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STATEMENT AS OF JUNE 30, 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 BONGS ettt [reneenia 52,605,793,899 |....oovrieiiinreieneienen [ 52,605,793,899 |.......... 52,093,049,631
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 1,283,870,635 |...cocvvvveieiiernne 995,342 |.....c...... 1,282,875,293 |........... 1,202,054,095
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 7,264,494 194 [ [ 7,264,494 ,19%4 |.......... 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
$ 343,816,999  encumbrances) ...........cocooeeoeieireiieireinnes Joeveirenenens 275,728,605 | [ 275,728,605 |............... 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($ .ooeeenen (114,053,703) ), cash equivalents
[CJ— 1,353,326,975 ) and short-term
investments ($  .......ccoe.ee. 375,294,884 ) ..o e 1,614,568,154 | o 1,614,568,154 |............ 1,190,671,569
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 5,675,545, 747 |..cocevrueen 1,079,628 |............ 5,674,466,119 |........... 5,106,311,602
7. Derivatives ............... .. 154,578,240 |.. .. 154,578,240 |.. 106,562,449
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,268,986,518 |.................. 1,836,738 |............ 6,267,149,779 |............ 5,922,078,291
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 92,470,375 [ovveeeeiereencenees e 92,470,375 |..oovvvrennn 67,600,302
10. Securities lending reinvested collateral assets . ..1,086,681,323 |.. ..1,086,681,323 |.. ..403, 189,321
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 76,322,717,690 76,318,805,982 |........... 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 @CCTUET ............ccueuerrurrimcueierrerireeeeieeseeeseeeieas [oreseennienanns 567,020,274 |....oovveeiereincceeine o 567,020,274 |........c...... 546,216,873
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 123,234,119 | 38,722,322 |...covvrin 84,511,797 |.ocvnen 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 1,605,123,728 |...eeeeeereecceene [ 1,605,123,728 |........... 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 123,279,932 | e 123,279,932 |.covoenn. 127,324,730
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oereeenenns 3,896,655,333 [...ovoveviiiiiceieeeeeees e 3,896,655,333 |............ 3,782,650,257
16.3 Other amounts receivable under reinsurance contracts .. 36,143,224 |.....oeeeeeeeeeeeees o 36,143,224 |...covoe. 33,331,296
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 70,262,923 |......ooovvvnne 1,252,460 |......cccevuvne 69,010,463 |................ 65,733,895
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 78,268,878 |.....coeveeeeeeeerriicceene [ 78,268,878 146,075,266
18.2 Net deferred tax asset ...........ccoceeveuenee ..938,121,380 |.. .. . 816,866,010 |.. ..813,761,069
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 9,302,255 | [ 9,302,255 |cceriiiinne 9,818,390
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 54,502,308 |................. 52,126,562 |..........cccveve 2,375,746 |.ccocvevnn 2,393,401
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 8,457,505 |..ccirnieeeeen 8,457,505 oo o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 78,177,949 | [ 78,177,949 ..o 49,375,859
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 27,742,001 |.ooovoenee 27,742,001 oo [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 130,113,833 | 64,063,056 |.........cccou.. 66,050,776 |..ccovvennene 75,238,760
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 84,069,123,333 |.......cooee. 317,530,983 |.......... 83,751,592,349 |.......... 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) 84,069, 123,333 317,530,983 83,751,592, 349 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 67,083,440 |....oovvve.. 8,974,659 |.oooveeen. 58,108,781 |.overeeen.. 67,451,746
2502. State tax Credifs .o [ 5,765,385 [eieeceerrieeererneies oo 5,765,385 [...cocceveenne 6,276,077
2503.  SUSPENSE ACCOUNTS  ..voviiiiiiiiiiieieeeieieec et et 1,950,933 |.oviiieecceeeeeeeeeeeees o 1,950,933 |.coeeeiene 1,346,961
2598. Summary of remaining write-ins for Line 25 from overflow page ...55,314,075 |... 55,088,397 |... 225,678 |... ..163,977
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 130,113,833 64,063,056 66,050,776 75,238,760




STATEMENT AS OF JUNE 30, 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 $ .......... 54,519,034,120 less $
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 54,519,034,120 |........... 52,797,789,876
2. Aggregate reserve for accident and health contracts (including $ 5,288,235,103 |. ...5,194,793,836
3. Liability for deposit-type contracts (including $ 6,184,514,289 |. ...5,701,720,324
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 475,356,800 |......ccoevnee 437,504,185
4.2 ACCHHENE BNA NBAIN .......cvee ettt ettt ettt 347,088,276 334,755,512
5. Policyholders’ dividends/refunds to members $ .(33,386,387) and coupons $
and unpaid (33,386,387)...cccvvnneee (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 1,469,034,547 |.. 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 (24,154,485) discount; including $  --veveveveenenee 123,319,255 accident and health premiums ...........cccooveeeeees [reeeereenenne 392,276,164 |................ 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 $ ........cccccceeveenne
ceded 19,333,095 | 14,503,694
9.4 Interest Maintenance Reserve 210,303,831 |....c.oeee. 227,007,044
10. Commissions to agents due or accrued-life and annuity contracts $
$ 74,024,128 and deposit-type contract funds $  ......... 105,576,367 |....ccevenvne 140,697,523
11.  Commissions and expense allowances payable on reiNSUranCce @SSUMEA ............ccccvevevrviuiueuerisiieeseeesesesesesessesesssssesesesessssseses foeseesesseseseseaenens 573,081 oo 353,980
12, General eXPENSES AUE OF BCCIUBH .............c.cueueveeieeeeseeeeeteteseseesesesesstesesesesesssesesssssesesesessasasasasasesesesesnssasasssssesesesessssasssssnsssesesens [resesesenens 1,055,332,996 |............ 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 .......ouiuiiiiiieieieteieiee ettt s et et et ese e e e s s et et et esese e e et s esesesesesesesesenesesens [enereeeueieaene 152,363,276 |......ccccuenve 137,524,359
17.  Amounts withheld or retained by reporting entity as agent or trustee ..57,619,083 |.. . 62,313,785
18.  Amounts held for agents' account, including $ 92,996 agents' credit Balances .............ccccovuevceevieceerieiecs oo 92,99 ... 15,613
19. Remittances and items not allocated .. 65,719,767 . 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 [ 667,053,621 |.....ccevevnee 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 .. ,827,089 |..
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa .209,498,383 |..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .. 16,988,571 |.. . 32,042,767
24.09 Payable for securities ..... 494,391,044 |.. 228,157,665
24.10 Payable for securities lending 1,086,681,323 |................ 403,189,321
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 89,978,321 66,225,235
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 74,529,630,609 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] 74,529,630,609 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 ......oveveieeeeecteteieeeeeeecte et eeeeesasaeae s esenssaetesesesenssassesesasensssesesasassnsssssesassssnsssssessssssssssssssassssssssesesessssssnsssesessssnsnnseses |oenneneneees 1,001,417,970 [ 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 7,716,537,038 |........... 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 $ ........cccoevvrriierennen in Separate Accounts Statement) .............. 9,221,961,740 9,072,358,547
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 9,221,961,740 9,072,358,547
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 83,751,592,349 80,266,182,988
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt s nns [oeeseaeienennas 66,778,564 |.......cccoevne 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 6,147,205 | 6,000,000
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 3,887,126 |....cooveeee 3,835,8%
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 89,978,321 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 deposit adminiStration ... [ere s 3,000,000
3402. Permanent surplus (Arkansas requirements) 1,000,000 |..
3403. Contingency reserves for aviation FEINSUMANCE ...ttt s s s s s s enenns [eeseseseenensnsnaeennneas 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 JUNE 30, 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 5,436,840,708 |............ 5,189,721,508 |.......... 10,122,437,430
2. Considerations for supplementary contracts with life contingencies...............ccccccerevevevevereveeceeeeeeeee e 636,742 |.coeeeceene (45,325) .. 35,951
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,602,607,050 |.. ..1,442,166,648 |.. ..2,996,633,952
4.  Amortization of Interest Maintenance ReSErVe (IMR) ..........ccccovoiveveueueueeieeieieetetesee e eseesnas oo eeeeeeenens 8,386,172 |.. ... 19,726,586 |.. ... 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 26,794,393 |................ 29,336,151 .o 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 .. 156,449,362 138,589,586 267,413,867
9. Totals (LiNes 110 8.3) .o 7,231,714,427 6,819,495, 155 13,478,043,830
10, DEAth DENETILS ... ..o eee e eee s ee e eeeeeeeeeseeeee e 641,733,545 [...............546,910,351 [........... 1,100,117,935
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,030,875
12, ANNUItY DENETILS ..oiviiiiiiicicicecccce ettt es s sesssns s s sesesesssnsnessnendenenenennsneneneenes 092,008 [ 1,209,912 | 2,085,244
13. Disability benefits and benefits under accident and health contracts ................ccccceeveveeeeveeeeevereveeeens oo 1,472,174,607 |............ 1,397,827,550 |........... 2,760,871,687
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life CONtINGENCIES .............ceveveeeeeeiereeereieeceeeeeeeeee e eseseseeeeeeeeeeeeen LT 91 [0 922,569 [ 1,661,432
19. Increase in aggregate reserves for life and accident and health contracts 1,814,685,512 1,891,829,459 2,962,721,760
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 4,973,503,889 |........... 4,648,773,258 |............ 8,544,521,090
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiiectet ettt b bbb bbb s sns bbb s s b b s s e [ecsceeeennacaas 402,243,987 |...occeeene 370,031,634 |................ 747,023,726
22. Commissions and expense allowances on reinsurance assumed . ..127,502,556 |.. ..121,302,585 |.. ..266,577,983
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 842,892,801 |.....cccevnee 792,773,847 |............ 1,653,868,736
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 135,533,234 ..o 136,675,175 |..covceee 262,666,171
25. Increase in loading on deferred and uncollected premiums ........... (269,852,337)|.. (232,203,547)|.. ... (4,032,853)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 36,187,920 35,032,722 55,397,819
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 6,248,012,049 5,872,385,674 11,526,022,671
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 983,702,378 |............... 947,109,482 |............ 1,952,021,159
30. Dividends to policyholders and refunds to members 718,706,291 654,220,865 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) ........cccevviiuireriiiiieeiieieieise et sssesese s essese s ns s s ses s [ecseeseesnacen 264,996,087 |.......ccoeenv 292,888,617 |............... 570,007,696
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 60,529,499 68,037,208 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) ........ccooveuevereieeeueuenens [oeeeeccecenes 204,466,588 |............... 224,851,409 |............... 480,497,853
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 9,534,334 (excluding taxes of $  ..cooceeeeeene (2,210,859)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (40,671,361) (28,221,347) (118,901,690)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 163,795,227 196,630,061 361,596,163
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 NEtINCOME (LINE 35) ...ttt es e e s e e eseseseneneneensesee e eeneennnens 163,795,227 |..ooceenee 196,630,061 |............... 361,596,163
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 28,219,291 ..155,939,797 |.. ..(55,622,665)]|.. (159,370,350)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(43,932,487)]|.. ... 39,794,257 |.. ... 66,370,976
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...53,407,212 |.. ...51,078,356 |.. ..115,261,388
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(60,462,493)]|.. ..(25,444 524)|.. ..(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 oo
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:
L3 R == T o SO S T STSTTRPRRTIT I
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 15,237,601 14,887,666 (72,042,363)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 149,603,193 206,357,638 226,936,902
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,221,961,740 9,051,779,283 9,072,358 ,547
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ...........ccoooioioiieoeeeee e e 94,199,078 |...ccveeeee 87,037,271 | 176,099,208
08.302. Other reserve adjustments on FEINSUFANCE .........c.coviuiuiiiieieiccecee e 49,850,700 |....coceveeee 35,333,567 |.cooeeees 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 8,256,622 |..oocuceeenne 6,449,496 |.....ccccocoee 13,629,054
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 4,142,962 | 9,769,252 |.......c......... 14,001,532
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 156,449,362 138,589,586 267,413,867
2701. Reserve adjustment on reinsurance assumed ... ...30,017,193 |.. ...24.556,778 |. ... 44 165,338
2702. Interest expense on funds held CeABA ...........cocooiiioiiiiieieeccce e 3,367,527 | 2,913,756 | 5,994,206
2703. Other miscellaneous €XPEnSes ...........cccccccceoeeeeeeevveveverereeeeanes 2,274,096 |. 5,103,856 |...cccoveven. 8,452,311
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e 529,104 |..ooiiee 2,458,332 |....coovnee (3,214,036)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 36,187,920 35,032,722 55,397,819
5301. Change in pension funded STAtUS ......ccooviiiiuieiiiiccc e e 15,237,601 |.cooeeee. 12,839,528 |............... (80,711,963)
5302. Prior period COrTECTION .......c.ovieieiececeiieee ettt |oa s s ettt e anas ..2,048,138 |. ..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) 15,237,601 14,887,666 (72,042,363)




STATEMENT AS OF JUNE 30, 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 5,210,361,272 |........... 5,010,748,290 |........... 10,076,747,239
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,622,144,159 |............ 1,457,592,852 |........... 3,003, 199,524
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 42,073,734 31,323,160 76,926,481
4. TOtal (LINES 110 3) oottt 6,874,579, 164 6,499,664,302 13, 156,873,244
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 3,104,052,685 |............ 2,785,429,336 |............ 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 1,706,982,470 |............ 1,653,884,939 |............ 2,845,341,108
8. Dividends paid t0 POICYNOIAETS .........cocoveviveuereeieieiece ettt ettt s s s s s sesessans [ereeeeeneenens 630,349,568 |................ 565,345,444 |........... 1,250,288,961
9. Federal and foreign income taxes paid (recovered) netof $ ... 7,323,475 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 46,576 46,172,968 99,072,057
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 5,441,431,297 5,050,832,687 9,802,640,921
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,433,147,867 1,448 ,831,616 3,354,232,323
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 2,624,135,555 1,945,089,766 4,171,617,799
12.2 Stocks .............. 6,314,702 .23,813,611 ... 63,863,262
12.3 Mortgage loans ... 121,881,386 114,489,597 ..224,851,531
12,4 REAI ESEALE ...ttt [ree e 34,423 | 78,861 oo 181,828
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 131,771,560 |.....ceeeeee 188,650,880 |................ 363,800,500
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS .............ccccccceieies |rerereeeeeieinnrseeeees [eereeenenenesseeeeeea 36 [ 209,352
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 232,861,333 115,216,157 (61,169,499)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,116,998,960 |............ 2,387,338,907 |............ 4,763,354,773
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 3,241,402,273 |............ 2,397,822,071 |............ 5,619,065, 121
1312 STOCKS ..ottt |eeeinne s 42,363,435 |......ccoenne. 49,837,765 |......ccoennne. 80,861,866
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 356,332,375 |...cvveeunene 186,349,056 |............ 1,261,102,356
13,4 REAI ESEALE ...ttt e 6,451,111 | 42,767,904 |................ 50,116,024
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciceiei ettt [eesssinessineas 400,140,193 |....ccoeeenee. 415,031,493 |.............. 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 4,046,689, 388 3,091,808,289 7,940,565 ,425
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 568,019,132 507,067,318 1,095,920, 189
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,497,709,560) (1,211,536,699) (4,273,130,841)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpIUS NOLES, CAPItAI NOES ........evveceieeeieteeeececee et snenenens|eeeeeseseneenenenees 611,698 ..o 611,698 |....occeveenee 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 ...............cccooveveveveeceeees |oevvreeenns 482,793,965 |............... 171,049,599 |.......ccoee. 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 5,052,615 94,874,026 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 488,458,278 266,535,322 759,962,186
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.cccevue. 423,896,585 |................ 503,830,239 |....coec.... (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) 1,614,568, 154 1,853,438, 139 1,190,671,569
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds to Bonds EXChANGE ...........ccooiiriiiiiiiiiiiiciiccicciseccsc e [orieeniennas 343,256,872 |.............. 262,854,962 |............... 553,457,430




STATEMENT AS OF JUNE 30, 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 2,691,952,541 |............ 2,612,805,459 |............ 5,326,623 ,443
GIOUP T .. | 637,892,425 |................ 571,893,420 |.....ccooeuee 797,769,469
INGIVIAUAI BNNMUIEIES ...t oo 1,735,789 | 3,749,509 |.......coceeee. 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 2,187,815,976 |............ 2,107,170,388 |............ 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 5,519,396,731 |........... 5,295,618,776 |.......... 10,312,041,660
DEPOSIt-LYPE CONFACES ......vveieiieiiieieieieieie ettt e st sesesese e s sns [oesenenenenena 807,040,496 |............ 3,266,623,075 |............ 5,631,178,813
Total (Lines 8 and 9) 6,326,437,227 8,562,241,851 15,943,220,473




STATEMENT AS OF JUNE 30, 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 June 30,

2024 and December 31, 2023.

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 $ 163,795,227 $ 361,596,163
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 11,723,296 $ 10,508,147

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (4,845,552) $ (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 $ 156,917,483 $ 353,268,011
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 $ 9,221,961,740 $ 9,072,358,547
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 $ (110,693,548)  § (122,416,843)

Impact on admitted unearned premium/allowance SSAP #1 $ 48,611,940 $ 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 $ 9,284,043,348 $ 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.

NOTE 5 Investments

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

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.

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

(2

-

Not Applicable.

3

=

Not 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:



STATEMENT AS OF JUNE 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

1. Less than 12 Months
2. 12 Months or Longer
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

$ 8,316,952
$ 215,058,132

$ 339,924,867
$ 1,840,900,155

(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
(c) 31to 60 Days
(d) 61to 90 Days $ 246,508
(e) Greater Than 90 Days $ 1,061,485,301
(f) Subtotal (a+b+c+d+e) $1,061,731,809
(g) Securities Received
(h) Total Collateral Received (f+g) $1,061,731,809
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $1,061,731,809
(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 $ 245,491,445 $ 245,490,849
(c) 31 to 60 Days $ 540,976,204 $ 540,971,196
(d) 61to 90 Days $ 52,550,332 $ 52,526,257
(e) 91to 120 Days $ 510,768 $ 510,937
(f) 121 to 180 Days $ 1,903,597 $ 1,872,524
(9) 181 to 365 Days $ 13,269,398 $ 15,850,858
(h) 1to 2 years $ 32,679,989 $ 32,972,873
(i) 2to 3 years $ 43,618,518 $ 47,450,642
(j) Greater than 3 years $ 180,507,277 $ 149,035,188
k) Subtotal (Sum of a through j) $1,111,507,528 $ 1,086,681,324

$1,111,507,528

(
() Securities Received
( $ 1,086,681,324

m) Total Collateral Reinvested (k+I)

b.  The reporting entity's sources of cash that it uses to return the cash collateral is dependent upon the liquidity of the current market conditions. Under
current conditions, the reporting entity has $1,111,507,528 of par value bonds (fair value of $1,086,681,324) that are currently tradable securities that
could be sold and used to pay for the $1,086,681,324 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
Bonds - U.S. Governments - Issuer Obligations

Amount
$ 256,805,784

Total Collateral Extending beyond one year of the reporting date $ 256,805,784

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

71
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Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Currency Swaps $ 134,208,187 $ 134,208,187
Index Participation Feature $ 20,131,934 $ 20,131,934
* 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 $ 16,904,750 $ 16,904,750

* 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
2. Aggregate Amount of Investment Income $

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.

(14,347,124)

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No Changes.

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 $4,187,579,617 as of June 30, 2024 and $4,013,309,149 as of December 31, 2023

(2) FHLB Capital Stock
a. Aggregate Totals

1 2
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 12,175,000 $ 12,175,000
(c) Activity Stock $ 96,690,800 $ 96,690,800
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 108,865,800 $ 108,865,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 4,187,579,617 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 $ 12,175,000 $ 12,175,000

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)
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(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

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

$2,842,605,177
$2,842,605,177

$1,810,055,120

3
3
3
3

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

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,

$3,114,712,837
$3,114,712,837

$1,928,838,311

)
)
)
)

Carrying Value

$2,148,682,733
$2,148,682,733

$1,351,695,090

3
Amount
Borrowed
at Time of
Maximum
Collateral

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

$2,842,605,177
$2,842,605,177
$2,052,332,521

(4) Borrowing from FHLB
a. Amount as of Reporting Date

$3,114,712,837
$3,114,712,837

$2,267,622,038

$2,148,682,733
$2,148,682,733

$ 1,538,369,158

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX
(b) Funding Agreements $2,148,682,733 $2,148,682,733
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $2,148,682,733 $2,148,682,733 $ - $ -
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 $2,148,682,733 $2,148,682,733
3. Other $ -

4. Aggregate Total (1+2+3)

$2,148,682,733 $2,148,682,733 $ -

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

1. Debt No
2. Funding Agreements No
3. Other No

(YES/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 $ 15,389,623 $ 30,127,424 $ 1,053,862 $ 2,198,187 $

b. Interest cost $ 60,480,913 $ 121,480,410 $ 4,356,244 $ 9,084,738 $

c. Expected return on plan assets $ (59,015,674) $(119,169,219) $ (2,720,408) $ (5,356,495) $

d. Transition asset or obligation $ - $ - $

e. Gains and losses $ 17,148,822 $ 28,430,876 $ 2,180,289 $ 5,001,336 $

f. Prior service cost or credit $ - $ (4,091,510) $ (7,753,157) $

g. Gain or loss recognized due to a

settlement or curtailment $ - $ - $

h. Total net periodic benefit cost $ 34,003,684 $ 60,869,491 $ 778,477 $ 3,174,609 $ - $

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

l. Plan Amendments

NOTE 13

(A) -

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(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.
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
A

Fair Value Measurements

(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 $ 28,173,261 $ 28,173,261
Common Stock $ 5,549,509 | $ 109,202,977 | $ 31,388,889 | $ 146,141,375
Index Participation Feature 3 20,131,934 3 20,131,934
Total assets at fair value/NAV 3 -1 33,722,770 1§ 129334911 | $ 31388889 |$ 194,446,570
(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 $ 86,280,758 $  (44,744) $23,236,963 $ (270,000) $ 109,202,977
Index Participation
Feature $ 18919536 | $ 2661839 | $ (64911) $ 3.490.501 $(4.875.031) $ 20,131,934
Total Assets $ 105200294 |$ 2661839 |3 (109.655)|9% -19 - 1926727464 1 $ - 19(5.145031) 193 - 1% 129.334911

(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 $146,141,375 at June 30, 2024. $0 was valued based on quoted market prices from an active
market for that identical investment and $5,549,509 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 $109,202,977 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $31,388,889 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 June 30, 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.
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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 June 30, 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.

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 $ 46,350,595,606 | $ 52,605,793,899 | $ 32,835,310 | $ 39,813,609,342 | $ 6,504,150,955
Common Stock $ 146,141,375 | $ 146,141,375 $ 5,549,509 |$ 109,202,977 |$ 31,388,889
Mortgage Loans $6,858,461,910 | $7,264,494,195 $6,858,461,910
Surplus Notes $ 550,469,036 |$ 688,507,581 $ 550,469,036
Derivative Assets
Currency Swaps $ 161,800,185 | $ 134,208,187 $ 161,800,185
Index Participation Feature | $ 20,131,934 |$ 20,131,934 $ 20,131,934
Derivative Liabilities
Currency Swaps $ 27445784 | $ 16,904,750 $ 27445784
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.

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

Disclose the method used by the reporting entity to estimate accrued retrospective premium adjustments.

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

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.

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

A.

No Changes.
B.

No Changes.
C.

No Changes
D.

No Changes
E.

Risk Sharing Provisions of the Affordable Care Act
No Changes

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

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

06/30/2024 12/31/2023

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1 $  4,945656,471 $  4,799,293,089

7.5



STATEMENT AS OF JUNE 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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.

1,741,735,564
(236,081.189)

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

1,505,654,375

978,236,197
466,915,204

2,871,691,974

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

1,445,151,401

2,725,328,592

5,006.159,445

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.

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 JUNE 30, 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 [ No [ X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes [ No [ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes [ 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 [ 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 [ 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 [ 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. ............cccoeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes [ No [ X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 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 Departments? ..... ] N[ 1 NALX]

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes[ 1 No[ 1 NATX]

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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

7.2

8.1

8.2

8.3

8.4

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Park Avenue Investment Advisory, LLC ..o New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Institutional Advisers LLC New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Securities LLC New York, NY NO..... WNO..... NO.....|... YES....
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GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e S e
INVESTMENT
11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee. .
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
T4.21 BONAS .ottt bttt bkt h R £ bR R R R £ e b e h e ke S h £ R R £ bR £ bRt e bt e bttt bttt nnee 285,000,000 S$.. .489,743 676
14,22 PrEfEITEA STOCK ......vieiiieieicie ettt e 000D ettt eee s e enes e S
14.23 Common Stock ... .1,095,652,867 3. 1,137,729,261
14.24 Short-Term Investments 3.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other ....1,329,996,189 3. ...1,167,787,052
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....2,710,649,056 5. ...2,795,259,989
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @bOVe ..o eeeeeeeeee D e B
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? .........ccoovvioieieieieieiieieieieeieee e Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

..1,086,681,323
e 1,111,507,528
............ 1,086,681,323



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

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? .............ccccccceeeenee. 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 liamson
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?..........ccovririirririeeiiir e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?............ovverecereneninnseceene 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? ...
If no, list exceptions:

Yes [ X] No[ ]

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 SECUILIES? .........c.iiiiiiiiie ettt ettt e et et e e e enean Yes[ 1 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 SECUMHIES? ...t s Yes[ 1 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? ............cccccoeieiiiee Yes[ 1 No[X]

8.2



STATEMENT AS OF JUNE 30, 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 7,264,494,193
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 $ 7,264,494,193

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 $ 7,264,494,193

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 64.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
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 JUNE 30, 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 JUNE 30, 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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL oo L o 24,197,982 |..covvvennnnne 136,909 |.......... 32,047,958 |..cvieiieiieiieies [ 56,382,849 |.....cooeireiinne
2. AIBSKA .ot AK e L o 1,251,626 |...ooovvveeeenienns foreenieeennd 987,615 | e 2,219,241
3. Arizona ..... .. AZ ...24,429,007 |. .46,578,577 |..
4. Arkansas .. .. AR .... 5,247,375 |. .... 12,305,240 |..
5. California .. ... CA . 191,351,733 |. .. 549,208,506 |..
6. Colorado ...... ... CO ...25,302,092 |. .54,009,857 |..
7. Connecticut .. . CT ...51,157,453 |. .66,861,406 |..
8. Delaware ............. ... DE .10,294,522 |..

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

....19,367,514 |..
.. 389,613,427 |..
.. 161,273,474 |..
....22,584,821 |..
..... 4,477,300 |..
.. 167,725,147 |..
....16,311,507 |..

.28,906,337 |..

. 191 576,013 |..
..69,611,811 ..
... 2,761,807 |..
...2,227,070 |..
100,950,646 |..
..45,169,280 |..

197,785,126 |
..90.775.126 |
19.823.014 |

66,731,700 |
a1 142207 |

16. lowa..... 1A ...22,461,679 |. ...6,534,658 |..

17.  Kansas . .. KS 114, . oo 14,675,607 |.. .23,790,517 |..
18, KENUCKY ..o KY ool o 14,037,899 ..o oo 23,733,230 [..oovvvcvciieicncens o 37,771,130
19, LOUISIANG ...t LA ool o 23,366,181 [....oooeiicncens o 25,756,440 49,122,621
20. Maine ....... ,382, . ... 4,241,687 |.. .10,623,725 |..
21.  Maryland ...39,648,261 |. 32,332,352 | ....71,980,613 |..
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ool o 86,853,856 |........cccoeveeen 300 [ 64,863,074 |.......ooovrciiiis [ 151,717,231
23, MChIGAN ... Ml e b e 31,727,220 |....oovviicncens o 53,799,946 85,527,167

...30,507,925 |.
...13,857,592 |.
.......... 21,462,988

.51,100,983 |..
.36,420,896 |..
57,744,062

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e

36,281,074 |

27, MONtaNa .....oovoveveeeeeeeeeeieieeeeeeeeeneeeneeeens. MT e L e 10,275,542 | o 4,223,775 14,499,317

28. Nebraska .. ,379, . ... 6,060,551 |.. .10,440,508 |..

29. Nevada........ . ...32,181,223 |. ..12,500,814 |.. .44.682,036 |..

30.  New Hampshire ........cccoceeeieieicieiceene NH e b s 15,867,693 20,608,767

31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ [ L o 244,346,008 |................ 18,471 |..........68,435,944 |......cocooriininns [ 312,800,418

32.  New Mexico . .. NM ,931, eeeerenenenenenen Jeenenns 2,010,898 [ e 4,941,933 [ooiiieee
33. New York..... .509,206,830 |. .. 774,636,483 |........ 806,987,643

34. North Carolina ..
35. North Dakota

...48,501,349 |. ....92,285,473 |..
.. 4,352,777 |..

73579103 |

36. OO cceeeenene .. 154,374,505 |..
37.  Oklahoma . ...12,606,008 |. ....28,967,489 |..
38. Oregon ......... ...20,330,614 |. ....42,734,813 |..
39. Pennsylvania ... .107,808,932 |. .. 189,244,680 |..
40. Rhode Island .... e 4,092,022 i [ 1,181,562 [ e 5,273,584 |..

41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

.66,621,358 |..
.. 3,823,349 |..

36,721,451 | 74,486,194 |

44, Texas ....... . 119,877,781 |. .. 304,417,316 |..
45, Utah ..... ....25,539,250 |..
46. Vermont . ..2,823,7% |..
47, VIrginia .oeeveeeeeeseesieeseeeseeeseseseseseneeenees. VA o L [o.41,986,492 ..o 112,790 .ol 57,192,472 | o 99,291,754
48.  Washington ........cceceeeeeeneeeneesieesieiereeeeee. WA e Lo [, 18,625,714 ... 65,000 |.......... 13,426,065 |.......ocovreinninns v 32,116,780

49. West Virginia
50. Wisconsin ....

.13,178,108 |..
.36,682,898 |..

51, WYOMING woevoveieieieieeeieeeeeeeeesieeseeeneeeenes. WY o Lo eenn,979,121 [ [ 1,645,648 [ [ 6,624,769 |.....ooevreiranne
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccceevveennens .... CAN , K . ) ..
58.  Aggregate Other Aliens .. OT . EUUUUURUURURT RUUUN 11 871 612 |..
59.  Subtotal .....cccoveviiiiiiiiiiiiiiiiiieiiee e XK o 2 444 910,121 |........... 3,480,105 |..... 2,173,203,049 |.....oovoivccinn oo 4,621,593,275
90. Reporting entity contributions for employee benefits
PIANS. ... XXX v 2,158,632 [ o 2,424,435 [t e 4,583,067 |..eovoveverceiiieenn
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX ferenne 500,178,743 |............... 235,650 [ovoeeeeieeieeiees [ o 500,414,393 [...coooovieeerciine
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...12,189,413 |. . 4,466,690 |.. .... 16,656,103 |..
94.  Aggregate or other amounts not allocable by State. |....... . 157 171,680 [ o 711,088 ..o foeeee 157,882,768 |..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .3 116,608,589 |........... 3,715,755 |..... 2,180,805,262 |......covererciiinins [ 5,301, 129,606 |..
96. Plus Reinsurance Assumed. XXX e 11,795,367 [ o 306,493,343 |...coovieireiicins [ 318,288,703 |..
97  Totals (All Business).... . .3,128,403,949 |........... 3,715,755 |..... 2,487,298,605 |.......cceveviiirirns [ 5,619,418,310 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 352,964,091 |..eovviieireiieinns o 55,782,764 |.....ocoovvveiieins [ 408,746,855
99. Totals (All Business) less Reinsurance Ceded XXX 2,775,439,859 3,715,755 2,431,515,840 5,210,671,454 807,040,496
DETAILS OF WRITE-INS
58001. Other alien ..o o XXX ... 11,864,560 |. .. 7,052 |.. .11,871,612 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccooeeieciiniicine e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 11,864,560 7,052 11,871,612
9401, Pait=UP oo DO S 104,779,769 [....oveeeiiiririiies o o o 104,779,769 |...cocvveviiinene

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

and non-taxable fees and charges ........cccoovensfonnn. XXX oo 52,391,912 [ oo [ 711,088 [oooeeciciicinns [ 53,102,999 [.....cooovviiiiiiis
9403, e XXX e oo fe L
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....vvvviiiiiiiiiici e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 157,171,680 711,088 157,882,768
(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 JUNE 30, 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)
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STATEMENT AS OF JUNE 30, 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)
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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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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. .............. NO

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 YES

Explanation:

Bar Code:

3 0
3 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
3
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
3 0
6 4 2 4 6 2 0 2 4 7 0 0 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2

o o
I S S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Modco receivables ... oo 225678 s e 225,678 |.oooeeeeee 163,977
2505. Prepaid assets - pension plan . ,963, ... 23,963,735 |...
2506. Leasehold improvements ..........ccocoooooiioiieieieieiccceee e oo 31,124,662 |................. 31,124,662
2597. Summary of remaining write-ins for Line 25 from overflow page 55,314,075 55,088,397 225,678 163,977
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 - pools 2,040,626
2505. Reserves for special litigation expense .......ccccocovvrininnn. 1,846,500
2506.  Miscellaneous reinsuranCe 1iabiliTies ..ottt ens [ornesetetese e
2597. Summary of remaining write-ins for Line 25 from overflow page 3,887,126

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 eee e e e eeeeee e eeeeee e eeeeeeeees |oeee e 4,142,803 |...cocvee 9,768,946 |................ 14,001,233
08.305. EXPErience FeFUNG .......ooiiieeeececece et seansnans |ooese et 159 oo 306 | 299
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 4,142 962 9,769,252 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.  Federal exchange fEES ... [ 312,660
2705. Paid family leave risk adjustment ........... 147,205
2706. Fines & penalties of regulatory authorities ........... 44,756
2707. Interest on fines & penalties of regulatory authorities ... s 13,556
2708.  Miscellaneous-space and aviation aCtivity ... oo 10,927
2797. Summary of remaining write-ins for Line 27 from overflow page 529,104 2,458,332 (3,214,036)
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STATEMENT AS OF JUNE 30, 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.ccvovevveviverererieieesesstesesesesessssesssssesesesessssssesssssssesesesesssssssssssesesesessnssssssssssesesesnns |reeeeneereneeeeen 9,413,000 [ 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 CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 10,310,414 |...ccooveee 20,214,280
9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccocvovevrveueuereeeeeeieeeieseeeseseeseeesenenes oeseeeneeeenna 275,728,611 |.ooce 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) 275,728,611 279,587,914
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 @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 111,163,275 |............ 1,135,264 ,442
2.2 Additional investment made after acquisition . o e 245,169,100 |.......c......... 125,837,914
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt
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) 7,264,494 ,183 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 ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 99,670,387 |....cceevnene 184,174,148
2.2 Additional investment made after acquisition . R F 300,447,927 |....oooenne 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 QISCOUNT ...ttt ettt ettt seae et et s s sa s e et eses s s sesese s s es s ssseses s s s snsssesesassssssssesessansnsssesasssassssesssasananansns |eeesssscseeesneansncnas 21,879 oo 42,356
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 89,310,533 |.....ccconvv (37,023,018)
6. Total gain (I0SS) ON QISPOSAIS ..........cceiiueiiereeeeeeciceic ettt etee ettt e s st et et e s e s s s s sesesesesessasasssesesesesessssassssssesesessanas [oeseeeseneneeeaens 2,000,305 |...covvvrinenne 8,866,108
7. Deduct amounts reCeived ON ISPOSAIS .............cccuruevevicceeteeeeeeeceeeeeteseseseaeseseseseseseeesesesessssseesesesssssssesesssssasassesesassasassesanans [esesscscsesens 119,020,525 |............... 345,781,925
8. Deduct amortization of premium and dEPreCIAtION .............c.c.cviviviueueuieiiieieietetetet ettt es e esessss s s s s sesesesnanns |eeeeeseeeeeaenene 12,751,035 | 18,018,588
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene (1,017,370) .. 2,801,142
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 13,621,256 |...covvvneeee 55,213,043
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,268,986,510 |............5,923,945,665
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e e e 1,836,738 |.cooeees 1,867,384
13.  Statement value at end of current period (Line 11 minus Line 12) 6,267,149,771 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 3,627,022,580 |............ 6,253,384,417
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 36,543,744 |................. 86,357,222
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 35,557,331 | (75,536,242)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(21,259,103)]... ....(440,166,798)
6. Deduct consideration for bonds and stocks disposed of . I 2,959,360,005 |............ 4,791,731,095
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 51,704,923 |................ 100,196, 113
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (53,088,848)......c.coence. 79,682,377
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 5,717,068 |................. 32,816,052
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. (14,347 124) .. 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 53,889,664,519 |......... 53,296,017,935
12. Deduct total NONAAMItEEA BMOUNES .......c.cuiviieiieiiteii ettt ettt s ettt et betenennsens [ooemnanananaenannaes 995,342 .o 914,213
13. Statement value at end of current period (Line 11 minus Line 12) 53,888,669,177 53,295,103,722
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STATEMENT AS OF JUNE 30, 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

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt b e b s [ 29,769,836,374 |.......... 40,799,881,605 |.......... 40,300,068,833 |................ (61,058,536)........... 29,769,836,374 |.......... 30,208,590,610 |...eoeeeeeeeeeerieecieirirreeee feeiniene 29,464,826,687
R NN [ - TSRS S RSO SUERPEPRRRSTSRPRRPPIRY USRS 20,987,733,590 |....ccvennne 676,462,338 |.......cc..... 604,221,824 |......cccoce.e. 50,320,851 |.......... 20,987,733,590 |.......... 21,110,294,955 ..o [ 20,679,851,431
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,308,002,114 |............... 152,531,971 | 167,434,481 |........c...... 45,807,174 |............ 1,308,002,114 |........... 1,338,906, 778 |....ooeeeeeeeecreernces e 1,289,329,294
4. INAIC 4 (@) ettt b ettt h £t et h ekt bt bt bttt ettt na bt ettt nete et [rere s 1,550,469,647 |................ 273,951,778 |......coconve 380,720,940 |...coccveneene (10,619,683)|............ 1,550,469,647 |........... 1,433,080,802 |...ocvveieieeieiircceene [ 1,567,708, 129
5. NAIC B () ittt [ 306,722,862 |.......ccecn... 16,963,275 |...coovvennne. 39,509,273 |......cooeen. (58,596,538 |....cccvcnvee 306,722,862 |................ 225,580,326 |....oooeoveeeeeeeeeeeeeees [ 323,406,312
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 29,982,481 48,648,421 36,628,226 29,982,481 17,962,286 24,265,697
7. Total Bonds 53,952,747,068 41,919,790,967 41,540,603,772 2,481,494 53,952,747,068 54,334,415,757 53,349,387,550
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAUC 2 ..ottt ettt ettt et e st e te et et et e b e st e s e st eses e e s eseeses e ee e s e s e s e s e ReateReneeseneeseseeseseesese et ese s esensesenseseneens |ohest et et et et et e ettt ete [tetebe et et ettt e e [ree ettt enees[oaeie e e ettt [oere et [oreree e [
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot
15. Total Bonds and Preferred Stock 53,952,747,068 41,919,790,967 41,540,603,772 2,481,494 53,952,747,068 54,334,415,757 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 $ .o 1,728,415,561 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ e 206,296 ; NAICBE $.coovverrereeiierereeens




STATEMENT AS OF JUNE 30, 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 375,294,884 XXX 373,463,658 830,439
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 ACQUINET ............ccooiiiieieeeeeeceece ettt ettt ae s s s s st eseas s s s s seseseasanas [ereneenen 76,542,769,264 |......... 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 24,242,229 |.............. 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 ISPOSAIS ..............ccceueuiuieieiiiiiieetetesiies e etetetetesesee et et sse e sesesesessesssssesesesesessssasssssesesesesssssssas |eeesesenens 76,227,731,000 |......... 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) ..........cceceiiievrrererereeeeeeeeieeeeeeeeesenens fereeeeeeeeeens 375,294,884 |.....ccoconc. 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) 375,294,884 36,014,391
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STATEMENT AS OF JUNE 30, 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) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 6,514,500
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 66,194,305
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 FECOGNIZEM ..........euiveviiiiiieieiteteieiitesetete st ees et ae st st seses et st ss st ses b e bt ss s ses e b e b s s eeses s e b st s s es b e b st ssses s et st ss et ebebessssnsnses febebesssntsteseetann 116,457
Considerations received/(paid) ON LEIMINALONS ................coeviuiiieeiceeicees ettt s et se e s s e s s s s e s s e s s e s s s s s s s s s s s s s s s s s s s s s sesassenansans | atsebesscesssescas 9,909,570
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 137,435,373
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 137,435,373

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 ............ccccveveveieeiiies covrerereeieeeeens 154,301
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevieieeeeeeteteseeeseeeeesestetetesessseses tseseassssseseseseseeaeaesesaeaete  seeteseseneneasaesees 154,301

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 1,811,196
3.14 Section 1, Column 18, prior year 13,850,126 ............... (12,038,930) ..coveneee (11,884,629)
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ............ccccceveveieeeies coerererereeneneens 1,965,497
3.22 Section 1, COIUMN 17, PrIOT YEAT .....c.cvevieeeieeeeereveteeeeieeeesesesesesessnesenes eeeeeseseesesens 13,850,126 ......coconc... (11,884,629)

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 QAJUSIMENTS .........ovevevitieieieieieteteteteteee st eeete e tesessassees <teseseaeaesesesseaesebeseeaeaeaes tassessetesetasenee et aesesbenenes  aeseeasasesenas (11,884,629)

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 34,195,952

Less:

4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e 33,828,215

4.22 AMOUNE FECOGNIZEA ...ttt se e esessanas seeeseseseseeaesesees 367,737

4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 34,195,952

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 JUNE 30, 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 JUNE 30, 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 137,435,371

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceeueiieieieieieieeeies coeresesieneeeenenens 154,301

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 137,589,672

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 154,578,241

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 (16,988,569)

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 16 154,486,335

Part B, Section 1, Column 13 446,913,863
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et e s e sssnsssesesesessannnenssenenennnenss s 601,400,198
Part D, SECHON 1, COIUMN G ...t eeeeee s s es s ees e e s s s e e e e e en e e e eesnes sesesssnssnnins 628,845,982
Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (27,445,784)
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 35,561,135
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 16,425,373
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 51,976,508
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 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 7,328,988,805 |............ 9,872,175,144
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 14,427,653 | 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 7,210,413,000 |.......... 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 1,353,326,975 |........... 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) 1,353,326,975 1,220,323,517
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STATEMENT AS OF JUNE 30, 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 . 06/30/2024 .......... Var ious . 161,334
(269) Alcoa Street Warehouse Vernon ..... 06/30/2024 . |Various .. . 3,387,770
(274) Invreg Slauson ......... .|PICO RIVERA .. ... 06/30/2024 . |Various ..
(5098) Guardian Lumiere ..... . | MEDFORD ... ... 06/30/2024 .. . |Various ..
(7024) Guardian Cambridge Alewife, LLC .. .| CAMBRIDGE 06/30/2024 .......... Var i ous 100 393
0199999. Acquired by Purchase 3,387,770 336,877
(5053) Guardian Quincy ... . | ARLINGTON ... 06/30/2024 Various
(5054) Guardian-Ledges ... WEYMOUTH .. ... 06/30/2024 .. . [Various ..
(5065) Guardian Park Place ANNAPOLIS ... 06/30/2024 .......... Various
(5073) Guardian Tryon Village .... . | WILMINGTON 06/30/2024 .......... Various
(5081) Guardian Piazza D'Oro .. OCEANSIDE . 06/30/2024 . |Various ..
(5089) Seasons Lynnwood ........ .| LYNNWOOD .. ... 06/30/2024 .. . [Various ..
(7023) Guardian Springwoods |11 . .[SPRING ........ ... 06/30/2024 .. . [Various ..
(7018) Hanover Hoffman Estates .. .| HOFFMAN ESTATES ... 06/30/2024 .. . |Various ..
(7020) Hanover South Barrington ..... .| SOUTH BARRINGTON .. ... 06/30/2024 .. . [Various ..
(7034) REIGL 1350 Connecticut Avenue Lender WASHINGTON 06/30/2024 Various

0299999. Acquired by Internal Transfer

1,201,342
0399999 - Totals 3,387,770 1,538,219
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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recgan Disposal brances Incurred

(11 910)

Disposal

Disposal

Disposal

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 2

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

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

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1052166 ... AURORA ... . 06/26/2013 .. .. 24,800,000
1052186 ... FREDERICK .03/31/2014 .. .. 34,700,000
1052193 ... SPRINGFIELD .. . 10/02/2014 .. . 107,000,000
1052196 .... BOULDER .11/18/2014 .. .. 11,900,000
1052197 ... SANTA MONICA . . 1171972014 .. .. 25,000,000
1052206 ... BROOKLINE ... .05/01/2015 .. .. 25,200,000
1052207 ... . 05/05/2015 .. .. 48,575,000
1052213 . PORT ST LUCIE . 06/25/2015 .. .. 39,500,000
1052216 . PHILADELPHIA . . 08/25/2015 .. .. 57,100,000
1052218 . SEATTLE .... .09/08/2015 .. .. 59,000,000
1052220 .... PORTLAND ... . 10/13/2015 .. .. 34,000,000
1052224 .... . 11/05/2015 .. .. 76,800,000
1052226 .... CULVER CITY .. 1171772015 .. .. 30,900,000
1052227 ... CEDAR PARK ... . 11/23/2015 ..
1052228 .... LOS ANGELES .. . 1173072015 ..
1052234 .... BELLEVUE . 12/22/2015 ..
1052235 ... DELRAY BEACH . . 12/30/2015 ..
1052236 .... HERMITAGE . .03/30/2016 .. .
1052246 . LAKEWOOD ... . 05/05/2016 .. .. 40,600,000
1052272 . HIGHLANDS RANCH .08/01/2017 .. .. 29,800,000
1052280 . RESTON ... .07/26/2017 .. .. 24,600,000
1052319 .... DORAL ... .02/26/2018 .. .. 96,500,000
1052330 .... NEW YORK .06/19/2018 .. .. 70,000,000
1052333 ... PONTE VEDRA BEACH ... .08/08/2018 .. .9, 166,667
1052334 .... PONTE VEDRA BEACH ... .08/08/2018 ..
1052335 ... PONTE VEDRA BEACH ... .08/08/2018 ..
1052336 .... PONTE VEDRA BEACH ... .08/08/2018 .. . .
1052337 ... PONTE VEDRA BEACH ... .08/08/2018 .. ..1,566,372 |.. .
1052338 .... PONTE VEDRA BEACH ... .08/08/2018 .. ... 644,977 |.. .. 10,416,667
1052340 . REVERE ..... .09/20/2018 6,945,196 |.. .. 91,000,000
1052343 . OCEANSIDE .10/01/2018 7,259,900 |.. .. 91,000,000
1052345 . CARLISLE .10/18/2018 14,481,991 |.. . 197,269,230
1052350 . KIRKLAND . 12/20/2018 .. . 139,000,000
1052351 . BELLEVUE . 12/18/2018 .. .. 40,000,000
1052358 ... DENVER ... . 03/05/2019 .. . 117,600,000
1052369 ... REDONDO BEACH .. .10/01/2019 .. . 133,500,000
1052421 ... WASHINGTON . 07/29/2021 .. .. 87,800,000
1052438 ... BOULDER ... . 12/30/2021 .. .. 73,700,000
1052439 ... BOULDER ... . 12/30/72021 .. .. 60,100,000
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
1052462 . COCONUT CREEK . 10/11/2022 .. . 157,000,000
1052463 . ENGLEWOOD .. . 10/31/2022 .. . 100,121,739
1052479 ... CARLISLE ... . 12/15/2022 .. .. 57,800,000
1052480 ... GREENSBORO . 12/15/2022 .. . 131,200,000
1052482 ... MYRTLE BEACH ... . 04/27/2023 .. ...20,552,632
1052490 .... BOULDER . . 04/13/2023 .. .. 27,500,000
1052497 ... TAMPA ... . 09/14/2023 .. .. 41,700,000
1052498 .... . 09/14/2023 .. . .
1052504 .... ST LOUIS PARK .. . 12/01/2023 .. .... 760,319 .. .
1052514 ... SANTA ANA .. . 1272172023 .. 1,465,266 |.. . 189,500,000
1052516 . PLYMOUTH . 04/04/2024 .. .. 37,000,000 .. 89,500,000
1052517 ... READING ... L 04/04/2024 ..o e 50850 [ 20,400,000 ... .. 50,100,000
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1052518 ... MIDDLETOUN ... . 04/04/2024 .. ....7,100,000 |...
1052519 .... . 06/26/2024 .. .. 37,900,000 |...
1052521 ... NESCONSET . . 06/28/2024 .. ....4,528,360 |...
1052522 . NESCONSET . . 06/28/2024 .. ....4,234,914 ... ..
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 111,163,275 221,372,085 3 820 931,690
0899999. Total Mortgages in good standing 111,163,275 221,372,055 3,820,931,690
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 111, 163,275 221,372,055 3,820,931,690
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 10 1" 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total

Accrued Valuation Temporary Deferred i Exchange Accrued Gain Gain Gain

Date Interest Increase/ Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Acquired Prior Year | (Decrease) Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal

1052188 ... MINNEAPOLTS ..evviiiieiivinniieeeeenns fevvnnneeeeeeen BN [ [ 05/27/2014 ...5,338,718 |.... ...5,299,196 |. .5,299,1% |...
1052196 ... BOULDER 11/18/2014 ...4,766,642 |.... 4,772,741 ). 4,772,741 ...
0199999. Mortgages closed by repayment 10,105,360 10,071,937 10,071,937
0028292 .... ANDERSON .. 09/28/2006 ...83,413 [.... 83,413 |. ..83,413 |...
0028309 . . | LAUREL . .09/26/2007 .. 77,476 |. 77,476 . 77,476
1051985 .... CAPITOLA .eeeeeeeeeeeeene e eeemmmeeeeee Jeemmmeeeeeeenes CAe e e s et 10/24/2005 .. 76,601 |.... ... 76,601 |...
1051987 ... LAS VEGAS ..oovveniiiiivninieeccvriineeees Jevvneneeeeeeen Ve o s 10/31/2005 .. 287,201 |...
1052166 .....eeeeeeeeneeeeeenenes JAURORA e eeeeeeceeeeeeeeee feeeeeeeeeeiee e G0 [ e e 06/26/2013
1052186 ... FREDERICK 03/31/2014
1052191 ... MOUNT LAUREL .. 06/30/2014
1052193 ... SPRINGFIELD ... 10/02/2014 .
1052197 ... SANTA MONICA .. 11/19/2014 L.41,022 .. .
1052198 ... IRVINE ... 12/01/2014 309,516 |.... 309,516 |.
1052203 . .. | IRVINE . .03/23/2015 .. 265,820 |. 265,820 |.
1052206 . .. | BROOKL INE .06/01/2015 .. .50,696 |. .50,696 |.
1052207 . .| BURBANK ... L05/05/2015 oo foeeiiiiiins s e N e |
1052211 ... HOUSTON ... 05/29/2015 ....30,605 |.... .30,605 |. . .
1052213 ... PORT ST LUCIE . 06/25/2015 117,489 |.... 117,489 |. 117 489 |...
1052215 ... BOSTON 07/09/2015 101,400 |.... 101,400 |. .. 101,400 |...
1052216 ... PHILADELPHIA .. 08/25/2015
1052218 ... 09/08/2015 ... 103,574 |...
1052220 .... PORTLAND ... 10/13/2015 ... 104,490 |...
1052222 .... WASHINGTON .. 10/28/2015 ... 157,369 |...
1052224 .... BOSTON 11/05/2015 .. 203,064 |...
1052225 . .. | CULVER CITY ... 1171772015 ..
1052226 . .. | CULVER CITY ... 11/17/2015 ..
1052227 . .| CEDAR PARK .. 11/23/2015 ..
1052228 .... LOS ANGELES ... 11/30/2015 ... 346,099 |... .
1052234 ..oiivviiiiis BELLEVUE ..ovvvvniiiiiiiiiiiiiiiiiines 12/22/2015 .| e e 119704 [ 6,588 [ e [l 6,688 | | 119,704 L 119,704 |
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1052235 ... DELRAY BEACH .. 12/30/2015 0,589 [ 9,077 |... ...9,077 |..

1052236 .... HERMI TAGE 03/30/2016 .. 124,985 |.... .. 48,707 |... .. 48,707 |..

1052237 ... SANTA MONICA .. 04/07/2016 41,574 .

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 ... 08/09/2016 .

1052283 ... 08/15/2016 ....92,037 |.... . .

1052255 ... 08/25/2016 146,841 |.... 146,841 |. ... 146,841 |...

1052257 ... RIVERDALE ... 10/31/2016 150,455 |.... 150,455 |. ... 150,455 |...

1052259 ... MONTEREY . 11/18/2016 . 911,331 [.... .. 911,331 [ . 911,331 ...

1052261 . .. | BRIGHTON .. .12/13/2016 .. .33,432 | .33,432 |.

1052262 . .. | SAN DIEGO ... .12/14/2016 .. .. 268,208 |.

1052272 . . | HIGHLANDS RANCH . .. 03/01/2017 .. .68,551 |.

1052279 ... CULVER CITY 07/26/2017 ....37,582 |....

1052280 ... RESTON 07/26/2017 ....96,090 ...

1052283 ... BURL INGTON .. 09/07/2017 .. 239,970 |....

1052284 .... 09/07/2017 ... 44,99 ...

1052285 .... MOUNT PROSPECT ... 09/07/2017 ..48,744 |....

1052286 .... GRAND PRAIRIE . 09/07/2017 .

1052287 ... MALIBU 09/18/2017 ... 153,904 |...

1052290 .... LOS ANGELES ... 09/29/2017 L 368,711

1052291 . .. |LOS ANGELES .09/29/2017 .. ..36,491

1052292 . .. |LOS ANGELES .09/29/2017 .. ..28,512

1052293 . .. |LOS ANGELES .09/29/2017 .. ..28,425

1052294 . .. |LOS ANGELES .09/29/2017 .. . 17,703

1052295 . . |LOS ANGELES .09/29/2017 ..

1052319 ... 02/26/2018

1052321 ... 04/05/2018

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

1052333 ... PONTE VEDRA BEACH .... 08/08/2018

1052334 .... PONTE VEDRA BEACH ... 08/08/2018

1052335 ... PONTE VEDRA BEACH .... 08/08/2018

1052336 . .. | PONTE VEDRA BEACH . ... 08/08/2018 ..

1052337 . .. | PONTE VEDRA BEACH . ... 08/08/2018 ..

1052338 . .. | PONTE VEDRA BEACH . ... 08/08/2018 ..

1052340 . .. | REVERE .... .09/20/2018 ..

1052343 . . | OCEANSIDE .. 1070172018 ..

1052345 ... CARLISLE .... 10/18/2018 .

1052350 ... KIRKLAND .... 12/20/2018 ... 122,782 |... ... 242,549 |...

1052351 ... BELLEVLE .... 12/18/2018 ..o |ovviviiiees ceeeeeiiins e 85,776 [ [ 4,414 |... .. 65,776 |...

1052358 .... DENVER .... 03/05/2019 .. 18,726 |...

1052360 ... SAN JOSE .. 08/01/2022 . ... 125,483 |...

1052363 .... NEW YORK . 12/31/2021 430,420 |.... ... 430,420 |...

1052364 .... 05/28/2019 196,543 |.... ... 196,543 |...

1052367 ... ARDMORE 08/21/2019 147,960 |.... 147,960 |. .. 147,960 |...

1052368 . . | CHARLOTTE .08/28/2019 .. .. 317,372 |. .. 317,372 |. 317,372

1052371 ... ALEXANDRIA .. 11/06/2019 120,418 |.... 120,418 |. .. 120,418 ...
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1062372 ... BUENA PARK .. 12/17/2019 ... 125,755 |...
1052373 ... NORTHRIDGE .. 12/17/2019 ... 120,725 |...
1062374 ... BETHESDA . 12/18/2019 .. 266,528 |...
1052380 . .. | BOULDER .02/28/2020 ..
1062381 . .. | BOULDER .02/28/2020 ..
1052382 . . | BOULDER .02/28/2020 ..
1062383 ... BOULDER ... 02/28/2020
1052389 .... SAN JOSE ... 08/02/2021
1062301 ... SALISBURY ... 08/30/2021
1052392 .... NORTH MYRTLE BEACH ... 08/30/2021
1062393 .... PENSACOLA 08/30/2021
1052394 .... MILTON 08/30/2021
1062396 ... CHARLES TOWN .. 08/30/2021
10523% ... 08/30/2021
1062397 . . .08/30/2021 ..
1052398 . .. | FUQUAY-VARINA . .08/30/2021 ..
1062399 . . | CHESAPEAKE .. .08/30/2021 ..
1052400 .... LANCASTER ... 08/30/2021
1052401 ... LITTLE RIVER 08/30/2021
1052402 .... LOCUST GROVE 08/30/2021
1052403 .... LAKE ZURICH ... 08/30/2021
1052404 ... 08/30/2021
1062405 .... FLOWERY BRANCH .. 08/30/2021
1052406 .... STUART 08/30/2021
1052407 ... ALLENTOIN ... 08/30/2021
1052408 . .. | STUART ... .08/30/2021 ..
1052400 . .. |FRANKLIN . .08/30/2021 .. .35,611 |.
1052411 . .. | RALEIGH .04/07/2021 .. .58,471 |.
1052420 . .. | WAUNAKEE . .07/28/2021 .. 68,810 |.
1052441 . . | DELRAY BEACH .02/01/2022 .. 178,397 |.
1062445 .... FLEMINGTON 06/07/2022 324,725 |. .. 324,725 |...
1052462 .... COCONUT CREEK ......eevvvvvevvevnvnnnnnnnnns fevvvvvnnmnnnnnnne Fluviiiiiiis e s e 10/11/2022 ... 172,545 |...
1052463 ... ENGLEWOOD ....ovvvvvineeeceiinieeeccvininns Jevvnineeeeeee Ndecs e s 1073172022 oo oo e L e e 1,162 |...
1052479 ... [0 =N AP -/ PUUPPPUPRPPTPR IPPUPPIP N 12/15/2022 ...1,350 [...
1052480 ... GREENSBORO ....evvvvvvvnvnnniircinnninnnnnnns Jevvvnneeenennne NOeceicins e e s 12/15/2022 ... 1,207 |...
1052482 ... MYRTLE BEACH ....evvvvivviiiieiieiniiiinnins feevevvvnnnnnnnene SCuvviiiiiiiiiinns Joeeeeees s foveee 04/27/2023
1052494 . JACKSONVILLE ....ovvvvvenniiniinnnnnnniinns Jovvvnnnnneneeness Floveiiins oo o 08/24/2023 .. ..
0299999 Mortgages W|th partial repayments 11 393,426 690,026 690,026 11,393,426 11, 393 426
0599999 - Totals 21,498,786 723,425 723,425 21,465,363 21,465,363
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000000-00-0 ......... HANOVER ACQUISTIONS [ 1,LLC ..vveeeiiiiiiie i WILMINGTON . o DE.......... HANOVER ACQUISTIONS I 1,LLC ..evveeeeiiiiiieeeiiiiiiicee e aiiiiiee s eeeeeeaes |oas 12/0172012 o feveeeen i | [ 1,850 e iiiiiis [ feeeeeeiiis 100.000
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 1,850 XXX
000000-00-0 ......... BIWE GLIC Multifamily I, LLC .eeeeeieeiiiiiiee e Wilmington ......ooooiiiiiiiiiiiiiiiiiieeee ‘ ....... DE.......... DJ EFFIEN e ‘ ................... |....05/31/2024 ................. 12,785,715 |oeeeiieieeciieeeeceiies [, 79,211,904 oot 0.952
000000-00-0 ......... WD REIGL Multifamily I, LLC ..vevveiiiiiiiiiiiiiiiiiiiiiieciiiiiiie e Wilmington .oovvvveiiiiiiiiiiiiiiiiieieieis o DE.......... Geoff SMith .vvvveriiiiiiiiii i [ e [ 08/08/2023 ... .eeeee e e e 6,550,000 |..evveeiiiiiiiiiiiiiiiiiis foieiiiiiiiiiein i e 0.952
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 8,002,381 19,335,715 79,211,904 XXX
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 . Wilmington . ..|57 Stars ... .|....09/23/2015 ... ... 1,308,154 |...
000000-00-0 ......... Accel-KKR Growth Capital Partners IV LP . Accel-KKR ... o|e-e 1271472021 . ... 4,757,426 |...
000000-00-0 ......... Adams Street Asia Fund 2020 LP Wilmington .... .|Adams Street Partners ...01/25/2021 ... .. 22,360,000 |...
000000-00-0 . ..| Adams Street Guardian Asia Fund LP Wilmington . Adams Street Partners 01/25/2021 .. 18,946,977
000000-00-0 . ..| Advantech Capital 11 LP ..cccueiiiiiiiiiiiiiiiiiieieccciieeec s | e New Horizon Capital .. ..03/29/2018 1,516,881
000000-00-0 . ..|Affinity Asia Pacific Fund V L.P. . . Affinity Equity Partners . 1171772017 . 7,705,899
000000-00-0 ......... AH Bio Fund 1V, L.P. e Wilmington . .| Andreessen Horowitz ... 1172972021 ... 1,917,500 |...
000000-00-0 ......... Alchemy Special Opportunities Fund V L.P. ...|Alchemy Partners .|....06/30/2024 ... ..21,023,833 |...
000000-00-0 ......... Amulet Capital Fund I1, L.P. ooevuiiinnnenns Wilmington . ..|Amulet Capital Partners .. .|....03/31/2021 ... ....411,625 ...6,271,821 |...
000000-00-0 ......... Amulet Capital Fund I11, L.P. ....... Wi Imington .... .|Anulet Capital Partners o |---.01/26/2023 ... .... 139,936 .. 22,551,064 |...
000000-00-0 ......... Andreessen Horowitz Fund VIII, L.P. . [Wilmington .... .| Andreessen Horowitz ... 1172972021 ... ...680,000 ... 1,360,000 |...
000000-00-0 ......... Andreessen Horowitz Fund VII-Q, L.P. ... Wilmington .... .| Andreessen Horowitz .. . |....10/20/2020 ... ...450,000 |...
000000-00-0 ......... Andreessen Horowitz LSV Fund 111, L.P. . . |Wilmington .... .[Andreessen Horowitz .. ... 1172972021 ... 1,485,000 |...
000000-00-0 ......... Andreessen Horowitz Seed Fund I, L.P. .. Wilmington . .| Andreessen Horowitz .. ...07/29/2021 ... ...110,000 |...
000000-00-0 . .| ASF VIT Infrastructure L.P. .cocoooiiiin | i Ardian Investment . 3,315,146
000000-00-0 . ..|Battery Venture XIII Side Fund, L.P Wilmington . Battery Ventures 1,045,500
000000-00-0 . ..|Battery Ventures XIV, L.P. ...cooeenans Wilmington . Battery Ventures ... . .. 11,968,000
000000-00-0 ......... Black Diamond Capital Opportunity Fund V, L.P. Wilmington .... ..|Black Diamond Capital Management ... .|....10/29/2019 ... . 3,958,091 ... 8,491,735 |...
000000-00-0 ......... Boldstart Fund VI, L.P. ...ooociiiiiiiiiiiinns ..{BOLDstart Ventures o|e-.. 1072272021 ... . 752,500 ... 1,890,000 |...
000000-00-0 ......... Brightstar Capital Partners Fund 11, L.P. . Wilmington . .|Brightstar Capital Partners .|....05/31/2024 ... 3,145,213 |... .. 18,854,787 |...
000000-00-0 ......... Brynwood Partners IX L.P. Wilmington .... .[Brynwood Partners .... .|....02/07/2023 ... .. 19,685,490 |...
000000-00-0 ......... Brynwood Partners VI . |Wilmington .... .[Brynwood Partners .... .]....09/23/2013 ... ... 5,212,008 |...
000000-00-0 ......... Brynwood Partners VIII . Wilmington . . [Brynwood Partners . |....12/15/2017 ... 1,232,117 |
000000-00-0 ......... CCV Fund 11 LP .| China Creation Ventures ... o |----09/22/2020 ... .. 2,573,448 |...
000000-00-0 Centre Lane Partners IV, L.P. ....... Wilmington .... .|Centre Lane Partners . ...01/22/2016 ... .... 318,991 ...438,668 |...
000000-00-0 . ..| Charles River Partnership XVII, LP WiImington . CRV e 06/22/2017 . 144,000 |.. ...903,000
000000-00-0 . ..|CIVC Partners Fund VI, LP ... Wilmington . CIVC Partners . 09/14/2020 .. 49,640 |.. 1,293,966
000000-00-0 . ..|CIVC Partners Fund VII, L.P. WiImington . CIVC Partners . 08/23/2023 .. 87,460 |.. .. 21,438,029
000000-00-0 . ..|CNK Fund 111, L.P. . Wilmington . Andreessen Horowitz ..05/27/2021 ... .. 25,000 [.. ... 150,000
000000-00-0 . ..|CNK Fund 1V, L.P. .. WiImington . Andreessen Horowi tz ..02/17/2022 ... ..65,000 [.. 1,645,150
000000-00-0 ......... CNK Seed Fund I, L.P. Wilmington .... ..|Andreessen Horowitz .. . )....02/17/2022 ... ....280,000 ... 752,500 |...
000000-00-0 ......... Columbia Capital Equity Partners VIII-A, L.P. ... . |Wilmington .... ..|Columbia Capital o|--..07/28/2022 ... .... 1,441,057 .. 19,752,094 |...
000000-00-0 ......... Core Industrial Partners Fund I, LP Wilmington .... ..|CORE Industrial Partners . . |....01/13/2021 ... .... 4,401,735 ....3,297,593 |...
000000-00-0 ......... Core Industrial Partners Fund |11, L.P. .. Wi Imington .... ..|CORE Industrial Partners .... . |---.06/30/2024 ... ... 2,556,314 |... .. 19,943,686 |...
000000-00-0 ......... Core Industrial Services Fund I, L.P. ..... Wilmington .... .|CORE Industrial Partners .... .|....06/30/2024 ... 490,521 |... ... 4,009,479 |...
000000-00-0 CRV Select Fund 11, LP . Wi Imington .... ....01/06/2022 ... ....302,500 .. 3,643,750 |...
000000-00-0 . .| CRV XIX, LP .... . | Wilmington . ..01/06/2022 . . 247,500 |.. 5,156,250
000000-00-0 . .| CRV XVITI, L.P. .. Wilmington . 06/09/2020 . 236,250 |.. 1,627,500
000000-00-0 . ..| DPE Deutschland Fund IV, LP . Wilmington . DPE Deutsche Private Equity 07/13/2020 . 1,072,071 |.. .. 10,964,320
000000-00-0 . ..|Energy Spectrum VI LP ... Wilmington . Energy Spectrum Capital .. 11/01/2018 .855,118 |.. 6,877,747
000000-00-0 . ..|Equistone Partners Europe Fund VIT A SCSp ..vvvvvvvvnveiniiiiiieiiinenn [ e Equistone Partners Europe ..05/31/2024 15,918,704 |eniiiiii e .. .. 21,291,550
000000-00-0 ......... Felicis Focus Fund I, L.P. ...ccoooeeiiiininnns Wilmington . .|Felicis Ventures o |-...07/15/2021 ... ....180,000 ... 1,020,000 |...
000000-00-0 ......... Felicis Ventures IX, L.P. wiiiuiiiiiiiiiiiiiiiniiiiniiis i seeinaiens Wilmington Felicis Ventures ..i.ocieeeieeesiiiniiiniiiniiinneienneinnenes foerennnens vevvunnes L.01/25/2023 o eeiiee i | e 260,000 [.ievuiiiniiiiiiniiiiiiiiiieins e 2,015,000
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000000-00-0 ......... Felicis Ventures VIII, L.P. . |Wilmington .... .|Felicis Ventures ... ....07/15/2021 ... ...300,000 1,290,000 |...
000000-00-0 . FirstMark Capital IV, L.P. .. Wilmington . FirstMark Capital . ..05/20/2016 .
000000-00-0 . FirstMark Capital OF II, L.P Wilmington . FirstMark Capital . ..05/20/2016 .
000000-00-0 ......... FirstMark Capital OF IV, L.P. . Wilmington .... ..|FirstMark Capital .... . |--..03/03/2022 ...
000000-00-0 ......... FirstMark Capital V, L.P. ... Wilmington .... ..|FirstMark Capital .... .|....09/27/2019 ...
000000-00-0 ......... FirstMark Capital VI, L.P. .. Wilmington .... ..|FirstMark Capital .... .]....03/03/2022 ...
000000-00-0 ......... Five Elms Fund V, LP Wi Imington .... .|Five Elms Capital .... . |---.06/08/2021 ... .. 10,426,100 |...
000000-00-0 ......... Foundation Capital IX, L.P Wilmington .... .|Foundation Capital ... .|....08/17/2018 ... ...419,800 |...
000000-00-0 ......... Genstar Capital Partners IX, L.P. .... Wilmington .... .|Genstar Capital .... .|....01/28/2019 ... 23,212,555 |...
000000-00-0 ......... Genstar Capital Partners VII, L.P. ... Wilmington .... .|Genstar Capital .... .|....07/02/2015 ... ...958,216 |...
000000-00-0 ......... Genstar Capital Partners VIII Wilmington .... .|Genstar Capital ....03/23/2017 ... .. 1,680,877 |...
000000-00-0 . ..|Global Infrastructure Partners Il - A, L.P. Wilmington . Global Infrastructure Partners ..06/29/2012 . 1,838,930
000000-00-0 . ..|Global Infrastructure Partners |11 A/B . Wilmington . Global Infrastructure Partners .. ..07/08/2016 . 5,427,140
000000-00-0 . ..|Global Infrastructure Partners IV, L.P. Wilmington . Global Infrastructure Partners ..05/01/2019 . 1,653,623
000000-00-0 ......... GrandBanks Capital Ventures Il Wilmington .... .|GrandBanks Capital . |....05/10/2008 ... .... 166,250 ...391,477 |...
000000-00-0 ......... Green Equity Investors IX, L.P. woovviiiiinnnnns Wilmington .... .|Leonard Green & Partners .... .|....02/04/2022 ... ....470,763 .. 3,208,035 |...
000000-00-0 ......... Green Equity Investors VII, L.P. & Side VII ... Wi Imington .... .|Leonard Green & Partners .... . |---.02/29/2016 ... ... 411,397 2,872,197 |...
000000-00-0 ......... GSO Capital Opportunities Fund |11 Wilmington .... ..|Blackstone Credit .... ....06/17/2016 ... .... 179,312
000000-00-0 ......... GSO Energy Select Opportunities Fund |1 LP .. Wilmington .... ..|Blackstone Credit .... .|....11/09/2018 ... .... 365,695
000000-00-0 ......... GTCR Fund XIII, LP . | Wilmington .... ..|GTCR .... o |--.. 1072172020 ... . 2,992,500
000000-00-0 ......... GTCR Strategic Growth Fund I, L.P. Wi Imington .... .|GTCR .... o |---. 1072672021 ... ....801,000
000000-00-0 HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington .... .|HarbourVest Partners ...12/08/2021 ... . 3,217,500
000000-00-0 . ..|Harvest Partners VIII, L.P. ......... Wilmington . Harvest Partners ...... .. 36,405 |..
000000-00-0 . ..|HPS Mezzanine Partners 2019, L.P. Wilmington . HPS Investment Partners . 453,424 |..
000000-00-0 . ..|HPS Mezzanine Partners |11, L.P. . [Wilmington . HPS Investment Partners .. ..86,751 |..
000000-00-0 . .| Investindustrial Growth I11 SCSp wevuvvvvnveiniiiiiiiiiiecceicevieen [ e, Investindustrial Advisors Limited . . 329,608 |.. .. 21,059,744
000000-00-0 . .| Investindustrial VI LP ....... Investindustrial Advisors Limited . . . .229,284 |.. 2,834,786
000000-00-0 ......... Investindustrial VII L.P. ... . .| Investindustrial Advisors Limited ... . [--..08/26/2019 ... .... 264,643 7,464,120 |...
000000-00-0 ......... 18Q Global Infrastructure Fund I1, L.P. .. Wi Imington .... .|| Squared Capi tal . |--..06/27/2017 ... ....838,717 2,978,941 |...
000000-00-0 ......... Kinderhook Capital Fund VII, L.P. .......... Wilmington .... .[Kinderhook Industries .. . |....10/19/2021 ... . 1,218,251 ... 7,007,775 |...
000000-00-0 ......... Lime Rock Partners VIII, L.P. ............... .{Lime Rock Partners . |---.10/31/2018 ... ....201,669 ... 2,597,581 |...
000000-00-0 ......... Lovel | Minnick Equity Partners IV, L.P. .. Wilmington . .[Lovel | Minnick Partners .. .|....10/28/2014 ... 1,774,325 ...
000000-00-0 Lovel | Minnick Equity Partners V, LP ... Wilmington .... .|Lovell Minnick Partners ....11/16/2018 ... .... 544 506 .. 1,988,428 |...
000000-00-0 . ..|Meritech Capital Partners VII, L.P. Wilmington . Meritech Capital Partners ..05/05/2020 . . 1,347,500 |.. 1,787,500
000000-00-0 . ..|Meritech Franchise Fund L.P. .. Wilmington . Meritech Capital Partners 05/06/2021 700,000 |.. 1,980,000
000000-00-0 . ..|MSouth Equity Partners IV, L.P. . Wilmington . MSouth Equity Partners . 02/28/2018 .120,930 |..
000000-00-0 . ..|Opus Capital Venture Partners VI, LP . Wilmington . Opus Capital ..... 05/06/2010 41,311 .
000000-00-0 . ..|Pfingsten Fund VI, L.P. Wilmington . Pfingsten Partners ..09/05/2023
000000-00-0 ......... Pfingsten Partners IV ... . |Wilmington .... ..|Pfingsten Partners ... . |....12/31/2007 ...
000000-00-0 ......... Point 406 Ventures II, L.P. ... Wilmington .... .| .406 Ventures .... . |--..06/29/2012 ... ....330,000
000000-00-0 ......... Primus Capital Fund VIII, L.P. Wi Imington .... .|Primus Capital .. o |--..06/22/2017 ... ....226,609
000000-00-0 ......... QED Fund VII, LP ... Wilmington .... .| QED Investors . o |-...07/29/2021 ... ....243,281
000000-00-0 ......... QED Fund VIII, LP .. Wi Imington .... .| QED Investors . ....04/14/2023 ... ...401,538
000000-00-0 ......... QED Growth Fund, LP Wilmington . .| GED Investors .... .|....08/12/2021 ...
000000-00-0 ......... Radical Ventures IIl, L.P. .. ..|Radical Ventures o |---.07/31/2023 ... ....207,576
000000-00-0 ......... Redpoint Omega IV, L.P. ...... Wilmington .... .|Redpoint Ventures .. ....03/15/2021 ... ....887,586
000000-00-0 . ..|Redpoint Ventures IX, L.P. .. Wilmington . Redpoint Ventures .. ..04/18/2022 . . 247,500 |..
000000-00-0 ......... Seidler Equity Partners VIII, L.P. ... Wilmington .... .|Seidler Equity Partners ..... ...03/06/2023 ... ... 4,347,000
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000000-00-0 ......... STG VI, L.P. ... ..| Symphony Technology Group ... ...09/17/2020 ... ...193,494 |...
000000-00-0 . ..|Stork SPV, L.P. .. Wilmington . Amulet Capital Partners 01/06/2022 1,426,027
000000-00-0 . ..|Sumeru Equity Partners 111, L.P. WiImington . Sumeru Equity Partners . ..06/18/2020 1,425,918
000000-00-0 ......... Sumeru Equity Partners IV, L.P. .... Wilmington .... ..|Sumeru Equity Partners .... .|....01/18/2022 ... . 2,187,288
000000-00-0 ......... Synova Fund V LP .| Synova Capital o |---.06/15/2022 ... . 2,313,055
000000-00-0 ......... Techstars Accelerator 2021, L.P. Wilmington . .| Techstars Ventures ... .|....07/07/2020 ... ....525,000
000000-00-0 ......... Theory Ventures, L.P. coooveeriiiiiiiiiiieeanns . |Wilmington .... .| Theory Ventures ... 1271272022 ... ....601,700
000000-00-0 ......... Thompson Street Capital Partners IV, L.P. Wilmington .... .| Thompson Street Capital Partners .. .|....12/08/2015 ...
000000-00-0 ......... Thompson Street Capital Partners V, L.P. . Wilmington .... .| Thompson Street Capital Partners .. . |....04/02/2018 ... .... 129,321 ... 2,562,015 |...
000000-00-0 ......... Thompson Street Capital VI, L.P. ......... . |Wilmington .... ..| Thompson Street Capital Partners .. .|....04/20/2021 ... ... 958,712 .. 12,346,310 |...
000000-00-0 ......... Lee Equity Partners IV, L.P. WiImington . .|Lee Equity Partners ...04/30/2024 ... ..19,093,103 |...
000000-00-0 . o PIUPAL 11 SOSP weveiiiieeie ettt | eaeeeis Plural UK Management Limited .. 5,456,648
000000-00-0 . ..| Transpose Platform BOV I, L.P. Class A .. Wilmington . Transpose Platform Management, LLC 7,705,598
000000-00-0 . ..| Transpose Platform BOV I, L.P. Class B Wilmington . Transpose Platform Management, LLC . 2,431,373
000000-00-0 ......... Gasherbrum Fund |1, L.P. .coevrieniinannanes Wilmington .... ..|K1 Investment Management, LLC .|....06/30/2024 ... ... 966,445 |...
000000-00-0 ......... Trident IX, L.P. ... Wilmington . ..|Stone Point Capital .. . |-...12/06/2021 ... 1,701,882 |...
000000-00-0 ......... Trident VI, L.P. ... .. Stone Point Capital o |----12/15/2013 ... ...937,537 |...
000000-00-0 ......... Trident VII, L.P. .. Wilmington .... ..| Stone Point Capital o |-... 1272172016 ... ...964,229 |...
000000-00-0 ......... Trident VIII, L.P. . Wi Imington .... .| Stone Point Capital . |--..04/16/2019 ... . 1,174,79% |...
000000-00-0 ......... Trivest Discovery Fund |1, L.P. . Wilmington .... .[Trivest Partners ... .|....03/14/2022 ... ...885,814 o 1,164,256 |...
000000-00-0 ......... Trivest Recognition Fund, L.P. ... Wilmington .... .| Trivest Partners ... .|....06/30/2023 ... ... 3,827,201 |...
000000-00-0 TSG6, L.P .... Wilmington .... .| TSG Consumer Partners ... 11/715/2011 ... .. 1,172,516 |...
000000-00-0 . .| TSG7 L.P. A . WiImington . TSG Consumer Partners .. 11/20/2015 2,799,676
000000-00-0 . ..|TSG7, L.P. B Wilmington . TSG Consumer Partners .. 11/20/2015 . 11,155
000000-00-0 . ..|TSG8 L.P. ... Wilmington . TSG Consumer Partners 10/25/2018 1,774,205
000000-00-0 . ..|Upfront V, L.P. Wilmington . Upfront Ventures ... 12/23/2014 8,800,541
000000-00-0 . ..|Upfront VI, L.P. Wilmington . Upfront Ventures ..06/02/2017 ... 1,801,647
000000-00-0 ......... venBio Global Strategic Fund IV, L.P. .. Wilmington .... .|venBio Partners .... .|....04/30/2021 ... - 5,366,784 |...
000000-00-0 ......... Windrose Health Investors VI, L.P. Wilmington .... ..|WindRose Health Investors .|....03/02/2022 ... .... 1,438,374 ... 8,884,501 |[...
000000-00-0 .........|High Street Value Fund I, L.P. ... WiImington .... .|High Street Value Fund I, G.P. .. ...06/26/2023 ... ... 7,722,314 .. 21,156,357 |...
2599999. Joint Venture Interests - Other - Unaffiliated 37,167,834 77,187,291 762,097,226
000000-00-0 ......... CREA Corporate Tax Credit Fund 85, LP ....ccuuvevvnieinniiiiieiiiieinns Wilmington CREA Corporate Tax Credit Fund 85, LP ....ccvuuviviiviiiiiinns fovviiiiin s i 10672172021 Lo e e e 1,853,164
000000-00-0 ......... Red Stone Equity-Fund 95 Limited Partnership .. Wilmington .... ..|Red Stone Equity-Fund 95 Limited Partnership . .|....06/01/2022 ... . 1,442,704
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP Wilmington .... ..|CREA Corporate Tax Credit Fund 91, LP ....06/01/2022 ... ..4,428,334
000000-00-0 ......... Red Stone Equity Fund 103, LP ... [Wilmington .... ..|Red Stone Equity Fund 103, LP o|e--12/23/2023 ... ....612,242
000000-00-0 .........[WNC Institutional Tax Credit Fund 56 LP ... |Wilmington .... .[WNC Institutional Tax Credit Fund 56 LP .. ...04/04/2024 ...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000-00-0 ......... |Georgia Tax Credit Fund XIX LLC tuuuvivuiiiiisiiiieiiiiniiiniiiinseniaaeens |Wi IMington wuvviviniiiniiiiiiees e DE.......... Georgia Tax Credit Fund XIX LLC ..vuuvivunvivnninnnniiinniiinns fovniiins vevvnnnes ....04/15/2024 ...
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
000000-00-0 ......... Core Senior Lending Fund Il Feeder, L.P. - Equity Tranche ........... Wilmington HPS Investment Partners 1.0.03/30/2022 .. eeeeee e | e 1,928,377 |ovveveenieeiieeiiieeiineens o 125,284,644
000000-00-0 ......... Credit Value Fund VII Feeder, L.P. - Equity Tranche .................. Wi Imington .... .|HPS Investment Partners .. 0870172022 . e e [ e 3,272,445 ... 5,065,043 |...
000000-00-0 .........|HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche |Wilmington . ..|HPS Investment Partners .. ceeeneens [....02/24/2022 ... ... 19,740,427 .. 93,096,434 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 24,941,249 223,446,121
000000-000 ......... R [Wimington cvoveveeeeceseccesesencenenee | T A - Rz T P R I e
5899999. Any Other Class of Assets - Unaffiliated 8,579,575 XXX
000000-00-0 ......... |Guardian Acquisition Il LLC . . |Wi|minglon ..|Guardian Acquisition 11 LLC ... L ..06/03/2024 | .............. .. 36,036,000 |...
5999999. Any Other Class of Assets - Affiliated 36,036,000
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6099999. Total - Unaffiliated 54,117,244 138,380,274 1,064,755, 251 XXX
6199999. Total - Affiliated 36,036,000 1,850 XXX
6299999 - Totals 90, 153,244 138,382, 124 1,064,755,251 XXX

