o [ 7,959,288 |....... 7,959,288 |....... 7,928,807 |........ 7,907,512 [ocvevereiiieies e 51,776 [covveerieiens [ 51,776 [coeveveieiees [ 7,959,288 [oovvvveiiiiins v [ o 359,304 . 07/14/2026 . 4.B FE ...
UNIVISION COMM UNIVISION COMM TLB $+325 Redenmpt ion 100.0000
1 LX1959-34-0 | 03/24/26 ...vvveveeieiiiieeeeieeieeeens | e L 03/28/2024 . [ cevveereeeeieieieieeerniee o [ 45,661 |overnene 45,661 [ooeeeenee. 43,491 |oovvnnnene 45,515 [orvreeceees foereeenne LT3 ORRRRT USRI LT3 R USRI 45,661 |vveneiveiies forveiiiciis oo [ 994 | 03/24/2026 . |4.A FE ...
JO-ANN STORES INC JO-ANN STORES TLB $+475 Redenmpt ion 100.0000
1 LX1959-36-5 |06/30/28 ..vevvuveiiieieiereieieieeesesieneneiens | oo L 01/31/2024 . [ e o [ 1,25 [ 1,250 |orerrenne 1,219 [oovinnee 11,32 |ocereiinies [, (73] S U ((72)) PR 11,250 [oerveireiins feerereiinnine e oo 299 | 06/30/2028 . |6. FE .....
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL Redenmpt ion 100.0000
..LX1962-73-2 |$+250 09/01/28 vovveveeeerreiserieians | eeveen L 02/20/2024 . [ 1o oo [ 37,500 |oovernne 37,500 [ooeeoeee. 37,406 |ovureennenn 38,257 [oevvveiieiine e (757) | eoveveeeeees Joeereieens [C670] ST RO 37,500 |voveiireiies feorreineins o [ 514 |.09/01/2028 . [4.A FE ....
MCGRAN-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX1964-70-4 | S+475 07/28/28 vveeeeerernreeseninians | eeveen . 03/25/2024 . [BANK OF AMERICA ..vvvvov foovereeeririeienes [ooenns 2,998,629 |........ 2,994,885 |........ 2,964,936 |........ 3,019,551 [evvvvevreiins e (25K} ) U (T,413) e [ 3,012,138 oveveereiie [ (13,509) |........ (13,509) [+vvvevnen 76,463 |. 07/28/2028 . [4.C FE ...
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB Redenmpt ion 100.0000
..LX1964-70-4 | S+475 07/28/28 vveeeeererreeseninians | eeveen L 03/20/2024 . [ vevveereeieieieeieeernes oo [ 38,028 |orrrrrnne 38,023 [ooereennee. 37,643 e 38,230 [oevvveiraiine e (207) |ovovevereeees Joeeeeieens [F70 ] S R 38,023 [oovevieeiiiens Joeernieiiies [ o 975 |. 07/28/2028 . [4.C FE ...
ACRISURE ACRISURE TLB2 +375 02/15/27 Redenpt ion 100.0000
L LX19B6-04-8 | .vveeereeeeeeeeeeeenee et nennens | e L 03/28/2024 . [ cevverereeieieieeiennns e [ 1,250 | 1,250 [ooveverennne 1,238 |everennne 1,223 oovereernnes oo P IO R P IS IR 1,250 [oevvvveiieien e [ v 39 |. 02/15/2027 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB S+350 Redenmpt ion 100.0000
L LX1966-45-1 | 08/17/28 ..voveveeeveveeeeesisiieieieieeeenes | oo L 03/28/2024 . [ 1 oo [ 40,644 |oooernnnnn. 40,644 | 40,044 |ovuvennnn. 40,199 |ovoveveieeee o U5 | e U5 | e 40,644 [oovveeiiiiens v [ o 910 |. 08/17/2028 . [4.A FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI TLB3 Redenmpt ion 100.0000
..LX1966-82-4 | S+400 00/15/28 vvveveveerreiserieien | eeeeen L 03/28/2024 . [ 1 oo [ 8,724 |orrrnnn. 28,724 |ooeeee. 28,580 |vvrrnnnne 28,767 |oevereeinies fereriinn (42) [eovrvreeniees forreeeens (€73) PR 28,728 [oooeiviiiiens e [ o 690 |. 09/15/2028 . [4.C FE ...
EVEMART EXPRESS EYEMART EXPRESS 1L TL $+300
< LX1967-34-3 | 08/05/27 ..vvveveeiiererererenennneesesieienenens | oo . 01/17/2024 . [BARCLAYS .. . 08/05/2027 . [4.C FE ...
EYEMART EXPRESS EVEMART EXPRESS 1L TL $+300 Redenption .
L LX1967-34-3 | 08/05/27 ..vcvvereviieeererereneeenseseseeienenens | verenes . 03/20/2024 . [ cevuvieerereeieeiceeea , , , , , , , ,601 |. 08/05/2027 . |4.C FE ...
BALLY'S CORP BALLY'S CORP TLB $+325 Redenption
L LX1967-63-2 | 10/02/28 ..o sesieieieiees | oo . 03/20/2024 . [ cevuvieerereeieeiceeea , , , , , ,162 |, 10/02/2028 . |3.C FE ...
SPRINGS WINDON FASHION SPRING WINDONS 1L TL Redenmpt ion 100.0000
..LX1982-15-1 | $+400 10/0B/28 .vvverereeeeienerenenns | oo . 03/28/2024 . | .. e 50,588 |rvernenne 59,588 [...o..... 58,992 [oovevevnnne 59,781 [oevvveevreiens e (193) [ evevererrrieies o (193) |+ovvererieine Joereeernens 59,588 [cevevveereiens Joeereveiinnies [ e 1,408 |. 10/06/2028 . [5.A FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE 1L Redenmpt ion 100.0000
..LX1983-37-3 |TL §+325 09/29/28 .vcvvvrerrieirinins | e L 03/28/2024 . [ cevverereeieieieeiennns e [ 7,538 [ooererenne 7,538 [oeeiririnne 7,26 |ovrrene % 175 ORSUT ISR K 0 T R 383 |erereiriies [ 7,538 [ooveeeieiiie foerereiiieins Joeveieneiens e 164 |. 09/29/2028 . |4.B FE ...
LSF11 A5 HOLDCO LLC LSF11 A5 HOLDCO -AOC TLB Redenmpt ion 100.0000
..LX1986-28-5 |$+350 10/15/28 o | oo L 03/20/2024 . [ cevverereeieieieeeeeneee oo [ 16,439 |oevevene 16,439 |ovvrrnnnnne 15,921 [oovrenee. 15,721 [ooveveireees forreieeene 719 [ooveeeeeiees foreiins 719 [ooveeeeeiees foeeeins 16,439 |ovovevrreiies forrreiieine oeveieieene [ 372 |. 10/15/2028 . [4.B FE ...
RH RESTORATION HIl - RH TLB $+250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvveveveiiererereiennieeeeesesieieienens | oo L 03/20/2024 . [ vevveereeieieieeieeernes oo [ 12,500 [oovvennen 12,500 |orvrrnennne 12,469 ..voee. 12,567 |oveevreeininies foeeiiene [C10)) SRR USRI (0] PSS 12,500 |ovevveireiins foerererineins e oo 251 |. 10/20/2028 . [4.A FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2028 S+325 Redenmpt ion 100.0000
L LX1991-53-3 | 10/18/28 ...voveveverereeeeeisiieieieieeeenes | oo L 03/28/2024 . [ cevuveeeeeeieieeieierniee o [ 30,438 |orrornnnne 30,438 oo 30,209 |ovurrnnnne 30,052 |ovovereirieae e 386 [oovoreeeeies feerereiene 386 [oovovereeies feerereiene 30,438 [oooviiiiiens v [ o 662 |. 10/18/2028 . [3.B FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB Redenmpt ion 100.0000
..LX1993-56-2 |$+325 11/03/28 v [ e L 03/28/2024 . [ ceveereeeeeeieeiiernen oo [ 28,250 |orrrrnnne 28,250 [oooeeee. 8,179 | 28,799 [oevvveireiins e (751 SR RS (7)) S I 28,250 [ooverieiriiiene Joeernieinies [ o 614 |. 11/03/2028 . [4.C FE ...
GRAY TELEVISION GRAY TELIVISION TLD $+300 Redenmpt ion 100.0000
..LX1995-56-7 | 12/01/28 vvevvrriririsieicicicssinsisisisnanninns | aenens . 03/28/2024 . [ cvoviiiiisicciiniiiiee oo | 12,671 [ 12,671 |ooeecnnes 12,347 |, 12,200 |oovoriinaians fooeiinns 380 |ooviiiiicinns fooeiiins 380 [ooviiiiiciaes fooeiiins 12,671 |oevercieines feoriiciiiiii v foviiiiinns 271 |. 12/01/2028 . [3.C FE ...
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TRANS UNION LLC TRANS UNION TLB-6 S+225 Redenmpt ion 100.0000
1 LX2002-58-7 | 12/01/28 vvvvveieiiieeereieieneeeeeesesieieaeeens | oo L 02/08/2024 . [ cevuverereeieieieiceienns e [ 4,236,092 |........ 4,236,002 |........ 4,230,069 |........ 4,292,000 [oovoeoiiiiiis forrine (55,948) [+.vvevvreiie foerene (55,948) [vvenvreeiie forreene 4,236,002 [oovvvveiiieiins e [ i 37,224 | 12/01/2028 . |3.B FE ...
ACRISURE ACRISURE TLB3 +425 02/15/27 Redenpt ion 100.0000
2 LX2003-55-1 | 1vnenieeeeeeeeeeiee e | e L 03/28/2024 . [ cevverereeieieieeiennns e [ 7,500 | 7,500 [ooereiinne 7,484 [ 7,353 [oorvreeeiers [oereieens LT ORSURT USRI LA SRRSO RS 7,500 [oovereeireien Joeereiiieis oo o 244 |. 02/15/2027 . [4.B FE ...
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 §+375
< LX2008-47-1 |03/05/28 ..vevvrerereiiereieieieneesesesieienens | oo . 02/06/2024 . [J.P. MORGAN ... foevereniiririeienes [oeenns 3,495,000 |....... 3,500,000 |........ 3,472,961 |........ 3,522,685 [oveevvreiiias e (3,346) |- vovvrverirees feeerins [ ) IS 3,519,338 [ooovviiiiiins o (24,338) |....... (24,338) [ovveene 35,845 . 03/05/2028 . |4.A FE ...
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 $+375 Redenmpt ion 100.0000
+LX2008-47-1 | 03/05/28 ..vvenveriieieieieeeie e . 03/28/2024 . ... 55,447 ... . ...55,877 |.... . 03/05/2028 . |4.A FE ...
..LX2006-53-9 |UKG UKG INC 1L TL $+325 05/04/26 ... . 02/09/2024 . | Tax Free Exchange . 2,973,509 |........ 2,984,772 |........ 2,981,041 .2,975,007 |.... . 05/04/2026 . |4.C FE ....
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT Redenmpt ion 100.
..LX2011-26-5 | TLB $+525 12/23/28 oo [ L 02/01/2024 . | evvreeeirieiieieierisenine |oeeeesieenees [ [F24) 1 - (72) 1 (207) |+evveenn (3,441 . 12/23/2028 . |4.C FE ....
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT Redenmpt ion 100.0000
..LX2011-26-5 | TLB $+525 12/23/28 oo [ L 03/29/2024 . | 1euviveiiiieiieieeieee [ [ 55,000 |oveveennne 55,000 [oveveune 51,150 [oovreeee 51,782 . 12/23/2028 . |5.B FE ...
GOLDEN NUGGET GOLDEN NUGGET 1L §+375 Redenmpt ion 100.0000
LX2020-T1-2 | 01/27/29 .o eeeeeeeens [ e L 03/29/2024 . | 1euviveiiiieiieieeieee [ [ 69,707 |oveveennne 69,707 |[.ovveevee. 68,574 |............ 67,561 . 01/27/2029 . |4.B FE ...
GRIFFON CORP GRIFFON CORP TLB S+225 Redenpt ion 100.0000
LX2021-20-7 | 01/31/29 1. [ e L 03/29/2024 . | 1euvieeiieieirieieeieee [ [ 36,585 [.ovoeeeee. 36,585 |ovevennnn 36,433 |.ooovenennn 36,258 [oevvererreies e K72 ST R K72 ST R 36,585 [covevieiiiiiens Joeeersienieies [ e 717 |. 01/31/2029 . |3.B FE ...
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L
.LX2022-21-3 |TL $+325 02/07/29 vvvenreveeeeiennes | e . 01/03/2024 . | J.P. MORGAN «..voveveeveee [oeereieieceiees feenne 1,990,000 [........ 2,000,000 |........ 1,990,000 [........ 1,970,172 [eovevreeiiees fovereins L7 e [, ATR VA PO SO 1,971,200 |oveveviieieis forrenns 18,710 |........ 18,710 [oovreennee. 14,976 |. 02/07/2029 . |4.B FE ...
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L Redenmpt ion 100.0000
..LX2022-21-3 |TL $+325 02/07/29 e . 03/28/2024 . | .. ... 67,424 ...67,424 ...67,087 |............66,418 |.... ..67,424 |.. . 02/07/2029 . |4.B FE ...
DIAMOND SPORTS GROUP LLC DIAMOND SPORTS 1L Tl
..LX2022-75-9 | $+1000 05/25/26 .veveneeveeeieneies | ereene . 03/08/2024 . 158,865 [..veveunens 167,453 |.v.veee 162,429 |........... 121,403 |......... 44,432 | 453 [ooveiiiiees o 44,885 [oovvveeirieins e 166,288 . 05/25/2026 . |6. Z .......
DIAMOND SPORTS GROUP LLC DIAMOND SPORTS 1L TL
..LX2022-75-9 | $+1000 05/25/26 .veveneeieeeieinnies | ereene . 02/28/2024 . 209,138 |.veeeene 209,138 [coveeennne 202,864 |v.eee. 151,625 |......... 55,493 |.......... 2,020 [ooeiiiiiiaes o 57,518 [oevrereieainns e 209,138 . 05/25/2026 . |6. Z .......
ENBECTA CORP EMBECTA CORP TLB $+300 Redempt ion 100.0000
. LX2023-03-9 [03/30/29 .vvveuiieiieiereeieie et [ e . 03/29/2024 . | .. . ... 21,491 ... 17,589 |.... . 03/30/2029 . |4.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S$+525
L LX2023-51-8 | 02/01/27 .eovveeeiieiieieieee e eeies [ e . 01/01/2024 . | BARCLAYS ...vevveveviiares |orevieresieierinens [ooesieeneens (560) [orverreverrrierines foereeenisenieens frreieieeiens 108 [oveverrrines forrreennens (7)) ISR U (73] IR SR LT O TS [CXL] — [GXI)) — 3,135 |. 02/01/2027 . |5.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S$+525 Redempt ion 100.0000
L LX2023-51-8 | 02/01/27 .veveeeiieieeeieieee e eeies [ e L 03/29/2024 . | .evvieeiiieiieeiineenne | [ 283,981 |oeeee. 283,981 [oovenenens 281,141 | 207827 |oveeereenee v 6,554 [orerreiiers foreerins 6,554 [ooveeeireiies forrierenns 283,981 |oeveeieeieins feoerieeiiiiens e feeeeeiieins 7,912 | 02/01/2027 .|5.A FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+400 Redempt ion 100.0000
.LX2023-68-2 |05/28/29 .evveureienieiereeieieeeeie e [ e L 03/28/2024 . | 1euviveiiieeieieieeinee [ [ 17,576 |ooveeeenee 7,576 |oveveenenne 17,488 |vovenene 12,236 |oeeeeireies feererieiene 200 [ooreeiiieiee e 200 [ooreeiieien e 7,576 |oveveereiens foeeeeineines Joerieerieiens oo 308 |. 05/28/2029 . [4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY Redempt ion 100.0000
..LX2023-74-0 | TLB $+425 02/15/29 ovveveeerreeeenens | e L 03/29/2024 . | .euvieeiieieiieieeieee [ [ 10,000 [oovrneeee. 10,000 |ovevreenene 9,950 |ovevreenene 9,903 |oevveerreieies foeriieiiins 7 AU USRI T FOUURUTUR ISR 10,000 [oovereeirieiens Joeeereienieies feoeriieieiiens e 246 |. 02/15/2029 . [5.B FE ...
TIBCO SOFTWARE INC CITRIX - TIBCO TLB $+450
.LX2026-39-6 [03/20/29 .evveuieienieieiieieieeeee e [ e . 03/05/2024 . |BANK OF AMERICA .vovveve |oveeereieieniiens Jovenens 1,490,625 |........ 1,500,000 |........ 1,365,000 [........ 1,352,863 |oerereiiains feerennns (1,666) [veveeererians orerne (1,666) [voveeererias orenne 1,350,197 |oovveeiieenns feenne 139,429 |....... 139,429 oovovennnnen 35,608 |. 03/20/2029 . 4.B FE ....
TIBCO SOFTWARE INC CITRIX - TIBCO TLB $+450 Redempt ion 100.0000
.LX2026-39-6 |03/20/29 .uvveureieiieierieieie e [ e L 02/29/2024 . | e [ [ 44,554 ... 44,554 |.ovnnn. 40,544 | 40,183 [ooveeeeiiiees oo 4,370 [ooeiieiiees e 4,370 [ooeieiiiees oereens 44,554 . 03/20/2029 . |4.B FE ...
ALBAUGH LLC ALBAUGH LLC TLB $+375
1LX2028-01-2 | 04/0/29 .eveveeveeeveeesienesieeeseeieseeieeeiens [ e . 03/27/2024 . |HSBC SECURITIES INC. ... |oveveeveeereieriens fovenens 3,365,352 [........ 3,468,928 |........ 3,434,239 |........ 3,372,912 [eovereeiiaes oo (7)) T RV (7)) R I 3,369,389 . 04/06/2029 . |3.B FE ...
ALBAUGH LLC ALBAUGH LLC TLB $+375 Redempt ion 100.0000
1LX2028-01-2 | 04/0/29 .eveveeveeeieeeeienesieiesieeeeeieeenens [ e . 03/28/2024 . | .. ....8,849 ....8,761 ....8,604 |.... L5 ... .8,849 |.. . 04/06/2029 . |3.B FE ...
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB
..LX2028-31-9 | $+525 02/ 17/27 ceveeeeeeeeeeieeeees e L 03/28/2024 . | .euveveiiiieiieineinees [eeeeeieeeieseiees [eeeeenn 75,900 [ 75,901 v 69,222 .ovovnnnne 71,321 [oieeieiiens e 4,580 [ooerieiiees foreeins 4,580 [ooveieiiiiiis forrieniins 75,901 . 02/17/2027 . |5.C FE ....
DIAMOND SPORTS GROUP LLC DIAMOND SPORTS 2L TL
..LX2031-99-0 | $+325 08/24/26 ..vveveveeeeeeerainneenn | ereens . 02/05/2024 . |VAri0US wvvveververerienes [enererenieresieinns [oenennn. 321,024 Lo, 5,469,751 |........... 618,362 |........... 216,055 |....... 402,307 |vveeereienns ferrreieieinn oo 402,307 [ooveveieenas forrieiennd 618,362 . 08/24/2026 . 6. Z .......
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN
..1X2034-23-4 | TLB §+525 04/01/29 v | e . 03/29/2024 . | .iviiiiiiiieiieiieees |erieinieieieines feeenn 87,500 [ooiiininn 37,500 |ooennnnes 36,313 [oornnnene 35,384 |ovoiiiiiis fooeinne 2,116 [oreeiiiiie | 2,116 [oooriiiicies e 37,500 . 04/01/2029 . |4.C FE ...
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NOVOLEX NOVOLEX-CLYDESDALE 1L $+365 Redenption 100.0000
+.LX2036-29-6 |03/30/29 ....vvvererereiieieisieieieieieeeee | e L 03/28/2024 . [ vevvereeeeieieieieeerniee oo [ 35,000 |oovernee 35,000 [ooeeoeee. 34125 | 33,398 [coverereeiiins ferreenns 1,602 [orveieeeeies foererenens 1,602 [oovirieeeiers foerereenne 35,000 [vvereireiies foerreiiieiins oeveeneine [ 811 |. 03/30/2029 . |4.B FE ...
PERRIGO INVESTMENTS LLC PERRIGO TLB $+225 Redemption 100.0000
..LX2037-85-6 | 04/05/29 .....vevvverereriiieisisieieieieieeenn | e L 03/28/2024 . [ cevuveeeeeeieieeieierniee o [ 2,101 |oeerenes 2,101 [orvrennen. 21,973 v 16,857 [cvveverereerins foerereenene L7 ORISR 185 [orerreiriree e 2,101 Jooviiieiiies foerreiieiie oo [ 348 |. 04/05/2029 . 3.A FE ...
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG - Redemption 100.0000
..LX2038-97-9 | OSCAR 1L S+450 04/13/29 oo [ e . 03/20/2024 . | .. e 16,363 [oovvenen 16,363 |vvrrnennne 16,203 [vuevneee. 16,112 [eoverereeerins forrereenene P R RS 259 [eorreirein e 16,363 |-veverereiens foereverinnin Joereeniienes [ 411 | 04/13/2029 . [4.B FE ...
AZZ INCORPORATED AZZ INC TLB $+325 Redenption 100.0000
< LX2044-19-1 | 05/06/29 ...vevvvineriiieieieieienee e | oo L 03/20/2024 . [ cevuierereieieieeiinene [ [ 615,385 [.ovrnrnnnn 615,385 [.oveveee 503,846 |.......... 618,004 [covvvevreriie e [C11)) I (2,619) |- eveeeries foreennd 615,385 |-veveireiieies feoerireiiiene v [ 10,172 |. 05/06/2029 . |4.B FE ...
CHAVPIONX CHANPIONX TLB-2 $+275 Redenption 100.0000
.LX2046-74-1 |06/07/29 ..vovvuveeeieeererereneeeeeesesieieaeiens | oo L 03/28/2024 . [ 1 oo [ 40,92 | 40,92 oo 40,084 |ovuvurennnnn 39,702 |ovovevrireee oo 1,220 |oereeiiienes [ 1,220 |oereeeinrinns e 40,922 [oovivieiiiiiens v [ o 838 |. 06/07/2029 . [3.A FE ...
GATES GLOBAL LLC GATES GLOBAL TLB4 $+300 Redemption 100.0000
L LX2093-14-9 | 11/09/29 ..o | e L 03/28/2024 . [ cevveereeeeieieieieeerniee o [ 1,212 [orereene 1,212 v 11,062 [ovveennne 11,013 [ooveeeeeiees foreeeenns 199 [ooveveereeiens foereeeene 199 [ooveverereieiens foerereenne 11,212 [ooeieiieiens foerreiiiin e o 234 |. 11/09/2029 . |3.C FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB Redemption 100.0000
..LX2093-23-0 | $+350 /10729 o | e L 03/28/2024 . [ cevveereeeeieieieieeerniee o [ 61,314 |eerenee 61,314 [ovreennen. 59,098 |ovurrnennne 58,278 |ovvevririiae Jorevenenn 3,06 [orrerrririae e 3,06 [oorerriririe oo 61,314 |ovoeiieieies fooeeiiieiie o [ 1,370 |. 11/10/2029 . [4.A FE ...
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB Redemption 100.0000
..LX2095-55-7 | $+500 O4/11/29 o [ e L O1/11/2024 . [ e e [ 10,000 |orvrrennne 10,000 [vvevevenrnnne 8,900 |ovuvrnenen 8,806 |-voverereirirns [oreeenns LRV TR A 119 | [ 10,000 [eoveeeeiiiiens Joeveneiinies [ o 269 |. 04/11/2029 . [4.B FE ...
TRANSDIGH TRANSDIGM TLH $+325 Redenption 100.0000
1LX2097-38-9 |02/28/27 ..vverriniiiieieieieieee e | e L 03/22/2024 . [ covveirereeeieieieenes o [ 2,859,150 |........ 2,859,150 [........ 2,916,360 |........ 2,887,227 |ovvvevrainne o (28,077) [eevvrveririeine e (28,077) [cevvvvevvreiin e 2,859,150 [eevvvveiriiin Joeiveiiinies [ i 57,361 |. 02/28/2027 . 4.A FE ...
CAESARS ENTERTAINVENT INC CAESARS ENTERTAIN Redemption 100.0000
..LX2106-80-0 |TLB $+325 02/06/30 ... IR I . 03/28/2024 . [ cevevieeereeieieieeeene ... 40,500 ...40,500 ...40,332 |............39,899 |... ..40,500 |.. . 02/06/2030 . |3.C FE ....
INEOS INEOS TLB 2030 S+350 Redenpt ion 100.0000
2 LX2108-92-1 | 1veeieeeeiee e | e L 03/28/2024 . [ cevuveerereeieieieeieenne e [ 4,375 | 4,375 | 4,331 [ 4,275 [ovieeeeies foeeeens LV SORRRRR USRI 100 oreereireeies Joreeeieenens 4,375 |ooveeieeieie oo v oo 98 |. 02/09/2030 . [3.C FE ...
HANESBRANDS INC HANESBRANDS INC TLB $+375 Redenmpt ion 100.0000
2 LX2109-29-1 | 02/15/30 oot | e L 03/28/2024 . [ cevuveerereeieieieeieennne e [ 6,263 [ooererennne 6,263 [ovovrrrinne [0 L:720 6,144 [ooveiieiee o LRI SRR USRI LRI OUURRRRUP RS 8,263 [oveveireriie foerereriiein e oo 142 |. 02/15/2030 . |3.B FE ...
TRANSDIGH TRANSDIGM TLI $+325
LLX2109-44-0 | 08/10/28 ...ovevevrreeereeeeiieieieieeeees | oo . 03/22/2024 . [ Tax Free EXChange ....... [oeererervreeees [orene 15,200,438 |....... 15,168,630 |....... 15,387,223 |....... 15,248,800 [covvvveiieiins e (39,362) [+vvveverieinee foereene (39,362) [+evverereeiine forrene 15,209,438 |-vevveiieiins foereveiiiiins Joerviiiiens e 304,318 |. 08/10/2028 . [4.A FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB
.LX2111-51-1 |s+275 02/27/30 v | eveen . 03/13/2024 . [MORGAN STANLEY ..vvoveve foovereniriririeieies [ovenns 2,815,042 |........ 2,801,037 |........ 2,790,286 |........ 2,761,584 |oveereiicin [ [C2:73)) FUR (272 U 2,757,792 [eeeereiiecin o 57,250 |vovnenn 57,250 [oevveeeene 57,506 |. 02/27/2030 . 3.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB Redenmpt ion 100.0000
.LX2111-51-1 |s+275 02/27/30 ... U . 03/20/2024 . | .. ... 48,465 ...48,465 148,360 |............48,185 |.... 48,485 |.. . 02/27/2030 . |3.B FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH
..LX2114-51-5 | TLB $+300 05/01/30 wvvvereevrieieiens [ eeenene L 03/20/2024 . [ cevuveerereieieieeiennne e [ 77 e 77 oo 6,448 |oounnnn. 8,417 [oevrierriree oo J( I P A LI P TAT [ s oo e 153 |. 05/01/2030 . |4.A FE ...
INTERNET BRANDS INTERNET BRNDS - MH TLB3
..LX2120-15-7 |$+425 05/03/28 vveveveveerrenneninnans | e L 03/28/2024 . [ cevuveerereeieieieeieennne e [ 6,281 o 6,281 [oevrrienne 6,159 [eveerreieieeeen forrrirrineiens feeeeeens 122 |oeerneinies [ 122 |ocireiinies [ 6,281 [coereiiein e oo i 90 | 05/03/2028 . |4.B FE ....
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB S+375 Redenmpt ion 100.0000
(LX2125-57-8 | 05/31/30 vevvvriniiiieieieieieee e | oo L 03/28/2024 . [ cevuveeeeeeieieeieierniee o [ 12,500 [oovvennen 12,500 |orvrrnennne 12,469 ..voeee. 12,339 |oveeeeienes e LI PR I LI PSR IR 12,500 |ovevveireiins foerererineins e oo 287 |. 05/31/2030 . [4.A FE ...
XPO LOGISTICS XPO LOGISTICS TLB $+200
L LX2126-96-4 |05/18/28 ..vvveeeeieieieieieeeeeee s | oo . 03/22/2024 . [MORGAN STANLEY ..o [oeveneneeririiienes [eveienne 613,112 [oovrenne 611,583 |.......... 616,048 |........... 612,204 |ooveeiiiiies [ [G1:7) ] AR (1,376) [ovovevireins forenne 610,918 [ooveveveiies fovrienne 2,19 |oeeenene 2,19 [oienne 11,346 |. 05/18/2028 . |3.A FE ...
CINEMARK USA INC CINEMARK USA TLB $+375 Redenmpt ion 100.0000
(LX2127-14-5 | 05/18/30 v.vveeeiieiereieieeeeeeeesiseieieiens | oo L 03/20/2024 . [ vevveereeieieieeieeernes oo [ KIZR VLT O 37,1475 [ 36,739 |ovrrinnne 36,391 |ovoverereae e 784 [oovriieeeies [ 784 [oovriieecies [ K T2 1T U FUSRUUOTUNSR IURIURUPR NS 857 |. 05/18/2030 . [3.A FE ...
CINEMARK USA INC CINEMARK USA TLB $+375 Redenmpt ion 100.0000
(LX2127-14-5 | 05/18/30 v.vvvereiiieierereieieeeeeeseeieieieiens | oo L 12/29/2023 . [ ceveiiee e . 05/18/2030 . [3.B FE ....
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650 Redenmpt ion 100.0000
L LX2128-70-5 | 12/31/26 v | oo L 03/20/2024 . [ cevuverereeieieieeeieene o [ 182,035 [ovveeene 182,035 |..veene 177,400 | 176,667 |-veveverrrrnnes foreeenns 5,368 [orverrririrae forreenenn 5,368 [oovrreririiins orrereens 182,035 [ovvevvieiiens foeveieieiies [ . 12/31/2026 . |5.A FE ...
ARAMARK SERVICES INC ARAMARK TLB6 S$+250 Redenmpt ion 100.0000
L LX2130-41-2 | 06/13/30 vvvvvereiiieeeieieieieeeee s | oo L 03/27/2024 . [ cevevveirereeeieieeenenene [ [ 5,970,000 |........ 5,970,000 [........ 5,910,300 |........ 5,867,712 |oevereeiriens e 102,288 [oovrvrveiriies e 102,288 [ovvvverririeen oo 5,970,000 |vveerreriiies forvrerireiiie foereeieiene [ 117,392 . 06/13/2030 . |3.B FE ....
CALPINE CORP CALPINE CONSTRN TLB 1L $+225 Redenmpt ion 100.0000
..LX2139-01-7 [07/20/30 vvvvvviiiiriiieiciciciiisiesisisiciciens | e . 03/28/2024 . | .. ..9,354 ....9,354 109,354 | 9,354 |0 .9,354 |.. ...177_|. 07/20/2030 . |3.B FE ....
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JANUS INTERNATIONAL JANUS TLB $+325 Redenmpt ion 100.0000
L LX2139-00-0 [ 07/26/30 .vvveveviieriieieisieisiee e sieee [ e L 03/28/2024 . | .evviiieinieineieee [ [ 17,500 [ovrvennes 17,500 |ovoveeenne 17,325 |oveevene 17,212 foveveininine [ 288 [ooeiiiiiiiee [ 288 [ [ 17,500 |ovevervenienes forreneniinine oo e 524 | 07/26/2030 . |4.A FE ...
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB
..LX2139-17-3 [ $+450 08/19/30 vvveeeinienienienienes [ e . 02/20/2024 . | Tax Free EXchange ....... |reeervererienens [oeeen 3,420,717 |eueene 3,491,250 |....... 3,456,338 |........ 3,430,634 [oooieiiiciis o (9,917 |oveviciiies [ (9,917) | [ 3,420,717 oveveiiiiies v oo e 50,613 |. 08/19/2030 . [4.A FE ....
SELECT MEDICAL HOLDINGS SELECT MEDICAL TLB Redenption 100.0000
..LX2139-93-4 | $+300 03/0B/27 vvvvveneeveesieenienes [ e L 02/29/202 . | e [ [ 463,086 |........... 463,086 |........... 446,210 |vvenne 446,669 [...ovovvvriin feerienn 16,417 |ovrrriiiiies e LT3 VA PR RO 463,086 |veuveveiiiies forreniniinine oo e 6,655 |. 03/06/2027 .|3.C FE ....
US RENAL CARE US RENAL 1L S$+500
L LX2142-62-3 [06/20/28 ....o.evievieiiiieiiiiiieeeeeenesenes | e . 02/09/2024 . | BARCLAYS ..evvvvrerninns fovereenierienienens foeen 4,758,701 |........ 5,717,000 |........ 3,205,682 |........ 3,310,947 o [ 12,255 [oveevrnnenien [ 12,255 [oveeeennnniene [ 3,354,203 [oovevreriiins o 1,404,498 |..... 1,404,498 |..o.ene. 134,283 |. 06/20/2028 . |5.A FE ...
US RENAL CARE US RENAL 1L S$+500
L LX2142-62-3 [06/20/28 ....oeveeveiiiieiiiinieeeeeenesenes | e . 01/01/2024 . | BARCLAYS ..vvvvrvininne foververeenieneeniens [ (11,283) |ooveeeiciiiciiies oo o 9,990 [ovovrvriniinn foereee (13,086) [cevvveviciiien o (13,086 [evvveviciiies o (3,086) oo [ (8,187) [........ (8,187) [evvevnnnne 48,867 |. 06/20/2028 . |5.C FE ...
US RENAL CARE US RENAL 1L S$+500 Redenmpt ion 100.0000
L LX2142-62-3 | 06/20/28 ..vveveviieiiieieisee e [ e L 03/29/2024 . | 1evvirieirieieeieee [ [ 15,044 |ooveinnne 15,084 [oeviiiens 8,673 [ocuenee (11,294) |ovevvcrinnins e 26,338 [ooeiiiiiiinee [ 26,338 [ooviiiiiiines [ 15,084 [oeveiiiiiin [ s e 313 |. 06/20/2028 . |5.A FE ...
US RENAL CARE US RENAL 1L S$+500 Redenmpt ion 0.0000
L LX2142-62-3 | 06/20/28 ..vvuveviieiiieieisiee e [ e L 01/01/2024 . | 1eveeineciinieieeeeeeenes [oevieinieenieiene [rereiieieiene [ e [ (20,084) |-eveveevninns o 20,084 [ovovriniiinn foerien 20,084 [vovvrinininns [ s s e o . 06/20/2028 . |5.C FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2027 $+300 Redenption 100.0000
L LX2145-93-1 | 08/01/27 .vvuvviieeiieeieeieeeieesiee s [ e L 03/28/2024 . [ e | [ 8,438 |ooirirnne 8,438 |eorriennnn 8,405 |.erveennne 8,375 |vririniinies e (72 SRR T (72 SRR RN 8,438 |veveeieiines forrenieniinine oo e 211 |. 08/01/2027 . [3.B FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1
..LX2156-53-2 [ $+400 08/16/28 ..vveeeeeinienieninns [ e . 03/25/2024 . |DIRECT = 1 evvvvreeneenns forereerierienieniens [ 7,869,465 |........ 7,869,465 |........ 7,869,465 |........ 7,869,465 [..vvvvrviinne fooviriiiiins e i s e 7,869,465 |voveiviiiies foeeenieniinins oo e 177,620 . 08/16/2028 . [4.C FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2
..LX2158-08-2 [ $+400 08/16/28 ..vveveeeinneinieniens [ e . 03/25/2024 . |DIRECT = 1 evvevrevneinns fovereerienieneniens oo 3,372,628 |........ 3,372,628 |........ 3,372,628 |........ 3,372,628 |ovovvvvrinine [ e s s e 3,372,628 [oooviviiiiin [ [ i 76,123 |. 08/16/2028 . [4.C FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB Redenption 100.0000
..LX2165-54-1 | $+225 02/28/30 v | e L 03/29/202 . [ e | [ 7,500 [oovieenene 7,500 |oerrinnne 7,500 |oeeeernnnen 7,500 [ oo e s s e 7,500 |oveviiieiens Joerenienienies e foereneiene 144 | 02/28/2030 . [3.A FE ...
TANKO BUILDING PRODUCTS TANKO BLDG PRODUCTS
..LX2165-78-0 [TLB $+325 09/13/30 ... RV . 03/14/2024 . | J.P. MORGAN ..ovenvevens foveverieiesieiees foennn 2,005,000 |........ 2,000,000 |........ 1,990,000 [ 1,980,785 |oevvvvrevrnnins overvene (8,708) Loveveriinin [ (6,704) [ o 1,974,081 . 09/13/2030 . |4.B FE ...
TANKO BUILDING PRODUCTS TANKO BLDG PRODUCTS Redenmpt ion
..LX2165-78-0 | TLB $+325 09/13/30 eveevrvenrrieinien | e L 03/28/2024 . | .evveiirieieieieeiene [ [ 16,686 [...eveee. 16,686 |voveueeene 16,602 [vveennnen L8725 R R L PR LI PR 3T RSP FUSURURURUR USUTUIUR TURRRN 405 |. 09/13/2030 . [4.B FE ...
GTCR If MERGER SUB IORLDPAY -BOOST NICO TLB
..LX2168-44-6 [ $+300 01/31/31 oo [ e . 01/01/2024 . | J.P. MORGAN ...ovvenvevens fovererieiesieries foennn 4,975,000 |........ 5,000,000 |........ 4,975,000 |........ 4,975,000 [.vvvrvrnninns fooviriiiin e s s e 4,975,000 |oveveiviiiies forrenienienins oo e, . 01/31/2031 . |3.C FE ...
CPM HOLDINGS INC CPM HOLDINGS 1L-TL S+450
LX2170-76-4 [09/22/28 ... [ e . 03/05/2024 . | cueeieieeeeeeeeeeees e [ 8,565,726 |........ 8,696,168 |........ 8,196,811 |........ 8,173,585 |.ovovevicine e (9,669) |-vovvveviviies forvene (9,669) |-vovvveviviies forvine 8,163,916 |-vevvevririies forrene 401,810 |- 401,810 [ooevueeee. 216,403 |. 09/22/2028 . |4.B FE ....
LIFEPOINT HEALTH LIFEPOINT HEALTH 1L TL S$+550
LX2174-08-9 [ 11/16/28 v [ e L 03/20/2024 . | e e o 49,614 v 49,614 |vrvenn 51,057 [oruereerene 50,772 [ocvreevicinns e (1,158) [ovveiiciie o (1,458) [ovveiiciie o 49,614 . 11/16/2028 . |4.C FE ...
AVNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA
..LX2190-30-9 [TLB $+550 05/04/28 ..o | e L 03/28/2024 . | e e [ 198,016 |.......... 198,016 |..ecvenene 193,627 |vreeenns 188,519 [oovvvvrivriines [vreiiens 4,799 |viiiiiiiies e 4,799 |viiiiiiiies e 198,016 . 05/04/2028 . |4.B FE ...
TRANSDIGM TRANSDIGH TLJ $+325
L LX2198-96-3 |02/28/31 .vvveniieieieienieie e [ e . 03/28/2024 . | .. ... 10,625 ..10,625 ..10,598 |............ 10,581 ..10,625 |.. . 02/28/2031 . |4.A FE ...
84 LUVBER CO 84 LUMBER TLB $+275
L LX2199-74-8 [12/02/30 w.eveveeneieeieeeeeeeeee | e L 03/20/2024 . | e e o 5,000 [oeiiiinnns 5,000 [oeeeereeren 4,975 [ 4,970 |oviiiiiinies e [\ SR T (| PR TN 5,000 |ooververiiens Joerienieniinies oo o 104 | 12/02/2030 . [3.C FE ...
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR
..LX2207-37-6 [TLC $+300 03/16/29 v | e L 03/28/2024 . | e e o 27,431 Joveeieee 27,131 e 26,117 |ovrrreene 26,099 [orvriiiiiiinen [ 1,032 [ereiiiiiiiinee e L7 AR TN 27,431 [ e s 572 |. 03/16/2029 . |3.A FE ...
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL JEFFERIES & COMPANY INC.
..LX2208-23-4 | $+350 12/19/30 oo [ . 03/05/2024 . | ceeeeeeeeeeeeeeeees e [ 3,011,250 |..eee 3,000,000 |........ 2,970,000 |........ 2,970,000 |-vovvvviieiins foeienne (9,781) [ovvevrieciie o (9,781) [ovvevireiiie o 2,960,219 [oooviviiiiens [ 51,031 [ooene 51,031 |ovrerrene 55,838 |. 12/19/2030 . [4.B FE ....
DISTRIBUTED PONER INNIO GROUP TLB $+425
L LX2209-07-5 [ 11/06/28 ... | e . 03/07/2024 . | CITICORP SECURITIES ... [oveveververiereans foenenn 7,995,000 |........ 8,000,000 |........ 7,947,855 |........ 3,980,000 |-voviieviiins foriinns (5,693) |-vevvvveiiens foeiins (5,693) |-vcvveveriiies foeiee 7,942,162 [ooviiiiiiins [ 52,838 |......... 52,838 [oievirriiiiiienen . 11/06/2028 . |4.C FE ....
AIR METHODS AIR METHODS EXIT TL $+00 JEFFERIES & COMPANY INC.
L LX2215-73-4 | 11/30/28 v.vcveeiiieieeieee e [ e L 01/01/2024 . [ eeveeeeeeeieencincinee |oerieeeieeies o 3,226,135 |........ 3,226,135 |....... 3,226,135 |........ 3,210,004 |........ 16,131 [ooveeeviiine Joeeininiinis e AT E 2 I FUR RO 3,206,135 [oovviiiiiiin [ [ . 11/30/2028 . |6. FE .....
AIR METHODS AIR METHODS EXIT TL S$+900 Redemption 100.0000
L LX2215-73-4 | 11/30/28 v.vovevieeieeieieeee e [ e . 03/28/2024 . | e ... 11,080 ...11,080 ...11,080 |.... .. 11,080 |.. . 11/30/2028 . 6. FE .....
WIRECO WORLDGROUP INC WIRECO TLB $+375 Redemption 100.0000
L LX2218-75-3 | 11/13/28 1.vevvieeiiiiiiiisiiisiei s [ e . 03/28/2024 . | .eviveiiiciiiiiiiniiies |rrieieieieieiens | 14,528 |ioiiiiiens 14,528 [oooiieeene 14,162 |oooeenee. 14,156 [oeverieiiiine foninenn, k74T PTTTURURU A K TA T FPTTTORURU A 14,528 [ foviiiii o o, 352 |. 11/13/2028 . |4.B FE ....
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STATEMENT AS OF MARCH 31, 2024 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 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
TRAVEL + LEISURE CO TRAVEL + LEISURE TLB
..LX2218-76-1 |$+325 12/14/29 oo [ . 01/01/2024 . [ DEUTSCHE BANK ..o fooveneneeririeieies [roenns 4,379,05 |........ 4,390,000 [........ 4,379,025 |........ 4,379,025 [orvevvveiinare Joevereierinies foeerensiennne v o o 4,379,025 [oovvieiiiiins e [ o . 12/14/2029 . |3.C FE ....
TRAVEL + LEISURE CO TRAVEL + LEISURE TLB Redenmpt ion 100.0000
..LX2218-76-1 |$+325 12/14/29 coveveieeeeeeees [ e L 03/28/2024 . [ cevveereeeeieieieieeerniee o [ 10,975 [eovrvenen 10,975 |orvrrrnne 10,948 [oveveeririririeens foererereniiinn foereeieienenns P IO R P2 PSS R 10,975 |ovvveereiens foerererineine e oo 191 |. 12/14/2029 . |3.C FE ....
SEAWORLD PARKS & ENTERTA SEAWORLD TLB S+250 Redenmpt ion 100.0000
.\ LX2247-83-6 |08/25/28 .....vvreniiiieieieieieee e | oo L 03/28/2024 . [ cevveereeeeieieieieeerniee o [ 12,500 [oovveenee 12,500 |orvrrnnnne 12,500 [oveviririeieienene foereririnineies Joereeeeienes e [ [ foeeeens 12,500 [oveveerieiene foerereiinein e oo 160 | 08/25/2028 .|3.B FE ....
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB Redenmpt ion 100.0000
..LX2247-90-1 | $+375 08/19/30 vovvveveerieererieiens [ eeeeen L 03/28/2024 . [ cevuveerereeieieieeieennne e [ 8,728 |erienen. 8,728 |oevreiinne 8,552 [ovrvererereririnnns foeeeenieiines e L7CJN O USRI LZC N TSRS USRI 8,728 [ooveveivciin e oo i 81 | 08/19/2030 . |4.A FE ...
RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB Redenmpt ion 100.0000
..LX2276-36-3 |PIK S+500 01/31/29 oovvevereeeees [ e L 03/20/2024 . [ cevveereeeieieeieeernen o [ 39,166 |.voveveee 39,166 [....e...... 38,458 |ovovoeeieeeeien fooreeeeeiens [ 707 fooveeeeeiees foereiins 707 fooveeeeeiees [ 39,166 |ovveerreiies foorreiireiiis oereeneiiie [ 415 [. 01/31/2029 . [4.C FE ...
TITAN ACQUISITION LTD HUSKY TITAN TLB $+300
LLX1721-92-2 |03/28/25 .o [ A . 03/29/2024 . {VArioUS wvvvevereevereaien [oreeieesieeieiens [rreeens [ 17 51,232 |eerirnne 49,450 |..ooeenen 51,952 [oveveirieins foereeeeens (€2 PSS R [€22)] S R 51,232 [ooereiiiien e [ i 1,095 |. 03/28/2025 . [4.C FE ...
WESTJET AIRLINES WESTJET AIRLINES 1L 2026
..LX1817-51-4 | $+300 12/11/26 e [ . 01/01/2024 . | BARCLAYS ...vevvveeiriees [ereeveerieerienens fernene 1,311,626 [........ 1,329,912 [oovne. 1,311,626 |........ 1,311,626 [eovevirciinare foovrerrieriies fooeienniiinne foevieriieinies fooeeniieiie o 1,311,626 |oevciveiiis feerreiiiein Joereeiiieis oo . 12/11/2026 . |4.A FE ...
WESTJET AIRLINES WESTJET AIRLINES 1L 2026 Redenmpt ion 100.0000
.LX1817-51-4 |$+300 12/11/26 v A L 03/20/2024 . [ vevveereeieieieieeeeernen o [ 40,754 |oorrnnn. 40,754 [oveeee. 38,950 |ovrrnnnne 36,004 |ovoverrireaie e 828 [oovoeeeeies foereriiene 828 [oovoieeeeies foereriine 40,758 [ooveieiiiiens v [ o 875 |. 12/11/2026 . [4.A FE ...
WESTJET AIRLINES WESTJET AIRLINES 1L 2026 Redenmpt ion 100.0000
. LX1817-51-4 |$+300 12/1/26 woveveeeeeeeeeeesinenes | A L 02/15/2024 . [ ceveveereeeeieieieieenniee e [ 12,140,580 |....... 12,140,580 |....... 11,603,400 [....... 10,725,641 [oovevereecies forrnne 246,733 |ooeeeiiiens e 248,733 |ovoveeeiiiens e 12,140,580 [oovevveeriiiens Joeveriieiiies oo o 138,564 | 12/11/2026 . |4.C FE ...
AIR CANADA AIR CANADA TLB $+350 Redenption 100.0000
L LX1966-03-0 | 08/11/28 ...vevevverereiiieeeieeeiee e A L 03/21/2024 . [ cevveereeeeieieieeeennen e [ 28,501,161 [....... 28,501,161 |....... 28,324,048 |....... 28,392,854 [oooooeecis forrnnn 108,307 |ovvevereririnns [orenene 108,307 |ovveverererinns [erenens 28,501,161 [oovevveiiens v [ o 921,178 |. 08/11/2028 . |3.A FE ...
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 | $+250 08/10/30 ... e A . 01/02/2024 . | .. ....8,748 e 8,748 | 8,748 ... .8,748 |.. . 08/10/2030 . |3.C FE ....
STARS GROUP HOLDINGS BV STARS GROUP-FLUTTER
..LX2198-79-9 | TLB $+225 VAT R I L 03/28/2024 . | vevveinieiinieineeinees [rereeieeneiens [ereeenns 27,500 [ 27,500 |ovivenne 27,425 |oovveennn 2,821 [erciieiiiies o 7 ARSI RN 7 FORURUPR IR 27,500 |vveiireiies feorreireine o [ 435 | 11/16/2030 . |3.A FE ...
ICON LUXEMBOURG SARL 1CON LUXEMBOURG SARL TLB
..LX1956-16-3 |$+225 07/03/28 veveveiieieeeieienns Do L 03/14/2024 . [ covevveeneeeeieieeeeenne [ o 5,681,478 |........ 5,681,478 |........ 5,638,538 |........ 5,569,657 [oeveverirrriran oo 11,821 |oeeveeeeiiens e 11,821 |oveveeiiees [ 5,681,478 |ovovereeeriies foorreiiiieine Joeveieneienes [ 94,272 . 07/03/2028 . |2.C FE ....
ICON LUXEMBOURG SARL ICON US MERGER TLB STRIP Redenmpt ion 100.0000
..LX1958-15-1 |$+225 07/03/28 vvveveeieieeeieienns Do . 03/14/2024 . | .. JOR R R 1,415,544 |........ 1,415,544 |........ 1,404,845 |........ 1,387,684 [ooveirieiiie o 27,860 |ovevrrieiiiaies feereenn 27,860 |ovevvrieviinies feereenn 1,415,580 | [ v [ 23,488 |. 07/03/2028 . [2.C FE ...
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDING TLB4 Redenmpt ion 100.0000
..LX1963-80-5 |$+250 03/29/27 wevvvvevveveininieneennn D L 03/28/2024 . [ 1 oo [ 33,098 |orrorinne 33,098 [ 33,006 |overernnnne 32,94 [orieieieiies foreeine LA R USRI LA ORRURT USRI 33,008 [ooveveeeriiens v [ e 658 |. 03/29/2027 . [3.B FE ...
COVIS PHARMA COVIS PHARMA 1L TL $+650 Redenmpt ion 100.0000
2 LX2021-49-6 | 02/18/27 .o Do L 01/01/2024 . [ covevieererieieieecnieerne [oereeieieieeeeen [eeeene (50,596) ..vvenvne (50,598) |-vuvuenve (27,403) [...eeve (27,403) [ovveveverees [ oo v v e (27,403) |- veveeeeenes [ (23,193) |....... (23,193) [+vvvereriereinnns . 02/18/2027 . |6. FE .....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350 Redenmpt ion 100.0000
1 LX2025-52-1 | 02/26/29 ..vveeiiieiee e Do L 03/20/2024 . [ vevveereeieieieeieeernes oo [ 37,500 |oovernne 37,500 [ooeeoeee. 37,302 v 34,519 [oreeeeeiins forreeenns 897 [oovvvveeees foereriins 897 [oovvvveeeies foereriins 37,500 [veveiieiies foeeenneiie o [ 1,089 |. 02/26/2029 . [4.B FE
ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDINGS TLB2 Redenmpt ion 100.0000
..LX2086-11-9 | $+350 10/31/29 covoviviiiiiisicieecens |Cuvae . 03/28/2024 . | cevvieiiiisicciiiciiine o | 7,59 |ovioernne 7,529 |viiinen. 7,454 [ 7413 o | LRI ORRRUUUPUR RUUUOUON LA OURUUPUPTUOR RUOUROIN 7,529 |ooveeniiiennee foonsieiiicin Jovniiiiiins feoriiiiins 168 |. 10/31/2029 . |3.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 295,372,660 303,541,605 201,467,770 285,663,581 518,363 1,130,284 1,648,647 203,573,343 1,799,315 1,799,315 5,806,436 XXX XXX
2509999997. Total - Bonds - Part 4 1,308,768,428 | 1,313,307,174 | 1,314,895,285 | 1,278,567,586 3,796,684 1,877,505 5,674, 189 3,240 | 1,307,098,604 (30,602) 730,798 700,196 29,732,427 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 1,308,768,428 | 1,313,307,174 | 1,314,895,285 | 1,278,567,586 3,796,684 1,877,505 5,674, 189 3,240 | 1,307,098,604 (30,602) 730,798 700,196 29,732,427 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..001914-20-9 | VEN'S WEARHOUSE LLC COMMON STOCK ............... .| 03/29/2024 . | Various 10,043.000 |.. 155,667 |...... (118,008) |-vevvveeires foveeirieirns [ (118,005) |... . 216,929 |....
..ARMTDE-QT-8 | AIR METHODS AIR METHODS 12/23 EQUITY REORG .. .. 01/01/2024 . | DIRECT - 1 .. 137,999.000 |.. .3,587,974 |...... (660,516) |-vevvverrieins feoeiiiieiiiians oo (660,516) |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 3,182,048 XXX 2,965, 119 3,743,641 (778,521) (778,521) 2,965,119 216,929 216,929 XXX XXX
5989999997. Total - Common Stocks - Part 4 3,182,048 XXX 2,965,119 3,743,641 (778,521) (778,521) 2,965,119 216,929 216,929 XXX XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