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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000000-00-0 ..... G-M JOINT VENTURE Nashville .. .| G-M JOINT VENTURE ...09/01/1989 ...|....06/30/2024 ...|....... 225,002 |... P TP 225,002 |....... 225,002 |...

..08/16/2018 .

000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC Chelsea .. .| CHESLA PLACE APARTMENTS, LLC .06/30/2024 .. .159,770 . ..159,770 |....... 159,770

000000-00-0 ..... REIGL SC MAGNOLIA LLC .. Montgomery . . |REIGL SC MAGNOLIA LLC ... ..05/13/2022 . .06/30/2024 .. 1,058,184 o |--.. 1,058,184 |.... 1,058, 184

000000-00-0 ..... REIGL Chapel Run LLC .... .. | Montgomery .... . |REIGL Chapel Run LLC .. |....08/11/2022 ...|....06/30/2024 ...|.... 1,433,700 |... .. R eee |-... 1,433,700 |.... 1,433,700 |... R .
000000-00-0 ..... REIGL Maple Culebra Market LLC ................ San Antonio ......cccceiiiciiiiies |oeviiiiiiis i REIGL Maple Culebra Market LLC ........... ....11/17/2022 ...|....06/30/2024 ...|....... 566,960 |-..ooueeeieeees feoeeeiiiiiieees feeeeiiiiiiiens foeeeiii e e 566,960 |....... 566,960 |..ooooeeiieeees feoeeeiiiiiiiees foeiiiiiiiiiins e
2299999. Joint Venture Interests - Real Estate - Affiliated 3,443,616 3,443,616 3,443,616

57 Stars Global Opportunity 3 (Guardian)

000000-00-0 ..... Series 2 . |Wilmington . ....| CAPITAL DISTRIBUTION ....09/23/2015 ...|....04/17/2024 ...|.... 3,460,284 |... . |--.. 3,460,284 |.... 3,460,284 |... JR
000000-00-0 ..... Advantech Capital .. ... |CAPITAL DISTRIBUTION ....11/20/2015 ...|....04/26/2024 ... |........ 91,952 [.eeviiiiiiiiiis Joiiiiieiiiis Joeiieeeeeii e e e e 91,952 [ (995,575)
000000-00-0 ..... Advantech Capital Il LP . | CAPITAL DISTRIBUTION ....03/29/2018 ...|....04/10/2024 ...|....... 158,540 |.....ooeriiiiii Jovnniiiiiiiins v e [ feeeiiiiii fes 158,540 B . (101,208),
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. R . | CAPITAL DISTRIBUTION L AA772017 L 04/22/2024 | AT0, 74D | i e [ [ [ [ 170,745 ... 170,745 [o.oooioiiiiis o o oo
000000-00-0 ..... Amulet Capital Fund I1, L.P. .. . |Wilmington . ....| CAPITAL DISTRIBUTION ...03/31/2021 ... |....04/19/2024 ...|........ 38,968 |.cevveiriiiiis |ooriiiiinninns foeriiiiieneens [ e e e 38,968

000000-00-0 ..... ASF VI Infrastructure L.P. ..oooooiiiiiineiis | e .| CAPITAL DISTRIBUTION .. .06/28/2024 .. .103,120 ..103,120 |. .
000000-00-0 ..... Battery Ventures XI Side Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . . .05/07/2024 .. .. 12,090 12,000 |. .(96,910)
000000-00-0 ..... Battery Ventures XI, L.P. Wilmington .... .| CAPITAL DISTRIBUTION ...02/16/2016 ...|....05/07/2024 ...|. .. 8,267 |.. 8,267 R (66,263)

Black Diamond Capital Opporlunl y Fun

000000-00-0 ..... L.P. .. [Wilmington .... ....| CAPITAL DISTRIBUTION ....10/29/2019 ...|....05/01/2024 ...|.... 1,016,970 |... 1,016,970 |.... 1,016,970 |... .. (1,035,063)
000000-00-0 ..... Brynwood VII1, L.P. Secondary . . |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/20/2023 ...|....06/07/2024 ...|.... 6,341,937 |... .. 6,341,937 |.... 6,341,937 | [ [ e
000000-00-0 ..... CCV Fund 11 LP ... |CAPITAL DISTRIBUTION ....09/22/2020 ...|....05/13/2024 ... | c.euei 21,877 o oo e e [ feeeeeiiiiieens foe 20,877 [ 21,877 [ e e [
000000-00-0 ..... Centerbridge Capital Partners Il .| CAPITAL DISTRIBUTION .. ..12/22/2010 . .05/02/2024 .. .508,628 . . (12,343)
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. . | CAPITAL DISTRIBUTION ...02/01/2018 ...|....04/22/2024 ...|.... 1,027,836 |... 1 027,836 |.... 1,027,836 |... .. (1,59,241)

000000-00-0 ..... Equistone Partners Europe Fund VII A SCSp . | CAPITAL DISTRIBUTION ...08/01/2023 ...)....06/18/2024 ...]..... 9,531,494 |...

. 9,531,494 |..... 9,531,494 |...

000000-00-0 ..... Felicis Ventures V LP .| Wilmington . .| CAPITAL DISTRIBUTION .. .05/02/2024 .. 2,143,938 .. 2,143,938 |.... 2,143,938 .
000000-00-0 ..... Foundation Capital VIII, L.P. . .| CAPITAL DISTRIBUTION .. . .05/24/2024 .. . 5,680 |. .. 5,680 ... (6,226,477),
000000-00-0 ..... Genstar Capital Partners IX, L . Wilmington . .| CAPITAL DISTRIBUTION ...01/28/2019 ...|....05/07/2024 ...|. 82,908 |........ 82,908 B (124,362)

Global Infrastructure Partners I - A, L. P

000000-00-0 ..... . |Wilmington ... ....| CAPITAL DISTRIBUTION ....06/29/2012 ...|....05/08/2024 ...|....... 180,805 |.. R R TR 180,805 |....... 180,805 |... R [ (337,104)
000000-00-0 ..... nfrastructure Partners ... |Wilmington . .| CAPITAL DISTRIBUTION .. ..07/08/2016 . .04/29/2024 .. ,047,269 K . o[- 4,047,269 |.... 4,047,269 E (1,823,290)
000000-00-0 ..... Global Infrastructure Partners IV, L.P. .... [Wilmington .... .| CAPITAL DISTRIBUTION ...05/01/2019 ...|....04/25/2024 ...|....... 130,879 |... .. e | R P 130,879 |....... 130,879 |... R U (10, 150),
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000000-00-0 ..... Green Equity Investors VI, L.P. ...t Wilmington ....coovvveieieeiininns Joeeeennns DE......... CAPITAL DISTRIBUTION ...ceeeeeenieeeennnnnns ....12/15/2011 ...|....06/28/2024 ...|.... 2,250,508 [...ccevmmmmieees Joemnmeeeeeennnn oo e e e s 2,250,508 |.... 2,250,508 [...ccevrreiries Joenneeeeeennnn oo | (272,416)
Green Equity Investors VII, L.P. & Side VII
000000-00-0 ..... |..... Wilmington . .| CAPITAL DISTRIBUTION .. .06/21/2024 ...|.... 3,663,362 . |.... 3,663,362 |.... 3,663,362 .. (4,959,589)
000000-00-0 ..... Green Equity Investors , L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .06/06/2024 .. .316,512 .. 316, 316,512 (430,858)
000000-00-0 ..... GS Capital Partners VI Fund, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .05/02/2024 .. ..61,588 ... 61, . 61,588
000000-00-0 ..... GSO Capital Opportunities Fund I11 ... .. [Wilmington . .| CAPITAL DISTRIBUTION .. .06/27/2024 .. 1,852,027 . |.... 1,852,027 |.... 1,852,027 (420,326)
000000-00-0 ..... GSO Energy Select Opportunities Fund I LP . [Wilmington . .| CAPITAL DISTRIBUTION .. .05/24/2024 .. 1,327,481 o |... 1,327,481 |.... 1,327,481 (369,207)
000000-00-0 ..... Harvest Partners VIII, L.P. ......... ... [Wilmington . .|CAPITAL DISTRIBUTION .. .05/16/2024 .. .. 17,676 o |eeennn 17,676 |........ 17,676 . (20,309),
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .06/07/2024 .. 1,681,254 . |... 1,681,254 |.... 1,681,254 (495,989)
000000-00-0 ..... HPS Mezzanine Partners 11, L.P. ... ... |Wilmington .... ....|CAPITAL DISTRIBUTION ....07/11/2016 ...|....05/16/2024 ...|.... 2,968,246 |... e |oee 2,968,246 |.... 2,968,246 |... ..(2,067,857)
000000-00-0 ..... Investindustrial VII L.P. ..ooieieieinninnnns ... |CAPITAL DISTRIBUTION ....03/26/2019 ...|....05/09/2024 ...|.......519,002 |... P TP 519,002 |....... 519,002 ...
000000-00-0 ..... 18Q Global Infrastructure Fund I1, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. ..06/27/2017 . .06/28/2024 .. 1,014,900 .. 1,014,900 |.... 1,014,900
000000-00-0 ..... Jade Equity Investors, L.P. ...... Wilmington . .| CAPITAL DISTRIBUTION .. ..10/03/2019 . .04/26/2024 .. ..81,783 ...81,783 |. .81,783
000000-00-0 ..... Kinderhook Capital Fund VII, L.P. . .. [Wilmington .... ....|CAPITAL DISTRIBUTION ....10/19/2021 ...|....04/25/2024 ...|....... 206,707 |... e |eeenn.. 206,707 |....... 206,707 |...
000000-00-0 ..... Lime Rock Partners VIII, L.P. ..ccovierrnnnnns ... |CAPITAL DISTRIBUTION ...10/31/2018 ...|....04/12/2024 ...].... 1,351,808 |... . |... 1,351,808 |.... 1,351,808 |...
000000-00-0 ..... Lovell Minnick Equity Partners IV, L.P. .... [Wilmington . .|CAPITAL DISTRIBUTION .. .04/12/2024 .. . 411,939 ..411,939 |....... 411,939
000000-00-0 ..... MSouth Equity Partners II, L.P. .... . |Wilmington . .| CAPITAL DISTRIBUTION .. .06/30/2024 .. (104,610) .(104,610)|......(104,610)
000000-00-0 ..... Opus Capital Venture Partners VI, LP Wilmington . .|CAPITAL DISTRIBUTION .. .05/09/2024 .. . 320,007 . . . . 320,097
000000-00-0 ..... Primus Capital Fund VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .06/30/2024 .. .(67,633) N . . . (67,633)
000000-00-0 ..... STG VI, L.P. s ... |CAPITAL DISTRIBUTION ....09/17/2020 ...|....06/14/2024 ...|....... 429,720 |... .. R T . 429,720 |....... 429,720 |...
000000-00-0 ..... StarVest Partners II1-CF L.P. .. . [Wilmington .... ....|CAPITAL DISTRIBUTION ....05/03/2023 ... . (39, 130)|... .. e |- VT S (39,130))....... (39,130))... N IO (39,130)
000000-00-0 ..... Stork SPV, L.P. ..covvvennnns Wilmington . .|CAPITAL DISTRIBUTION .. ..01/06/2022 . .04/19/2024 .. 46,297 . . . ... 46,297 |. . 46,297 .
000000-00-0 ..... SVP Dislocation Fund, L.P. .. . ... |CAPITAL DISTRIBUTION ....08/19/2020 ...|....06/20/2024 ...|.... 1,521,657 |... .... 1,521,657 |...
000000-00-0 ..... Techstars Ventures 2017, L.P. ......ccevuennnns Wilmington .... ....|CAPITAL DISTRIBUTION ....11/01/2017 ...]....06/26/2024 ...|....... 187,350 |...
000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. ..12/08/2015 . .06/13/2024 .. .. 85,297 .
000000-00-0 ..... Trident V, L.P. weveeiiiiiiiiiiiiiiiiiceeeee ... |CAPITAL DISTRIBUTION ....12/16/2010 ...|....05/17/2024 ...|........ 58,674 |... . O (208,775)
000000-00-0 ..... Trident VI, L.P. ... ... |CAPITAL DISTRIBUTION ...12/15/2013 ...|....05/22/2024 ...|....... 384,268 |...cceeerriiiirs Jemmnineeeeennn foeeeeeie e e e [, 384,268 ). 384,268 |... U JUT PO (672,291)
000000-00-0 ..... Trident VII, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .06/05/2024 .. . 476,286 476,286 . (1,486,837),
000000-00-0 ..... Trident VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .04/09/2024 .. . 106,465 ... 106,465 [T (372,862)
000000-00-0 ..... TSG7 L.P. A . Wilmington . .|CAPITAL DISTRIBUTION .. .06/11/2024 .. 1,170,405 1,170,405 . .. (5,267,948)
000000-00-0 ..... TSG7, L.P. B .. Wilmington . .| CAPITAL DISTRIBUTION .. .04/11/2024 .. . 194,194 194,194 .
000000-00-0 ..... Upfront VI, L.P. ... Wilmington . .|CAPITAL DISTRIBUTION .. .04/15/2024 .. .. 80,904 . 80,904
000000-00-0 ..... Warburg Pincus Energy .. . [Wilmington . .| CAPITAL DISTRIBUTION .. .06/26/2024 .. .649,217 ..649, N 649,217 .
000000-00-0 ..... Warburg Pincus Private Equity XII, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .06/06/2024 .. . 269,520 .. 269,520 |. 269,520 (411,600),
000000-00-0 ..... Warburg, Pincus Private Equity XI, LP Wilmington . .| CAPITAL DISTRIBUTION .. .05/21/2024 .. . 127,500 .. 127,500 |. 127,500 (171,250)
000000-00-0 ..... Phoenix Equity Partners 2010, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .06/30/2024 .. A . 87,131 .
000000-00-0 ..... RCG Longview Equity Fund, LP ... [Wilmington .... .| CAPITAL DISTRIBUTION .. ..|-...06/30/2024 ...|. .. e |- VP FORPRRR RN 25,524 |... . .
000000-00-0 ..... High Street Value Fund I, L.P. .....ccccennnnns Wilmington CAPITAL DISTRIBUTION ...ovvvvveeniviiinnnns fooreeeiins s L...06/15/2024 ... |.... 6,974,317 [oooiiiiniiiiiis o foorii e [ e [ 6,974,317 [.... 6,974,317 |eevvreiiiiiiiin oo fovvvviiniiieens foens (24,804)
HPS Special Situations Opportunity Fund I,
000000-00-0 ..... L P i Wilmington CAPITAL DISTRIBUTION ...ovvvvvvnnniiiinnnnns ....09/06/2022 ...|....04/09/2024 ...|.... 7,112,151 [....oooviinnins Jovinnnnnninnn foovnniiiin o Lo o o 7,112,151 [ 7,112,150 | oo foviiiiniiiinn foenns (546,776)
2599999. Joint Venture Interests - Other - Unaffiliated 66,791,925 66,791,925 | 66,904,580 112,655 112,655 | (32,777,416)
000000-00-0 ..... Blue Earth Solar 2017, LLC Wilmington .... ....|Blue Earth Solar 2017, LLC ...10/26/2017 ...|....06/30/2024 ...|. ... 362 |... . . . R .
000000-00-0 ..... Conway RG Solar, LLC .... Wilmington . .| Conway RG Solar, LLC ..... .06/30/2024 .. .. 10,743
000000-00-0 ..... RG Plymouth Solar LLC . Wilmington . .|RG Plymouth Solar LLC .06/30/2024 .. . 100,992
000000-00-0 ..... USB RETC Fund 2018-11, LLC Wilmington . .|USB RETC Fund 2018-11, LL .06/30/2024 .. . 113,699
000000-00-0 ..... USB RETC 2018-10, LLC .. . |Wilmington . .|USB RETC 2018-10, LLC .06/30/2024 .. . 107,624
000000-00-0 ..... RG Waseca Solar LLC ..... Wilmington . .|RG Waseca Solar LLC ... . .06/30/2024 .. .. 93,241
000000-00-0 ..... RG Worchester Solar, LLC . . [Wilmington .... .|RG Worchester Solar, LLC .. veer |....10/09/2018 ...|....06/30/2024 ...|. .. 28,839 |...
Advantage Capital Solar Partners Il, LLC
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... ....10/29/2018 ...]....06/30/2024 ...|....... 362,618 |... T . 362,618
000000-00-0 ..... Fayetteville RG Solar, LLC ..ccevvuneivernnnnns Wilmington .... ....|Fayetteville RG Solar, LLC ....11/05/2018 ...|....06/30/2024 ...|........ 81,815 |... J PO 81,815
000000-00-0 ..... RG Paiute Solar, Llc .... Wilmington .... ....|RG Paiute Solar, Llc .. ....03/07/2019 ...]....06/30/2024 ...|........ 89,123 |...
000000-00-0 ..... RG Granite Solar, LLC .. Wilmington . .|RG Granite Solar, LLC . ..03/22/2019 . .06/30/2024 .. . 103,228
000000-00-0 ..... USB RETC Fund 2019-1, LLC ... . |Wilmington .... .| USB RETC Fund 2019-1, LLC .... ...04/25/2019 ...|....06/30/2024 ...|....... 178,707 |...
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19
3 4 9 10 1 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 [Changein| 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 Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC .... Wilmington .. ....|RBC-VSF 26 Holding Company, LLC .. ...06/03/2019 ...|....06/30/2024 ...|.......111,017 |... e e e 111,017 111,017 |... .
000000-00-0 ..... RG Roanoke Solar, LLC ... Wilmington . .| RG Roanoke Solar, LLC . .06/30/2024 .. .. 17,407 . 77,407
000000-00-0 ..... RG Nittany Solar, LLC .. Wilmington . .|RG Nittany Solar, LLC . .06/30/2024 .. . 330,571 330,571
000000-00-0 ..... USB RETC Fund 2019-5, LLC Wilmington . .|USB RETC Fund 2019-5, LLC . .06/30/2024 .. . 164,674 164,674
000000-00-0 ..... RG Mankato Sotar, LLC ........ Wilmington . .|RG Mankato Sotar, LLC ...... .06/30/2024 .. .. 90,092 . 90,092
000000-00-0 ..... USB RETC Fund 2021-3, LLC (LGS V) . Wilmington . .| USB RETC Fund 2021-3, LLC (LGS V) . . .06/30/2024 .. . 135,351 135,351
000000-00-0 ..... RG Haberdasher Solar, LLC . [Wilmington .... .|RG Haberdasher Solar, LLC ................. ....04/15/2021 ...|....06/30/2024 ...|...ee 85,365 [ooeeeiiiiiiiiiis e e e feeee e el 65,365 | 65,365
Advantage Capital Solar Partners IV, LLC
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... [Wilmington .... RN IO .08/26/2021 ...|....06/30/2024 ...|....... 104,928 |.....cccemmmies Joremmninneeeen forereeeeennns e e e [ 104,928 |....... 104,928 |...
000000-00-0 ..... USB RETC Fund 2022-6, Llc (LGS VI) .......... Wilmington .... .|USB RETC Fund 2022-6, Llc (LGS VI) .... |....01/28/2022 ...|....06/30/2024 ...]....... 103,502 [......ccoooeees Jovvvnnnnnnnnnnn foovvviiinn Jovviinnniniiins foiiiins Joviiinins s 103,502 |....... 103,502 |...
5899999. Any Other Class of Assets - Unaffiliated 2,453,898 2,453,898 2,453,898
000000-00-0 ..... [Park Avenue Securities LLC ...ooocoovervenenne. TWilmington woovevvoviiiiiiinens | DE......... [Park Avenue Securities LLC .....cocveve.. [....12/3172019 ...]....06/30/2024 ... | eoiiioiiiiis feooiiiiiiii Jooiiiiiiiies [oeiieiiiiiiiies feoeiesieiiiiiies fooveiieiisiiiins fooeereiiesieiies fooeresrsiieiiens foone 3,000,000 [..eevvunniiinenn onn 3,000,000 ... 3,000,000 |...47,000,000
5999999. Any Other Class of Assets - Affiliated 3,000,000 3,000,000 | 3,000,000 | 47,000,000
6099999. Total - Unaffiliated 69,245,823 69,245,823 | 69,358,478 112,655 112,655 | (32,777,416)
6199999. Total - Affiliated 3,443,616 3,443,616 6,443,616 3,000,000 3,000,000 | 47,000,000
6299999 - Totals 72,689,439 72,689,439 | 75,802,094 3,112,655 3,112,655 14,222,584
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21987D-AG-9 CORP FINANCIERA DE DESAR AGENCY DEBENTURES  5.950% 04/30/29 . 04/23/2024 ALLIANCE BERNSTEIN -..eeeeeeeeeeeeene e e e eeeeee e e e e emeee e s e e emene e e e eemnnnaeeeeennnnneeeemnnnnnenennnn [oeeernnnnaeeeermnnnaneeermnnnnnenee Joeernnnnnneeeennnnnneeen2, 389,845 |oeiiiiiiiiiiiiiiinnees 2,364,000 |... .
731011-AV-4 . ..|POLAND REP OF GOVT NATIONAL ~ 4.875% 10/04/33 ............... 04/02/2024 ALLIANCE BERNSTEIN 2,950,000
760942-BE-1 . ..|REPUBLICA ORIENT URUGUAY GOVT NATIONAL  5.750% 10/28/34 04/01/2024 ALLIANCE BERNSTEIN 1,750,000 . 43,325
BK4157-16-4 . ..|ROMANITA GOVT NATIONAL ~ 3.000% 02/14/31 .. 04/02/2024 ALLIANCE BERNSTEIN 8,850,000 . 36,875
ZF1001-83-2 . ..| HUNGARY GOVT NATIONAL  5.500% 03/26/36 .. 04/02/2024 ALLIANCE BERNSTEIN 3,810,000 . 48,8%
ZM2329-82-3 . . |HUNGARY GOVT NATIONAL ~ 6.250% 09/22/32 .. 04/02/2024 ALLIANCE BERNSTEIN 3,560,000 147
2M2641-67-2 ROMANIA GOVT NATIONAL  6.625% 02/17/28 04/02/2024 ..... ALLIANCE BERNSTEIN ..ieeeuuuseeernnnnnssaernnnuaaseesnennnaseennnnnsasaennnnnnssaennnnnnnssernnnnnnseeennns  |reeenennnseeernnnnnsseennnnnnnereee |oerennnssseernnnnnseees 3,699,000 |..eveuuiiiiiiiiiians 3,600,000 |... . 31,138
0309999999. Subtotal - Bonds - All Other Governments 25,532,703 26,884,000 167,650
00287Y-D-6 ......... ABBVIE INC BASIC ~ 5.400% 03/15/54 ...eeeeeieeeeeieeeeeeeee e e e eeee e eeenne e e eennn e eennnns | oeevvnniinnnns Jonnid 04/26/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 4,851,680 [.oeeeeeennneeeeeenes 5,000,000
00489L-AL-7 ......... ACRISURE LLC BASIC ~ 7.500% 11/06/30 ..eevvunnieeiiiiiniiiiiiiineeecciiiieeeeciniineeecnnnninseeeenns | aeeeeennnineens fonnid 06/05/2024 ..... T R RSP 3 |11 O, 6,200,000 |...
023135-BC-9 ......... AMAZON.COM INC. AMAZON.COM INC ~ 3.150% 08/22/27 ......ceeveeeeeeeemnnnaaeeeenenaeeeeeennaeeeeeene | cevvvinniinnnns Jonnid 05/21/2024 ..... ....10,500,000 ...
023135-BR-6 AMAZON.COM INC. BASIC ~ 1.200% 06/03/27 ...evvunriiiiiiiinniiiiiiiinieeienninneeeevninesecenninneeens | aeeevennnineees fonnid LU I T 0 P RO RO (R (o7 35 1) I RO, 8,000,000 |...
03523T-BF-4 . .. | ANHEUSER-BUSCH INBEV WOR BASIC ~ 8.200% 01/15/39 5,500,000 |.
036752-BA-0 . ..| ANTHEM INC BASIC ~ 5.650% 06/15/54 ... STIFEL NICOLAUS . 1,000,000
03740M-AF-7 . ..| AON NORTH AMERICA INC BASIC  5.750% 03/01/54 Various ........ 3,700,000
04686J-AH-4 . ..| ATHENE HOLDING LTD BASIC ~ 6.250% 04/01/54 . STIFEL NICOLAUS . 2,040,633 |. 2,100,000 |.
054561-AN-5 . .| AXA EQUITABLE HOLDINGS | BASIC ~ 4.572% 02/15/29 Tax Free Exchange . .10,000,000 |. .10,000,000 |.
055080-AC-9 ......... B&G FOODS INC BASIC ~ 8.000% 09/15/28 ......evvniiiiiiiniiiiiiiiiiiieecciiineeecrriin e ecennineeees | eeeeeenniineees fonnid 06/27/2024 ..... 0 R R KON 3,015,000 [oeuiiiiinnnniiinnns 3,000,000 |...
05555L-AA-9 ......... BGC GROUP INC BASIC ~ 6.600% 06/10/29 .....eueueeeeeineieeeeeenieeeeeeenie e e eenne e e eeennnneeeees | cevevinniinnnes Joennid 06/04/2024 ..... Various ... .. 19,996,140 |. ....20,000,000 ...
06051G-KW-8 ......... BANK OF AMERICA CORP BASIC ~ 4.948% 07/22/28 .......ccevvvvniiiiiiniiiiiiiiiiiineeccciiinneenvvnnnes | eeeeeenniieeens fonnid 05/21/2024 ..... BARCLAYS . R 8,000,000 |...
09582*-AB-3 ......... BLUE OWL GP STAKES [Il FINANCI BLUE ONL GP STAKES 111 FINANCI ~ 6.300% 06/12/27 eovveevvveee | cevvvininnnnns eenad 05/22/2024 ..... GOLDMAN SACHS ... ....10,000,000 |. ....10,000,000 |...
09582*-AC-1 ......... BLUE OWL GP STAKES [I1 FINANCI BLUE ONL GP STAKES I11 FINANCI ~ 6.320% 06/12/29 .......cevove | corvvrnnnnnenns |onnnd 05/22/2024 ..... L N I R KON 9,000,000 fouuuriiviinnnnniinnnnns 9,000,000 |...
09582@-AB-1 BLUE OWL REAL ESTATE NET LEASE BLUE OWL REAL ESTATE NET LEASE  6.580% 04/24/29 .........cc. | evvvvvnnnnnnns |onnnd 04/08/2024 ..... .... 15,000,000 |. .... 15,000,000 |...
103730-BS-8 . ..| BP CAP MARKETS AMERICA BASIC ~ 3.001% 03/17/52 .. MORGAN STANLEY .. 1,900,710 |. .. 3,000,000 |.
103730-BY-5 . ..| BP CAP MARKETS AMERICA BASIC ~ 5.017% 11/17/27 BARCLAYS . . 12,508,375 |. .12,500,000 |.
10373Q-CA-6 . .|BP CAP MARKETS AMERICA BASIC ~ 5.227% 11/17/34 .. BARCLAYS . .. 5,480,200 |. .. 5,500,000 |.
116794-C8-5 BRUKER CORPORATION BRUKER CORPORATION  2.560% 04/15/34 .. R AP 04/15/2024 ..... DIRECT - 1 .. .... 54,848,600 |. .... 54,848,600 |...
126650-CN-8 ......... CVS CAREMARK CORP 5 1/8% Due 7/20/2045 JJ20  5.125% 07/20/45 ......ccevvvvnnvviiiiiniiiiiiiiiiins | eeeeveniieeens o 05/21/2024 ..... BARCLAYS ... .. 12,478,620 |. .. 14,000,000 |...
126650-DZ-0 ......... CVS CAREMARK CORP BASIC ~ 5.875% 06/01/53 ....eeeeeeeiieeeeeeniieeeeeenineeeeennee e eeennineeeees | cevvvinniinnnns Jonnid 05/21/2024 ..... BARCLAYS ...
126650-EE-6 ......... CVS CAREMARK CORP BASIC ~ 6.000% 06/01/44 BARCLAYS ...
15189Y-AG-1 . ..| CENTERPOINT ENERGY RES BASIC ~ 5.250% 03/01/28 BARCLAYS ...
18912U-AA-0 . .| CLOUD SOFTWARE GRP INC BASIC ~ 9.000% 09/30/29 ..... WELLS FARGO SECURITIES LLC .
20469A-AA-7 . ..| Compass Datacenters Issuer |l, SERIES 20241A CLASS A1 5.250% 02/25/49 . Various ......
20600D-AA-1 . ..| CONCENTRA ESCRON ISSUER BASIC ~ 6.875% 07/15/32 ... J.P. MORGAN .
20825C-A0-7 . . |PHILLIPS PETROLEUM 6 1/2% Due 2/1/2039 FA1  6.500% 02/01/39 . BARCLAYS .

210385-AE-0 .........
210385-AF-7 .........
225474-AA-8 .........
23110A-AB-2 .........
23284B-AG-9 .........
24422E-IK-1

25278X-BA-6 .
255123-AA-9 .
255123-AB-7 .
26860X-AU-5 .
26860X-BA-8 . .
26860X-BC4 .........
27616#-Ad-4 .........
20082K-AA-3 .........

CONSTELLATION EN GEN LLC BASIC
CONSTELLATION EN GEN LLC BASIC

HPS CV V11 Fund Prvt HPS CV VII Fund Prvt

CUMULUS MEDIA NEW HLDGS BASIC
CyrusOne Data Centers Issuer |
JOHN DEERE CAPITAL CORP BASIC

.. | DIAMONDBACK ENERGY INC BASIC
..|DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII LLC
..|DIVERSIFIED ABS VIII LLC DIVERSIFIED ABS VIII LLC
..|ELM Trust 2024 SERIES 2024ELM CLASS A10
-|ELM Trust 2024 SERIES 2024ELM CLASS B10
ELM Trust 2024 SERIES 2024ELM CLASS C10
EASTERLY GOVERNMENT PROP EASTERLY GOVERNMENT PROPERTIES
5.000% 02/15/30

EMBECTA CORP BASIC

6.500% 10/01/53
5.750% 03/15/54
9.302% 09/21/32
8.000% 07/01/29
SERIES 20242A CLASS A2
4.150% 09/15/27 .
5.750% 04/18/54 ..

5.801% 06/10/27 ..
5.995% 06/10/27
6.189% 06/10/27 ..

4.500% 05/20/49 ...

7.076% 06/31/44
7.870% 05/31/44

6.560% 05/29/33 ..

...... 05/21/2024
...... 05/21/2024
...... 06/26/2024
...... 05/02/2024
...... 05/01/2024
...... 05/21/2024

...... 05/21/2024
...... 05/14/2024
...... 05/30/2024

BARCLAYS ...
BARCLAYS ...
DIRECT - 1 ..
EXCHANGE
CITICORP SECURITIES ..
BARCLAYS .
Various ...
BARCLAYS BLOCK ..
BARCLAYS BLOCK
GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS ...
CITICORP SECURITIES
MITSUBISHI SECURITIES ..

.. 4,793,230 |
.10,000,000 |
..3,000,000 |
. 15,000,000 |
5,000,000 |.
..... 5,000,000 |.
..... 7,000,000 |.
..... 1,657,500 .

..... 7,500,000 |...
7,384,759 |...
..... 6,777,000 |...
....10,000,000 |...
..... 5,500,000 |...
..5,000,000 |
.10,000,000 |
..3,000,000 |
. 15,000,000 |
5,000,000 |.
..... 5,000,000 |...
..... 7,000,000 |...
..... 2,000,000 |...
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292102-C#-5 ......... EMPIRE STATE REALTY EMPIRE STATE REALTY  7.200% 06/17/29 .eeeeeeeeeieiieeeceeneeeeeeenneeees | eevvviniinnnns feennd 06/01/2024 ..... BANK OF AMERICA .... .... 14,000,000 |. .... 14,000,000 |... 2BZ ..
202102-D*-8 ......... EMPIRE STATE REALTY EMPIRE STATE REALTY  7.320% 06/17/31 ..evvvvviiiiiiiiiiiiiiiiiiniicciiinnees | eeeeeeniiieeens ol 06/01/2024 ..... LT 0 ) RO KON 7,000,000 |...ccvvvnnnniiniinnnnns 7,000,000 |... 2BZ ..
292102-D8-6 ......... EMPIRE STATE REALTY EMPIRE STATE REALTY  7.410% 06/17/34 .eeeeeeieieieeeceeeeeeeeeneeees | eevvvviiiienens e 06/01/2024 ..... BANK OF AMERICA .. eeeeee e e e e s e e e e e e e e e e e e e e e e e e e e e e nnae e e e eennnanneeeennnnnnaes [oeeernnnnneneermnnnaneeeennnnnnnnes [reernnnnnneeeennnnnnees 9,000,000 |oooeieiiiiiiiiiinns 5,000,000 |...
30161M-AN-3 ......... EXELON GENERATION CO BASIC ~ 5.600% 06/15/42 ......cevvviviiiiriiiiiiiiiiiiininiciiiineeecevninneeees | eeeeeenniieeens fonnid 05/21/2024 ..... R 1,000,000 |...
302704-AA-9 ......... FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET ISSUER LLC ~ 7.151% 06/26/44 ..oovvveiveviernaeeee | eevvvininennns e 06/18/2024 ..... STONE RIDGE ... .... 33,700,000 |. .... 33,700,000 |...
302704-AB-7 ......... FW ENERGY ASSET ISSUER LLC FW ENERGY ASSET ISSUER LLC ~ 8.106% 06/26/44 ......ovvvvvvnnnvvneee | eovevennieeens |l 06/18/2024 ..... STONE RIDGE ... .... 10,500,000 |. .... 10,500,000 ...
30321L-26-6 ......... F&G GLOBAL FUNDING BASIC  5.875% 06/10/27 ....oeeeeeeeeeeeeeeeneeeeeeenneeeeeeenneeeeeennneeees | ovvvvnnnnnnnns Joennid 06/06/2024 ..... Various ... ....10,001,650 |. ....10,000,000 |...
341081-GK-7 ......... FLORIDA POWER & LIGHT BASIC ~ 5.050% 04/01/28 ....oevvviviiiiiiiiiiiiiiinneeciiiineeccvnineeeeenn | eeeeeenniineens fonnid 05/21/2024 ..... 0 P R KON 6,041,400 [ooiiiiiinninnninnnns 6,000,000 |...
341081-GL-5 ......... FLORIDA POWER & LIGHT BASIC ~ 5.100% 04/01/33 eevreeeiieeeieieeeeeeeie e eeeen e eeennnieeeeeenn | cevvviniinnnns feennid 05/21/2024 ..... BARCLAY S ettt et e et e e e e e e e e e e e e e e e e nna e e e e e nnnn e e e e ennnnneeeennnnns reernnnnaaeeernnnaaeeeennnnnaeeees Jrernniae e e 2,988,810 [coeeeeeennnaeeeeenes 3,000,000 |...
341081-GN-1 . ..| FLORIDA PONER & LIGHT BASIC ~ 4.400% 05/15/28 05/21/2024 BARCLAYS . 9,825,800 |. .10,000,000 |.
341081-G0-4 . ..| FLORIDA PONER & LIGHT BASIC ~ 4.800% 05/15/33 ... 05/21/2024 BARCLAYS . .. 5,860,140 |. ..6,000,000 |.
35910E-AK-0 . ..|Frontier Issuer LLC SERIES 20241 CLASS A2  6.190% 06/20/54 06/06/2024 GOLDMAN SACHS . 17,493,736 | .17,500,000 |.
36714#-AB-3 ......... THE GAS COMPANY LLC THE GAS COMPANY LLC ~ 6.590% 04/08/34 .........euieeeeemmniieeeeeniiieeeeenn | vvvvvvniiinnnns Jeennd 04/05/2024 ..... BANK OF AMERICA . ....12,000,000 |. .... 12,000,000 |...
367398-AA-2 ......... GATES CORPORATION BASIC ~ 6.875% 07/01/29 .....cevvvviniiiiiiiiiiiiiciiiiie v ceevenninnnneens | eeeeeenniieeees fonnid 05/22/2024 ..... L N R RO RN 2,000,000 fouuiiiriinnnnninnnnns 2,000,000 |...
389375-AN-8 ......... GRAY TELEVISION INC. BASIC 10.500% 07/15/29 ...eeeeeeeeeeiieeeeeeeeeeeeeene e eeeenn e eeennnes | cvvvvnniinnnns Joennid 05/28/2024 ... | TRUIST et e e e ettt e e et e e e e e e e e e e e e e e e e e e s e e e eesnaneeeeennnnneeeennnnnnaeennnnnnnes |reeennnnaereermnnnaneeeernnnnaeeees |oernmaaereennnniaaaee 5,400,000 [o.eeeeeemnnnaeeeeens 5,400,000 |...
40488*-AA-5 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR ~ 9.832% 12/05/32 ....eevvvvvvvvnnnnes | eovevenineeens | 06/26/2024 ..... DIRECT - 1 .. .. 13,824,286 |. .. 13,824,286 |...
40488*-AB-3 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 11.082% 12/05/32 ....ceeeveeeeneeeeee | eevvvinniennns e 06/26/2024 ..... DIRECT - 1 ..
432830-AC-4 ......... [HILTON GRAND VAC BOR ESC BASIC ~ 6.625% 01/15/32 .....ccevvunniiiiiiiiiiiiiiiiiiiieeecciineeeceinen [ eeennieeeeeeenn fod 06/11/2024 ..... Various ... N
438516-CT-1 .........[HONEYWELL INC BASIC ~ 5.250% 03/01/54 ...corrneieeeeeeieeeeeeee e e eeene e e e eeen e e eennneeees | evvnninnennenns [eeeead 04/26/2024 ..... VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 1,900,840 [.oeeeeveeneeieeinnnnns 2,000,000 |...
44148J-AH-2 Hotwire Funding LLC SERIES 20241A CLASS A2 5.893% 06/20/54 ........evvvvvviiinnnniiiiinnninnnnns | eeveveniiieeens i 05/22/2024 ..... BARCLAYS .... 12,500,000 [. .... 12,500,000 |...
449610-AA-1 . ..| iGPS LOGISTICS LLC iGPS LOGISTICS LLC ~ 6.300% 04/18/29 .. 04/01/2024 NATIXIS NORTH AMERICA .10,000,000 |. .10,000,000 |.
45074J-AA-2 . ..[ITT HOLDINGS LLC BASIC ~ 6.500% 08/01/29 . 05/29/2024 MARKET AXESS 1,000,000 |.
45866F-AZ-7 . ..| INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625% 09/01/28 . 06/05/2024 EXCHANGE ....... 5,252,000 |.
45866F-AZ-7 . ..| INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625% 09/01/28 . Tax Free Exchange . 1,947,000 |.
47233-EJ-4 . ..| JEFFRIES FINANCIAL GROUP INC. BASIC  6.200% 04/14/34 . Various ... .21,700,000 |.
47587*-AA-0 ......... JEN HOLDCO 24 LLC JEN HOLDCO 24 LLC ~ 8.494% 03/16/29 ....evvvniviininniiiiiiiiiiiiiiiniiinnnniins | eeeeeennieeens il 06/14/2024 ..... DIRECT - 1 6,525,000 |...
49177d-AP-7 ......... KENVUE INC BASIC  5.050% 03/22/53 .....cceeeeeennaeieeemnieeeeemnneaeeeeennnneeeeennnneeeeennnnnnnees | cevvvnnniinnnns Jonnid 06/18/2024 ..... CITADEL SECURITIES LLC -.ueeeereneeeemmnnaeeeemmnnaeeeeeennieeeeeennnnaseeeennnnnseeeennnnnnseeennnnnns [oeeeennnnneeeermnnnanseeennnnnneees Jreeennnnnneeeennnnneees 1,985,620 |oeoiiiiiiiiiiniiiinnns 2,000,000 |...
49327M-3F-9 ......... KEY BANK NA BASIC  5.850% 11/15/27 .eevvviiiiiiiiiiiiiiiiiinecciiin e esnnnnnines | eeeeeenniineees fonnnd L0 ey 1 U RO RO ¢1| B 11 I E Y 2,100,000 |...
50249A-AH-6 ......... LYB INT FINANCE [11 BASIC ~ 3.375% 10/01/40 ...oieeeeeiiieieeeeieeeeeeeeeee e eeeeenneeee | evvvviniinnnes feennid 05/21/2024 ... | BARCLAYS ..ot eeee e e e ee e e e e e e e e e e s e e e e e nn e e e e e nnn e e e e eennn e e e e eennnanaeeeennnns [reeernnnianeeeennnnneeeeernninnenes [eeennnnnnneeennnnnnnnes 1,109,780 | 1,500,000 |...
517834-AF-4 ......... Las Vegas Sands Corp BASIC ~ 3.900% 08/08/29 .........ccoevvrivruniiiriiiniiniiiiiiiiinieercininneeees | eeeeeenniieeens fonnid 05/21/2024 ..... ALLIANCE BERNSTEIN ... R 2,865,000 |...
53219L-AU-3 . .. | REGIONALCARE/LIFEPOINT BASIC ~ 5.375% 01/15/29 ...eieeeeiieeeceeiee e eeeeee e eeeeennees | eevvviniinnnns Jeennd 05/08/2024 ..... Various ... 2,029,513 [.ooeeeeiiieeieeinnnns 2,375,000 |...
552953-CJ-8 .. |MGM MIRAGE MGM INC BASIC ~ 6.500% 04/15/32 ....... 06/11/2024 Various 6,805,734 |. 7,000,000 |.
565849-AE-6 . .. | MARATHON OIL 6.6% Due 10/1/2037 A01  6.600% 10/01/37 . 05/21/2024 BARCLAYS . 3,000,000 |.
571748-BX-9 . ..|MARSH & MCLENNAN COS BASIC ~ 5.450% 03/15/54 .. 04/26/2024 J.P. MORGAN . 1,000,000 |.
57638P-AA-2 . ..| MASTERBRAND INC BASIC ~ 7.000% 07/15/32 .. 06/20/2024 J.P. MORGAN . 3,000,000 |.
58506D-AA-6 . .| MEDLINE BORROWER/MEDL CO BASIC ~ 6.250% 04/01/29 06/05/2024 GOLDMAN SACHS . 1,000,000 |.
595112-CB-7 ......... MICRON TECHNOLOGY BASIC ~ 5.875% 09/15/33 ...eeeeeeeeeieiieeeeeeeie e eeenie e eeenne e eeennnnes | cvvvviniinnnes Joennid 04/15/2024 ..... DEUTSCHE BANK ... 2,017,480 |oeeeeniiiiiiiis 2,000,000 |...
640695-AA-0 ......... NEPTUNE BIDCO US INC BASIC ~ 9.290% 04/15/29 .....ccvvvvniiiiiiiiiiiiiiiiiiiinenccvinneeecvvninneees | eeeeeenniieeens fonnid 06/13/2024 ..... Various 2,285,625 [.....ccvvvniiiiinnnnns 2,375,000 |...
67578U-AA-2 ......... SERIES 20243A CLASS A1 6.784% 07/24/37 ...coeeeeeeieeeeeeeeee e eeenneeeeeenne | cevvviniiinnnns e 05/23/2024 ..... CITICORP SECURITIES .. ....30,000,000 |. ....30,000,000 ...
67578U-AE-4 ......... SERIES 20243A CLASS B 7.124% 07/24/37 ..evvviiiiiiiiiiiiiiiiiecceccii e eeecvnnineneennn | eeeeeenniineens fonnid 05/23/2024 ... CITICORP SECURITIES .. .... 15,000,000 |. .... 15,000,000 ...
68233J-CS-1 ......... ONCOR ELECTRIC DELIVERY BASIC ~ 5.650% 11/15/33 ...oeeeeeeiieeeieeeee e eeeeenieeeeennn | evvvviniiinnnns Jeennnd 05/21/2024 ... | BARCLAYS ..ot eeeee e e e ee e e e e et e e e e e e e e e e e e e e e e e e e e e eennnn e e e eennnanaeeennnnns reernnnaeneennnnaaeeeernnnaaeees Jrernnieieneenns 1,026,720 [.oeeeeeenieeeeeinnnnns 1,000,000 |...
68233J-CT-9 ......... ONCOR ELECTRIC DELIVERY BASIC ~ 5.550% 06/15/54 . 06/18/2024 ..... L0 I O S R KO~ ) 30711 EO Y 2,000,000 |...
68622T-AB-7 ......... ORGANON FINANCE 1 LLC BASIC ~ 5.125% 04/30/31 ... ...05/07/2024 ..... Various 3,453,972 | 3,900,000 |...
70052L-AD-5 ......... PARK INTERMED HOLDINGS BASIC ~ 7.000% 02/01/30 .. ...05/02/2024 ..... WELLS FARGO SECURITIES LLC .... 3,025,000 |..evvuuniiiiiinnnnnnns 3,025,000 |...
T2147K-AL-2 . ..|PILGRIM'S PRIDE CORP BASIC  6.875% 05/15/34 .. 04/15/2024 GOLDMAN SACHS ... 1,979,382 |. 1,900,000 |.
744448-CV-1 . ..|PUBLIC SERVICE CO OF COLO BASIC ~ 1.875% 06/15/31 . 05/21/2024 BARCLAYS . 2,812,985 |. 3,500,000 |.
744448-CY-5 . ..|PUBLIC SERVICE CO OF COLO BASIC  5.250% 04/01/53 . 05/21/2024 BARCLAYS . 3,254,685 |. 3,500,000 |.
83002Y-AA-7 ......... SIX FLAGS ENTERTAINMENT CORP BASIC  6.625% 05/01/32 ... 04/18/2024 ..... e N O P AP 3,000,000 fo.uiiiiiiinnnniiiinnns 3,000,000 |...
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85253#-AP-6 ......... STAG INDUSTRIAL OPERATING PART STAG INDUSTRIAL OPERATING PART  6.300% 05/28/34 .....cceevvee | vevvvvnnnnnnnns ounnd 05/28/2024 ..... 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 3,000,000 [.eereeemnnnaeeeeens 3,000,000 |... 2BFE .ooeneenn
86765K-AC-3 ......... SUNOCO LP BASIC  7.250% 05/01/32 eevvvenniiiiiiiiiiiiiiiis e esvrnnnssssnnnnnnes | eeeeeennnineees fonnid 04/16/2024 ..... L2 0 ) RO KON 5,000,000 foeuriiriinnnnniinennns 5,000,000 |...
876030-AE-7 ......... TAPESTRY INC BASIC  7.700% 11/27/30 evenneeieeeeeeee e e eeeenee e e eeenneeeeennnns | ceveriniiinnnns Jonnid 05/21/2024 ..... Various ... ... 20,413,495 |. .... 19,500,000 ...
876030-AF-4 ......... TAPESTRY INC BASIC ~ 7.850% 11/27/33 ..ovveviiiiiiiiiiiiieieviiiie v eesrnnninneeens | eeeeeenninneees fonnnd 05/21/2024 ..... BARCLAYS . .. 14,824,600 |. .... 14,000,000 |...
886320-AE-3 ......... CLOUD SOFTWARE GRP HOLDG BASIC ~ 6.500% 03/31/29 .....euueiieiiieiieeeeeneieeeeeeenieeeeeeenneeeee | cevvvinniinnnns feennid 06/13/2024 ..... VAT TOUS .eeereee e e e eeeee e e e e et e e e e e e e e e e e s e e e e e e e e e e ennnn e e e e ennnnnaeeeennnnnnneeeennnnnaes [oeeernnnnaereernnnnanseernnnnnaeees [reernnnnneeeeennnnneees 2,891,350 | 3,000,000 |...
89236T-KJ-3 ......... TOYOTA MOTOR CREDIT CORP BASIC ~ 4.550% 09/20/27 .....evvvniviiiiniiiiiiiiiiinieiiiiiiineeecvinines | eeeeeenniineens fonnid 05/21/2024 ..... BARCLAYS . R 7,000,000 |...
89236T-LM-5 ......... TOYOTA MOTOR CREDIT CORP BASIC ~ 4.800% 01/05/34 ......oeeeeeeieeeeeeeeieeeeeeene e eeennieeeeeee | eevvviniinnnns Jeennid 05/21/2024 ..... BARCLAYS .. 12,622,090 |. .... 13,000,000 ...
911312-CE-4 ......... UNITED PARCEL SERVICE CL B BASIC ~ 5.500% 05/22/54 ... 05/20/2024 ..... PARIBAS SECURITIES ... 2,396,136 |.eevvunniiiiiiniinns 2,400,000 |...
918790-AP-4 ......... VAIL RESORTS INC BASIC ~ 6.500% 05/15/32 ... 04/24/2024 ..... BANK OF AMERICA . e e et e e e e et e e e e e s e e e e e e e e e e e s e e e e e nmne e e e e ennnn e e eeennnnnnaees |oeeennnnaaeeeennnnnneeeennnnnnenees Joemmnnaaereennnnnannee 2,000,000 [eeereeemnnneeeeens 2,000,000 |...
931142-EX-7 . ..| WAL-MART STORES BASIC ~ 3.950% 09/09/27 .. 05/21/2024 9,781,600 |. .10,000,000 |.
931142-FE-8 . ..| WAL-MART STORES BASIC ~ 4.500% 04/15/53 .. 06/05/2024 WELLS FARGO SECURITIES LLC . 1,809,540 |. 2,000,000 |.
94106L-BK-4 . .| WASTE MANAGEMENT INC BASIC ~ 4.150% 07/15/49 .... 05/15/2024 J.P. MORGAN ...ovvvvvviinnnnns 1,680,080 |. 2,000,000 |.
949937-AA-4 ......... WELLS FARGO COMMERCIAL MORTGAG SERIES 2024SVEN CLASS A 6.011% 06/10/37 05/30/2024 ..... WELLS FARGO SECURITIES LLC . .. 12,562,475 |. .... 12,500,000 |...
949937-AC-0 ......... WELLS FARGO COMMERCIAL MORTGAG SERIES 2024SVEN CLASS B 6.263% 06/10/37 ... 05/30/2024 ..... WELLS FARGO SECURITIES LLC . 7,537,485 |oeevvniiiiiiiiis 7,500,000 |...
9838%B-BA-7 ......... XCEL ENERGY INC. BASIC  5.450% 08/15/33 05/21/2024 ..... e 3,000,000 |...
98389B-BB-5 XCEL ENERGY INC. BASIC ~ 5.500% 03/15/34 05/21/2024 ..... 0 P R KON 9,889,100 |. ....10,000,000 ...
G2964#-AA-7 . ..| AP GRANGE HOLDINGS LLC AP GRANGE HOLDINGS LLC  6.500% 06/27/45 06/21/2024 APOLLO ... .25,000,000 |. .25,000,000 |.
097751-CC-3 . ..|BOMBARDIER INC BASIC ~ 7.000% 06/01/32 . A. 05/21/2024 MORGAN STANLEY 2,660,000 2,660,000
7T1644E-AJ-1 . ..| PETRO CANADA BASIC  6.800% 05/15/38 ... A.. 05/21/2024 BARCLAYS ... 1,078,800 1,000,000
867229-AE-6 . ..| SUNCOR ENERGY 6 1/2% Due 6/15/2038 JD15 6.500% 06/15/38 A. 05/21/2024 BARCLAYS ... 3,162,300 3,000,000
034863-BA-7 . ..| ANGLO AMERICAN CAPITAL BASIC ~ 2.875% 03/17/31 .. D.. 04/02/2024 ALLIANCE BERNSTEIN 1,771,077 2,100,000
055650-DN-5 ......... [BP CAPITAL MARKETS PLC BASIC ~ 3.279% 09/19/27 .. D.. 05/21/2024 BARCLAYS ... 7,111,650 7,500,000
05964H-AJ-4 . .. |BANCO SANTANDER CHILE BASIC  4.379% 04/12/28 D.. 05/21/2024 BARCLAYS . ..576,030 ..600,000
05964H-AS-4 . .. |BANCO SANTANDER CHILE BASIC ~ 5.294% 08/18/27 D.. BARCLAYS . .. 8,950,680 |. .. 9,000,000 |. . .
05964H-BB-0 . .| BANCO SANTANDER CHILE BASIC ~ 5.538% 03/14/30 ... D.. BARCLAYS ... . 14,963,700 |. .15,000,000 |. .G FE ..
12478C-AQ-4 CBAM CLO Management SERIES 20188A CLASS AR 6.867% 07/15/37 D.. 05/10/2024 ..... MORGAN STANLEY .. ....20,000,000 [. ....20,000,000 ... A FE
143122-AJ-8 Carlyle Global Market Strategi SERIES 202111A CLASS AR  6.735% 07/25/37 .. D.. 06/20/2024 ..... GOLDMAN SACHS ....30,000,000 |. ....30,000,000 ... Az ..
15132H-AJ-0 . .. | CENCOSUD SA BASIC ~ 5.950% 05/28/31 ....evvvvviiiiiiinnininnns D.. ALLIANCE BERNSTEIN .. 1,468,724 |. .. 1,485,000 |. .C FE
22823A-AN-6 . ..|CROWN CITY CLO SERIES 20235A CLASS AR 6.923% 04/20/37 . D.. BANK OF AMERICA . .40,000,000 |. .40,000,000 |. LA FE ..
251526-CD-9 .. . | DEUTSCHE BANK NY BASIC ~ 3.547% 09/18/31 D.. 05/21/2024 ..... 0 R R KON 2,644,710 |oeevenniiiiiiiiis 3,000,000 |... A FE
2525511-AA-6 Diameter Capital CLO SERIES 20247A CLASS A1A  6.806% 07/20/37 .... D.. 05/21/2024 ..... MORGAN STANLEY ... 35,000,000 |. ... 35,000,000 |... A FE
279158-AT-6 . ..|ECOPETROL SA BASIC ~ 8.625% 01/19/29 .....evviviiiiiniiiiiiiinnns D.. 06/05/2024 ALLIANCE BERNSTEIN .. 885,983 ..845,000 3.AFE ..
29002G-AN-1 . ..|Elmwood CLO IV Ltd SERIES 20201A CLASS BR  7.175% 04/18/37 D.. 05/06/2024 PARIBAS SECURITIES 7,250,000 7,250,000 1.C FE ..
29287T-AB-5 . ..|ENGIE ENERGIA CHILE SA BASIC  6.375% 04/17/34 D.. 04/10/2024 ALLIANCE BERNSTEIN 1,464,416 1,480,000 2.BFE ..
344045-AA-T7 . ..|FLUTTER TREASURY DAC BASIC ~ 6.375% 04/29/29 .. D.. 04/17/2024 BANK OF AMERICA . 5,000,000 5,000,000 2.CFE ..
465077-AL-9 . ..| ISRAEL ELECTRIC CORP LTD BASIC ~ 4.250% 08/14/28 D.. 05/15/2024 ALLIANCE BERNSTEIN 3,069,375 3,352,000 2.AFE ..
539439-AQ-2 .. |LLOYDS TSB GR-AD BASIC ~ 3.574% 11/07/28 .... D.. 05/21/2024 BARCLAYS ... 7,044,525 7,500,000 1.G FE ..
539439-AX-7 .. [LLOYDS TSB GR-AD BASIC ~ 5.871% 03/06/29 .... D.. 05/21/2024 BARCLAYS . 3,044,640 3,000,000 1.G FE ..
53944Y-AX-1 .. |LLOYDS BANKING GROUP PLC BASIC  5.679% 01/05/35 D.. 05/21/2024 BARCLAYS ... 15,056,250 15,000,000 2.AFE ..
58547D-AE-9 . .. |MELCO RESORTS FINANCE BASIC ~ 5.750% 07/21/28 ... D.. 04/08/2024 ALL IANCE BERN 330,750 350,000 3.CFE ..
58547D-AH-2 . .. |MELCO RESORTS FINANCE BASIC  7.625% 04/17/32 D.. 04/09/2024 ALLIANCE BERNSTEIN 720,000 .720,000 3.CFE ..
639057-AH-1 ..|NATWEST GROUP PLC BASIC ~ 6.016% 03/02/34 ... D.. 05/21/2024 BARCLAYS .... 5,143,200 |. 5,000,000 |. 1.
639057-AN-8 ..|NATWEST GROUP PLC BASIC  5.778% 03/01/35 D.. 05/21/2024 BARCLAYS .. 10,111,300 |. .10,000,000 |. 1.
65290D-AB-9 .. [NEXA RESOURCES SA BASIC ~ 6.750% 04/09/34 ... D.. 04/03/2024 ALL IANCE BERN 1,613,187 |. 1,612,000 |. 2.
67091T-AF-2 . ..| OFFICE CHERIFIEN DES PHO BASIC  6.750% 05/02/34 .. D.. 04/24/2024 ALLIANCE BERNSTEIN .. 1,433,044 |. .. 1,455,000 |. 3.
693979-AA-4 . .|PPM Clo, Ltd. SERIES 20247A CLASS A1  6.796% 07/20/37 ... C.. 05/28/2024 J.P. MORGAN . .25,000,000 |. .25,000,000 |. 1.
698280-AD-9 PANAMA INFRASTRUCTURE REC PANAMA INFRASTRUCTURE REC  0.000% 04/05/32 .... D.. 04/03/2024 MIZUHo .. 19,883,450 |. .... 33,000,000 ... 2.
71568Q-AB-3 PERUSAHAAN LISTRIK NEGAR BASIC ~ 5.250% 10/24/42 D.. 05/08/2024 ALLIANCE BERNSTEIN ... 1,633,500 [ouveniiiiinninininns 1,815,000 |... 2.
T2132E-AA-T . ..|Pikes Peak CLO SERIES 202416A CLASS A1  6.790% 07/25/37 D.. 05/31/2024 J.P. MORGAN ......... .40,000,000 |. .40,000,000 |. 1.
T2941K-AA-4 . .| PLUSPETROL CAM/PLUS LOTE BASIC ~ 6.240% 07/03/36 .. D.. 06/27/2024 ALLIANCE BERNSTEIN 1,868,579 |. 2.
853254-BK-5 STANDARD CHARTERED PLC BASIC ~ 4.866% 03/15/33 D.. 06/25/2024 ..... ALLIANCE BERNSTEIN ... 2.
893830-AF-6 TRANSOCEAN INC 7 1/2% Due 4/15/2031 A015  7.500% 04/15/31 . D.. 05/15/2024 ..... Various 5.
89629L-AA-5 . .| CONTINUUM GRN SPV CO-1SS BASIC ~ 7.500% 06/26/33 .. D.. 06/18/2024 ALLIANCE BERNSTEIN .. 3.
D..