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
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 3,182,048 XXX 2,965,119 3,743,641 (778,521) (778,521) 2,965,119 216,929 216,929 XXX XXX
5999999999. Total - Preferred and Common Stocks 3,182,048 XXX 2,965,119 3,743,641 (778,521) (778,521) 2,965,119 216,929 216,929 XXX XXX
6009999999 - Totals 1,311,960, 476 XXX 1,317,860,404 1,282,311,227 3,018,163 1,877,506 4,89,668 3,240 1,310,063,723 (30,602) 947,721 917,125 29,732,427 XXX XXX




STATEMENT AS OF MARCH 31, 2024 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 ltem Exposure | Entity (b)

903

S&P 500 OPTIONS SPREAD

S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 04/20/2023 |. 04/19/2024 |.......... 6,29 |...... 26,000,001 ......... 4,120.79|......... ATRTIVN AU AP R 1,680,730 [.coeennens fernns 1,680,730 [......... T ) O AR 31,916 [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 |........ 837,600 [..vveeeeiirienns ferrieniiiiiinen [ 1,531,821 [ | 1,531,821 |......... 694,221 | [ foieei Lo 45,727 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 06/20/2023 |. 06/20/2024 |.......... 5,69 |...... 24,999,979 1......... 4,388.71......... 845,000 [..evveeeiiiiiinns [ [ 1,534,485 |.eveeeieis e 1,534,485 |......... L ) O RO 59,966 (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 |......... 863,980 [..ovvveeniiiiiins e [ 1,501,867 [..ooeenens fonnns 1,501,867 |........ 637,888 [...eeveeeeinnens o e 72,333 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 08/18/2023 |. 08/20/2024 |.......... 6,522 |...... 28,499,991 |......... 4,369.71|......... 078,462 |.oeeorieeeeens |oeeiiiiineeees | 1,685,779 [ .o | 1,685,779 [........ 707,317 [evveeeeeeeiiens forneee e e 89,816 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 09/20/2023 |. 09/20/2024 |.......... 6,360 |...... 28,000,017 |......... 4,402.20 |......... 939,000 |-.eoiiiiieeeenn e o 1,613,722 [ | 1,613,722 |......... Lo K ) O RO 97,216 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 10/20/2023 |. 10/18/2024 |.......... 8,996 |...... 37,999,994 1......... 4,24.16 |...... 1,306,022 |.cooviviieeeeis [ o 2,235,712 [ .eeeeiis [ 2,235,712 ... L7 NG V) RO RO RPN AR 142,044 IN/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 11/20/2023 |. 11/20/2024 |.......... 7,829...... 35,509,983 ......... 4,547.38 |...... 1A71,895 | e | 1,872,498 [ .o | 1,872,498 |......... R ) P F 143,432 |N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDXQ0 . [. 12/20/2023 |. 12/20/2024 |.......... 7,4491...... 34,999,982]......... 4,698.35 ...... 1,122,625 | s | 1,687,479 [ .o | 1,687,479 |......... 564,854 |...evviiieeieiin e Lo [ 149,674 (N/A ... 0002 ............

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 01/19/2024 |.01/17/2025 |.......... 6,199 |...... 29,999,998 ......... 4,830.81 | | 957,000 [.vveeeeiiiniiaans ferenn 1,314,143 | e s 1,314,143 |......... YA U RO RPN A TPPPR AR 134,852 |N/A ... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 02/20/2024 |.02/20/2025 |..........6,130 |...... 30,499,976 |.........4,975.51 |...cocciiriniiis |o0eennnnn 969,899 | | 1,205,141 | [ 1,205,141 [L000i00235,282 [ [ [ [ 144,784 /AL 10002
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lot Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 03/20/2024 |. 03/20/2025 |..........6,603[....... 34,499,994 1.........5,224.62 |....oooiiiinnnns |oons 1,097,100 [T PO 1,056,159 [..ooeeeennn | 1,066,159 |.. (40,941)).. . 170,599 [N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 8,979,233 3,023,999 18,919,536 [ XXX 18,919,536 6,916,305 1,282,359 [ XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 8,979,233 3,023,999 18,919,536 [ XXX 18,919,536 6,916,305 1,282,359 [ 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 8,979,233 3,023,999 18,919,536 [ XXX 18,919,536 6,916,305 1,282,359 [ 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 8,979,233 3,023,999 18,919,536 [ XXX 18,919,536 6,916,305 1,282,359 [ 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 13 14 15 18 19 20 21 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/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLOROGLX ...evvvnnnnenes G4936@AC6 D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 12/02/2021 |. 03/02/2034 |......evvnvvvnn feunnns 10,206,000 |........... I <1V R FERURRN RN 83,9% |......... 495,000 [..eenneeens forrennnn 530,414 [ 224,100 [ e e [ 160,840 |N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOROKEV ....ovvnnnnnnnn 40637CC#5 D PART 1 .... |Currency GSGSEF7VJPSI70UKS573 | 04/12/2022 . 07/12/2082 |..eevvvnnivinnn fennnnnd 9,793,800 ........... QU] 728 R IR R 84,324 |.......... 82,800 [..ouneeenns [orneennn 126,081 |oeeet 224,100 [oecennnnniiiiins e i [ 141,043 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLORONOV ... 92936UAE8 ... D PART 1 .... |Currency . 0774 ... . 08/18/2022 . 09/28/2032 |......evvnvvvenn founnnn 16,227,200 ... 1.0142 .. (1,036,800)] ... 236,683 [N/A ......
TO BUY USD Bond Hedge
SLOWORME ......evvvneeee G2730#AF9 D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 10/31/2018 |. 01/31/2029 |......evvvvvvven feunnns 12,767,000 |........... L I7(7/8 RN IR RN 104,483 |......... JLEVVVH [UUTUUR RPN - oic 3 I N SRR [0/ 0100 J) AR AU PP RPN 140,572 [N/A ......|0001 ...........
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL10511IU ... K3380#AB4 ... D PART 1 .... |Currency . 0774 ... . 11/08/2016 |. 12/15/2026 |.......evvvvvnn founnnn 24,948,025 ...0.1485 (.. ... 112,892 |.........641, 113 | ... 205,644 |N/A ......
TO BUY USD Bond Hedge
SL10655H .....cevvveennns G7996#AGS D PART 1 .... |Currency GSGSEF7VJP5170UK5573 | 07/17/2020 |. 10/23/2035 |....evvvnnvvenn feunnns 15,981,000 |........... TG [ s o e 875,000 [.eneeeeennn Jovvennn 414,461 [L000000348,600 |oeeeneniiiiei [ e e 271,889 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLASAINW ... G7996#AA8 ... D PART 1 .... |Currency . 0774 ... . 05/24/2017 [.08/17/2027 |...cevvvnnvvnenn founnnn 20,151,000 L1195 20729,000 | .eeeeeiinn |eeenn 911,567 [ 448,200 [oeeeenccciiiin foeeeeniieeeceens feeeeneeiiiiinns ool 185,483 (N/A L
TO BUY USD Bond Hedge
SLATAQGP ....cevvvennnns LO175%AE2 D PART 1 .... |Currency 7HBGLXDRUGQFUSTRNES7  |. 10/02/2019 . 09/30/2031 |...evvvnniviinn fonnnnns 9,850,500 ........... 1.0045 [coeeiiiiiies e [ e 139,500 [.unnereens |orvennnn 446,455 [ 0000224100 |oceeeenneiiieiens [ e [ 134,994 (N/A L. {0001 L
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL214PJT Lo G2616@AAT D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 07/01/2022 (. 07/27/2027 |..eevvvnnvvvvnnn fooennns 8,403,500 ........... L D700 AR FERRRRRRR SR 14,593 (432,600)( ..venneennn foreeenn (351,130 uen e 75,800 |oeeveniieiiiinn [ e o 76,692 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL324BGC ....evevveennns G9006@AJS D PART 1 .... |Currency 07T . 04/13/2016 . 05/04/2026 |........cceevvrn feunnnn 16,926,000 |........... L2 R EORRRRUUR IR RN 741,000 [.eoeeeeenns Joeennnnn 758,066 [..trnt873,500 |oeeeeenniiiienn [ e e 122,681 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL324C5F ..vevieiinnnn G7178*ABO D PART 1 .... |Currency 07T . 05/25/2016 |. 07/20/2028 |........cevvvven founnnn 22,077,000 ......c0u LETAT: N RN AR R AR 3,142,500 | ...oovnnnnn [020nn 3,179,322 |cennt 162,000 [onnniiiiiiiinns fovviieeeeeiiies [ feis 229,300 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
NI H)) S G0827#BKS D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |.....eevvvvvvvnn feunnns 19,467,000 |........... L2 I£: ) PO ERUN R, 131,682 |......... 532,500 | ..oeevvunnn [eunnnn 1,137,765 |eennl 162,000 [onenniiiiiiinens Jovvenineeeceiiens [ e 179,621 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
R 7) Y A 7561098*4 D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 03/30/2022 |. 06/30/2032 |......evvvvvvenn feunnns 26,346,000 ........... L1 V<) PR FRRRTUUIR (PP R 1,100,000 |..oevvvnnnn [ounne 1,774,038 ..ot 216,000 [onnnivevinnnnns Jvvinieeeeiinens [ Jovnennns 378,664 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL333QTE ..eeiiieennn G3225*AE6 D PART 1 .... |Currency 07T . 10/21/2016 . 11/21/2028 |......evvvvvenn founnnn 18,301,500 |........... L 07720 Y O ERRR (R, (633,000)( +evvnneeeen forreenn (221,821))u0nnnes 162,000 [ovevennniiiiinn feeeeeeeeeiiinees feveiineieiieens [ 197,427 [N/A ......|0002 ............
TO BUY USD SELL AUD - |Bond Hedge
SL3ZAPHO e 03973*AA7 D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 05/15/2019 . 07/01/2024 |......evvvvvvven founnnn 24,237,500 |........... 0.6925 |.evvveiiviininns [ e 58,490 |...... 1,414,000 [..oeeeeenns |oeeenn 1,371,109 [0 1,018,500 o [ e o 61,826 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL33546M .....ooevieennns D5472#AJ9 D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 10/29/2020 |. 01/28/2026 |........eovvvven feunnns 17,508,500 ........... LI 1 PR AR RN 105,541 |...... 1,318,500 [..eeeeeenns Joeennn 1,906,141 [000000373,500 |oeveeeiiiiiiis fooeeiiiineeieins [ e 118,661 IN/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL3%MAVY Lo G7605#AA1 D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 09/13/2017 |. 10/18/2032 |...cevvvvnnvvenn feunnns 20,465,264 |........... LI ) Y R AU RN R, 1,926,082 [..oeeeenns |00nn 2,150,068 [t 427,827 | [ [ e 299,458 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL3MKZ ... G2686@AC2 D PART 1 .... |Currency GSGSEF7VJP5170UK5573 | 10/27/2017 |. 11/15/2082 |..ceevvvnneennn fennnns 27,497,400 |........... 1.3094 [oeeeiiiiiiiees i [ e 989,100 [..evunnenns [o0ren 2,152,375 |10t n0.226,800 [ovvenenniieiins feeeeceiiieees foeveniinneeiiens [ 404,153 IN/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge
SL3%AKOF ... 116794886 D PART 1 .... |Currency GSGSEF7VJP5I70UKS573 | 11/25/2019 |. 12/11/2029 |....evvvvnivnnn founnns 12,024,048(........... 0 R AR RN (1,288,572)(..euveeeen | (1,848,304)].......... 949,320 |.eevvnnnnnninnnns [ e o 143,656 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3MAPKT ..o G0566*AD1 D PART 1 .... |Currency 07T . 08/13/2020 |. 12/31/2029 |...ovvenvvvinnn foens 5,819,168 (........... L7 VN R ERN R, 141,196 (186,994)( ..ovnneeens oreeenn (737,930))0en e 51,388 o o e o 69,857 [N/A ......|0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL3%ATSP v 05011#AE4 D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 06/03/2021 |. 08/10/2033 |....cevvvnvvenn feunnns 19,175,000 |........... 0.7670 [cenivvevinnninns v [ 22,790 |...... 2,872,500 [.evuneeenns [oornn 2,745,118 [onn ot 727,500 [ e v [ 293,561 IN/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3A3BTY evvvviennns C4931*BC6 D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........ccccevrrnnnn . 06/20/2017 . 09/20/2027 |.....evvvnvvvvnn founnnn 11,303,693 (........... 0.7536 |+evvvnneevinnnnns fooreeiiiiniieens fees 18,117 |......... 225,413 | oo [ 138,507 |l 248,460 [onen i e [ e 105,467 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3HTPJ v G2616@AAT D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnnn . 07/01/2022 (. 07/27/2027 |..evvvnnvvvvnnnn foeerns 9,604,000........... L D700 AR FERRRRRRR SR 16,678 (494,400)] ...evvvnnnn [eunnnn. (401,201)]..0000et 86,400 [onnnnieinniinnns Jovvnniieeceinnes [ s 87,648 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAVOJVE .....oevennnnnn L8367#AE3 D PART 1 .... |Currency 07T . 06/04/2015 |. 06/25/2027 |......euvvvvvvnn founnns 22,504,000 ........... [ /1< PO R (R R 924,000 [ ..evuneens forreennn 968,013 |.oentt 498,000 [oeveveennniiinnn foeeeeeiiinees foeveniinieeiienn [ 202,656 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3X3BIS .ovevvviinnnns G1745%AR2 D PART 1 .... |Currency 07T . 10/19/2016 . 11/10/2026 |........cevvvven founnnn 11,072,700 |........... LIV 0 O E RN (R (288,000)] --evvvvvnn Jevwennn (139,934).00ttt 97,200 [oveenniiiniines foevvnnineeeceenes [ s 89,646 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL473R00 ... . |G7178*AFT ... D PART 1 .... |Currency GSGSEF7VJP5170UK5573 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn feunnnnns 4,077,045 123 [ e [ [ 100,800 | .oevvvvnnnn fevnnnennn201,121 | 34,020 [onnniiiiiiiiees v [ e 41,049 INZA L
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFADKN ....evvivennnn G6596#AA4 D PART 1 .... |Currency 07T . 10/08/2014 |. 12/20/2029 |........cevvvven founnns 19,270,800 |........... L CIUSIe N PR FERRRUURRR (SRR RN 4,123,200 | ..oovvnnnnn [c2nn 4,366,617 |.oeeent 129,600 [onnniiiiiiiinns e [ Jes 230,732 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFS56R ... . | G5264#AR0 ... D PART 1 .... |Currency . 0774 ... . |- 11702/2016 |. 11/16/2024 |............evs |oeene 27,737,500 1,109 .. 762,500 | e [ 797,532 [0 0100622500 [oaeencciiiin [ [ e 110,807 |N/A ......
TO BUY USD Bond Hedge - CU00019D.
SLAFSS6U ......eeveeenn GEA77#AD5 ...evvvnnnnens D PART 1 .... | Currency 0774 coooiiiiiiiinns . 11/01/2016 |. 05/18/2027 |.......eovvvvven founnns 14,670,000]........... 1.2225 | oo e (477,600)]..oeeeeenn Joeennn. (266,996)].........129,600 |..evennivvinnnns foovvvinnnnnniinns fovieniniiiiiinnns foovennnns 129,971 [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 AUD - |Bond Hedge - AUD -
SLAFSIS6 ....ccvvvennnnn 05011#ABO D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/22/2017 . 08/11/2027 |....evvvnnvvnnn feunnns 22,644,000 ........... [ B£ST T P AR R (14,116))...... 3,081,000 |.oeeeeennn |oenee 2,380,480 |........ 873,000 [vvvvveenirrinnn frorereeininees feveniiinneeeeinen [ 207,925 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAHINGS ......eeennnne G3663#AA9 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 10/07/2016 |. 12/15/2026 |......ovvvvennn foenns 4,966,000 ........... L L PO F R R R [R:X70{0[0)) (SRR R 627 [......... 43,200 |.eevvenneniinnnns foorrieii e e 40,934 IN/A ... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAHINOA ... . | G3663#AB7 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 10/07/2016 [.01/06/2027 |.....evvvvvvvnnn forenrns 7,449,000 L2050 30,75 (124,800) 3,421 84,800 [ | [ [ 62,078 INZA L 0001 ...
TO BUY USD Bond Hedge
SLAH3VDO .....oeevveeen G7737#AC8 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 01/25/2018 |. 03/14/2030 |.....evvvnvvvvnn feunnns 18,577,000 |........... L2 VN O ERRN R, 159,476 |...... 2,167,100 |..oeeeennnn |oeneee 3,130,482 |......... JLIVIIV[VN R AP R R, 226,845 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SLAHALDJ ... . | G2685@AL3 ... D PART 1 .... |Currency..... BARC GSGSEF7VJP5170UK5573  |. 08/05/2020 |. 11/22/2035 |.....evvvnvvenn feunnns 19,707,000 ... 1.3138 .. ...772,500 | ... ....984,334 |........ 162,000 |. 336,469 |N/A ...... 0001 ...
TO BUY USD Bond Hedge
SLAQ306F .........eevnnns 48021PA*9 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 . 06/27/2027 |.....evvvnvvvenn founnns 22,530,000 ........... L ZLCI- ) PR FURRRUURRR (R RN 950,000 [...ouneens founnnn 1,155,961 [......... 1T 0LV [V N R FORRRUUURRR R R 203,061 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SL4Q5YC5 ... . |B1000#AAOD ... D PART 1 .... |Currency..... GSGSEF7VJP5170UK5573  |. 01/28/2021 |. 03/03/2028 |.......eevvvvvnn feunnns 23,324,000 13720 [ e [0 96,360 . 1,864,900 [..ooeveenns |onnne 2,078,808 |........ 183,600 |.ovvveeeeivvrnnnn [ e [ 231,315 IN/A L 0001 ...
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL4Q5YCB ....oovveveennn 09469*AB3 D PART 1 .... |Currency..... 07T . 01/28/2021 . 04/15/2036 |.....evvnnvvvnnn founnnn 19,175,000 |........... (VBN R FORRRRURRRR R RN 2,872,500 [.eeuuneenns fornnns 2,949,670 |......... P V[V PR EORUUR PR R < zel [V /2 S 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge
SLARO3TU oo 038336F*9 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 06/29/2017 . 07/19/2024 |.....oevvvvvven feunnns 17,136,000 |........... LI 72 R K R, 183,858 |.......... 951,000 [..evuneenns forrnne 971,414 |......... RCTA TSIV [V N IR KRR (PR R, 47,673 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge
SLAROZYF ....evvvennnnns L8367#AG8 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5I70UKS573  |. 02/12/2021 . 07/23/2031 |..eevvvvnnnvnnnn feunnns 18,142,500 ........... 1.2005 [ceveniiiiiiines oo e 164,376 |...... 1,957,500 [.eeeeeenns |oenne 1,968,265 |......... VATV [V N O EOPRRUUURN AR 245,482 IN/A ...... 0001 .evvnnnnens
TO BUY USD SELL EUR - |Bond Hedge
SLAWGFIF ......enneeen 786455B#1 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 10/16/2019 |. 10/29/2026 |........evvvvven feunnns 19,882,800 |........... LI (V7N PR AR RN RN 460,800 [..eeeeennn fovrnnnnnd 671,125 |......... LT (1 VN O EORRRUUURRR R 159,962 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SL54555R ....vuennes 756109A*5 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 05/08/2019 |. 05/22/2034 |......evvvvvvvnn feunnns 29,890,800 ........... L 2<ie[CTN AR FFRRR R (R R 857,900 [..eeuneenns founnnn 3,008,884 |......... 248,400 [venniiiiininnnns foevriineeeeeniees [ fe 476,291 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL JPY - |Bond Hedge
SLEDALGO ....vvvvveennn J0835#AM9 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 08/01/2019 |. 08/22/2029 |......evvvvvvvrn founnns 24,953,789 |........... 0.0092 |.evvvnnirirnnnnns foorveniiieeceins fes 343,332 |...... 7,114,889 [..oeeneeen [ 5,567,455 |...... 1,304,100 [.oovveveeniiiiins foeeeeeiiiinees v [ 290,084 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOSAEE2 ....oovvvveennn G2616#AM3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvnnvrnnnnne . 06/08/2017 . 09/13/2027 |....evvvvnvvvnnn founnnn 17,947,200 ........... LI VA N R R RN 186,382 |......... 683,200 [..eeunenns forrnnnn 883,849 |......... 398,400 [.nuniierininnnnes Joevenineeeeeeiies [ fes 166,991 [N/A ...... 0001 .evvnnnnens
TO BUY USD SELL EUR - |Bond Hedge
SIGN (1) G 887389EQ9 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |.....evvvnvvvnn feunnns 12,930,500 ........... L << PO EUR R, 135,200 |...... 1,061,500 | ..oevvvnnns fennnns 1,164,332 |......... 7RI V[V O KPR AR 120,027 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL AUD - |Bond Hedge
SLEKEBJF .....evvnenenen 04822#AA4 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 05/30/2019 |. 08/28/2029 |......eevnvvvven feunnns 20,027,400 |........... [UNCICI0LCT) O AP RN 36,617 |...... 1,116,500 | .oovvvennns [nnnns 1,185,603 |......... 843,900 [vuuniiiininnnns Joevenineeeeeiines [ fes 233,169 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge
SLEKIC8I ...cevvvnnnnnne L4801*AA8 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/28/2022 |. 07/13/2027 |....evvvvnvvvnn feunnns 10,530,000 |........... L B0 VN PR FPRPRN SR 74,682 |....... (260,000)] evevvnnn Jevnnnns (315,472)|......... P I0LV VN R KRR (PP R, 95,544 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEA3XOE ......cvvunnnns 24906PB#5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 10/05/2016 . 10/27/2024 |.....evvvvvvvnnn foonnn 3,359,250 ........... L7 R AU PR RN 122,250 | cevevvens [ 127,380 |....co L 3(V[VN R FPPRRRUUURN R R, 12,831 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEA3XOE ......cvvvnnnnn D8286#AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 10/05/2016 . 10/27/2024 |.......evvvvvvnn founnnn 10,077,750 |...cvuenn. L T R AU KPP RN 366,750 [.eevuneenns [orrinnns 382,139 |......... P [V[V N R KRR (AR R, 38,493 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL NOK - |Bond Hedge
SLBJ2SHB .....oviiiiinnn R3000#AE1 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/29/2017 . 07/27/2027 |....evvvvnvvvnn feunnns 29,157,989 |........... (U R ECI0 N R FORRR RN RN 163,599 |...... 6,527,339 | .eeevrinnnn feunnnn 6,433,057 |...... 1,454,075 [oevnniiiiiiinnes e [ e 266,102 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SL8J2SMG ......cvvennnns G9766#AE4 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 07/13/2017 . 08/16/2027 |.....evvvnvvenn feunnns 19,395,000 ........... L2 < VN RN EN R, 123,926 |......... 460,500 [...ouneeee fonnnnn 1,014,804 |........ 162,000 |oeevvveneeniennnn [ e e 178,452 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL SEK - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL8M340T .....evvennnnne W2710@AB6 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvvnirnnnne . 09/08/2016 |. 10/26/2028 |........ceevvven founnns 20,000,000 ........... [URRRE:K ) AR FPRRURRR RN 17,549 |...... 4,143,913 | .oovennn [ 3,517,264 |......... 920,712 [eueeieiiiniienes v [ e 214,093 |N/A ...... 0001 .evvnnnnens
TO BUY USD SELL EUR - |Bond Hedge
SLOA2TVR ..o 03063#AE4 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 10/30/2020 |. 01/07/2033 |...eevvvnnnvvvnn founnns 23,398,000 ........... LI (CIC1° N R FORN . 188,661 |...... 1,818,000 | ..cevvvnnnn fennnnn 1,645,661 |......... L1701V [V N O EORRRUURRR R . 346,778 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SLIKOTRG ....evvvnnnnnne G5600#AM4 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 03/17/2021 |. 04/28/2036 |......evvnvvvvnn founnns 11,816,700 ........... IR0 728 R FRRRRRR RN 72,155 |...... 1,087,150 | .ovvvvennnn feennns 1,770,013 |.......... 91,800 [o.nnivvierininens v [ e 205,464 |N/A ...... 0001 .evvnnnnens
TO BUY USD SELL GBP - |Bond Hedge