92676X-AF-4

VIKING CRUISES LTD BASIC  7.000% 02/15/29

05/14/2024

WELLS FARGO SECUHITIE.S LLC .
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92676X-AG-2 VIKING CRUISES LTD BASIC ~ 9.125% 07/15/31 06/13/2024 WELLS FARGO SECURITIES LLC .... BRI IO 1,080,000 |.evvvnnneieeennnnns 1,000,000 |... .
97317A-AA-9 . ..|Wind River CLO Ltd SERIES 20241A CLASS A  6.926% 04/20/37 . 04/10/2024 RBC CAPITAL MARKETS .. .50,000,000 |. .50,000,000 |. .
AM1928-14-3 . ..| GOHL CAPITAL LTD BASIC  4.250% 01/24/27 .......... 04/30/2024 ALLIANCE BERNSTEIN . ..511,000 E ..
AN1049-11-2 . ..| KAZMUNAYGAS NATIONAL CO BASIC ~ 5.750% 04/19/47 04/02/2024 ALLIANCE BERNSTEIN 3,420,000 E ..
AP5123-38-9 . ..|ABU DHABI CRUDE OIL BASIC  3.650% 11/02/29 ... 04/02/2024 ALLIANCE BERNSTEIN 3,160,000 E ..
AR4629-98-6 . .. [ SHINHAN BANK BASIC ~ 4.500% 03/26/28 ............ 05/16/2024 ALLIANCE BERNSTEIN 2,700,000 E ..
AS0278-34-9 . .| KAZMUNAYGAS NATIONAL CO BASIC  6.375% 10/24/48 05/03/2024 ALLIANCE BERNSTEIN 4,020,000 |. E ..
AZ3417-07-0 ADANI PORTS AND SPECIAL BASIC ~ 4.375% 07/03/29 .... 06/04/2024 LA I 03 1 PR R RORPPPROS N ) L 3811 I EO . 3,300,000 |... (SN
BK0724-89-2 PLDT INC BASIC ~ 2.500% 01/23/31 ... 04/17/2024 ALLIANCE BERNSTEIN -..eeeeiieeeeeeenee e e eeeeee e e e e emeee e s e eeenne e e e eemnnnaeeeeennnnneeeennnnnneeennnn  [oeeeennnnanreermnnnaneeeennnnnneees Jreeennnnnneeeennnneenes 1,458,613 |oiiiiiiis 1,770,000 |... E
BK6663-88-8 . .|PROSUS NV BASIC ~ 4.027% 08/03/50 . 04/18/2024 ALLIANCE BERNSTEIN

mm

BM1585-13-2 . .. LENOVO GROUP LTD BASIC ~ 3.421% 11/02/30 . 04/03/2024 ALLIANCE BERNSTEIN

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

D.. .

D.. A

D.. 2.B F

D.. 3.A F

D.. 1.CF

D.. 2.A F

D.. 2.B F

D.. 2.C Fl

D.. 2.B F

D.. 2.C Fl

D.. 2.B F
BP0464-80-3 GENM CAPITAL LABUAN BASIC ~ 3.882% 04/19/31 ... D.. 06/04/2024 ALLIANCE BERNSTEIN ... 2.C FE
B4045-89-5 XIAOMI BEST TIME INTL BASIC ~ 4.100% 07/14/51 D.. 04/23/2024 ALLTANCE BERNSTEIN ...ttt e eineee e e [oreeeeeeesiiee e e e e e e e eeins [orneeeeeeeeneeeeeeenn 1,800,214 L 1,990,000 |... 2.CFE
B4156-01-5 . ..|PROSUS NV BASIC ~ 3.061% 07/13/31 ................ D.. 04/02/2024 ALLIANCE BERNSTEIN 1,183,000 2.CFE ..
B05241-92-3 ......... | ADANI ELECTRICITY MUMBAI BASIC ~ 3.867% 07/22/31 D.. 04/09/2024 ALLIANCE BERNSTEIN ..316, ..390,000 |. 2.CFE ..
BV9226-74-7 . ..|BANK OF EAST ASIA LTD BASIC ~ 4.875% 04/22/32 ...... D.. 05/21/2024 ALLIANCE BERNSTEIN ... .. 472,668 |. ..500,000 |. 2.C FE
D2736#-AY-5 . ..|FRITZ DRAXLMAIER FRITZ DRAXLMAIER  6.260% 09/26/30 . D.. 05/23/2024 ING BARING SECURITIES .. . 14,000,000 | . 14,000,000 | 2027.
D2736#-AZ-2 . ..|FRITZ DRAXLMAIER FRITZ DRAXLMAIER  6.340% 09/26/32 . D.. 05/23/2024 ING BARING SECURITIES .. .10,000,000 |. .10,000,000 |. 2.02Z.
D2736#-BA-6 . ..|FRITZ DRAXLMAIER FRITZ DRAXLMAIER  6.430% 09/26/34 . D.. 05/23/2024 ING BARING SECURITIES . 13,000,000 | . 13,000,000 | 2027.
E8378#-AB-4 . ..|REAL BETIS FC REAL BETIS FC  6.060% 07/15/34 ........ B.. 06/13/2024 GOLDMAN SACHS ... . 42,724,000 |. . 42,724,000 |. 2.02Z.
(26160-AB-9 . ..| DPG HOLDINGS LIMITED DPG HOLDINGS LIMITED ~ 5.970% 06/20/34 .. B.. 05/30/2024 BARCLAYS ... . 18,985,500 | . 18,985,500 | 2BPL ..
(G6369#-AA-9 . ..[NSG UK ENTERPRISES LTD NSG UK ENTERPRISES LTD  6.420% 04/17/3 D.. 04/01/2024 BANK OF AMERICA . 4,000,000 4,000,000 2.CPL ..
(G6369#-AC-5 . ..[NSG UK ENTERPRISES LTD NSG UK ENTERPRISES LTD  6.570% 04/17/34 D.. 04/01/2024 BANK OF AMERICA . 3,000,000 3,000,000 2.CPL ..
(G6369#-AE-1 . ..[NSG UK ENTERPRISES LTD NSG UK ENTERPRISES LTD  6.670% 04/17/36 D.. 04/01/2024 BANK OF AMERICA .... 1,000,000 1,000,000 2.CPL
N4001#-AB-8 . ..|HES INTERNATIONAL HES INTERNATIONAL ~ 5.090% 06/05/31 . B.. 04/30/2024 NATIONAL AUSTRALIA BANK .23,988,800 | .23,988,800 | 2812
N4001#-AD-4 . ..|HES INTERNATIONAL HES INTERNATIONAL ~ 5.030% 06/05/31 .... B.. 05/09/2024 NATWEST MARKETS ............ 6,542,400 |. 6,542,400 |. 2Bz
00182¢-AF-5 . .| ALINTA ENERGY FINANCE PTY LTD ALINTA ENERGY FINANCE PTY LTD  6.250% 05/30/34 D.. 05/09/2024 AUSTRALIA AND NEW ZEALAND BANK ..9,000,000 | ..9,000,000 | 2812
W7000#-AE-6 . ..|NORDION ENERGI AB NORDION ENERGI AB  4.730% 04/08/36 .. B.. 04/08/2024 CIBC WORLD MARKETS ... . 18,933,000 | . 18,933,000 |. ... |2.BZ
203712-28-2 ......... METROPOLITAN BANK & TRUS BASIC ~ 5.500% 03/06/34 D.. 05/17/2024 ..... ALLTANCE BERNSTEIN ...eeeeeiee ettt e e e sinneeees [oreeeee e et e e e e e e e e ees [oreeeeeeeeiieeee e 1,500,185 |.ooeniiiiieeiiies 1,510,000 |... 17,302 (2.B FE ..
2D4671-32-1 BANK OF EAST ASIA LTD BASIC ~ 6.625% 03/13/27 D.. ALLIANCE BERNSTEIN ... . . . 22,775 (2.B FE
ZF2069-63-0 . ..|RIZAL COMMERCIAL BANKING BASIC ~ 5.500% 01/18/29 D.. ALLIANCE BERNSTEIN .. 8,705 [2.C FE ..
ZF3430-92-2 . .| SATS TREASURY PTE LTD BASIC ~ 4.828% 01/23/29 ... D.. ALLIANCE BERNSTEIN .10,815 [1.G FE ..
ZF3758-89-2 BUFFALO ENERGY MX HLDGS BASIC ~ 7.875% 02/15/39 ... D.. ALLIANCE BERNSTEIN ... 1,410,000 |... . 36,396 [2.C FE
000000-00-0 CODELCO INC BASIC ~ 5.950% 01/08/34 D.. L T L e P~ 11| I A 2,240,000 ... . 49,980 (2.A FE
2M3846-00-7 . ..|BANK LEUMI LE-ISRAEL BASIC  7.129% 07/18/33 . D ALLIANCE BERNSTEIN .32,218 (2.C FE ..
ZP4820-43-4 . .|PROSUS NV BASIC ~ 3.680% 01/21/30 ................ ALLIANCE BERNSTEIN .. 2,776 (2.C FE ..
2P9004-42-2 ADANI' ELECTRICITY MUMBAI BASIC ~ 3.949% 02/12/30 .. ALLIANCE BERNSTEIN ... .27,837 [2.C FE

2.C Fi

205578-60- ........ ADANI TRANS STEP-ONE LTD BASIC  4.250% 05/21/36 ....ooooomismmmmmsssmsmmssssssssmsessssses. | Dosreeseeeennes |oees 06/04/2024 ... ALLIANCE BERNSTEIN -ooo0onosssesssssomssessssssessseessssesseseesssseeeseesssess s eesseesssreessbosseesseeesenseesseesseesseens. |oeeeeeeeenesseeseeeeees 4,260,561

78,801 E e
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,380,528,501 1,409,302,078
401398-AA6 ......... [ GUARDIAN INVESTOR SERVICES LLC GUARDIAN INVESTOR SERVICES LLC  7.200% 12/16/33 woveovvevres | cvvereenrsnes |ovean 05/15/2024 ... DIRECT = T tttutetes ettt ettt et et es et eh et et ettt eh et ekt b et et et st ene st ene st enennenennebenes |oneabenestenestereanenentanentanene [oeresiaensaeneanens 100,000,000 |.vevvieeniiicennias 100,000,000
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 100,000,000 100,000,000
LX1852-93-3 ......... DAVITA DAVITA TLB-1 S+175 08/12/28 vvvvevevenesieiesieiesieie e seeieneeneesieesneens | s [oeea 05/01/2024 ..... WIELLS FARGO SECURITIES LLC . ..590,970 |...
LX1920-144 ......... TRUCK HERO INC TRUCK HERO INC TLB $+350 02/24/28 ..oneveeeieeeieieieeneeseneenes | ereeenenenes [ 06/11/2024 ..... JEFFERIES & COMPANY INC. ...
LX1934-566 ......... TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL S+500 03/30/27 .. 05/16/2024 ..... JEFFERIES & COMPANY INC. .
LX1954-92-9 ......... MADISON 1AQ MADISON 1AQ LLC 1L TL $+275 06/21/28 ...05/31/2024 ... GOLDMAN SACHS
LX1967-63-2 ......... BALLY'S CORP BALLY'S CORP TLB $+325 10/02/28 ... DEUTSCHE BANK ...
1X2023-03-9 ......... | EVBECTA CORP EMBECTA CORP TLB $+300 03/30/29 ... MORGAN STANLEY
LX2034-23-4 ......... | HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN TLB §+525 04/01/29 BANK OF AVERICA .
LX2095-55-7 ......... | NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB S+500 04/11/29 BANK OF AVERICA . . .
LX2112-49-3 ......... US SILICA US SILICA TL 1L S+400 03/25/30 04/01/2024 ... PARIBAS SECLRITIES ... .. 4,527,156 |.
LX2198-96-3 ......... TRANSDIGH TRANSDIGM TLJ $+250 02/28/31 06/04/2024 ..... Tax Free Exchange . ... 15,172,811 . .... 15,168,630 |...
LX2246-T4-T ......... HILTON GRAND VACATIONS HILTON GRAND VAC TLB S+275 01/13/31 ... 04/01/2024 ... BANK OF AMERICA +.veveteseeteneteseeteseetesesteseseeseseeseseeseeesesessesessesessesensesessesensesennene |ouensesensssensssesessenensasensane foosesensesenseenennens 1,001,250 [oevveneeeniieenies 1,000,000 |...

LX2252-57-0 ......... DISCOVERY ENERGY HOLDING DISCOVERY EGY KOHLER TLB $+475 01/30/31 e [ e o 05/01/2024 ..... BANK OF AMERICA ....neeeeeeeiettt et ettt ettt e e e e et e e e eesiiieeeeeeis [oreieeeeeeiiiieeeeeeiiiieeeeeeis [oiiieeeeeeiiieeeeees 3,114,000 |.vvveeeeeiiaee. 3,200,000
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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
LX2254-13-9 ......... DUN & BRADSTREET CORP DUN & BRADSTREET TLB '29 $+275 01/18/29 e | s e 05/01/2024 ..... 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 3,500,000 [eeeeeeemnnneeeeens 3,500,000 |... 4AFE ...
LX2272-35-4 ......... COTIVITI INC COTIVITI INC 1L TL $+325 02/21731 v [ e [ 05/01/2024 ..... J.P. MORGAN 8,084,375 |.eevviniiiiiiiiis 8,125,000 |...
LX2272-36-2 ......... COTIVITI INC COTIVITI INC TL FIXED 7.625 02/21/31 e | v e 05/01/2024 ..... J.P. MORGAN
LX2276-36-3 ......... RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK S+500 01731729 wovviviieiiiiiiiiines [ e [l 05/22/2024 ..... PAYMENT-IN-KIND .... N
LX2281-23-1 ......... LIFEPOINT HEALTH LIFEPOINT HEALTH TLB S+475 11/16/28 04/11/2024 ..... Tax Free Exchange .... .. 20,132,513 |
LX2281-30-6 ......... BEACON ROOFING SUPPLY INC BEACON ROOFING TLB S$+200 05/19/28 . 04/01/2024 ..... CITICORP SECURITIES .. 1,995,000 |.
LX2284-75-5 ......... ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB2 28 $+325 08/17/28 ... 04/01/2024 ..... Tax Free Exchange .... .. 15,646,233 |.
LX2284-76-3 ......... ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB '30 S$+350 05/31/30 ... 04/01/2024 ..... Tax Free Exchange .... 4,879,585 |.
LX2286-19-8 ......... TRIDENT TPl HOLDING INC TEKNI-PLEX TPl TLB6 S+400 09/18/28 ... 06/18/2024 ..... Tax Free Exchange .... 9,289,895 |.
LX2287-93-1 . ..|LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB1 S+656 04/16/29 04/01/2024 Tax Free Exchange . 1,995,877 |.
LX2287-94-9 . ..|LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB2 S+656 04/15/30 .. 04/01/2024 Tax Free Exchange . 2,033,899 |.
LX2296-17-1 . ..|LES SCHWAB TIRE CENTERS LES SCHWAB TIRE LS TLB $+300 11/02/27 04/16/2024 J.P. MORGAN ...... 4,800,000 |.
LX2299-33-2 ......... | CARNIVAL CORP CARNIVAL CORP TLB 2027 S+275 08/09/27 e eeeeenen | v feed 04/25/2024 ..... Tax Free Exchange . 2,552,082 |.
LX2299-34-0 ......... CARNIVAL CORP CARNIVAL CORP TLB 2028 $+275 10/18/28 e | e 04/25/2024 ..... Tax Free Exchange .
LX2301-55-9 ......... AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550 10/02/28 oo | e e 06/20/2024 ..... Various N
LX2301-55-9 ......... AIR MEDICAL GLOBAL MEDICAL TLB PIK S$+550 (074077 N [UUUURUUI RN 05/20/2024 ..... Tax Free Exchange . .. 23,782,492 |. .... 24,007,114 |...
LX2304-53-8 ......... CUMULUS MEDIA CUMULUS MEDIA TLB  S+500 05/02/29 .. | i e 05/02/2024 ..... EXCHANGE 4,904,866 |.....uieieeennnnnns 7,680,655 |...
LX2307-53-1 ......... JANUS INTERNATIONAL JANUS TLB $+250 08/05/30 evvveniieiiiiineeeeeiiine e eeeenneeeennnn [ eerrieeeeeeenn o 04/26/2024 ..... J.P. MORGAN 5,220,000 |..eevunniiiiiininnnnns 5,220,000 |...
LX2312-34-1 ......... ANCHOR PACKAGING ANCHOR PACKAGING 1L TL S+375 07/30/29 oo | e e 05/01/2024 ..... UBS WARBURG CONVERTIBLES . 4,918,684 |. 4,931,012 |...
LX2324-83-3 CDK GLOBAL CDK - CENTRAL PARENT TLB $+325 07/06/29 05/16/2024 ..... Tax Free Exchange .... 6,429,905 [......cevvnniiiiinnnnns 6,500,000 |...
LX2325-74-9 . .. |BAKELITE UK HOLDING LTD BAKELITE 1L TL S+350 05/29/29 . 05/16/2024 Tax Free Exchange . 6,773,471 |. 6,907,424 |.
LX2330-15-2 . ..[TIBCO SOFTWARE INC CLOUD SOFTWARE TIBCO TLB S+400 03/29/29 . 05/24/2024 Tax Free Exchange . . 14,500,491 |. . 16,072,143 |.
LX2334-67-5 . .. | PROOFPOINT INC PROOFPOINT 1L TL $+300 08/31/28 ....... 05/28/2024 Tax Free Exchange . .. 1,745,536 |. .. 1,745,536 |.
LX2334-78-2 . ..|GRAY TELEVISION GRAY TELEVISION TLF S$+525 05/22/29 Tax Free Exchange . . 15,654,436 |. . 15,762,155 |.
LX2335-40-9 . .. |PACTIV EVERGREEN GROUP PACTIV EVERGREEN GR TLB4 $+250 09/25/28 . Tax Free Exchange . 3,459,682 |. 3,412,500 |.
LX2335-43-3 ......... [MCAFEE CORP MCAFEE CORP TLB1 $+325 03/01/29 ..oiiiiiiiiiiiiiiree s | e [ 06/18/2024 ..... J.P. MORGAN 1,125,000 [..oovvvvenniiiiinnnnns 1,125,000 |...
LX2338-56-9 ......... PCI PHARMA SERVICES PCI PHARMA 1L TL S+325  11/80/27 oeeeeieiiiieeiieeeeeceeeeeeeeeee | v e 05/28/2024 ..... Tax Free Exchange . .. 13,269,492 |. .. 13,599,837 |...
LX2339-75-7 ......... GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+225 ~ 05/20/31 .ieevvveniiiiiiiiiiiiiiiniinees | e | 05/22/2024 ..... J.P. MORGAN 8,000,000 |.
LX2341-16-7 ......... 84 LUMBER CO 84 LUMBER TLB $+225 11/02/30 e | i e 05/30/2024 ..... Tax Free Exchange . 1,971,588 |.
LX2342-73-6 ......... SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER TLAL $+375 06/20/31 ... 06/21/2024 ..... J.P. MORGAN 4,950,000 |.
LX2342-75-1 SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL $+275 12/19/30 .. 06/20/2024 ..... Tax Free Exchange . ... 15,960,857 |. ... 16,250,000 |...
LX2350-94-5 . .. [MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S+250 10/23/28 ...... 06/05/2024 BANK OF AMERICA . .. 3,000,000 |. .. 3,000,000 |.
LX2352-08-1 . ..| SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB S+175 02/28/30 . 06/11/2024 BANK OF AMERICA . .. 2,970,000 |. .. 2,970,000 |.
LX2352-38-8 . .. | APPLECARAMEL BUYER LLC WHITE CAP TLB $+325 10/19/29 ........ 06/13/2024 Tax Free Exchange . . 14,391,149 |. . 14,749,527 |.
LX2352-61-0 . ..| ECOVYST CATALYST TECHNOL PQ CORP - ECOVYST TLB $+225 06/09/31 06/04/2024 CITICORP SECURITIES 1,974,643 |. 1,979,592 |.
LX2352-73-5 . .. | ACRISURE ACRISURE TLB6 S$+325 11/06/30 wevviiiiiiiiiiiecciiis 06/20/2024 Tax Free Exchange . 9,668,517 |.
LX2354-73-1 ......... LSF11 A5 HOLDCO LLC AOC- LSF11 A5 HOLDCO TLB S+350 10/16/28 .. 06/10/2024 ..... Tax Free Exchange .... 3,755,028 |. . .
LX2362-19-7 ......... LIGHT & WONDER LIGHT & WONDER INC TLB $+225 04/16/29 06/18/2024 ..... J.P. MORGAN ... .. 13,266,455 |. ... 13,266,455 |...
LX2363-35-1 ......... FRONTIER COMMUNICATIONS FRONTIER COMM TLB $+350 06/20/31 ... 06/21/2024 ..... J.P. MORGAN ... 3,233,750 [.oeeeereeneieeeinnnnns 3,250,000 |...
LX2363-73-2 ......... GRIFFON CORP GRIFFON CORP TLB $+225 01/24/29 .. 06/21/2024 BANK OF AMERICA .... 8,396,341 |. 8,396,341 |...
LX2369-64-8 . ..| SEDGIICK SEDGWICK TLB $+300 06/27/31 oot 06/28/2024 BANK OF AMERICA . 4,419,832 |. 4,430,909 |.
LX2256-49-8 . .| TITAN ACQUISITION LTD HUSKY TITAN TLB $+500 01/31/29 04/01/2024 DEUTSCHE BANK . .10,835,000 |. .11,000,000 |.

LX2025-52-1 . .. [HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350 02/26/29 ..oiiieiiiiieieeniiiineeeeenienees [ Do s 04/01/2024 ..... J.P. MORGAN ... 987,462 |. 997,462 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 332,575,799 339,959,074

2509999997. Total - Bonds - Part 3 1,838,637,003 1,876,145, 152 6,326,531 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,838,637,003 1,876,145,152 6,326,531 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
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4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
03213A-10-4 ......... AMPLITUDE INC. COMMON STOCK 18,353.000 |....
47768J-20-0 ......... JO-ANN STORES INC JOANN STORES EQUITY REORG DTC ... 17,168.000 |.... .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliate: 231,793 XXX XXX
FHLB00-01-8 .........|Federal Home Loan Bank Membership Stock | ...... 04/05/2024 15,402.000 |veuveenniiriniiiinnns 1,540,200
FHLB00-02-6 ......... Federal Home Loan Bank Activity Based Stock .... [ETTTTTTOUPPTRN FPTTO 06/28/2024 216,485.000 |.... 21,648,500
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 23,188,700
5989999997. Total - Common Stocks - Part 3 23,420,493 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 23,420,493 XXX XXX
5999999999. Total - Preferred and Common Stocks 23,420,493 XXX XXX
6009999999 - Totals 1,862,057,496 XXX 6,326,531 XXX
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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 .....ccevvvee | unnnnns . 06/01/2024 . |Paydown ....ceveviiiiiinnns foovvnninniiiiiiinnns Joviinninnnns 4124 .o 4,124 |............. 4,327 [.ooiiiinnnnns 4,203 [ [ (79) |evveniiiiinns o (79) |evveneiiiiiinns v 4124 | i Lo Lo 103 |. 12/15/2033 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 4,124 4,124 4,327 4,203 (719) (79 4,124 103 XXX XXX
REPUBLIC OF COLOMBIA GOVT NATIONAL  3.875%
.. 195325-DX-0 [ 02/15/61 ..eeeeeeeeeeieeeeeeeeieeeeeeenneeeeeeene | Deni . 06/05/2024 . | ALLIANCE BERNSTEIN ..... |eeeeeeereeemmnnns Joenenns 908,725 |........ 1,630,000 |........ 1,222,500 |........ 1,228,939 [oooveeeiiiiieees oo 1,488 [ooeeeeeiiiieees oo 1,488 [ e 1,230,427 |oeeeriieeeeeenn e (321,702) |...... (321,702) |eevennnnnes 51,056 |. 02/15/2061 . |3.A FE ....
EXPORT-IMPORT BK INDIA AGENCY DEBENTURES
..30216K-AF-9 [2.250% 01/13/31 .oevvreeeeeieiieeeeeeeeieeeeees | D . 05/16/2024 . | ALLIANCE BERNSTEIN ..... |eeeereiieeeeemnnnns Jounnes 2,038,166 |........ 2,455,000 |........ 2,270,875 |........2,306,687 |..ceeeeeeeeennn oo 1,319 | el 18319 s s 2,314,006 |eevveeieeeeennn Jeeenee (275,841) |...... (275,841) . 01/13/2031 . |2.C FE ....
REPUBLICA ORIENT URUGUAY GOVT NATIONAL
..760942-BB-7 [4.375% 10/27/27 cevvveeeeeeeeieeeeeeenieeeeeen | D . 05/28/2024 . | ALLIANCE BERNSTEIN ..... |eeeereiieeeeemnnns Jouneen 1,187,400 |........ 1,200,000 |........ 1,228,500 |........ 1,220,585 |oeeveeiieeieeenn eeennenn (2,070) foeeeeeennnane foeeeeeen (2,070) [ o 1,218,515 |oeeeeieeciines oeeenns (31,115) |....... (31,115) [ceeeeeeeee 30,917 |. 10/27/2027 .|2.B FE ....
STATE OF QATAR GOVT NATIONAL  3.400%
..BH6207-38-6 |04/16/25 ... D..... . 06/07/2024 . | ALLIANCE BERNSTEIN ..... |eeeereiieeeeemnnns Jounnen 1,110,225 |........ 1,130,000 |........ 1,201,190 |........ 1,158,015 |.... el9,522) [ e (9,522) [ e 1,148,492 |.. . (38,267) |....... (38,267) . 04/16/2025 . |1.C FE .
PANAMA BONOS
..BA2336-94-0 [06/30/31 ..eeeeeeeieieeeeeeneieeeeeeenneeeeeeene | Denii . 04/18/2024 . | ALLIANCE BERNSTEIN ..... |eeereeirreeeemniins Joennnnns 720,361 |........... 931,000 |eeerennnns 943,801 |........... 941,382 [..oeveeiiiieeee o (251D PO (251D PO 941,001 |oeevveiiiieennn oeeeee (220,640) |...... (220,640) . 06/30/2031 . |2.C FE
UKRAINE GOVERNMENT GOVT NATIONAL ~ 7.750%
..QJ1143-41-2 09/01/25 ... D..... . 04/10/2024 . | ALLIANCE BERNSTEIN ..... .. 727,200 |........ 1,920,000 .... 864,000 |...........564,480 |....... 299,520 |.. .. 299,520 |... ... 864,000 [.....ccoiiiiies fonns (136,800) |...... (136,800) .... |- 09/01/2025 . |6. FE .....
0309999999. Subtotal - Bonds - All Other Governments 6,692,077 9,266,000 7,730,866 7,420,088 299,520 296,354 7,716,441 (1,024,365) | (1,024,365) 163,789 XXX XXX
|WASHINGTON ST 5.481% Due 8/1/2039 FA1 |
..93974C-PM-6 [5.481% 08/01/39 ..eevuviiiiiininiiiiiiiiiiniiinens . |. 04/01/2024 . [Cal | 102.1590 L.ovw fooviiiiiiiiiiiiinn s 12,259,080 |....... 12,000,000 |....... 12,063,080 |....... 12,087,720 |oeiiiiiinnnns Joveenennes (688) |ovveeriviennnns foveeiienes (688) |ovveeiiviennnns founnnns 12,037,032 |oveeniiiiiiinn Jounnnns (37,032) ....... (37,082) [ 697,560 |. 08/01/2039 . |1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 12,259,080 12,000,000 12,063,080 12,037,720 (688) (688) 12,037,032 (37,032) (37,032) 697,560 XXX XXX
|POHTLAND ORE COLLEGE DIST 4.81% Due 6/1/2027 |
..736688-FN-7 [JD1  4.810% 06/01/27 ...coievvrrnieiieciiniinnee | nnnens . 06/03/2024 . | Call 100.0000 ..... fooeiiiiiiiiiiiiiienn s 1,125,000 |........ 1,125,000 |........ 1,125,000 |........ 1,125,000 [o.eooiivinnnnne fooneneiiniiins oo e [ [ 1,125,000 |-eeeneeermmmnnns Jonnnererennnnns foonnneerenniinns foeiieieeens 27,056 |. 06/01/2027 . |1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 1,125,000 1,125,000 1,125,000 1,125,000 1,125,000 27,056 XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L31283H-08-1 [02/01/32 cevvveniiiiiiieiecciieecceiieeeen | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,656 [ooiieinnnnns 1,556 |oeeeeennns 1,629 |oeiiinns 1,803 [ oo (70 P A (70 PR A, L5 ) ) R E N 42 . 02/01/2032 . [1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
..312870-7G-0 [04/01/32 .evvvenriiiiiiiiiiiiiiiiieeeceiiieeeees | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 813 [eiiiiiiiiinnns 813 | 845 | oo -2 2 R E [ AT RN (R R L1 O O N AR 22 |. 04/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
L. 31287U-AX-0 [06/01/32 ..evveriiiiiiiiiiiiiiiiiiniecciiineeeinn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 3,415 [eeiiiine 3,415 [oiiiiiinnns 3,577 |ovvevnnnns T A B U AR [ PR AR (S P A LT L O O R R, 107 . 06/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
L 31287U-dU-5 [06/01/32 v | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 801 [oeiiiiiiiinnnns 801 |oeveniiiiinns 839 | 814 | s [EC) ) PO AR () ) PP FN L ) AR 25 [. 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 v | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,260 |oeeeennnnnns 1,260 |oeeveennnns 1,320 |oeeiiinnnns LY I O AN (221 PO AR (72 P A, L O S R 39 [. 06/01/2032 . [1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
..31288J-2U-3 [04/01/33 .ovvveiiiiiiiiiiiieiiiieeceiieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 863 [ooiiiiiiiiinnns 863 |....coovnnninns 902 |.oiiiiiiiins -7 PO R [ PO AR (L)) PO AN L5 N AR 23 |. 04/01/2033 . [1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1 ~ 7.000%
..3128M6-RR-1 [09/01/38 ..evvvriiviiiiiiiiiiiiiiinieccininneeeien | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,782 | 1,782 |oeeennnns 1,856 |oveniennns 1,830 |oeveeiiiiiiiins o (1) P AR (1)) F AR, L7 O Y R 55 [. 09/01/2038 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1  7.500%
L 31202H-PI-7 [01/01/32 v | s . 06/01/2024 . |Paydonn ...covvvnnvreiinnnnn fovvnniniieiiiiins Joneeiinnd £ PO [ [ LS R R [ PO RN [ P FN 7 O O RN 3 [. 01/01/2032 . |1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
L 31202K-6A-0 [ 12/01/40 evvvnniiiiiiiiiiiiiiiiienccnieeenn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 8,399 [ 8,399 [.....eeees 8,419 |t L I O E (G123 P AR (R F A, 8,399 | o e e 148 |. 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
L. 312043-WG-4 [ 11701740 weeviiiiiiiiiiiiiieccvcceiii | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,572 [ooeiiiinnnnns 1,572 | 1,576 | RT3 PO AN (72 PO RN (72 P A LS50 AR FO R R RN 26 |. 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 ..ovvvvviiiiiiiiiiiiiiiiiiinieeiinn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 2,326 |oeeeiieenns 2,36 |oooiiiinnnnns 2,402 |.....coennnnn P S T O RN (72 P AR (72D A AR, 2 7 0 AU KRR R RN 63 |. 12/01/2033 . |1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1  6.500%
L312068-YF-7 [01/01/34 wovveeiiiiiiiiiieeeen | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns [S102 608 |oierriiiiiinnns 628 |.....ovvvnnnnnns (<1 [ PO RN (-1 ) PO RN (- PO R L6107 O O ) AR 17 . 0170172034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1
L. 31208M-7F-8 [ 05/01/31 evveiiiiiiiiiiiiiiiiiieneccinineeeien | s . 06/01/2024 . | Paydown ... . 05/01/2031 . |1.A ........
FANNIE MAE
L. 313637-FB-1 [03/01/28 evvveiiviiiiiiiiiiiiien e | s . 06/01/2024 . |Paydoun ....cvvvnvvvvirnnnns Joevvnnnnnneniiniinns foveenneeennnn 387 o387 o3BT 887 [ e e e [ [ 3BT e i e [ 11 . 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
.. 3136A0-SE-8 [08/25/26 ....uvvviiiiiiiiiiiiiiiiiinniiiineees | e . 06/01/2024 . | Paydown ... . 08/25/2026 . |1.A ........
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FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L313BAY-TL-1 [2.990% 12/25/27 .. | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 66,921 |............ 66,921 |............ 63,959 |............ 65,435 [oooiiiiiiiiiins foeeeeenns 1,486 [oooiviiiiniinenn fooriinnnns L T O RN (G172 ) ) R RN 746 |. 12/25/2027 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 e | s . 06/01/2024 . | Paydown ... . 08/01/2028 . |1.A ........
FANNIE MAE
L 31371G-4T-4 [09/01/28 ovvvviiiiiiiiiiiiiiiiienceccinineeeeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 286 | 236 |oiiiiiiiins P2 2 R R (5 ) PO AN ({5 ) P FRN < R R O RN 7 |.09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
L3137AHBY=3 [10/01/28 e | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,643 [oooiiiinnnnns 1,643 |oeeeennnns 1,736 | LI L 2 PO AN ([ 1) FR AR [ [SD ) F AR, LT R FOR R R RN 48 |. 10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L37TAHD9-6 [ 12/01/28 v | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiinnes foeiieeeiinnnns [ 977 foveveiiinnnns 1,082 | [ T A [0 ) ST AR (R0 ) T L O O A 28 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L3TAHF2-9 [12/01/28 v | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 150 [ooeiiiiiins LIV 168 | L7 O R (<) ) PO RN (<)1) PO FRRN L O N 4 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1 ~ 7.000%
LBTAHHL-E (02701729 i | s . 06/01/2024 . |Paydonn ....cvvunvvvriinnnnn Jevinninnneiiiiiinns foviineeeieinnnn (<10 I [C1V I [T (72 PO AN [ PO RN [ P FN L O N R 2 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137AHKX-5 (08701729 v | . 06/01/2024 . |Paydonn ....covvvvvviennnnnn Jevvnninniniiiinnns foiiieneens 2,083 [ceiiiinne 2,083 |iiiiiiens 2,201 | P20 U O (725 P AR (725 P AR, P02 R KRR R RN 61 |. 03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 (06701729 ovvveiiiiiiiiiieeen | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 262 | 262 |oiiiiiiins 276 |oooviiiinnns T N (5 PO RN (5 PO FRRN 7/ R N N RN 8 |. 05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1 ~ 7.500%
L31371H-YB-8 [ 10701729 v | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 262 | 262 |oiiiiiiins 276 |oooviiiinnns 2 N (5 PO AN (5 PO FRRN 7/ R R O RN 9 |[. 10/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1  7.500%
L 31371K-BU-4 [ 09701731 v | s . 06/01/2024 . |Paydonn ...covvvnvvririinnnn fovvnniniiniiiiins Joneeeeiinnd LT PO - T N 88 | L1 PO AN (<) ) PO RN (<) PO FRN O A RN 3 [. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L31371K-NI-6 [ 04701732 v | s . 06/01/2024 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns T P 215 | A 2. O N (5 ) PO AN (- PO FRRN ZE T U AP R R, 9 |. 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 evveniiiiiiiiiiiiiiieccinieeeen | s . 06/01/2024 . |Paydoun ....covvvvvvieinnnnn Joevvnninniiiiiiinns foiineneens 3,180 [ooiiiiiinnnns 3,180 |ivevinnnnnns R K KIVX I A RN (<)) PR AR (£ F A B 0 O N A 92 [. 06/01/2032 . [1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1 ~ 7.000%
L 31371K-R4-5 [08/01/32 evvveiiiiiiiiiiiiiiiiiienincciiineeeinn | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns 629 |oiiiiiiiinnn 629 |.oiiiiiinnns (S 7/ [0 O N [EC) ) PO AR (1)) PR AN (S48 R R R R, 18 |. 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 313840-K5-8 [ 05/01/31 wovveeiiiiiiiiiiiiiiiien e | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 178 | 178 oo LVE I P L4 T S R R R (R R LT P AR R R 6 |. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L3138BH-XF-4 [ 11701731 i | s . 06/01/2024 . |Paydonn ...ccvvvnvvrriivnnnn foovvnnininiiiinins Joneeeeiinnnn KL PO 36 | 3B | FC 7 PO AN [ PO RN [ P FN L O O RN 1 [ 1170172031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
L 31387X-2G-9 [09/01/31 wovveiiiiiiiiiiiieeeen | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,069 [ooiiiiennnns 1,059 | 1,059 |oeeeiiinns 1 O N U R (RN 51 O R E N 35 [. 09/01/2031 . [1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnnieiiiininns foinieneens V2 0 T R 2,771 e 2,773 | 2 O O R AN /2 O R R AR 92 . 08/01/2031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 [09/01/31 ovveniiiiiiiiiiiiiiiie e | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 17 N 998 |....coivininns 11 O O R N L1470 R R R R, 33 [. 09/01/2031 . [1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1 ~ 4.000%
L 3138A1-d3-6 [ 12/01/40 evvvvniiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydonn .....ovvnvvvevvnnnns Joevvnninnnneiininns foveeneenn 6,546 [ 6,546 [ 6,979 | 6,831 [ [ (288) [ e (288) [ [ 8546 [ e [ 109 |. 12/01/2040 . |1.A ........
FANNIE MAE 3 1/2% Due 2/1/2042 Mo-1  3.500%
L 313BE6-VW-3 [02/01/42 ovvveniiiiiiiieiicvieeeceiieeen | s . 06/01/2024 . | Paydown ... . 02/01/2042 . |1.A ........
FANNIE MAE
.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiiiinieccinineeeinn | s . 06/01/2024 . |Paydoun ....cvvunvvvvivnnnns Joevvnninineeivnnnnns foveeneeenn 1,918 [ 1,913 [ 1,942 | 1,932 [ e (19) [ e (19) [ e 1913 L [ s [ 28 | 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
LO13BES-TK-4 [08/01/42 wevveiiiiiiiiiiiiiiieeceinineeeenn | s . 06/01/2024 . | Paydown ... . 08/01/2042 . |1.A ........
FANNIE MAE
L 313BLU-VL-6 [ 07/01/42 weveeiiiiiiieiiiiieieeevceninceeeenn | s . 06/01/2024 . |Paydoun ....cvvvnvvvviinnnns Joevvnnininevivnnnnns foveenennna 1,097 [ 1,097 oo 1,118 | 1107 [eiies e () s e () [ [ 1,097 s i i v 16 |. 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1  3.500%
L 313BLI-DV-0 [07/01/42 wevveiiviiiiiiiiiiiiieneecceii e | s . 06/01/2024 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
..3138M5-3B-3 [08/01/42 ..evvviiiiiiiiiiiiiiiiiiiniiiiiiiiiinieiies | neeees . 06/01/2024 . |Paydown ...eevuvviiiiinnnns Jovvvnnnniiiiininnns fovininiiiinnns 695 |ceiiiiiiin. 695 [.iiiiiinnns L LI O N (31) |eveenniiiiinns o (31) |eeveenniiiiinnn Jovvniiiiiiinnns 695 [ oo s 12 ]. 08/01/2042 . |1.A ........
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FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1  3.500%
L3138MI-PP-0 [ 11/01/42 wovveiiiiiiiieiiiiiiivciiieeeeen | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 2,95 | 2,95 [oiiiiiiinnns 2,970 |oeeiiins PRI R R (i) AR AR (i) AR AR P 72T O R R 43 |[. 11/01/2042 . {1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1
L313BML-BA-5 [ 12/01/42 ovvveeiiiiiiiieeen s . 06/01/2024 . | Paydown ... 5,250 |.. . 12/01/2042 . |1.A ........
FANNIE MAE
L 3138W7-58-9 [04/01/43 ovvvenniiiiiiiiiiiiiieeen | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,920 |....coeeeens 10,920 |ovevvennnnns 10,637 [oeeennnnnne 10,694 |oevvveiiiiiiins o 22 R E 22 2 R K 80 I O N R AR 129 |. 04/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 313BW7-NI-0 [06/01/43 wovveiiiiiiieieiiiieeneecvinieeeenn | s . 06/01/2024 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns 912 | 912 | 926 |..covvinnnnnns [ T A [ AT RN (R R [/ R R R R, 13 . 0670172043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
LB13BWA-RV-1 [12/01743 v | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 2,589 [eeiiiinne 2,589 [.....oeennns 2,629 |.....coennnnn A0 T O R (25 P AR (P25 PR AR 521 R N R RN 38 | 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 ..eevvriiiiiiiiiiiiiiiineineeeeen | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 18,077 |oveeeennnnns 18,077 [oeeerrnne 18,385 |oovveennnnns 18,209 |oovvviiiiiiiiins e [2222] ) F (722] 1 F R L (4 S R R R 263 |. 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [10/01/44 .evevniiiiiiiiiiiiiiiievieeeen | s . 06/01/2024 . |Paydonn ....cevvnvvvvivnnnnn Joevvnnnnieiiiiinns foinneneens 3,811 [oiiiiinnnns 3,811 | 4,095 |..cccevnnnnnn L ) O U (20157 1 PO R (20157 ) PO N FC R 1 O N A AR 63 |. 10/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
.. 3138ID-Y8-8 [01/01/45 ..evvviiiiiiiiiiiiiiiiiienivciiinceeeen | s . 06/01/2024 . |Paydoun ....covvnvvvvernnnnn Jevvnninniiiiiininns foeineneens 2,088 |[..ooceieennns 2,088 |..ooennnn 2,039 [....ccovnnens 2,048 | v ) O L1V O FR 021 T O R R AR 27 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiiiiiceiiiiieeeenn | s . 06/01/2024 . |Paydoun ....cevvvvvvieinnnnn Joevvnnnnieiinininns foiieneens 6,105 |[....ccovnnens 6,105 |.ooeveennnns 5,961 |oeeeennnnnns LR O E LI T RN LI O RN (G L1 O O N A 79 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [ 05/01/45 oovvenniiiiiiiiiiiiciieeeviieeeen | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 858 [oeiiiiiiiiinnns 858 |.....iiinns 836 |....covvnnnnns L R R LS O AN LS R RN 1 O O AR 11 . 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 ovvvvnriiiiiiiiiiiiiiiieeecviieeeeen | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 5,246 |oeeennne 5,246 |............. 5,462 |.......cenenn 5,429 [ e (1K) 1 PO R [QECK) 1 PO N L2 T R N R RN 76 |. 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 ovveeiiiiiiiiiiiiiiiiie e | s . 06/01/2024 . |Paydonn ....covvvvvviennnnnn Jevvnninniniiiinnns foiiieneens 2,802 [eeiiiiene 2,802 |eiiiinns 2,846 |oeevennnnnns P3R: X ST R R (<)) PO AR (<)) AR A, 2107 O O N RN 41 1.07/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2043 Mo-1 ~ 3.500%
L.3138X2-T9-5 [08/01/43 .ovvvviiiiiiiiiiiiiiiiiieneccenineeeeen | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 1,832 [ooiiiiinnnns 1,832 | 1,863 |oveeiinnnns LI IO PO AN (222 PO AR (22 F AR, (LR R FO R R RN 27 | 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1  3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiin e | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns 889 [eiiiiiiiiinnns 889 |...cooeinnns 866 |.euiiiiiinnnns - PO RN LS O AN LS R RN 1 O N AR 11 . 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L313BXHAMC-2 [ 12/01/43 v | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,924 |l 2,924 |....oooennins 2,969 [.....covnnnns PR R R [0 D) PR AR (VD) FRR AR P 72 O R R 43 |[. 12/01/2043 . [1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
L.3138Y2-3J-0 [ 11/01/44 oveeeiiiiiiiiiieeen | s . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns 173 | VAT P 169 |ovveeeiiiiens L (U O L R AN L ) PN LT P AR AR R 2 |. 11/01/2044 . |1.A ........
FANNIE MAE 3%
L.3138Y5-YH-3 [02/01/45 .evveniiiiiiiiiiiiiiiieciieeen | s . 06/01/2024 . |Paydoun .....ouvnvvvviinnnns Jovvvnninenenivnnnnns foveenneenn4,9000 [ 4,900 [ 4,785 | 4,800 [eaniiiiiiiies e 100 [ e 100 [ [ 4,900 [ [ i [ 65 |. 02/01/2045 . |1.A ........
FANNIE MAE 3%
.3138Y9-EJ-3 [09/01/44 oovvenniiiiiiiiiiiiiiiiieeen | s . 06/01/2024 . |Paydoun ....cvvunvvvviinnnns foevvninnneiiiiiinns foveenennnn2, 798 [eiiiinnn 2,798 [ 2,732 i e 2,738 [ o890 i 59 [ [ 20798 e [ i [ 35 [. 09/01/2044 . [1.A ........
FANNIE MAE 3%
..3138YD-DQ-9 [01/01/45 .ovveviiiiiiiiiiiiiiiienvciniceeeen | s . 06/01/2024 . |Paydoun ....cvvvnvvvviinnnns Joevvnninenevivnnnnns foveeneeen 1,911 [0 1,911 L 10865 | 1874 [ 38 [ 38 [ [ 19T L [ i [ 24 |.01/01/2045 . [1.A ........
FANNIE MAE 3%
LB13BYF-AZ-7 (01701745 woveeiiiiiiiiiieenn | s . 06/01/2024 . |Paydonn ....covvnvvvvrvnnnns foevvnninnnneiinninns foveenennnnd9,798 [ 9,798 [t 90567 it 90616 [ e 183 s e 183 [ et 9798 [ [ [ e 142 . 0170172045 . |1.A ........
FANNIE MAE 4%
L313BYF-GV-0 [02/01/45 ovvveniiiiiiiiiiieiciiecevieeen | s . 06/01/2024 . | Paydown ... . 02/01/2045 . |1.A ........
FANNIE MAE
L313BYN-PE-1 [07/01/45 ovveeiiiiiiiiiiiiiicciviieeeenn | s . 06/01/2024 . |Paydoun ....ceuvnvvvvernnnnn Jevvnnnnieiiiininns foviiieneens 2,863 [oeiiiennn 2,863 |iiiiiiinns A PR 13 FO F L1 O O, LIS R F P2 (51T R KRR F R AN 38 |. 07/01/2045 . |1.A ........
FANNIE MAE 3%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiiieeeceiieeeen | s . 06/01/2024 . | Paydown ... .1,183 .. . 05/01/2045 . |1.A ........
FANNIE MAE
..3138YS-BR-6 [08/01/45 ..eevvviiiiiiiiiiiiiiiiiinciinineeeenn | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 5,4% [.coeeeennn 5,49 [......coennns 5,353 [ooiiiiinnnns S O RN L1725 F R 17 R A, LS T R R R RN 68 |. 08/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YT-40-4 [09/01/45 oevvevniiiiiiiiiiiiiiiieeceiieeees | s . 06/01/2024 . | Paydown ... 1,901 . 09/01/2045 . |1.A ........
FANNIE MAE
L 3138YV-ZN-2 [07/01/45 wovvvniiiiiiiiiniiiiiiiiiininiiiiiininiiins | eeeees . 06/01/2024 . |Paydown ....ceevviiiiiinnns Joovennnniniiiniinns Joviinninnens 1,867 |oveeennnnnns 1,867 [ooiiiinnnnns 1,819 |ooeeiins 1,826 |oeveiiiiiinns Joveeiiiiiinnns LI PP FETTTTTpT LI PP FPTTTTTTr IR S T T T 23 [. 07/01/2045 . [1.A ........




€603

STATEMENT AS OF JUNE 30, 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}
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-42-5 109/01/45 ..ooooviiiiiiii [ . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniniiiiiieis e T2 572 |, F153: ) 3 N L3 O R L3 R A L O R R N 7 |- 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
.. 3138YX-RQ-0 |09/01/45 .ooooeiiiiiii [ . 06/01/2024 . | Paydoun ... . 09/01/2045 . [1.A ........
FANNIE MAE
L.3138YX-Y6-6 | 09/01/45 ..oooeieiiii [ . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e L7 O, 72 S 900 |ovvvvriiirinnns O N 19 [ e LS R A L Y S N 12 |. 09/01/2045 . |1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%
.. 31390A-G4-6 | 02/01/32 wooeoiiiiiiiiii [ . 06/01/2024 . |Paydown .......ocoeeeeiiiins Joeneniniiiinins e TAT |l JLT N PO 789 |oveiiiiiiiiinns LV O RSN (13) fervnmmmnnnniinn oo (13) fervmmnnniniiinns foeriiiis L./ PO AR R A 22 1. 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 . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 19,960 |............ 19,960 |............ 477 |l 210 A PO RN (1,157) feuvviniiiiiiis s (1,157) [euvniniiiiiiins foeeeiis 19,960 [ovvvvvvvvvnnnnns fovnnniiiiiiis foei 456 |. 12/25/2032 . (1.B FE .
FANNIE MAE SERIES 201146 CLASS B 3.000%
.. 313978-G2-4 | 06/25/26 oo [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 32,838 | 32,833 |oeeriienns 32,828 |l 787 R R LS R R S R AN 32,833 [ e e e 413 |. 06/25/2026 . [1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..31407J-D0-1 109/01/36 oevvvvvviiiiiiiiiiiiiiiiiiiiieiiieeieeeeeens [ . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,914 [, 1,914 | 2,133 [ 2,083 |oooiiiiiiiiiiens e (/0D R AT (170) forvvvvnmmnniinns foeeeiiieinns 1,91 | e o o 52 |. 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 wovvviiiiiiiiiiiiiiiiiiiiiievivecceieeeeeeens [ . 06/01/2024 . |Paydown .......ocoeeeeiiiins Joeneniniiiinins e 870 |.oeeeiiiiinns 870 [ovveiiiiiinnnns 852 |oiviiiiiiiiinns B N L O N L O N -V R N R A 20 . 11/01/2035 . |1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 | 01/01/36 ...evvvvvvvvrniniiiiiiiniiiiiiininiinininnins [ e . 06/01/2024 . | Paydown . 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3140E1-BU-6 |09/01/45 ..ooooeeiiiiiii [ . 06/01/2024 . | Paydown . 09/01/2045 . [1.A ........
..3140GY-GZ-6 | FANNIE MAE POOL BH9215  3.500% 01/01/48 .... |....... . 06/01/2024 . | Paydoun ... . 01/01/2048 . [1.A ........
..3140H7-29-1 |FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |....... . 06/01/2024 . | Paydoun ... . 02/01/2048 . [1.A ........
..3140HB-GA-0 | FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |....... . 06/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..3140Q8-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 06/01/2024 . | Paydoun ... . 05/01/2048 . [1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%
AL R (o Uy V1R VK P [P . 06/01/2024 . | Paydown . 12/01/2036 . [1.A ........
FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%
L VA o B LUKTIVR VK P [P . 06/01/2024 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 6 1/2%
L. 31H13D-85-7 | 08/01/37 evvvvviiiiiiiiniiiiiniiiiiiiiiiiiniiiiiiiinn [ . 06/01/2024 . | Paydoun ... . 08/01/2037 . [1.A ........
FANNIE MAE
S31A3L-LL-1 [ 08/01/37 v [ . 06/01/2024 . |Paydoun ......oooovveiniinns |ovnnnnnnnnnnnnnnnns el VAT e LT e 1,663 [ 1521 [ [ [V O RN [ (V) S R L3 VR O N R RO 40 . 08/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%
C3IHBT-TO-3 | 11/01/37 weviviiiiiiiiiiiiiiiiniiiieiiviiniiiiiiins [ . 06/01/2024 . | Paydoun ... . 1170172037 . [1.A ........
FANNIE MAE
L TV B LUV R VK U [P . 06/01/2024 . |Paydoun .......oooevviiniins |oeneniininnninnns o 3763 [ 3,763 [ 4,195 [ 4110 [ [ (770 ) PO (770 PO N F N T O R N 102 (. 02/01/2038 . |1.A ........
FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%
. 31414R-CN=3 | 03/01/38 eovvvvviiiiiiiiiiiiieiiieeeieeeceeeeeeeeeens [ . 06/01/2024 . | Paydoun ... .. (599) |... . 03/01/2038 . [1.A ........
FANNIE MAE
. 31414R-PN-9 | 04/01/38 .oevviviiiiiiiiiiiiiiiiiiiniiieciecieeeeeens [ . 06/01/2024 . |Paydoun ......oooovveiiinins |oennnnniinnnnnnnns o 8,387 [ 8,387 [oniiiiinnnnn 9,162 [iiiinnnnn 8,885 [ [ (1)) PO N (498) |vvvvvrennnninns forvrnnnnnnnnn 8,387 [ o o 175 [. 04/01/2038 . |1.A ........
FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1  6.500%
L 31416V-RO-7 | 11/01/38 wevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiniiinn [ . 06/01/2024 . |Paydown .......oooovviiiinns |oevnnnnnnnnnnnns e 5,049 [ 5,049 [ 5,629 [ 5413 [ [ (13X PO N (363) |+vvverrenrinnnns forvnrennnnnnn 5,049 [ s e 137 [. 11/01/2038 . |1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1  3.500%
CST4ATB-NC-7 (04701782 o [ . 06/01/2024 . |Paydoun .......ooovviiiiiins |ooveennnnnnninnnns o 2719 [ 2,719 [ 2,761 [ 2,748 [ [ (2] ISR RN 0 2 1 O O P N 40 . 04/01/2042 . |1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1  3.000%
CATENS-7 (01701743 o [ . 06/01/2024 . |Paydoun .......ooovviiiinins Joennnnniiiininnnnnns o 7,438 [ 70438 [ 7,285 [ 7,272 [ o LI U A L . O Y R N 98 . 01/01/2043 . |1.A ........
FANNIE MAE 3% Due 2/1/2043 Mo-1  3.000%
CIHTE-NR-S 1 02/01/43 oo [ . 06/01/2024 . |Paydoun ......ooovvvvinninns |ovnnnniiiiniins 2,222 e 2,222 [eviiiiinnnnnn 2,165 [ 2171 [ 3 I PO AN £ O . O O O N 31 [. 02/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 31417G-T5-5 | 06/01/43 ovvvvviiiiiiiiiiiiiiiiiiiiiceieecceeeeeeeens [ . 06/01/2024 . |Paydoun .....oooovvviiiinins Joevnnnninnnnnnnns o 2,931 [ 2,931 [ 2,977 [ 2,966 [ e (34) [euvvvnnnnnininns oo L < O N 43 . 06/01/2043 . [1.A ........
FANNIE MAE 4 1/2% Due 9/1/2043 Mo-1  4.500%
.. 31418A-XY-9 109/01/43 ..ooveeeeiiiiiiiiieiiieieeeeeeeeeeeeeeees [ . 06/01/2024 . |Paydown .....oovvveeeeeeenns Jovveeeeeeeeneeeeenns Joveeee... 6,085 il 6,085 iiiiiiinnnn 6,662 [iiiiiiinnnn 6,528 [ o (443) |vvveeieiiiiiies foiinnnnnns (443) )ovvveveeeineens overeennnnnn 6,085 fouviviiiiiininnn fovviiiiiiiiiiins o e 115 [. 09/01/2043 . [1.A ........
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FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
.. 31418B-V5-2 | 10/01/45 .oovvvviiiiiiiiiiiiiiiiiiiiiiiieiiieieeeeins [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 4,749 ... 4,749 ... 4,651 .. 4,789 .. . 10/01/2045 . [1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 .... |....... . 06/01/2024 . | Paydoun ... ... 19,801 ...19,801 ...19,901 |.... ..19,801 . 03/01/2032 . [1.A ........
..31418C-RC-0 | FANNIE MAE POOL MA3182  3.500% 11/01/47 .... [....... . 06/01/2024 . | Paydoun ... ....29,429 ... 29,429 ... 20,634 |.... ..20,429 |.. . 1170172047 . (1.A ........
..31418C-U7-7 |FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |....... . 06/01/2024 . | Paydoun ... ... 35,298 ... 35,208 ...35,261 |.... ..35,2%8 |.. . 03/01/2048 . [1.A ........
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... |....... . 06/01/2024 . | Paydoun ... ... 63,369 ...63,369 ...64,405 |.... ..63,369 |.. . 03/01/2048 . [1.A ........
..31418C-12-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |....... . 06/01/2024 . | Paydoun ... .. 14,035 .. 14,935 ..15,014 |.... ..14,93 |.. . 05/01/2033 . [1.A ........
KANSAS ST DEV FIN AUTH REV 5.371% Due
..485428-7X-7 |5/1/2026 MN1  5.371% 05/01/26 .......evvvvunnnn [ereenn . 05/01/2024 . | Call 100.0000 ... founnnnnnniiiiiiiinn foeeeeens 805,000 |.......... 805,000 |........... 827,460 |........... 807,440 |...oooooiiiiiins i, [CZ0) ) PO N [CZE0) ) PO 806,900 . 05/01/2026 . [1.D FE ....
LOS ANGELES CA DEPT WTR & PWRR REV BUILD
.. 544525-NZ-7 | AMERICA BONDS ~ 6.008% 07/01/39 .....evvvvvvunnn [eeeennn . 05/24/2024 . | Call 102.5730 .oooo [ e 10,257,300 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 [..eevvvvvvvennnn fornmmmmmnnninnns fooviiiiiiiis s 796,351 [. 07/01/2039 . |1.C FE ....
MARYLAND ST DEPT TRANSPORT REV BUILD AMERICA
..574300-HZ-5 |BONDS ~ 5.888% 07/01/43 .....coovvvvvviiinnnnnnnns [eennnn . 04/05/2024 . | Call 108.0040 ... [oeeeeiiiiis o 19,570,760 |....... 19,000,000 |....... 19,083,800 |....... 19,056,178 |..cocoeeieeeiins |eeeeens (1,277) feuvieiiiiiiiinn oo (1,277) [euveeiiiiiiininn oo 19,054,901 [ooooeeiiiiiiiiss |eeens (54,901) |....... (54,901) |........ 1,422,226 |. 07/01/2043 . [1.C FE ....
UNIV OF CALIFORNIA CA REVENUES 4.765% Due
..91412G-VC-6 | 5/15/2044 MN15  4.765% 05/15/44 .....eevvvvvene [oeennns . 05/15/2024 . | Call 100.0000 ..... foeeeeeiiiiiiiiiiin fonns 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |...ovvvvveiiinne fovvvvvvnnnnnnnne fovviiiiiiiiiiins foviiiiiiiii e e 10,000,000 [....eevvvevennee forennnnnnnnns fooviiiiiiiiiis o 238,250 |. 05/15/2044 . |1.CFE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 41,274,431 40,446,371 40,562,065 40,510,662 (7,488) (7,488) 40,503, 172 (56,801) (56,801) 2,488,808 XXX XXX
AMAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 15.500% 10/25/33 ...cceeeeeeiiiiiiieieieeieeeeeeeeee [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1141 | 1,141 |, 1,208 [ooevveeenns LI 1 P AN () ISR RN (601 ISR RN T A4 [ [ e e 26 . 10/25/2033 . |[1.A FM ...
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460% Redemption 100.0000
..00150%-AA-6 | 12/31/31 oooeiiiiii [ . 05/10/2024 . . .. 348,855 348,855 348,855 |...........348,855 [.... ....348,855 |.. . 12/31/2031 . (2.B PL ....
..00164V-AE-3 | AMC NETWORKS INC BASIC ~ 4.750% 08/01/25 .... |....... . 04/09/2024 . | Call 100.0000 ..... . 3,000,000 ..3,000,000 ..2,854,565 |........1,899,3% |.... .2,885,467 |.. . 08/01/2025 . [4.C FE ....
ANF FLORENCE LLC AMF FLORENCE LLC ~ 3.210% Redemption 100.0000
..00176@-AA-4 | 12/31/35 oooeiiiiiiiiiiii [ . 06/30/2024 . | .evvviiiiiiiiniiiiiiiiiniiiins e | 615,837 |.ll..615,837 |...........615,837 [........... 615,837 |.oooiiiiiiiiiis | e e fo e 615,837 . 12/31/2035 . (2.B PL ....
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..00184@-AA-4 106/30/39 ..oooeiiiiiiiiiiiiiii [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiens | e 200211 200211 200210 20,211 oo e o e e e 20,211 . 06/30/2039 . (1.D ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL
..00191#-AA-3 14.095% 08/31/39 ...ccoevviiiiiiiiiiiiiiiiiiiiieeeees [ . 06/30/2024 . | .. . 08/31/2039 . (1.D ........
AMAZON OKC CTL AMAZON OKC CTL
..00191@-AA-5 109/30/39 ...cooviiiiiiiiiiiiiiiii [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | 57,908 | 57,998 |l 57,998 [ 57,998 |oeeiiiiiiiiiins e e e e 57,998 . 09/30/2039 . [1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233%
..00193%-AA-5 109/30/39 ...cooeiiiiiiiiiiiiiii [ . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | 38,984 ... 38,984 |, 38,984 |l 38,875 |oeeeiiiiiiiiins e, L [V R R L [V R R 38,984 [oooiiiiiiiies e e e 734 |. 09/30/2039 . (1.D ........
..00230@-AA-8 | AT&T PORTFOLIO 00230@AA8  4.003% 05/15/46 . |....... . 06/15/2024 . | .evvvvviiiiiiiiiiiiiiiiiiiinns e | 55,807 |l 55,807 |............ 56,365 |............ 56,329 [ovvveriiiniinnn oo (57722 1 PO (5772 1 PO N L0 U R (SRR RN 940 |. 05/15/2046 . [2.B ........
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 | 04/20/26 ......coooeiiiiiiiiii [ . 04/20/2024 . | .evviiiiiiiiiiiiiiiiiiiinninns | | 131,250 |........... 131,250 |........... 131,250 |........... 131,250 [ooeeiiiiiiiiiies e o e o T <0 O R U N 3,649 |. 04/20/2026 . |3.A FE ....
..00724P-AD-1 | ADOBE INC BASIC ~ 2.300% 02/01/30 ............. [.ceeees . 04/15/2024 . | BARCLAYS ...ovvvvvviviiiins Joeeeeeieeieeeeeeeens | 2,063,544 |........ 2,400,000 |........ 2,058,840 |........ 2,071,833 [ovvviiiiiiiiin foeeeenn 13,805 [ovvvvviviiiiinnn foeeeenn 13,805 [ovvvvviviiiiinnn foreenn 2,085,638 [..cccooviiiiiins |oeeennn (22,094) |....... (22,004) |............ 39,263 |. 02/01/2030 . |1.E FE ....
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITAL
..00796#-AA-2 | COMMUNITY ~ 0.001% 03/01/25 .... U [P . 06/01/2024 . ..687,500 .... 687,500 512,560 |[...........660,404 [.... ... 687,500 |.. . 03/01/2025 . [1.E ........
ADVANTAGE CAPITAL GROW NEW JER INVESTOR |11
. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ............ [....... . 06/01/2024 . | evvveeiiiiiniiiiiiiiniiininns e | 1,250,000 |........ 1,250,000 |........... 908,725 |........ 1,119,518 |ooveeeeeiniiins o 130,482 |ovvvvviiiiiiinns fevnnns IV FOU < S N . 03/01/2028 . [1.E PL ....
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 | CAPITAL 2019 ST TAX  0.001% 01/16/29 ........ [....... . 06/30/2024 . | .evviiiiiiniiiiiinniiiiiiiiinn e e 549,646 |........... 549,646 |........... 549,646 |........... L O CX 1 R R SR R R 549,646 [....ovvvvivinnnn foviiiiiiins e e (1)]. 01/15/2029 . |1.D ........
ADVANTAGE CAPITAL CONNETICUT P SERIES C
..00835#-AC-1 10.001% 09/01/25 ....evvvvvvrvrrrnrrrininnniiiininins [ eeeeen . 06/14/2024 . | .. ... 18,889 ...18,889 ... 44,451 .. 22,276 |.... ..18,889 |.. . 09/01/2025 . [1.A ........
ADVANTAGE CAPITAL CONNETICUT P SERIES D
..00835#-AD-9 10.001% 09/01/25 ....evvvvvvvvvnrnrrnnnnnnniiiininins [ eeeeen L 06/14/2024 . | evvveniiiiiiiniiiiiiiiiiinins e | 18,889 |............ 18,889 |.....oeeee. 37,248 |............ 21,674 | et (2,785) |vvvveeiiiiiiies fevninns (2,785) |vvveeeiiiiieens v 18,889 [oovvvvvvviiniins fornniniiiiiiis foi e . 09/01/2025 . [1.A FE ....
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..009098-A*-5 [4.494% 11/10/39 ......eeeeiiiiiiiiiiiiiiiiiiiiieeees [ . 06/10/2024 . | .evveiiiiiiiiiiiiiiiiiiiiiiiis i | 41,601 [neneee. 41,601 J............ 41,601 J.oovveennes 41,601 ovvvveeiiiiinns fevvvviniiiniins fovviiiiiiiiiiins foiis e e 4,601 | e feveciiiiiiiis i, 625 ). 11/10/2039 . [1.E ........
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AMAZON SAN BERNARDINO CTL AMAZON SAN Redenmpt ion 100.0000
..009106-A*-4 |BERNARDINO CTL  4.494% 03/10/41 woevevvvevne | verene L 06/10/2024 . [ 1o oo [ 74,940 |oouernnnn. 74,940 oo 74,940 |oveveennnn. 78,940 [oovviiciiieiins Joererieineies [ v o oo 78,940 [ooveiieiiiien e [ i 1,135 |. 03/10/2041 . [1.E ........
AIR LEASE CORP 4 1/4% Due 9/15/2024 NS15
..00912X-AN-4 | 4.250% 09/15/24 ..vovvvenevenirienesieienieenes [ e . 05/21/2024 . | BARCLAYS ..vovenvevevnie |overeeieiiieesiens Jovenens 9,251,640 |........ 9,300,000 |........ 9,225,228 |........ 9,293,615 [ovvevererirees forerernens 3,552 |oeereeinrenes [ KI5 P 9,207,167 |ovvvererreiien [ (45,527) ... (45,527) [+evveenne 272,283 |. 09/15/2024 . (2.8 FE ...
ALASKA VENTURES LLC ALASKA VENTURES ~ 4.670% Redenmpt ion 100.0000
011855 -AA=3 | 06/30/33 ...vovvrereiiieieieieeeieesesesieienens | oo L 06/30/2024 . [ cevuveereeeeieieieeeeenene [ [ 515,8H [oivrernnne 515,841 [ooveveene. 515,841 |ovvevenee. 515,841 |ovvvevieiines fovreeneiiiis foeveeniieins foeveieneins oo Joeeiene, 515,841 |oveveveiieies feveriveiiiiene v [ 12,045 |. 06/30/2033 . |2.C PL ....
ALASKA VENTURES LLC ALASKA VENTURES LLC Redenmpt ion 100.0000
..01185%-AB=1 | 4.670% 06/30/33 ...vvevevevereeeiriririsnenenens | verens L 06/30/2024 . [ vevuvereeeeeeieieieenrnies e [ 50,901 |oevererenen 50,901 [oovrveeenen. 50,901 |ovuvrrnnne 49,653 [covovereeirins forreenns 1,288 |oveeeiieine [oreeieens L2 U R 50,901 [ovveiieiries freeeniiiiiee v [ 1,792 |. 06/30/2033 . [2.C PL ...
ALLSTATE CORP CALL @ MAKE WHOLE +208BP
..020002-AS-0 |5.550% 05/09/35 ....vvveverereriirieiereieieees | oo . 05/21/2024 . [BARCLAYS w.vevvevvieieies foereererisisienenes [oene 10,127,600 |...... 10,000,000 [....... 10,027,000 |....... 10,016,563 [.evvveveveiene Jovevrvenes (426) oo e (426) [eoieiciiis |00 10,016,137 oo [ 111,463 | 111,463 ...299,083 . 05/09/2035 . |2.A FE ...
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 JD31 Redenmpt ion .
..021345-AA-1 | 7.000% 06/30/35 .....veveveeeriererereneneeninns | verens L 06/30/2024 . [ cevuveereeeeieieieeeeneene [ [ 133,719 [ooveveenen 133,719 |ovvveennee. 145,999 [..ovovnne. 146,636 [covvvveirriins e (12,917) oo e (12,917) oo e 133,719 [erveiieiieee oeverirniines [veveeieieie foerereins 4,680 . 06/30/2035 . |2.C FE ....
AVERICAN AIRLINES INC. AMERICAN AIRLINES INC Redemption 100.0000
..02376%-AA-0 | 4.140% 06/15/27 o.vvevveverenceeieiririeieieiens | verens L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 748,746 |..ovee.. 748,746 |ovee.. 748,746 |...eeee.... 748,746 |.vvveveveens [ e oo s el 748,746 |.veveveiieees foveriiciiiiens v [ 15,499 |. 06/15/2027 . [1.E PL ...
AVERICAN AIRLINES INC. AMERICAN AIRLINES INC Redenmpt ion 100.0000
L 02377#-AA-5 | 4.700% 12/15/28 oo | oo L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 902,776 [.vevennn 902,776 |vuvevee. 902,776 [.vvvnee. 902,776 [.vvvevereeenes fooreveieieins oo oo s 902,776 |ovevevveireies fererineiiiiene v [ 21,215 |. 12/15/2024 . [3.B PL ...
AVERICAN AIRLINES INC AMERICAN AIRLINES INC Redemption 100.0000
. 02379#-AA-3 |3.930% 12/15/25 .vvevverereeiririsiereieieee | oo L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 650,000 [.......... 650,000 |.......... 650,000 [.......... 650,000 [-everirerine fooreeerinienns feeeveienniens foereeiiein v o, 650,000 [o.veveeeirins forreeerininns forerereieiens [ 12,773 | 12/15/2025 . |2.A PL ...
AVERICAN AIRLINES INC AMERICAN AIRLINES INC Redenmpt ion 100.0000
. 02379*-AA-T |3.530% 12/15/27 wvvveriiirerieiereierenennnns | oo L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 450,000 |........... 450,000 |........... 450,000 [........... 450,000 [+vvveverieenes foorereriieins oo oo s e 450,000 . 12/15/2027 . |1.EPL ...
American Home Mortgage Investm SERIES 20051
..02660T-DH-2 | CLASS M1 6.315% 06/25/45 ...vvvrnvnrvrires | verenen . 06/25/2024 . |Paydown ... (20,906) |.......... (18,868) |.......... (19,600) |.... ... (19,677)].. . 06/25/2045 . |1.F FM ...
Angel Oak Mortgage Trust SERI
..03464H-AA-3 | A1 4.500% 05/25/67 ...vvevenvevenenreenneennes [ eeveee . 06/01/2024 . | Paydomn ...ceveveeveeerens foevieerieirieens [oreevenes 289,184 |.veeee. 289,184 [ooveuenes 279,018 |........... 279,086 |vovereieiies forrenne 10,139 [ooveivieines e 10,139 [oovveiieiiis foereeeeens 289, 184 . 05/25/2067 . |1.A FE ...
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 | A1 3.353% 01/25/67 .. U . 06/01/2024 . [ Paydown ... .. 203,422 203,422 182,444 |...........183,114 |.... .203,422 |.. . 01/25/2067 . |1.A FE ...
Angel Oak Mortgage Trus
..034650-AA-8 | AT 1.458% 09/25/66 ......evvveveneereenneinnes [ eerne . 06/01/2024 . | Paydonn ...ceveveevevevens |oeveeerieirieens [ereevenes 149,390 |eeeee. 149,390 |.......... 118,882 [.oveeuee 119,959 [vvevevirenns forreins 29,431 |oovreiiein e 29,431 [oeiieireiins e 149,390 |ovevveerieienns feerereiiniien e e 909 |. 09/25/2066 . [1.A ........
Angel Oak Mortgage Trust SERIES 20224 CLASS
..03465K-AA-5 | A1 4.650% 05/25/67 ...vveveneeeeneereeniennnnes [ eeveees . 06/01/2024 . | Paydonn ...ceveveevevevens |oeveeerieirieens [ereevenes 305,928 |ovoveennnen 305,928 [oveenene 290,727 |ovrvennn 290,851 |ovevevvririiies forrenne S0z ) AU I R0 N AU IR 305,928 [ovveverieienn foereneinienns [ Joeiien 5,473 |. 05/25/2067 . |1.A FE ...
ANHEUSER-BUSCH COS INC CALL@>PAR OR MAKE
..035220-C0-4 |WHOLE +25BP  5.950% 01/15/33 .eevvvvevereriens [ v . 05/21/2024 . [BARCLAYS ..vvvrvviirins [oererereereririiies oo 1,507,800 |........ 1,400,000 |........ 1,479,534 |........ 1,440,115 e foeene (G174 1] S B (G174 1] S B 1,438,743 |oeovrrieries foevins 69,057 |........ 69,057 |veveenene 71,268 |. 01/15/2033 . |1.G FE ....
ANHEUSER-BUSCH INBEV FIN 3.65% Due 2/1/2026
.. 035220-AG-5 |FA1  3.650% 02/01/26 ©oovevveevrererciniinns | verenes . 04/22/2024 . {Various .o.eovevereeveeeenen [ovrieresieeieens [oree 15,853,715 |....... 16,500,000 [....... 16,726,050 |....... 16,601,675 |-veverererries [ (17,451) e oo (17,451) [cevvreireiene oo 16,584,224 |oveneeveriienns [ e [ 1,123 |. 02/01/2026 . [1.G FE ....
Argent Securities Inc SERIES 200413 CLASS A3
..040104-FI-6 |6.278% 02/25/34 ..covveveeeeiieieesieesieeans [ e . 06/25/2024 . {Paydomn .c.vevenveveeeiens [ereeieeiieeiieens [ereeens 36,133 [ooereenene 36,133 [oovreernes 35,557 [covrvenenns K724 O RO 3 O AR 3 R A 36,133 [oovevieiiiiens v [ o 499 | 02/25/2034 . |1.A FM ...
Asset Backed Funding Certifica SERIES
..04542B-KC-5 | 20040PT5 CLASS M1 6.585% 03/25/34 .....cvene [ eeee . 06/27/2024 . {Paydomn .c..eveveveeees [oreeieeiieenieiens [reeeens 1,104 [oovreennes R (1710 S 11,048 [oovvvennnes 11,055 |oeevvveeineies foeerieiins T SRR IR T AR IR 11,904 [ovreeieiens foerereiiein e o 263 |. 03/25/2034 . [1.A FM ...
AUSTIN PONDER HOLDINGS COMPANY 4.6% Due
..05237%-AG-9 |5/15/2024 NN15 ~ 4.600% 05/15/24 ..cevvevens [ neeee . 05/15/2024 . [ MAtUF ity vovvrvenirieine [eveeieeiieerieens ferneee 6,000,000 |[........ 6,000,000 |........ 6,000,000 [........ 6,000,000 [ovoveiieiine foorrereninienns Jeeeverenniens foerereieiein e [ 6,000,000 |-vevvereririins foerrvimiinnien Joereveiiieees [ 138,000 [. 05/15/2024 . [2.B PL ...
AUTOLIV ASP, INC. 4.09% Due 4/23/2024 A023
..05279%-AG-4 | 4.000% 04/23/24 ..voveveneienisieesieesieenes [ e . 04/23/2024 . [ MAtUFity eovevvenerieins [oerieeieeieens [ 15,000,000 |....... 15,000,000 [....... 15,000,000 |....... 15,000,000 |vvenvrieriries feorerirniinene foeverennienns [ oo e 15,000,000 [vuveverveeres forreineiine foereeneiene [ 344,250 |. 04/23/2024 . [2.B FE ...
AVERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC Redenmpt ion 100.0000
..052798-AA-9 |- AUTOL  4.101% 08/15/34 ..vvvvvvevevererenans | veenes L 06/15/2024 . [ covuveereeeeeeeeieecnenine [oereeereienieeen [eeeens 144,945 oo 144,945 |........... 144,945 | 144,945 | [ o o v o 14,945 |oooeiiiieies [ e [ 2,478 . 08/15/2034 .|2.B ........
BSOF SRT | LP & BSOF SRT | OFF BSOF SRT I LP Redemption 100.0000
..055720-AH-0 |& BSOF SRT | OFF  7.730% 06/30/30 .covvvuvee | venene L 05/10/2024 . [ covuveeeeeeeeeeieieiceenene [ [reens 118,538 [oovvevee 118,538 [ooornnene 118,538 [oevevevreriereees frrvreririnniens [ oo oo Jovrseieieies e 118,538 [cvvevvvieiriere foeveeineiinns [verereieieie [oererieinns 2,520 |. 06/30/2030 . |2.B PL ....
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL Redenption 100.0000
..05500#-AA-9 | FACILITIES-BPHQ, LLC  3.540% 11/15/32 ....... | ceece. L 06/15/2024 . [ ceveveereeeeiceeicecnenine [oereeieneieeiiees [eeene 397,995 | 397,995 [ooorrnnne 395,752 |ovevenee 396,485 |.overeiiiiinns [ 1,51 fooveeeeeieee foeeeens 1,511 | fooveeins 397,995 [ovveerieienin foererieriniens foereveieiiin Joeiien 5,831 [ 11/15/2082 . |1.F ........
..05607B-AA-9 | BXGNT 2017-A  2.950% 10/04/32 .oveveverees [ v . 06/02/2024 . {Paydonn ...veveveverievens [oeeeieesieesieees [eeeeieen 39,215 [oovreenee 39,215 |oereinnne 39,214 |oveuennnen 30,215 [ooieieieieiees oeeerereieiies freserieieiies Joeveieieienes freeeieieines o 39,215 [oovevieiiieiens Joeeerrieeieies [ e 467 |. 10/04/2032 . [1.F FE ...

BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 5.088% 11/25/33 ..ooeeeeiieeeeeeiiiieeeeeeiiiees | e . 06/01/2024 . [Paydown ...ooeeeeeveeeeeees foeeeeeiiiiieeeeess o, 5814 |............ 5,814 |.....c...... 5,631 |ooreeen. 5,647 |ooeeeeiieeeees foneee, 168 | foeeees 168 | [, 5814 | o e e 124 |. 11/25/2033 . [1.A FM ....
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BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.088% 11/25/33 ...veuveneereeeiereniesiesienies | ceeees . 06/01/2024 . |Paydomn ..e.veververieries forerienienieieniens oo 1,649 [ 1,649 v 1,641 [oriiiine 1,642 [ [ [ PR A 7 e o L7 T PSRRI RUURURURURI TSRO RSTURRRI 35 | 11/25/2033 . [1.C FM ...
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 [ 6/20/2036 Mo-1 ~ 5.599% 06/20/36 ... [ IO . 06/01/2024 . | Paydown ... .. 4,885 4,64 o 4675 . .4,882 |.. . 06/20/2036 . [1.A FM ...
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo
..05951U-AE-1 [5.834% 10/25/36 ..evvvereeneineenienienininine | ceeees . 06/01/2024 . |Paydomn ..o.veveverienies forerienienieieniens oo 8,422 |vivrinnn 10,142 [oreviiienne 8,350 |vreerenne 8,635 |.eeiiiiines e 1,255 [ereiiiiiiinnee [orveieens 1,255 [oeeiiiiiinee [ 9,890 . 10/25/2036 . [1.A FM ...
Banc of America Funding Corpor Adj % Due
..06051G-DM-8  [5/25/2035 Mo-1  5.377% 05/25/35 ...eeveveven | covenes . 06/01/2024 . |Paydomn ..c.vevevereenies forerierieneneiens oo 7,364 | 7,364 | 7,403 v 7,385 [ooeeieiiiiiis o (21) [eeeinninineee e (1] AR T 7,364 |oveviieiines foereeninienins oo e 143 |. 05/25/2035 . [1.B F ...
BANK OF ANERICA CORP 4% Due 4/1/2024 AO1
..060516-FF-1 [4.000% 04/01/24 ....oovvierierninniiiininenenes | ceeees . 04/01/2024 . [Maturity w.ooovevveverens fovereeienienieiens oo 1,300,000 |........ 1,300,000 |........ 1,304,836 |........ 1,300,254 |oocvieviiiciies forreiins (7)) RN (73] RN 1,300,000 [oevevviiiiin [ [ i 26,000 |. 04/01/2024 . |1.6 FE ...
BARRIERSAFE SOLUTIONS INTERNAT SENIOR NOTES
..06850#-AC-8 [4.530% 04/03/24 ..c.vovvenveeiieieieienieiens | e . 04/03/2024 . [Maturity ..ooovevveverens Jorereerieneneiens [ 13,000,000 |....... 13,000,000  |....... 13,000,000 |....... 13,000,000 |oeveverininnins Jorerrerenenes foerrenienienine oo e o 13,000,000 [veuveververes forrrrenienine oo [ 204,450 . 04/03/2024 . [2.B ........
BASIN ELECTRIC PONER COOP FIRST MORTGAGE Redenption 100.0000
..070101-F@-4 [BONDS ~ 3.740% 0B/15/27 ...vvvvvrvvrerninninnnns | covenes L 08/15/2024 . | e e [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-eereerininnins Jorererenenes forreeniinienine oo e e 5,000,000 [+vevveriirene Joerrienieninnis e foerenennn 93,500 |. 06/15/2027 . 1.6 FE .
BASTION FUNDING |, LLC BASTION FUNDING I, LLC Redenption 100.0000
..07030U-AA-0 [ 7.119% 04/25/38 ....ovvenvenreieieieeniesiesienies | ceeees L 08/25/2024 . | e e [ 834,264 |...ooeunn 834,264 |........... 834,264 ... 834,264 |oovvviiiniins [ e s s o 834,264 [oovvvviiiiin [ i i 24,882 |. 04/25/2038 . [1.F PL .
BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redenption 100.0000
..07123#-AA-1 |HOSPITAL ENERGY ~ 4.320% 12/15/37 weovvvevrees [vee . 08/15/2024 . | v ... 25,883 ...25,883 ...25,883 |............25,883 [.... ..25,883 |.. . 12/15/2037 . [1.G ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redenption 100.0000
..07124#-AA-0 | ENERGY PARTNERS,  3.520% 10/15/39 ...oeoveven [uvenen L 08/15/2024 . | e e [ 156,625 |........... 156,625 |[....cv.e 156,625 |...veneen 156,625 |.uvvveeirenins forerenenenes foenrenieninine oo i e 156,625 |+.veverieriiis Joeeeriiiiiies e . 10/15/2039 . |2.A ........
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 [CLASS M1 5.992% 12/28/36 ..evevevervirienns | e . 06/29/2024 . |Paydomn ..c.eeververienies foreerenienienieiens [ 381,903 |vreeenne 381,903 [oeeeenee. 369,327 [ovvvvrenne 370,429 |ovovrviiiinn [ 1,475 |oviiiieinies o LR/ FRRR U 381,903 |ovovveviiiiies foereneniiiins oo . 12/28/2036 . |1.A FM .
BALTA 2003-3 SERIES 20043 CLASS M1 6.315%
L0738BH-GH-8 [04/25/34 ... | e . 06/26/2024 . |Paydomn ..c.vevververienies forerienienienenens oo 4197 e, 4197 o 4133 [ 485 [ [ L PR R [ PR N 790 17 R PPN RO . 04/25/2034 . [1.A FM .
BALTA 2003-3 SERIES 20057 CLASS 1M1  6.178%
L0738BH-WN-0 [08/25/35 ....eeveeeeeeeeniinieniesiesiesenienens | e . 06/25/2024 . |Paydomn ..c.eevververienies foreeienienienieiens oo 250,134 |ovvevrene 250,134 [ooevennne. 233,271 [oveerrene 282,074 |voevvvivnnne [ 8,060 [orevrvrvrinnee v 8,060 [ooevveririine [ 250,134 [oeveiiiiiin [ i . 08/25/2035 . |1.A FM .
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redenption 100.0000
..07387#-AA-2 [4.890% 09/30/25 ....vvrvvreenernieniininienenens | ceeees L 08/30/2024 . | e e [ 107,288 |..cvenee 107,288 |..ecve.ne. 107,288 .o 106,798 [ovvveevriniinee [ 495 |oiviiiiinies e 495 |iiiiiiiies e 107,288 [ooveviiiiin [ [ . 09/30/2025 . |3.A PL
Bear Stearns Asset Backed Secu SERIES 2004HE6
..073879-CV-8 [CLASS M2 7.333% 08/25/34 ..ovvvvruvnerninnns | e . 04/25/2024 . |Paydomn ..cvevvervenieries foreeeenienenenens oo 5,308 |eierrenn 5,398 105,397 |.... ...5,308 |.. . 08/25/2034 . [1.A FM ...
..075560-BR-5 [BEAZER HOMES USA BASIC ~ 5.875% 10/15/27 ... |.ecu. . 06/25/2024 . | MARKET AXESS .. . reeeeenn. 98,730 |.......... 100,000 ..100,375 |.......... 100,131 . . 100,097 [.. eeeeee (1,367) oo (1,367) . 10/15/2027 . |4.A FE ...
..075887-BV-0 [BECTON DICKINSON & CO  3.363% 06/06/24 ...... | ....... . 04/30/2024 . |RBC CAPITAL MARKETS ... |oveveervereererens foeee 11,084,662 |....... 11,113,000 |....... 11,130,559 [....... 1,114,278 [ | (1,278) [ceveveiiciie o (1,278) [cevevciiciis foeene 11,113,000 |oveviiviviiies fovreens (28,338) [....... (28,338) [-...nvee. 151,568 . 06/06/2024 . [2.B FE ....
BENCHWARK MORTGAGE TRUST SERIES 201887 CLASS
L08162T-AY-9 [A2  4.377% 11/15/51 uvvevreiieiieinininenenes [ e . 08/01/2024 . |Paydomn ..c.vevevereenie forereenienienenens oo 82,324 |oieenne 82,324 |oovrenne 84,791 [orvrienne 84,385 |.ovvciiiiins e (2,061) [ovvevirciie o (201531 FURR RO 82,32 |ooveviiiiine Jreiinininis e o 1,799 [ 11/15/2051 . [1.A ........
BLACK KNIGHT INFOSERV LL BASIC ~ 3.625%
1.002174-AA-9 [09/01/28 ... | e . 06/05/2024 . |EXCHANGE ....vvvvveninnn foreeerierienieniens foereens 4,989,453 |........ 5,253,000 |[........ 4,712,708 |........ 4,810,682 |.ecevriiiiies e 35,908 [ovevreriiriiies e 35,908 [ovevrviiiiinee [ 4,846,588 |ovviriiiiies feeeeen 142,865 |....... 142,865 |........... 109,059 |. 09/01/2028 . |1.G FE .
BLACK KNIGHT INFOSERV LL BASIC ~ 3.625%
1.002174-AA-9 [09/01/28 ...t | e . 06/06/2024 . | Tax Free EXchange ....... |recererereniens [oeeen 1,810,673 |........ 1,947,000 |........ 1,772,753 | 1,798,480 [ovvvvvrviivies v L2072 RN 1725 (72 SRR 1,810,673 [ooviviiiiiin [ [ i 59,047 . 09/01/2028 . [1.G FE .
BOWIE ACQUISITIONS LLC BOWIE ACQUISITIONS LLC Redemption 100.0000
.. 10240*-AA-7 [ 3.920% 09/30/38 ...vvvevrneenieniinieniininine | ceeees L 08/30/2024 . | e e [ 531,672 |ereeenne 531,672 [ovreene. 531,672 [ovcvvrene 531,672 [vvvvrenininne foereriiiins e s s v 531,672 |ovevvereeneies forreeninninine fooveiiiiin e 10,421 |. 09/30/2038 . |2.C PL
BRAVO Residential Funding Trus SERIES
..105690-AA-9 [ 2021NQM3 CLASS A1 1.699% 04/25/60 .......coe. |ceceee . 08/01/2024 . |Paydomn ..eveververvenies forerierienienienens [ 728,647 |vreenne 728,647 |.ooevueennd 637,907 |.ereeenn 639,064 [.ooveevrvrinn foereenn 89,582 [oruvriiiiiiis e 89,582 [orvviiiiriiies [ 728,847 |oveviviiiies foereniiiinine oo e 4,729 |. 04/25/2060 . |1.A ........
BRAVO Residential Funding Trus SERIES
..10569U-AA-3 [ 2023NQM5 CLASS A1 6.505% 06/25/63 .......ce. |ceeee . 08/01/2024 . |Paydomn ..eveververvenies forerierienienienens [ 799,760 |vrueenne 799,760 |..ovveene 794,262 |.oovnennn 794,274 |ovoeviviinnn [ 5,486 |.oviiiiiinies e 5,486 |vrriiiiinins e 799,760 |ovevervineies forreenenienine foereiiiiin e 22,780 |. 06/25/2063 . [1.A FE .
BRAVO Residential Funding Trus SERIES
..105933-AA-3 [ 2023NQM2 CLASS A1 4.500% 05/25/62 ....eevens | cevns . 08/01/2024 . |Paydomn ..eveververvenies forerierienienienens [ 170,858 ... 170,858 |.......... 161,888 [..vevune 161,921 [eoviinininee [ 8,987 |vriririinies e 8,987 |vriiiniinies e 170,858 [ooveveviiiine [ [ i, 3,003 |. 05/25/2062 . |1.A FE .
BSOF SRT | LP and BSOF SRT OFF BSOF SRT | LP Redenption 100.0000
..11778)I-AA-4 | and BSOF SRT OFF  6.950% 06/30/30 .....cccovr [eveee L 05/10/2024 . | e e [ 128,486 |........... 128,486 |..ecvenene 128,486 |........... 128,486 [ovvevvvvniinee [vrereriiine Joevieniininis e v oo 128,486 |vvvevveiiie Joeriniiiinis e o 4,465 |. 06/30/2030 . |2.B PL
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
.. 12061R-AC-5 [3.185% 07/25/49 ...vovvvvieinininiiniiniiniinn | coneaes . 06/01/2024 . |Paydonn ..ocvevveienines |orenenieniiniiens foeneniens 83,411 [ooerierne 83,411 |viorinns 83,672 |..coeeene 83,646 [..oooeoriiiie i (285) [oeeecnennnninne fooninins (285) [oceeevennnninne foonininnn, 83,411 [ooveiiinin foviiiiin o i, 1,39 |. 07/25/2049 . [1.A ........
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CHENIERE TUG SERVICES LLC CHENIERE TUG Redenption 100.0000
..125238-AA-9 [ SERVICES LLC ~ 6.400% 09/30/30 ...evvvnvvvvrnnnn | uunnnns . 06/30/2024 . | .eeenniieiiiieeeeeiiieeees i e 219,114 [........... 219,114 |........... 219,114 |........... 1 O R RS 1 T P 7,012 |. 09/30/2030 . [3.B PL ....
CHICAGO MERCANTILE EXCHANGE 5.3% Due
.. 125720-AF-2 |9/15/2043 MS15  5.300% 09/15/43 ......evvvvvvnn [eeeennn . 05/21/2024 . | BARCLAYS ..oovvvvvviiiiiins Joeeeeeeeieeeeeeeenns | 2,525,375 |........ 2,500,000 |........ 2,495,500 |........ 2,496,368 [.....ovvviiinnnn fooriiiiiinnns B o o B o o 2,496,410 [oeevvvvvnnninnnn fonnnnnns 28,965 |......... 28,965 |............ 91,278 |. 09/15/2043 . |1.D FE ....
CHICAGO MERCANTILE EXCHANGE BASIC ~ 3.000%
L A25720-AG-0 | 03/15/25 e [ . 06/21/2024 . |Various ........ccceeevevens fovvvnnnnneninnnnnns founns 10,353,876 |....... 10,550,000 |....... 10,572,000 |....... 10,580,687 |..eevvvvvvieinnn fornnnns [TV R RN (16,176) [c.vvvvrnnniinnn foeeennn 10,564,512 [.oocoeeeeeiinnns |oeens (210,636) |...... (210,636) |........... 218,033 |. 03/16/2025 . |1.D FE ....
CSAIL COMMERCIAL MORTGAGE TRUS SERIES
.. 12595X-AR-4 [2018CX12 CLASS A2  4.148% 08/15/51 ......coo. | eennnns . 06/01/2024 . |Paydown .......cooeveeiiiins Joeniiinnniinins e 2,083 |l 2,953 [oiiinnns 3,042 [oennnnnnnnn 3,026 |.oeeiviiiiiiiins e, (£ P A (WK TP RN P25 T R R RO RO 54 |. 08/15/2061 . [1.A ........
CED CALIFORNIA HOLDINGS 4 LLC CED CALIFORNIA Redenption 100.0000
..126108-AA-3 [HOLDINGS 4 LLC ~ 3.820% 12/31/38 ......cceveees | uunnnns . 06/30/2024 . | .eeenieeiiiieeeeeiiieeees i e 206,112 |........... 206,112 |...ooveeens 206,112 |ooeveennnnn L O Y R (SRR RN R 206, 112 . 12/31/2038 . [2.C ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 [3.400% 10/05/30 .evvvnniivvinnnnniiiiiiiiinieniinn | s . 06/01/2024 . | Paydown .. 275,543 275,543 276,679 |...........275,543 |.... ....275,543 |.. . 10/05/2030 . [1.A FM ....
..126307-BA-4 | CSC HOLDINGS LLC BASIC ~ 5.750% 01/15/30 .... |[....... . 05/03/2024 . | GOLDMAN SACHS . ..800,000 ..2,000,000 ..1,892,343 |........ 1,904,657 |.... .1,908,382 |.. . 01/15/2030 . [5.B FE ....
CVS CAREMARK CORP CVS HEALTH CORPORATION Redemption
.. 126650-AY-6 |5.361% 10/10/27 ....evvvvvvvvriinnnniiiiiiiiininnins [ eeeeenn VYA V(17 R R R 122,979 |.......... 122,979 |........... 182,127 |l 7 I R (10D PR N (4,650) |eoeeeviiiiiiins feveennines 122,979 . 10/10/2027 . (2.B ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
.. 126650-BP-4 |6.036% 12/10/28 .......evvvvvvvvvvnninninniinininnns [ eeeeenn . 06/10/2024 . | Various .......ccceeuvnnens foorerennnnnnnninnnns Joeeenens 364,636 |........... 364,636 |........... 373,476 |........... 366,935 [...evvvviinnnnnn foeeeennn [38722:¢) ) RS R [3822:t) ) R R 364,636 . 12/10/2028 . 2.B FE ....
..126673-W6-5 |CWHEL 2004-1 A 6.170% 07/25/35 ......ccvvvvn | unnnns . 06/25/2024 . |Paydoun .........oooeiiiiins |oeniniinninn e, 112,509 |........... 112,599 |........... 102,746 |...oeeeee. 112,59 [ e i e o e 112,599 . 07/25/2035 . [1.A FM ...
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
.. 12668A-VL-6 |5.980% 12/25/35 ... [ . 06/25/2024 . |Paydoun .........oooeeiiiins feniiinnniiis e 6,144 |..ooooeeii. 6,144 |............ 5410 | 5,683 |.oviiiiiiiiiins e, 461 [oi o 461 [oi o 6,144 | e e e 96 . 12/25/2035 . |[1.A FM ...
..12668B-RC-9 | CWALT 2006-0C2  5.660% 02/25/36 .............. [....... . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 64,172 |......e.ee. 64,049 |............ 53,321 [oeeinnneee 55,508 [o.evvvvrininninn fooreiinns LT O MR LT O R 64,065 |....ooooeiiiiins foeniiiiinns 107 |t 107 |, 1,141 |. 02/25/2036 . [1.A FM ...
Countrywide Asset-Backed Certi SERIES 20073
..12668U-AG-6 |CLASS 2A3  5.668% 05/25/47 .....cevvvvvvvevennnn [ereeenn . 06/25/2024 . |Paydoun .......ooooiiiiiiins i e 162,503 |.......... 161,647 |........... 147,907 ... 149,775 |.oooeiiiiiiiiins |eeeens 11,935 | e 11,935 | i 161,709 [ooevveeiiiiiinnn foniiinnnns L 793 |oveeiiiiinns 3,075 |. 05/25/2047 . [4.A FM ....
CWiL 2007-12 SERIES 200712 CLASS 1A2  6.298%
.. 126697-AB-7 |08/25/47 .coooveiiiiiiiiii [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e, 132,950 |........... 182,950 [.....oeeee 130,956 |.......... LI A O U N 1779 [ oo 1779 [ oo 182,950 [ oo e e, 2,527 |. 08/25/2047 . |1.A FM ....
CliL 2007-12 FIt % Due 8/25/2047 Mo-25
.. 126697-AF-8 |6.810% 08/25/47 .......evvvvvvvvvrnninnnnninnnnnnnns [eeeeenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins e e 35,278 |t 35,278 |oeeiiieenns 26,014 |............ 28,660 |..ooovviiiiiiinn fernnnnnnns 6,613 [oeveeiiiiiiinnn oo 6,613 [oeveiiiiiiiiin oo 35,278 [oooiiiiiiiiiiies e e e 741 |. 08/25/2047 . (1.A FM ...
CWiHL 2003-50 Adj % Due 1/19/2034 Mo-1
.. 12669E-G6-7 |5.550% 01/19/34 ..ooooeiiiiiiiiiiiiiiiiiiiiis [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foeiiiinni e 4,103 [oeeiiiiens 4,103 ...l 4,046 |............. LG P N L IO R L ISR R L T S RN 95 |. 01/19/2034 . [1.A FM ....
CVS HEALTH CORPORATION PASS-THROUGH Redenption 100.0000
..12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 ....ccccevn [ereennn . 06/10/2024 . | .evvvvvrrnnnnnnnnininniiniinns v e 177,588 [, 177,588 |.......... 177,588 |.......... 177,588 |ovvveiiiiiiiiies fevveviiiiiiiiins o fs e e 177,588 [.evvvviviiiiiinn foiiiiiiies oo 2,529 |. 10/10/2038 . |2.B ........
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47
L 126968-AA-8 | eeeiiiiiiiii [ . 06/15/2024 . | .evvvviiiniinnniniiniiniiiiinn | e 34,287 e, 34,287 |..eennnnnnee 34,624 |............ 34,549 [oveieiiiiiiiin oo (27 PO (27 1 P 34,287 [ooooiiiiiies e e e 602 |. 09/15/2047 . [1.E PL ....
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
.. 12702%-AA-4 13.901% 10/10/39 ...oovvvvriiiiiiiiiiiiiiiiiiiiieeens [ . 06/10/2024 . | .evvvvvvnnninnnininininiiiiins feeeeeeeeeeeieeeeens Jeeen. 135,885 [l 135,885 |........... 135,885 |...........185,885 | | [ e s 185,885 | [ e o 2,210 |. 10/10/2039 . [2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550%
L 12708#-AA-4 | 07/15/35 oo [ . 06/15/2024 . | .. 254,507 254,507 |.... . 07/15/2085 . (2.B PL ...

CTL PHILADELI
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26

LA2708%-AA-8 | e [ . 06/06/2024 . 245,096 245,096 |.... . 12/27/2026 . |1.F ........
CED NEVADA VIRGINIA FIN HLDG CED NEVADA

..127398-AA-9 | VIRGINIA FIN HLDG ~ 3.770% 12/31/46 .......... |.eeees L 06/30/2024 . [ .eeeeiieeiiiiii e [ e 7,207 foeeeeenns 7,207 oo L O 1 P P < P 138 |. 12/31/2046 . [2.C ........
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4

..12755*-AA-0 | TRUST (KEMPER LAKES ~ 4.016% 05/15/57 ........ | .eeeen L 06/15/2024 . [ eeeeeiieiiiiiiee [ e 1,661 |ooooeniens 1,661 |.veeeeenn. 1,661 | 1,661 | o i o i [ 10861 e e i i 29 . 05/15/2057 . |1.D PL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC

.. 127656-AA-4 | 7.480% 04/28/40 .....covvvvvviiiiiiiiiiiiiiiiiiiiins [ . 06/28/2024 . | .. 941,460 941,245 |.... . 04/28/2040 . |1.G PL ....
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC

.. 127780-AA-1 16.360% 08/15/43 ..ooeeeiiiiiiiiiiiiiiiieeciiins [ e L 06/15/2024 . [ eeeeiieeiiii e [ e 9,310 fovreiennns 9,310 | 9,310 | L O R N 9,310 . 08/15/2043 . |2.C ........

..13123X-BF-8 | CALLON PETROLEUM CO BASIC  7.500% 06/15/30 |....... . 04/01/2024 . [Call 102.8030 ... |oeeeiiieeeeiiiens e 16,319,976 |....... 15,875,000 |....... 14,824,370 |....... 14,942,183 |....ccooiiiies [eienl 27,517 | [ 27517 |l [ 14,969,649 |.. . 06/15/2030 . |3.C FE ....

..14149Y-BH-0 | CARDINAL HEALTH INC BASIC  3.079% 06/15/24 |....... . 06/15/2024 . [Maturity ..o.oooooviiiiins Joveeiiiiiiiiiiiiiin e 2,000,000 |J........ 2,000,000 |........ 2,001,540 |........2,000,274 |...ooooovvereees foovrreeen (278) oo o (274) | [ 2,000,000 .. . 06/15/2024 . |2.B FE ....
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Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 | 2007RFC1 CLASS A3 5.600% 12/25/36 .......evvn [eennnn . 06/26/2024 . |Paydoun ........oooeeiiiiins |oeieiiinnnnn e 364,314 |........... 354,314 |........... 313,863 [....vvnens K72 T FOU P2 U RO R 2 U R 364,314 [ovvvviiiiiiiin forns e 6,414 |. 12/25/2036 . [1.A FM ....
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
.. 144531-DP-2 15.960% 10/25/35 .ccoeeeeeeeeeiieieieieeeee [ . 06/26/2024 . | Paydoun ... .. 205,899 205,899 |... 191,358 |...........194,106 |.... BRI O Y U N .. 3,416 |. 10/25/2035 . [1.A FM ....
..144531-D0-0 | CARR 2006-NC1 ~ 5.980% 10/25/35 .....cccceennn [eeennn . 05/25/2024 . | Paydoun ... ...(2,461) |... . (2,301) ). (2,406) |..... .. (2,423)|.. .. 16 |. 10/25/2035 . [4.C FM ...
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25
.. 144531-EY-2 15.860% 01/25/36 ....oovvvvviviiiiiiiiiiiiiiiiiiiinns [ . 06/25/2024 . |Paydoun .......ooooiiiiiiins i e 162,771 |l 162,771 |........... 154,939 |........... 160,398 |ooovvvvviiiiinns foreenennnn 2,378 [ [l 2,378 | e 162,771 [evveviiiiiiiinnn foiiiins oo 2,572 |. 01/25/2036 . |1.A FM ....
Carrington Mortgage Loan Trust SERIES
.. 144538-AC-9 | 2006FRET CLASS A3 5.610% 04/25/36 .......... [....... . 06/26/2024 . |Paydoun .......ooooiiiiiiins i e 198,906 |........... 198,906 |.......... 189,707 |.......... 191,768 |ovevvvveeiiiiins ferveeennn 7,188 e [l 71,188 | e L1 AL U R (SRR R, 2,856 |. 04/25/2036 . [1.A FM ....
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 |CLASS A4 5.700% 06/25/36 .......cooevveveeeeees [eeeennn . 06/26/2024 . |Paydoun ......ooooeeiiiiiins i e 894,814 |........... 894,814 |.......... 816,671 |........... 841,604 |......ooooeiiins e 53,210 |oeeeiiiiiiiiins e 53,210 |oeeiiiiiiiiiins |t 894,814 | | e e 14,781 . 06/25/2036 . |1.A FM ....
CARS MTI SERIES 20201A CLASS A1 2.010%
L A4576A-AA-0 | 12/15/50 oooeeeiiiiiii [ . 06/15/2024 . |Paydoun ......coooeieiiiiiis i e 8,731 [ 8,731 |l 8,728 |l LT PO N 2 R R 2 [ BT L e e e 73 |. 12/15/2050 . |1.A FE ....
CASTLELAKE SECURED AVIATION CASTLELAKE Redempt ion 100.0000
.. 14855W-AA-4 | SECURED AVIATION ~ 6.500% 07/31/36 ............ [.eeeens . 06/15/2024 . | .. 461,728 . 07/31/2036 . [1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE
.. 148551/-AB-2 | SECURED AVIATION ~ 5.650% 07/31/36 ....cccconn [oeennnn . 06/15/2024 . | .evvvviiininiiiiiiniiiiiniiins e e 110,186 |, 110,186 |............ 98,362 |........... 99,267 |eeveiiiiiiiiens Joeeees 10,919 [oeveeiiiiiiiiin oo 10,919 [oveeiiiiiiiiin oo 110,186 [vvvvveveevninnn fonniininiiiiins oo s 2,931 |. 07/31/2036 . |2.B PL ....
CENTERPOINT ENER HOUSTON CALL @ MAKE WHOLE
.. 15189X-AD-0 |+35BP  6.950% 03/15/33 ..ccoovveiiiiiiiiiiiiieens [ eeenn . 05/21/2024 . |Various .......ccceeeevinnn Jooveeeenennnnnnnnnns ... 10,847,510 | 9,700,000 |....... 11,004,800 |....... 10,365,948 |.....ovvvrinnnnn fooeenn [48: %) ) R [48: %) ) R 10,344,115 [ |oeens 503,3% [....... 503,395 |........... 464,414 . 03/15/2033 . |1.F FE ....
CXHE 2003-B SERIES 2004B CLASS M2  6.210%
.. 152314-Jli-1 ] 03/25/34 ..o [ . 06/26/2024 . |Paydoun .......ooooeiiiiiins i e 34,222 |............ 34,222 |oeeiiienns 33,634 |............ 33,806 |.eeeiiiiiiiiiins e L[ R R L[ SR R 34,222 |oveeiiiiiiiiiins [ e 759 |. 03/25/2034 . [1.A FM ....
CXHE 2003-B SERIES 2004B CLASS M4  6.848%
. 152314-JY=7 | 03/25/34 ..o [ . 05/25/2024 . |Paydoun ........coooeiiiiins i e L T( 2 R 376 |l 370 |oveeeiiiiiiiees [/ PO L2 R R L2 R R FC T I SRR S R R 9 |. 03/25/2034 . [3.B FM ...
CXHE 2003-B SERIES 2004B CLASS M4  6.848%
. 152314-JY=7 | 03/25/34 ..o [ . 05/25/2024 . |Paydoun .......ooooeiiiiiins i e 1,504 |..oeneeeeee 1,504 |oeeeeenenns 1,508 [o.oeveenennns L1 PO N ()] R R ()] R R LTV Z 3 R N (SRR RN 36 . 03/25/2034 . |3.CFM ....
CFAB 2003-4 SERIES 20032 CLASS 2A2  6.018%
L 161546-EW-2 | 02/25/33 .. [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 38,714 |..oeeeeee 38,714 |............ 37,747 |l TR U A N LK T A N LT O N L O R U N 843 |. 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 ...evvvniiiii [ . 04/01/2024 . |Paydoun .....ooooeveiiiiiins v 9674 | 90674 | 9,299 [ 9,596 [ [l T8 e T8 e [ 90674 [ e e 166 |. 11/25/2032 . |1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AG-3 |5.623% 02/25/37 .....evvvvnnnnniniiiiiis [ eeeenn . 06/01/2024 . | Paydoun ... . 02/25/2087 . (1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AU-2 |6.603% 02/25/37 ...ccooeeeeeeiiiiieiiiiiieees [ . 06/01/2024 . |Paydoun .....oooeeeeenniiins Joveinnnnins o 40,7500 | 40,750 | 89,554 89,054 [ et 795 s e 795 e 80,750 [ e e e 748 |. 02/25/2087 . [1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AY=4 |5.927% 02/25/37 ....evvvnninniniiiiis [ eeeenn . 06/01/2024 . | Paydoun ... . 02/25/2087 . (1.A FM ....

CFLX 2006-2 4.8483
L ABTE5M-AF-5 | 4.376% 09/25/36 ..v.vveerererrrerererereannenens | verens . 06/01/2024 . | Paydoun ... I . e (14) . 09/25/2036 . |1.A FM .
..166764-BX~7 | CHEVRON CORP BASIC ~ 1.995% 05/11/27 . .| 05/21/2024 . [BARCLAYS .. . . 8,296,650 ..8,310,420 |. . (56,840) |........ (56,840) |.. . 05/11/2027 . |1.D FE .
..16678R-AV-9 | COMFC 2004-1A  5.309% 01/25/35 .. wveee. |- 0670172024 . | Paydoun . 12,654 11,389 |. . 01/25/2035 . [1.A FM .
..16678R-AV-9 | COMFC 2004-1A  5.309% 01/25/35 O . 06/01/2024 . [ Paydown ... L.24.370 |.... . 01/25/2035 . [1.D F .
CHUGACH ELECTRIC ASSOCIATION CHUGACH ELECTRIC Redenmpt ion 100.0000
. 171265-C2-6 | ASSOCIATION  2.910% 10/30/50 ....vvvvnnnee . 04/30/2024 . 125,714 125,714 |.... . .. 1,829 |. 10/30/2050 . [1.G ........
.. 172441-BC-0 | CINEMARK USA INC BASIC ~ 8.750% 05/01/25 .. 05/01/2024 . |Call 100.0000 . 600,000 ..613,200 |. (3,170) |. . (3,170) o .26,250 |. 05/01/2025 . [3.A FE ....
. 172441-BF-3 | CINEMARK USA INC BASIC ~ 5.250% 07/15/28 ... . 06/05/2024 . [MARKET AXESS ............. 3,750,000 ..3,126,535 |.... 42,437 | 42,437 |... .270,912 |....... 270,912 175,292 |. 07/15/2028 . |4.B FE ...
CITIGROP INC 3 3/4% Due 6/16/2024 JD16
L AT2967-HT-1 | 3.750% 06/16/24 +..vevevvveeeeeiirerieieienens | verenn . 04/30/2024 . | GOLDMAN SACHS ... 19,945,600 [....... 20,000,000 |....... 20,584,000 |....... 20,056,108 |.... (41,146) |- o (41,148) [cis e 20,014,962 |. . (69,362) ...283,333 . 06/16/2024 .| 1.6 FE ....
. 172067-MF-5 |CITIGROUP INC BASIC ~ 3.352% 04/24/25 ........ |....... . 04/24/2024 . |Various 15,000,000 |....... 15,000,000 [....... 15,875,600 |....... 15,083,245 |.... (83,245) . 1 (83,245) [oveees [ 15,000,000 |.. ...251,400 |. 04/24/2025 . |1.G FE ...
CMSI 2006-1 5 1/2% Due 2/25/2036 Mo-1

L 172973-5E-5 |5.500% 02/25/36 .......eeveerieiiiineeeiiiiiieeees | eeeens . 06/01/2024 . [Paydonn .....oooceveeereein foreeiiiiiiineeins e 1,837 | 1,837 |oeeeiinis 1,618 | 1,618 o oo i oo o e 1,618 [ e 219 | AL T O 42 |. 02/25/2036 . |1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2004HYB4
..17307G-MC-9 | CLASS AA  5.790% 12/25/34 ....oovuvveeeeeeinn | eeeeees . 06/25/2024 . [Paydoun ......ooceeeeeeeen foeeeiiiiiiiiiieinns foeennns 2,505 |............ 2,505 |..oeeee.... 2,427 |..eoeeee.... 2,437 o ol 68 |..ooocceeeiees o 68 | [ 2,505 | feeiiiiiiiis i e 56 |. 12/25/2034 . [1.A FM ....
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Citigroup Mortgage Loan Trust SERIES 2006AMC1
..17309P-AB-2 [CLASS A 5.620% 09/25/36 .....cevrverueruenns | covenes . 06/25/2024 . |Paydomn ..c.veveverierie forerienienenenens oo 54,745 ovienenne 54,745 |..ooveeee. 49,955 |..viuviene 51,906 [voeervrviinne foeriiniene 3,639 |vriiiiinies e 3,639 |ovriiiiiinies e [T AR RUNURURURUR RUSUIRURUR SURRRN 810 [. 09/25/2036 . [1.A FM ...
PERMIAN RESOURC OPTG LLC BASIC  5.875%
LAYAIBM-AB=5 [ 07/01/29 e | e . 08/04/2024 . |Various .....ceeereerenee foverrenenenenens [oenenn4,454,210 [ 4,550,000 |........ 4,253,498 |.... 17,213 7,213 | e 4,300,504 [oeoveviiiiins ferrennn 153,706 [ 153,706 ...248,007 . 07/01/2029 . [3.C FE ...
COLT Funding
.. 19685G-AA-4 [ 4.301% 03/25/67 ...oouvenveeiieieieenieiesienies | e . 08/01/2024 . |Paydomn ..eveververvenies forerierienienienens [ 326,159 |ovovvreene 326,159 [oeeeenee. 313,521 [ovrvienns 313,574 Lo [ 12,586 |oevveereiniiies e 12,586 |oeveeerrninnies Jorereennens 326,159 [oooveiiiiiin [ s i 6,511 |. 03/25/2067 . |1.A FE ....
COMMONWEALTH EDISON CO 5.9% Due 3/15/2036
..202795-HK-9 [MS15  5.900% 03/15/36 ...vvevvververeerieninnns | ceeenes . 05/21/2024 . | BARCLAYS ..ovvvvnveninne fovereerienienienens foees 15,133,505 [....... 14,500,000 |[....... 14,853,083 |....... 14,726,008 [vevvevvviinn forriens [T VAN RN NN (CTRTAD)) PRI N 14,720,832 [oooveviiiiins [ 412,673 |....... 42,673 v 589,344 . 03/15/2036 . [1.F FE ....
COMPASS DIVERSIFIED HOLD BASIC ~ 5.250%
L 20451R-AB-8 [ 04/15/29 ..evvviiiiiieiinieeieeese e | e . 06/06/2024 . |MARKET AXESS .. 1e 565,692 [ 600,000 |.......... 600,000 [.......... 600,000 |.... ... 600,000 |.. . (34,308) |.... . 04/15/2029 . |4.A FE ...
..205887-CA-8 [ CONAGRA FOODS INC BASIC ~ 4.300% 05/01/24 ... |....... . 05/01/2024 . |Maturity 15,000,000 |....... 15,000,000  |....... 15,599,250 |....... 15,033,049 |.... 15,000,000 |.. . 05/01/2024 . |2.C FE ...
PHILLIPS PETROLEUM CALL @> PAR OR MAKE WHOLE
..208250-AF-1 [+158  5.900% 10/15/32 eervereeieeaieienenees | e . 05/21/2024 . | BARCLAYS ..oveveeiieeas foeererneenieneeneens fereeens 9,845,352 |........ 9,300,000 |........ 9,817,824 |........ 9,556,491 [oovveveeaieas [ [CH07A)) U SO [CH07A)) U N 9,547,420 . 10/15/2032 . |1.F FE ...
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redenption 100.0000
..218724-AA-5 [LLC  4.430% 01/31/40 ... oo [ . 04/30/2024 .| .. .. 109,835 109,835 109,835 |...........109,835 |.... .109,835 |.. . 01/31/2040 . |[1.F PL ...
CORIX REGULATED UTILITIES CORIX REGULATED
..21887%-AA-2 [UTILITIES  3.150% 05/26/30 .eevveveereenernenne | crvenne L 05/16/2024 . | cuveeieiniieiieinieinenee e [ 17,000,000 |...... 17,000,000 |...... 17,000,000 |...... 17,000,000 |-eveveeeeienies oernmnmnenes foeeeenieeieeiees ferneieiis e e 17,000,000 . 05/26/2030 . [2.B ........
COSTCO WHOLESALE CORP BASIC ~ 1.750% 04/20/32
L 22160K-A0-8 [+ | s . 04/15/2024 . | BARCLAYS ..oveeveeeeeias |oeereenennienieneens feeen 1,648,731 |........ 2,100,000 |........ 2,051,952 |........ 2,060,810 |-eeeeeeaieaes oeeeeenn 1,280 [oveeeeeeiainn ferririne RI2: 0 I O 2,062,089 . 04/20/2032 . |1.E FE ...
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
L. 22541S-GE-2 [5.250% 06/25/34 ..e.venveeeeeeenieneenienenene | e . 06/01/2024 . |Paydomn ..cveveereerieies foeeeeeneeeenenens fereeien 6,516 [ooeeeenenne 6,516 [oeeeeerannns 6,881 [cooveeeennne (037 A I [GL:V))) A S, [GL:1))) A S (753 (:7 FSUSSRN FURRR USRS ISR 142 | 06/25/2034 . [3.B FM ...
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
.. 225415-G-1 [5.250% 06/25/34 ..o.veneeneeeeeeieieenenenene | e . 06/01/2024 . |Paydomn ..oveeeeeereeies foeeeeenieneneiens ferreien 5,470 |ovreenne 5,470 |oveeeeennne 5,668 |.eeeeennne [70:I577 PO R [T A R, [T A S 5470 |oeeieeeienes foeeeeenieeieee ferreieiein e 119 | 06/25/2034 . [3.A FM ...
CSFB 2005-10 Flt % Due 11/25/2035 Mo-25
.. 225470-EC-3 [6.160% 11/25/35 ...veveeeeeeaeeeneeieeeeeeeees | v . 06/25/2024 . |Paydomn ..ceerveeeeiieies foeeeeeeeeneneaene feeeeen 156,596 [...e.een... 156,620 |..ecvenen 119,423 |veuenene 127,266 [coeeeeeaieaee [eeeene 29,350 [orvereiiiiae e 29,350 [orvevriiriiaee e 156,616 [coverereien fereiinne ()] ()] A 3,902 |. 11/25/2035 . |3.C FM ...
CSOLAR IV SOUTH, LLC SR SEC  5.371% 09/30/38 Redempt ion 100.0000
L 22059H-AA-9 [ et | L 06/30/2024 . | cevvieiinienieiineneneee e [eeeen 169,089 [...e.ee.... 169,089 |.......... 169,078 |...o....... 169,059 |-vveveeraiaies oeereeieeieens [0 S [0 IS R 169,089 |-eevrrrnens Joreeeiieiinies foerereiries foeeeeeeen 4,541 |. 09/30/2038 . |2.A FE ....
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC Redenpt ion 100.0000
L. 22084%-AC-2 [ 3.850% 03/31/41 .eieeieieieeeeeeeeenes | e L 06/30/2024 . | cevvieiiniiniieineneneee e [ 441,182 |ooveeeee 441,182 oo 441,182 | 182 [ e e e s e A1,182 e o e 8,493 |. 03/31/2041 . |2.B PL ....
CTL PASS THRU TR SER 2015 BNSF CTL PASS THRU Redempt ion 100.0000
..22970*-AA-8 [ TR SER 2015 BNSF ~ 4.070% 05/15/34 .ooveveeee | cvnee L 08/15/2024 . | cevveieineieiinineniinene [oeeeeeeene e [ 73,064 |oeeeennenne 73,064 |eeeenenne 63,359 |.eeernenne 63,404 [oooverririaes e 9,660 [orvvaerrrinas [ererieenns 9,660 [ooeveveeeaiiaes [reeieeens 73,064 [oooeeeeieiins [ i e 1,244 |. 05/15/2034 . [1.D PL ...
CUMULUS MEDIA NEW HLDGS BASIC ~ 6.750%
L 28110A-AA-4 [07/01/26 oo | v . 05/02/2024 . |EXCHANGE ....vvveeeeeieas foeerernienienieniens fereeens 5,340,412 |........ 7,134,000 |........ 7,150,204 |........ 7,070,832 |.veeeieiaes e (11,282) |ooveeeieeees o (11,282) |oveeieeeees e 7,059,590 [ooviiiiiirnenne ... (1,719,179) |... (1,719,179) |......e.. 402,625 |. 07/01/2026 . |6. FE .....
DNKN 2015-1A SERIES 20211A CLASS A2l
..233046-A0-4 [ 2.493% 11/20/51 ooeoiiieieiiieieeeeeeeeeeen | e . 05/15/2024 . |Paydomn ..ooveeveeeeieies foeeeeeneenenenens ferieiens 25,000 |eeeeeenne 25,000 |eeeeeenenne 25,000 [ooeeeennene 25,000 [ooeveveieiinee feeerenennes e s o feeiee 25,000 [reeieiiinns feereeiniiiie e e 312 |. 11/20/2051 . |2.B FE ....
DP LION HOLDCO LLC DP LION HOLDCO LLC Redempt ion 100.0000
.. 23350M-A%-1 [ 8.243% 11/28/43 ...oouveeieeieieieeeeeeeeeeen | e L 08/28/2024 . | cuveeiiieiinieinininens e [ 431,407 |ooveeeene 431,407 |ooeeeneene. 431,407 |ovoeennene 431,807 |oveeeeeieene feores e e s e 431,407 oo o fereeiis e 14,430 |. 11/28/2043 . |2.A PL ....
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLAS
..24380N-AC-3 [A3  2.856% 05/25/65 .. [ I . 06/01/2024 . | Paydown ... .. 537,044 537,044 543,254 |...........543,107 |.... .537,044 |.. . 05/25/2065 . |1.A FE ....
Deephaven Residential Mortgage SERIES 20214
..24381J-AA-5 [CLASS AT 1.931% 11/25/66 ..ovveveeeeaeeaeacan | e . 06/01/2024 . |Paydomn ..ceerveveenernes foeeeeeeienieieeiens ferieen 291,271 |ooeeeeene 291,271 oo 243,939 |........... 204,887 |ovevveeeaieia ferien 46,383 [ooveriiiias [ 46,383 [oooviiiiiias e 291,271 . 11/25/2066 . |1.A FE ...
DELAWARE NORTH COMPANIES, INC SENIOR SECURED Redempt ion 100.0000
L246174-AA-9 [NOTES  3.820% 11/14/34 .oovvrvrieeiiiieiaees [ e L 05/06/2024 . | cuvveieiniinineiinienenene foeeeeeee e [ereeen 368,518 |.eeeennenn 368,518 |oveveennne 368,518 |..eevennnnn 368,518 |-veeveeeeieaies foeeeenenenees foeneeeieeieniees feereieii e e 368,518 |-vevererries foreenenieniees feereneiein e . 11/14/2034 . |2.B PL ...
DELAWNARE NORTH COMPANIES, INC DELAWARE NORTH Redempt ion 100.0000
..24617#-AC-5 [COMPANIES, IN  3.490% 11/14/34 oovrvenas | v L 05/14/2024 . | ceveiieiieininieieeneee e [eereen 152,609 [.eeeeeee 152,609 [..oveeenne 152,609 |..eeveneens 152,600 |-veeveeiaiaies foeerenennnes foeeeeeeieniees ferreneiein e e 152,609 |-ververrnnns Joreenireiieies foerereieies foeeeeeeen 2,461 |. 11/14/2034 . |2.B PL ...
DELAWNARE NORTH COMPANIES, INC DELAWARE NORTH Redempt ion 100.0000
..246174-AD-3 [COMPANIES, IN  3.490% 11/14/34 ..oovrveias | e L 05/14/2024 . | ceveiieineiiinieeeeeins [oeeeenene e [eeneeens 98,280 |oveveeenne 98,280 |eeveennne 98,280 [o.eeeuenen. 98,280 [oovveeeieiinee feerrnennns e s o feerie 98,280 [ovveverieiens [ s e 1,715 |. 11/14/2034 . [2.B PL ....
DBALT 2007-0A2 Flt % Due 4/25/2047 Mo-1
L. 25150U-AA-6 [5.928% 04/25/47 ...eveeeeeeeeeeeeeeeeeeeeeees | e . 06/01/2024 . |Paydomn ..cveveeeeieries foeeeeeneenenenens ferienens 24,498 |.oeenen. 24,498 |............ 22,082 e 22,684 [oooveiiiiiaes s 1,814 [ [ LR O P2 I RN NSRRI RSV SRR 354 |. 04/25/2047 . |1.A FM ...
DIAMONDBACK ENERGY INC BASIC ~ 4.250%
.. 25278X-AT-6 [08/15/52 +.veiveeeeeieeiiaiiaicsicaeecacseseaees | cenenns . 05/21/2024 . | BARCLAYS ...ovviveiiiinaes |oensensiniiniciane ferieens 9,273,519 |....... 11,748,000 |........ 9,111,864 |........ 9,114,304 | |, R[N PO R R[N PO R 9,129,864 [..oovoeiin [ 143,655 |....... 143,655 |...coeee.e 343,955 |. 03/15/2052 . [2.B FE ....
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DISNEY WALT PRODUCTIONS 3.375% 11/15/2026 NN
.. 254687-DK-9 |15 8.375% 11/15/26 ...oueveveiiiccicicis [ . 05/21/2024 . |BARCLAYS ...ovvevvevie Joveieiiiiiciiiens o 4,804,250 |....... 5,000,000 |........ 4,944,412 |........ 4,975,453 oceviiiies o 3,221 [ooeeiiiiiiees e 3,221 [ooiiiiiiis o 4,978,674 |.ovcevieien o (174,424) |........ (174,424) |............ 88,125 |. 11/15/2026 . [1.G FE ...
DISCOVERY COMMUNICATIONS 4 7/8% Due 4/1/204
..25470D-AJ-8 [AO1  4.875% 04/01/43 ... o [ . 06/12/2024 . |Various .......cocceveevrues [ovvieiiieiiiniens [ 14,660,240 |...... 18,800,000 [....... 18,264,494 |....... 18,339,106 [o..oovveciices o 6,181 8181 [ [ 18,345,287 [oovoveiiiiies v [ o (2,482,043) |. 04/01/2043 . |2.C FE ...
DISCOVERY COMMUNICATIONS
< 25470D-BH-1 [ 05/15/50 ..o [ e . 06/12/2024 . | Cal | 734640 ..o e o 16,162,080 |....... 22,000,000 |....... 26,991,630 |....... 26,678,310 [.ooovcvrciis forrene (51,028) [-vvevviciis forene (51,028) [-vveevriciis fovene 26,627,287 |.oveeiieiins [ i e (9,216,982) |. 05/15/2050 . |2.C FE ...
DISCOVERY COMMUNICATIONS DISCOVERY
..25470D-BL-2 | COMMUNICATIONS ~ 4.000% 09/15/55 ........cceveee [ orvnee . 06/12/2024 . |Various .......coccceveeenes [ovvueieniiiciiinns frnee 6,864,804 |...... 10,800,000 [....... 10,825,910 [....... 10,825,611 [oovvvvciiiies o (202) |-evveviciiiens foevieiie (202) [+vveiieiciies foeie 10,825,409 [oovoviviiiies v oo o (3,316,205) |. 09/15/2085 . |2.C FE ....
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS
..25512D-AB-5 |PHASE V LLC  5.780% 12/28/30 ....covvvvvevrnes [rvnne . 05/30/2024 . | Call 100.0000 ..o ovveiiiiiiieiins o 17,779,671 |....... 17,779,671 |....... 17,779,671 |....... 7,779,671 v [ o [ oo e 17,779,671 oo fovvciiiciiis oo [, 433,901 |. 12/28/2030 . 2.B FE ...
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS Redenption 100.0000
..25512D-AB-5 [PHASE V LLC  5.780% 12/28/30 ..eovvvevrevrunner [ covenes . 05/28/2024 . | .. o e o 523,843 |........... 523,843 |.......e. 523,843 ..o 523,843 [oovioviieiiens e [ v [ o 523,843 [.ovoivieiinn e oo i 11,222 |. 12/28/2030 . |2.B FE ...
P10 PICO LLC SENIOR SECURED NOTES  4.170% Redenption 100.0000
L.26860#-AA-8 [ 12/81/41 oo [ e L 08/30/2024 . | ceieieeeeeeeeeeeeees e oo 70,545 [ovieenne 70,545 |eierienne 70,545 [oevieenenne 68,624 [oovviiiiiiiies [ 1,921 oo [ 1,921 Jooevreeiieins e 70,545 [ooviiciiiiins e [ i 1,471 |. 12/31/2041 . [1.6 PL ...
EAST KENTUCKY PONER CORP EAST KENTUCKY POWER Redenption 100.0000
..273264-AC-0 [CORP  4.450% 04/19/49 .....vvvvvruenennenninnins | ceees L 04/18/2024 . | e e [ 333,333 [oerienn 333,333 |errrene 333,333 [oovrene. 333,333 [oovioiiiiiiins e [ v i o 333,333 [ooiiieiiiis o [ [oeeies 7,417 | 04/19/2049 . |2.A ........
ENERGY TRANSFER PARTNERS BASIC ~ 4.500%
L 29278N-AH-6 [ 04/15/24 ..o | e . 04/15/2024 . [ Maturity ..ocoovevviecinns [ooviieiieiieens [ 10,000,000 |...... 10,000,000 [....... 10,439,372 |....... 10,020,137 [ooevveiviiiee e (20,137) oo o (20,137) s e 10,000,000 |.. ...225,000 | 04/15/2024 .|2.B FE
PECO ENERGY
L B01BIN-AU-5 | 04/15/26 ... [ e . 05/21/2024 . |BARCLAYS ...oveevvcvne |oveieiieiicciies Joveas 2,227,228 |........ 2,300,000 |....... 2,314,306 |........ 2,303,445 |ooooveiiiiis forieiee (633) |-vvveviviiiens foeieiine (633) |- foerie 2,302,812 [oceiiiiiiins o (75,584) |....... (75,584) [-.cvennene 47,354 . 04/15/2026 . |2.B FE
FLNG LIQUEFACTION 2, LLC FLNG LIQUEFACTION 2, Redenmpt ion 100.0000
..30288*-AE-0 |LLC  4.390% 12/31/38 ...eovvuvviuericiiccinens [ . 06/30/2024 . | .vvveerieneiieieeieieeiee [ [ 173,400 i, 173,400 | 173,400 |........... 73,400 [ooviviiiiices e [ v i o 173,400 [oovceiiiciiiis o [ [oeeieiee 3,806 | 12/31/2038 . |2.B FE
FLNG LIQUEFACTION 3 LLC FLNG LIQUEFACTION 3
..30306V-A@-8 |LLC  4.360% 06/30/39 .......ceevvveeurvuericinnens [ e . 06/30/2024 . | .ovvveeiieieieieinieeies [ [, 188,100 [ 188,100 [.......... 188,100 |.......... 188,100 |vvevreiies foreiviiiiiine v [ o [ 188,100 [euveveveiien foveevieiiieins oo Jociie 4,101 | 06/30/2039 . |2.C FE
..316773-DF-4 |FIFTH THIRD BANCORP BASIC ~ 4.337% 04/25/33 |....... . 05/21/2024 . | BARCLAYS ...ecvvvcevniees [eomrveenieenieens [eenee 1,822,820 [oceenee 2,000,000 |....... 1,781,220 |........ 1,788,338 [ovveverieiices foreeenins 8,843 [oreeiveiiees e 6,843 [ooeeivieiie o 1,795,181 |oveveivieiie foeernnn 27,639 |......... 27,639 |..oooeeene. 50,116 |. 04/25/2033 . |2.A FE
..31953%-AL-6 | BNSF BNSF  5.960% 10/15/27 ...eeevvenvrucrnnes [ v . 05/15/2024 . | .. ... 111,816 v 111,816 [ooneene 111,816 ... ... 111,816 |.. . 10/15/2027 . |1.C ........
..31953%-Al-4 | BNSF BNSF  5.960% 10/15/27 ..eeuvveuvnvcnnnes [ L 05/15/2024 . | .vvveiiiieiiieiieieee [ [ 11,008 [ 11,004 |oeeveinene 11,004 [oovveeneee LV FUURURURRUROR IURURUURURUURR FUUTORUTORURPR NUSRUIORUURR RUSURURORUTPR RURRUROOt 11,004 [oeveeeneiens foeerreiiiiin Joeireireis e 328 [. 10/15/2027 . [1.C ........
.. 31953*-AN-2 | BNSF BNSF  5.960% 10/15/27 ...eouvvenvrvennnes [ L 05/15/2024 . {1 [ [ 71,122 [ 71,122 o 71,122 [ocereene 71,122 [ e [ e o oo 71,122 o foevcinciiis oo . 10/15/2027 . |1.C ........
Redemption 100.0000
..31953%-AP-7 | BNSF BNSF  5.960% 10/15/27 ...eeuvveuvrvcrnnes [ . 05/15/2024 . | .. . 10/15/2027 . |1.C ........
Redemption
..31953*-A0-5 | BNSF BNSF  5.960% 10/15/27 ...eeuvveuvrvcrnnes [ L 05/15/2024 . | v [ [eeneeen 87,805 [ 87,805 | 87,805 |ouiieien 87,805 [ [ e oo s e 37,605 |vveirreiies foerieineiins e . 10/15/2027 . |1.C ........
..31953*-AR-3 | BNSF BNSF  5.960% 12/13/27 ..vcevvevervcecnns [ L 05/15/2024 . | .cuvvciiiiciieieiieiiiiiie [eevieeneeieene [eeeeeen. 33,389 [ 33,389 | 33,389 [iiiinn 33,389 [ [ e oo s e 33,389 [ooveviriiiiens Joererneiies [ o 995 |. 12/13/2027 . |1.C ........
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
.- 82027N-JT-9 |6.178% 08/25/34 ..vevvniveerrreiirieeeeeiens [ e . 06/27/2024 . {Paydonn ....cveuevveeenveee |oerinreinieenee e 7,679 |oovreeeenne 7,679 |eveenne 7,550 [ovevienene 7,589 [ooveieieiiees oo LT FOORUURUORRUI RPN LT FOURURRURTUR RPN 7,879 [oeeeeiiiin e oo i 135 |. 08/25/2034 . [1.A FM .
FIRST FRANKLIN BANK SERIES 2004FFH4 CLASS M7
. B2027N-PJ-4 | 7.933% 01/25/35 .o [ . 06/25/2024 . {Paydonn .....ceeveveeevens [oornreinieenieens [ 29,660 |voveuennene 29,660 |..ooveeennee 29,730 [.ceveneee 29,668 [eververreeins e [€)) PUSURUT RO (€:)) PURURRUT R 20,860 |vveverreiies feerreineiine e [ 618 |. 01/25/2035 . [1.A FM .
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5
.- 82027N-HP-2 | 5.820% 11/25/35 .o [ e . 06/27/2024 . {Paydonn ....ccveuevveeereeee foerenreinieenee [oereeieens 9,911 [ooeeeeiine 9,91 |eeeiene 9,440 |veerennnne 9,608 [veveriieiie foerreenine 308 [oeeverieiines [ 308 |oeeerieeries feeeirie 9,911 [oveeireiins foeerreirein e o 141 |. 11/25/2085 . [1.A FM .
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000
.. 345244-AA-0 |HUB LLC  4.720% 07/15/42 w.oeevveuvrrcrnicnnns [ L 08/15/2024 . [ e [ [ 152,025 |.evveeene 152,025 |vrveenee 153,488 |........... 153,346 [.evveirreine e (1,821) |- [ (1,821) | ferreiie 152,025 |oveuvereinieies ferreiineiiieee e [ 2,991 |. 07/15/2042 . |2.C ........
FORTREA HOLDINGS INC BASIC  7.500% 07/01/30
L BA9BBK-ARB | vt [ . 05/10/2024 . | JANE STREET ....covvveuvnee [oomrvemniecnieiens fernee 2,088,460 |........ 2,000,000 |....... 2,001,520 |....... 2,001,520 [oeevrveirciins foeerieieene [RL0T RSOV R [GEQT PSRRI P 2,001,503 [oveveerreires [ 36,957 | 36,957 [ceveovunene 132,083 |. 07/01/2030 . |3.B FE ....
FRISCO HQ OPERATIONS LLC FRISCO HQ OPERATIONS Redempt ion 100.0000
..358774-AA-0 |LLC  4.130% 12/15/37 ... T . 06/15/2024 . | .. .. 431,458 431,458 431,458 |...........431,458 |.... 431,458 |.. ..8,910 [. 12/15/2087 . [2.CPL ....
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GRANITE PARK FX NOTES ISSUER GRANITE PARK FX Redenption 100.0000
..36120F-AA-3 [NOTES ISSUER  6.820% 07/15/32 ....ccvvvvunvrnnn | uunnnns . 06/15/2024 . | .evenniiiiiiiiieeeeiiiieeees | e LR I F 434,921 |oeeeennnns X5 I R R RN (VI PO RN (U PO T 72 [ R (R R RN 6,180 |. 07/15/2032 . [1.G PL ....
GCAT SERIES 2023NQM1 CLASS A1 4.250%
.. 36169B-AA-4 [ 10/25/57 oovvvnniiiiiiiiiiiiiiiiiieeeeceiieeeen | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 119,352 |oeeennnnns 119,352 |oooveeenens 104,008 |.......... (03 1] I OO AR 15,192 | ovvinnnns 15,192 | v 119,352 [oovviiiiiiinee oo s s 2,201 |. 10/25/2057 . |1.A FE ....
GCAT SERIES 2022NQM4 CLASS A1 5.269%
L 36170H-AA-8 [ 08/25/67 ..eevvviiviiiniiiiiiiiiiinieicininneeeinn | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 233,583 |...eennnns 233,583 |oeeeennnns 228,264 |........... 228,274 |.oovvviiiinienn e 5,310 |oeveriiiiiiiiins v 5,310 |oevrviiiiiiiin Joeviiinns 233,583 [oooieiiiiiiiins oo [ s 4,901 |. 08/25/2067 . |1.A FE ....
GSR 2003-13 Adj % Due 10/25/2033 Mo-1
.. 36228F-YY-6 [5.612% 10/25/33 ...oeevvviiiiiiiiiienieiiiniees | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,698 | 1,698 |oveeeennns 1,728 | LA [ O RN (G123 P AR (R F A, G120 O R R 41 . 10/25/2033 . |[1.A FN ...
GSAMP 2005-AHL FIt % Due 4/25/2035 Mo-25
.. 36242D-2B-8 [6.435% 04/25/35 ....oiiiiiiininiiiiiiiieniiiii | s . 06/25/2024 . |Paydonn .....eeueviviiiinnnn foovenniininniiiiins o 186,192 |[........... 186,192 [....en.... 150,001 |oeveennnnne 163,733 |ovvieiiieiiienn foevennnnn 22,459 oooiiiiiiiiiinns o PR O R LGN O R AU NN 2,925 |. 04/25/2035 . [1.A FM ....
GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
.. 36242D-50-9 [5.500% 06/25/35 ...cevvvvvnniiiiiiniiniiiiiiiinees | s . 06/01/2024 . |Paydonn ....covvnvvvrernnnnn Joevvnninnieiiiinnns foinieneens 6,734 oo 6,734 |t 6,717 | [T A PO RN L LA O R L LA U AN 6,734 |.ooviiiiiiiiie oo s e 171 [. 06/25/2035 . [1.A FM ....
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
..36242D-ET-6 [08/25/29 ...cevvvnniiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 3% | 396 |.oiiiiiiinns 406 |....covvnnnnnnns L O O R N 1L R O O RN 8 | 08/25/2029 . |[1.A FN ....
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
..36242D-EY-5 |00/25/34 ... 06/01/2024 . | Paydoun . 8,831 . 09/25/2034 . |[1.AFN ...
..36242D-FG-3 | GSAMP 2005-AHL  6.061% 09/25/34 . 06/01/2024 . | Paydown ... .4,594 .. . 09/25/2034 . |4.CFM ...
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
.. 36242D0-QY-2 [5.000% 12/25/34 ..oevvveeeeeeinieeeeeeeeeeeee | s . 06/01/2024 . | Paydown ... L1,245 .. . 12/25/2034 . |5.A FM ...
GATES GLOBAL/GATES
. 36740L-AA-0 [01/15/26 ..eeeeeeeeeeeeeeeeeeeee e eeeeeen | s . 06/04/2024 . |Call 100.0000 ..... foeeeeeeeeiiiiiieeenn s 6,000,000 |........ 6,000,000 |........ 5,985,000 |..eeevveunirieennnnn Jeernnieeeeennes s 2,397 e s 2,397 |oeeeieieeeeeenn Jeeeenenn 5,987,397 [oeeevriiiiiieen [ 12,608 |........ 12,603 |........... 144,792 |. 01/15/2026 . |4.B FE ....
GOLDMAN SACHS GROUP INC BASIC ~ 1.948%
L 3B141G-YM-0 [ 10721727 e | s . 05/21/2024 . | BARCLAYS ..oeeieeiiiiiees Joeemneeeeeeenies e 15,191,220 |....... 16,500,000 |....... 14,733,180 |....... 15,186,873 [oeeeeeveeeiiies s 126,474 |oeeeeeeeeiies fonns 126,474 |oeeeeeeeeiees s 15,313,347 [ooeeeeeiieeeee foeees (122,127) |...... (122,127) |veeeeeeee 189,281 |. 10/21/2027 . [1.F FE ....
GOODYEAR TIRE & RUBBER CORP BASIC ~ 5.250% WELLS FARGO SECURITIES
.. 382550-BR-1 [07/15/31 oeeeeieeeeieie e eeeeeen | s . 06/26/2024 . |LLC ..eveieeeiiiieeeeeeies e e 1,933,750 |........ 2,125,000 |........ 1,816,875 |........ 1,841,773 [ooeeeieiiiiees s 13,940 |oeeveiiiieeiins s 13,940 |oeevveiiiiiinnn oeennnnn 1,855,714 |oeeeeeeceiis eeeennns 78,086 |........ 78,036 |oeevuunnnns 105,984 |. 07/15/2031 . |4.A FE ....
GRAY TELEVISION INC. BASIC ~ 5.875% 07/15/26
L8B9375-A0-5 [ e | . 06/04/2024 . |Call 97.0000 .eeen oeeemnnieeeeennnies s 970,000 |........ 1,000,000 |........... 912,340 |........... 921,987 [oevieeiiiieeeee o 11,884 [oooeieeiiiieeee o 11,884 [oeeieeiiiiies o 933,821 [cooeeeeeiiiieee feeeees 36,179 |........ 36,179 |oeeeennnnnns 82,059 |. 07/15/2026 . |4.C FE ....
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 | 20060PT4 CLASS M1 5.768% 03/25/36 ........... . 06/26/2024 . | Paydoun .. 125,166 125, 166 100,445 |...........109,550 |.... 125,166 |.. . 03/25/2036 . |1.A FM ...
..410345-AL-6 |HANES BRANDS INC BASIC ~ 4.875% 05/15/26 ... . 06/05/2024 . | MARKET AXESS .. 684,474 .... 700,000 649,000 |...........653,506 |.... .661,298 |.. . 05/15/2026 . |4.C FE ....
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenption
..413707-AA-8 3.500% 04/07/31 .evvvveniiiiiiiiiiiiiiiniiinieeiinn | s . 06/07/2024 . | eeveeneeeiiiiieeeeeieiiieeees i e 500,000 |....oeennn 500,000 |.......... 500,000 |.......... 100000 O O O R R 500,000 . 04/07/2031 . |1.F PL ....
HARVEY STONE, LLC SENIOR SECURED NOTES Redemption 100.0000
L A417814-AA-3 [4.910% 04/15/26 .oovvveniiiiiiiiieieciiiineeeees | s . 04/26/2024 . | .evenneeeiiiiiieeeeeiiieeees | e 9,918,586 |........ 9,918,586 |........ 9,918,586 |........9,918,586 |.....ceviiiiinns Jonniiiiiiiiiins e e e o 9,918,586 |.. . 04/15/2026 . |2.CPL ....
..428040-DB-2 [HERTZ CORP BASIC ~ 5.000% 12/01/29 . [T (R . 06/13/2024 . | CITICORP SECURITIES .... |eeeereoireeeemnns Joennnn 1,008,563 |........ 1,630,000 |........ 1,448,150 |........ 1,480,254 |....cooevirniins foeeeeeeenn 90433 [ e 90433 [ [ 1,489,686 |.. . 12/01/2029 . |5.A FE ...
HIPGNOSIS MUSIC ASSETS 2022-1 HIPGNOSIS MUSIC
..43351R-AA-3 | ASSETS 2022-1  5.000% 05/16/62 ....eeeeeeennnn | unnens . 05/21/2024 . |Various ......cceeeueeeeeenn Joemmninneeeennninnes foeeeeeeens 23,855 |oeeiienns 23,855 [..ceeeeenne 22,161 |oeeeeeneen 22,168 | e 1,687 s e 1,687 s e 28,855 [ooeeeeiiiiiieee oo e e 596 |. 05/16/2062 . |1.G FE ....
HEAT 2005-4 SERIES 20059 CLASS M2  6.118%
L 437084-0Z-2 [04/25/36 ..ceevveaeeeeeennaeee e eeeneneeeee | s . 06/25/2024 . |Paydomn .ceevvuneeeeeennnn Jeemnnieeeeeeniees e e (€72 18 PP (79) |eeeeeeeeeenne [C:(0) 1 PO FSUPRURRR IFPPRRRRPPRTR FSURRURTR ISPTRTRRURPPR FOTTRRRTRRTR (<100 PR ISP 80 |oeeeeiieeeens 80 [oeeneeeeeenennnns 1 | 04/25/2036 . [1.A FM ....
Homebanc Mortgage Trust SERIES 20062 CLASS M1
.. 43739H-AC-4 [5.790% 12/25/36 ..oeeeeeeeeeeeeeennieeeeeennneeeee | s . 06/26/2024 . |Paydonn ...coevueeeeeeennnnn feeenniieeeeennies e 1,271,647 |........ 1,271,647 |........ 1,185,281 |........ 1,219,873 |oeeeeiieiieeinn oeeennnn Y P4 PO Y P4 PO 1,271,647 |oveeeeeeeeiies e o e 27,175 |. 12/25/2036 . |1.A FM ...
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redempt ion 100.0000
.. 44416%-AB-2 |FMAN31  4.410% 05/31/33 oevvreeeeecieieeeeee | s . 05/31/2024 . | .. . 05/31/2033 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AE-6 [4.440% 11/30/32 ooeeeeeiiieieeeeeeeeeeeeeeeee | s L 05/31/2024 . | eveiiiiiiiiiiieeiiiniineens e e 14,0760 [ 14,076 [ 14,076 e 14,076 | e e e e el 1076 [ e [ 312 |. 11/30/2032 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
. 44416%-AF-3 [4.440% 11/30/32 ooeeeeeiiieieeeeeee e | s L 06/01/2024 . | .eveniiiiiiiiineiiiiniiinnns Jeeennieeeeeeneiees e 10,7420 010,742 [ 10,742 | 10,742 | e e e e e 10,742 [ e [ 238 |. 11/30/2082 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AG-1 [4.440% 11/30/32 ooeeeeeeieeeeeeeeee e | s L 06/01/2024 . | .evvniiiiiiiiineiiiiiniinnens Jeeeiieeeeenniees e 81,611 81,611 [ 81,611 BB | [ e e e o818 [ e e [ 1,368 |. 11/30/2032 . |2.A PL ....
HUNTINGTON BANCSHARES INC BASIC ~ 5.023%
.. 446150-BA-1 [05/17/33 1orrniiiiiieiniiieeeeniineeeeenninneeeee | nees . 05/21/2024 . | BARCLAYS ....covivvvvvnnns Joormmmmnnnneeennnnns Jounnns 1,893,960 |........ 2,000,000 |........ 1,868,780 |........ 1,873,077 |ooeeeiiiiiiiiaes oo 4,047 oo eeninnnns 4,047 oo eeennns 1,877,125 |ooveiiiiiiiis ovennnns 16,835 |........ 16,835 |[......cceee. 51,904 |. 05/17/2033 . |2.A FE ....
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HUNTINGTON NATIONAL BANK BASIC ~ 4.552%
L AABAMN-AF-8 [ 05/17/28 ovveiiiiiiiiieiiiiiii e | s . 05/21/2024 . | BARCLAYS ...evviiviiiinines Jovvvniiiniiiiiinins fovee 15,112,965 |....... 15,500,000 [....... 15,450,555 |....... 15,462,427 |oovvvveiiiiiin Joveninnns 3,080 [oevriiiiinins foeeeeeeens 3,080 [oeviiiiiininns fonnnns 15,465,507 |oeeveeniieiiiinn oveee (362,542) |...... (352,542) | 364,539 |. 05/17/2028 . [1.G FE ....
Redemption 100.0000
..44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. |....... . 06/30/2024 . | .eeenieeiiiieeeeeieieeees e e 330,451 |...oeveenns 330,451 |........... 330,451 |........ee. 7 IR B U RN L0 4 I FO F L0 4 I FO FR 330,451 [ooveviiiiiinnns oo [ s 7,588 | 12/31/2031 . |1.F PL ....
IHEARTCOMMUNICATIONS INC BASIC ~ 6.375%
L ABITAH-BC-0 [05/01/26 ovvvvniiiiiiiiiiiiiiiieneecceiineeeeen | s . 06/06/2024 . |BANK OF AMERICA ......... |oecevveirirvinnnnns Jovnnnn 1,580,000 |........ 2,000,000 |........ 1,902,500 |........ 1,931,001 [oooeiiiiiiiinns foeenns 11,985 | ovninnnns 11,985 | oveennnn 1,942,957 |oovvvvininiinnn oveee (362,967) |...... (362,957) [cveennnne 108,375 |. 05/01/2026 . [5.A FE ....
IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-QI-7 (M5 7.108% 02/25/35 ....evvvvviiiininiieiiiininns | s . 06/25/2024 . |Paydoun .....oevvvvviiinnnnn Joovvnninnneniininns foveennnn 57,852 [oiiiii il 57,678 [l 54,758 | 85,067 [ [ 2,614 [ 2,614 [ D768 [ 172 | 172 [ 1,560 |. 02/25/2035 . |[1.A FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.660% 11/25/36 ....euvvivvinnnnniiiiiiiinnns | s . 04/27/2024 . |Paydoun .....ouuvvvvviinnnns Joevvninnneiiininns foveennnn 3,554 [l 8,110 [ 6,731 | 7,801 [ [ 372 [ e 372 e e TUBTA i e (4,120) |........ (4,120) |eevvnnnnnnns 151 |. 11/25/2036 . |[1.E FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.660% 11/25/36 ....evviviinnnnniiiiiiiinnns | nnns . 05/27/2024 . |Paydoun .....oeevvvvviinnnns Joevvnnininiiiiiinns foeeennnnn 2,286 [ 5,399 [ 4,481 | 40861 [ [ 283 [ e 283 [ 5,104 L (2,818) |........ (2,818) [oueeiiiiinnnnnn 123 | 11/25/2036 . |[1.F FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.660% 11/25/36 ....eevvivvinnnniiiiiiiiinnes | s . 06/27/2024 . |Paydoun ......evvvviiinnnns foevvninineiiiniinns foeeennnnn3,5800 [t 3,769 [ 30128 | 3,393 [ [ 358 [ e 358 [ [ 8TET e (R4 D) R (G4 D P 97 | 11/25/2036 . |[1.G FM ....
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
.. 45660N-B9-5 [5.250% 05/25/34 .....coeviiviniiiiiiiiniinieiiiiii | s . 06/01/2024 . | Paydown ... . 05/25/2034 . |[1.AFN ...
RAST 2004-A2 5 3/4%
.. 45660N-VH-5 [5.750% 11/25/33 ..oovvvvviiiiiiiiiiiininiiiiiieees | s . 06/01/2024 . |Paydonn ....covvnvvvrevnnnnn Joevvnninnineiininns foveennnnn6,291 06,201 [ 6,433 | 6,375 [ [ (83) [ e (83) [ [ 8,291 [ [ [ 157 | 11/25/2033 . |3.C FM
JPMNMT Adj % Due 12/25/2034 Mo-1  5.357%
L AB6247-HE-6 [ 12/25/34 .o s . 06/01/2024 . | Paydown ... . 12/25/2034 . |[1.AFN ...
JPMNT Adj %
LAB6247-K7-7 [ 11/25/33 v | s . 06/01/2024 . |Paydonn ....covunvvvevvnnnns Jovvvnnnnnneinnnnnns foveennnnn 15,494 [ 00016,404 [l 15,464 | 15,464 | 80 s 80 [ e 150494 [ [ [ 333 . 11/25/2033 . [1.A FM ....
JPMMT Adj % Due 6/25/2035 Mo-1  5.766%
.. 466247-0A-4 [06/25/35 ...eevvveniiiiiiiiiiieiiiin s | s . 06/01/2024 . | Paydown ... . 06/25/2035 . |[1.A FM ...
JPMNT Adj %
L. 466247-QY-2 [06/25/35 .oevvvriiiiiiiiie s | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 35,740 |oeeuennnnnn 35,740 |....covnnnns 35,345 [oeiinne 35,474 |oooviiiiiiiiins [ LI T PR R LI T PR R TV R R R R 735 |. 06/25/2035 . |1.A FM ....
JP MORGAN CHASE & CO 3 1/8% Due 1/23/2025
.. 46626H-KC-3 [JJ23  3.125% 01/23/25 ..oevvviviiininniiiiiiinn | s . 05/21/2024 . | BARCLAYS ...ovvvivviiiinns Jovvvininiieiciinis Joveeen 8,851,680 |........ 9,000,000 |........ 8,980,020 |........ 8,997,573 |.ivviiiiiiiiinn oeviininnns F1eT R A 1T R FN 8,998,467 |...evvvviiiinnn Jovenn (146,787) |...... (146,787) |........... 234,375 |. 01/23/2025 . [1.F FE ....
JP Morgan Mortgage Acquisition SERIES 2006NC1
..46626L-JS-0 [CLASS M2  5.968% 04/25/36 ........ovvvvvvvvnnnnn | uunnnns . 04/25/2024 . |Paydonn .....ouuveriiinnnnn Joevvninnniiiiiiinns fovvinniniiiiiis oo [ i e e e e e e [ e e e . 04/25/2036 . |1.A FN .
JPMBB Commercial Mortgage Secu SERIES 2014C22
..46642N-BD-7 [CLASS A4 3.801% 09/15/47 ..oovvvnvviiinnnnnns | nnnnns . 05/01/2024 . |BANK OF AMERICA ........ |oeeeeeiiivieiinnnns foonnns 3,824,398 |........ 3,852,994 |........ 4,188,626 |........ 3,893,720 |..cccvvvnniiinnn foreeen (R YD FURI RN (29,147) |+ evvvvieiiiiinn oveinnnn 3,864,573 [....ccovvnnienns foennns (40,176) |....... (40,176) [c.euvvnnenee 61,839 |. 09/15/2047 . |1.A ........
JPMBB Commercial Mortgage Secu SERIES 2014C22
..46642N-BD-7 [CLASS A4 3.801% 09/15/47 ..oovvvvviiiinnnnens | nnnnns . 05/01/2024 . |Paydonn .....cevnvvvviinnnnn foovvnniinnniiiiiinns foninns 943,006 |........... 943,006 |........ 1,025,151 |ooeeennnns 952,974 oveiiiiiiiinns s (9,968) |.eevvvnnniiiiinn ovvvnnnn (9,968) |.eevvvniiiiinnn Jovvnnnnnnnd LS. N0V R ) ) M 14,936 |. 09/15/2047 . |1.A ........
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redemption 100.0000
L A66614-AA-T |3.440% 04/13/27 w.vovcverrrereeeeeenenenans | e . 06/13/2024 . | .. .. 428,922 428,922 428,922 |...........428,922 |.... 428,922 |.. . 04/13/2027 . [1.6 Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL
..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ......... |.ceeen. L 06/13/2024 . | .evenieiiiiieeeeeieiieeees | e 148,231 |........... 148,231 |.........e. 148,231 |...ooeeeens 272 O O ) R 148,231 . 04/13/2027 . |1.G Z .....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..466718-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 ....ccevvvvnees | uunnnns L 06/15/2024 . | .eveniiiiiiieeeeeiiiineees i e 7,754 e 7,754 | 7,754 |ooeeeenns 0 O O R AR £ U PR RN R 117 [. 01/15/2041 . [2.B ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES
..46672#-AA-4 |CREDIT LEASE ~ 3.974% 02/15/37 ..covvvvnvvvvnnnn | unnnns . 06/01/2024 . | eevenneeeiiiiieeeeiiieeees i e 104,856 |........... 104,856 |...eennn.n. 105,905 |.......... 105,768 [oevenvivviinnnns foveeeeneens (K23 F R (K213 FR E [0 381<IC T R R AU NN 1,393 |. 02/15/2037 . |2.B PL
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..46673*-AA-7 | SECURED TRUST ~ 3.214% 12/15/41 .....covvvvinnnn | annnnns L 06/15/2024 . | .evnneiiiiiiieeeeiiieeeees e e 93,118 [............ [X 0 T 93,118 |..ooevnennns LS O O R F LT ) R R, 1,247 | 12/15/2041 . |2.B ........
..466748-AA-4 [MHHS CTL MHHS CTL  3.510% 12/15/43 .......... | .eenens . 06/15/2024 . | .evenniiiiiiiiieeeeiiiieeees | e 145,829 |........... 145,829 |........... 148,746 |........... 148,518 [oveviiiiiiins fovennnns (2,688) [ceevvvennnens foreeees (2,688) [cvnrvviirnnns foreeeens 145,829 [.oovvvviiiinees oo s s 2,134 |. 12/15/2043 . [1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTIMUS
..48020#-AA-9 [ IV US FUNDING ~ 5.710% 01/15/38 ...eevvvvvvinnnn | unnnns L 06/15/2024 . | .evnniiiiiiiieieeiiiieeeees e e 89,579 |.oeeins 89,579 |[....coevnens 89,579 [...covvnnnns RIS Y £ R R U R F FIC T YA R R R RN 2,283 |. 01/15/2038 . |2.B ........
JRD HOLDINGS LLC SENIOR NOTES ~ 4.650%
.. 481218-AB-7 [04/30/27 ivvvvniiiiiiiiiiiiiiiiiiineciiieeees | eeees . 04/30/2024 | .eunniiiiiiiiieeeiiiiiieeeees | e 2,454,546 |........ 2,454,546 |........ 2,454,546 |........ 2,454,546 |..oooiiviiiiinns oo oo o e 2,454,546 |.ooiiiiiiiins oveiiniiiiiiiins Joeiiniiiiiiinns o, 57,068 ). 04/30/2027 . |2.B PL
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KDP FRISCO TX CTL KDP FRISCO TX CTL  3.300% Redenmpt ion 100.0000
. 482598-AA-3 | 06/24/37 ..vvvrreneeiieieieieieee s | e L 06/10/2024 . [ 1o [oereeeneienieees [reeens 101,933 [ooveveeenen 101,933 |ovveenee. 101,933 [oovvvennee 101,933 [ovvveiveiins foereveienein Joerneiieis oo i s 101,933 [ooveviieiiere oeverinniinns fverereneieie foererieinns 1,402 |. 06/24/2037 . [2.B ........
KANSAS ATHLETICS INCORPORATED KANSAS Redemption 100.0000
..48461#-AA-5 | ATHLETICS INCORPORATED ~ 3.500% 10/27/45 ... | ....... L 04/20/2024 . [ cevuiieeeeieieeeen ..200,291 ..200,291 |.... ....200,291 . 10/27/2045 . [1.E ........
..49446R-AY-5 |KINMCO REALTY BASIC ~ 2.250% 12/01/31 ...cvene. [ e . 04/15/2024 . | MILLENIUM ADVISORS ...... .2,139,678 |.... . 12/01/2031 . |2.A FE
HVIS 850 BARGE FLEETING HVS 850 BARGE FLEETING| Redempt ion 100.0000
L A97270-AA-5 | 4.410% 03/15/42 . [ e L 06/15/2024 . | 1evveveeireenieieiisieiniees [eeeeesenieees [ 40,200 |vovenennnns 40,200 |vovenenne 40,200 |............ 40,200 [oovvvveieeiin Joerieeiiieies foeerireiiiens e oo o 40,200 |ovoveriieiiies foereeiieiies o [ 739 |. 03/15/2042 . [2.C ........
LV STADIUM EVENTS COMPANY, LLC LV STADIUM Redempt ion 100.0000
..50247@-AA-4 | EVENTS COPANY, LLC ~ 3.360% 06/30/45 .....c.c. [.eeeee. L 06/30/2024 . | +evvevenirieiieieiieieinne | [ 280,047 | 280,047 |vveeee 280,047 | 280,047 |ovevereneiens forreeeieiieins Joereeeieieis oo s el 280,047 |oevereieieins feoeeiieiiiiens e [ 4,705 . 06/30/2045 . |2.A PL
Redemption 100.0000
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ........ [ ..o L 05/28/2024 . | 1euvrveniiieiieieiieeinees [eeeeeseeeeees [ 18,109 |oovevennnen 18,109 |veveennnne 18,109 [oovovnenen TR T FUUUURRUUUUR IUUSUUURORUUROR FUUVRVUURUUUPR IUSSRUUURRUURN RUUUORUUORUURR IUTRUIN 18,909 |ovvverrieinis forreeeriieiies Joereereiens feeieiieiins 211 | 12/28/2051 . [1.E ........
LOCKHEED MARTIN CORP 7 3/4% Due 5/1/2026 MN1
..539830-AF-6 | 7.750% 05/01/26 ...vvvveveneeveneereeseeesieenies [ eevenes . 05/21/2024 . |Various .oveeveveeeevereenes [onseeesieesienns [oren 15,181,065 |....... 14,500,000 |[....... 17,747,680 |....... 15,059,019 [ovevevieiies fornens (89,084) [evvveviriaans o (89,084) [cevvveveriaans e 14,969,935 |.ovveverieinns foernne 211,130 |....... 211,130 [veenee 630,549 |. 05/01/2026 . [1.G FE .
MAS GEORGIA LFG, LLC SENIOR SECURED NOTES Redempt ion 100.0000
..55280M-AA=4 |5.000% 12/01/35 ...ecveuvevenierenieeeneeieneeienens [ eevenes L 06/01/2024 . | +ovvvevireeiieieiinieinine |oorrieeieesees [ 399,643 |vveeennn 399,643 |....e.... 399,643 ... 399,643 [oovevieeiiiiens forerereiereies foeerireieiens e [ oo 399,643 [ovveerieiiie foerieieriiienes [ e 9,991 |. 12/01/2035 . |3.C PL
MFRA Trust SERIES 2022NQM2 CLASS A1 4.000%
+552850-AA-0 | 05/25/67 .veueveneieirsieee e eeieeeiens [ e . 06/01/2024 . |Paydonn ...eeveveverveiens |oerieierieesieens [oreeeenes 341,793 |oveveennne 341,793 [ooveennnns 317,013 v 317,151 [oeveeeeeeeens foreins 28,642 |.ovoerieere oo 28,682 |.ooveeerreanns e 341,793 [ovreerieeie foeeeeierieienns foereveieieins Joeieiene 5,763 |. 05/25/2067 . |1.A FE .
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC Redempt ion 100.0000
L BEB7X-A*-0 |8.121% 12/15/38 ...vveeeevenierenieeeneeieneeienens [ eevenes L 06/15/2024 . | 1euviveniiieisieniseinees [eeeeeeeneeees [ 1,711,360 |........ 1,711,360 |........ 1,711,360 |........ 1,711,360 [oovevieieieans fooeerieierieies foeeinneieiens foeeereeeieiies freeriienees e 1,711,360 [eevvvieiieiie Joeireiieeies oo o 77,016 |. 12/15/2038 . {1.G PL .
MNR ABS ISSUER | LLC MNR ABS ISSUER | LLC Redempt ion 100.0000
..55317X-A8-8 |8.946% 12/15/38 ...ovovereeeriereiereieieeeiens [ e . 06/15/2024 . | .. ... 95,848 ...95,848 ...95,848 |............95,848 |.... ..95,848 |.. . 12/15/2038 . |2.A PL
MEPT EDGEMOOR OPERAT .
.553358-AD-0 | 04/27/24 .o | e L 04/27/2024 . [ MAtUF ity vovvrveerieiee [oreieesieeeiees [ 15,000,000 |....... 15,000,000 [....... 15,000,000 |....... 15,000,000 +vveveerieies forerereiiiens foreerennienes [rereieneieee o e 15,000,000 [ovuvererreieies ferveeneeines ferreerieiene feeeeenenns 271,500 |. 04/27/2024 . |2.B ........
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
.. 576433-UE-4 |6.416% 04/21/34 ...oeveveeeeiierrsieeeieeeeiens [ e . 06/01/2024 . {Paydonn .c.veveveveeerens [ooeeieesiensienns [eeeereens 12,44 | 12,414 | 12,327 |oeerinnne 12,380 |overeeiieins feeeiieiins [ PSSR ST [ FOOUUU ISR 12,44 oo e o [ 318 |. 04/21/2034 . [1.A FM .
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-WM-4 | 7.180% 11/21/34 .cvovveveieieieieeeieeeeenies [ e . 06/01/2024 . {Paydonn .o.veveveeveeriens |oeriererieierines foeeienenns 4,333 | 4,333 |ooreenne 4,22 | 4,238 | o 99 [ooeieeiies orererieiens 99 [ooveireiries e 4,333 |oreiieerieies foeeiernienes o [ 102 |. 1172172034 . |1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2  6.560%
.576436-BY-4 | 08/25/43 ..evveereeeeieeereeeeieeeeiee e [ e . 06/26/2024 . {Paydonn ...veveveveieres [oeeeieesiensieens [eeeeneens 36,345 [ooveeenee 36,345 |ooiinnne 34,465 |........... 35,071 [oevreeirieiens Joreeins 1,278 Joveeieeiee [ L2 3 T R 36,345 [oovivieiiiiiens Joeeenieninies [ o 508 |. 06/25/2043 . [1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-Cl=7 |6.110% 01/25/36 ..vevveveneereneereeereesieenies [ eevenes . 06/25/2024 . {Paydonn .c.veveveverierens [oeeeieesiensieens [eeeeeeen 52,738 [ooereeene. 52,738 |ooveeeenne 43,509 |..ovonen 52,738 [oevveeeieeiin Joereeieiinieies [ foeveieieneies oo oo 52,738 [ooevieiieiens Joeeirieieniies [ e 744 |. 01/25/2036 . [1.A FM ...
WABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 |8.233% 09/25/34 ....eovvrevenreeereeeerreeeieeeenens [ oo . 06/25/2024 . |Paydonn ...vevevevereeiens |ooerieeiieisieens [ereeeenes 303,601 |.veeeee. 303,601 |ovveennne 307,112 [oereeere808,709 [oovveieiciee forvnees (3,907) [ovierieieies ferreeees (3,907) | forieein808,801 [ Joeiieieeees oo o 1,934 |. 09/25/2034 . [1.A FM ...
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
.57643-KK-9 |5.500% 05/25/35 ...vevvevenevenerienesienesienenns [ eevenes . 06/01/2024 . {Paydonn .o.voveueeveerrens |oeriererieieiiees [oerieneens 8,972 |oeeeinnne 8,972 |ereennne 9,018 [orvereeern 8,984 [ oo (12) oo oo (12) L Jorveeeeeen 8,972 e foeieeiiiiis oo [ 205 |. 05/25/2035 . [1.A FM ....
Redemption 100.0000
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC  5.160% 09/20/26 |....... . 06/20/2024 . | .. 846,949 846,949 |.... . 09/20/2026 . |2.C PL
MEAD JOHNSON NUTRITION CO 5.9% Due 11/1/2039
..582839-AF-3 |MNT  5.900% 11/01/39 ..oveoveverrereriereiieenns [ . 05/21/2024 . | BARCLAYS ...vevvverieiees [oreeeeeeieesienns feenens 3,076,140 |........ 3,000,000 |........ 2,999,190 [........ 2,999,389 [oovovieiiiiers foreeiieeins 9 |oeeiereienes feereeeiein (1N P SO 2,999,399 |oovevrieiiis ferrenn 76,741 |........ 76,741 | 99,317 |. 11/01/2039 . 1.6 FE .
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
+.59020U-X7-5 |5.790% 07/25/36 ...veveververeverereenrreereernens | eevenes . 06/27/2024 . | Paydown ... ... 42,260 ... 42,260 ...40,029 |............40,740 |.... .. 42,260 |.. . 07/25/2036 . |1.G FM .
MIDIEST CONNECTOR CAY
..50833C-AA-0 | CONNECTOR CAPITAL CO  3.900% 04/01/24 ....... |....... . 04/01/2024 . [ MAtUr ity vevveveeereeiene [ooeeieesieeiieens [eeae 15,000,000 |....... 15,000,000 [....... 14,969,700 |....... 14,998,384 |ovovevreeiins forenne 1,616 |oveeeeereieens forereene 1,616 |oereereeies foerenn 15,000,000 . 04/01/2024 . |2.B FE
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
2 599191-AA-1 | 0B/20/27 .vcvvevereeereieieeeiee e eieies [ e L 06/21/2024 . {Various ..veoveveevevereenes |oomrreesieesieens [ereeeenes 325,000 |.vooeee 325,000 [ooveennene 330,625 ... 326,948 |ooveereieians forienns (1,948) |ovovveverrraes forvene (1,948) |- voveveeines forreiiins 325,000 |oveeererieies feoereieiiiens e [ 11,345 |. 06/20/2027 . |2.C FE
MILLENNIUM PIPELINE COMPANY, L SENIOR SECURED Redempt ion 100.0000
..60040#-AA-0 |NOTES  5.330% 06/30/27 .voveuveveneevenreuennans [ ervene L 06/30/2024 . | +evveveeireeiieieiinieinine | [ 325,302 |oveueennnn 325,302 |eeeene. 325,302 [ooveeeene 325,302 [ceverieeriiiens Jorerereieieies foeeiieeieiene oo foerreieeines oo 325,302 [ovvveerieienie foereierinienns foerereieieien e 8,669 |. 06/30/2027 .|2.C FE
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032 Redempt ion 100.0000
..607120-EZ-1 |FMANG  3.810% 11/09/32 wvvvevrvereeieresiannns [ e L 05/09/2024 . [ +evvvenirienieieiineeenne | [ 264,477 |.uoee.. 264,477 |.vnvee. 264,477 | 264,477 |ovevereeiees foeererieieiies foereienieieies [ oo e, 264,477 |oeeeeeeeeens fooeeieieiiiiens e oo 4,870 . 11/09/2032 . |1.F ........
MSHEL 2005-2 SERIES 200BIMCT CLASS A2C
L B1744C-XM-3 | 5.768% 12/25/35 .vovvevereeeriiierisisiensieinans | eeeenes . 06/25/2024 . |Paydonn .oveveiveveiieens |ooneieiiieniieines foeieieanas 18,882 |.iiennnes 18,882 |.oeoinnns 18,551 |ovovrinens 18,646 |..voveoiiiiis e 236 [ i, 236 [ i, 18,882 |oueveiiieiiie feoriieiiiiiin foeiieiiiiis feeiiiiiiiiins 246 |. 12/25/2035 . [1.A FM .
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Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A2B 5.570% 10/25/36 ........evvvuvuunnnnn [ereeenn . 06/26/2024 . |Paydoun ........ooooeiiiiiis Jeiiniiiinin e [S10X O O, 903 | 850 |ovviiiiiiiiiins L O N K77 FO R 7/ O N L Y S N 7 |- 10/25/2036 . |1.A FM ....