SR (V113 G5600#AN2 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 03/17/2021 |.06/16/2036 |......evvnvvvvnn feunnns 11,816,700 ........... <1078 R FRRRRR RN 72,893 |...... 1,087,150 | .ovvvvennnn feennns 1,790,522 |.......... LSRR (V[V N R FOPRRRRRR R RN 206,601 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLoK122M ... K3380#AH1 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 06/07/2022 |. 06/23/2032 |.....evvunvvvnnn founnnn 11,482,704 ...0.1435 (.. .35,998 |.........(92,016)| ... (527,340)f... 164,846 [N/A ...... 0001 ...
TO BUY USD Bond Hedge
SLOKA2AD ... 743466B*2 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/02/2022 |. 07/26/2032 |......evvnvvvenn founnns 29,266,790 ........... (VY074 O FRRRRR RN 514,432 1...... 4,160,190 [..ouuneeens fonnnns 3,276,997 |...... 1,835,400 [..oevvvvneieiiinn foneieiiiinens e [ 422,453 [N/A ... 0001 .oeennnnens
TO BUY USD SELL GBP - |Bond Hedge
SLA12096 ... G2962#AC5 ... D PART 1 .... |Currency..... BARC GSGSEF7VJP5I70UKS573  |. 12/17/2020 |. 01/21/2033 |...cevvvnnnvvinn feunnns 16,302,000 ... 1.3585 (.. 70,208 |...... 1,154,400 [...ooeeenns | 1,611,181 ].........129,600 |. 242,136 |N/A ...... 0001 ...
TO BUY USD Bond Hedge -
SLA2AZKY oivvveeinnnnns G5560@ACH .............. D PART 1 .... |Currency..... BARC ...oevvvnninns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2029 |....evvvnnvivnnn fovnnns 45,885,000........... 13110 [ oo e 316,643 |...... 1,704,500 [..oooeeennn e 3,216,981 |........ 378,000 [.iivveveniiiiins foeenniiiiiiiinnnes fovveiiiiinniiiinns [ 532,730 [N/A ...... 0001 ..oevnnnnns
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TO BUY USD SELL SEK - |Bond Hedge - SEK -
SLA2IPZU ... \7000#AB2 Currency GSGSEF7VJP5I70UKS573 | 12/17/2019 |. 01/23/2082 |...cevvvnnvvann fennnns 29,834,843 |........... 0.1066 [....oevvvvvnnneens Jovvvniniieeninnns [oennnnnn 227,083 | 3,564,403 | ...covvnnnn [ennnnn 3,362,217 ... 1,525,440 |.oooevvnniiiiinn o e [ 417,352 IN/A ...... 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLB1O9IM ..evveeneneees (6802@AA0 Currency 0774 oo . 02/11/2022 |. 06/30/2051 |...evvvvnnvvennn founnns 27,245,713 .covvennnns JUR<1: K R FOPRRRUUURRRN R RN 1,714,609 (1,204,179)].........566,602 |....evnnririnnnnn [ e oo 711,447 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLB618RE .. Q1297#AF5 ... Currency 0774 ... . 09/17/2014 . 11/12/2024 |.....oevvevviinn founnns 25,920,000 .2960 |.. P A 4,340,000 [..oeuneenns fornnns 4,317,121 |... 102,654 [N/A ......
TO BUY USD Bond Hedge
SLEHO0SZ .....cvvvnnnnne (G6428#AA8 Currency GSGSEF7VJP5170UK5573 | 11/21/2018 . 01/15/2031 |..cevvvvnniienn fovnnns 24,283,900 |........... L2743 ) RN AR KPP RN 300,200 [..euunnenns fonnne 1,964,633 [.........205,200 |..covnnnrrrinnnnns foovriiiiininiiins e oo 316,751 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEHOUGS ... N52698AB4 ... Currency 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |.....evvvnvvvvnn feunnns 35,199,000 AT e [ [ 315,178 2,829,000 [..euuneenns fornnns 2,929,918 478,758 [N/A ......
TO BUY USD Bond Hedge
SLEHOZR .......ouvnnnnn G6970*AY2 Currency 7HBGLXDRUGQFUSTRNES7  |. 02/10/2022 |. 06/30/2034 |......evvvvvvnnn foennnns 6,790,000 .......n... 1.8580 [ceveiiiiinninens foevnnieieeeiins [ e 478,500 [..evuneeens forrnnne 618,557 [...eeertni 54,000 |oeveenniiiininns fooreriiiineeiinn e e 108,762 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHO44J ... . | G9075%AA2 ... Currency 7HBGLXDRUGQFUSRNES7  |. 11/15/2018 |. 02/28/2028 |........ovvvven feunnns 38,367,000 L2789 |.. ...498,000 |..ooeeennnn |oenee 2,336,307 |... 379,973 |N/A ......
TO BUY USD Bond Hedge
SLFHONGO .......cvunnnns G4569#AB0 Currency 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 |. 09/16/2036 |.......evvvvvvrn feunnns 15,242,700 ........... 1.8857 [ceveieiiiinieens foevvninieeeeiinns [ 79,030 | 1,357,400 [..eeeeenns | 2,015,704 |....o.. 118,800 [ooevvvennnniniinnn oo v [ 269,234 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLGROCXA ..vvvvvennnnns B7000*AHE Currency 7HBGLXDRUGQFUSRNES7  |. 05/25/2022 |. 06/15/2032 |.....evvvnvvvnn founnns 42,668,000 ........... G R AR (492,000) (946,170)..........996,000 |...oennrrrrrrnnnns foovrrnmnnnnniinns oo oo 611,729 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLGROCXD ....evvvvennnns N7660#AZ0 Currency 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/08/2034 |.......eevvvvvnn feunnns 37,373,000 ........... LG R A, (392,000) (1,012,913)[.....e. 871,500 |oeevveeniivivnnnn [ e oo 596,879 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLK700TV wevvveeienee G1151#AA2 Currency GSGSEF7VJP5170UK5573 | 11/19/2020 |. 02/17/2028 |......evvvvvvvnn founnns 17,205,500 ........... 1.8235 |ovveeeiiiiienenn [ [ 45,284 | 795,600 [..evuneenns forrnnn 842,213 |..uuee 140,400 [oeveviiiiiiies [ fereviineeieieen o 169,741 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLK70323 ...ceevvvinnnns F8494#ACO Currency 7HBGLXDRUGQFUSRNES7  |. 03/10/2021 |. 04/14/2031 |...cevvvnnniinnn feunnns 23,824,000 ........... TAN2 [ e [ e 2,244,000 |...cevvnnnn feunnnn 2,672,766 |.........498,000 |....ouvrrvrrrnnnns foovrrnnnniniinnn foreeniiiiiii foeeeinnnn 316,270 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLK8O2JL ...evvvvennnnns G6750*AG7 Currency 07T . 09/28/2022 |. 12/08/2032 |......vvvvvvinn founnnn 26,687,500 ........... LT R AR (4,870,000), (7,618,372)]........ 270,000 [....ovvvernnnnnns Joevnnnnneneeennnns fooreiiiiiiiins Jevnns 393,677 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLKWONMU ..o G9369*AA7 Currency GSGSEF7VJP5170UK5573  |. 11/16/2021 |. 03/31/2043 |.....evvvvvvvenn feunnns 26,481,365 |........... 13431 [ e [ 1,688,140 [..ooeeeenns | 2,827,918 |........ 207,978 | [ i [ 577,439 IN/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLL20JT8 ...cvvvvennnnns Q1297#AJ7 Currency 07T . 09/11/2015 |. 10/08/2025 |....cevvvnvvvnnn founnnn 20,502,306 |........... 0725 I O FRN (1,685,394) (2,006,404)f...... 1,582,200 |...ceuunrrrrrmnnnn fooreriminininiins o oo 126,862 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLLBOTPE ....vvvnneneens G4936@AB8 Currency 7HBGLXDRUGQFUSRNES7  |. 02/20/2020 |. 05/19/2032 |.....evvvnvvvvnn feunnns 12,984,000 ........... i PR AR KRR RN 36,000 [..euneeenns e 342,946 |.........208,800 [.....ocevvrnnnnins foornnnnineiinnins [ e 185,312 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLLBOTPH ...cevvvennenns GO691*ACT Currency GSGSEF7VJP5170UK5573  |. 02/20/2020 |. 05/20/2032 |.....evvvnvvvnn founnns 29,605,600 ........... 12872 [ceeeiiiiiiiens e [ e 572,700 [.eeuuneenns fonnns 1,449,107 [.........248,400 |...oevnnrrvrnnnnns foorriniiiiiiiiins e oo 422,611 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLMHIWT .o LO175#AD4 Currency 07T . 11/18/2016 |. 12/31/2028 |........evvvvnn founnns 21,190,000 |........... 120595 [ceneniiiiiiiees e (390,000) (1,731,197)].........498,000 [.....oovvvrnnnnnns Joevnnnnneeeiennnns fooreiiiiiiins e 231,262 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH25N2 ..o G7997@AK7 Currency GSGSEF7VJP5170UK5573 | 01/24/2018 |. 02/26/2033 |......evvvvvvven feunnns 28,382,000 ........... 14191 [ e [ 245,791 3,136,000 [...eueenes fonnnns 5,283,945 |........ 216,000 [....covvevnnnninns |vrnnnneriiiiins [ e 423,912 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH2DUO .......ccvvenen (G82798AA6 Currency 7HBGLXDRUGQFUSRNES7  |. 02/26/2019 . 09/16/2031 |.....evvvnrvvenn founnns 13,164,000 |........... 13164 [ooeeiiiiienens e [0 89,389 | 541,000 [..eeuneens founnnn 1,201,743 [0 108,000 |oevveennnvvvennnns [ e oo 179,942 IN/A ...... (0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLMH2UYA .. L9619@ABS Currency 07T . 10/01/2020 |. 10/29/2035 |......evvvvvvvnn founnns 19,362,750 ........... LT V<) PR FORRRTUUIN [P R 1,659,250 [.evveneeens [ 1,262,356 |.........410,850 |..eevenniviiinnnn [ e e 329,658 N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPAOYSL ....cevvvennnns 479142F#3 Currency 07T . 03/04/2022 |. 06/30/2032 |......evvvvevnn founnnn 21,822,000 ........... L) Y PR AR KRR R 242,000 [.eevnneenns o (73,712)[.oe0.498,000 |.eevvveieviennnn [ i oo 313,642 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLP81R3R .....oevvveennns F1000#AA6 Currency GSGSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |......evvvvvvven feunnns 28,389,052 |........... T AT [ i e [ 919,062 [..evvnneees [onnnne 2,470,964 |.........633,923 |....oovvniiiiiinnn oo s [ 458,784 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUOWCT .. G6970*AJ5 Currency 07T . 05/24/2016 . 01/31/2027 |...covvvnnvvvnnn founnnn 17,516,400 |........... 14597 [ | [ 74768 . 2,368,800 [....coeeee fonnnns 2,400,241 |......... 129,600 |...cevvnnerrinnnn foorneriiiinnnnns i [ 147,767 IN/A L0001
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUTFIM .. C5793#AK9 Currency 07T . 01/23/2018 |. 10/23/2030 |....evvvnnvrvnnn founnnn 20,088,389 1........... 0.8035 |+eevvenieevinnnns fooveieiis e e 1,624,589 [..eveneens [ 1,162,731 [ooeee 14,100 | [ e oo 257,558 (N/A L. {0001 L.
TO BUY USD SELL EUR - |Bond Hedge
SLPU290D ... . |B7000*AAT ... Currency 7HBGLXDRUGQFUSTRNES7  |. 03/17/2021 . 04/27/2031 |.eeevvvnnvivnnn fonns 5,953,250 ...558,250 | ... ... 668,809 |......... 124,500 |..oeevvinniiiiinn o e [ 79,230 IN/A L
TO BUY USD Bond Hedge
SLPU290G .......ccvvvnnns B7000*ADS Currency 7HBGLXDRUGQFUSRNES7  |. 03/17/2021 |. 06/23/2036 |.......evvvvvvnn feunnns 19,050,400 ........... LI 07 R AR RN R 1,786,400 | ..oevvennns [onnnns 2,776,339 |........398,400 |.ovvvenneeiiiins feoeeeeieiiines e [0 333,335 IN/A L 0001
TO BUY USD SELL EUR - |Bond Hedge
SLPU2CLL ... . |F3152*AL8 ... Currency GSGSEF7VJP5170UK5573  |. 03/02/2022 . 07/10/2037 |...eevvvnnvvvnn founnns 27,705,000 730,000 |... 22 387,048 |.........622,500 |.ooiiiiiiniiiiinn [ feveieneeenenn [0 .505,059 IN/A Ll
TO BUY USD Bond Hedge -
SLOEA2JY ..iiivvininnnns G7605#AAT ..ovvennnnnnns Currency GSGSEF7VJP5170UK5573  |. 09/13/2017 . 10/18/2032 |...eevveniivvnnn fonns 3,898,145 366,873 | ..eeeeeen i 409,534 |..........81,491 | | o | 57,040 [N/A ......[0001 ...........
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Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
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TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLOFHH2L v G6750*AC6 D PART 1 .... |Currency 07T . 02/26/2015 |. 04/29/2025 |................ 20,026,500 ........... 15405 [cenniiiiiieens e [ e 3,616,600 |........... |...... 3,600,928 |......... 140,400 [......ccovvrnvnns Joovnnnnnnnrnnnnnnn fooviriiiiis o 104,430 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAGI7ZQ .vvvveennn B9550@AA9 D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 04/05/2017 . 12/07/2027 |..eevvvnrrnnnnne 31,995,000 ........... L (375,000)( +evvnneeee forreennn200,326 |ooennes 747,000 [oevennnniiiiinn feeeeeeeeeiiinees fevenineeiiiens [ 307,547 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLT0001C .. N8505#AA2 ... D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 10/24/2018 |. 01/24/2029 |.... 17,104,500 ..o 1.1403 (.. ...919,500 | ... 187,968 [N/A ......
TO BUY USD Bond Hedge
SLTQOSMT ..vvvviennne F1068#AHO D PART 1 .... |Currency GSGSEF7VJPS170UK5573  |. 04/05/2019 [. 05/02/2029 |....evvnvnnnnnne 16,836,000 |........... 11224 | 651,000 |........... 190,080 |N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMI ... F2077#AA3 ... D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 03/28/2019 |. 04/24/2029 |.... 39,270,000 .o 1.1220 . P A 1,505,000 |... 442,407 IN/A ...
TO BUY USD Bond Hedge
SLWSOEAT .ovvveennees G1591#BG6 D PART 1 .... |Currency GSGSEF7VJPS170UK5573  |. 02/14/2020 |. 05/14/2030 |...eevvnrvvvvnnn fonnnne 9,108,400 ........... 18012 [ceneeiiiiiieees e [ e 272,300 |..cvvnnnnns 12,771 IN/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLWSONMH ... F1000#AC2 ... D PART 1 .... |Currency . 0774 ... . 03/18/2021 |. 04/13/2036 |.... 14,299,200 L 11916 .. P A 1,351,200 [..ennnneees 248,206 [N/A ......
TO BUY USD Bond Hedge
SLWSOPHE ......cevvnnnns G1320*AC8 D PART 1 .... |Currency GSGSEF7VJPS170UK5573  |. 06/23/2021 |. 09/23/2033 |....eevvvvnnnnne 12,593,700 ........... 1.3993 | [ 56,562 1,233,000 [.eneeeeeenn foeeen 1,457,359 [0 97,200 o [ [ e 194,040 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLYHOILS ..ovvviiennes G1746#AB2 D PART 1 .... |Currency GSGSEF7VJPS170UK5573  |. 02/15/2019 |. 03/19/2031 |....evvvnnnnnnne 23,094,000 ........... 1.2830 [oeveeiviinninens foeveniiieeceiinns [0 162,869 | 372,600 ..eeuneeens foeree 1,806,116 [oennn e 194,400 [oeeveniiciies e v [ 305,026 [N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLYHO2RR .....oevvvvennns 08048#AA3 D PART 1 .... |Currency GSGSEF7VJPSI70UK5573 | 04/23/2019 |. 03/31/2042 |.......e....eee 52,162,829 |........... 0.7090 [onnvvviinniniens Jvvnnnieeeiinins foenennnnn 16,178 | 4,149,214 | ..ooenne [0 5,448,794 1.0 2,103,901 [oenniiiiiiiinins i [ e 1,107,130 IN/A ...... [0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLYHOO11 v BI754*AC1 D PART 1 .... |Currency 07T . 04/13/2022 |. 05/18/2032 |......evvvnennne 43,292,000 |........... L NLL: 72 PO FOPRRRRTUURRN R R 132,000 [.vuneeerens foreeennnn 76,974 [ enn0996,000 |oveveneniiiinnnn oo i [ 617,773 [N/A ...... 10001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLYNAVZ e 02600@AEQ D PART 1 .... |Currency 7HBGLXDRUGQFUSTRNES7 | 11/17/2021 . 01/12/2032 |....evvvvnnnenne 21,813,000 (........... 0.7271 [eoeeiiiiiiiiienes v oo (64,450)........ 2,250,000 f...oeeeenn [ 1,187,304 |.eeett. 873,000 [ovevennnniiiinnn foeeeeeciiiieees v [ 304,548 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLYOOCBS .........enn... (G6462*ACS D PART 1 .... |Currency 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 11/28/2033 |.......uvvn..eee 19,746,000 |........... 1.3164 [ 811,500 [..eeeeenns |+0ennn 2,612,054 [t 162,000 |oeeeeenneviinenns [ e o 307,124 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
IR0 £510) G2687*ABS D PART 1 .... |Currency GSGSEF7VJP5I70UK5573 | 01/28/2022 |. 03/31/2032 |...evvvvvrnnnnne 16,722,000 |........... L A< R AR R R 537,000 [.eevuneeens forrennnnn 714,314 [0t 373,500 [ e e [ 236,687 [N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLYWOCME ......evvvneeen 39072FAB3 D PART 1 .... |Currency 7HBGLXDRUGQFUSTRNES7  |. 12/12/2022 |. 11/30/2029 |.....evvvnnnenne 13,287,262|........... 0.7314 |ooeveiiiiiiinnns (127,996)( .evvnneens [oeeeenn (142,004)].........303,442 | [ foeveiiieeciiees o 158,328 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLZA0B2F ........eun.... N2105@AA1 D PART 1 .... |Currency 07T . 04/06/2022 |. 06/29/2032 |......uvvvnnnnne 15,278,200 ........... L PCCN ) PO FRPRRTUURN R R 172,200 [eenneeeeens [ 295,020 [onnnn 348,600 |ovveennnvviiinnns [ e oo 219,553 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLZEOTNY .ovvveenees FO731#AK3 D PART 1 .... |Currency 7HBGLXDRUGQFUSTRNES7  |. 10/21/2021 |. 11/30/2036 |.....eevvennenee 13,974,600 ........... LI (7N R AR RN R 1,026,600 |....ovvnnnn [oennn 1,258,210 |00t .298,800 [oennvvenennninns Jvviineeiciiies [ Jevis 248,859 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLK70GC3 ...evvvvnnnnnne G3663#AK7 D PART 1 .... |Currency 07T . 02/22/2023 . 08/22/2033 |...ovvvnrvviinnn foeenns 8,467,200 ........... 1.2096 [cvvvnniiiiinnnnns (368,900)( ..vvnneene [oereens (563,570))0uuneeen 75,800 [oevvevviniiiiinn feoneeeeviiinnees v [ 129,856 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWST2HG ... G3301*AK9 D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 03/30/2023 |. 06/29/2030 |......evvvnnenee 25,991,700 ........... 12377 | (516,600)] ...oeevvvnn |oennn (1,187, 267)f......... 226,800 |.evvenneviinnnnns fooveeniniiiicnns foeiieiciiiinns foeeeinnn 325,092 N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEJMYUP ... E50906AE 1 D PART 1 .... |Currency 07T . 03/31/2023 |. 06/30/2043 |................ 27,152,500 ........... 10861 [.oovveiiieiine 177,500 | oooeeevennn [o0enn (2,713,905)]. .00 .622,500 [oneniviiiiinens Jovvnineeeceinens [ o 595,942 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL33BK02 ... G5264#AX7 D PART 1 .... |Currency GSGSEF7VJPS170UK5573 | 04/18/2023 |. 06/07/2029 |...evvvnvrnnnnne 32,820,000 ........... L LIV N PO FERRRRURRN R R 450,000 |...ounneees forren(1,010,497)].cuenns 747,000 [oovvvevenniiiinnn feeeeeeviinens foeveviinnieiiinns foeneneens 374,107 [N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLA22J0B .......ceevennnn 53278LB#3 D PART 1 .... |Currency 07T . 05/26/2023 |. 06/30/2033 |........ceeeeee 22,007,042{........... 0.7336 |.eevveniiiinnnnnns (149,518)( .evvnneens [oeeeenn (898, 772).0un e 496,920 [ feeeeeceiiieees foeveiieeieciinns [ 334,894 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLKOOHGS .....cvvvnnnnns G5001@ABS D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 06/14/2023 |. 08/21/2033 |......evvvnneeee 27,070,000 |........... 1.0828 [.evveeeeieeeen feeeeeeceviinees [ 150,799 e 95,000 f.evuneeennn oo (1,332,229)].0000000.622,500 [oveeeieiiiiiins e i [ 415,096 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOYAAMQ ovvveenees N4282*AK2 D PART 1 .... |Currency 07T . 10/25/2023 |. 02/01/2034 |................ 15,877,500 |........... 1.0685 [cvvveiiiiiiinnnns (307,500)( +evvnneenn foereenn (407,677)uueee 373,500 [ovveiiieiiiiinn feeeeeeciiieees v [ 249,216 N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
I, 07 R G2705#AA1 D PART 1 .... |Currency GSGSEF7VJPSI70UK5573 | 10/24/2023 |. 11/14/2033 |.....eevvnnneeee 24,350,000 ........... 12075 [ (896,000)] ...eeevvvnn |ouenn(1,079,107)....ceet 216,000 |ovvvenniviennnnns fooveevnniiniiins [ foeeennnnn 377,981 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLFH13PP ... . [ G6970*BA3 ... D PART 1 .... |Currency . 0774 ... . 10/12/2023 . 12/12/2035 |..oovvenrvvinnnn foeeens 6,112,500 .. 1,225 .. (199,000)( ..vvnneeees foreeenn (283,540))0unneee 54,000 [oevenenniiiiiinn oo i [ 104,607 |N/A ......
TO BUY USD Bond Hedge CU00019D.
SLOWAHXT ovvveiees F3420#AA4 D PART 1 .... |Currency 07T . 11/02/2023 |. 06/30/2044 |................ 31,953,000 ........... 1.0651 [.oovveiiie (417,000)] . oeeeeevnn Jovennnn (917,969)..cees 747,000 |oevvenniviinnnnn foorreiniiiiieens feeeieeviiiines foeevinnn 719,319 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLFROBSS ... G1737@AL3 ... D PART 1 .... |Currency . 0774 ... . |- 1170872023 |. 11/28/2034 |.... 39,273,600 ... 1.2273 .. (1,120,000)] ... 641,637 [N/A ......
TO BUY USD Bond Hedge - CU00019D.
SLYUOBXR ....cevvnnnnnns TAT26MAGS .............. D PART 1 .... | Currency 0774 coooiiiiiiiinns . 11/14/2023 |. 02/13/2036 |................ 16,832,400]........... 0.6474 ..cuveniiiiinnnnns (122,200)f .eveeneeen [, (949,178)]....n.. 756,600 [ooevvvvennniiinns foonnnnniiiininnnns fovvennninniniinnns [, 290,178 [N/A ......[0001 ...........