Morgan Stanley Capital Inc SERIES 2006NC5

..B61749B-AD-5 |CLASS AB  5.570% 10/25/36 ..vovevevevereneens | verenen . 06/26/2024 . |Paydown ... ....5,82 3,754 o 4,182 .5,822 |.. . 10/25/2036 . |4.A FM ...
MHL 20041 FIt % Due 11/25/2034 Mo

.B1913P-AA-0 |6.240% 11/25/34 ..vovvvineniiierereiereieennns | oo . 06/25/2024 . |Paydown ... . ...34,963 1.33,352 | 34,285 ... ..34,963 |.. . 11/25/2034 . |1.A FM ...

..61913P-AB-8 |MHL 2004-1  6.285% 11/25/34 ... O I . 06/25/2024 . | Paydoun ... e 3,181 fooeeereen 3,131 o 2,941 [l 3,056 ... e |- N . o e 3,131 . 11/25/2034 . [1.A FN ...

..63860H-AE-O |NSTR 2007-A  5.730% 03/25/37 .vevvvevererans | verenen . 06/25/2024 . [Paydoun ...evevevevririnns [oereeiniriiiiiees [reenene 723,846 |.ovvennnn. 723,846 |........... 606,334 ..o 705,923 |oovevereeiins feveenens 17,923 [oovoveiivees [ 17,928 |oeerreiiies forveiiiens 723,846 . 03/25/2037 . |1.A FM ...
NEPTUNE REGIONAL TRANSMISSION 10 DRANDONNS, Redenmpt ion 100.0000

..64079*-AB-8 |BLENDED RATE AT ~ 6.210% 06/30/27 .. IO . 06/30/2024 . | .. . .. 304,243 ..304,243 |.... .304,243 |.. . 06/30/2027 . [1.F PL ...
NEN CENTURY HOME EQ LOAN TRUST FIt % Due

..B4350-JK-8 |2/25/2035 Mo-25  6.255% 02/25/35 .vevevevrnr | verenen . 06/25/2024 . | Paydown . 02/25/2035 . [1.A FM ...
NEN CENTURY HOME EQ LOAN TRUST 4.52744% Due

..B435N-LZ-2 |8/25/2035 Mo-1  4.688% 08/25/35 ...vovvvvevrs | venene . 06/01/2024 . [ Paydown ... . 08/25/2035 . [1.A FM ...
NEN CENTURY HOME EQ LOAN TRUST FIt 9

..64352V-NK-3 | 10/25/2035 Mo-25  5.940% 10/25/35 .vvvvvvers | venne . 06/25/2024 . [Paydoun ......c.evenennene. , , , V379 [eoveiieeees [ 336 |oorereriiiens [ 336 |ooeeiiiiens [ 54,715 . 10/25/2035 . |1.A FM ...

NEW CENTURY HOME EQ LOAN TRUST SERIES 2005C

..64352V-PA-3 | CLASS M2 6.135% 12/25/35 ... . 12/25/2035 . |5.A FM ...

....... . 06/26/2024 . | Paydoun ...

NEW ORLEANS ENERGY PARTNERS NEW ORLEANS Redemption .

..647608-AA-2 | ENERGY PARTNERS LL  4.270% 08/15/32 ....evv. | venvne L 06/17/2024 . [ coveveerereeeeieiceeceenine [oereeieneieeeiees [eeens 319,916 [ovrennne 319,916 |.......... 319,916 |........... 319,916 |ovoveveeiiirns foeereririies forererivneiene [ o oo 319,916 . 08/15/2032 . |1.G ........
New Residential Mortgage Loan SERIES 2022NM3

..648310-AA-1 | CLASS A1 3.900% 04/25/62 ..cvvveveeereinees [ v . 06/01/2024 . [Paydoun .vevevevevreriens [oereeiriiiiiiiees [eeenene 175,342 [oivenene 175,342 |ovoveeenen. 152,136 [covuvnnnne 152,455 |oveveriieieins [ 22,886 [ooverririins [ 22,886 |oeriieiiies [ 175,342 . 04/25/2062 . |1.A ........

NCMT 2006-1 FIt % Due 3/25/2036 Mo-25

..65106A-AR-4 |5.910% 03/25/36 . 06/25/2024 . |Paydown ... ..508,930 508,930 411,434 |...........504,197 [.... .508,930 |.. . 03/25/2036 . [1.A FM ...

..65536M-AE-7 |NHEL| 2006-HE2  5.790% 03/25/36 ... . 06/25/2024 . | Paydoun ... .. 151,035 151,035 124,981 ..148,063 |.... 151,035 |.. . 03/25/2036 . [1.A FM ...
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2

B5536M-AF~4 |5.968% 03/25/36 ..v.vvevererrererereereneenenanens . 04/25/2024 . [Paydoun ....cveveeeevveien foereereeeieeees [eeeeeieieeeiee o (26) |oveveverereann (25) |.... . 03/25/2036 . [5.A FM ...

..66989H-AN-8 | NOVARTIS CAPITAL CORP  3.100% 05/17/27 ... . 05/21/2024 . [BARCLAYS ..vovvvvveirieies foereerererisieienes [enn 10,041,570 | 10,500,000 [....... 10,029,390 [-vvevrierririeens foeerernnirinies foeeeen29,866 |ooveriiiiinns [eeeeennn29,466 [oovoiiiiiiiics [ 10,058,856 |. . 05/17/2027 . [1.D FE ...
Onslow Bay Financial LLC SERIES 2022NaM1

LB7114V-AA-1 |CLASS A1 2.305% 11/25/61 .oovvvreeerrerercnes | e . 06/01/2024 . [Paydoun ....oveveveervrinns [oereerireriiiiees [0 309,840 oo 309,840 ..o 260,362 |.......... 261,688 [covovoveeeirs [errenne 48,151 [ [ 48,151 [oooiiriiies [ 309,840 . 11/25/2061 . |1.A FE ...
QHIO VALLEY ELECTRIC CORPORATI 6.71% Due Redemption 100.0000

LB77734-A-9 |2/15/2026 AOT6  6.710% 02/15/26 wvevvrvrvvns | verenen L 04/15/2024 . [ ceveverereeeeieieieeeeenine [oereeereieneeen [reens 703,006 |.......... 703,006 |.......... 725,747 |oeeeeee 708,687 [oevvreeirciins e (E: 1) AR (5,681) [vveverieines foreenne 703,006 . 02/15/2026 . [2.C ........
QHIO VALLEY ELECTRIC CORPORATI 6.71% Due Redemption 100.0000

..B77734-AK-6 |2/15/2026 AOT5 ~ 6.710% 02/15/26 .eovvevevcrs | verene L 04/15/2024 . [ covevieerereeieieeeneeene [ [ 1,049,916 |........ 1,049,916 |........ 1,100,067 |........ 1,080,625 [covevevrieriie e (10,709) [evvvevirieane o (10,709) [evvvevirieine e 1,049,916 . 02/15/2026 . [2.C ........

..68217F-AA-0 | ONNICOM GROUP INC BASIC ~ 3.600% 04/15/26 ... | ....... L 05/21/2024 . [Various ...ceveveevveveres oreeeneeeiererenenes foene 15,030,815 |....... 15,500,000 |....... 15,562,716 |....... 15,517,414 [ovvevereees [ [CIR1£) ] T S (3,373) [evrrererees [ 15,514,041 . 04/15/2026 . [2.A FE ...

OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redemption 100.0000

..683478-AA-5 |5.330% 03/31/34 .veveveveeceeeereieiereieeens | e . 06/30/2024 . | .. . 03/31/2034 . [2.C ........
OPMAC 2005-5 FIt % Due

.68383N-CZ-4 |5.790% 12/25/35 .vevvveeereeereieereereen | oo . 06/25/2024 . [Paydoun ....c.ceevveverers foreeneneveieneees feeeereres 74,511 | 74,511 [ 69,763 [ 72,941 | oo 1,570 fooverereeeiees forreens 1,570 [ooverevereeies foereieiens 74,511 . 12/25/2035 . [1.A FM ...
PPL CAPITAL FUNDING INC 3.1% Due 5/15/2026

.6935P-AL-7 |MN15  3.100% 05/15/26 ©..vovevevererercerrnns | oo . 05/21/2024 . [BARCLAYS ..vvveveveveveres foreerseienererenes foene 14,889,920 |....... 15,500,000 |....... 15,534,861 |....... 15,504,074 |.... C79) [ [ 15,502,895 |.. . 05/15/2026 . [2.A FE ...
PGA TOUR, INC PGA TOUR, | . Redenption .

(B930HEARZ | e | s L 05/30/2024 . [ ceveveieieieieieeiieieies [oereeeeeeeeees e 480,805 |........... 480,805 |........... 419,993 |........... 424,701 | o 56,104 [ovrvererees [ 56,104 [oveerereieee [ 480,805 . 05/30/2041 . [1.F PL ...
PGA TOUR, INC PGA TOUR, INC ~ 3.350% 05/30/41 Redenption 100.0000

BABEABT |t | L 05/30/2024 . [ veveviieieieieieieeieieies oo [ 216,737 |ovurennn 216,737 |ovueenn. 188,038 |........... 190,262 [ovvevererees foerernn 26,475 |ovoveveereeens e 26,475 |ovovevereeeens |oreieienn 216,737 . 05/30/2041 . [1.F PL ...
PETROS MISSISSIPPI FUND LLC PETROS Redempt ion 100.0000

..716820-AA-2 | MISSISSIPPI FUND I, LLC  6.950% 03/01/27 06/20/2024 . | .. ... 89,458 ...89,458 ...89,458 |. ...89,458 |. ..89,458 . 03/01/2027 . |1.C FE ...
..718172-CH-0 | PHILIP MORRIS BASIC ~ 2.875% 05/01/24 ........ 05/01/2024 . |Maturity . 19,700,000 .19,700,000 .19,592,462 |. 19,692,342 |. 19,700,000 . 05/01/2024 . |1.G FE ....
..722844-AA-5 | PINE STREET TRUST | BASIC  4.572% 02/15/29 06/11/2024 . | Tax Free Exchange . 10,000,000 10,000,000 10,000,000 |. 10,000,000 |.. 10,000,000 . 02/15/2029 . |2.A FE ....
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PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenption 100.0000
L T41011-AA-8 [ 7.806% 12/25/38 ...ovvvviviiiniiiiiiiiniiiniiniins | s L 06/25/2024 . | eeeeeneiiiiiiieeeeiiieeeees | e 824,116 |........... 824,116 |........... 824,116 |........... L2 P O A IR £ [ ) ) M 26,442 |. 12/25/2038 . [1.G PL ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenption 100.0000
L T41011-AB-6 [ 8.418% 12/25/38 ...ovvvvniiiiiiiiiiieciiiineeeees | s L 06/25/2024 . | .eeeneiiiiiieeeiiiieeeees i e 62,669 |............ 62,669 |............ 62,669 |............ (6745511 O U R F {75511 ) R R 2,168 |. 12/25/2038 .|2.C PL ....
PRINME 2003-3 5 1/2% Due 1/25/2034 Mo-1
.. 74160M-CS-9 [5.500% 01/25/34 ...oevvvvvniiiiiiiiiniiiiiniieees | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 16,752 [oeeeiiene 15,752 |oveeennnnnns 16,609 |............ (70 720 N F [0S R F (390) |+evvvvnnniininn oevvnninnnns LIS T-YJ  EO R R RN 363 |. 01/25/2034 . |1.AFM ....
AVAZON GARNER CTL AMAZON GARNER CTL ~ 4.034% Redenption 100.0000
L TA338%-AA-6 [ 11/15/39 ovvveniiiiiiiiiieen | s . 06/15/2024 . | .evenniiiiiiiiieeeeiiiieeees | e 101,470 |.......... 101,470 |..eeenn.n. 101,470 |o.eenne.n. (O O O N S RN (RN 101,470 [ooeeiiiiiiinns oo . 11/15/2039 . |1.D ........
AMAZON ANDOVER AMAZON ANDOVER  3.366%
L. TA353#-AA-2 [10/10/42 ..evvviiiiiiiniiiiiiiiiineecviiieeeien | s . 06/10/2024 . ... 83,027 | 83,027 |....covvnnns 83,027 |............83,027 |.... . 10/10/2042 . |1.E ........
.. 747525-AT-0 [ QUALCOMM INC BASIC ~ 2.900% 05/20/24 ......... |....... . 04/30/2024 . 14,978,550 |....... 15,000,000 |....... 14,971,800 |.......14,997,711 14,999,704 |.. L(21,154) |.... . 05/20/2024 . |1.F FE ....
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 |CLASS M1 5.820% 08/25/46 ......eoeeevevnneeeee | s . 06/25/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenieeee e 1,130 [oooeeeennnnns 6,604 |..ooennnn 5,899 [.....cceeeeen 6,051 |eeeriiiiiiieeen eeeenins [ FOUUTURT IR 927 |eeeeeeeieeeeeee Joeeeenis 6,978 |oeeeeeeeeiiies eeeees 4,152 |..coeenne L3 -7 FO 296 |. 08/25/2046 . |2.C FM ....
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 |CLASS M1 5.820% 08/25/46 ......eoveevevnnaeeee | s . 06/25/2024 . |Paydomn ...cceveneeeeeennnns foeeennieeeeeennes s 155,820 |[..eeeenennnn 92,456 |............ 84,135 |..oceenennnn 85,739 |eeeeieiiieeeen feeeennnn 11,258 [ooeeieeiiieeee o 11,258 [ooeeeeeiiiiiees o 96,998 [...covvvniiieee [ 58,822 |......... 58,822 |.....ceeennnn 4,138 |. 08/25/2046 . |3.A FM ....
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.698% 08/25/36 .......... |.eeen. . 04/25/2024 . |Paydomn ...cevveeeeeeeennnns Joeeennineeeeenies o e 4,250 |.oooeeennnnns 3,570 |oeeernnnns 3,828 [ ot | L3 PO PPN L L3 PO AT 3,837 |eeeeeiiiiieeen [oeeeeee (3,837) |veennnn (3,837) |eevennaeeeennen 63 |. 08/25/2036 . |1.F FM ....
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.698% 08/25/36 .......... |.eeen. . 06/25/2024 . |Paydomn .ceevueeeeeeenniins Jeennieeeeeenieeee e 80,638 |............ 89,695 |............ 75,343 |.coeeenne 80,690 |oevvuuieieernnnn Jennens 8,188 [oeeiieiiiiies e 8,188 oeeeieiiiiies o 88,878 [coeeeeeeeriiees feeeeees (8,240) |........ (8,240) |.eevvnennnnns 4,357 |. 08/25/2036 . [1.G FM ....
RXR REALTY LLC RXR REALTY LLC  4.220%
L TA92%-AE-5 [06/27/24 .o | . 06/07/2024 . 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [.oeveeeeeneiene oo oo e e [ 8,000,000 [.eeeeemmnnnns feeeeeeeeeiieee [ e 311,422 |. 06/27/2024 . |2.B PL ....
AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC
.. 750731-AA-9 [3.744% 02/10/49 ...oevvrreiiieiiiiieeeeeeieieeeee | s L 06/10/2024 . | .eveniiiiiiiiiiiiiiniiinennes e e 48,717 | 48,717 |eeeees 48,717 | 1T VA FOUR FORRURRR FOPRURRRRR IOTRRPPRRR ISPRRREPUPPRR SRR L2 T8 VA FOUURU FOURRPPPP FOUPUURRT PRSP 760 |. 02/10/2049 . |2.A ........
Residential Asset Securities C SERIES 2006KS9
..75406Y-AD-9 [CLASS Al4  5.710% 11/25/36 .ovveeeeeeennnaaes | s . 06/25/2024 . |Paydomn ..ccevvuneeeeeennnnn feeennieeeeeenies Jeenns 187,026 |........... 128,506 |...enn.... 110,435 |........... 116,928 |oeveeeeeeinenes s 16,703 [oooeeeeeieeeeee foreeees 16,703 [oeeeeeeiiiies feeeeees 133,631 |eeeieeieeinns Jeeeennnns 53,3% |......... 53,395 |.cceiieennen 4,385 . 11/25/2036 . [2.C FM ....
Renaissance Home Equity Loan T SERIES 20032
.. 759950-AY-4 [CLASS M1 6.696% 08/25/33 ...eeeveeeeenrnaenes | s . 06/25/2024 . |Paydomn .ceevueeeeeeenniins Jeennieeeeeenieeee e 39,747 |eeeennns 39,747 |oeeeeennnnns 39,076 |...ccevennnn 39,279 [oooeieiiiiiiees foeeeeeeinns L1 I O I L1 I O IO 89,747 foeeeeeeiiiee oo s 797 |. 08/25/2033 . |1.A FM ....
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC. Redempt ion 100.0000
..76029%-AA-1 [8.000% 06/15/30 ....eeeevremnereermnnniereeennnnees | s L 06/15/2024 . | .eveeniiiiiiiiiniiiiiiiienens e s 312,500 |........... 312,500 |........... 312,500 |........... 312,500 [-oeeeeeiiiiieee foreemmniiieees e e e s 312,500 [oeeeeniiiiieeenn Joeeeniineeeenne Jeerrieeeeeenes s 12,500 |. 06/15/2030 . |2.B PL ....
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L 761118-KU-1 [5.860% 10/25/45 ...cooveeneeieeieeeeceeeeeeeeee | s . 06/25/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenieeee e 94,081 |............ 94,081 |............ 73,853 |oeeeeennnnns TT,484 |ooeeeeieeeieen eeeennnn 16,59 [oooeeeeeeeiiene foreeees 16,59 [oooeeeeviiieee foreeeeeennns 94,081 . 10/25/2045 . |5.B FM ...
RETAIL PROPERTIES OF AMERICA | SENIOR SECURED
..76131V-A@-2 |NOTES  4.580% 06/30/24 PP IR . 06/30/2024 . |Maturity .....ccovviiiieee Joeemniineeeeenees e 13,000,000 |....... 13,000,000 |....... 13,000,000 |.......13,000,000 |.eeeveuuiereernn Joevmmmneeeeennn Joerrmnineneeeene Joemmniieeeeeeene Joevenieeeeeeee Jeeenens 13,000,000 |.. . 06/30/2024 .|2.C ........
.. 78454 -AL-4 | SM ENERGY CO BASIC ~ 5.625% 06/01/25 ......... |.eeens . 06/04/2024 . |MARKET AXESS .. P A . 2,487,600 |........ 2,500,000 |........ 2,475,000 |........2,483,105 |.evovvrviiinnn o944 s e 8944 s e 2,488,048 |.. . 06/01/2025 . |3.C FE ....
..78454L-All-0 | SM ENERGY CO BASIC ~ 6.500% 07/15/28 ......... |.euen. . 06/27/2024 . |MORGAN STANLEY .....ccceee |evemmmnreeeennns Joenenn 2,970,000 |........ 3,000,000 |........ 2,790,000 |........2,816,807 |[..ccceevvueuees foereeen 16,804 [ [ 16,804 [ e 2,833,610 . 07/15/2028 . |3.C FE ....
SRE REPLACEMENT POWER LLC SENIOR SECURED Redempt ion 100.0000
..78512%-AA-5 [NOTES  4.120% 05/31/29 . JU I . 06/30/2024 . | .. 436,442 436,442 |.... . 05/31/2029 . |[1.DPL ....
SAXON ASSET SEC TRUST SER
..805564-DV-0 [8.410% 05/25/29 ....cevvvueiieeenniieeeeennnieeee | s . 06/01/2024 . | Paydown ... ...63,183 ...62,709 |.... . . 05/25/2029 . |[1.A FM ...
..805564-0K-0 | SAXON ASSET SEC TRUST ~ 6.330% 08/25/35 weeennn | 06/25/2024 . | Paydoun .6,216 .5,684 | .6,216 . 08/25/2035 . |[1.A FN ...
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-
..805564-0L-8 25  7.260% 08/25/35 ...cevvvvnniiiiinnniiiniiinnn | s . 06/25/2024 . |Paydonn .....eevviviiinnnnn Jevvnninniniiiiins o 4,327 oo 4,327 |ooeiiiiinnnns 4135 [oovriiie 217 i v 110 s v 110 s i 4,327 . 08/25/2035 . |[1.A FN ...
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 [Mo-25  6.120% 10/25/35 ..oeevvvvnniiiiiniiinines | nnnnns . 06/25/2024 . |Paydoun .....eeevvviiinnnns foevnninnniiiinnnes foeeen 178,055 [l 178,965 |....oeeeees 155,404 |........... 168,924 |..ccoooiiiiiiis o 10,080 fveiiiiiiiiins Joeenenn 10,080 [eeniniiiiiiiies feeees 178,955 . 10/25/2035 . |[1.A FN ...
. 810186-All-6 | SCOTTS COMPANY BASIC ~ 4.375% 02/01/32 ....... | .euen. . 06/13/2024 . |Various ... .. 1,375,000 ..1,133,998 |.... 1,157,959 |.. . 02/01/2032 . |4.C FE ....
..810186-AX-4 [ SCOTTS COMPANY BASIC ~ 4.000% 04/01/31 ....... | ..ev... . 06/25/2024 . |Various ... 725,000 582,175 |.... ... 600,070 |.. . 04/01/2031 . |4.C FE ....
Securitized Asset Backed Recei SERIES 20050P1
..81375W-CU-8 [CLASS M3 6.480% 01/25/35 ...cevvvvnniiiiiinnns | nnnnns . 06/26/2024 . |Paydonn ......oviviiiininns Jovnnininiiiiinees feeeneeeens 86,075 [........... 86,075 |oeevennnnns 84,784 |............ 85,124 | s 1153 I R A 1153 I R A 86,075 . 01/25/2035 . |[1.A FN ...
SERVPRO MASTER ISSUER, LLC SERIES 20241A
..817743-AJ-6 |CLASS A2 6.174% 01/25/54 ...oovvvvniiiiininns | ennnns . 04/25/2024 . |Paydonn ......eovvvviiinnns Jovvniinineiiiiiinens foeeeeenns 37,500 f[ooeeeennn 37,500 |......ceeenn T O O R R MR %10V ) RO R RN 585 |. 01/25/2054 . |2.C FE ....
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBLRG Redenption 100.0000
..824368-AA-8 [LLC  4.500% 06/15/38 ....ooevvvvvvnnniniiiinnnnns | unnnnns . 06/15/2024 . | .eueniiiiiiiiiieeeeiiiieeees i et 162,003 [........... 162,003 |........... 162,003 |........... L O S P (T AP OU PP TTTOr 162,003 oovveniiiiiiinns ovveinniniiinns Joveinniniiiiiins Joveiininnnnns 3,039 |. 06/15/2038 .[2.B ........
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..83612C-AE-9 [SVHE 2006-0PT5  5.700% 07/25/36 ..eevveeeeeen | uunnnns . 06/25/2024 . |Paydomn .ccevvueeeeennnis Joeenniieeeeeenies e 3,502 [oieeeeeeee 3,502 [...occennnnns 2,968 |eeevennnnnnn 3,124 [ e KT T PO KT T PO IS 3,502 [oeeeeiiiiiieeeen foeeerreiieeeee e e 52 |. 07/25/2036 . |[1.A FM ...
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 [5.710% 11/25/36 .eeveeeeeeeieeieeeeeeniieeeeeeen | s . 06/25/2024 . |Paydomn .ceevuueeeeennns Jemnneeeeeennees feeeeeees 94,392 |...cconnnnnn 94,392 | 742 | (S 1 A T O FOPRRR, 3,222 |eeeieeiiiiieiee [ 3,222 |eeeeiiiiiiieees foreeeeeinns 94,392 |oveeeeeeeiniies Jerneeeeeeennes e e 2,018 |. 11/25/2036 . |1.A FM ....
Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 [CLASS A2 6.000% 02/25/38 ....eeveeeeenrneeaee | s . 06/01/2024 . |Paydomn .ceeveeeeeeennins Joennieeeeeniineee feeeeeeeees 59,531 |eeeeiens 59,531 [oeeeieeeee 59,382 |......ccc... 59,395 [ooiiiiiiiiiees foreeeeeenns 136 [ oo LKL RN RN 59,531 [oeeeeiiiiiiie oo e e 664 |. 02/25/2038 . |1.A FM ...
SOUTHERN MARYLAND ELECTRIC SOUTHERN MARYLAND Redenption 100.0000
..84334#-AA-5 |ELETRIC COOP  4.000% 04/16/48 ......ceevveeeenn | unnnns L 04/16/2024 . | .eeeniiiiiiiiiieiiiiiinenees e e 32,706 |............ 32,706 |....coennnnn 32,706 |...ccevnnnnn 82,706 |.eeeeeeniiieeen Joeremmnineeeee feeeerrniinenes e e s 82,706 |eeevriiieeeeenns Jeernnnieeeeenne Jeeeniieeeeeees e 654 |. 04/16/2048 . |2.A ........
SOUTHIEST WATER COMPANY SOUTHNEST WATER Redenption 100.0000
..845331-C*-6 | COMPANY ~ 4.130% 05/17/28 .ccovvveeeeeeninaeeee | s L 05/17/2024 . | .evveiiiiiiiiiieieiiiiinees e e 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 [.ooeeeeemeeiene oo o e e [ 6,000,000 [oeoeeeemmninns feoeeeeeeeiieee e e 123,212 |. 05/17/2028 . |2.A PL ....
SOUTHIEST WATER COMPANY SOUTHNEST WATER Redenption 100.0000
..845331-E@-2 |COMPANY ~ 3.170% 09/14/40 .covvveevieininieees | s . 05/16/2024 . | .eeveniiiiiiiiiiiiniiiienees e e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |eeveuereeemnnnn Jormmeeeeeennns Jeeeeeeeeennes e e s 3,000,000 [eeeeeeemmnins feeeereeemeiiee feeeeeeeees e 64,193 |. 09/14/2040 . |2.A PL ....
Specialty Underwriting & Resid FIt % Due
..84751PKII-8 |12/25/2036 06-AB1  5.760% 12/25/36 .......... |.eeen. . 06/25/2024 . | Paydown ... ... 96,337 ...96,337 ...93,658 |............94,332 |.... ..96,337 |.. . 12/25/2036 . |1.A FM ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redemption .
..84860%-AB-9 [NOTES ~ 3.850% 03/31/33 ..eeevveieeeeeeeiieeees | s . 06/30/2024 . | .eueniiiiiiiiineiiiiiienees e s 125,328 |oeeeennnnns 125,323 |........... 125,323 |........... 125,328 [ooeeeeeiiiiieee oo o [ e [ 125,328 [ooeeeeiiieeie oo o et 2,412 |. 03/31/2033 . [2.C PL ....
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redemption 100.0000
..848609-AA-1 [5.300% 06/30/36 .evveeeeeeennnnaeeeeennniieeeeeenn | s . 06/30/2024 . | .eueniiiiiiiiineiiiiiienees e s 130,006 |.......... 130,006 |[.......... 130,006 |.......... 130,006 [vveeeeeeemnnnns foreeeeeeemmnins feereeeeeeeeeeee e e e 130,006 [-eeeeemeeieee foeeeeeeiniie oo et 3,445 |. 06/30/2036 . [2.C PL ....
SPOWER FINANCE, LLC SPOWER FINANCE, LLC Redemption 100.0000
..84920#-AA-6 |4.550% 12/31/36 .. U I . 06/30/2024 . | .. .. 422,400 422,400 422,400 |...........422,400 |.... .422,400 |.. . 12/31/2036 . |3.A PL ....
SPOWER FINANCE 2, LLC SPOWER FINANCE 2, LLC Redemption
..84929%-AA-0 [4.960% 12/31/41 ooomreeiiieieeeeeeeeeeeee | s . 06/30/2024 . | .eeuniiiiiiiiiininiiiiienees e s 489,948 |........... 489,948 |........... 489,948 |........... 489,948 [..oeeeeiiiiiees foeeeeniiiieees e e e s 489,948 [.oeeeeeiiiies oo e s 12,153 |. 12/31/2041 . |3.CPL ....
STADIUM FUNDING TRUST 5% Due 4/1/2039 AO1
..85234#-AB-1 [5.000% 04/01/39 .erveiiiieiiieiieeeeeeniieeeeeeen | s L 04/01/2024 . | .eveeniiiiiiiiiiniiiiiiiinees e s 315,59 |.coeennnnn 315,5% |........... 315,596 |........... 315,596 [-oeeevveeiiiiee fooeemmiiiieees e e e s 315,596 [-ooeeeeeeniiiee foeeeeeeii e et 7,890 |. 04/01/2039 .|2.CPL ....
TRANSMISSION SERVICES HOLDINGS TRANSMISSION
..858271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ........... |.eenens L 04/01/2024 . | .eveniiiiiiiiiiiiiiiiineees e e 95,545 |............ 95,545 |............ 95,545 |............ 95,545 |.neiiiiiiiiiiee e e [ e [ 95,545 |.eeeieeiiiiiies e e e 1,830 |. 06/30/2047 .|2.B PL ....
STEPAN COMPANY 3.86% Due 6/27/2025 JD27
..858586-H#-0 [3.860% 06/27/25 ......eveeeeeeiaeeeeeeniieeeeeenn | s L 06/27/2024 . | .evniiiiiiiiiniiiiiiiiineees s e 2,285,714 |........ 2,285,714 |........ 2,285,714 |........ 2,285,714 |ooeeiiiiiiiiee Jeeeemniiieeeees e e e e 2,285,714 [ooeeeeiiiiie o e s 44,114 |. 06/27/2025 . |2.C PL ....
..863579-BC-1 [SARM 2004-12  6.010% 09/25/34 .......vvvvvvnn | uunnnns . 06/25/2024 . |Paydonn .....eeueviviiiinnnn foovenniininniiiiins o 270,798 |........... 270,798 |...oovvnnns 224,424 |........... 232,446 |oeiiiiiiiiis s Rt/ R RN RIS/ R R (VI R R RN R 6,795 |. 09/25/2034 . |[1.AFN ....
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..86358E-MA-1 [6.390% 09/25/34 .....cevvvviiiiiiiiiiniiiiiiiines | s . 06/25/2024 . |Paydonn .....oueviviiiinnnns Jovvniininiiiiiinees feeeneneens 23,482 |oeeeennnnns 23,482 ... 21,023 [.oooiieennns P (V[V R R 1.7/ R R .7/ R R T 7/ U R R R 535 [. 09/25/2034 . [1.A FM ....
SASC 2003-31A Adj % Due 10/25/2033 Mo-1
..86359A-3E-1 [6.581% 10/25/33 ...ovvvvniiiiiiiiiiiiiiiiineeeees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 24,869 |............ 24,869 |............ 24,761 |...ooovennns P I U U T RN U P RN P11 U R R R, 781 |. 10/25/2033 . |1.A FM ....
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86359A-5A-7 [5.876% 11/25/33 ...oevvvniiiiiiiiiiiiiiiiiiinieeees | s . 06/01/2024 . | Paydown . 11/25/2033 . |[1.CFM ....
SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86359A-FD-0 [7.110% 12/25/32 ..covvveniiiiiiiiiiiiiiiiiinieeeen | s . 06/25/2024 . | Paydown ... . 12/25/2032 . |3.B FM ....
..86359A-ZE-6 | SASC 2003-31A  7.313% 06/25/33 ....eevvvvenaeee | unnnns . 06/01/2024 . | Paydown ... . 06/25/2033 . |1.A FM ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
..86359D-VX-2 [5.920% 09/25/35 ....ceeeeeirinieieeennieeeeeenenn | s . 06/25/2024 . | Paydoun . 09/25/2035 . |1.A FM ...
SAMI 2004-ARS FIt % Due 10/19/2034 Mo-19
..86359L-DX-4 [6.113% 10/19/34 .oveeeiiiiiiieeeeeeeieeeeeene | s . 06/19/2024 . |Paydomn .cceeueeeeeeennnns Jeennieeeeenieeee feeeeeeeees 11,360 [.oeeeennnnns 11,360 [oeeeeeenee 10,817 oo 10,989 |oevvviiiiiiennns e K< I PO A K< I PO A 11,360 |oveeeeeecenies Jeemeeeeeemniee foreeeeeeeeiiees e 289 |. 10/19/2034 . |1.AFM ....
SAMI 2004-ARS FIt % Due 4/19/2035 Mo-19
..86359L-FN-4 [6.153% 04/19/35 ..ooeevreiiieieeieeeeeeeeenneeeee | s . 06/19/2024 . |Paydomn .ceevuuneeeeennnns Jemnnieeeeeeniiees feeeeeeees 23,925 |....oooenees 23,925 |oceeeeenne 22,99 |.ceeeeeenee 23,195 [ooeeiieiiiiieee foeeeeeeennis £V PO £V PO 23,925 |oeuiiieeciniies erneeeeeennies e e 706 |. 04/19/2035 . |1.A FM ....
Structured Asset Securities Co SERIES
..86361N-AD-3 |2006GEL4 CLASS M1  5.840% 10/25/36 .......... |.eeen. . 06/25/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee e 48,003 |............ 48,003 |............ 46,443 |............ 47,026 |oeeeeneiieeeeeen foeeennins LT T PO [T T PO 48,003 |evvviiieeeennn Jeerrrniieeeeenne eernieeeeeees e 939 . 10/25/2036 . [1.A FM ....
SURGERY CENTER HOLDINGS BASIC 10.000%
..86881W-AD-4 [04/15/27 oeeeeeeeeeee e eeeee | s . 04/25/2024 . |Various .......cceeeueeeeees foeeemmninneeeennnins Jounnns 2,987,000 |........ 2,987,000 |........ 3,073,793 |..eernnn 2,993,205 |oeeveneeeeennn ennnes (6,205) |veeeeieiiinins Jeennees (6,205) [eveeeiieiiiiis s 2,987,000 |.. . 04/15/2027 . |5.A FE ...
TMTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 [6.060% 07/25/35 ......eveeeeneeaeeeeenniieeeeeenn | s . 06/25/2024 . |Paydomn ...cevvuneeeeeennnns Joeeennieeeeeennes s 743,979 |eeeennnnns 743,979 |........... 551,433 |...........646,393 [.....ccooooeens [reeiin 97,587 [ [ 97,587 [ [ 743,979 . 07/25/2035 . |[1.A FM ...
TEXOMA WIND LLC SENIOR SECURED ~ 4.120% Redempt ion 100.0000

..88307%-AA-3 | 06/30/34 ..oooeriiieeeeiieeeeeeeeeeeeiens | e . 06/30/2024 . [ ..eiiiiiiiiiiiiiiiiiiiiiies e o 1,058,077 |........ 1,058,077 |........ 1,058,077 |........ 1,058,077 |.vveeeeeeeeis oo foeiiieeeeieiis e fovieieeeeiiis oo, 1,058,077 oo Lo e o, 21,79 |. 06/30/2034 . [2.CPL ....
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TILLMAN NETHORKS FINANCING 11 TILLMAN Redenmpt ion 100.0000
..88687#-AA-9 | NETHORKS FINANCING 11 5.000% 12/16/30 ..... |....... L 06/17/2024 . [ coveveerereeeeieiceeceenine [oereeieneieeeiees [eeens 261,485 |oveennene 261,485 ..o 261,485 |.......... 261,485 |ovovevereciinns feererereiins forererrneiene oo o o 261,485 |oovvvieiieies [ v [ 5,451 |. 12/16/2030 . |2.A PL ....
TILLMAN NETHORKS FINANCING 11 TILLMAN Redenmpt ion 100.0000
. 88687#-AB-7 |NETHORKS FINANCING 11 5.350% 10/16/31 ..... |....... L 06/17/2024 . [ coveveerereeeeieiceeceenine [oereeieneieeeiees [eeens 255,712 | 255,712 |ovveeee 255,712 |ovoveenen. 255,712 |oveveveeeiinns feererereninne frerierneiene oo oo oo 255,712 [vrveeereeenn foerneiniens [ Joeie 4,604 . 10/16/2031 . |2.A PL ...
TIME WARNER CABLE INC 6.55% Due 5/1/2037 MN1
..887320-AJ-7 6.550% 05/01/37 w..vvvevverenceeiisiseeieneiens | oo . 04/26/2024 . | STIFEL NICOLAUS .vvevvs [oreevenenieerieiens fernene 6,713,650 |........ 7,400,000 |........ 7,438,648 |........ 7,426,390 |oovrcvieiins e [C315)] 'SR R [C315)] S U 7,425,974 [ooeeviiiiiies o (712,324) ... (712,324) |....o.c.. 241,004 |. 05/01/2037 . [2.C FE ...
MESIRON OPAL TI TRUST MESIRON OPAL T1 TRUST Redenmpt ion 100.0000
.. 0140B~AA-5 | 7.644% 12/10/28 ..evvevevevenieiiresirieieieiens | oo L 06/10/2024 . [ 1o oo [ 28,762 |.cvevnee 28,762 [ooeoeeee. 28,762 |ovrernnnnn 28,762 |ovoveieeeeies foeeeeieienns e foreriiseiens oo o 28,762 |voveeiieiies fovreiiieiiie oo [ 941 [. 12/10/2028 . [1.F PL ...
2014 REPLACEMENT PONER STATUTO (NOVEC) SENIOR Redenmpt ion 100.0000
..90226#-AA-3 | SECURED NOTES  3.850% 05/31/29 ..evvvevevens | verene L 06/30/2024 . [ cevuverereeieieieieiieenene [ [ 373,967 |oovnrnnne 373,967 |ooveveeee 369,000 [.......... 277,007 fooveveeeeees forrerenns 4,987 |ovrereiirae o 4,987 [ooeeiviiiiiie foerieiens 373,967 |oveevreiieies feoerieiiiiene e [ 4,434 |. 05/31/2029 . |1.D PL ....
UNION PACIFIC CORP 6 5/8% Due 2/1/2029 FA1
.. 907818-CF-3 |6.625% 02/01/29 ...vvevevverererernererisisienens | verens . 05/21/2024 . {Various ...eovevereeeeneenen [ovveeesieesieens [orea 12,581,361 [...... 11,700,000 [....... 12,792,472 |....... 12,069,970 [oovvvveiieiins Jovenne (CEIRPIRT USSR B (CEIRPI0T RS B 12,044,843 |ooveiriins [ 536,518 |....... 536,518 |.ovenene. 628,713 |. 02/01/2029 . |1.G FE ....
UNITED TECH CORP CALL @ MAKE WHOLE +15BP
..913017-BJ-7 |5.400% 05/01/35 ...vvvvevrrererereereresisieiens | oo . 05/21/2024 . | BARCLAYS ..vovenveveinie |overeereesieiniene Joveens 3,997,560 |........ 4,000,000 |........ 4,048,840 |....... 4,029,680 [evvvvervrciine e [R50 'SR [R50 'R U 4,028,917 oo [ (31,357) |....... (31,357) [vneeeene 121,200 |. 05/01/2035 . [2.A FE ...
UNITED TECH CORP 5.7% Due 4/15/2040 A015
..913017-B5-7 |5.700% 04/15/40 ..vveveverereeineerireeneneiens | oo . 05/21/2024 . | BARCLAYS ...vevvveeiriees [oreeieerieesieiens fernene 3,021,360 |....... 3,000,000 |........ 2,993,160 |........ 2,995,270 [orvevveiiiaes foeereieienens LA T IS RO YA T ISR R 2,995,340 |oovveiieiiis feerenen 26,020 |........ 26,020 |vovennne 103,550 |. 04/15/2040 . |2.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 .eevvvevs | verne L 06/15/2024 . [ covuveereeeeiceeieienenine [oereeieneieneieen [reeens 261,060 |.......... 261,060 |.......... 265,746 |........... 264,953 [ooverieiiiees e (3,89) |-vevvreeireies foeerins [EIX: 73 ) F 261,080 [rveveveiiis foereeireiinns foreeereseieie foereeennns 4,135 |. 05/15/2035 . |2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036 Redenmpt ion 100.0000
..918545-AA~4 |Mo-15  3.620% 08/15/36 .vvvevvevrverrarenens | veenes . 06/15/2024 . | .. e e 254,717 e 254,717 fovveinnne 254,717 |ovreeene 258,717 ovveevreiinee forereneieiiee o fooveiieins oo e, 254,717 |oeeveeiieies feoerreiiiee v o 3,843 |. 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021 Redenmpt ion 100.0000
..918625-AA-4 |LEASE FINANCE  2.900% 02/15/43 ...oovvvevens | venene L 06/17/2024 . [ cevevereeeeeeieiecnininnes oeerereeisiseees [eeeiienns 55,834 | 55,834 |oerirnene 55,834 [ooervenennn 55,834 [coveverieriies oevereieriiies forreniieiie foeveieieines [ o 55,834 [ooeviviiiiens Jorerrieiiies [ o 810 |. 02/15/2043 . |1.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..918625-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 O - . 05/15/2024 . v 111,186 e 111,186 [ 111,186 ... e 186 o foereiieiens oo ..1,209 [. 02/15/2043 . [1.E Z .....
..925524-AV-2 | VIACOM INC BASIC ~ 5.500% 05/15/33 . IO PO . 06/21/2024 . | SEAPORT GROP ............ |-... o | +rr.4,000,000 |........4,707,720 |........4,608,501 |.... IOV e | . o e 4,582,059 .. vee |eer (1,182,059) |... (1,182,059) 133,833 |. 05/15/2033 . |2.C FE ...
. 92556H-AC-1 | VIACONCBS INC BASIC ~ 4.950% 05/19/50 ........ | .cecee. . 06/14/2024 . |HSBC SECURITIES INC. .. |oveeeveerreeriens Jovenens 3,598,200 |........ 5,000,000 |........ 5,990,300 |........ 5,925,450 [orvevreiiiars e [CIET3 ) R SR [CIET3 ) R R 5,915,656 [...eovrverennne ... (2,317,456) |... (2,317,456) |........... 143,000 |. 05/19/2050 . [2.C FE ...
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due Redenmpt ion 100.0000
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ..vvevenens | venne . 06/30/2024 . | .. e 87,853 |evererene 87,853 |ovrenrnes 87,853 [ocvveeeene 87,853 [cevvveeireien Joerereriieies ferevnciiene e o oo 87,853 |roveiieriies foorernieiie v [ 1,726 |. 06/30/2030 . [1.F PL ....
VISTAJET MALTA FINANCE PLC VISTAJET MALTA Redenmpt ion 100.0000
..92838*-AA-3 | FINANCE PLC ~ 6.850% 04/05/32 ..ovovevvevevens | verenen L 04/05/2024 . [ ceveverereeeeieieiieieirns e [ 1,153,212 |.o...... 1,183,212 |........ 1,153,212 |........ 1,183,212 | e fevereriieiens oo oo o 1,183,212 |ovveeieeieiies feveeiiiinee foeveiieiiies [ 39,498 | 04/05/2032 . |2.A PL ...
VISTAJET MALTA FINANCE PLC VISTAJET MALTA Redenmpt ion 100.0000
..928428-AA-5 | FINANCE PLC ~ 9.500% 04/05/31 ..ovovvvevevcns | verenen | 04/05/2024 . [ cevuverereeeeieieieeenenene [ [ 792,625 | 792,625 |..vveee 792,625 |voeeee. 792,625 |ovovevereeiinns foverereneniine frerierneiene fooeeieiiieins oo o 792,625 [.oveveieerin Joeeeneinieies oo v 37,650 |. 04/05/2031 . [3.B PL ...
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
.. 929250-BH-4 |5.960% 12/25/45 .. IR P . 06/25/2024 . |Paydown ... ... 29,651 ... 29,651 126,834 | 27,798 |.... ..29,651 . 12/25/2045 . |1.A FM ...
12l FINANCE LLC W2W FINANCE LLC ~ 4.600% Redenmpt ion .
+.92080%-AB=7 | 01/31/32 vevvvirineeieieieieieieee e | e L 06/30/2024 . [ cevuverereeieieieieiieenene [ [ 183,867 |vuvunnnn 183,867 [.......... 183,867 |..vvvnnn. 183,867 [ovvrvvevrirae forvieeeeienes Joeeeierinins [ oo foeeeens 183,867 [vvveverveiren foereneiinienns [ foeiien 4,229 | 01/31/2032 . |2.B PL ...
WAL-MART STORES 5 1/4% Due 9/1/2035 NSt
.. 931142-CB7 |5.250% 09/01/35 ..vevvvenveiiirrererereneernnns | verens . 05/21/2024 . | BARCLAYS ...vevvveiiriees [oevieerienerieens [oreae 14,986,475 |....... 14,500,000 |....... 12,673,860 |....... 13,356,696 [eoverrieiiie e 26,788 |oereiiaies [ 26,788 |evereiiies [ 13,383,483 |.ovvrveriiees [ 1,602,992 |..... 1,602,992 |..coeee. 554,021 |. 09/01/2035 . [1.C FE ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redenmpt ion 100.7998
..94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 .evevvevvere | vernen L 06/01/2024 . [ ceveveeeeeieieieiciceenins oo [reens 209,920 |veeenee. 208,254 |..oeveee 209,196 |.......... 208,454 |.veveverieins [ 1,466 [oovrveieeeis [oereenns 1,466 |ovevvrveiinies ferreinins 209,920 [ovveverieenn foerenieiinienes foerveiieins Joeiien 6,553 |. 02/01/2028 . |2.C ........
..95000U-2A-0 |WELLS FARGO & COMPANY ~ 3.584% 05/22/28 ..... |....... . 05/21/2024 . {Various .oveeveveeeevereenes [oneeeesieesieens [oeea 15,227,040 |...... 16,000,000 [....... 15,534,160 |[....... 15,774,365 |ooveveeeeerias v 18,688 [oovvrverieiies foerens 18,688 [oovvrverrrieians Jorenns 15,793,053 |-vevveverieirns ferrne (566,013) |...... (566,013) |.v.vevvne 288,313 |. 05/22/2028 . [2.A FE ...
WIESCO DISTRIBUTION INC BASIC ~ 7.125%
. 950810-AN-4 | 0B/15/25 ...veeeveeeieeesiene e seeeeeeeeeenens [ e . 06/17/2024 . | Cal | 100.0000 .ove overereereriereriens foeenes 4,500,000 |........ 4,500,000 |........ 4,504,370 |........ 4,515,499 [oovoeeiieeias forine (15,499) [.vovevreeies forens (15,499) [ovovenreeies v 4,500,000 |vovereereiiiies forreeriieiies v [ 160,313 |. 06/15/2025 . 3.B FE ...
Westlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 | CLASS A2 5.890% 02/16/27 ..eeveveeereierens [ . 06/15/2024 . {Paydonn ....eeveeeveeriens |oerieieieieieeies Joeeas 2,021,943 |........ 2,021,943 |........ 2,021,829 |........ 2,021,831 [ovveevieiies e L1720 RSOOSR L7 2 FSRRU I 2,020,943 [eevveiiieiins e oo o 49,387 |. 02/16/2027 . [1.A FE ...
WIESTROCK CO 3.75% Due 03/15/2025 MS ~ 3.750%
L OBT4ED-AF-2 [ 03/15/25 et [ eeeens . 05/21/2024 . |BARCLAYS .vvoveeveveiee |overieieisiensiens Joreneas 2,508,639 |........ 2,550,000 [........ 2,667,858 |........ 2,577,160 |ovevrerereians ferrnn (10,349) [-veveereeies forene (10,349) [ovoveveeres v 2,566,811 |oveveerieeien [erne (58,172) |....... (58,172) [cevenevee. 65,875 |. 03/15/2025 . 2.B FE ...
WETT HOLDINGS LLC SENIOR SECURED NOTES Redempt ion 100.0000

..96188#-AA-6 14.310% 12/18/24 .ooooovvveeeeeeiiieeeeeeiiees | e . 06/30/2024 . | ..vviiiiiiiiiiiiiiiiiiiiies e [ 44,445 |............ 44,445 |............ 44,445 |............ 4138 | e 308 oo [, 308 oo forieee 44,445 |ooooeeiiees e e e 491 |. 12/18/2024 . |12.B PL ....
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WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE Redenmpt ion 100.0000
..96928#-AH-6 |USER  6.130% 01/15/32 wvveveeenviririererenens | verens L 06/15/2024 . [ ceveveeerereeieieieeencnene [oereeeeieiniins o 1,471,720 | 1,471,720 |oooe.. 1,471,720 |........ 1,471,720 [ooveieieeeees fooeeeiiiin o o v o 1471720 [ooveiiieiie oo foeveeieiens o 58,250 |. 01/15/2032 . [2.B ........
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED Redenmpt ion 100.0000
..96928*-FP-7 |NOTES ~ 4.470% 01/15/35 I P L 06/15/2024 . [ ceveveieeeeeeieieieieceens 284,817 203,622 |...........289,967 |.... ... (5,150) [. we (5,150) ... ....284,817 |.. . 01/15/2035 . |2.C FE
..969457-BI-9 | WILLIANS COMPANIES ~ 4.550% 06/24/24 ......... |....... . 04/30/2024 . |RBC CAPITAL MARKETS ... 5,000,000 ..5,269,650 [........5,013,913 |.... .. (13,913) ... .5,000,000 |.. . 06/24/2024 . |2.B FE
W INWHOLESALE INC. SENIOR UNSECURED NOTE Redempt ion 100.0000
..97651#-AF-1 |4.020% 06/18/27 L 06/11/2024 . | 1evvveieeeineieeiiees [eeeeieeneees [enene 2,000,000 |[....... 2,000,000 |........ 2,000,000 |.....22,000,000 |ovevevereeens foovereiiieins Joeereeieeeies oo i e 2,000,000 |.. . 06/18/2027 . |2.B ........
..983919-AJ-0 | XILINX INC BASIC ~ 2.950% 06/01/24 . . 06/01/2024 . | Maturity .... 1,950,000 [........ 1,950,000 |........ 1,996,449 [.ovoe. 1,955,484 [ovevivcine [ovveenen(5,488) oo [ (5,488) Lo e 1,950,000 |. . 06/01/2024 . |1.G FE .
WELLSPAN HEALTH OBLIGATED GR WELLSPAN HEALTH Redenption
..98665¢-AA~4 | OBLIGATED GR  3.350% 06/01/50 .vevvvvevvens | verenee L 06/01/2024 . [ ceveveeeeeieieieiciceenins oo [reens 175,383 [ooveveeene 175,383 |ovoveeenee. 175,383 [oovvnnne 175,383 [eovoveeeeiers fooeeiiiiin oo oo Jovreeieieies e 175,383 . 06/01/2050 . |1.E ........
GRAYMONT WESTERN CANADA INC 4.7% Due Redemption 100.0000
..CA1T1#-AG-6 |6/21/2027 J021  4.700% 06/21/27 .vovveverers | verene L 06/21/2024 . [ cevevieerereeeieieeeeenene [oeeeeieeiiies [ 1,100,000 [........ 1,100,000 [........ 1,100,000 |........ 1,100,000 [oveveveririen foorererireeies Joovrneeieies foeereieieines freeveieiiies [ 1,100,000 [eeveveireiins Joeiveiiveies [ i 25,850 |. 06/21/2027 . [2.C PL ...
HOLLEY INC HOLLEY INC 1L TL $+375 Redenption 100.0000
L LX2000-91-2 | T1/17/28 .o | oo L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 166,605 |vvnnnn.. 166,605 |.......... 165,751 [covevnene 167,254 [ovreeiricins foereeeenens (7)1 R IS (7)1 R R 166,605 [.evveveeereren forerereririenes foereveieieins foeiieen 7,746 | 11/17/2028 . |4.C FE ...
NEN FORTRESS ENERGY INC NEW FORTRESS ENERGY
..LX2185-01-0 |TLB $+500 10/30/28 wevveveerereinins [ eeeeen . 06/26/2024 . | MORGAN STANLEY ....ovvvee |overeerenerieiriens Jovenens 1,940,125 |........ 1,994,987 |........ 1,835,388 |........ 1,832,279 |evreiiaees forenne (3,560) |+vvvverrreaes fooveenn (IS ) I 1,828,719 |ovveircins [oenene 111,406 |....... 11,406 |ovveneneee 102,652 | 10/30/2028 . |3.C FE ....
NEl FORTRESS ENERGY INC NEW FORTRESS ENERGY Redemption 100.0000
..LX2185-01-0 |TLB $+500 10/30/28 v [ eeeeen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 45,000 |overenene 45,000 [........... 41,400 |ovurnrnnnnn 41,330 | oo 30670 [ [ 3,670 [oiiiiciis [ 45,000 [vveiieiies feoeeineiie v [ 2,315 |. 10/30/2028 . |3.C FE
GENUINE PARTS COMPANY GENUINE PARTS COMPANY
..Q3073%-AA-7 | 3.100% 06/30/24 ..vvvvenivenirieeiseeieeanns . 06/30/2024 . | Maturity . 23,345,000 |....... 23,345,000 [....... 24,370,500 |.......23,842,000 |.... 23,345,000 ...363,858 | 06/30/2024 .|2.B ........
..097751-BT-7 | BOWBARDIER INC BASIC  7.875% 04/15/27 . . 06/20/2024 . | Various .. 3,514,000 ..3,514,000 ..3,418,733 |........ 3,451,965 |.. .3,458,195 |.. 156,927 |. 04/15/2027 . |4.B FE .
CANADIAN PACIFIC RR 5 3/4% Due 3/15/2033 MS15
. 13645R-AE-4 | 5.750% 03/15/33 ..evvuveveeereeereesieesieeens [ Auee . 05/21/2024 . | BARCLAYS ...vevvverieiees [oreeeeeeieesienns feenens 6,205,080 |........ 6,000,000 |........ 6,241,740 |........ 6,123,273 |ovoveeeieeeien [oeeene (€723 IO R (4,924) oo [ 6,119,149 |ovoverieireies [ 85,931 |......... 85,931 [covrennee 237,667 |. 03/15/2033 . |2.B FE
CRESCENT POINT ENERGY SENIOR GURANTEED NOTES
L 20576C-F#-3 | 3.750% 06/24/24 ...vvevevenevereienreeeeeeiennes [ . 06/24/2024 . [ MAtUF ity vovvevereeieiens [ooeeieieieeeieees feenene 9,000,000 |[........ 9,000,000 |........ 9,000,000 |........ 9,000,000 |-veveevereriaies feoerireieiiens forrerieeieees feeeereieies o e 9,000,000 |-vevveverierers feereeeininien Joereeeieieies [ 168,750 |. 06/24/2024 . [2.C ........
ENERPLUS CORPORATION SENIOR NOTES ~ 4.400% Redenpt ion 100.0000
.. 200766-A#-9 | 05/15/28 ..evveereeiieieiieieieieie e [ Aue L 05/15/2024 . | veuveveniiienisieieeieees [ [ 2,000,000 |[........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |oveveeieririaies feoeririeieiiens e feeeereieies o s 2,000,000 [-voverreiiie forrrreiieeiees Joevieeieiens feeeeienene 44,000 |. 05/15/2024 . [2.B ........
GREAT LAKES POWER HOLDINGS LP GREAT LAKES Redempt ion 100.0000
..30072F-AB-3 |PONER HOLDINGS LP  5.132% 11/30/29 ..ovovenvs [ nvene L 06/30/2024 . | +evvrveeireeiieieiinieinne [ [ 257,674 |.eee.. 257,674 |ooueeee. 257,674 | 257,674 |oveeereeiees feeerieieniees e [ forenn (7,899) |-vevnee 257,674 | (585) |-vvvereenerenns frrreerenens (] — 6,605 | 11/30/2029 . |2.B FE ....
NEXEN INC CALL @ MAKE WHOLE +20BP.  5.875%
. 65334H-AE-2 | 03/10/35 .veveuevereieieeieieieieeeeeeeeeniens [ Aueae . 06/27/2024 . | Cal | 106.1920 vvet oveveeererieieinens o 33,238,006 |....... 31,300,000 |....... 29,935,796 |....... 30,422,416 |oveveererriens feerrnnd 25,461 |oovereieeies e 25,461 [oouveecreanns e 30,447 877 |ovvvereines oo 852,123 |....... 852,123 |........ 4,969,088 |. 03/10/2035 . [1.E FE ....
NEXEN INC 6.4% Due 5/15/2037 MN15  6.400%
. B5334H-AG-7 | 05/15/37 .vevevererreienesieeeeeieeeeeeeeeeens [ Aueae . 06/27/2024 . | Cal | 12,4300 cve. foeeerieerieeiens o 2,248,600 |........ 2,000,000 |........ 2,249,520 |....... 2,173,994 [oovevieiias oo (4,39) |-vevreeriees foeeiins (4,39) |-vovreverreees feerene 2,169,508 [covovvereriias v (169,598) |....... (169,598) |........... 427,533 | 05/15/2037 . |1.E FE ....
KEYERA ENERGY LP SENIOR GUARANTEED NOTES K
..CA931%-AP-8 |SERI ~ 4.190% 06/19/24 ..oovvevvverreverreeaes [Arene . 06/19/2024 . [ MAtUF ity veveevererieeene [ooreieesieesieens [eeas 11,000,000 |...... 11,000,000 [...... 11,000,000 |...... 11,000,000 |oveveeveeriaies feoererieiiiiens e oo o [ 11,000,000 |-veverereeens feoreeeieneiens Joerieeieiieees feeeiieins 230,450 |. 06/19/2024 . (2.8 ........
OILERS ENTERTAINMENT GROUP OILERS Redempt ion 100.0000
..C68020-AA-0 | ENTERTAINMENT GROUP  4.560% 06/30/51 .....ov. [.eveee. L 06/30/2024 . | +evvveeiieenirieiieeinees [eeeeeren s [ 87177 |ooveeeerne 87,177 |ooerenene. 87,177 |oereennne 87,177 oeeeeeeeies fooereieiiiees v foeeeieieiees o 3,000 [ooveenee 87,177 | (5,870) [oveveeererias v [E3:70) ]| RO 1,988 |. 06/30/2051 . [2.B PL
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redempt ion 100.0000
..G5814#-AA-2 | SEREIS A 5.580% 06/30/31 woeveveueevenrreenans [ v L 06/30/2024 . | 1euveveiiiieiieieiieeieiee [ [eeeeeeen 90,404 |............ 90,404 |..oveene 90,404 |............ 90,408 [oovviveieeiin Joerieeienieies [ e o o 90,404 [oovevieireiins oo [ i 2,522 |. 06/30/2031 . |2.C PL
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redempt ion 100.0000
..G5814#-AB-0 |SEREIS B 5.580% 06/30/31 ..evovevevenrreenans [ v L 06/30/2024 . | 1evveveniiienirieiiseinees [ereeesee s [ 90,404 |............ 90,404 |..oveene 90,404 |............ 90,408 [oovviveieeiin Joerieeienieies [ e o o 90,404 [oovevieireiins oo [ i 2,522 |. 06/30/2031 . |2.C PL
MARI COUVA / MARI KOKAKO MARI COUVA LTD Redempt ion 100.0000
..GO400#-AA-4 |5.350% 09/30/33 .vervvenerenerieresienesieenes [ eeeenes L 06/30/2024 . | +evvrveeireeiieieiinieinne [ [ 198,840 [..voueen. 198,840 |.v.eee.. 198,840 [.....een. 198,840 [covevveeririens foreeereiiieies foeerirniinene foeeieieeeieiies ferreieeiees oo 198,840 [oveverieiiiers forereiieiines fereeeieeeines foeeeeeeenns 5,319 |. 09/30/2033 . |2.C PL
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350% Redempt ion 100.0000
. GO400#-AB=2 | 09/30/33 .vvverreerreeereeiereseereeeieeeienees | eeeens . 06/30/2024 . | .evveeeiieieieieieiee .. 198,841 198,841 198,841 |...........198,841 |.... ....198,841 ISUSEURRRRR AU 5,319 |. 09/30/2033 . |2.C PL
..QZ7271-17-9 | ST MARYS CEMENT INC BASIC ~ 5.750% 01/28/27 [A..... . 04/04/2024 . | Cal | 101.0000 ... . 3,507,730 3,473,000 ..3,562,083 |........ 3,532,612 |.... .3,527,516 |.. . (54,516) |..... .. 171,190 |. 01/28/2027 . |2.C FE
ANGLO AVERICAN CAPITAL BASIC ~ 5.625%
..034863-AN-0 | 04/01/30 ... Do . 04/02/2024 . | ALLIANCE BERNSTEIN ..o [vvvvenervenerieens fornne 1,791,168 |........ 1,779,000 |........ 1,825,325 [0 1,820,168 [oovevercenns [ovveene (1,511) Lo [ (1,511) Lo o 1,818,658 |. . (27,489) |...... (27,489) . 04/01/2030 . |2.B FE ..
..056752-AU-2 |BAIDU INC B 3754 . D . 04/01/2024 . | ALLIANCE BERNSTEIN ..o [veeveneereiiieans fernene 1,112,749 |........ 1,340,000 |........ 1,300,108 [overe 1,307,692 [oovevrreeirees Jorevereeens 975 foiiiieiiies e 975 [iiciiis o 1,308,667 |.. (195,918) |...... (195,918) . 08/23/2031 . |1.G FE ..
Balboa Bay Loan Funding Ltd SERIES 20231
..057650-AC-9 | CLASS B 7.876% 04/20/35 ...cvvoveveeeveninene [ . 04/22/2024 . |Call 100.0000 .o oreverieiiiiiiiens o 9,500,000 |........ 9,500,000 |........ 9,500,000 |........ 9,500,000 |vovvoveieiins Lo v oo oo e 9,500,000 |vveiiiieiniies fooiiieiiieiiis foreieeiieienas . 04/20/2035 . |1.C FE ..
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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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..06738E-CE-3 |BARCLAYS PLC BASIC ~ 7.437% 11/02/33 ......... D..... . 05/21/2024 . | BARCLAYS ...eiiieiiiiiiees Jemneeeeeeeniees s 4,975,560 |........ 4,500,000 |........ 4,922,748 |.... ... (9,673) |. A CCTK) 1 R R 4,908,618 |.. ...66,942 |.... ...186,855 [. 11/02/2033 . [2.A FE ....
..06738E-CG-8 |BARCLAYS PLC BASIC ~ 6.224% 05/09/34 ......... D..... . 05/21/2024 . | BARCLAYS ...evviiviiiinines Jovvvniiiniiiiiinins fovee 14,920,500 |....... 14,500,000 [....... 14,729,470 |.... ....(3,135) [. L (3,138) [ [ 14,726,218 |.. . 194,282 |.... ...486,336 [. 05/09/2034 . [2.A FE ....
CELULOSA ARAUCO CONSTITU BASIC ~ 3.875%
..151191-BB-8 | 11/02/27 ... D..... . 05/21/2024 . | ALLIANCE BERNSTEIN ..... |eeevreiiviriinnnnns Jovnnnn 1,764,788 |........ 1,890,000 |........ 1,741,163 (oo 1,775,076 |ooeveennnneennne Joeeeennn 10,697 | Joeeennnn 10,697 oo e 1,785,772 |. . (20,985) |....... (20,985) . 11/02/2027 . |2.C FE ....
..210314-AD-2 | TRANSMANTAR( .200% 04/11/38 ......... D..... . 05/31/2024 . | ALLIANCE BERNSTEIN ..... |eeeereiireeeemnnes Joeneen 1,579,410 |........ 1,695,000 |........ 1,695,000 |........ 1,695,000 |...ccvvvuiiereer foovemmmmiiineens Joeeeemniieneees Jeeemniieeees v Jeeeennns 1,695,000 |.. (115,590) |...... (115,590) . 04/11/2038 . |2.C FE ....
CREDIT SUISSE NEW YORK 3 5/8% Due 9/9/2024
.. 225460-AP-2 [MS9  3.625% 09/09/24 .......coeuiiiiiiiinnnneeeen | D . 05/21/2024 . | BARCLAYS ..eeeieiiiiiiees Joeemmneeeeeeenes Joenens 496,785 |.......... 500,000 |...eeennnns 497,180 |oeveunnnnns 499,771 [oeeeeeiiieieee o KU RN RN KU R 499,902 .oeeeeeriiieee feeeeees [KIRRTAY . (3,117) . 09/09/2024 . |1.E FE ..
Dryden Senior Loan Fund SERIES 201864A CLASS
..26251L-AC-8 A 6.556% 04/18/31 ...cceveeiriiieeeeeiiiieeeees | D . 04/18/2024 . |Paydonn ...cceuueeeeeeennnnn foeeennieeeeeenies s 294,808 |........... 294,808 |........... 294,808 |...........294,808 |......cceiiiein Jermmniiineeennn e e e s 294,808 |..cevvuiiieieenn feeeernniieeeeen e . 04/18/2031 . |1.A FE ..
Elmwood CLO IV Ltd SERIES 20201A CLASS B
..29002G-AC-5 |7.279% 04/15/33 D..... . 05/20/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiiieeenn o 7,250,000 |........ 7,250,000 |........ 7,250,000 |-vveenn 7,250,000 fooeieeemnnninns fooeeeeee e e e s 7,250,000 |.. . 04/15/2033 . |1.C FE ..
..33938X-AB-1 |FLEX LTD BASIC  4.875% 05/12/30 D..... . 05/21/2024 . | BARCLAYS ...oevviviiiiines Jovvviiinieeciiii v 2,893,800 |........ 3,000,000 |........ 2,986,860 |........2,990,918 [o...oooierniins foorrrinnnnn 884 [ [ 884 [ 2,991,402 |.. ....... (97,602) |....... (97,602) . 05/12/2030 . |2.C FE ..
..48268K-AG-6 |KT CORP BASIC ~ 4.000% 08/08/25 ................ D..... . 04/02/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeireeeemmiines fonns 1,521,635 |........ 1,550,000 |........ 1,549,380 |........ 1,549,659 [....ccoovmriiies fooereeeennnnn55 o e85 [ [ 1,549,714 | e (28,079) |....... (28,079) . 08/08/2025 . |1.G FE ..
KAYNE CLO SERIES 20181A CLASS BR  6.979%
..48661A-AL-0 |07/15/31 D..... . 04/26/2024 . |Various ........ccceeeeeenns PR FOPR 8,400,000 |........ 8,400,000 |........ 8,400,000 |........8,400,000 [...ceeevmmmuiens foomeeeemmniinne oo e e s 8,400,000 |.. . 07/15/2031 . |1.A FE .
..48723R-AD-7 |HANA BANK BASIC ~ 5.750% 10/24/28 .. D..... . 05/16/2024 . | ALLIANCE BERNSTEIN ..... |eeevreiiririiinnnns Jovnnnn 1,766,413 |........ 1,710,000 |........ 1,703,844 ..o 1,704,045 [ooeeniiiinnins fooeneneenn 419 [ o 419 [ [ 1,704,463 |.. . 10/24/2028 . |1.E FE .
MEDCO MAPLE TREE PTE LTD BASIC ~ 8.960%
L.5B407TH-AA-7 [04/27/29 ...covvveiiiiiiiiieiiiiiiiieneeeceninen | D . 04/16/2024 . | ALLIANCE BERNSTEIN ..... |eeevveivvrriiinnnns Jovunnnnns 701,900 |...ceveens 680,000 |........... 671,643 |ooevveeen 671,856 [onniiiiiinins fooeeeenn 357 [ [ 357 [ [ 672,213 v e 29,687 |........ 29,687 |oeevunnnnn. 28,941 |. 04/27/2029 . |4.A FE
ROYAL BANK OF SCOTLAND BASIC ~ 3.073%
..780097-BP-5 [05/22/28 .....evvnniiiiiiiiiiiiiiii D..... . 05/21/2024 . | BARCLAYS .....covvvvinnnnns 10,274,330 |...... 11,000,000 |....... 10,256,400 [oeveevvvvennnnnnns foovvviiini [ 34,304 [ [ 34,304 [ [ 10,290,704 |.. (16,374) . 05/22/2028 . |1.G FE .
..80007R-AE-5 |SANDS CHINA LTD BASIC  5.400% 08/08/28 ..... D..... . 06/18/2024 . | ALLIANCE BERNSTEIN ..... 1,460,200 |........ 1,490,000 |........ 1,459,753 [oooeeeiiiiieieeinnn Jeeemniiiieeeen Joeeeeen 1,616 | e 1,616 | e 1,461,369 |. . (1,169) . 08/08/2028 . |2.C FE .
SHELL INTERNATIONAL FIN 5 1/2% Due 3/25/2040
..822582-AN-2 [MS25  5.500% 03/25/40 .......cevueereeennnnannee | D . 05/21/2024 . | BARCLAYS ...eiiieiiiiiiees Jemnneeeeeeeniiees s 4,574,520 |........ 4,500,000 |........ 4,487,535 |........ 4,490,911 |oeeiiiiiiiieie s LIS T AU AT KIS IR IFUPRR 4,491,050 |.....covveeeeee [oeenel. 83,470 ..., 83,470 |oeeeunnnnns 163,625 |. 03/25/2040 . |1.E FE ..
SHELL INTERNATIONAL FIN 3 1/4% Due 5/11/2025
..822582-BD-3 |MN11  3.250% 05/11/25 D..... . 05/21/2024 . | BARCLAYS ...oeiieeiiiiees Joeeemnieeeeeennes e 6,863,360 |........ 7,000,000 |........ 6,978,650 |........6,996,671 [o.cooeeeemeiiins foeeeeeeen 949 [ [ 949 [ 6,997,620 |oeeereieieeeenn Jeeeeee (134,260) |...... (134,260) ...121,333 . 05/11/2025 . [1.D FE
SOCIEDAD DE TRANSMISION BAS .
..83364A-AA-1 [01/27/32 ceveeeeeeeeeeeeeeeeeee s | D . 05/21/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeireeeemmiines fonnnns 3,441,750 |........ 3,900,000 |........ 3,819,387 |........ 3,832,410 |.eeeeereiiieeeee foeeeennnnn 2,801 [oeeeeeeeiiiies e PX: 01 I PO 3,835,210 [..cceevrnieeeee foenns (393,460) |...... (393,460) |........... 128,267 |. 01/27/2032 . |2.B FE
STUDIO CITY FINANCE LTD BASIC ~ 6.500%
..863890-AF-9 [01/15/28 ....eieeeeiiiee e D..... . 06/05/2024 . | ALLIANCE BERNSTEIN ..... |eeeeeeireecmmnnns Joenennns 528,138 |........... 555,000 |.......... 510,600 |..eeennnnes 522,513 [oeeiieiiniies e 2,591 e s 2,591 e s L (1 I R 3,034 |.......... 3,034 |oeeennnnnns 30,109 |. 01/15/2028 . |4.A FE
..86964II-AF-9 [ SUZANO AUSTRIA GMBH BASIC ~ 6.000% 01/15/29 |D..... . 04/01/2024 . | ALLIANCE BERNSTEIN ..... |eeevvevirriinnnnns Jovunnnnns 339,420 |.....eennnn 338,000 |......eenns 338,355 [oveiiiiiiiiiiiiiins o s (3 PO RN (31 PO A 338,351 [ooviiiiiiinens [ 1,069 |.......... 1,069 [..oovvennnnns 4,394 . 01/15/2029 . |2.C FE
THAIOIL TRSRY CENTER BASIC ~ 2.500% 06/18/30
L B832BA-AG-7 [ .eerriieeeeiiie e | D . 04/02/2024 . | ALLIANCE BERNSTEIN ..... |eeevrevvrriinnnnns Jovnnnnnns 891,863 |........ 1,065,000 |........... 989,300 |........ 1,005,040 [ooviiiiiinnnns fooeeennes P 1SS O FR P 1515 U RN 1,007,195 |oeeiiiiiiinns founnns (115,332) |...... (115,332) [...cevvennnnn 7,840 |. 06/18/2030 . |2.C FE
TITAN ACQ/CO-BORRONER BASIC ~ 7.750% 04/15/26
..88827A-AA-1 D..... . 04/24/2024 . |Various ........ccceeeerrnns . 7,250,000 .. 7,250,000 ..7,250,000 |........7,250,000 |.... . 7,250,000 |.. . 04/15/2026 . |5.B FE
..893830-BL-2 | TRANSOCEAN INC BASIC ~ 8.000% 02/01/27 ....... |D..... . 04/29/2024 . | Call 100.2763 ..... ..609,680 .... 608,000 598,880 |.... ....599,271 . 02/01/2027 . |5.B FE
I/INDMW GMBH SENIOR SECURED NOTES  5.020% Redempt ion 100.0000
L 97342V-AA-2 [ 06/30/27 .eeeeeeeeinieeeeeeenniieeeeeeenneeeeeeeee | Danii . 06/30/2024 . | .eeuniiiiiiiiineeiiiiinees e e 1,464,308 |........ 1,464,308 |........ 1,464,308 |........ 1,464,308 |eevveeeeeeinns Joennieeeeeenns Jeemeieeeeeeneee o e s 1,464,308 . 06/30/2027 . |2.C FE
KAZMUNAYGAS NATIONAL CO BASIC ~ 4.750%
..AN2178-67-0 |04/19/27 ... D..... . 04/17/2024 . | ALLIANCE BERNSTEIN ..... ..2,843,775 |........ 2,970,000 |........ 3,238,048 |........3,141,665 |.... o (14,909) [ e 3,126,756 |.. . 04/19/2027 . |3.A FE
Redemption 100.0000
..AS3189-43-6 | COMETA ENERGIA SA BASIC  6.375% 04/24/35 ... |D..... L 04/24/2024 . | .eeeiiiiiiiiiiiiiiiinnees e e 97,650 [oeeeeeenn. 97,650 |.......... 110,718 |........... 109,322 |eeeveiiieieeenn eeeneen (11,672) [ceeeeeeeenies fenenns (11,672) [oveeeeeeeennns Jorneeeeens 97,650 . 04/24/2035 . |2.C FE ....
PETRONAS CAPITAL LTD BASIC ~ 3.500% 04/21/30
LBH7872-30-3 | .evvieiiiiiii e D..... . 04/02/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeireeeemmninns fonnns 7,259,915 |........ 7,930,000 |........ 8,607,384 |........ 8,450,038 |....ccevvieeeen foeeeenn ({1 D) R (20,701) [eveeeeeeeenens ernnnns 8,429,338 [....ccevvnnnnnns ... (1,169,423) |... (1,169,423) |........... 125,668 |. 04/21/2030 . [1.G FE ....
WHARF REIC FINANCE BVI BASIC ~ 2.875%
..BJ1613-98-0 [05/07/30 ..veueeeeeenneeeeeeenee e e eeena e D..... . 05/17/2024 . | ALLIANCE BERNSTEIN ..... |eeeeeeiirieemmniins Joenennns 784,369 |........... 894,000 |..ceeennnns 787,122 |eeeeeeeeeeeeiiees e e 4,469 |eeeeiiiiiiiins s 4,469 |eeeeeiiiiiiin s FE LI 7 U (7,228) |.eeeen (7,223) |eevennes 13,851 |. 05/07/2030 . |1.F FE ....
INDONESIA ASAHAN ALUMINI BASIC ~ 5.450%
..BJATT78-87-4 [ 05/15/30 evveeeeeeeeeee e e D..... . 05/08/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeireeeemmnines fonnnns 3,478,965 |........ 3,570,000 |........ 4,075,875 |........ 3,963,881 |..ccevvnniiiieen foeeeen [LUR:11¢) ) R [PLUR:1 1) R 3,943,063 |.....covveeeeee foenns (464,098) |...... (464,098) |............ 94,580 |. 05/15/2030 . |2.B FE ....
STATE GRID OVERSEAS INV BASIC ~ 1.625%
..BK7057-62-7 [ 08/05/30 .....ceeeeeeneeeeeeeniae e e D..... . 04/02/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeereeeemmnines fonns 5,299,520 |........ 6,350,000 |........ 6,027,500 |........ 6,096,778 |oeeveeeeeeennnn ennens 9,219 |oeeeiiiiieeiis s 9,219 |oeeeiiiiiieeen eeeennnn 6,105,997 |oeevreieieeennn oeenee (806,477) |...... (806,477) |............ 68,505 |. 08/05/2030 . |1.E FE ....
BANCO NACIONAL DE PANAMA BASIC ~ 2.500%
L.BK7981-02-4 [08/11/30 ...iieierniieieieiniseeeeeenie e e eeennas D..... . 04/04/2024 . | ALLIANCE BERNSTEIN ..... |eeeereiseeeeemnnns Jounnnn 2,577,150 |........ 3,320,000 |........ 3,114,641 |........ 3,157,724 |.ooovvnieiieee foeeeennnns 5,949 [ i 5,949 [ [t 3,163,673 |eevveieieeennn oeenes (586,523) |...... (586,523) [...cennnnnns 54,642 |. 08/11/2030 . [2.C FE ....
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AES PANAMA GENERATION H BASIC ~ 4.375% Redenmpt ion 100.0000
LBKB770-86-3 |05/31/30 v.vevererierreiereneeeseieieieieienne Do L 05/31/2024 . [ ceveereeeeieieeeeennnee o [ 46,396 |o.oonnnn. 46,396 |............ 48,075 | 47,702 |overreiieenns o (1,306) [+voveeererine v (G110 AR U 46,396 [oovoveiiiiens e [ e 1,015 |. 05/31/2030 . [2.C FE ...
Redemption 100.0000
..B03759-90-5 | GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 ... [D..... L 04/01/2024 . [ ceveverenereeieeeieeneeenene [oereeieneieeeees [reeene (19,222) oevevnrnnne (19,222) |..vuvuee (17,492) |- (18,213) [oveverreiie v (1,010) [ovoveieias e (1,010) [+veveireins foereeienene (19,222) |- venveveiiees fereiieiiiene v [ 58 |. 03/29/2026 . 3.B FE ...
MALAYSIA WAKALA SUKUK BASIC ~ 2.070% 04/28/31
..BP1992-47-1 |... Do . 04/02/2024 . [ ALLIANCE BERNSTEIN ... [oevveveeeririiies founes 3,780,275 |........ 4,450,000 [........ 4,441,614 |........ 4,443,069 [oovoveiiiiiiis forrreenns 207 fooeeeeieiees foeeiis 27 e [ 4,443,288 [ooooeiiiias o (663,011) |...... (663,011) [-.evevennen 39,917 |. 04/28/2031 . 1.6 FE ....
ABU DHABI PORTS CO PJSC BASIC  2.500%
.BP3057-90-1 | 05/06/31 .vvvvenrenesieneeeeie e Do . 05/23/2024 . | ALLIANCE BERNSTEIN ..o |ovevevevririeens [eeeennn 521,730 [ 620,000 |.......... 610,700 [.oveueuee 612,485 |-vovevrreeiies ferreiiine 380 [oorrireeeies foerereiene K-V RO AR 612,865 |-ovvererrieres feerne (91,135) |....... (91,135) [vvneene 8,697 |. 05/06/2031 . |1.E FE ....
ORBIA ADVANCE CORP SAB BASIC ~ 2.875%
..BP4387-50-5 |05/11/31 ... Do . 05/16/2024 . | ALLIANCE BERNSTEIN ..... 469,000 359,645 |.... . 05/11/2031 . |2.C FE ....
JSH HYDRO EN 1259 Redenpt ion 100.0000
L BPAB3B=28T | .eueeeeeteteieie ettt Do L 05/18/2024 . [ cevevereeeeeeieeieernee oo [ 45,180 |overeene 45,180 [.oooeee. 40,289 |vuvunnne. 40,618 [ovevvreies forvenn 4,562 forrrriieae oo 4,562 [oovrieieiiee oo 45,180 |vveerieiies fooreeiiniie oo [ 932 |. 05/18/2031 . 3.A FE ...
BANK OF COMMUNICATION HK BASIC ~ 2.304%
..BQ2939-02-4 | 07/08/31 .veuvverieeenieienesieesieee e Do . 04/01/2024 . | ALLIANCE BERNSTEIN ..o |ovenevenerieiriens Jovenens 2,794,843 |........ 2,990,000 [........ 2,929,114 | 2,940,708 [ovveveririin [orverenens 1,530 |ovevereeiennes [ 1,530 [oeoeereiiein e 2,942,236 |ooveiieines [ (147,393) |...... (147,393) [ccvcnenee 50,710 |. 07/08/2031 . |2.B FE ...
XIAOMI BEST TINE INTL BASIC ~ 2.875% 07/14/31
1 BOAOA5-B7-9 | .eueueaeeteteteiee e Do . 04/23/2024 . [ ALLIANCE BERNSTEIN ... [evveveeriririiins [ounes 1,376,028 |....... 1,674,000 |........ 1,620,432 |........ 1,630,196 [ovvevereriiers foveernns 1,637 [eovrvieeee [oeveeene 1,637 |oerreiiieies foeeene 1,631,833 |oovveiriines fernne (255,805) |...... (255,805) [.....vevee. 37,566 |. 07/14/2031 . [2.C FE ...
FREEPORT INDONESIA PT BASIC ~ 5.315% 04/14/32
BUTT20-61-8 | .eeeeeeeeeeeeeeee et Do . 04/03/2024 . [ ALLIANCE BERNSTEIN ... [oevveveriiririiies [oueees 3,006,000 |........ 3,200,000 |........ 2,946,665 |........ 2,965,932 [covovrreeeiies forrerenens 5,584 [orverreiiiae v 5,584 [oreeirriiiae o 2,971,516 |ovoverreiie [ 124,484 |....... 124,484 |.voeennee 80,788 | 04/14/2032 . |2.C FE ...
FRITZ DRAXLMAIER SERIES M SENIOR NOTES
. D2736#-AN-9 |5.000% 04/02/24 ...o.vvereeeineeieneienesieneene Do . 04/02/2024 . [ MAtUF ity vovvvenerieinne [oreeieesieeiieens [ 8,500,000 |[........ 8,500,000 |........ 8,500,000 |........ 8,500,000 |-vevererirries fooerereiiiiene v [ o s 8,500,000 |-veveverieins foerereiinnine Joereeeiieies [ 212,500 |. 04/02/2024 . |2.C PL ...
LIMA METRO LINE 2 FIN LT BASIC  5.875% Redemption 100.0000
LEKITA7-50-6 | 07/05/34 oovvnrieieieieee e Do L 04/05/2024 . [ cevvereeeeeieieieernies o [ 2,71 | 2,711 [ 48,759 |vuvurnnnne 47,792 Lovvveiieen o (E0L:1D ) AR (5,081) [ovveirreiie foerrerenins 2,711 | [ v [ 1,255 . 07/05/2034 . |2.C FE ...
AKIEM HOLDINGS SAS AKIEM HOLDINGS SAS Redenmpt ion 100.0000
. F1000#-AA-6 | 1.750% 09/05/34 .....vvevvrireeeieieienenenns B..... L 06/30/2024 . [ cevuveereeeeieieieeeeneene [ [ 562,433 |vooonee. 562,433 [oornennn. 579,338 |.oveeee. 579,548 |ovovevreeiiies feoreriieiiiiene v oo o (210) |oeevnenne 562,433 |....... (16,905) [evvvevirirens Jovenenn (16,905) [.c.voveene 4,921 |. 09/05/2034 . |2.C PL ...
SONEPAR 4.78% Due 5/15/2024 NN15  4.780% Redenmpt ion 100.0000
L F85688-AA-7 | 05/15/24 ...cvverininiieieieieieieiee e Do L 05/15/2024 . [ ceveveeerereeieieieeenenene [oeeeeieieiniins o 5,000,000 |[....... 5,000,000 [........ 5,000,000 |........ 5,000,000 |ovvevereeieres foreerererniis ferererninees oo o oo 5,000,000 |-vevverireins foerereiinnine Joereeenieies [ 119,500 [ 05/15/2024 . [2.A ........
BUNZL FINANCE, PLC GUARANTEED NOTES  3.620%
LG1696#-BA-3 | 04/17/24 .vveeiieieieeee e Do . 04/17/2024 . [ MAtUF ity eovvvenerieinns [oerieesieeiieens [ 15,000,000 |....... 15,000,000 [....... 15,000,000 |....... 15,000,000 |vvenvrieriries feorerirniinene foeverennienns [ oo e 15,000,000 [vuveverveires fevreineiine foereenieiene [ 271,500 |. 04/17/2024 . |2.A ........
INTERMEDIATE CAPITAL GROUP PLC INTERVEDIATE
..64588#-B0-3 |CAPITAL GROUP PLC  4.760% 04/24/24 .......... Do . 04/24/2024 . |VarioUs ..voveververereeres [orveienesieiesienens fernene 8,000,000 |[........ 8,000,000 |........ 8,000,000 [........ 8,000,000 [ovoveiieiiie fooreririeiines feererenniens foereveiiein Joerveiieies [ 8,000,000 |-veveverieins foerererirniine Joereeeiieies feriiiiens 190,400 [. 04/24/2024 . |2.B ........
PORTERBROOK RAIL FINANCE LTD PORTERBROOK RAIL Redenmpt ion 100.0000
. G7178*-AF-1 |FINANCE LTD  2.770% 04/16/28 ...vovvrvenenee. B..... L 04/16/2024 . [ ceveveeereeeeeeeeieeieenne o [ 434,910 | 434,910 ..o 456,680 |.......... 445,585 |ovverieiiee oo e foreviieeiens o 11,005 oo 434,910 |....... (21,770) oo o (21,770) [evvee 6,130 |. 04/16/2028 . |2.B FE ....
SERCO GROUP PLC SERIES C SENIOR NOTES
..GB038H#-AM-0 | 5.080% 05/14/24 ..o.vvereeineeieeeieesieneene Do . 05/14/2024 . [Maturity .ooovvveereeenns |oereeeeieiies e 3,989,242 |........ 3,989,242 |........ 3,989,242 |........ 3,989,202 [orveviviiiinans foeeerieieniies feeeinnieinne v [ o 3,989,202 |.vvveiveiins feeriveiiiein e [ 101,327 |. 05/14/2024 . [2.C PL ...
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31 Redenmpt ion 100.0000
. K70174-AA-8 | 4.110% 08/01/30 Do . 06/30/2024 . | .. ..103,910 103,910 103,910 [...........103,910 |.... .103,910 |.. ..2,135 [. 08/01/2030 . [2.A FE ...
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027
..L8038%-AA-4 |MJSD15  5.500% 09/15/27 .vvuvevenevenevennnns Do . 06/15/2024 . 416,000 [.......... 416,000 |.......... 416,000 |......... 416,000 [-vveviverine fooreeninienns foereienniens foereieriieins ferrinniens o, 416,000 [oveveieiiies forveirinieins e [ 11,440 |. 09/15/2027 . |3.B ........
ICBCIL FINANCE CO LTD BASIC ~ 3.625% 05/19/26
2 LI1229-02-7 | enieeieeeeee e Do . 04/02/2024 . [ ALLIANCE BERNSTEIN ... [oevveveeiririeies [rreienne 874,483 |.oeeee. 905,000 |...vvnnne 956,103 |........... 933,383 [cevvveiieiin e (010 ) IR (3,005) |-veveeereires forreiinns 930,379 |vvvererieiren e (55,895) |....... (55,895) [+.vevne 13,660 | 05/19/2026 . |1.F FE ...
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA Redemption 100.0000
..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 ............. Do . 06/20/2024 . | .. e e 14,249 | 14,249 | 114,249 | 4,249 [ovcvieiins foorriernein Joerveiieis oo s s 14,249 | [ e [ 3,416 | 12/20/2044 . |2.CPL ....
FORTIS TCI LIMITED SENIOR NOTES ~ 4.750% Redenmpt ion 100.0000
L PA3BBEAAS | 12/18/29 oot Do L 06/18/2024 . [ c.vuveereeeeiceeieinieinins [oereeeneiesieees [eeens 850,000 [.......... 850,000 |......... 850,000 [.......... 850,000 [ovvvererees feorereeriiiin foereriririnies v e [ 850,000 [oveveveririas fovreeerinienns forereieieiens [ 20,187 |. 12/18/2029 . |2.C ........
FORTIS TCI LIMITED SENIOR NOTES ~ 5.140% Redenmpt ion 100.0000
L PA3BBEAC—T | 05/02/31 oo Do L 05/02/2024 . [ cevuverereeeeieieieeeeenne e [ 275,000 |ovovennenn 275,000 |voeve. 275,000 [o..voeee.n 275,000 [ovveveireiers fooreeieiiiiin oo oo v e 275,000 |-veveeveeieies feoeiieiniene e [ 7,068 |. 05/02/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG Redemption 100.0000
..P4QT75-AA-5 | TRANSPORT SA  6.915% 09/30/37 ..vcvvvnenee. Do L 06/30/2024 . [ ceveveeereeeeieieieeieeene e [ 185,687 |vuvunnnnn 185,687 |.......... 185,687 |.......... 185,687 [oevevrerriraie forviereeeienes Joeeeierinins frereriieiens oo foeeeens 185,687 [.vvveveveeren foerereiinienns foereveiiiein Joeiien 6,635 |. 09/30/2037 . |2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG Redenmpt ion 100.0000
..P7000*-AA-6 | TRANSPORT SA  6.915% 03/31/37 vevevvrennee. D..... . 06/30/2024 . | cuvoviiiiisieiecciiciine oo | 114,662 |.oocveee 14,662 |..oonnee 114,662 |...cvoee RATN:Y 2 ORRRUUOPU RUUOUUOUOURVUR RUUPUPTOOTOUP RUUTUIUIUOUOUPI FUPUIUTUTUPUPTRI SUPTUPTN 114,662 [oveeieiiiiees orreiiisiiins Jovreieniieiies fornieinnnas 4,097 |. 03/31/2037 . |2.A PL ....
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MILESTONE LNG TRANSPORT SA MILESTONE LNG Redenmpt ion 100.0000
..P7000%-AB~4 | TRANSPORT SA  3.220% 03/31/37 ..vveveveenes Do L 06/30/2024 . [ vevuvereeeeeeieieieenrnies e [ 49,551 |oourrnnnne 49,551 |oveenee 49,551 |oovrvnnnne 49,551 [orveveciiieins Joerereriniinies foererrrnieies Joveeieieienes e [ 49,551 [ooveieiiiens Joverniinies [ o 798 |. 03/31/2037 . [2.A PL ....
SOCIEDAD CONCESIONARIA OPERADO SOCIEDAD Redenmpt ion 100.0000
..P8711*-AA-4 | CONCESIONARIA OPERADO  4.090% 12/15/26 ...... Do L 06/15/2024 . [ covuveerereeieieieeenenine [oereeeeieiniiins o 1,200,676 |........ 1,200,676 |........ 1,200,676 [........ 1,200,676 [ovvvrreees fooreeeieiiins oo oo v o 1,200,676 [cevvvveireiins Joeiveiiieies [ i 24,554 |. 12/15/2026 . |3.A FE ...
CIVIC NEXUS FINANCE PTY LTD SENIOR SECURED Redenmpt ion 100.0000
..02464#-AB-9 |NOTES ~ 3.400% 09/01/32 w..vvevvvrrenrenenens Do . 06/01/2024 . | .. [OOSR S 306,318 |..oueeee. 306,318 |..vevunne 306,318 |........... 308,318 [vvveereiens fooreveriieins e oo s el 306,318 |-veevrereieies feoeriieiiniene v [ 5,207 |. 09/01/2032 . |1.E FE ....
HALLETT HILL N0. 2 PTY LTD SENIOR SECURED Redenmpt ion 100.0000
..Q4436#-AA-2 |NOTES  3.780% 06/27/27 .vevevvvvererenrnnnins Do L 06/27/2024 . [ cevuveeerereeeeeeeciieenine [oereeieneninieen [reeens 200,433 | 200,433 |ovveee 200,433 |ovoveenen. 200,433 |ovoveveeeiinns e frererneiene [ o o 200,433 [evererieinn foererieiniens [ Joeiie 3,788 |. 06/27/2027 .|2.B FE ....
PRATT FINANCE PTY. LTD. SENIOR NOTES  4.480%
L Q73974-A0-7 | 05/04/28 ..ot Do . 05/04/2024 . [ MAtUF ity eoveveverieinne [oerieesieeieens [ 13,000,000 |....... 13,000,000 [....... 13,000,000 |....... 13,000,000 |vvevrverinies forrererieiinene foererennienns [ oo e 13,000,000 [vuveverieiies fevreineiine foereireiene [ 291,200 |. 05/04/2024 . [2.B PL ...
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE Redenmpt ion 100.0000
..08048#-AA-3 |PTY LTD  4.230% 03/31/42 ... B..... L 06/30/2024 . [ cevuveieeereeeeieieieeeene .. 366,027 366,027 1 377,716 |...........373,820 |.... 366,027 |....... (11,689) |... ..7,655 [ 03/31/2042 . [1.6 FE ....
IR CARPENTER NO 1 PTY LTD iR CARPENTER NO 1 Redenmpt ion 100.0000
..094960-AA-0 |PTY LTD  5.760% 11/01/36 .e.vevenvvenrrecnnns Do L 05/01/2024 . [ ceveveeerereeeeieieeceenene [oereeeneiieieees [eeenens 196,815 [oovcveee 196,815 [.ovnnnn. 196,815 [....veee 196,815 [eveverieirres fooveveeieieies Jooveeeieienes e e oo 196,815 [erveverveiiene oerreerieennas . 11/01/2036 . |2.C PL ...
CONTENPRY RUIDNG DEVELOP BASIC ~ 2.625%
. Z03880-89-5 | 09/17/30 1.vvvuvevenirreninieni et Do . 06/14/2024 . | ALLIANCE BERNSTEIN ..o [ovevenevenerieens fernne 1,078,230 [ 1,240,000 |........ 1,218,734 |........ 1,223,125 [oveevireien [ 1,060 [ovvereeeiene forereeen 1,080 Jovevoiiiiiiee o 1,224,185 |oveverveiriees fernne (145,955) |....... (145,955) [.....veee. 24,413 | 09/17/2030 . |1.6 FE ...
ANGLO AVERICAN CAPITAL BASIC ~ 2.625%
..Z03947-39-7 |09/10/30 Do . 04/02/2024 . | ALLIANCE BERNSTEIN ..o [vvvveneveerieens fernne 1,744,410 |........ 2,070,000 |........ 1,679,143 |.... e 11,052 [eciciiee e 11,052 [iiiiiis o 1,735,485 |.. ....8,924 |..........8,924 . 09/10/2030 . |2.B FE ..
..202590-68-0 |MAF SUKUK LTD BASIC ~ 3.933% 02/28/30 D... . 04/02/2024 . | ALLIANCE BERNSTEIN ..o [vevveneveiiiens foenene 1,162,500 [........ 1,250,000 |........ 1,342,813 |.... (2,750 [ oo (2,759) [ o 1,319,002 |.. (156,502) |........ (156,502) . 02/28/2030 . |2.B FE ..
KONDOR FINANCE PLC (NAK) BASIC ~ 7.625%
. Z04376-64-1 | 11/08/28 ..vvevereevenierenieieeeeee e D... . 04/08/2024 . | ALLIANCE BERNSTEIN ..o [vevveneereirienns fornens 1,361,588 |[........ 2,205,000 |......... 441,000 |........... 441,000 [ovverieeiens feoreeeiiieinns oo oo s e 441,000 |ovveeririeins [ 920,588 |....... 920,588 -veveveieraianns . 11/08/2028 . |4.B FE ...
NANYANG COMMERCIAL BANK BASIC ~ 3.800%
L Z05574-84-8 | 11/20/29 .vveeeeeieieeieeeee s D... . 04/02/2024 . | ALLIANCE BERNSTEIN ..o [vevveneeveerienns fornene 1,547,706 |........ 1,570,000 |........ 1,611,605 |........ 1,582,969 |ovevvereviains feerennns (3,751 |oeveeereens foerene (3,751 |oerrerereees foerene 1,579,218 |ovvverrieinns [oenene (31,512) |....... (31,512) [ovvenne 22,207 |. 11/20/209 . [2.B FE ...
ADANI TRANS STEP-ONE LTD BASIC ~ 4.250% Redenmpt ion 100.0000
..Z05578-60-9 | 05/21/36 N L 05/21/2024 . | v 156,990 127,856 |.... ... 156,990 |.. . 05/21/2036 . |2.C FE ....
..ZR7088-22-5 |BRF SA BASIC  4.875% 01/24/30 I [ . 06/12/2024 . | ALLIANCE BERNSTEIN ..... ..1,600,000 ..1,597,265 |........ 1,507,695 |.... .1,597,809 |.. . 01/24/2030 . |3.C FE ....
SAUDI ARABIAN OIL CO BASIC ~ 2.875% 04/16/24
1 ZS0047-88-8 | .eueuereeteteieiee et Do . 04/16/2024 . [Maturity .oooovoveverereen feerereerireieiiies fooenae 3,140,000 |........ 3,140,000 [........ 3,088,190 |........ 3,130,995 [covovrreeeiirs forrerenens 9,005 [orvereirirae oo 9,005 [oveevevrierias o 3,140,000 [vveveieriiies foorreiiieiie v [ 45,138 |. 04/16/2024 . [1.E FE ...
CELULOSA ARAUCO CONSTITU BASIC  5.500%
. ZS3470-12-8 | 04/30/49 .uviveuiiiiiiiiiiiesiet e D..... . 06/05/2024 . | ALLIANCE BERNSTEIN ..o ovevveericisiaiane |ovvnene. 747,660 |.......... 850,000 |...coenee 997,900 |.vovenrnnes 999,736 |.overriiiiies feoenens (1,378) |ooceveicine o, (1,378) [eveverciiiins oo, 990,358 [.eoveeraiene |ovene (242,698) |...... (242,698) [............ 28,050 |. 04/30/2049 . [2.C FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,030,118,246 | 1,061,832,951 | 1,061,266,103 | 1,003,281,538 (1) 1,249,491 1,249,484 538,382 | 1,056,234,414 | (1,082,319) (9,742,886)| (10,825,205) 15,408,074 XXX XXX
AIR MEDICAL AIR MEDICAL TLB S+425
LLX1686-39-8 |03/14/25 ....voveureeeieierieieieeeee s [ eeeenes . 05/20/2024 . | Tax Free Exchange .. 4,815,234 |....... 4,748,047 |........ 4,605,244 |........4,850,710 [ooeovirrriiiris forrnne (35,476) |. 1 (35,476) [coveeeeeas o 4,815,234 |.. ...262,306 | 03/14/2025 . |6. FE .....
BROOKF IELD RETAIL HOLDINGS BROOKFIELD RETAIL Redempt ion 100.
..LX1731-82-2 |TLB $+250 08/24/25 ..vvveeeieens [ L 06/28/2024 . | .evvveeireeiieieiiiieinine | [ 258,272 |oveveennne 258,272 oo 196,992 |........... 234,192 [oereieiieines e 24,080 |oveveeverieians feerens 24,080 |oveveeeeeeiaies feereeine 258,272 |.vveverieerin Joeeeeerinieies [ i 10,336 |. 08/24/2025 . |4.A FE ...
JORDAN HEALTH SERVICES JORDAN HEALTH-BI NHHC
L.LX1732-91-1 | 2L $+900 05/18/26 vevveveveeereeerens | e . 05/22/2024 . |No Broker ... .. 107,443 .107,443 |.... ... 107,443 |.. . 05/18/2026 . |6. FE .....
..LX1761-64-7 | GOODRX GOODRX TLB $+275 10/10/25 ... [ .ovevee . 06/04/2024 . [BARCLAYS ... I o] R R 2,961,213 .. . 10/10/2025 . |3.C FE ....
..LX1761-64-7 | GOODRX GOODRX TLB $+275 10/10/25 .. | eeneee . 06/28/2024 . |Various .......ceevevenne , , 1032 o 34,204 . 10/10/2025 . |3.C FE ....
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redempt ion 100.0000
. LX1806-87-1 | $+250 10/19/26 oo | e L 05/31/2024 . | 1evvreeeireeiieieiineenne [ [ 578,911 |.oeeevee. 578,911 |oveueeeene 567,213 |ovveeenen 504,999 [covvreiiaiins oo (16,088) |-vovenerverre fonene (16,088) |+vveveeverres forrerennns 578,911 |oveeveiieies fooereieiieens Joeeerieiies foveein 19,680 | 10/19/2026 . |3.A FE ...
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL $+350
L LX1813-30-7 |07/18/26 .eevveveeeeeiereieieieieeeiee s [ e . 05/07/2024 . [VArious .oveeveveeeevereenes [oovreeesieesienns [oeee 11,231,505 |....... 11,231,505 |....... 11,058,912 |....... 1,724,212 [ooveeiieies [ (492,707) |ovvevveerae [ (492,707) |ovvevveeran [ 11,231,505 [eoveieiiiiiees Joeeeeieieiiiies fooeieieieiees foveein 362,413 |. 07/18/2026 . 4.8 FE ....
GENESEE & WYOMING INC GENESEE & WYOMING INC Redempt ion 100.0000
..LX1814-64-4 | 1L $+200 12/30/26 IO IO L 04/10/2024 . | 1evvivenieieisieieeinees [ [ 6,041,913 |........ 6,041,913 [....... 6,036,965 |........6,031,127 |.... ... 10,786 |. 10,786 |ovevereieens [ 6,041,913 |.. .. 128,660 | 12/30/2026 . |3.B FE ....
CUMULUS MEDIA CUMULUS MEDIA TLB
L LX1827-86-9 | 03/31/26 .eveveveeeieeeieiesieie e eeeeeiens [ e . 05/02/2024 . |VAri0US +vvveveevereeeeres [oeeeeereeieiesieines feenens 4,904,866 |........ 8,084,900 |........ 7,637,227 |........ 8,020,082 |ovveverrianns o (13,685) [cevvovereeiains Jovenns (13,685) [evvevevreienes e 8,006,357 |ovvevrierenens ... (3,101,491) [... (3,101,491) |........... 322,141 |. 03/31/2026 . |6. FE .....
B8G Foods B&G FOODS TLB S+250 Redenption 100.0000
..LX1828-30-5 | 10/10/26 ...ovoveieriieiiieiiieieesieesiennies | eeeenes L 04/19/2024 . | oviiiiiiiiiiiiiiiie | | 200,715 |....eeeee 200,715 |ooovenenee 199,615 |........... 199,322 |ovoeiiiciiie oo 1,394 [ | 1,39 [ oo 200,715 oo feoeiieiiiens oo oo, 4,894 |. 10/10/2026 . |4.A FE ....
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CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redenmpt ion 100.0000
L LX1830-42-6 [ 04/15/27 .eveviiiieieeee e | e L 04/15/2028 . | o e o 28,029 [oeiienne 28,029 |eiiiiene 27,576 [oieereeenne 27,393 |vririniinies oo 636 [ooevririiiines [ [ AR AT 28,029 |ovevveiiiins Jorriniiniinis e o 755 |. 04/15/2027 . |4.C FE ...
QUTFRONT NEDIA INC OUTFRONT MEDIA TLB $+175 Redenption 100.0000
LLX1838-41-1 [11/18/26 woovveeiiieeeeeeeeeeeeeees | e L 08/28/2024 . | e e [ 906,921 |vrerenne 906,921 [orvvenne. 893,965 [..vevnne 634,586 [.eoveevriirinn foereennnn 13,215 [oveviiiinien [ 13,215 [oveeeriiinien [ 906,921 oveverviriies forrenininine [ e 28,335 |. 11/18/2026 .|3.B FE ....
LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB
..LX1842-14-0 [S+175 03/01/27 e [ e . 04/01/2024 . | Tax Free Exchange ....... |oeeervererveniens foereens 4,029,775 |........ 4,426,082 |........ 3,988,304 |........ 4,010,329 |ovovvvviiiin [ 19,447 Lo [ 19,447 |oveviviinin [ 4,029,775 [oevveiiiiiin [ [ i 97,332 |. 03/01/2027 . |4.C FE ...
DAVITA DAVITA TLB-1 $+175 08/12/26 WELLS FARGO SECURITIES
L LX1852-93-3 | et [ e L 04/01/2024 . {LLC vvvveveeeeeieieieiens [oevieenieenieens [ereeienes 997,366 |.vervenenne 997,366 [..cueene. 997,366 [.vvvereerirnine feririeniiniinne [orereniiens Jorrinieninies e o o 997,366 |-.ovvevivieins [ e e . 08/12/2026 . |3.A FE ...
DAVITA DAVITA TLB-1 $+175 08/12/26 Redempt ion 100.0000
L LX1852-93-3 | et [ e L 08/28/2024 . | ..evveeieeiiieieincinee |oerieeeieeies e 2,057,399 |........ 2,057,399 |....... 2,054,832 [ooeviiiiiiiiiiins i e 2,566 |.eereiiiiinies e 2,566 |.eeeeeiiininies e 2,057,399 [oovviiiiiins Joeiiiiiiies oo i 28,450 |. 08/12/2026 . 3.A FE ...
ACRISURE ACRISURE TLB1 +350 02/15/27
LXT8BA-14-5 | e [ . 06/20/2024 . ..8,919,450 |........ 9,138,289 |[........ 8,644,398 |........8,697,088 [....coovrvrren [0 222,362 |ovrviiiiiins o 222,362 [oviiiiiiiin [ 8,919,450 [.. ...465,509 . 02/15/2027 . |4.C FE ...
IHEARTCOMMUNI CATIONS INC IHEARTCOMMUNICATIONS
..LX1854-19-4 [TLB $+300 04/29/26 ..o | e L 08/17/2024 . |Various ....ceeeeereennnee fovereereenienenens foees 10,341,924 |....... 12,975,537 |....... 12,197,917 [....... 13,052,230 [ooeveevvvrinnen [ooreee (17,799) |oeiiiiiiins e (17,799) [ [ 13,034,431 |.oviiinnne, ... (2,692,507) ... (2,692,507) |........... 528,015 |. 04/29/2026 . |5.A FE ....
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS Redenption 100.0000
..LX1856-44-7 |TLB $+225 02/25/27 v [ e L 08/28/2024 . | e e oo 7,500 [oieiiiiinne 7,500 [oveeereenen 7,350 |vierrinnnn 7,819 [oiiviiiiiis o (1)) R R (1)) R N 7,500 |ovevieiieniens Joereniniinies e foeeenenene 297 |. 02/25/2027 . |3.A FE ...
UNITED AIRLINES MILEAGE PLUS HOLDING TLB
..LX1889-05-9 [$+525 06/21/27 v [ e . 05/09/2024 . | GOLDMAN SACHS ....vevvvve |ovevereerierieniens foeens 2,052,500 |........ 2,000,000 |........ 1,992,500 |........ 2,060,168 |..cvvoveviciies [ (10,604) [evvevvrirrnner [ (10,604) [ovvevvrernnner [ 2,049,564 [oovoviiiiin [ 2,936 |vereennn. 2,936 |erenene 103,802 . 06/21/2027 . [2.C FE ...
UNITED AIRLINES MILEAGE PLUS HOLDING TLB
..LX1889-05-9 [$+525 06/21/27 v [ e . 08/20/2024 . |Various ....ceeereereenenen fouereerienienienens foeen 1,891,280 |........ 1,891,280 |........ 1,931,564 |........ 1,965,205 |.oovveviicies [ (78,925) |- evveenernnnns o (78,925) |oevvevnininins e 1,891,280 [ovevvevviiins Joerrniiniinis forerereieies foreenenns 103,099 |. 06/21/2027 .|2.C FE ...
PACTIV EVERGREEN GROUP REYNOLDS GRP PACTIV Redenption 100.0000
..LX1898-91-0 |TLB2 $+325 02/05/26 ..eveevieiaiinnn | e L 05/28/2024 . | e e [ 828,677 |oveune 828,677 |vovvrenn 826,605 |........... 858,802 [.oveviiiiiis ferenne (30,125) |oeveerserrcnns v (80,125) |oevevererncnns overeenens 828,677 |vvevveviriie foeriniiniinis Joereieieies foerenenne 30,231 . 02/05/2026 . [4.A FE ...
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB $+375 10/20/27 e [ e . 04/22/2024 . |Various ....ceeeeeereennnee fovereerienienenens oo 5,523,590 |[........ 5,523,590 |........ 5,574,148 |........ 5,452,805 [o.eeoovriiiiner e 70,784 |ovovrviiiinn [ 70,784 |ovovvviiiinn [ 5,523,590 [ovevveririns Joerinniiniinis forerenenenes foerenenne 258,804 |. 10/20/2027 . |2.B FE ...
AIR MEDICAL AIR MEDICAL TLB $+425
L LX1899-51-2 [10/02/25 ..eeeeiiiieieeeiee e [ e . 05/20/2024 . |VarioUS ..veevereeneenienee forereenienienenens foene 18,967,258 |....... 19,259,066 |....... 18,661,282 |....... 18,860,744 |vovvvvivinn [ 106,514 [ooevrviiiiinee [ 106,514 [ooevrviviiinee [ 18,967,258 [oovevviiiiins [ [ o 1,200,152 |. 10/02/2025 . |6. FE .....
PCI PHARMA SERVICES PCI PHARMA SERVICE 1L TL
..LX1899-79-3 [ $+350 11730727 e [ e . 05/28/2024 . |Various ....cceeeeereennnne foveveerienenenens foens 13,269,492 |....... 13,509,837 |....... 13,527,669 |....... 13,273,783 [ooocviciiiiiis o (4,292) [eeevveriiinnes o (€027 RN R 13,269,492 |cvevviviiine Joeninieninies e foeeeeens 518,762 |. 11/30/2027 . |4.C FE ...
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L UBS VIARBURG CONVERT IBLES
..LX1900-32-8 | $+350 10/08/27 .o [ e . 05/08/2024 . | ceeeieeeeeeeeeeeeees e [ 2,968,937 |........ 2,950,187 |........ 2,946,499 |........ 3,048,565 |....ocovrcinn e (7)) R (6,364) [.vvveeenevnnn foeriens 3,042,201 [oooveiiiiiin [ (73,264) |....... (73,264) ... 133,821 |. 10/08/2027 . |4.B FE ...
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L
..LX1900-32-8 [ $+350 10/08/27 e [ e . 06/28/2024 . |Various ....ceeeeeereernnes foverrenienienenens foerienn 859,129 |...vvurne 859,129 [..cceeeee. 857,378 |.vrerenns 887,248 |.oocvviiiis [ (28,119) [eovvveiriinnee [ (28,119) [ervvvriiiines [ 859,129 [ooveviiiiin [ s i 43,062 . 10/08/2027 . [4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB $+375
LLX1901-12-8 [10/19/27 e [ e . 04/30/2024 . |VarioUS ..ceeevereereeneenes forerrenienienenens foerenens 37,728 o 37,728 |ovrvinnn 37,338 [oerienne 36,742 [ooviiiiiines [ [ AR AT [ AR AP K I0 < T POV FUNURURURURIE RUIURIRUUR DTSR 1,161 |. 10/19/2027 . |4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB $+375
LLX1901-12-8 [10/19/27 e [ e . 06/13/2024 . | Various ... 14,366,091 ...617,482 [. 10/19/2027 . [4.B FE ....
..LX1912-33-1 [US LBM US LBM TLB $+375 12/17/27 . | . 05/14/2024 . | BARCLAYS .. ...210,577 | 12/17/2027 . [4.C FE ...
..LX1912-33-1 [US LBM US LBM TLB §+375 12/17/27 o | . 06/28/2024 . | Various .........ccevreene . 12/17/2027 . |4.C FE ...
EWl SCRIPPS Ell SCRIPPS TLB3 $+300 Redenmpt ion
L LX1914-05-5 | 01/07/28 .eevvveieeeieieeeieeieesiee s [ e . 06/28/2024 . | .. . 01/07/2028 . |4.B FE ...
UTZ QUALITY FOODS LLC UTZ 1ST LIEN TL $+300 Redemption
LX1919-27-8 [01/20/28 .. [ e L 04/17/2028 . | e e [ 3,170,749 |...e.. 3,170,749 |........ 3,162,822 |........ 3,291,881 [ocvviiviees o (121,182) v [ (121,132) v [ 3,170,749 |ovevieiiies foereninienine oo e 129,657 |. 01/20/2028 . |4.B FE ....
TRUCK HERO INC TRUCK HERO INC TLB $+350 JEFFERIES & COMPANY INC.
L LX1920-14-4 [02/24/28 ... | e L 04/01/2024 . | e e [ 494,663 |........... 498,715 [evevennee. 494,863 [...vvveeeninine feririiniiiine [ v v o o 494,863 [ooveviiiiin [ [ . 02/24/2028 . |4.C FE ...
TRUCK HERO INC TRUCK HERO INC TLB S$+350 Redemption 100.0000
..LX1920-14-4 [02/24/28 ... . 06/28/2024 .| .. ... 26,443 ...26,443 .. 26,413 |.... ..26,443 |.. . 02/24/2028 . |4.C FE ...
PETSMART PET
LX1923-65-0 | et [ e L 04/26/2024 . | 1evviireeieieieieieees [ [ 2,297 |oorrnne 2,207 |eiirine 22,306 [oievreeenne A2 L AR A 386 [ooviiiiiiiiee [ 386 [ooevriiiiiinee [ 2,207 [ooiiiiiiiies i oo o 677 |. 02/11/2028 . |4.A FE ...
RESIDEO TECHNOLOGIES RESIDEO TECH TLB $+225
.. LX1924-23-7 [02/09/28 ...viviiiiiiiiiiiiiiiieeseneseienes | e L 05/24/2024 .| oo | [ 2,396,877 |.ce... 2,396,877 |....... 1,962,415 |........ 2,052,647 |oooovreiiiine foonne 344,230 |oooriiiiiene fonne 344,230 |oooorioiiiine fones 2,396,877 |eveiiiniinies fovenininine feviiiiiin foiii 83,663 |. 02/09/2028 . [3.A FE ....
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PERATON CORP PERATON CORP 1L $+375
L LX1924-68-2 | 02/01/28 .cvveevieeiieieieieisee e [ e . 08/28/2024 . |Various ....ceveeeereeneenne |overrenienenienens foevenens 45,000 |..ooeneenee. 45,000 |eeierienne 44,981 .o 46,086 |...ooveieiies foerenne (G051 R NN (G051 R O 45,000 [ooveiviiiiin feoniiiiin s i 2,089 |. 02/01/2028 . |4.B FE ....
AMWINS AMWINS GROUP INC TLB $+225 Redenption 100.0000
L LX1926-58-8 |02/19/28 ...voveveniieieieieieie e [ e L 08/28/2024 . [ ..evveeieeiieieieeineines | [ 4,907 fooeeriririne 4,907 |erriennne 4,864 [ociinnne 4,79 | [ R[0S R[0T R 4,907 oveveeieieies forrenenienine oo e 191 | 02/19/2028 . [4.A FE ...
PETCO ANIMAL SUPPLIES PETCO TLB 2028 S$+325
L LX1927-45-3 | 03/03/28 ..veueviniieieieieieie e [ e . 05/29/2024 . | CITICORP SECURITIES ... [oveverververiereens foenenn 6,315,000 |........ 7,000,000 |........ 6,980,741 |........ 6,887,647 |.covvcieins [ (C0I) ) R (4,086) |-oovvevciiies [ 6,883,611 |oovevviriiiis o (568,611) |...... (568,611) |........... 260,439 |. 03/03/2028 . |4.C FE ...
GATES GLOBAL GATES GLOBAL TLB3 §+250 Redenmpt ion 100.0000
LX1927-51-1 [ 03/31/27 o [ L 08/04/2024 . | ..evvereeiineeiieieeeee [ [ 13,260,220 |....... 13,260,220 |....... 13,127,176 |....... 13,437,548 |.oovcviiiis [ (177,328) |ovovevvicien [ (177,328) [oveeveeeenin foeene 13,260,220 [ooviiviiiiin [ s i 461,650 |. 03/31/2027 . |3.C FE ...
REALPAGE INC REALPAGE TLB $+300 Redenmpt ion 100.0000
. LX1927-52-9 |04/24/28 ... I IO . 06/28/2024 . | .. ... 10,191 ... 10,191 ...10,140 |............ 10, 111 ..10,191 ...435 |. 04/24/2028 . |4.B FE ...
Verscend Holding Corp VERSCEND HOLDING TLB-1
..LX1927-59-4 | $+400 08/27/25 vevsvevseeesieinien [ e L 05/01/2024 . | eeveeeinieinieiinieieiees [veeeeseeieens [ 8,561,646 |........ 8,561,646 |........ 8,067,993 |........ 8,570,103 |.vevveeicins foerene (G709} SR (G709} SR 8,561,646 |-vevevverires forrerinnienine fooveriiiin e 279,154 |. 08/27/2025 . |4.B FE ....
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL $+300
L LX1928-45-1 | 08/04/27 .evveveviieiiieieisiee e eieee [ e . 08/03/2024 . |Various .....ceeereernner |oververeerienenens foenen 3,510,000 |...... 3,500,000 |........ 3,488,609 |........ 3,603,243 |ooooviiiiiiiis forne (10,995) |-vvvvvveviiins o (10,995) [.evevvriciis v 3,502,248 [ovevviiiiiis o (82,248) |........ (82,248) |.vvnenne 114,277 . 08/04/2027 . [4.B FE ...
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL $+300 Redenmpt ion 100.0000
L LX1928-45-1 | 08/04/27 .evvuvevieeiiieieisieesieeseeeieee [ e L 04/30/2024 . | 1eveeeinieinieineieees [ [ 50,083 |voverrnens 50,083 |ervenne 49,836 [..ovneee. 51,499 [oooiiiiiiis o (1,435) v [ (1,435) e [ 50,083 [cevevviriiiin feoeriiiiiiiiee s i 1,443 |. 08/04/2027 . |4.B FE ...
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB Redenmpt ion 100.0000
..LX1929-25-1 | $+325 12/06/27 veesveeseiseesiens | e L 08/28/2024 . | .vvveireeinieinieieiees [ [ 12,65 [ovivennen 12,65 [ooveeeee 12,414 e 12,39 |oeerrirnies fererenene LSV O A 260 [eoeeiiiiiiines [ 12,856 |oveververieies foereniniinine oo e 548 |. 12/06/2027 . |4.B FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |$+275 03/09/28 ..o | e . 04/11/2024 . |Various ....ceeeerernnne fouerrerienenenens foeveens 2,992,500 |........ 3,000,000 |........ 2,938,266 |........ 2,897,491 |ovoovriiiiin [ 3,700 [ervrriiiinee [ 3,700 [ooeviviniiines [ 2,901,191 oo [ 91,309 [......... 91,309 [orvvrrrene 73,171 |. 03/09/2028 . |4.A FE ....
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |$+275 03/09/28 ..o [ e . 06/28/2024 . |Various ....cevereereeneenes |overeenienienenens foevenens 46,500 |..eeneene. 46,500 |.eieriene 46,192 [ovirenne 45,371 [erviiiininee [ 1,929 [eriiiiiiinee e 1,929 [erviiiiiinee [ 46,500 [oonveviiiiin [ e i 1,921 . 03/09/2028 . [4.A FE ...
ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225 Redemption 100.0000
L LX1931-03-4 [ 03/10/28 vt [ e L 08/28/2024 . | vevveinieiinieinieieeees [ [ 25,137 [oovrinnne 25,137 oo 24,749 | 24,677 |ooevvevieiin e S PPN U S FOURURURR U 25,187 |ooveeeieiene Joeenienienienis e o 978 |. 03/10/2028 . [3.C FE ...
AVERICAN AIRLINES INC AADVANTAGE LOYALTY 1L WELLS FARGO SECURITIES
..LX1933-80-8 |TL $+475 04/20/28 ..oovveviisieines | e . 05/29/2024 . |LLC woovvenveieieierienies e [ 3,004,000 |....... 2,975,000 |........ 3,001,133 |........ 3,105,736 [oovvvveiiiies o (16,440) [ovvvvvevnnnen [ (16,440) [ovvovvvrrrnee [ 3,089,296 [oovevviviiins feriiins 4,704 | 4,704 | 158,680 [. 04/20/2028 . 3.A FE ...
AVERICAN AIRLINES INC AADVANTAGE LOYALTY 1L Redenmpt ion 100.0000
..LX1933-80-8 |TL $+475 04/20/28 ..ovveviisieines | e L 04/22/2024 . | e [ [ 1,365,511 [ooonene 1,365,511 |........ 1,420,290 |........ 1,420,262 |ovceveviicnes [ (54,750) |- evevenennienns ovenen (54,750) |+evevrevninnins e 1,365,511 [ooveveeiiiins Joerieniininis foereneieies foeeenenen 72,833 . 04/20/2028 . [3.A FE ....
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS
..LX1934-40-0 | TLB2 $+250 05/03/28 vveveneeeeeaiens [ . 05/28/2024 . | BANK OF AMERICA ..vovre |oveververienieniens foeene 2,015,575 |[oe.e 2,480,000 |........ 2,467,600 |........ 2,560,542 [oooviiiiiiciis o (7,977) |oveeeininies e (7,977) |oveeeininies e 2,552,565 |vevveiiiiiiis Joeeee (536,990) |........ (536,990) [........... 102,383 |. 05/03/2028 . |4.C FE ...
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS Redemption 100.0000
..LX1934-40-0 | TLB2 $+250 05/03/28 .oveveneeveeaens [ L 08/28/2024 . | .evveiieeiinieiinieiieees [rereeseeneens [ M5 [ N5 [ 11,069 [vvennnes 11,486 [vveviciis [ [C51)) ERR RO [(31)) FPRRR RO 11,125 | o oo s 459 |. 05/03/2028 . |4.C FE ....
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | $+500 03/30/27 eveeveveiseeiniennien [ e . 05/28/2024 . . 03/30/2027 . |4.A FE ...
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | $+500 03/30/27 eveevveeiseeeniennien [ e . 06/28/2024 . . 03/30/2027 . |4.A FE ...
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB3
..LX1935-65-4 | $+300 04/01/28 .o [ e . 06/28/2024 . . 04/01/2028 . |4.B FE ...
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB
..LX1936-95-9 | $+325 04/12/28 ... e . 06/28/2024 . . 04/12/2028 . |4.B FE ...
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL
..LX1937-90-8 | S+425 04/14/28 overeeseiseinien | e . 06/28/2024 . . 04/14/2028 . |4.C FE ...
ORGANON & CO ORGANON & CO TLB $+300
1 LX1938-25-2 | 0B/02/28 ..vvuvvinieriieieisiei e eieiee [ e L 05/17/2024 . | eeeveeeinieiricinecieees [vreeeseeseens [ 8,697,673 |....... 8,697,673 |........ 8,504,071 |........ 8,512,447 |ovvveevreiine o 185,226 [cevvveiriaiine e 185,226 [ovevrvriiiines e 8,697,673 |ovevvevriviies forrenienienine oo e 322,340 |. 06/02/2028 . [3.B FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB Redemption 100.0000
. LX1942-13-0 | $+375 10/08/27 v | e . 06/28/2024 . | .. 3,727 ...3,721 10en 3,633 [ 3,619 ... .8,727 |.. . 10/08/2027 . |4.C FE ...
CABLE ONE INC CABLE ONE TLB-4 $+200
L LX1946-55-2 | 05/03/28 ..vveeveneiereieie e [ e L 08/28/2024 . | e e o 5,115 |ovrvreenen 5,115 |ovverenene 5,008 |ereereene 5,001 |ovrininiinins e P2 SRR T 2 SRR 5,115 |oveeerieviies foevenienienine oo e 193 |. 05/03/2028 . 3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS -
..LX1947-06-3 | ACPROD.TLB §+425 05/17/28 cvvvvvneee | cvenee . 05/20/2024 . [BANK OF AMERICA .oovve |overvoeniinniiians |oveeas 4,927,975 | 5,890,000 [........ 5,831,100 |........ 5,997,158 [ooovveoriiiise o (25,715) |oevvernnnnnens ovenes (5,715) |.oveevicris foveee 5,971,442 [, ... (1,043,467) [... (1,043,467)|........... 272,255 |. 05/17/2028 . [5.A FE ....
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ACPRODUCTS HOLDINGS INC CABINETWORKS - Redenmpt ion 100.0000
..LX1947-06-3 | ACPROD.TLB S+425 05/17/28 oo [ e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 29,859 |oruirnennne 29,859 |overene 20,648 |ovuruennnnn 30,456 [oevvreeiraiine e (598) [.vveverririns oreeenns (622 S IR 29,859 [ovvvvveeriiens Joeiveiinnies [ e 1,421 |. 05/17/2028 . [5.A FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L $+400
(LX1947-77-4 |06/01/28 ..vovevveeeeeeeeesieeieieeeeenes | oo . 04/16/2024 . [ GOLDMAN SACHS ...vvevens [oevevereeiririiies foaees 7,657,804 |........ 7,614,974 |........ 7,523,531 [ooveee 7,457,364 |oovvveiiciins [ (7,083) |- [ (7,083) |oovreiiees [ 7,450,321 [ooerieiiiiins o 207,482 |....... 207,482 | 277,963 |. 06/01/2028 . [4.B FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L $+400 Redemption 0.0000
(LX1947-77-4 |06/01/28 ..vovvvevereeeeeesesieieieieeeeeees | oo L 04/01/2024 . [ cevuierereeeeieieiincnenine [oeeereeiiininees [eereriiiiiiiene Joveeeieieieins [ oo feveieriinns o o o o e foeeee e e e 289 |. 06/01/2028 . [4.B FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 $+325 Redemption 100.0000
L LX1948-27-7 | 01/31/29 oo | e L 06/28/2024 . [ ceveveereeeeieieeienrins e [ 6,161 |ovovrrenen 6,161 [covevernee 6,099 [ooverereen 8,183 [oiiiiriiies fooreieieiee8 oo o8 i e 6,161 [ooveeiieiin e oo o 268 |.01/31/2029 . [4.A FE ...
SRS DISTRIBUTION INC SRS DISTRIBUTION TLB Redemption 100.0000
..LX1950-86-9 |$+350 06/02/28 v.vvveererreeneninians | eeeeen L 06/18/2024 . [ c.vuveeeeeeeeieiciiecrnine foeeereiisieieees [ 10,237,500 [....... 10,237,500 |....... 10,170,469 |.......10,449,906 |..ovevevevrvvrrs [oenen (212,406) [oovnviericcs [orrens (212,408) v o 10,237,500 [oovvevereeiens feoreeeiiiiins oo o 437,285 |. 06/02/2028 . [4.C FE ...
PGNew ECVT ECOVYST PQ CORP - ECOVYST TLB Redenption 100.0000
..LX1951-53-7 | $+250 06/09/28 ... O L 06/12/2024 . [ cevevieeeeeeeeieieeeeene 1,984,694 |........ 1,984,694 |........ 1,969,809 ..o 1,960,100 [covevevevivirins ooverrnn 2,594 | oo 24,504 [ [ 1,984,694 |.. . 06/09/2028 . |4.A FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES Redemption 100.0000
..LX1953-66-5 |TLB $+200 09/22/28 oovovvererereerens [ e L 06/24/2024 . [ 1o e [ 12,500 [oovveenee 12,500 |orvrrnennne 12,375 [ooverine 12,204 [oovoveireees [ 206 |oovercririens [ 206 |ooveeriiiiens [ 12,500 |ovevveirieiene foerereiinnin e oo 491 |. 09/22/2028 . [2.C FE ...
PROOFPOINT INC PROOFPOINT 1L TL $+325
L LX1953-73-1 | 08/31/28 v.vevvereeiiererereieneeeeeeesesieneienens | oo . 05/28/2024 . [ Tax Free EXChange ....... [oeerervrererrees [roenens 1,745,536 |........ 1,745,536 |........ 1,745,536 |ovevvrverereinene foereniennienes foerneienein Joevreineies oo Jvviiiiies oo 1,745,536 |oveveiereriiies fooeeriiinee fooveeieieies [ 23,589 | 08/31/2028 . |4.C FE ....
MADISON AQ MADISON IAQ LLC 1L TL §+275 Redenption 100.0000
L LX1954-92-0 | 06/21/28 ..vvveveiiieieieieieieeeeeesesieieienens | oo L 06/28/2024 . [ cevevveenereeieieieeeeenene [ [ 4,387,500 |........ 4,387,500 |........ 4,373,520 |........ 4,449,800 [oovvrvevrcinnn o (73,550) [+evvevereeine foerene (ERT<1) ] A 4,387,500 |voveeeeiies feorreiieiiie o [ 175,493 | 06/21/2028 . |4.B FE ...
HERTZ CORPORATION HERTZ CORP TERM B~EXIT
..LX1955-25-6 |$+325 06/30/28 vvveveevierereieneens | e . 06/24/2024 . [BARCLAYS ..vvvvvevevrieies foerereeriririeienes [oenens 3,845,267 |........ 4,204,544 |........ 4,291,373 |........ 4,206,470 |veeveiiiin [ 1,21 oo [ 1,21 oo e 4,247,684 [ooooeveiies o (402,417) |....... (402,417) |-vecevee 159,763 . 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM B-EXIT Redemption 100.0000
..LX1955-25-6 |$+325 06/30/28 vvveveeierereieeens | e . 06/28/2024 . | .. ... 51,853 ...51,853 BT o 51,415 ..51,853 |.. . 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ COR
..LX1955-26-4 |$+325 06/30/28 vvveveeierereieeens | e . 06/24/2024 . [BARCLAYS ..vvevveviriries [oerereereriririenes [rreenens 747,008 |oveennnne 834,388 |...cv.... 833,773 |ovrverenes 825,072 |oveveireiiies feereiiine 2T O R 235 [oeiviiiiien e, 825,307 . 06/30/2028 . |3.C FE ....
BURLINGTON COAT FACTORY BURLINGTON COAT TLB-6 Redemption 100.0000
..LX1956-67-6 |$+200 06/24/28 ..vvveeeerrereesisians | eeeen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 10,204 [ooveeenee. 10,204 |orvrrnnene 10,191 [oovevenrnnne 10,159 [ovvevrerees foorereiens 45 | e 45 | e 10,204 [ovvveereiens foerereiineine e oo 291 |. 06/24/2028 . [3.A FE ...
UNIVISION COMM UNIVISION COMM TLB $+325 Redemption 100.0000
1 LX1959-34-0 | 03/24/26 ..vvveverereiiiieeseieieeieeeenn | e L 06/28/2024 . [ cevuveeeeieieieieenrns e [ 9,333,718 |........ 9,333,718 |....... 8,888,950 |........ 9,303,155 [covoverriraes forrennns 30,563 |ovovreriereieies foreeenens 30,563 |ovovrrrieraees oo 9,333,718 [eeveveivviens e [ o 373,853 |. 03/24/2026 . 4.A FE ...
JO-ANN STORES INC JO-ANN STORES TLB $+475
1 LX1959-36-5 |06/30/28 ..vevvuveiiieieiereieieieeesesieneneiens | oo . 04/30/2024 . [EXCHANGE ..vvvvvevieiaies foereereririeneienes fooereenns 48,263 |........ 4,387,500 |[........ 4,375,313 | 4,415,501 [oroiiiiiis o (2174 ) PR (2174 ) PR 4,407,684 |oveeeriannene ....(4,350,422) |....(4,359,422) |........... 116,528 |. 06/30/2028 . [6. FE ...
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL Redemption 100.0000
..LX1962-73-2 |$+250 09/01/28 vovveveveerreesirieian | eeeeen . 05/31/2024 . | .. ...37,500 ..37,406 |............38,257 |.... ..37,500 |.. .. 1,275 [. 09/01/2028 . [4.A FE ...
MCGRAM-HILL EDUCATION MCGRAN-
..LX1964-70-4 |S+475 07/28/28 vveeeeerernreeseninians | eeveen . 06/27/2024 . [BANK OF AMERICA ©.vvvvov foovereieriririenes [oeenns 2,996,054 |........ 2,992,308 |........ 2,962,385 |........ 3,010,542 [ovvevivirirn [ X7 2 AR 2,848 [ooiieiiiis o 3,013,390 [ooevviiiiins o (17,33) |....... (17,336) [coveveeee 216,252 |. 07/28/2028 . [4.C FE ...
MCGRAN-HILL EDUCATION MCGRAN-HILL EDU TLB Redemption 100.0000
..LX1964-70-4 | S+475 07/28/28 vveeeeeererrereninians | eeveen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 32,908 |orriinne 32,908 [oeoeeee. 32,579 |oovrrerennne 33,071 [oevreireiens e (163) |+vveverereees Jorererenens (G157 SN R 32,908 [oovevieiieiens e [ e 2,335 |. 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 06/20/2024 . [ cevuveeeeeeeeieieieeeeeeene [ [ 487,500 |..voeo.. 487,500 |.......... 482,625 |........... 477,139 |ooeriiees [ 10,361 [covevereeirins forrenens 10,361 [ooveverririeins orrereenns 487,500 |oveverreiieies fereriiciiiene v [ 25,521 . 02/15/2027 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB S+350
L LX1966-45-1 | 08/17/28 .vovevereveeeeesisieieieieneeeenes | oo . 04/01/2024 . [ Tax Free EXChange ....... [oeeererervrveeees [orene 15,646,233 |....... 15,851,343 |....... 15,617,271 |....... 15,677,754 [oevvreeviciins |ovenne (31,521) [vvveireiie foerene (31,521) [vvveireiie foerene 15,646,233 |-evveireiins feorereiiinins Joereeiiienes [ 370,573 |. 08/17/2028 . |4.A FE ....
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI TLB3 UBS WARBURG CONVERTIBLES
..LX1966-82-4 | S+400 00/15/28 vevvveveernveesesinien | eeeeen L 04/16/2024 . [ cevevveerereeieieieeeeenne [ [ 2,002,500 |........ 2,000,000 [........ 1,995,000 |........ 2,028,795 |.eveverreenn fooeeeren(5,583) oo [ooeeeeen(5,583) Lo o 2,023,212 [eeiriiiiiiins o (20,712) [....... (20,712) [eevveeee 76,154 |. 09/15/2028 . 4.C FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI TLB3
..LX1966-82-4 |S+400 00/15/28 vvveveveerieererieians | eeeeen . 06/18/2024 . [ Tax Free EXChange ....... [oeerervrervrueees [renns 9,289,895 |........ 9,346,052 |........ 9,294,139 |........ 9,333,975 [coveveveiinaee Joeerene (44,080) [ooveviiriiiis ovevens (44,080) [ovviiiiiiis o 9,289,895 [oovvvveiiviins v [ o 414,003 |. 09/15/2028 . [4.C FE ...
EVEMART EXPRESS EYEMART EXPRESS 1L TL $+300
< LX1967-34-3 | 08/05/27 ..vcvvereviieierererereneneesesisienenens | oo . 04/10/2024 . [BARCLAYS ..vvovvvviirins [oererereereririiins foeenas 9,900,000 |...... 10,000,000 [........ 9,900,000 |........9,788,604 [ooooeeviiins foorerrn 13,548 oo oo 13,548 [ [ 9,802, 151 97,849 |.... ...420,250 . 08/05/2027 . |4.C FE ....
BALLY'S CORP
L LX1967-63-2 | 10/02/28 ..vvveveieieveveieneeeeeeesisieneieeens | oo . 05/08/2024 . [Various .....cceevervevrens fooreernriririsees [oenens 4,225,005 |........ 4,398,724 |........ 4,332,295 |........ 3,937,825 [ovveeveivnane Joeereneen(5,884) [eoveviiiiiis o (5,844) [oiiiis o 4,403,275 [ooevvieiies o (178,231) |...... (178,231) |-veve 177,954 |. 10/02/2028 . |4.A FE ...
BALLY'S CORP BALLY'S CORP TLB $+325 Redenption 100.0000
L. LX1967-63-2 [ 10/02/28 ..vvvveviiiisieiciciississisisisieininns | aenens . 06/28/2024 . [ 1vovieiiiisicciiiiiiee oo | 70,863 |...oovceee 70,863 |..oornnnne 69,310 |.oovorrnnne 68,972 |.oovoriiiiaies v 686 |ooooreicices feeeiins 686 |oovioieicines feeeiiins 70,863 |rovereiieieiies foosveisiiiiies Jorvieniieiiies fooiieiiiens 4,346 |. 10/02/2028 . |4.A FE ....
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SPRINGS WINDON FASHION SPRING WINDONS 1L TL Redenmpt ion 100.0000
..LX1982-15-1 | $+400 10/0B/28 .vvverereeeeienerenenns | oo L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 50,588 |rvernenne 59,588 [...o..... 58,992 [oovevevnnne 59,781 [oevvveevreiens e (193) [ evevererrrieies o (GL:5) ) S IR 59,588 [cevevveereiens Joeereveiinnies [ e 2,846 . 10/06/2028 . |5.A FE ...
PACTIV EVERGREEN GROUP REYNOLDS GRP PACTIV
..LX1982-97-9 | TLB3 $+325 09/20/28 v.vovevevereirinns [ e . 05/28/2024 . [ Tax Free EXChange ....... [oeerervrerereees [renens 3,450,682 |........ 3,412,500 |........ 3,395,438 |........ 3,471,797 Lo oo (12,115) [cevvveireiinn e (12,115) [cevvreirerin e 3,459,682 [oovvvveiriiins e [ o 124,490 | 09/20/2028 . |4.A FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE 1L Redenmpt ion 100.0000
..LX1983-37-3 | TL §+325 09/29/28 .vcvvvrerrieirinins | e L 06/28/2024 . [ cevuvereeeeeeieienieeninins e [ 7,538 [ooererennn 7,538 [oeeirinnne 7,26 |ovvrene. % 175 ORSUT ISR K IR R K< 3 AU AN 7,538 [ooveeeieiiie foerereriiein v oo 331 [. 09/29/2028 . [4.B FE ...
LSF11 A5 HOLDCO LLC AOC- LSF11 A5 HOLDCO TLB
..LX1986-28-5 |$+350 10/15/28 voveveeeevereeenennnis | oo . 05/02/2024 . [BANK OF AMERICA ..vovvov foovereieririeienes [orenns 2,506,250 |........ 2,500,000 |........ 2,441,967 |........ 2,408,003 |.evvvvevrriine e (596) [.vvevereieine oreeenns (27 T R 2,407,407 |oveveieeries fevenene 98,843 |......... 98,843 [...v.eee. 85,603 |. 10/15/2028 . 4.B FE ...
LSF11 A5 HOLDCO LLC AOC- LSF11 AS HOLDCO TLB
..LX1986-28-5 |$+350 10/15/28 voveveeeevereeenennnis | oo . 06/10/2024 . [ Tax Free EXChange ....... [oeeervrervrurees [renens 3,755,028 |........ 3,944,244 |........ 3,799,111 |........ 3,754,485 [ooveveviiiiiis e [ O 7 ORI I 3,755,028 . 10/15/2028 . |4.B FE ...
RH RESTORATION Hil - RH TLB $+250
..LX1990-08-9 | 10/20/28 ..vvveveveiierererereieieeeesesieneienens | oo . 06/26/2024 . [CITICORP SECURITIES ... [eeveveveereriririns [ouees 1,907,596 |........ 1,994,872 |........ 1,989,872 |........ 2,005,535 [oveeviririiiie o (8,041) [ovveirreriae e (CROZ3D ] AR B 1,999,494 . 10/20/2028 . |4.A FE ...
RH RESTORATION Hil - RH TLB $+250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvvuveveiieeererereieieeeeeesieieienens | oo . 06/28/2024 . | .. ... 12,500 ...12,500 12,469 |............ 12,567 ... ..12,500 |.. . 10/20/2028 . |4.A FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2028 S+325
L LX1991-53-3 | 10/18/28 ...veveverereveeeeeieiieieieieeeees | oo L 04/25/2024 . [ ceveveirereeeieieeeenns e [ 2,646,754 |........ 2,646,754 |........ 2,626,899 |........ 2,613,182 |ovovvvevierinn e 33,572 |ovvreiieiin e KT 77 8 O R 2,646,754 [oovorveiiiiin e oo i 75,490 |. 10/18/2028 . 3.B FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2028 S+325
L LX1991-53-3 | 10/18/28 ...voveveverereeeeeisiieieieieeeenes | oo . 04/25/2024 . [Tax Free EXhange ....... [ceeveverererriins [ouenes 9,110,561 |........ 9,254,376 |........ 9,184,954 |........ 9,136,993 [covoveviiiiiis forrnne (26,432) [ovvvevieine foerene (26,432) [ovoveiieiie v 9,110,561 ovvevveiies fovrreiiieiiie oeveeieiene [ 263,950 |. 10/18/2028 . [3.B FE ...
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB Redenmpt ion 100.0000
..LX1993-56-2 |$+325 11/03/28 vveveeeeeeieieieieies [ e L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 28,250 |orrerenne 28,250 [ooeeeee. 8,179 | 28,799 [oevvvevriiins e (7] SR RIS (7)1 S IR 28,250 [oovevieiieiens e [ e 1,240 |. 11/03/2028 . [4.C FE ...
GRAY TELEVISION GRAY TELIVISION TLD $+300 Redenmpt ion 100.0000
2 LX1995-56-7 | 12/01/28 v.vvvreveierieeererereneeeeeeesesieneienens | oo L 04/01/2024 . [ veveveereeeeeeieieieiernes oo [ 38,013 |evernne 38,013 [ooereennee. 37,002 | 36,874 |ovoverririeie o 1,139 | [ 1,139 | [ 38,013 |ovoveiieiies foorrerriiie v [ 1,089 |. 12/01/2028 . [3.C FE ...
ACRISURE ACRISURE TLB3 +425 02/15/27 Redenpt ion 100.0000
2 LX2003-55-1 | 1vnenieeeeeeeeeeiee e | e L 06/20/2024 . [ ceveveeeeeieieieicennns e [ 2,185,345 |........ 2,185,345 |....... 2,168,954 |........ 2,142,632 [oovovriiiees [ 2,713 | e 2,713 | o 2,185,345 [oovviiiiiins v [ o 120,565 | 02/15/2027 . |4.B FE ...
ACRISURE ACRISURE TLB3 +425 02/15/27
2 LX2003-55-1 | 1vnenieeeeeeeeeeiee e | e . 06/20/2024 . [ Tax Free Exchange ....... .. 749,068 747,156 74,552 |........... 732,552 |.... . 16,515 |... 749,088 |.. .41,220 |. 02/15/2027 . [4.B FE ....
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 §+375
< LX2008-47-1 |03/05/28 ..vevvvenereiieieieieieneeeesesneienens | oo . 05/15/2024 . [J.P. MORGAN ...vovevvves foererenisirieieies [eoenns 7,748,583 |....... 7,739,477 | 7,686,769 |........ 7,794,996 |oovvrvviaiins e (18,084) [cevvveviririans Jovenns (18,084) [evvveviriein e 7,776,912 | [ (28,359) |....... (28,359) |......... 266,178 |. 03/05/2028 . |4.A FE ...
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT Redenmpt ion 100.0000
..LX2011-26-5 |TLB $+525 12/23/28 oo | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 55,000 |ovovernee 55,000 [ooeeoeee. 51,150 |ovurrnnnne 51,641 |ovoverrneee oo 3,359 [oovrrieeiis forveenens 3,359 [oovrreeeies [eerereene 55,000 ovveeieriiies forreenneniee e [ 2,974 |. 12/23/2028 . |5.B FE ...
GOLDEN NUGGET GOLDEN NUGGET 1L $+375 Redenmpt ion 100.0000
LX2020-71-2 | 01/27/29 oo | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 72,252 |ovrinne 72,252 |oeeeeennnn 71,19 [ 67,561 [overereiins forrrinnns 2,145 oo o 2,145 | o 72,252 [ociveeneien e foeeiiiins i 3,021 | 01/27/2029 . |4.B FE ...
GRIFFON CORP GRIFFON CORP TLB $+250 Redenption 100.0000
LX2021-20-7 | 01/31/29 oo | e L 06/26/2024 . [ cevuveeeeieieieiieinnns e [ 8,396,341 |........ 8,396,341 |....... 8,361,271 |ovuune. 8,321,292 [covrvereecies forrenne 75,050 [ooveirieirns forrene 75,050 [ovevrieirns forrenn 8,396,3H [oeeveiiviins v o e 326,886 |. 01/31/2029 . |3.B FE ...
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L Redenmpt ion 100.0000
..LX2022-21-3 | TL §+325 02/07/29 vvvvveeeeieieienn | eeeen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 67,424 |oorrnnnn. 67,424 |ooeeee. 67,087 |ovevnene 66,418 [.ovevrrriins [ 1,008 foovreeeeeies forreenne 1,008 [eovvereeeiers foerereenns 67,428 [oevevieiiiiens Joeireiiieies [ i 3,349 |. 02/07/2029 . |4.B FE ...
ENBECTA CORP EMBECTA CORP TLB $+300 Redenption 100.0000
1 LX2023-03-9 |03/30/29 ... | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 24,042 | 24,042 | 23,589 [.ovevennnne 17,589 [ovovevrieiees ferreieenne 486 [oovveeeees [ 486 [oovoireeees foereiins 20,082 [oveeieiiiiiens e [ o 896 |. 03/30/2029 . [4.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S+525 Redenmpt ion 100.0000
< LX2023-51-8 | 02/01/27 vvvereiiieieiereieieneeeeeesiseeieieiens | oo L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 283,981 [ooorennne 283,981 [oovveee 281,141 [ooveennene 25,772 |oeeeeeeeins [ 8,209 [ovvererrirae orrienenns 8,209 [oeveveiriririns orrereenns 283,981 |oveeveiieies feverivciiene v [ 15,574 |. 02/01/2027 . |5.A FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+400
+LX2023-68-2 |05/28/29 ....vvvvvereiieieesisieieieieneeens | e . 05/16/2024 . [ Tax Free Exchange ....... [ceeveverererriins [ouenes 6,773,471 |........ 6,907,424 |........ 6,872,887 |........ 4,808,632 [oevvvveercirs oo (20, 111) [eevereiiienn o (20, 111) [eevvreireiin e 8,773,471 |oeveeeeeiiies fovreiieiie oevereieiene [ 209,795 |. 05/28/2029 . 4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY Redenmpt ion 100.0000
..LX2023-74-0 |TLB $+425 02/15/29 oo [ e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 10,000 |orvrrrnnne 10,000 [ovevevenrnnne 9,950 [ooerveverenen 9,903 [eovvvrireees forrerriins 7 ISR R 7 FORURUPR IR 10,000 [rveeeeriiiens Joererniennies [ o 492 | 02/15/2029 . |5.B FE ...
TIBCO SOFTWARE INC CITRIX - TIBCO TLB $+450
.LX2026-39-6 |03/20/29 ....vvvevereieiiiieisieeieeieeenn | e . 05/24/2024 . [ Tax Free EXChange ....... [oeerervrvreeees [orene 14,500,491 |....... 16,072,143 |....... 14,625,650 |....... 14,495,801 [ovvvevrciins forrerine 4,890 [oioiiciiiees e 4,890 [oiiiiiiiie forrene 14,500,491 [oovevviiiiens v oo o 646,125 |. 03/20/2029 . 4.8 FE ...
ALBAUGH LLC ALBAUGH LLC TLB S$+375
+.LX2028-01-2 | 04/06/29 ...evvvneiiieieieieieeeeesesisieiens | oo . 04/01/2024 . [HSBC SECURITIES INC. .. [eoveveveeriririries [oreieieienne (264) |oveneeveirieiiene foereerereneninenes foererineennienes foeveiieinee foreeenes 1,402 [oveeiieiie [ 1,402 [oveeveiiein [ 1,402 [ooevieiieiens o (1,666) |........ (1,666) [-...e.... 149,967 |. 04/06/2029 . |3.B FE ....
ALBAUGH LLC ALBAUGH LLC TLB S$+375 Redenption 0.0000
..LX2028-01-2 | 04/06/29 ...vovevereiiiiiisieieiciceisissesisieiens | aenens ROy Y OO UUUUtl NUOUOUOUIUUUUUIRl NUUTUIUIUOUUUP RUUPTPTOPOUOUSUPI NUPTOOTOTOUOUUUPIN SUPTPTTOTIUIUTUTUPUIE NOUOPTOTIUIUTUPI AUTUCUTUUOUUPR SUUPUUUPOUOUI UUOTIUIUIUUIE ROVIUUUUPUPP RUUUTUUUIUIUIURI UUUOUUTUIUIIE SUPTPTUOTIUIUUNN UVIUIUUUUPU RUUPUPTPOPTTOIR 383 |. 04/06/2029 . [3.B FE ...
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TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB Redenmpt ion 100.0000
..LX2028-31-9 |$+525 02/17/27 ceveveeeseeeieennns | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 75,901 |eerennnes 75,901 [oovreennen. 69,222 |oevevennnnnn 71,321 |oeeeveeeies oo 4,580 [orvereirirae oo 4,580 [orvrioieiine o 75,901 ovvveiieieies foorerrieiiee Joeverieiies [ 4,069 | 02/17/2027 .|5.C FE ...
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN Redenmpt ion 100.0000
..LX2034-23-4 |TLB $+525 04/01/29 oo [ eeeeen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 37,500 |oovernne 37,500 [ooeeoeee. 36,313 |orrrnnnnn 35,384 [covoereciiins forreenns 2,116 |oeeeeiinns [ 2,116 |oeeeciiiens [ 37,500 [veveiieiies foeeenneiie o [ 1,714 |. 04/01/2029 . [4.C FE ...
NOVOLEX NOVOLEX-CLYDESDALE 1L S+367.5
1.LX2036-29-6 |03/30/29 ...uvvvvereieiiiieisieeieeieeenn | e . 05/14/2024 . [ GOLDMAN SACHS ..v.vveven [oovevereereririiies [oenes 4,025,000 |........ 4,000,000 |........ 3,900,000 |........ 3,816,936 [oevvovevvreiine e 37,101 | [ 37,101 |oeireiieies [ 3,854,087 [coeriviriiins o 170,963 |....... 170,963 [..veveee 155,327 . 03/30/2029 . |4.B FE ....
NOVOLEX NOVOLEX-CLYDESDALE 1L S+367.5 Redenmpt ion 100.0000
+.LX2036-29-6 |03/30/29 ....vvvererereiieieisieieieieieeeee | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 24,82 |oorrnnnn. 24,82 |ceenen 24,201 v 23,686 |ovvevririae o 1,136 [ooveeeeeiees foeveenns 1,136 [oovrieireeiees foereeenns 24,822 [ooeeiieiiien e foeiiiiin i 1,140 |. 03/30/2029 . [4.B FE ....
PERRIGO INVESTMENTS LLC PERRIGO TLB S+225 Redenmpt ion 100.0000
..LX2037-85-6 | 04/05/29 .....vovveverereniniieisieieieieteeeenns | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 2,101 |oeerenes 2,101 [orvrennen. 21,973 v 16,858 [cvveverereeins [orrereinene L7 ORISR 185 [orerreiriree e 2,101 Jooviiieiiies foerreiieiie oo [ 782 |. 04/05/2029 . 3.8 FE ...
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG - Redemption 100.0000
..LX2038-97-9 | OSCAR 1L S+425 04/30/29 wvvvvveerins [ eeeene L 06/28/2024 . [ cevuveieeeeeieieieeeen . 04/30/2029 . [4.B FE ...
AZZ INCORPORATED AZZ INC TLB $+325 Redenption 100.0000
< LX2044-19-1 | 05/06/29 ...vevvreneriiieieieieieiee e | oo L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 461,538 |.oooonn.. 461,538 |........... 445,385 |........... 463,503 |ovoveriieies forienne (G173 R (1,964) |- voveveernes forreinins 461,538 |ovoveieiieees fovericiiine v [ 20,549 . 05/06/2029 . |3.C FE ...
CHAVPIONX CHANPIONX TLB-2 $+275 Redenption 100.0000
.LX2046-74-1 |06/07/29 ..vovvuveeeieeererereneeeeeesesieieaeiens | oo L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 40,92 |oeennen. 40,92 oo 40,085 |ovueurennnnn 39,702 |ovovevrireee oo 1,220 |oereeiiienes [ 1,220 |oereeeinrinns e 40,922 [ovvvieiiiiens e feoiiiiis i 1,693 |. 06/07/2029 . [3.A FE ...
GATES GLOBAL LLC GATES GLOBAL TLB4 $+225 Redemption 100.0000
L LX2093-14-9 | 11/16/29 vovveiiieieieieieneeeeee s | oo . 06/28/2024 . | .. . 11/16/2029 . 3.C FE ...
DELEK US HOL! iEL
..LX2093-23-0 | $+350 /10729 v | e L 06/26/2024 . [LLC .vovevvererereeerins [oerereeereieniins o 2,002,418 |........ 1,994,937 | 1,938,901 |........ 1,911,634 |oevvciieies [ (6,272) |ovevvreeiraes forrene (6,272) |- vevereeiraes forrene 1,905,362 ovoverreriies fereenens 97,056 |........ 97,056 |voveenene 90,088 |. 11/10/2029 . |4.A FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB Redenmpt ion 100.0000
..LX2093-23-0 | $+350 /10729 o | e L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 61,314 |eerenee 61,314 [ovreennen. 59,052 [ovevevnnne 58,234 [crvevereeiiins forreenns 3,080 |ovevereeiriens forereens 3,080 |ovovererriiiens e 61,314 oo feoeeiiieiie v [ 2,769 | 11/10/2029 . |4.A FE ...
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB Redemption 100.0000
..LX2095-55-7 | $+500 O4/11/29 oo [ e L O4/11/2024 . [ e o [ 17,557 [ooveeeinen 17,557 |overerenne 15,890 [evrrirnne 8,806 |-voverereirirns [oreeenns 1,760 feoveeeeeiees foreens 1,760 [eovereeeies foereeens 7,557 |ovrveiieiens foereveiinnine Joereeniiens oo 563 |. 04/11/2029 . [4.B FE ...
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN Redenmpt ion 100.0000
..LX2106-80-0 |TLB $+275 02/06/30 vovvveveernrnins [ eeenene L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 688,500 |.......... 688,500 |-.......... 685,642 |.......... 678,276 [covovevrrreas [errernnn 10,224 [oovveieiiiees forieinns 10,224 [oovveieieiins [ 688,500 [voverieiiiis forreeeniniins v [ 29,627 |. 02/06/2030 . [3.C FE ...
HANESBRANDS INC HANESBRANDS INC TLB $+375 Redemption 100.0000
2 LX2109-29-1 | 02/15/30 vevevvreneiiieieieieieee e | e L 06/28/2024 . [ cevuverereeieieieiieesnins 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 288 |. 02/15/2030 . [3.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB
.LX2111-51-1 |s+275 02/27/30 v | eveen . 05/30/2024 . [Various .....coceerevrnns foerereererininiiins fooena 5,037,500 |....... 5,000,000 |........ 4,988,750 |........ 4,979,147 v e (3,721) |oevvreiiees foevee (3,721) |oevreiiees feevee 4,975,425 |oovveeiieins v 62,075 |........ 62,075 |vovennes 176,358 |. 02/27/2030 . [2.C FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB Redenmpt ion 100.0000
.LX2111-51-1 |s+275 02/27/30 oo | eeeen L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 32,610 |oernene 32,610 [ 32,541 . 02/27/2030 . [2.C FE ...
US SILICA US SILICA TL 1L $+400
L LX2112-49-3 |03/25/30 ..o | e . 04/01/2024 . [PARIBAS SECURITIES ...... |.... . 03/25/2030 . |4.A FE ...
US SILICA US SILICA TL 1L $+400 Redenption 100.0000
L LX2112-49-3 |03/25/30 ..o | e L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 11,469 [oovoveene. 11,469 |vvvvennene 11,440 . 03/25/2030 . [4.A FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH Redemption 100.0000
..LX2114-51-5 | TLB $+300 05/01/30 wvveveereririenens [ eeenene L 06/28/2024 . [ cevuverereeieieieieieeenine e [ 77 e 77 oo 6,448 . 05/01/2030 . [4.B FE ...
GRAY TELEVISION GRAY TELEVISION TLE $+250 Redenmpt ion 100.0000
(LX2115-56-1 | 01/02/26 v.vveeiieieieieieeeeeee e | oo . 04/01/2024 . | .. 530,770 525,945 |.... . 01/02/2026 . |3.C FE ....
GRAY TELEVI
(LX2115-56-1 | 01/02/26 v.vveeiieieieieieeeeeee e | oo . 06/04/2024 . [ Tax Free EXChange ....... [oeeeerervrveeees [orene 15,654,436 |....... 15,762,155 |....... 15,618,869 . 01/02/2026 . |3.C FE ....
INTERNET BRANDS INTERNET BRNDS - MH TLB3 Redemption 100.0000
..LX2120-15-7 |$+425 05/03/28 vvevveveerrrereniaiens | e L 06/28/2024 . [ cevuverereeieieieiieesnins e [ 6,281 o 6,281 [oevrrienne 6,159 [eveerreieieeeen forrrirrineiens feeeeeens 122 [ervereeniees foereeens 122 [oreeeeeeiens Joreeeens 6,281 [ooeveiiein e oo i 244 . 05/03/2028 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB S+375
(LX2125-57-8 | 05/31/30 vovvvereneiiieieieieieee e | oo . 04/01/2024 . [ Tax Free EXChange ....... [oeerervrererueees [ooenens 4,879,585 |....... 4,962,500 |[........ 4,950,094 |........ 4,898,449 |.ovvveoiieiiis forrnne (18,863) [cevvveveriaine Jovenens (18,863) [evvvevvreine e 4,879,585 [oovovveiriiins v [ o 119,065 [. 05/31/2030 . [4.A FE ...
XPO LOGISTICS XPO LOGISTICS TLB $+200
L LX2126-96-4 |05/18/28 ..vevvereieieeerereieneeeeee s | oo . 04/01/2024 . [MORGAN STANLEY ..vveveve [oevereiiririiiees [reeeiieiiiiiene Joovreeesieieies foeeeeieieniinns fooeeeieieiniins e [ 307 o [ 307 v [ (074 R R (307) [evevenenne (€70 12,715 |. 05/18/2028 . |3.A FE ...
CINEMARK USA INC CINEMARK USA TLB $+325
L LX2127-14-5 | 05/18/30 .vvvveiiiriiieiciciciisisisisisieiciens | e . 05/02/2024 . [BARCLAYS ..vovvvviiiiies fooeieiiiiiiiiiians |oenend 5,935,161 |........ 5,911,175 |........ 5,829,932 |........ 5,772,820 |ooovioeiiicin oo (13,508) [.evvoveviaiine oo (13,508) [.evvveericene Joerins 5,759,312 [ooooiiiiiiiins oaiens 175,849 |....... 175,849 [oooovnens 201,325 |. 05/18/2030 . [3.A FE ....
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CINEMARK USA INC CINEMARK USA TLB $+325 Redenmpt ion 100.0000
(LX2127-14-5 | 05/18/30 v.vveeeeieieieieieeeeeeee s | oo L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 2,05 |orrrnne 2,05 e 21,781 [oveveenne 20577 |oveveveeeees o 77 N RO RS 77 N U R 22,025 [oovereeiniiens Jorernieinies [ o 999 . 05/18/2030 . |3.A FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650 Redemption 100.0000
(LX2128-70-5 | 12/31/26 vevvvreneeeeieieieieieeeee e | e L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 182,035 [ovveeene 182,035 |...veene 177,400 | 176,667 |-veveverrrrnnes foreeenns 5,368 [orverrrrriae foreienenn 5,368 [oovrreririiins orrereens 182,035 [ooveiieriiene foeeernennies [ o 11,003 | 12/31/2026 . |5.C FE ...
CALPINE CORP CALPINE CONSTRN TLB 1L $+200 Redenmpt ion 100.0000
2 LX2139-01-7 |07/20/30 vvvveeeeiieeeieieieieeeeeeseeieieieiees | oo . 06/28/2024 . | .. e [ 9,354 [oivieiinne 9,354 | 9,35 [orernee 9,354 |ovevreerenes foereveieiein e oo e e 9,354 |ovevereerieies feoeennenie v [ 357 |. 07/20/2030 . 3.B FE ...
JANUS INTERNATIONAL JANUS TLB $+300 Redenption 100.0000
1LX2130-00-0 | 07/26/30 v.vvvereiiieiereieieeeeeeee e | oo L 04/30/2024 . [ cevuveeerereeieieieeeenine [ o 6,965,000 |........ 6,965,000 |........ 6,895,350 |........ 6,850,497 [ovveverrerirnn oo 14,503 [ovrreieieien o 14,503 [ovvvveiriree oo 6,965,000 |vveeereriies forreiireiiie foeveeieiene [ 348,046 |. 07/26/2030 . 4.A FE ...
US RENAL CARE US RENAL 1L $+500
(LX2142-62-3 | 06/20/28 ..vveveiiieieieieieeeeeee e | oo . 05/15/2024 . [MORGAN STANLEY ...vovveves foeveveriiiririiins foaees 5,337,677 | 5,972,636 |....... 3,443,049 |........ 2,104,735 |ovovevereiean o 1,431,355 |oeorrcericens [ 1,431,355 |oevrciiaies forene 3,536,090 [ooveeiveinnns ... 1,801,588 [.... 1,801,588 |........... 204,266 |. 06/20/2028 . [5.A FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2027 S+300 Redenmpt ion 100.0000
L LX2145-93-1 | 08/01/27 .o | e L 04/25/2024 . [ cevevieereeeeieieeeea . 774,421 774,421 771,409 |.......... 768,728 |.... 774,421 . 08/01/2027 . |3.B FE ...
L LX2145-93-1 | 08/01/27 .o | e . 04/25/2024 . Tax Free EXChange ....... [oeerervrerreees [renens 2,552,082 |........ 2,575,266 |........ 2,565,252 |........ 2,556,334 [ovvevreiiians e (€357 ) R R [C305573 ) R R 2,552,082 [cevevveiieiin e oo i 81,054 |. 08/01/2027 . (3.B FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB Redenmpt ion 100.0000
..LX2165-54-1 |$+225 02/28/30 eveveeeeeerreininienens | e L 06/14/2024 . [ covevveerereeieieieeencnene [oeeeeieieiniies o 2,970,000 |........ 2,970,000 |........ 2,970,000 |........ 2,970,000 |ovvevereeieins foreereieniies foereriniiens oo o o 2,970,000 |voveeireriies foorreriieiiie foereeieiene [ 105,082 |. 02/28/2030 . 3.A FE ...
TAMKO BUILDING PRODUCTS TAMKO BLDG PRODUCTS Redenmpt ion 100.0000
..LX2165-78-0 |TLB $+325 09/13/30 vovevevevereriiris [ eeeeen L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 16,686 [.ovevrnnnne 16,686 |.vvveve. 16,602 [.vovevnnne 16,525 [vvevrieiees ferrereenens LI ORRRRT USRI LI ORRURT USRI 16,686 [coveveveririens foeeerniiiiies [ o 771 |. 09/13/2030 . |4.B FE ...
LIFEPOINT HEALTH LIFEPOINT HEALTH 1L TL $+550
L LX2174-08-9 | 11/16/28 .o | oo . 04/11/2024 . [ Tax Free EXChange ....... [oeeerervrvrueeees [orene 20,132,513 |....... 19,795,833 |....... 20,371,654 |....... 20,258,047 |voveviieiiie [ (125,533) [covevrveires oveee [QF: 55| I R 20,132,513 oevvevieiies foerreiieine foeveiieieie [ 1,125,789 |. 11/16/2028 . |4.C FE ....
CDK GLOBAL CDK - CENTRAL PARENT TLB $+400
L LX2175-12-8 | 07/06/29 ..vvveveeieieiereieieeeeee s | oo . 05/16/2024 . [ Tax Free EXChange ....... [oeerervrervreees [oennd 6,429,905 |........ 6,500,000 |........ 6,483,750 |........ 6,461,671 |oevreiraies [ [EII)) T R (31,765) [cevveevirein e 6,429,905 [oovvvviiviins v [ o 234,270 |. 07/06/2029 . 4.8 FE ...
AVNEAL HOLDINGS , LLC AMNEAL PHARMACEUT ICA Redenmpt ion 100.0000
..LX2190-30-9 | TLB $+550 05/04/28 .o [ e L 06/28/2024 . [ cevuveerereeieieieieeenene [ [ 198,016 |vvnve.. 198,016 [.ovevenen. 193,627 [.vvnnee. 188,519 [ovveveveree v 8,799 | [ 479 oo o 198,016 [vvvevereeeren Joreveveiineies foevereieiiin e 10,729 |. 05/04/2028 . |4.B FE ...
TRANSDIGH TRANSDIGM TLJ $+250
L LX2198-96-3 |02/28/31 ..vvvriniiiieieieieieee e | e . 06/04/2024 . | GOLDMAN SACHS ... 7,274,348 ... 7,239,375 | 7,243,215 |........ 4,221,929 |.... 1 (29,087) [eveveeiiiie o 7,207,300 |.. . 02/28/2031 . |4.A FE ...
< LX2199-74-8 | 12/02/30 vevvviriniiieieieieieieee s | e . 05/30/2024 . [ Tax Free EXchange ....... [ceeveverererviins fouenes 1,971,588 |........ 1,995,000 |........ 1,985,025 |........ 1,983,041 |ovovvvicvneins fooven (11,483) | [ (11,453) [coveveiieiie v 1,971,588 |ovveivieiie feorvveiineins foevieeneins [oeerienenes 69,378 |. 12/02/2030 . [3.C FE ...
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR Redenmpt ion 100.0000
..LX2207-37-6 | TLC $+300 03/16/29 vovevveverereeeens [ e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 2,131 oo 27,431 [oeeine 26,117 [ooevernne 26,099 |ovverrireeie oo 1,02 |oeeeiiiens [ 1,022 |oerereiniins [ 27,131 oo oo v [ 1,157 |. 03/16/2029 . [3.A FE ...
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL
..LX2208-23-4 |$+350 12/19/30 e | e . 06/20/2024 . [ Tax Free EXChange ....... [oeererervruereees [orene 15,960,857 [....... 16,250,000 |[....... 16,087,500 |....... 16,087,500 |-vovevrreires fernne (126,643) | v.vevvrveine [ [QPL 7)) I 15,980,857 [oovevvvveiiens foeverireiiies foveiieiies o 673,076 |. 12/19/2030 . |3.C FE ....
DISTRIBUTED PONER INNIO GROUP TLB S+425
1 LX2209-07-5 | 11/06/28 ...vevevevveeeeeeesisieieneieneeeenns | oo . 04/12/2024 . [CITICORP SECURITIES ... [eeveveverereririiins [ounas 2,012,500 |........ 2,000,000 |........ 1,990,000 [oveveerrerireiins feoreirriiine o [C:1: )1 S [C:1: )1 SO 1,985,312 |ovoerrieriies [ 27,188 |weuee 27,188 e 26,579 |. 11/06/2028 . 4.C FE ...
DISTRIBUTED PONER INNIO GROUP TLB S+425 Redenmpt ion 100.0000
1 LX2209-07-5 | 11/06/28 ...vovevveeeveeeeeseeiieieieneieennns | oo L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 18,143 [orvrveenen. 18,143 |ovvvrenene 7,488 [eveveveveeeirinins foeeeeiiiiens forereieenns T T R T T R 18,143 [oveiieiins [ e oo 414 |. 11/06/2028 . [4.C FE ...
AIR METHODS AIR METHODS EXIT TL $+900 Redenmpt ion 100.0000
LX2215-73-4 | 11/30/28 vvveeieieieieieieieeeeeee s | e L 06/25/2024 . [ cevuverereeieieieiieineins e [ 4,420,855 |....... 4,420,855 |........ 4,420,855 [.vveveieieecens foovreeeieies e [ oo o o 4,420,855 [oovoiieiiiiins e [ o 277,612 |. 11/30/2028 . |6. FE .....
WIRECO WORLDGROUP INC WIRECO TLB $+375 Redenmpt ion 100.0000
LX2218-75-3 | T1/13/28 v | oo L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 14,528 |eveenne 14,528 |ovvrnnnne 14,162 [ooveene. 14,156 [ovrevrieees ferreieenne 371 fooreeeeeiees foeeies 371 feoreeeeeiees foeeeis 14,528 [voveieeiies foorreiieiie oeveieieine [ 689 |. 11/13/2028 . [4.B FE ....
LIGHT & WONDER LIGHT & WONDER INC TLB $+275 Redenmpt ion 100.0000
(LX2245-19-4 | 04/16/29 ...vovveieeieeieieeee s | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 38,262 |orurrinnne 38,262 [oooeeeen. 37,340 v [ [ <722 IS R <722 ISR R 38,262 [ooveveiiiiens e [ e 1,407 |. 04/16/2029 . 3.8 FE ...
Redempt ion 100.0000
..LX2246-73-9 |KBR INC KBR INC TLB $+225 01/13/31 |[..oee. L 06/28/2024 . [ cevuverereeieieieiieesnins e [ 4,688 | 4,688 |ooorrnnnne 4676 [oeveerrieeeeen foeeeieiriniens [ 12 feoreiireiees [ 172 FUR S 4,688 [ooveeiieiin e oo 142 |. 01/13/2031 . |3.B FE ...
HILTON GRAND VACATIONS HILTON GRAND VAC TLB
..LX2246-74-7 | S+275 01/13/31 .. O . 04/01/2024 . [BANK OF AMERICA ..vovevre [oovevereeriririiins [ounes 1,001,250 |....... 1,000,000 [....... 1,001,250 [ovvieiererecens foovrireeieies Joeeeieienns fveveieriiees oo oo o 1,001,250 |.. . 01/13/2031 . |3.B FE ...
HILTON GRAND VACATIONS HILTON GRAND VAC TLB
..LX2246-74-7 | S+275 01/13/31 e [ e L 06/28/2024 . [ cevuverereeieieieeieennins e [ 5,000 |orinnnn 5,000 [overrrrnne 5,008 [ooveverieirriinns feoeiieiiene e () S R () SR R 5,000 [oevevieireiin e oo o 111 | 01/13/2031 . |3.B FE ...
SEAWORLD PARKS & ENTERTA SEAWORLD TLB S+250 Redenmpt ion 100.0000
..LX2247-83-6 |08/25/28 ...vcveuiiiiiiiiiiiieieieiceenniesnsieiens | e . 06/28/2024 . [ 1vovieiiiisiciciiiiisee oo | 12,500 [ 12,500 |iororinnne L7381\ 0 FURUUUUPUPTOUURS ROUOUIUOUUUPPR RUUUOUOUUTUT NTPTOTOTOUIUP RUTUIUIUOUUPUPRIE AUTUUPUPTPTOOPR SUPUPOTITI 12,500 |oveveieieinee feorrieiiiinii v foviiiiins 410 [ 08/25/2028 . [3.B FE ...