STATEMENT AS OF MARCH 31, 2024 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
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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 CAD - |Bond Hedge - CAD - CU00019DJT3UX 1 JIZJ14WX

SLALTD v 63002#AA0 ....eunnnnnnns D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevnviinnnnne . 01/31/2024 (. 07/31/2083 |...covvvnnvvvnnn feunnnn 29,861,889 |........... 0.7465 |.eovvnneiviinnnns [ e e 319,809 [.evvuneens [ 59,555 |......... 319,809 [cvnnniiiiiiiinnes Joevrieeeceiiis [ e 456,505 |N/A ...... 0001 .eevnnenens

TO BUY USD SELL CHF - CU00019DJT3UX 1 J1ZJ14WX

SL326024 .......ceeeeen Bond Hedge - CHF ..... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 01/10/2024 |. 04/15/2034 |......evvevvvvnn founnnn 58,657,907 |........... L V<721 PR FORRRUUUURRR (RPN R 3,188,657 [..eueeenen [onnnn (1,007,317)|...... 3,188,657 [c.eivvviiiiinnns v [ e 930,000 N/A ...... 0001 .eevnnenens

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

SLFSOIEK ©ovvveennnneees 630020AA2 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 01/31/2024 . 07/31/2033 |....cevvvnvvnnn feunnns 12,691,303 ........... 0.7465 |.evvveeiviinnnns [ e o 135,919 | ceveneees [ 22,007 |..uennn. JICSTRCR (VTN AP RPN R RN 194,015 [N/A ...... 0001 .eevnnenens

T0 BUY USD SELL EWR - [Bond Hedge - EWR - CU00019DJTAUX 1 J1ZJ14X

SLORTONG ..o 25455KA83 ... D PART 1 ... |Currency..... BANK OF AMERICA ... 0774 ...ooveveevevennanes . 02/28/2024 |. 03/20/2034 |...vcvvvevvens ovee. 27,067,500 ........... 1.0827 |ovevreveeeeiereen Jeeereeeieeeiees oo [eveenas 92,500 [.voveeerns [oanae (158,951).......... 92,500 [ovevevenerrires [orerereeenerenes oo oo 427,623 [N/A ... 0001 .o

TO BUY USD SELL SEK -

SLTOIN44 .....ccvvennnns Bond Hedge - SEK ..... D PART 1 .... |Currency..... JPMO L. 7HBGLXDRUGQFUS7RNES7  |. 03/14/2024 |. 04/08/2036 |........ceeeeeee fovnens 19,344,231)........... 0.0967 [.viivvevnnninns Jovvnnnnniiiiinins foonniiiiiiinnes Joeinnnns 579,631 | .oeeeeein [ 183,653 |......... 579,631 [oiiiiiiiiiinnns v [ e 335,587 |N/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 6,730,080 | 112,184,353 | XXX 115,510,874 54,172,140 33,055,191 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 6,730,080 | 112,184,353 | XXX 115,510,874 54,172,140 33,055,191 | 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
1399999999. Total Swaps - Other 6,730,080 112,184,353 | XXX 115,510,874 54,172,140 33,055,191 | XXX XXX
1409999999. Total Swaps 6,730,080 112,184,353 | XXX 115,510,874 54,172,140 33,055,191 | 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 8,979,233 3,023,999 6,730,080 | 131,103,889 | XXX 134,430,410 61,088,445 34,337,549 [ 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 8,979,233 3,023,999 6,730,080 131,103,889 [ XXX 134,430,410 61,088,445 34,337,549 | 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 .... . |Hedge currency risk of private placement bonds