8¢'S03

STATEMENT AS OF JUNE 30, 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
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB Redenmpt ion 100.0000
..LX2247-90-1 | $+375 08/19/30 vovvveveerieererieiens [ eeeeen L 06/28/2024 . [ cevuverereeieieieiieesnins e [ 8,728 |erienen. 8,728 |oevreiinne 8,552 [ovrvererereririnnns foeeeenieiines e L7CJN OURRRRT USRI LLC T P 8,728 [oeveveeiveien e oo o 284 |. 08/19/2030 . [4.A FE ...
DISCOVERY ENERGY HOLDING DISCOVERY EGY KOHLER
..LX2252-57-0 |TLB $+475 01/30/31 v [ e . 04/01/2024 . [BANK OF AMERICA ..vovvvre [oovevereiriririiies fornes 3,114,000 |........ 3,200,000 |........ 3,114,000 |ovevveeririeinae Joerrerniens foereneieiein Joerveiieis oo i e 3,114,000 |ovoveivieiies forereiiieiiie oeveeneienes [ . 01/30/2031 . |4.B FE ...
FITNESS INTERNATIONAL LLC FITNESS INTL LLC Redenmpt ion 100.0000
..LX2253-33-8 |TLB $+525 01/30/29 oo [ e L 06/28/2024 . [ 1eveveeeeeeeieieieiernes oo [ 27,500 |ovevernne 27,500 [ooveeeen. 26,675 |ovveveierereeee feoreieeieiens foeeiins 753 I R 7. O R 27,500 |voveiireiies feorreiiieiie o [ 559 | 01/30/2029 . |4.B FE ....
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN Redenmpt ion 100.0000
.. LX2253-93-3 | TLB1 $+275 01/24/31 o [ e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 29,625 |oirrennne 29,625 |cerene 20,551 [cvveverereneirienns foeeeeeieiinns oo, L7 IS R [ PSSO I 29,625 [oovevveiriiiens Joeeernieinies [ o 902 |. 01/24/2031 . [3.C FE ...
DUN & BRADSTREET CORP DUN & BRADSTREET TLB
..LX2254-13-9 | '29 $+275 01/18/29 ... O - . 04/01/2024 . [BANK OF AMERICA ..vovovve [oovevereiriririiins [ounes 3,500,000 |........ 3,500,000 [........ 3,500,000 |+vevvveririeinine Joerinenirieis foerereieiein Joerveiieies oo s e 3,500,000 |.. . 01/18/2029 . |4.A FE ...
DUN & BRADSTREET CORP DUN & BRADSTREET TLB
..LX2254-13-9 | '29 $+275 01/18/29 oo [ e L 06/27/2024 . [ ceveverereeieieieieennins foeeeneeieeeen [ 8,750 |ovrerene 8,750 [overriinne 8,750 [ovevereeerieininn [ Jovrereiiieis [ v e o, 8,750 [eevevveiveiin e oo i 96 | 01/18/2029 . |4.A FE ...
ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+275
1 LX2256-53-0 | 01/27/31 vvvieiiieieieieieieieeeeee s | oo L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 15,506 [ovveenne. 15,506 [.evvveeee LT T4 T AU FEUSOIRRIUTOR TSR T IO R T IR 15,508 |+vevererieiens foerererinnine Joereeniiens [ 518 [. 01/27/2031 . 3.B FE ....
CORE & MAIN CORE & MAIN TLB §+225
2 LX2261-53-0 | 02/05/31 ..o | e L 04/26/2024 . [ cevevereeeieieieieeenne e [ 9,625 [ooveverenne 9,625 [oovreennen 9,593 |ovevvrreireines foerereiieies foereieiis 720 ARSI TR 720 AR I 9,625 [vveveivieiie foerereriiein Joereeneienes [ 128 |. 02/05/2031 . |3.C FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L '29 $+400
L LX2261-54-8 | 10/31/29 vovvvirieiiieieieieieee e | e L 06/12/2024 . [ cevevveerereeeieieeeeeeene [ o 3,611,577 | 3,611,577 |........ 3,572,719 |oeevveeiseirees foerereieneins e 38,858 |oireiiiaies feerenn 38,858 |oireiiiaies feerenn 3,611,577 |oeeeiveieies fevveiiieins oo foeieiiens 114,867 |. 10/31/2029 . [4.C FE ...
VESTIS CORP VESTIS CORP TLB $+225
1 LX2265-33-3 | 02/15/31 .ovvenieiiieieieieieee s | e L 06/28/2024 . [ cevuveereeieieieieiernne foeeenenreeeen [ 5,750 [oovererernen 5,750 |erreennne 5,736 [coveereinniinns [ e L7 PSR R £ SRR R 5,750 [oveveerieriie foerereriieins Joereeienieienes [ 129 |. 02/15/2031 . |3.C FE ....
UNITED AIRLINES UNITED AIRLINES TLB $+275
L LX2271-39-8 | 02/15/31 oo | e L 06/28/2024 . [ cevuverereeieieieieieenins feeeeneereeeen [ 7,375 |ooeereenn 7,375 e 7,338 [ooveireinnienns [ v 70 ARSI K7 AR IR 7,375 [ooveeeieiene foerreriiein e oo 199 |. 02/15/2031 . |3.A FE ...
COTIVITI INC COTIVITI INC 1L TL $+325
(LX2272-35-4 | 02/21/31 oo | e . 04/01/2024 . [J.P. MORGAN ..o foererereeiiiiiiins [oanes 8,084,375 |....... 8,125,000 |........ 8,084,375 |.euvevererieirieies foereeniniinns frreeniieiiie foeresennieins frevereieine oo e 8,084,375 |eoveirieiiies forreiiieiiie oeveiieienes [ . 02/21/2031 . |4.B FE ...
COTIVITI INC COTIVITI INC 1L TL $+325 Redenmpt ion 100.0000
(LX2272-35-4 | 02/21/31 oo | e L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 20,313 |orrerrnnne 20,313 [oerenne 20,211 oo foorvreeieiens foeeiins L1728 O USRI L1728 IO USRI 20,313 [ooverieiiiiens v [ o 247 |. 02/21/2031 . [4.B FE ....
COTIVITI INC COTIVITI INC TL FIXED 7.625
2 LX2272-36-2 | 02/21/31 oo | e . 04/01/2024 . [J.P. MORGAN ..o foererereeiiiiiiins [oanes 5,800,000 |[........ 5,800,000 |........ 5,800,000 |+vvvverereennas forerineninieins foeveveieieins Joerveinieis oo Jeiiiiees e 5,800,000 |-vevererierirs foerererirniin Joereeeiienes [ . 02/21/2031 . |4.B FE ...
MEN'S WEARHOUSE INC MEN'S WEARHOUSE 1L TL Redenmpt ion 100.0000
..LX2274-55-8 | $+650 02/21/29 oo | e L 04/15/2024 . [ ceveveeeeeeeeieieieeceenene o [ 304,440 | 304,440 oo 382,607 [covoveieierereees foeeeeirneieies oo 11,833 [coveveeciiins forrenne 11,833 [ooveeririeies orrereenns 394,440 [vvevirieinn foerrieiiiens [ Jvii 5,441 |. 02/21/2029 . |4.B FE ...
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB Redenmpt ion 100.0000
. LX2274-74-9 | $+425 03/15/31 o | e L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 14,975 e 14,975 |oorrnnne 14,825 [ovvieieirieieens oeeririenees Joorieieienns LTI ORRRT USRI L AR I 14,975 |ovoveiieiies foerreiieiie oeveieieiene [ 366 |. 03/15/2031 . [4.B FE ....
RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB Redenmpt ion 100.0000
..LX2276-36-3 |PIK S+500 01/31/29 ... IR I L 06/28/2024 . [ cevuveieeereeieieieieeen . 01/31/2029 . [4.C FE ...
STATION CASINOS LLC STATION CASINOS TLB S+225 Redenmpt ion 100.0000
L LX2278-51-8 |03/07/31 vvvevreriiieiererereneeeeeesesisieieiens | oo L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 2,500 |rurrinne 2,500 [ooeeeee. 22,388 |ovoveeeieeieeee foorereeieiens [oeeiins LRKIN SRR USRI LRK TN SRR USRI 22,500 [eoverieiriiiens v [ o 450 |. 03/07/2031 . [3.C FE ...
LIFEPOINT HEALTH LIFEPOINT HEALTH TLB $+475
1 LX2281-23-1 | T1/16/28 .o | oo . 05/08/2024 . [CITICORP SECURITIES ... [eeveveverereririiins [ouees 2,015,000 |........ 2,000,000 |........ 2,079,010 |ovevevverininenins foereveiiieies [ (70 IS (70 IS 2,075,253 [oeveveeiriiens o (60,253) |......... (80,253) |+vnveveeerenenins . 11/16/2028 . |4.B FE ...
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB
..LX2281-30-6 |$+200 05/19/28 vovvveveerreeseriaiens | eeeeen . 04/01/2024 . [CITICORP SECURITIES ... [eeveveveereriririns [ounes 2,000,000 |[....... 2,000,000 |........ 2,000,000 +vevvveririennine Joernenniens foerereieiein Joerreiieis oo i e 2,000,000 [-veverereiins foerereiirniin Joereeeiienes [ . 05/19/2028 . |3.B FE ...
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB Redenmpt ion 100.0000
..LX2281-30-6 |$+200 05/19/28 v | eeeeen L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 15,151 [orvreeenen 15,151 |ovrrrennne 14,326 [vrreieirieieens oerererieinees v 773 TR R 72 O R 15,951 [ooevveereiene feerererinein e oo 210 |. 05/19/2028 . 3.B FE ...
TRANSDIGH TRANSDIGM TLI $+275
(LX2281-76-9 |08/24/28 ..o | oo . 06/04/2024 . [ Tax Free EXChange ....... [oeeeerervrveeees [orene 15,172,811 |....... 15,168,630 |....... 15,209,438 [.vveviveiieiins foereiieiie o (€ :720 ) T N (36,627) [cevvrveveriains Jovenenn 15,972,811 |ooveiieines foovveiiieiins oeveineienes [ 251,341 |. 08/24/2028 . 4.A FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1 Redenption 100.0000
..LX2283-96-3 |$+350 08/24/28 .. | eeeen L 06/28/2024 . [ cuveveeeeeeeeieieieeernies oo [ 20,284 |orrrnnne 20,284 oo 20,284 |ovveeeieiereeines [ o o v s [ 20,284 [ooveriviiiiens v [ o 472 |. 08/24/2028 . [4.C FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2 Redenption 100.0000
..LX2283-97-1 |$+350 08/24/28 .. | eeeen L 06/28/2024 . [ cevuverereeieieieeieennins e [ 7,821 | 7,821 [oieieiinne 7,821 Jovveiieinieieees fvereriniies fooveeieieins oo oo v e 7,821 [oeiveiiiin e oo e 182 |. 08/24/2028 . |4.C FE ....
LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLBA
..LX2287-93-1 | 5+656 04/16/29 vvoveeceiiiiiiisisians e . 05/01/2024 . [MORGAN STANLEY ..ovvvvvs feorereiiiiiiiins o 2,168,780 |........ 2,213,041 |........ 1,995,877 |oeovrieiininiiniaes |oenisieiiiiaies fooienens (5,767) |oovevecninnee ovreene (5,767) |oovevenencnies ovreene, 1,990,109 |ovvverviniins fooeene 178,671 |....... 178,671 |eoveeeene 45,287 |. 04/16/2029 . [4.C FE ...
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LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB2
..LX2287-94-9 | 5+656 O4/15/30 v | eeeeen . 05/01/2024 . [MORGAN STANLEY ..evovven foovereneriririeienes [ooenns 2,163,248 |........ 2,213,041 |....... 2,033,899 [oovoverieirirenins fereiieiiiene e [C:25%) ) ISR [C:22%) ) ISR 2,025,608 |vveverreiiie feeee 137,642 |....... 137,642 [oovvnenee. 45,287 |. 04/15/2030 . 4.C FE ...
AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550 Redenmpt ion 100.0000
1 LX2301-55-9 | 10/02/28 ..vvveveieieievereieneieeeeseeieneieiens | oo L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 66,787 .o 66,787 |ovurrnennne 66,169 [..veveeriririaans oeereriririnies v B18 [oovverereees [oerereienne [11:I P A 66,787 |-evvererieiens foerereiiieins e oo 650 |. 10/02/2028 . [4.C FE ...
TIBCO SOFTWARE INC CLOUD SOFTWARE TIBCO TLB
..LX2330-15-2 | $+400 03/29/29 vvvverreieieieieieieen | e . 06/26/2024 . [BANK OF AMERICA ©.vovvv [oovereieririeieies [oeenns 2,996,250 |........ 3,000,000 |........ 2,708,638 |.veveeeririeinins foeriveiiieies [ [Q1721) ) SR [Q1721) ) ISR 2,705,398 [oooviiriiiens o 290,852 |....... 290,852 |veveuinene 27,178 |. 03/29/2029 . |4.B FE ...
PROOFPOINT INC PROOFPOINT 1L TL S$+300 Redenmpt ion 100.0000
1 LX2334-67-5 |08/31/28 ..vrvveieiiiererereieneieeeeesesieieienens | oo L 06/28/2024 . [ cevuveererieieieieceneeene [oeeeeienenieen [ 8,364 | 4,364 |ooovreennne 4,364 |overreeineienene [ o e oo i e 4,364 |ooveeiieiine foerereiiein s oo 31 | 08/31/2028 . |4.C FE ...
PACTIV EVERGREEN GROUP PACTIV EVERGREEN GR
..LX2335-40-9 | TLB4 $+250 09/25/28 vvevveerinianans [ e . 06/28/2024 . | .. ....8,531 ....8,649 |.... .8,531 . 09/25/2028 . |4.A FE ...
84 LUMBER CO 84 LUNBER TLB $+225
LX2341-16-7 | 11/02/30 v | e L 06/28/2024 . [ cuvuveererieieieiecenenene [oeeeeieieiinen [eeeeeenn5,000 | 5,000 |erreenene 4941 | [ oo [T SRR T [ ] AR TR 5,000 [cevereireien e oo i 31 | 11/02/2030 . |3.C FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB
..LX2352-08-1 |S+175 02/28/30 v | eeeeen L 06/28/2024 . [ 1o [eeeeeieieiieen [ 7,500 | 7,500 [ooereiinne 7,500 [oveeieeiirieininn feoerineiiene Jovrereiieis [ v o e 7,500 [oeveieiieien Joeerniiiiies oo o . 02/28/2030 . |3.A FE ...
LSF11 A5 HOLDCO LLC AOC- LSF11 A5 HOLDCO TLB
..LX2354-73-1 | $+350 10/16/28 .vevveereeeeeerenenes | e L 06/28/2024 . [ cevuvereeeeieieieneninine foeereneeeiieieees [ 10,062 | 10,082 [ovevevenrnnne 9,579 |ovevvveeirinenne Joereveiineies [ < O F < O R 10,082 [ovevererieene foereeerineiins Joeveeieiens [ 45 |. 10/16/2028 . |4.B FE ...
TITAN ACQUISITION LTD HUSKY TITAN TLB $+300
LX1721-92-2 |03/28/25 . [ . 04/23/2024 . [Various ...oceevereeeereen [oonviereseienenens [ 19,263,131 [ 19,263,131 |...... 18,593,279 |...... 19,533,799 |-vovvvvieie o (270,668) [-..vvvvvrirnes [ [CZ00:5:) ) RS B 19,263,131 [ooveveviiiiens v oo o 524,555 . 03/28/2025 . 4.C FE ...
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 | $+250 08/10/30 vovveeneiieieiereienns A L 04/01/2024 . [ ceveveerereeieieieeceerinins e [ 8,748 |ovreenen. 8,748 |oevrrinnnn 8,748 |ovvrenen. 8,748 [ovvevreveirees Joovevneeieies foveeeieieies e s i 8,748 [oeveeeireiin e oo o 369 |. 08/10/2030 . [3.C FE ...
STARS GROUP HOLDINGS BV STARS GROUP-FLUTTER Redenmpt ion 100.0000
..LX2198-79-9 | TLB S$+225 11/16/30 ... e | A . 06/28/2024 . | .. ... 27,500 ...27,500 27,425 |.... ..27,500 |.. . 11/16/2030 . |3.A FE ...
TITAN ACQUISITION LTD HUSKY TIT
L LX2256-49-8 | 01/31/29 .vvieeiiieieieeee e [ . 06/03/2024 . | DEUTSCHE BANK ..ovvveve [orervenerienerieens [oene 11,842,500 |....... 12,000,000 [....... 11,820,000 |vovenvevevnieinne Joeevvieiinieies ferieene (1,465) . 01/31/2029 . |4.C FE ....
AIR CANADA AIR CANADA TLB $+250
..LX2280-98-5 |03/14/31 ... [ . 05/30/2024 . [ J.P. MORGAN ...voveueeveee [onereenieeiieens fernne 1,005,000 |........ 1,000,000 997,500 |.... cn(2,923) . . 03/14/2031 . |3.A FE ...
AIR CANADA AIR CANADA TLB $+250 Redenption
..LX2280-98-5 |03/14/31 .eveviviriiierereieree e A L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 25,875 |orrrnnne 25,875 [oovrveeee. 25,810 |ovveeereeereeees foorrrineiens [ B5 |ovovererereeies [erereeeens [ 7 AR IR 25,875 [eovereeiriiiene Joererrieinies [ o 476 |. 03/14/2031 . [3.A FE ....
ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB4 $+250 Redenmpt ion 100.0000
1LX1963-80-5 |03/29/27 ..vevvrriniiirieieieieeie e Do L 06/28/2024 . [ 1evveeeeeeieieieiiernies o [ 33,098 |orrrrnnne 33,098 [ 33,006 |overernnnne 32,94 [oreeieieiins forreeenne LA ORRRT USRI LY/ PR IR 33,008 [ooeveiriiens Joerireiineies [ e 1,327 |. 03/29/2027 . 3.C FE ...
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB S+350
2 LX2025-52-1 | 02/26/29 ..t Do . 04/01/2024 . [ J.P. MORGAN ...ovenvevenes |ooeeeieieierieens [ 987,487 |.veeeee. 997,462 |...u.ed 987,487 [.vvvevieeeinieiens forreiieiie foevereieiines foerreineiis oo [ o 987,487 |.vevvvveerenns feoernennien e e . 02/26/2029 . |4.B FE ...
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350 Redenmpt ion 100.0000
1 LX2025-52-1 | 02/26/29 ..vveeiiieiee e Do L 06/28/2024 . [ ceveveeeeeeieieieieeerniee o [ 40,038 |overenee. 40,038 [.oooe... 39,836 |ovrrnnnne 38,625 |ovoverrierae o 984 oo [ 1.7 O F 40,038 |vvereieiies foreeiieiie v [ 2,306 |. 02/26/2029 . |4.B FE ....
ENTAIN HOLDINGS PLC ENTAIN HOLDINGS TLB2 Redenmpt ion 100.0000
..LX2086-11-9 | $+350 10/31/29 oo Coen L 05/14/2024 . [ ceveveeereeeeeeicececnnns o [ 2,977,412 |........ 2,977,412 |........ 2,947,638 |........ 2,931,496 [oovovovrraas ferrennns 45,915 | e 45,915 [ovvvvciieiins o 2,977,412 [eeeriiiins v o o 101,238 |. 10/31/2029 . 3.C FE ...
ICON LUXEMBOURG SARL ICON US MERGER STRIP TLB Redenmpt ion 100.0000
..LX2276-54-6 | $+200 07/03/28 oo Do L 06/28/2024 . [ cevuvererereeieieieeeeenene oo [ 917,348 [oovrennne 917,348 |.ovevee 917,388 |ovveeevereerieines foereeeriiiin foovereiiiieies Jovrseieieies e e oo 917,348 |oeevveeieies [ v [ 8,784 |. 07/03/2028 .|2.C FE ....
ICON LUXEMBOURG SARL 1CON LUXEMBOURG SARL TLB Redenmpt ion 100.0000
..LX2280-45-6 | $+200 07/03/28 vvveeiiiiicicisiinns D..... . 06/28/2024 . | covveiiiiiiecccicinine [ | 3,681,902 |........ 3,681,902 |........ 3,681,902 [.ovoveriiiiiaes fooveniiniines Lo foiisiiiins v v e 3,681,902 |oeiiieiiies foosieiiiiies foovieiiieiies fooieinnnas 35,255 |. 07/03/2028 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 552,803,917 570,532,258 558,697,236 469,670,731 747,306 747,306 562,780,589 (9,976,672) [  (9,976,672) 20,145,889 XXX XXX
2509999997. Total - Bonds - Part 4 1,644,276,875 | 1,695,206,704 | 1,681,448,677 | 1,534,049,942 299,513 1,985,376 2,284,889 538,382 | 1,680,400,772 | (1,082,319)| (20,837,756)| (21,920,075) 38,931,279 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 1,644,276,875 | 1,695,206,704 | 1,681,448,677 | 1,534,049,942 299,513 1,985,376 2,284,889 538,382 | 1,680,400,772 | (1,082,319)| (20,837,756)| (21,920,075) 38,931,279 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
| | ‘PIPELINE TRADING SYSTENS
..03213A-10-4 | AMPLITUDE INC. COMMON STOCK ..ovoveveveiniiens [eovenes . 05/20/2024 . | .evviiiiiiiiiiiiiiiies | 18,353.000 [......... 172,19 [oovioiiiiiiiies | REKIRX | FUUUUUOUUOTUUU FUUUUURUUUPR RUUUUTUUUTUR NUCUPTUTUPTUUPR RUUUUTUUUTUU NUSUPTUUPTUTUPR RUUTOTIION 183,530 [ooveiiiiiiiiins o (11,334 |....... (11,334) |ooeeeeeieeees fooeiine v v
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STATEMENT AS OF JUNE 30, 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}
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
PIPELINE TRADING SYSTEMS
..192600-10-7 | COIN BASE GLOBAL COMMON STOCK ............cceeewef.eenns . 04/03/2024 .| eeeiiiiiiiiiiieeeiiiiiieeees i 9,779.000 |....... 2,490,458 |...ooooiiiiiiiiinnns foeenns 2,735,284 |.ooooeeeieeiieeeeens e e fovviiiiiiiiiiins foiiiiinns e e 2,735,284 |..oovvvveinnnnnn fonnnn (244,826) |...... (244,826) |...oevvvnnniiiiiinnn Jovennnns eevveinn]| eeeiiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,662,654 XXX 2,918,814 2,918,814 (256, 160) (256, 160) XXX XXX
Federal Home Loan Bank Activity Based Stock
LFHLB00-02-6 [ .evvvennieiiiiiiieiiiiiiie e eeeeeeen | e | 05/15/2024 . ‘DIHECT S o 2,700.000 |......... 270,000 [oiiiiereiiiiiiiiins ovvennnnns 270,000 |.......... 270,000 J.iveveiiiiiiinn Jovnnnnnnininns Jovviiiinnniiinns Jovviiinnnnriins Jovviiiininiieien o 270,000 |.oevvveveeiieeee evevvvvveniniine fovviiiiiiiiiiiis fooiiiiiiiiiiiiiiiis foeeiees v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 270,000 XXX 270,000 270,000 270,000 XXX XXX
..45767€-10-6 | INNOVATIVE UNDERWRITING COMMON STOCK .......... | ....... | 05/23/2024 . |Relurn of Capital ....... | ............. 0.000 |......... 200,000 [ocoooiiiiiiiiiiiins fovinnnnns 200,000 |.......... 200,000 J.ooeeeeeeeeeeens e eveveieiiieiies fevviiiiiiiiiiins fooviiiiiiiiiiins o 200,000 ..eeeeeeiiiiiees evveviiiiiiiine fovviiiiiiiiiiins forinnn, (200,000) |-eeennes wevvnnnn] wevnneeenns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 200,000 XXX 200,000 200,000 200,000 (200,000 | XXX XXX
5989999997. Total - Common Stocks - Part 4 3,132,654 XXX 3,388,814 470,000 3,388,814 (256, 160) (256, 160) (200,000) XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 3,132,654 XXX 3,388,814 470,000 3,388,814 (256, 160) (256, 160) (200,000) XXX XXX
5999999999. Total - Preferred and Common Stocks 3,132,654 XXX 3,388,814 470,000 3,388,814 (256, 160) (256, 160) (200,000) XXX XXX
6009999999 - Totals 1,647,409,529 XXX 1,684,837,491 1,634,519,942 299,513 1,985,376 2,284,889 538,382 1,683,789, 586 (1,082,319) | (21,093,916) | (22,176,235) 38,731,279 XXX XXX