0002 ..oor.oo.. |Dividend liability
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STATEMENT AS OF MARCH 31, 2024 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
JUN 2024 S&P EMINI
ESMA ..o [ 668 |....... 177,303,900 | FUTURES ........eevveee COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXDO  |.03/08/2024 .|...5,191.5200 |...5,308.5000 [.......evvvvummmmnnnn fooveenniiiiiiiiiiiins fooveiiiiiiiiis fooviiiiiiiiiiins [ 3,007,271 |...... 3,907,271 |ooeeeiieiieeeeens [ 7,882,400 [97/97 ovvvvvvnnnne] i 50
JUN 2024 S&P MID 400
FAMA .oovvees fveeeennnnn 140 | 43,083,600 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXDO  |.03/08/2024 .|...3,003.7000 |...3,077.4000 [.......evvvemmmnmnnnn fooveeneiiiiiiiiiiiins fooveiiiiiiiis fooviiiiiiiiiiiins feeeee 1,031,800 |...... 1,031,800 [.evvveeveennnnnns foeeeeens 2,114,000 | 99/99
JUN 2024 RUSSELL 2000
RTYMA ..o [ 401 |........ 43,025,295 [EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/21/2024 .[CVE .................. LCZ7XYGSLJUHFXXNXDOO  |.03/08/2024 .]...2,111.3000 |...2,145.9000 [.......evvvmmmmmmnnnn [ooveeinniiiiiiiiiiins fooveiiiiiiiis fooviiiiiiiiiiiins [ 693,730 |........ 693,730 |oeeeeeiiiiiinenns [ 2,606,500 [100/100 ....ccoeeefvrvnnnnnnnnne 50
JUN 2024 MINI MSCI
MFSM4 .o [ 325 |........ 38,302,875 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.06/21/2024 .| ICE ..........cccennns T330E4AS4QXXS2TT7X50  |.03/08/2024 .|...2,346.3600 |...2,357.1000 [.....evvvvummmmnnnnnn [ooveeeeniiiiiiiiiiins foovveeiiiiiis fooviiiiiiiiiiiins foeiees 174,580 |........ LV PO R 1,212,900 [98/98 ..o e 50
JUN 2024 MINI MSCI
MESM4 ... e 402 |........ 21,084,900 | EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index [.06/21/2024 .| ICE .................. T330E4AS4QXXS2TT7X50 .03/08/2024 .]...1,044.2100 |...1,049.0000 [.......eevvmemeunnnne fooveiiiiiiiiiiiiiines Jooviiiiiiiiniinns foviiiiiiiiiiiiies fouveennns 96,210 |.......... 96,210 |.oeeeeeiiiiieiies e, 606,216 [96/98 .......ooeei]ieeeiiiinnns 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 5,903,591 5,908,591 14,422,016 XXX XXX
1579999999. Subtotal - Long Futures 5,903,591 5,908,591 14,422,016 XXX XXX
US 5YR NOTE FUTURES Interest
L R 222 |........ 23,757,470 | JIN 2024 ............... FUNDING AGREEMENT ... | SCH D1 ....... Rate........... .06/28/2024 .[CBT ....ovvvvvnnnnnnee LCZ7XYGSLJUHFXXNXD88  |.03/22/2024 .|..... 107.0682 |..... (V70 12 RN E U (10,948).ccceeeeeeeeeeees oo [QLURZ<) ] R N RPN 310,800 {0003 ........cceeea]eeeeeennn 1,000
US 10YR NOTE FUTURES Interest
YW ......... |.. L85 9,417,734 | JUN 2024 .. . | FUNDING AGREEMENT ... |SCH D1 ....... Rate.. .06/18/2024 [CBT .......evveeeeeees LCZ7XYGSLJUHFXXNXD88 |.03/22/2024 .|..... 110.7857 |..... 110.7969 |..evvvveeeeeneiiiinne fooniiiiiiiiiiiiiiiiss oo, 1,284 | 1,284 | s o, 180,625 {0003 ..............|. oo 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (9,714) (9,714) 491,425 XXX XXX
1649999999. Subtotal - Short Futures (9,714) (9,714) 491,425 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (9,714) 5,893,877 5,903,591 14,913,441 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 (9,714) 5,893,877 5,903,501 14,913,441 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance Cash Change

Cash Balance

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

Hedge interest rate risk




STATEMENT AS OF MARCH 31, 2024 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 14,913,441 14,913,441
CU00019DJT3UX1J1ZJ144X0
Bank of America .... 10,600,000 |.... 40,377,083 |... (13,478,922) ... .. 16,298,131 |... 34,772,469 | ....oovveenneee (25,845,349)|... .... 11,998,142 .... 11,998,142

. GSGSEF7VJP5I70LKSS73 . |..

Barclays ........ 63,880,000 50,492,862 . (2,701,172) .... 66,414,931 | ... .(5,125,175) . 12,053,971 |...
Goldman Sachs ..... LCZ7XYGSLJHFXXNDX90 .. 18,900,000 18,920,771 .(10,948) 18,919,536 | i ...1,282,359 |...
JPhlorgan Chase Bank .... 7HBGLXDRUGQFUS7RNES7 . |... .... 47,800,000 |.... 39,141,528 |... ... (1,646,99))... 49,042,877 |..ovvviieinnnns (3,748,878)..ceevvieieeiiiiiiiiiiiiin foeiiiiiiiiiinns 9,003,078
0299999999. Total NAIC 1 Designation 141, 180,000 148,932,214 (17,838,038) 169, 149,813 (34,719,402) 34,337,549

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

141, 180,000

148,932,214

(17,838,038)

16,307,953

169, 149,813

(34,719,402)

49,250,990

28,193,941

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

148,932,214

(17,838,038)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 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 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs LCZ7XYGSLJHFXXNDX90 ... [ Treasury.... 91282C-GG-0 ........ US TREASURY ... 12,894,883 |.... 13,000,000 .... 12,975,569 |....01/31/2025 ...|....... | I
JPMorgan Chase Bank . THEGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-6G-0 .. | US TREASURY 15,870,625 .. 16,000,000 |.. . 15,969,931 |....01/31/2025 . l..

28,765,508 29,000,000 28,945,500
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CU00019DJT3UX1J1ZJ14HX0
BANK OF AMERICA .. Cash... 000000-00-0 ... 10,600,000 |.... 10,600,000 Vieenne
Barclays G5GSEF7VJP5170UK5573 .. | Cash... . |000000-00-0 63,880,000 .. 63,880,000 |.. Voo
Goldman Sachs LCZ7XYGSLJHFXXNDX90 ... | Cash... 000000-00-0 .... 18,900,000 |.... 18,900,000 Vieenne
THBGLXDRUGQFUS7RNESY .. | Cash... 000000-00-0 ... 47,800,000 |.... v

47,800,000

0299999999 - Total

141,180,000

141,180,000




(1=

STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2024 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 (Line 9 for Separate Accounts)
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
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
91282C-FR-7 ......... [ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 .... LS........ N P O ... 11,208,490 |.. ... 11,158,552 |....... 10/15/2027 ..
912810-QN-1 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/FEB/2041 USD 100 .... 7,793,718 |.. . 7,412,841 02/15/2041
912828-XL-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 . .6,618,379 |.. . 5,196,847 07/15/2025
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . .6,052,122 |.. . 6,469,865 11/30/2026

91282C-EF-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... 5,886,532 |.. .... 6,129,345 |....... 03/31/2027 ...
91282C-AH-4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/AUG/2027 USD 100 ... 5,761,859 |.. .... 6,548,446 |....... 08/31/2027
912828-H4-5 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JAN/2025 USD 100 ..5,364,539 |.. . 4,191,005 01/15/2025
912828-V4-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JAN/2027 USD 100 . . 4,695,166 |.. . 3,850,486 01/15/2027
91282C-GK-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 .... 4,681,824 |.. 4,976,819 |....... 01/15/2083 ...
912828-WU-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2024 USD 100 . 4,188,887 |.. .nn 3,221,835 |....... 07/15/2024 ...
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 ... . 3,855,076 |.. . 4,479,131 05/15/2042
91282C-FE-6 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/AUG/2025 USD 100 . . 3,830,342 |.. . 3,902,874 08/15/2025
912810-QV-3 .........| UNITED STATES OF AMERICA BOND FIXED 0.75% 15/FEB/2042 USD 100 ... 3,786,445 |.. 3,483,773 |....... 02/15/2042 ...
912820-GP-0 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 3,510,789 |.. 3,536,161 |....... 02/29/2028 ...
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .3,380,172 |.. . 3,798,099 05/31/2028
912820-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. .3,367,703 |.. . 4,125,025 08/15/2031
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . .3,313,204 |.. . 3,457,579 05/15/2028
912810-FR-4 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/JAN/2025 USD 100 .3,141,786 |.. . 1,912,146 01/15/2025
912828-K7-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 .... .2,881,930 |.. . 2,986,001 08/15/2025
912820-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 . .2,725,200 |.. . 2,832,848 04/30/2030
912828-68-4 UNITED STATES OF AMERICA NOTES FIXED 2.375% 30/APR/2026 USD 100 . .2,379,19% |.. . 2,462,216 04/30/2026
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 .. .2,308,548 |.. . 2,436,022 08/15/2040
91282C-AY-7 UNITED STATES OF AMERICA NOTES FIXED 0.625% 30/NOV/2027 USD 100 . .2,277,133 |.. . 2,593,185 11/30/2027
912820-HK-0 UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 .... ..2,252,313 |.. . 2,252,665 06/30/2028
912828-N7-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 . .2,215,273 |.. . 1,754,984 01/15/2026
912820-HJ-3 UNITED STATES OF AMERICA NOTES FIXED 3.75% 30/JUN/2030 USD 100 .2,088,472 |.. . 2,123,374 06/30/2030
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 .2,014,597 |.. ..2,236,459 08/15/2032
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . .2,001,443 |.. . 2,360,707 02/15/2032
912828-5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2025 USD 100 ... . 1,951,968 |.. .2,012,813 11/15/2025

912828-85-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 ......cceeeumrveeeennnnn [LSueeiiiis et e 1,932,535 |.. 1,566,388 |....... 07/15/2026
912810-TG-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2052 USD 100 .. 1,906,127 |oooeniiiiieee 2,484,955 |....... 05/15/2052 ...
912810-SH-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 .1,887,670 |.. . 2,447,680 05/15/2049

912803-GC-1 UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2051 USD 100 ..... . 1,875,492 |.. . 6,162,687 11/15/2051

91282C-AL-5 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . 1,848,362 |.. 2,112,211 |....... 09/30/2027 ...
912810-SL-3 .........| UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 1,825,887 |.. ... 2,904,415 |....... 02/15/2050 ...
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 1,793,842 |.. . 2,609,202 05/15/2051
912810-Qi-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2042 USD 100 ..... . 1,700,022 |.. . 2,062,512 05/15/2042
912828-Y8-3 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/NOV/2029 USD 100 . 1,650,745 |.. . 1,859,759 11/15/2029
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . . 1,506,791 |.. . 1,963,114 11/15/2030
912810-S2-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 ..... . 1,555,207 |.. . 2,509,804 08/15/2051
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 1,518,261 |.. . 1,615,221 11/15/2027
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . . 1,487,451 |.. ..2,222,295 08/15/2049
912828-79-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . 1,871,201 |.. . 1,500,371 02/15/2030
912820-GS-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 . . 1,348,587 |.. . 1,366,725 03/31/2030
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... . 1,334,772 |.. . 1,342,621 07/31/2030
912828-7D-6 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JUL/2029 USD 100 1,311,885 |.. 1,178,720 07/15/2029
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 . 1,304,8% |.. . 1,466,123 05/31/2028
912810-Q0-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. .1,274,660 |.. . 1,257,302 05/15/2041
91282C-CX-7 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 . . 1,269,853 |.. . 1,208,389 09/15/2024
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . . 1,264,99 |.. . 1,366,725 02/28/2026
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. 1,259,718 |.. . 1,242,477 |....... 05/15/2041 ...
91282C-FV-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOvV/2032 USD 100 ... .... 1,253,501 [.. v 1,242,477 .. 11715/2032 ..
91282C-AZ-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 . . 1,250,908 |.. . 1,341,875 11/30/2025
912803-6K-3 UNITED STATES OF AMERICA BOND ZERO CPN 15/AUG/2052 USD 100 .. . 1,242,834 |.. . 4,164,784 08/15/2052

912797-KE-6 .........| UNITED STATES OF AMERICA BILL ZERO CPN 11/JUN/2024 USD 100 .. 1,229,738 |.. .. 06/11/2024
.| UNITED STATES OF AMERICA NOTES FIXED 4.625% 30/8EP/2030 USD 100 ....

. .. 1,242,477 |..
.. 1,221,200 |..

912820-Hz-7 ... . 1,167,929 |....... 09/30/2030 ...
91282C-FE-6 UNITED STATES OF AMERICA NOTES FIXED 3.125% 15/AUG/2025 USD 100 . . 1,219,516 |.. 1,242,477 08/15/2025
912820-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . . 1,205,628 |.. . 1,466,123 11/15/2031
91282C-GM~7 .........| UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... 1,194,218 |.. ... 1,254,902 |....... 02/15/2033 ...
91282C-BW-0 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 30/APR/2026 USD 100 ... 1,152,832 .. . 1,242,477 |....... 04/30/2026 ...
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . . 1,133,834 |.. . 1,344,360 05/15/2031
912810-RE-0 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2044 USD 100 .1,108,645 |.. 1,242,477 02/15/2044
91282C-BZ-3 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 . 1,090,104 |.. .1,231,108 04/30/2028
91282-J8-8 UNITED STATES OF AMERICA NOTES FIXED 5% 30/SEP/2025 USD 100 . . 1,008,400 |.. . 1,068,530 09/30/2025
912810-TK-4 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/AUG/2042 USD 10! . 1,076,554 |.. 1,242,477 08/15/2042
912820-HH-7 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/JUN/2026 USD 100 . . 1,047,030 |.. . 1,043,681 06/15/2026
91282C-DIf-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 .1,008,161 |.. . 1,123,361 01/31/2029
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 .973,876 |.. . 1,043,681 10/31/2025
912828-6L-9 UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/MAR/2026 USD 100 .961,085 |.. . 993,982 03/31/2026
912820-DH-1 UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 .945,331 |.. . 969,132 11/15/2024
912810-FM-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . .918,493 |.. .812,007 05/15/2030
912828-6T-2 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . .880,146 |.. .951,738 05/15/2029
912828-23-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . .855,265 |.. . 787,234 01/15/2030
912810-Ra-3 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2046 USD 100 .. .846,770 |.. . 1,165,692 02/15/2046
912810-T0-0 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 . .818,152 |.. . 1,242,477 02/15/2052
91282C-AE-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . ....807,444 |.. ,006,407 |....... 08/15/2030
912828-2Q-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . ....805,805 |.. ....993,982 |....... 05/15/2030 ...
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... . 799,683 |.. .832,460 03/31/2027
912810-SU-3 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 . 748,359 |.. ,242,477 02/15/2051
912820-DZ-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 ... ... 747,834 |.. 770,336 |....... 02/15/2025 ...
91282C-FD-8 .........| UNITED STATES OF AMERICA NOTES VARIABLE 31/JUL/2024 USD 100 ... 745,522 |.. ... 745,486 |....... 07/31/2024 ...
912828-XB-1 UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/MAY/2025 USD 100 . . 742,325 |.. . 759,620 05/15/2025
91282C-Al-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 .738,510 |.. .788,861 09/30/2025
912810-RB-6 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 . 725,424 |.. .902,039 05/15/2043
912828-6N-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 15/APR/2024 USD 100 . .706,415 |.. .576,263 04/15/2024
912803-GS-6 UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2053 USD 100 ..... .670,237 |.. . 2,290,380 05/15/2053
912828-2N-9 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/JUL/2024 USD 100 . .653,587 |.. .658,513 07/31/2024
912820-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . .605,366 |.. .621,239 08/15/2033
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . .595,398 |.. .621,239 05/15/2028
91282C-GE-5 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 . .588,517 |.. .596,389 01/15/2026
912797-HF-7 UNITED STATES OF AMERICA BILL ZERO CPN 11/APR/2024 USD 100 ..... .570,713 |.. .571,540 04/11/2024
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . .569,547 |.. .610,181 02/15/2029
912810-RA-8 UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 .. .560,524 |.. . 534,265 02/15/2043
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . .545,884 |.. . 583,964 08/15/2026
91282C-AJ-0 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 .540,584 |.. .576,263 08/31/2025
91282C-DN-8 UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 .... .532,429 |.. .546,690 12/15/2024

912810-TQ-1 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 ....507,090 |.. ....546,690 |....... 02/15/2043 ...
912810-RZ-3 .........| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/NOV/2047 USD 100 .... ....501,99 |.. ....664,412 |....... 11/15/2047
912820-CL-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2024 USD 100 . .490,153 |.. . 496,991 07/15/2024
91282C-EM-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 . .488,415 |.. .513,640 04/30/2029
91282C-BZ-3 ...| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 ... ....488,185 |.. ....546,690 |....... 04/30/2028 ...
912820-CT-6 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/AUG/2024 USD 100 . .... 487,957 |.. .... 496,991 |....... 08/15/2024 ...
91282C-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 ... .485,900 |.. . 496,991 01/31/2028
91282C-AD-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/JUL/2027 USD 100 . . 483,267 |.. .550,069 07/31/2027
91282C-FW-6 .........| UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 ....480,817 |.. ... 474,626 |....... 11/16/2025 ...
912828-Z8-2 .........| UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAY/2027 USD 100 .... ....479,887 |.. ....539,981 |....... 05/31/2027 ...
912828-G3-8 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 .479,707 |.. . 484,566 11/15/2024
912820-FS-5 UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2024 USD 100 ... .393,036 |.. .392,907 10/31/2024
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .375,379 |.. .419,101 03/31/2028
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 .. .353,698 |.. .340,519 02/15/2046
912810-8J-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . .350,104 |.. .523,876 08/15/2049
912810-7Q-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .340,361 |.. .366,713 02/15/2043
912820-DC-2 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 .... ...310,556 |.. ...288,132 |....... 10/15/2026
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STATEMENT AS OF MARCH 31, 2024 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 (Line 9 for Separate Accounts)
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

CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrylng Value Maturity Date
912810-SF-6 ......... UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 ...... 1A ... ... 286,748 |... ... 366,713 02/15/2049 .......
912810-RS-9 ...| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 . 263,758 .361,474 05/15/2046
912810-SE-9 ...| UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 . .213,006 . 251,460 11/15/2048
912820-FV-8 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 ... .211,488 209,550 11/15/2032
91282C-EE-7 ...| UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 194,710 . 209,550 03/31/2029
912810-RK-6 ...| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 .... . 149,880 . 204,312 02/15/2045
91282C-CJ-8 ... | UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/JUN/2026 USD 100 . 131,313 . 141,931 06/30/2026
91282C-EV-9 ...| UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 . .100,871 104,775 06/30/2029
912810-FF-0 ...| UNITED STATES OF AMERICA BOND FIXED 5.25% 15/N0V/2028 USD 100 . 100, 124 .. 94,298 11/15/2028
912810-SA-7 ...| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 ...... .. 41,003 .. 52,388 02/15/2048
912828-4V-9 .| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 .. 39,767 .. 41,910 08/15/2028
912810-QH-4 ......... UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 .........coevvvvvvnnnnenee (LS [t i i 26,733 oo 26,194 |l 05/15/2040 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 198,843,455 216,195,392 XXX
0109999999. Total - U.S. Government Bonds 198,843,455 216,195,392 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Possessions 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 198,843,455 216,195,392 XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
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 198,843,455 216,195,392 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
BOFARE-PT-9 BOFA SECURITIES, INC 45,045,471 |.... 45,045,471 |....... 04/01/2024 .......

BOFAUS-AN-5
261908-10-7

.| BOFA SECURITIES, INC
DREYFUS TREASURY & AGENCY LEX

... 14,000,000
.5,000,000

... 14,000,000
.5,000,000

04/01/2024
04/01/2024

31607A-70-3 FIDELITY INST GOVT LEX .. .5,000,000 .5,000,000 04/01/2024
316175-10-8 FIGXX FID INST GOVT LEX .... ... 27,789,865 ... 27,789,865 04/01/2024
381411-27-3 ... | GOLDMAN SACHS FIN SQUARE GOVT FD ... 10,000,000 ... 10,000,000 04/01/2024
MIZUHO-SE-3 .| MIZUHO SECURITIES USA INC ..... ... 10,000,000 ... 10,000,000 04/01/2024

...| MS GOVT US LEX
...[ NATIXIS NEW YORK BRANCH ....
... | NATUEST MARKETS SECURITIES INC ..

.| NOMURA SECURITIES

61747C-70-7
NATIX1-SN-8
NATWES-TM-4

04/01/2024
04/01/2024
04/01/2024

....5,000,000
...75,000,000
...85,000,000

....5,000,000
...75,000,000
...85,000,000

NOMURA-SE-2 ... | NOMURA SECURITIES ......... ...30,000,000 ...30,000,000 04/01/2024
74926P-69-6 ...| RBC US GOVT MONEY MKT FUND . . 9,541,614 . 9,541,614 04/01/2024
SANTAN-DE-5 ...| SANTANDER US CAPITAL MARKETS LLC .5,000,000 .5,000,000 04/01/2024
857492-70-6 ... | STATE STREET INST US GOVT FUND .. ... 12,249,635 ... 12,249,635 04/01/2024
TOPRIM-ES-2 ...| TD PRINME SVCS ...oovvvnriinnnnne ... 45,000,000 ... 45,000,000 04/01/2024
09248U-70-0 .| TFDXX LEX BLACKROCK FED FUND . ....5,000,000 ....5,000,000 04/01/2024

949921-12-6 WELLS FARGO GOVT FD LEX ... ... 10,000,000 ... 10,000,000 04/01/2024

OO TO00TOF2 2> OO0

BOFARE-P5-1 ...| BOFA SECURITIES, INC .. ...40,000,000 ...40,000,000 05/03/2024
BOFARE-P7-7 ...| BOFA SECURITIES, INC ..... 25,000,000 07/01/2024
CITIGR-0U-0 ...| CITIGROUP GLOBAL MARKETS ..100,000, 000 ..100,000, 05/30/2024
INGFIN-A1-9 ...| ING FINANCIAL MARKETS LLC HPEQ . ...10,000, 000 ...10,000, 000 04/10/2024
INGF IN-A2-7 .| ING FINANCIAL MARKETS LLC RPEQ .. ..100,000, 000 ..100,000, 000 05/03/2024
ROYALB-AN-2 ROYAL BANK CANADA TORONTO 100,000,000 |.... 100,000,000 |....... 05/03/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 773,626,584 773,626,585 XXX
9999999999 - Totals 972,470,039 989,821,977 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ 569,124,718 Book/Adjusted Carrying Value $ ...586,477,007

2. Average balance for the year ~ Fair Value $ 843,246,331  Book/Adjusted Carrying Value $ ...863,850,202

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC deS|gnat|on

NAIC1 $ ... 989,821,977 NAIC2 $ ..o NAIC3 § .. NAIC4 $ ..o NAIC5 § i NAIC6 $ ..o
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STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF MARCH 31, 2024 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 . 4.220 ..o 445,421 [ o 13,883,677 |.......... 41,070,456 |.......... 74,752,769 |..
Bank of America ........cccceu... New York, NY oo foes e [ Joeeeeecceeeeeeee oo o (129,149,500)|...... (151,133,599)|....... (258,333,837)|..
PNC oo Pittsburgh, PA oo Joes e 232000 | 32,680 |...ooeeeeeceeeees [ 54,569,726 |.......... 70,252,541 |.......... 92,418,411 |..
Wells Fargo ......... .. San Francisco, CA ... (324 ,547)).. (2,779,428)|.. (1,834,396)|..
Bank of NY Mellon . Pittsburgh, PA ... .. ... (336,673)].. .. (151,882) .o (85,089)|..
0aSh Other ..o e foones caas foeressniens [oreeesssiennniensniennninns [eoessmessnessmeseneiens foesesnesssnenes 432,890 |............... 428,108 |............... 429,166 |..

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 478,101 (60,924,426) (42,313,805) (92,652,975)
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 478,101 (60,924,426) (42,313,805) (92,652,975)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

478,101

(60,924,426)

(42,313,805)

(92,652,975)

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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 Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds
ALABAMA POWER COMPANY UTILITY - ELECTRIC ... .. 03/25/2024 . 04/08/2024 .. . 16,980,777 |...
AMERICAN ELEC POWER CO UTILITY - ELECTRIC 03/27/2024 .. . 04/01/2024 .. . 50,000,000
ANALOG DEVICES INC INDUSTRIAL . 03/28/2024 .. ..04/25/2024 .8,966,711
ARCHER DANIELS INDUSTRIAL ... 03/19/2024 .. ..05/13/2024 .. 4,718,674
AUTONATION INC INDUSTRIAL 03/28/2024 .. . 04/01/2024 .. . 41,500,000
AUTONATION INC INDUSTRIAL ... ... 03/28/2024 . .. . 04/01/2024 .. .8,500,000 |...
AVIATION CAPITAL GROUP FINANCIAL ... 03/28/2024 .......... 5.730 |.. . 04/01/2024 .. . 20,000,000 |...
BROWN-FORMAN CORPORATION INDUSTRIAL .. ... 03/28/2024 .......... 5.370 |.. ..04/02/2024 .. ...3,999,254 |...
CVS HEALTH CORPORATION INDUSTRIAL ... 03/28/2024 .......... 5.400 |.. . 04/01/2024 .. . 50,000,000 |...
CHESHAM FIN LTD/FIN LLC SPECIAL PURPOSE .. ... 03/28/2024 .......... 5.330 |.. . 04/01/2024 .. .5,500,000 |...
CONSTELLATION BRANDS INC INDUSTRIAL ... 03/27/2024 .......... 5.570 |.. . 04/01/2024 ..
CONSTELLATION BRANDS INC INDUSTRIAL ... 03/28/2024 .......... 5.540 |.. ..04/02/2024 .. .
CUMMINS INC INDUSTRIAL .... .. 03/04/2024 5.410 |.. . 04/17/2024 .. .3,491,389 |...
CUMMINS INC INDUSTRIAL . 03/13/2024 .. .5.370 |.. ..04/25/2024 .5,106,216
CUMMINS INC INDUSTRIAL .... 03/13/2024 .. .5.370 |.. ..04/25/2024 . 10,461,515
ERP OPERATING LP FINANCIAL .. 03/28/2024 .. .5.450 |.. . 04/01/2024 .. . 15,000,000
ELEVANCE HEALTH INC INDUSTRIAL .. ... 03/27/2024 .......... 5.420 |.. . 04/01/2024 .. .3,500,000 |...
ELEVANCE HEALTH INC INDUSTRIAL ... 03/27/2024 .......... 5.450 |.. . 04/01/2024 .. . 25,000,000 |...
ENBRIDGE US INC GAS TRANSMISSION ... ... 03/28/2024 .......... 5.430 |.. . 04/01/2024 .. .5,000,000 |...
GENERAL MOTORS FINL CO FINANCIAL ... ... 03/28/2024 .......... 5.430 |.. . 04/01/2024 .. . 15,000,000 |...
GENERAL MOTORS FINL CO FINANCIAL ... ... 03/28/2024 .......... 5.430 |.. . 04/01/2024 .. . 35,000,000 |...
GLOBAL PAYMENTS INC INDUSTRIAL ... 03/28/2024 .......... 5.900 |.. . 04/01/2024 .. .3,000,000 |...
GLOBAL PAYMENTS INC INDUSTRIAL ... 03/28/2024 .......... 5.900 |.. . 04/01/2024 .. .1,000,000 |...
GLOBAL PAYMENTS INC INDUSTRIAL .. 03/28/2024 5.960 |.. . 04/01/2024 .. . 15,000,000 |...
GLOBAL PAYMENTS INC INDUSTRIAL 03/28/2024 .. .5.960 |.. . 04/01/2024 .. . 31,000,000
HUMANA INC INDUSTRIAL 03/28/2024 .. 5.410 |.. . 04/01/2024 .. . 13,000,000
HUMANA INC INDUSTRIAL ... 03/28/2024 .. .5.410 |.. . 04/01/2024 .. . 37,000,000
HYUNDA| CAPITAL AMERICA INDUSTRIAL ... ... 03/27/2024 5.420 |.. . 04/01/2024 .. . 45,000,000 |...
HYUNDAI CAPITAL AMERICA INDUSTRIAL ... ... 03/27/2024 5.420 |.. . 04/01/2024 .. .5,000,000 |...
JABIL INC INDUSTRIAL ... 03/27/2024 ... 6.000 |.. . 04/01/2024 .. . 30,000,000 |...
JABIL INC INDUSTRIAL ... 03/27/2024 .. 6.000 |.. . 04/01/2024 ..
JOHNSON CONTROLS INTL INDUSTRIAL ... ... 03/28/2024 .......... 5.450 |.. . 04/01/2024 ..
KINDER MORGAN INC INDUSTRIAL ... 03/28/2024 5.450 |.. . 04/01/2024 .. . .
LEGGETT & PLATT INC INDUSTRIAL .. ... 03/27/2024 .. 5.770 |.. . 04/01/2024 .. . 25,000,000 |...
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC .. .. 03/26/2024 5.350 |.. . 04/11/2024 .. ..12,580,027 |...
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC 03/27/2024 .. .5.350 |.. . 04/17/2024 .. 19,950,067
OVINTIV INC INDUSTRIAL . 03/28/2024 .. .5.990 |.. . 04/01/2024 .. . 12,000,000
OVINTIV INC INDUSTRIAL ... 03/28/2024 .. .5.990 |.. . 04/01/2024 .. .3,000,000
PACIFIC LIFE SHORT TERM SPECIAL PURPOSE 03/28/2024 .. .5.350 .. . 06/13/2024 .. .8,901,132
PACIFIC LIFE SHORT TERM SPECIAL PURPOSE .. 03/28/2024 .. .5.350 |.. . 06/21/2024 .. . 10,866,071
PLAINS ALL AMER PIPELINE GAS TRANSMISSION ... ... 03/28/2024 ... 5.600 |.. . 04/01/2024 ..
QUANTA SERVICES INC INDUSTRIAL ... ... 03/27/2024 ... 5.700 |.. . 04/01/2024 ..
QUANTA SERVICES INC INDUSTRIAL ... ... 03/27/2024 ... 5.700 |.. . 04/01/2024 ..
QUANTA SERVICES INC INDUSTRIAL ... ... 03/27/2024 ... 5.700 |.. . 04/01/2024 .. .
TARGA RESOURCES CORP INDUSTRIAL . ... 03/28/2024 ... 5.800 |.. . 04/01/2024 .. .9,500,000 |...
TARGA RESOURCES CORP INDUSTRIAL ... .. 03/28/2024 .. 5.800 |.. . 04/01/2024 .. . 25,000,000 |...
TARGA RESOURCES CORP INDUSTRIAL ... 03/28/2024 .. . 04/01/2024 .. . 10,500,000
UNION ELECTRIC CO UTILITY - ELECTRIC 03/27/2024 .. . 04/01/2024 .. . 10,000,000
UNION ELECTRIC CO UTILITY - ELECTRIC ... 03/27/2024 .. . 04/01/2024 .. . 40,000,000
WEC ENERGY GROUP INC UTILITY - ELECTRIC 03/27/2024 .. . 04/01/2024 .. 42,200,000
WEC ENERGY GROUP INC UTILITY - ELECTRIC .. 03/27/2024 . 04/01/2024 .. .7,800,000 |...
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STATEMENT AS OF MARCH 31, 2024 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
WESTERN MIDSTREAM OPERAT INDUSTRIAL 03/28/2024 04/01/2024 ..o fevriiiiiiiiiiiiiiieeeeeeeeee P N R R 1,322
WESTERN MIDSTREAM OPERAT INDUSTRIAL .. 03/28/2024 . .. 04/01/2024 ...8,500,000 [..
WESTERN MIDSTREAM OPERAT INDUSTRIAL .. e e s e s e e s e s s e e s e s s s e e eeneeees | evvvennnens [oeeenenns 03/28/2024 04/01/2024 ... .... 16,500,000 [..
WESTERN MIDSTREAM OPERAT INDUSTRIAL 03/28/2024 04/01/2024 ... .... 20,500,000 [..
WESTERN MIDSTREAM OPERAT INDUSTRIAL ..... 03/28/2024 . . 04/01/2024 ...2,500,000 |..
WISCONSIN ELEC POWER CO UTILITY - ELECTRIC 03/25/2024 . ..04/02/2024 ..19,996,584 |..

WISCONSIN ELEC POWER CO UTILITY - ELECTRIC ...
WISCONSIN PUBLIC SERVICE UTILITY - ELECTRIC ..
WISCONSIN PUBLIC SERVICE UTILITY - ELECTRIC ..
WISCONSIN PUBLIC SERVICE UTILITY - ELECTRIC
JOHN DEERE FINANCIAL INC INDUSTRIAL

03/26/2024 .
03/25/2024 .
03/27/2024 .

03/27/2024
03/28/2024

..04/05/2024

04/10/2024 ...
05/16/2024 ...

..39,973,185 |..

44,934,819 |..
36,747,408 |..

JOHN DEERE FINANCIAL INC INDUSTRIAL .. 03/27/2024 . .. 05/17/2024 ..20,853,570 |..

JOHN DEERE FINANCIAL INC INDUSTRIAL D PP PPPRTUTPPPPRTPPIN FFTTTTTTTITE PUTPTRPN 03/27/2024 05/17/2024 ... 21,846,598 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,251,844,645 888,093
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,251,844,645 888,003
1309999999. Total - Hybrid Securities

GIAC
...................... L0 L T PPN ‘LS.........‘...........03/31/2024 cerrennnns foennneriieeeeeieens foenneeeenn. 0673072024 L i 194,600,000 [l |
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 194,600,000
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 194,600,000
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,446,444, 645 888,093
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 1,446,444 ,645 888,093
8609999999 - Total Cash Equivalents 1,446,444, 645 888,093
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