STATEMENT AS OF JUNE 30, 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 ...... LCZ7XYGSLJHFXXNDX0 . [. 07/20/2023 |. 07/19/2024 |.......... 5,733 |...... 25,999,997 |......... 4,534.87 |......... 863,980 [..evvveeiiiiinins [ [ 1,678,007 [.coeeenen fonnns 1,678,007 |........ 814,118 [ [ e 31,182 |N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 08/18/2023 |. 08/20/2024 |.......... 6,522 |...... 28,499,991 |......... 4,369.71......... 978,462 |..eeevrieeeeens | | 1,817,201 [ oo [ 1,817,201 |......... B ) O RO 54,301 [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 |......... 939,009 |.oeeiiiiieeeenn e | 1,751,221 [ | 1,751,221 ......... 812,212 [ceeeiiiiiiei [ | [ 67,162 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 10/20/2023 |. 10/18/2024 |.......... 8,99 |...... 37,999,994 1......... 4,224.16 |...... 1,306,022 |.cconeiviiieeees | | 2,372,080 |.eeveenaann o 2,372,080 |...... 1,066,008 [.ovvveeeeiieenns [ e 105,249 |N/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 | 2,088,946 |...oeeeeas |onnne 2,088,946 |......... L e ) P F 112,191 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 12/20/2023 |. 12/20/2024 |.......... 7,4491...... 34,999,982]......... 4,698.35 [...... 1,122,625 | s | 1,929,156 |.eoveeeees onnne 1,929,156 |......... LT 3 ) P F 121,174 (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 [.vveeeeiiiiiiaans fereenn 1,549,029 |..ooeeeens e 1,549,029 |......... L7172 RO R RO R 111,865 |N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 02/20/2024 |. 02/20/2025 |.......... 6,130 |...... 30,499,976 |......... 4,975.51 [oveiieiiiiiin [ 969,899 |...vviiiieeiiis | 1,451,875 [ .o | 1,451,875 |......... LI ) P F 122,885 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 03/20/2024 |. 03/20/2025 |.......... 6,603 |....... 34,499,994 1......... 5,224.62 [.vveiieiiiiiin o 1,097,100 [ovvvveeeiiiinns o 1,329,230 |.vvveenans o 1,329,230 |......... X7 V) RO RO RPN AR 146,982 [N/A ... 0002 ............

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 04/19/2024 |. 04/17/2025 |.......... 7,751 )...... 38,500,006 ......... 4,967.28 [covvvveeeiiiien o 1,251,250 [oeevveineeiiiins o 1,820,750 [ |onne 1,820,750 [......... B ) P F 172,472 (N/A ... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index [GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 05/20/2024 |.05/20/2025 |..........6,405 |...... 34,000,006 |.........5,308.13 |.....cccurrrrresss |ooeeen 1,067,800 |ooonnninenneninn |0 1,287,807 | e 1,237,607 . 170,007 foveeeeeeiiiiene e e |l 160,661 |N/A L. (0002 ...
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lot Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 06/20/2024 |. 06/20/2025 |..........6,669 |...... 36,500,023........5,473.17 |..oovvvnnnniinnnn fonnns 1,171,651 [T PO 1,106,740 | ..oovvennnn o 1,106,740 |.. (64,911)[.. . 180,489 [N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 6,381,693 6,514,500 20,131,934 XXX 20,131,934 7,235,742 1,386,612 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 6,381,693 6,514,500 20,131,934 XXX 20,131,934 7,235,742 1,386,612 | 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 6,381,693 6,514,500 20,131,934 XXX 20,131,934 7,235,742 1,386,612 | 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 6,381,693 6,514,500 20,131,934 XXX 20,131,934 7,235,742 1,386,612 | 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




STATEMENT AS OF JUNE 30, 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 EWR - CU00019DJT3UX 1 JIZJ14WX
SLOHOKOS .....cvvvennnns Bond Hedge D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevnviinnnnne . 04/23/2024 (. 07/16/2034 |.....ovvvnvvvnnn founnnn 10,666,000 ........... L0 LCICICH PR IR R RN (47,000) ... 331,823 |........ [CYAV0[0)) AU AR R R, 169,106 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge
SLOROGLX ...evvvnnnnenes G4936@AC6 D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 12/02/2021 |. 03/02/2034 |.....evvvnvvven feunnns 10,206,000 |........... I <1V R FERURRN RN 83,9% |......... 564,300 |..evvnneens s 701,077 | 293,400 |.eevvvnneieiiinnn oo e [ 158,786 |N/A ...... 0001 .eevnnenens

TO BUY USD SELL EUR - |Bond Hedge

SLOROKEV .. 40637CC#5 ... D PART 1 .... |Currency..... BARC ... G5GSEF7VJPSI70UKSS73 [ 04/12/2022 |. 07/12/2032 |.... [ P 9,793,800 ...1.0882 .. ...152,100 | ... ....242,205 |.........293,400 |. 138,884 [N/A ...... 0001 ...

T0 BUY USD Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLORONOV ...evveenenns 92936UA@8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccccooevnnne . 08/18/2022 . 09/28/2032 |...evvveeeannns [ounnne 16,227,200 |........... 10142 [ [ [ 96,810 |....... (913,600)( +oeeeeees [eees (1,085,084)f......... K7 I ) P F 233,152 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLORTONC ... ... | 25455XAG3 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 02/28/2024 |. 03/20/2034 |.... s 27,067,500 ... 1.0827 |.. ...285,000 ... ....437,948 |... 422,190 |N/A ... 0001 ...

T0 BUY USD Bond Hedge

SLOWO2MG ............... G2730#AF9 D PART 1 .... |Currency..... PUO e 7THBGLXDRUGQFUS7RNES7 [ 10/31/2018 |. 01/31/2029 |.....evvvveeenn e 12,767,000 ........... L BZ(-7/8 PO R R 104,483 |......... 122,000 [..ooeneees foenn.... 852,435 [, LI LUV RO AP RO R 136,870 |N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLOWAHKT .. ... |F3420#AA4 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 11/02/2023 |. 06/30/2044 |.... s 31,953,000 .0851 |.. ...284,582 [....... (186,000); 978,000 |. 714,833 [N/A ... 0001 ...

T0 BUY USD Bond Hedge U00019D.

SLOYHAMQ ...ovveenennne NA282*AK2 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeernnnne . 10/25/2023 . 02/01/2034 |....oovveenins [ounnne 15,877,500 |........... 1.0585 [vveeeeeeiieins o e (192,000)f +eeeeeeeas fevreeenns (34,503)|......... L ) PP FP. 246,008 (N/A ...... 0001 ...........
TO BUY USD SELL DKK - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL105TIU e K3380#AB4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceeeennns . 11/08/2016 . 12/15/2026 |.......ccoennns [onnnne 24,948,025(........... LU PP F 227,838 |......... 812,473 [ | 722,528 |......... T O ) P F 195,876 (N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge

SL10655H ........ccee. G7996#AGS D PART 1 .... |Currency..... BARC ...ooveiiiiis G5GSEF7VJPSI70UKSS73 [ 07/17/2020 |. 10/23/2035 |...eevvvvvaaenn |onne 15,981,000 ........... 1A [ [ 103,453 |......... 982,800 [uevveees |oernnns 718,742 |......... L ) PP FP. 268,914 [N/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SLASAINN ..o G79967AA8 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeeennns . 05/24/2017 . 08/17/2027 |....evvvveannnns founnne 20,151,000 ........... 11195 [ o 205,146 |........ 867,600 [......oenn fornnn 1,057,229 |........ 586,800 [..vvvveeeenirenns forneeeee L [ 178,453 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge

SLATAQGP ... LO175¢#AE2 D PART 1 .... |Currency..... PUO e 7THBGLXDRUGQFUS7RNES7 . 10/02/2019 |. 09/30/2031 |...evvveveeeann |oennns 9,850,500 ........... 10045 [ o 103,008 |........ 208,800 [..eeeenueee ferrnnnn 586,171 [......... 203,400 |.eeviiiieeneinn fornreneeeeiins Lo [ 132,710 (N/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL214PJT i (G2616@AA1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeernnnne . 07/01/2022 |. 07/27/2027 |...evvevennnins fouvnnnns 8,403,500 |........... 1.2005 [vveeeeeeiiiiins forneeen [ 14,593 |....... (448,000)( +eeeeeeeas feveees (351,410)|.......... 60,200 [.vvveeeneiiinnns forneeeie e 73,734 [N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL324BGC .....evveinnn (G9006@AJ5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeevnnnnn . 04/13/2016 . 05/04/2026 |.........cccuuns [ounnne 16,926,000 ........... 14284 [ o 157,482 |......... 856,500 [.evveees |oernnns 856,199 |......... L U AP T 115,088 |N/A ...... 0002 ............
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL324C5F .o G7178*ABO D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccceveennns . 05/25/2016 . 07/20/2028 |.......cccecuvns [ounnne 22,077,000 |........... LR 70 L) PO R R 101,534 |...... 3,109,500 |.evveenaans fonnns 3,183,955 [......... 129,000 [.vvvveeeeniiiinns o e [ 222,502 |N/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge

SL324LDX .. G0827#BKS D PART 1 .... |Currency..... PUO e THBGLXDRUGQFUSTRNES7 [, 05/23/2017 |. 08/23/2027 |....evvvvveeean |oenee 19,467,000 ........... 12078 [ o 131,682 ......... 499,500 |.evveeeaans founnne 1,102,147 |......... 129,000 [.vvvveeeeniiiinns o e [ 172,846 (N/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge

SL325XE7 i 756109B*4 D PART 1 .... |Currency..... PUO e THBGLXDRUGQFUS7RNES7 [ 03/30/2022 |. 06/30/2032 |....evvvvveeeas |oenee 26,346,000]........... L O PR 112,492 |...... 1,056,000 [..oeeennens fernns 1,850,976 |........ TP VYV RO R RPN AR 372,844 IN/A ... 0001 ...........
TO BUY USD SELL CHF - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL326C24 ... 116794065 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccccoeernnnns . 01/10/2024 . 04/15/2034 |.....coeevenins [onnnne 58,657,907 |........... AT [ o e 3,028,157 |.eveeenans [ 585,584 |...... 3,028,157 |oeeevviieeeieiis feiiieeeeeiins Lo [ 918,270 [N/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL33AME i (3225*AES D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cccoeeennns . 10/21/2016 . 11/21/2028 |.......ccoeniis [onnnne 18,301,500 |........... 1.2201 [ovveeeeeiiens [ [ 62,194 ....... (666,000)( +vvvvvvnnns founnnnn (212,786)f......... 129,000 [.vvvveeeeniiiinns o e [ 192,008 N/A ...... 0001 ...........
TO BUY USD SELL AUD - |Bond Hedge

SL334PHO .. 03973*AA7 D PART 1 .... |Currency..... PUO e 7THBGLXDRUGQFUS7RNES7 [ 05/15/2019 |. 07/01/2024 |.....evvvveeeens e 24,237,500 |........... LU O U A 58,490 [......... 802,500 [..ouevveees |oernnns 891,431 |......... L ) O AP 10,987 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge

SL33546M ................ D5472¢AJ9 D PART 1 .... |Currency..... PUO e THBGLXDRUGQFUS7RNES7 [ 10/29/2020 |. 01/28/2026 |.......evvveeenn |oenne 17,503,500 ........... P (G2 PO R R 105,541 |...... 1,434,000 [.ooeevveee |onnne 1,227,462 |......... L ) P F 110,227 (N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge

SL33BK02 ... (65264#AX7 D PART 1 .... |Currency..... BARC ...ooveiiiiis G5GSEF7VJPSIT0UKSS73 [ 04/18/2023 |. 06/07/2029 |..eevvvvvnaaann |oennne 32,820,000]........... L O PR 135,500 |........ 681,000 [..coeennes fornnnn (511,881)f........ 978,000 [.vvvveeeennienns forreeeee L 364,923 |N/A ... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge

SL3OMVY i G7605#AA1 D PART 1 .... |Currency..... BARC ...ooveiiiiis G5GSEF7VJPSI70UKSS73 [ 09/13/2017 |. 10/18/2032 |..eevvvveeeenn e 20,465,264 ........... 1A | s o 222,026 |...... 2,058,382 [.coeennin fernns 2,338,445 |......... L ) P FP. 295,018 (N/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge

SL3%KZ ... (G2686@AC2 D PART 1 .... |Currency..... BARC ..oevvieiiins G5GSEF7VJPSITOUKSS73 [ 10/27/2017 |. 11/15/2032 |.eevviviaean e 27,497,400|........... 18004 [ovvveneniiiins o 178,186 |......... 942,900 |.evveeeaans founnne 2,154,199 [........ RLTUNCIVIV PO RO AT PPPR AR 308,215 |N/A ... 0001 ...........
TO BUY USD SELL CHF - |Bond Hedge

SL3OAKOF ... 116794B@6 D PART 1 .... |Currency..... BARC ...ooveiiiiis G5GSEF7VJPSITOUKSS73 [ 11/25/2019 |. 12/11/2029 |...eevvviiaeenn e 12,024,048 ........... L RVIZIV RO R R 134,491 |..... (1,327,002)] ..vvvnnnnnn o (2,055,617))........ 910,800 [..vvvveeeennnenns forneeeee L 140,449 IN/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL394PKT ... .. | GOSBE*ADT ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 08/13/2020 |. 12/31/2029 |.... R 5,819,168 .. 1.2230 |.. (197,462)| ... (735,154)). .00 40,920 oo foinieeeeeeiies fevneieeeeiiien [ 68,312 (N/A Ll 0001

T0 BUY USD Bond Hedge

SL3TSP .o 05011#AE4 D PART 1 .... |Currency..... BARC ...oeveeiiiis G5GSEF7VJPSI70UKS573  [. 06/03/2021 |. 08/10/2033 |....evvvveraeenn |onne 19,175,000 ........... (U (VN I I 22,790 |...... 2,500,000 |.evveenaans fonnnne 2,590,544 |......... 355,000 [.vveeeeiiiiiiaens foeeeeniiiieeeen [ |00 289,588 |N/A Ll 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJTIUX I J1ZJ 144X

SL3A3BTA ... ... | C4931*BC6 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 06/20/2017 |. 09/20/2027 |.... s 11,303,693 ...0.7536 |.. ...337,973 | ... ... 166,614 [.........361,020 [oooeeeiiiiiiiin [ [ [l 101,578 |N/A L 0001

T0 BUY USD Bond Hedge - U00019D.
SL3HTPd v G2616@AA1 .............. D PART 1 .... [Currency..... BANK OF AMERICA ... 0774 .......cccevveennnns . 07/01/2022 |. 07/27/2027 |....eevveeuvvees founnn 9,604,000]........... 1.2005 f.veveeeeeiiiiins fonieiiiiii o 16,678 |....... (512,000)] .oeeeeeeee o (401,611)].......... 68,800 |..vvviieeieinn o o o 84,267 [N/A ...... 0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLAVOJVE .....oevennnnnn L8367#AE3 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevnviinnnnne . 06/04/2015 |. 06/25/2027 |......euvvvvvvnn founnnn 22,504,000 ........... I 1< R R R, 210,687 |...... 1,078,000 | ..eevvvnnnn feunnnn 1,140,801 |......... (G150 [V VN R EORRRRURRR R R 194,623 IN/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3X3BIS .evevviiinnnns G1745%AR2 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 10/19/2016 . 11/10/2026 |........cevvvven founnnn 11,072,700 |........... 1.2308 [oeniiiiiiieees e [ 39,182 |....... (307,800)] evevvnnn Jevnnnns (154,412).......... LAV [V N U FORRRUUURN R R, 85,229 IN/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge
SL473R00 ... . |G7178*AFT ... D PART 1 .... |Currency..... BARC ... GSGSEF7VJP5170UK5573 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn fennnnns 3,624,040 .. 1.2043 (.. ....83,440|... s 177,084 e 16,660 [ [ e [0, 35,336 IN/A L 0001 ...
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFADKN ....vivivannnns G6596#AA4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccvvniinennne . 10/08/2014 |. 12/20/2029 |........cevvveen feunnnn 19,270,800 |........... L CIUSIe N P EN R, 130,290 |...... 4,096,800 [....coeeee fonnnne 4,367,628 |......... 103,200 [ovvvvevennnines Jevnnnieeeeiiins foovvviiiiiniens foeeen.... 225,604 |N/A ... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFS56R ... . | G5264#ARO0 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 11/02/2016 . 11/16/2024 |....oovvenvvinnn founnnn 27,737,500 L. 1.1095 .. ...273,248 |.........955,000 | ... ....958,057 |........ 815,000 [-oovvvvvnnniininnn feeerereeeiniieees feveviinieeiinnns [ 86,199 IN/A L 0001 ...
TO BUY USD Bond Hedge CU00019D.
SLAFSS6U ......evvvvenn G6177#ADS D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 11/01/2016 . 05/18/2027 |......evvvvvvnn founnnn 14,670,000 |........... 1.2225 | oo e 43,820 |....... (504,000)( .evvunneens fonnnne (277,826)......... 103,200 [ovvveevennines Jeennneeeeeiiiins foovvviiiiniens e 124,645 INZA L 0001 .eevnnenens
TO BUY USD SELL AUD - |Bond Hedge
SL4F5156 ... 05011#ABO ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 06/22/2017 . 08/11/2027 |....evvvvnvvenn feunnns 22,644,000 07548 [ e o (14,116)). 2,634,000 [..oeuneenns founnns 2,148,227 |.........426,000 |.ooeevennnnvnennnn oo eeniniieennnn [o002.200,004 |N/A L 0001 ...
TO BUY USD Bond Hedge - CU00019DJT3UX 1 JIZJ14WX
SLAHINGS .....eevnnne G3663#AAI ........eeenns D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......cevvnvinnnne . 10/07/2016 . 12/15/2026 |......ovvvvennn foenns 4,966,000 ........... 12415 [ e [ 20,673 |......... (92,000) +enneeeenn fovvennnnns (6,971)f.......... 34,400 |.eevvnneeiiinnnnn foereiiii e 38,990 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLAHINOA ..o G3663#AB7 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 10/07/2016 [.01/06/2027 |.....evvvvvvnnn forerns 7,449,000 ........... 12415 [ e [ 30,751 |....... (138,000)] -+veeeeeenn Jovvvnnnnns (7,688)].......... (SR ICIV[V N R FPPPRRRUURRRN R R, 59,195 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLAH3VDO .....oevvvvenn G7737#AC8 ...evveneeeenn D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 01/25/2018 |. 03/14/2030 |.....evvvnvvvnn founnns 18,577,000 |........... QIRC2 VN R ERR R, 159,476 |...... 2,138,500 [..euuneenns founnns 3,119,934 |........ 111,800 |oevveeeeeiviennnn [ e o 222,000 (N/A ...... 0001 .evvnnnnens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLAHALDY .eeniinn G2685@AL3 .............. D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 08/05/2020 |. 11/22/2035 |.....evvvnvvenn founnns 19,707,000 |........... <] K- PR EERUPTRN RN 53,087 |......... 739,500 [.eeuunenns [ 1,006,294 |......... 129,000 [onvvvvvvnnnniens Jvnnineeeeeiiis [ e 332,812 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLAHSCTH oveeeeien G2705#AAT .oevennnnnens D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573 | 10/24/2023 |. 11/14/2033 |...cevvvenvvinn feunnns 24,350,000 ........... L D72 V- PR FERURN RN 20,536 |....... (940,000)( .evvunneens fornnnne (914,228)|......... 172,000 |oevveeeeiviinnnn [ e e 373,006 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SL4Q306F .........cevnnnn 48021PA*9 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 . 06/27/2027 |.....evvvnvvvvnn feunnns 22,530,000 ........... L VZLCES ) PR ER R, 231,641 |...... 1,104,000 |..ccvvvnnnn fonnnns 1,311,779 ... (G150 [V VN R EORRRRURRR R R 195,026 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
R0 0 B1000#AA0 ... D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 01/28/2021 |. 03/03/2028 |........evvvven founnns 23,324,000 |........... 13720 [eeeniiiiiiinees e [ 96,360 |...... 1,827,500 [.eveeeeenns |oenne 2,074,138 |......... 146,200 [oeeveevnnninns Jvrnnieeeeiie [ e 223,783 |N/A ...... 0001 .evvnnnnens
TO BUY USD SELL AUD - |Bond Hedge - AUD - CU00019DJT3UX 1 J1ZJ14WX
SLAQ5YCB ....oevvvveennn Q9469*AB3 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 01/28/2021 . 04/15/2036 |.....evvnnvvvnnn founnnn 19,175,000 |........... 0.7670 [cenivvevinnninns v [ 29,532 |...... 2,500,000 [..ooueenns founnns 2,828,294 |......... RIS N0LV[V N R FORRRUUURRR AR R 329,418 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLARO3TU ..eviiiinenn 038336F*9 .............. D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 06/29/2017 . 07/19/2024 |.....evvvvvvven feunnns 17,136,000 |........... LI 72 R RN R, 183,858 |...... 1,066,500 | ..ccvvvnnns fennnnn 1,068,616 |......... 489,000 [...nniviirnnnnns Joeevnineeeieines [ e 20,551 |N/A ... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLAROZYF ....evvvennnnns L8367#AG8 ... D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5I70UK5573  |. 02/12/2021 . 07/23/2031 |..eevvvvnninnnn founnns 18,142,500 ........... 1.2005 [ceveniiiiiiines oo e 164,376 |...... 2,073,000 [..euuneenns fornnne 2,196,876 |......... 489,000 [..nuniviinnnnnnes Joevnnineeeieiiies [ fes 241,221 N/A ... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLAWGFIF ..o 786455B#1 .........eenns D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 10/16/2019 |. 10/29/2026 |........evvvvven feunnns 19,882,800 |........... LI (VZCN R IR RN 214,940 |......... 599,400 |..cevvvunnn fernnnnnns 785,316 |........ 586,800 [..ovvvvvvnniiriinn froreeeenninens feveniineeeeeinnn [ 151,976 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SL54555R ....vueniens 756109A%5 ..........eees D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 05/08/2019 |. 05/22/2034 |......eevvvvvven feunnns 29,890,800 ........... 1.2996 [ovveniiiiiiinns foeveviineeeeiens e 189,449 |........ 807,300 [.eeeeeeenn |oeenee 3,108,988 |........ 197,800 |oevvvvenieveennnn [ e i 470,344 IN/A ...... 0001 .eevnnenens
TO BUY USD SELL JPY - |Bond Hedge - JPY -
SLEDALGO ...vvvvvieennn JO835#AMI .............. D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 08/01/2019 |. 08/22/2029 |......evvvvvvnn feunnns 24,953,789 |........... 0.0092 |.evvvnnirirnnnnns foorveniiieeceins fes 343,332 |...... 8,170,589 [..euuneeenn [ 6,689,270 |...... 2,359,800 |..vvveniiriinnnnn [ e e 283,240 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 J1ZJ14WX
SLOSAEE2 ....covvvvvennn G2616#AM3 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 06/08/2017 . 09/13/2027 |....evvvvnvvvvnn founnnn 17,947,200 ........... LI VA N R R RN 186,382 |........ 806,400 [...oeveennn |oenne 1,013,900 |......... £ N1V [V N R FORRRURRR R R 160,799 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SN0 G 887389EQI .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |.....evvvnvvvenn feunnns 12,930,500 ........... L << PO EUR R, 135,200 |...... 1,146,200 [..oeeeenns |oeeee 1,253,504 |......... 358,600 [...uveiiiennnnns Jeevnnineeeceiiis [ fe 115,555 |N/A ...... 0001 .evvnnnnens
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 J1ZJ14WX
SLEJMYUP ... ES0906AET .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccvvenvrnnnnne . 03/31/2023 |. 06/30/2043 |.......evvvvvvnn feunnnn 27,152,500 ........... L 0L:ICH N PR IR RN 139,845 |........ 370,000 {.eeeeeeennn Joeeee (1,922,408)|........ 815,000 [.ovvvvvvnnviiinnn frreeeeiiinees fevrniineeeeinnn [ 592,031 |N/A ...... 0001 .eevnnenens
TO BUY USD SELL AUD - |Bond Hedge - AUD -
SLEKEBJF .....evvnenenen Q4822#AA4 .............. D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 05/30/2019 |. 08/28/2029 |......eevvvvvven founnns 20,027,400 |........... [UNCICI0LCT) R AR RN 36,617 |......... 684,400 | ... 989,917 |........ 411,800 [ooevveveeiiiinnn [ fevenieeeiees [ 227,685 [N/A ...... 0001 .evvnnnnens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLEKIC8Y ....evvvnnnnnnn L4801*AA8 ........eeeeee 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 |....... (183,000)] evvvvnnn Jevnnnns (217,322).0uve K70 [V[V N R KRR (PP R, 91,815 [N/A ...... 0001 .eevnnenens
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 J1ZJ14WX
SLEQ3XCE ... 24906PB#5 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . 10/05/2016 [. 10/27/2024 |.....evvnvvvvnnn fooeenns 3,359,250 L1198 ...145,350 | ... ....146,227 |..........97,800 |. 0001 ...
TO BUY USD Bond Hedge - CU00019D.
SLEA3XOE .....ccvvunnnns D8286#AAB .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvrnnnnne . 10/05/2016 . 10/27/2024 |.......eeevvvven founnnn 10,077,750 |...cuue.. T8 | e |l 103,261 oL 436,050 [..evuneenns forrnenns 438,680 |......... 293,400 |.eevvvnniiniiinnn [ e [ 29,012 |N/A ...... 0001 .oeennnnens
TO BUY USD SELL CAD -
SLBA2ITL ... Bond Hedge - CAD ..... D PART 1 .... |Currency..... JPNO ... . 06/06/2024 |. 07/10/2034 |.....ovvvnvvvenn founnnn 20,460,358 ...0.7307 |.. ....(8,986)] ... ....(52,024)|..........(8,986)]. 324,127 IN/A ... 0001 ...
TO BUY USD Bond Hedge - NOK -
SL8J2SHB ......cceveennn R3000#AET .....euvvnnees D PART 1 .... |Currency..... JPMO L. . 06/29/2017 . 07/27/2027 |...cevvvnnviinnn ounnns 29,157,989|........... 0.1190 [oiiiviiinnnnns v fornienns 163,599 |...... 6,215,454 |.....ooennn | 6,052,027 |...... 1,142,190 [ o | oo 255,838 |N/A ...... 0001 ..oevnnnnns
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1 2 4 5 6 7 8 9 10 11 14 15 17 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/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SL8J2SMG ......cvvennnns G9766#AE4 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573 | 07/13/2017 . 08/16/2027 |...eevvvvnnnnnne 19,395,000 ........... 1.2980 [oeveviiiiiiinnns foeveniieeceiiien [ 123,926 | 427,500 [ ..ovnnnene fonnnn 982,617 | 129,000 [ovvvvenenninenes fevnneeeeeinins [ e 171,683 IN/A ...... 0001 ...........
TO BUY USD SELL SEK - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL8M340T ....cevvennnnnn W2710@AB6 Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 09/08/2016 |. 10/26/2028 |................ 20,000,000 ........... 0.1183 [ v [ 117,549 | 4,052,683 |........en. [.00... 3,238,766 |......... 829,452 |..ovvveiiiiiinnnn [ [ [ 208,123 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL9427\R ... . | 03063#AE4 ... Currency BARC ... G5GSEF7VJP5170UK5573  |. 10/30/2020 |. 01/07/2033 |.... 23,398,000 11699 [ e [ 188,661 1,972,000 [..eeeeenns |+0eenn 2,012,404 |.........652,000 |.eevenniniinnnnns fooreenniieeiennn [ ool 341,768 (N/A L
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL943935 ... N4001#AD4 Currency BANK OF AMERICA ... 0774 .......ccvvniinennne . 05/09/2024 . 06/05/2031 |...ovvenvvvnnnn foeeens 6,456,600 ........... L7 Y R AU KPP RN 28,800 [..eueeenns o 124,359 | 28,800 [o.nniviiieinnns foernineeeeeiies [ e 85,044 IN/A ...... [0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLIKOTRG ... G5600%AM4 ... Currency BARC ... GSGSEF7VJP5170UK5573  |. 03/17/2021 |. 04/28/2036 |.... 11,816,700 123902 [ i o 72,155 1,068,450 |... 203,312 |N/A ......
TO BUY USD Bond Hedge
SR (V113 G5600#AN2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573 | 03/17/2021 . 06/16/2036 |................ 11,816,700 ........... 1.3902 [oeveieiiiinieees foeveniieeeeiines [ 72,893 | 1,068,450 [........... |...... 1,834,882 [.......... AT (V0N R FOPRRRUUURRN AR R, 204,461 (N/A ......[0001 ...........
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLoK122M ... K3380#AH1 ... Currency BANK OF AMERICA ... 0774 ... . 06/07/2022 |. 06/23/2032 |.... 11,482,704 ...0.1435 (.. (10,416)........... 162,307 [N/A ......
TO BUY USD Bond Hedge
SLOKA2AD ...oeevviinnnns 743466B*2 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSRNES7  |. 06/02/2022 |. 07/26/2032 |.....evvvvnnenne 29,266,790 ........... 0.0077 [eeevvvinnnnnens Jovvnnneeeeiennns [ 514,432 00 5,645,990 |......oennn [onnn 4,977,211 . 3,321,200 |.eevveneriinnnnn fooreeiiiieinn e e 416,016 [N/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA12096 ......evvnnnnnn G2962#AC5 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 12/17/2020 . 01/21/2033 |....evvvvnnnnnne 16,302,000 |........... 1.3585 [ceveiiiiiiiieees foeveiinneeeeiinen [ 70,208 . 1,128,000 |........... [...... 1,559,849 |......... 103,200 [ovvveinninenns Jvnnineeeeeiies [ e 238,653 IN/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLALTD v 63002#AA0 Currency BANK OF AMERICA ... 0774 .......covvnvrnnnne . 01/31/2024 (. 07/31/2033 |....eevvvennnnnn 29,861,889 |........... 0.7465 |.eovvneiviinnnns [ e e 619,969 [....cooeee [onnnnnn 87,812 (R [CNe(Cie N NN KRR RN RN 450,308 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA2ABKY v G5560@AC6 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573 | 07/27/2017 . 08/17/2029 |...evvvnvnnnnnne 45,885,000 ........... 1310 [ e [ 316,643 [ 1,627,500 [.....cevenn ..l 3,152,838 ... FCLV A INV[0[0J RPN AR KPR RN 520,129 IN/A ......[0001 ...........
TO BUY USD SELL SEK - |Bond Hedge
SLA2IPZU ... \7000#AB2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UKS573 | 12/17/2019 |. 01/23/2032 |...evvvnvnnnnnne 29,834,843 |........... 0.1066 [....oovvvvvnnneens Jovvvnnnieeiinnnns [oennnnnn 227,083 | 3,413,203 |........... [...... 2,760,129 |...... 1,374,240 [oeneniiiiiiiinnes e [ e 410,577 [N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLA22J0B .......cevvnnnnn 53278LB#3 Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 05/26/2023 |. 06/30/2033 ... 22,007,042{........... 0.7336 |.eevveneeevennnns foovvreininncens e 11,736 | 75,602 [..eenneeees [ (770,180)...... 78V O FORRRRUUURRR R R 330,307 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAP3BIF ...cevvvennnnns G2616@AB9 Currency BANK OF AMERICA ... 0774 .......cevvnnvrnnnnne . 05/30/2024 |. 06/20/2034 |................ 19,090,500 ........... L P77 PO FORROUUN R 123,000 [.euneeeeens |oeen. 158,453 oL 123,000 [onevvvivvnniens Jvvnineeeeeeie [ e 301,599 |N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLB1O9IM ..evvvennnnees (6802@AA0 Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 02/11/2022 |. 06/30/2051 |.....evvvennnnnn 27,152,756 |........... 0.7883 [cevevvvvinnnens Jevvninieeeiinnns foeneennnn(30,651)).... 1,966,240 [........... |..... (1,239, 248)f......... 818,232 [cevniiviiniinens foeveiineeeceinis [ e 705,736 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBS1IKF ovvveennes E8378#AB4 Currency BANK OF AMERICA ... 0774 .......cevvvnvrnnnne . 06/13/2024 |. 07/15/2034 |................ 21,528,000 ........... 1.0764 |..covviiene 102,000 |.oovevvennn fevnnnenn 19,117 (0720008 NN ) RN RN 341,272 IN/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBE18RE ......evvvneeen Q1297#AF5 Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 09/17/2014 |. 11/12/2024 |................ 25,920,000 ........... L2 (CIV N PR FORRRURRR (SRR RN 4,494,000 |........... [...... 4,463,532 |......... (S35 7480 [V[V N R KRR (SRR R 79,400 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBASTIL evvvienees E8378#AB4 Currency BANK OF AMERICA ... 0774 .......cevvnnvinnnne . 06/13/2024 |. 07/15/2034 |................ 21,528,000 ........... 1.0764 |..covviiene 102,000 |.oovevvennn fevnnnenn 19,117 (0720008 NN ) RN RN 341,272 IN/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOOSZ .....cvvvnnnnnn (G6428#AA8 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 11/21/2018 . 01/15/2031 |...cevennnnnnnne 24,283,900 |........... 12781 [ e |oeeeen.. 186,083 o 258,400 |.....ooeee fn.... 1,982,435 | J(CKTRIV[VN R AP AR R 310,830 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEHOUBS ............... N52690AB4 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |.....evvvvnnenne 35,199,000 ........... 1A [ e [ 315,178 3,060,000 |.....cevvnn |-en. 3,396,580 |........ 978,000 [.oevvvvenniriinnn fooerereinninees feveniinnneeiinen [ 470,534 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOZR .......ouvnnnnn G6970*AY2 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/10/2022 |. 06/30/2034 |......evvvvvvnnn foennns 6,790,000 ........... 13580 [cevenieviinnnnnns foeveniieeciiinns [ 27,484 | 467,500 |.......oo. [.on......646,354 |.......... LXTVV[VN R FOPRRURR R RN, 107,418 IN/A ...... 0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLFSOIEK .ovvveennneees 63002@AA2 Currency..... |JPMO ..evveiiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 01/31/2024 . 07/31/2033 |....evvvvvnnnnne 12,691,303 ........... 0.7465 |.eovveeiviinnnns [ e e 263,487 [.evveeenns oo 34,172 263,487 [ovnneiiiiiiinnnns v [ e 191,381 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHO44d ........covveens G9075*AA2 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 11/15/2018 |. 02/28/2028 |................ 38,367,000 ........... 1.2789 [oeneiiiiiiieees v oo 317,660 | 432,000 |...oennnnnn fenn 2,261,225 | 258,000 [..euneiiiininnes Joevnnineeeeeeiies [ fes 367,565 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHONGO .......cvvnnnns G4569#AB0 Currency..... |JPMO ..evveiiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 . 09/16/2036 |................ 15,242,700 ........... 1.3857 [ceveeeiiiiiieees Jevvninieeeeiines foeneen 79,030 | 1,333,200 [....eunvnnn f...... 2,084,829 |.......... (L N1V VN R FO R AR 266,501 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLFHI3PP ..o G6970*BA3 Currency BANK OF AMERICA ... 0774 .......cevvnnirnnnnne . 10/12/2023 . 12/12/2035 |..oovvenrvvinnnn foeeens 6,112,500 ........... 1.2225 | (210,000)] . +.eeevvenn |ovnennn (229,426).......... CXTV(V[VN R FOPRRRUURRRN RN R 103,476 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLFROBSS ... G1737@AL3 ... Currency BANK OF AMERICA ... 0774 ... . 11/08/2023 |. 11/28/2034 |.... 39,273,600 ... 1.2273 .. (1,190,400) ... 634,018 [N/A ......
TO BUY USD Bond Hedge
SLGROCXA ...vvvvvennnnne B7000*AHE Currency..... |JPMO ..evvviiiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/25/2022 |. 06/15/2032 |.....evvvvnnenne 42,668,000 ........... 1.0667 [..oovvvenniianns (184,000)] ....cevvvnn Jornennn (133,620))...... 1,304,000 [.oovvevnnniiiienn foreereeiiinees foevvniiniiiiens [ 602,279 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLGROCXD ... N7660#AZ0 ... Currency 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/08/2034 |.... 37,373,000 ...1.0678 |.. (122,500)( ..vvnnnnnns fnnnnn (198, 161))..... 1,141,000 |. 589,460 [N/A ......
TO BUY USD Bond Hedge -
SLKOOHGS ....cevvnnnnnns G5001@ABS .............. Currency..... |JPMO ..oveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/14/2023 |. 08/21/2033 |................ 27,070,000........... 1.0828 [..ovvveeiniiiins o |l 150,799 oL 287,500 |........... |....... (700,461)........ 815,000 [..iivvvvnnniiiiins foeenniniiiiinnnns fovveiiiininiiiinns [ 409,49 |N/A ......|0001 ...........
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Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
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TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLK700TV wevveeienee G1151#AA2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 11/19/2020 |. 02/17/2028 |......evvvnneeee 17,205,500 [..evvvnnnn 123235 |oeeviiiiviinis foeeeiiis e 45,284 767,000 [.eoeeeeenns Joeennnn. 848,316 [ 111,800 |oceeenniiiiiiin [ e oo 164,155 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLK70323 ...ccevvvinnnns F8494#ACO Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |....eevvvnnnnnne 23,824,000 ........... 11912 o ceiiiiiiiiniiins e [ 256,856 .. 2,398,000 f........... |...... 2,970,446 |.........652,000 |...covvuerrrrinnn foonrrriiiiniinnnns v [ 310,564 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLK706GC3 ... G3663#AK7 ... Currency BANK OF AMERICA ... 0774 ... . 02/22/2023 |. 08/22/2033 |.... 8,467,200 N (384,300 ... 128,105 [N/A ......
TO BUY USD Bond Hedge CU00019D.
SLK8O2JL ...evvvvennnnns G6750*AG7 Currency BANK OF AMERICA ... 0774 .......ccvvniinennne . 09/28/2022 |. 12/08/2032 |......evvvveenne 26,687,500 |......000. 10675 |eevnnniiiinnnnns (4,925,000)] ..evvvnnnnn fornnn (7,329,470)).....0...215,000 [oevvvevnnnniinnns foneeeieiiinees foeveeeiennecienns foeneeeens 387,935 N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLKWONMU ... GI369*AAT ... Currency BARC ... GSGSEF7VJP5170UK5573  |. 11/16/2021 |. 03/31/2043 |.... 26,398,899 |........... 13431 [ i 00000 129,886 | 1,544,899 | ... 571,814 [N/A ......
TO BUY USD Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLL20JT8 ...cevvveennnns Q1297#AJ7 Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 09/11/2015 |. 10/08/2025 |....evvvvvnnnnne 20,502,306 |........... 1.0251 |....oounnnnnns (1,749,594) ...ovvnnnnn [0, (2,096,634))...... 1,518,000 [..oevvvvennirennn foeneneiiiiinnns fvvvinienneiienns [ 115,954 |N/A ...... (0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLLBO1PE .. G4936@ABS ... Currency JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 02/20/2020 |. 05/19/2032 |.... 12,984,000 ...128,400 |........... 182,423 IN/A ......
TO BUY USD Bond Hedge
SLLBOTPH ...cevvvennenns GO691*ACT Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573  |. 02/20/2020 |. 05/20/2032 |...evvvnvrnnnnne 29,605,600 |........... 1.2872 |..ccevvvneniiinnn fooeeeeeiiinnnnnes foveennnn 121,088 oo 522,100 [..evunenns foeren 1,536,398 [.ennnns 197,800 [ovvvnenniiiiins [ foeveniiiieeiiens foeneneens 416,025 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLMHIWUT .o LO175#AD4 Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 11/18/2016 |. 12/31/2028 |................ 21,190,000 |.....c0unn. 1.0595 |oeeeinniiiiinnnn (236,000)( ..evnnns [ (1,584,829)].........652,000 |ooeevvvnnnniiiinn feoeeeeeiiiineees foeveeiiiiiiens [ 225,062 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH25N2 ..o G7997@AK7 Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJPSI70UK5573 | 01/24/2018 |. 02/26/2033 |.....eevvvnnenee 28,382,000 [........... 1191 oo o [ 245,791 L 3,092,000 f..euneeeenn [o0ren 5,312,906 |...enes 172,000 [oevevennnniiiinnn oo v [ 417,882 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH2DUO .......ccvvenen (G82798AA6 Currency..... |JPMO ..eveniiiinnnnns 7HBGLXDRUGQFUSRNES7  |. 02/26/2019 . 09/16/2031 |....eevvvennnnne 13,164,000 |...ovennen 13164 [ e [0 89,389 o 519,000 |.....oeeeen [ 1,309,306 [..........86,000 |.ooeevennnniiiinnn feoeneiiiiiinnnns i [ 176,882 IN/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLMH2UYA ..t L9619@ABS Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 10/01/2020 |. 10/29/2035 |.........eeeeeee 19,362,750 [.oeveeenn 14735 | [ e 147,437 1,686,300 |...cevvnnnn [oennn 1,615,499 .00ttt .537,900 [oenniieiiininns e [ Jeis 326,055 |N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPAOYSL ....cevvvennnns 479142F#3 Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 03/04/2022 |. 06/30/2032 |......euvnnnnee 21,822,000 [.....oceee 10911 ooneiniiiniiiiis e [ 154,334 L 396,000 [...euneenns forrennnnn301,371 [onnnt 852,000 [oeveneeniiiiins feeeeceiiinees v fos 308,821 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLP81R3R .....eevvvrennnn F1000#AA6 Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |.......evvnneeee 28,389,052 |........... 11151 [ i [ 342,477 | 1,002,099 [..eeunnnens [0 2,808,746 |........ 806,960 |..oevvvvnnniiiins feoeneeeiiiiinens fvveniiinieeiinns [ 453,215 IN/A ...... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUOWCT .. G6970*AJ5 Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 05/24/2016 . 01/31/2027 |...cevvnvnnnnnne 17,516,400 |...evvnnen 124597 [oiiiiiiiiiins v [ 74,768 | 2,342,400 | ..oovvnnn [0200. 2,388,940 |0ttt 103,200 [onnniiiiiiiiines v [ fes 141,073 [N/A ......|0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUTFIM .. C5793#AK9 Currency BANK OF AMERICA ... 0774 .......cevvvnvrnnnne . 01/23/2018 |. 10/23/2030 |.......evvneeeee 20,088,389 ........... 0.8035 |....covvuniiiiinn [ [ 38,977 [l 1,812,189 [.eeeeeenns | 1,116,405 [ 801,700 |oeeveeniiiviii [ [ oo 252,573 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU290D ......eeeeeeen B7000*AA1 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 03/17/2021 . 04/27/2031 |..eevvvnnviinnn fons 5,953,250 [...eevvnnn 101907 |oveneniniiiiis [ [ 62,612 596,750 [.evvunnenns [oenennnnn 740,732 |unii . 163,000 [ovvveiiiiiies feeneeeeeiiiees foevveiineneeiees oo 77,808 |N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU290G .......ccvvnnnnn B7000*ADS Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 03/17/2021 |. 06/23/2036 |................ 19,050,400 [....eevvnnn 11907 |ovvvnnnnniiiiiinn [ 212,132 1,909,600 [....oevvens [+00nn 3,088,519 [0t 521,600 |oevveeniiiiininn [ [ oo 329,887 (N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU2CIL ..oevvene F3152*AL8 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573  |. 03/02/2022 . 07/10/2037 |..eevvvnrrnnnnne 27,705,000 [.eevvvennn 101082 |oveeneiiiiiiis foeeeeviineeeeens [ 197,174 | 922,500 |...eevvvnnn [ornnnn 1,005,692 ...t 815,000 [oeenniviivnnnnnns Jovvnineeeieiiens [ e 500,248 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOEA2JY i G7605#AA1 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573 | 09/13/2017 . 10/18/2032 |.eevvvveniviinn fonnnns 3,898,145 |...eeuen 1101 [ i [ 42,201 392,073 | oeeeeeeienn [evnenn 445,418 |l 106,691 [ | e 56,194 IN/A ...... [0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOFHH2L i G6750*AC6 Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 02/26/2015 |. 04/29/2025 |................ 20,026,500 |........... 1.5405 |....covvenviniinnn fooeneeriiiinnnens foeeennn. . 106,535 o 3,588,000 [.....oceeen [0 3,575,064 ..o 111,800 |oeveevnnnnnviinnns [ e o 91,533 IN/A ...... [0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAGI7ZQ v BI550@AA9 Currency..... |JPMO ..evveiiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 04/05/2017 . 12/07/2027 |..eevvvnrrnnnnne 31,995,000 ........... 1.0665 |......c0unvennnn (144,000)( .evvnneens forreennnn456,239 [onnnnt 978,000 [oeveeenniiiiens feeeeeeeiiieees foeveiiieeiiiens [ 296,875 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTO001C .ovvveennnees N8505#AA2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 10/24/2018 . 01/24/2029 |......envnnneeee 17,104,500 |..oevenen 11403 [ e [0, 226,048 |..... 1,035,000 [.eneeeeenns |oeennn 1,728,349 [0 489,000 |oeeveenivvieiiin [ [ oo 182,988 [N/A ......|0001 ...........
TO BUY USD SELL SEK - |Bond Hedge
SLTOINA4 .....coeveennns W7000#AES Currency..... |JPMO ..evveiiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 03/14/2024 . 04/08/2036 |................ 19,344,231 |ueee et 000967 [ [ foeeennnn . 55,904 L 471,631 [ oeeneeeees [oennenn206, 721 [ 471,631 [ [ e [ 332,055 |N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMT ..vvveiennnee F1068#AH0 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573  |. 04/05/2019 [. 05/02/2029 |....evvnvrnnnnne 16,836,000 |...eeennnn 11224 i e o000 219,095 | 766,500 [ .neeeeennn Jouennn 1,162,778 [0 489,000 o [ e o 185,322 |N/A ...... [0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMI ... F2977#AA3 ... Currency GSGSEF7VJP5170UK5573  |. 03/28/2019 |. 04/24/2029 |.... 39,270,000 [......eeeen 129220 [ooevvvvinieiiins [ [ 499,784 L 1,774,500 |... 431,285 |N/A ......
TO BUY USD Bond Hedge
SLWSOEAT .ovvveennnees G1591#BG6 Currency..... |BARC .....ccovvvunnnns GSGSEF7VJPS170UK5573  |. 02/14/2020 |. 05/14/2030 |.....eevvnnnnnne 9,108,400 [.........0. 123012 |oeeevnnniiiiiiin [ [ 38,595 256,900 [ ..evunenns forrennnn 486,341 [oonnt 60,200 [oeeiiiiiiiiens [ e [ 110,428 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLWSONMH ... F1000#AC2 ... Currency BANK OF AMERICA ... 0774 ... . 03/18/2021 |. 04/13/2036 |.... 14,299,200 |....ooeeeen 11916 [ [ [oeeeenn 160,111 [ 1,443,600 | ... 245,597 IN/A ......
TO BUY USD Bond Hedge -
SLWSOPHE ......cceunnnns G1320%AC8 .............. Currency..... |BARC ......cccvvunnnns GSGSEF7VJP5170UK5573  |. 06/23/2021 |. 09/23/2033 |.......evvvneeee 12,593,700 [0 13993 | Lo Jeeeenn . 56,5621 1,213,200 f..eeeeennn | 1,496,135 [ 77,400 e o e | 191,447 [N/A ......[0001 ...........




STATEMENT AS OF JUNE 30, 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 GBP - |Bond Hedge - GBP -

SLWSH2HG ... G3301*AK9 .....ccvvennns D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 03/30/2023 |. 06/29/2030 |.....evvvnvvvvnn founnns 25,991,700 ........... L7277 PO KON R, (24,666)|....... (562,800)( ..eennnnes |nnne (1,079,306)........ 180,600 |.vvvvvenivveennnn [ e e 318,477 [N/A ...... 0001 .eevnnenens

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

SLXA1G52 ..ovvvviennnnns NAOO1#ABS .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 04/30/2024 |. 06/05/2031 |....cevvvnvvenn feunnns 23,555,400 |........... L Z{ N AR AR R RN (13,200)f ceveneeees oo 481,942 |......... [RETZ0[0)) AR AP AR R, 310,264 [N/A ...... 0001 .eevnnenens

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

SLYHOILS ..oevviiienens G1746#AB2 .............. D PART 1 .... |Currency..... BARC ...ovvviis GSGSEF7VJP5170UK5573  |. 02/15/2019 . 03/19/2031 |...eevvvnnnivnnn fevnnns 23,094,000 ........... 1.2830 [oeveniiiiininnes foevevnineeeeeens o 162,869 |......... 333,000 [..evunenns fornnnn 1,831,542 |......... ST (V[VN SR FOPRRRURRR AR R 299,467 |N/A ...... 0001 .eevnnenens

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

SLYHO2RR .....oevvvvnnnns 08048#AA3 .........eeenn D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 04/23/2019 |. 03/31/2042 |.....evvvnvvven feunnns 51,701,097 ........... (U0 1<I0 N R FOR RN RN 54,971 |...... 3,039,640 | ..ccevnnnnn feunnnn 5,052,540 |......... 994,328 |..ovvvneiiiiinnnn [ e e 1,089,628 [N/A ...... 0001 .eevnnenens

TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX

SLYH0O11 . .. | BI754*ACT ... .. |D PART 1 .... [Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 04/13/2022 |. 05/18/2032 |.. P 43,292,000 |. ....1.0823 .. 440,000 ...834,327 |...... 1,304,000 |..ovvvvnnnninnnns .. .608, 139 [N/A ...... 0001 .eevnnenens

TO BUY USD Bond Hedge -

SLYNAVZ e 02600@AEQ .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 11/17/2021 . 01/12/2032 |....evvvenviien fennnns 21,813,000 |........... 0.7271 [eoeeiiiiiiiiiiees i [ (64,450)]...... 1,803,000 | ..cvvvvnnnn feunnnn 1,037,934 |......... 426,000 [.vnnieiiinennnes Joevnnineeeeeiiies [ fes 299,586 |N/A ...... 0001 .eevnnenens

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

SLYOOCBS .........uun... G6462%AC5 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 11/28/2033 |......evvvvvvven feunnns 19,746,000 |........... L] (G PO EN R, 156,772 ........ 778,500 [.eeeeeeann |oene 2,657,230 |......... 129,000 [ovvvveneneniens Jvnnineeeeeiies [ feis 303,097 [N/A ...... 0001 .eevnnenens

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

IR 0] £510) G2687*ABS ............e. D PART 1 .... |Currency..... BARC ...evvviis GSGSEF7VJP5170UK5573  |. 01/28/2022 |. 03/31/2032 |...eevvvnnvvnnn feunnns 16,722,000 |........... L R PR I R 150,542 |......... 652,500 [..ovnneenns forriinnn 970,045 |......... 489,000 [..nnniivrinnnnnnns Joevnninneeeeiiies [ fes 232,935 [N/A ...... 0001 .eevnnenens

TO BUY USD SELL AUD - |Bond Hedge - AUD - CU00019DJT3UX 1 JIZJ14WX

SLYUOBXR ....cevvnnnnnne TAT26MAGS .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 11/14/2023 . 02/13/2036 |....evvvnnvivnnn founnns 16,832,400 ........... (UL YZ PO AR R RN (509,600)] ---vvveenen .... (1,067,060)f......... 369,200 [.venniieiiiinnnnes Joevenineeeeeniies [ fe 287,085 [N/A ...... 0001 .eevnnenens

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

SLYWOCME ......evvvneeen 39072FABS .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 12/12/2022 |. 11/30/2029 |......evvvvvvenn feunnns 13,031,396 |........... (U L P RPN 32,481 |oeennnnnnns 5,596 | cevunneens o (121,466)......... 437,035 |.eevveneeeiiinenn [ e e 151,795 [N/A ...... 0001 .evvnnnnens

TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 J1ZJ14WX

SLZA0B2F ........eun.... N2105@AAT ..........eees D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ........cevnvirinnne . 04/06/2022 |. 06/29/2032 |.....evvnnvvvvnn founnnn 15,278,200 ........... L RCCN ) PO EN R, 135,902 |........ 280,000 [.eneeeeennn Jovrnnnnns 554,723 |......... LT[V N R KRR AR N 216,177 [N/A ...... 0001 .eevnnenens

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

SLZEOTNY ..vvvvnnnnnnnns FO731#AKS ....ovvvvnnnns D PART 1 .... |Currency..... JPMO L. 7HBGLXDRUGQFUS7RNES7  |. 10/21/2021 |. 11/30/2036 |.......eoevvveen fovnens 13,974,600]........... 11646 [ oo e 125,207 |...... 1,119,000 |...ccvvnnnn o 1,614,939 )......... 391,200 [ouueniiiiiinnnnns foevvninnneiiiiinn [ e 246,374 IN/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 14,284,241 117,303,437 | XXX 134,354,401 59,291,224 34,164,523 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 14,284,241 117,303,437 | XXX 134,354,401 59,291,224 34,164,523 | 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 14,284,241 117,303,437 | XXX 134,354,401 59,291,224 34,164,523 | XXX XXX
1409999999. Total Swaps 14,284,241 117,303,437 | XXX 134,354,401 59,291,224 34,164,523 | 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 6,381,693 6,514,500 14,284,241  137,435,371] XXX 154,486,335 66,526,966 35,551,135 | 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 6,381,693 6,514,500 14,284,241 137,435,371] XXX 154,486,335 66,526,966 35,551,135 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |

[ [ |

(b) [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |

Jooot ... [HEAGE CUTTENCY TiSK OF PIiVate PIACEMENT BONS ....vviveeveeseeseeseeseeseeseeseeseeseeseeseeseeseeseesseseeseeseeseeseeseaseesseseessassassassessesseseessessessessessassessessessessessessessesseseesseseesseseessesseseeseesseseessessesseseessessessessessessesseseessessesseseessessessessessessessessesseseessessessessessessessessessessessessessessesseseessessessesseseesseseeseesseseessesseseeseesseseessessesseseeseeseeseeseeneeneenen |
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STATEMENT AS OF JUNE 30, 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
SEP 2024 S&P EMINI
ESU4 ..o [ 668 |....... 183,856,646 |FUTURES ...........cee.. COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/20/2024 .[CVE ............cee... LCZ7XYGSLJUHFXXNXDO  |.06/13/2024 .]...5,504.6900 |...5,521.5000 |....... 184,418,100 |ovvvvveeiiiiiiiiiins feeiiiiiiiiiiiies e s 561,454 |........ 561,454 [..oevvenniiiiinnn v 7,882,400 [97/97 ovvvvvvnnnne] i 50
SEP 2024 S&P MID 400
|21V R (/3 A 42,481,375 |MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/20/2024 .[CVE ............cee... LCZ7XYGSLJUHFXXNXDO  |.06/17/2024 .|...2,929.7500 |...2,958.1000 |........ 42,892,450 |........ocoevviiiiins fovmmmmmiiiiiiiins Jooreiiiiiins L A,075 |, HL075 | e 2,189,500 |99/99 ...
SEP 2024 RUSSELL 2000
RTYU4 .ol [ 416 |........ 42,219,840 |EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/20/2024 .[CVE ............eee... LCZ7XYGSLJUHFXXNXDO  |.06/17/2024 .]...2,029.8000 |...2,065.0000 |........ 42,952,000 [..oevveeeennnnnnnnnns fooreiiiiiiiiis feiiiiiiiiiiii e 782,160 |........ 732,160 |oooeeeeeeeenennns [ 2,704,000 [99/99 .....coooviifiiiiiiiininne 50
SEP 2024 MINI MSCI
MFSU4 ..o [ 334 |........ 38,991,160 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index [.09/20/2024 .[ICE .................. T330E4AS4QXXS2TT7X50 |.06/17/2024 .|...2,334.8000 |...2,343.2000 |........ 39,131,440 |.eevvveieiiiiiiiinnns oo e s 140,280 |........ 140,280 |.oovvvviiiiiiiins oo 1,240,810 [98/98 ...ccoeeeeei ] e 50
SEP 2024 MINI MSCI
MESU4 ..ol fevnniiis 21 ... 22,929,344 | EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. |LIABILITIES |[Equity/Index [.09/20/2024 .|ICE .................. T330E4AS4QXXS2TT7X50  |.06/12/2024 .]...1,089.2800 |...1,088.2000 |........ 22,906,610 [..ooeeeeieiiiiiiiiins e o e (22,734)|........ (22,734)]ccceeeeeiiieeens o 674,863 [96/96 .....evvvrnns] nniiiinnnnne 50
NASDAQ 100 EMINI
NOU4 oot e, 7 ... 6,785,691 [FUTURES SEP 2024 .... | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index |.09/20/2024 .[CME .................. LCZ7XYGSLJUHFXXNXD90 .06/17/2024 .]..19,957.9100 |..19,927.2500 |......... 7,173,810 |oveeeeeeeiiiiiieeens feveviiiiiiiiiins Jovveeiiiiiieens e (11,039)]........ (11,089)).ceeeeiieiiiiiies foeeeeeens 318,600 [97/97 ...ooooiiiii] e 20
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 339,474,410 1,811,19% 1,811,196 15,010,173 XXX XXX
1579999999. Subtotal - Long Futures 339,474,410 1,811,196 1,811,1% 15,010,173 XXX XXX
US 5YR NOTE FUTURES Interest
FV4 ... 844 ). 89,864,156 | SEP 2024 .. . |FUNDING AGREEMENT ... | SCH D1 ....... Rate.. .09/30/2024 .[CBT ...ovvvvrvrnnnnnns LCZ7XYGSLJUHFXXNXD88  |.05/30/2024 .|..... 106.4741 |..... 106.5781 |........ 89,951,938 [.....cccceeiiiiiiiiss |oeeenens 189,845 |l JRR 10813 R AP 1,097,200 (0003 ...........ooa|eeeeeenns 1,000
US 10YR NO S
L A 159 |........ 17,581,923 | SEP 2024 ............... FUNDING AGREEMENT ... |SCH D1 ....... .09/19/2024 [CBT .....evvvvvnnnees LCZ7XYGSLJUHFXXNXD88  |.06/13/2024 .|..... 110.5781 |..... 109.9844 |........ 17,487,516 | foveenens [RTRCLLY] R RN (35,544)]....unneiniiiiinn Jovviiiiiiiiiiiins e 318,000 {0003 .......cceeeei]ieeeennns 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 107,439,453 154,301 154,301 1,415,200 XXX XXX
1649999999. Subtotal - Short Futures 107,439,453 154,301 154,301 1,415,200 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 446,913,863 154,301 1,965,497 1,811,196 16,425,373 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 446,913,863 154,301 1,965,497 1,811,1% 16,425,373 XXX XXX
#nning Cumulative Ending

Broker Name

Total Net Cash Deposits

Cs Balance Cash Change Cash Balance

Code

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

0003 ..eevneeannns HEAGE INTEIEST FALE TISK tuunseruiitiiii et ettt et et e et e et e e e e et e e e e e ea e e e e e ea e e aa e e eanaeeaneeeaneesanaeenneaesnaannnaannnnaes
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STATEMENT AS OF JUNE 30, 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

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 446,913,863 446,913,863 16,425,373 16,425,373
CU00019DJT3UX1J1ZJ144X0
Bank of America ... 24,830,000 |.... 43,237,555 |... (13,419, 172) [ e 4,988,383 |... 39,076,393 [...covvvnnnnnnn (21,461,698)]... ... 12,947,762 .... 12,947,762

. GSGSEF7VJP5I70LKSS73 . |..

Barclays ........ 72,300,000 50,893,825 . (2,829,892) .... 70,034,931 |... .(4,561,032) . 11,815,333 |...
Goldman Sachs ..... LCZ7XYGSLJHFXXNDX90 .. 20,250,000 20,370,054 . (83,820) 20,131,084 | .. 1,386,612 |...
JPhlorgan Chase Bank .... 7HBGLXDRUGQFUS7RNES7 . |... ... 57,360,000 |.... 40,076,807 |... ....(655,686))... 52,688,861 |......coeveeeee(1,423,088)]uuveeeeeiiiiiiiiieiiiiiiins foiiiiiiiiiinn 9,401,429
0299999999. Total NAIC 1 Designation 174,740,000 154,578,241 (16,988,569) 181,932, 119 (27,445,784) 35,551,136

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

174,740,000

154,578,241

(16,988,569)

5,024,618

(27,445,784)

446,913,863

0999999999 - Gross Totals 628,845,982 51,976,508 30,759,747
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 154,578, 241 (16,988,569)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 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 .... 12,909,102 |.... 13,000,000 ... 12,982,822 |....01/31/2025 ...|....... | I
JPMorgan Chase Bank . THEGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-6G-0 .. | US TREASURY 15,888,125 .. 16,000,000 |.. . 15,978,857 |....01/31/2025 . l..

28,797,226 29,000,000 28,961,679
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 .... 24,830,000 |[.... 24,830,000 Vieenne
Barclays G5GSEF7VJP5170UK5573 .. | Cash... . |000000-00-0 72,300,000 .. 72,300,000 |.. V..
Goldman Sachs LCZ7XYGSLJHFXXNDX90 ... | Cash... 000000-00-0 .... 20,250,000 |.... 20,250,000 Vieenne
THBGLXDRUGQFUS7RNESY .. | Cash... 000000-00-0 v

.... 57,360,000 |....

57,360,000

0299999999 - Total

174,740,000

174,740,000
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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
912828-85-0 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 .... N P ... 26,248,057 |.. ...21,002,799 |....... 07/15/2026 ..
912810-QC-5 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 .. 13,421,158 |.. 13,007,570 08/15/2039
912810-TH-1 UNITED STATES OF AVERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . . 9,153,237 |.. 10,804, 136 05/15/2042
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . . 6,435,880 |.. . 7,565,579 02/15/2032
912828-70-6 ......... | UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 .... 5,359,116 |.. .... 6,605,939 [....... 05/15/2030 ...
912828-Y3-8 .........[ UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/JUL/2028 USD 100 .. 5,362,161 |.. .... 4,404,762 |....... 07/15/2028
91282C-JR-3 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2028 USD 100 .5,011,582 |.. . 5,039,582 12/31/2028
91282C-GA-3 UNITED STATES OF AMERICA NOTES FIXED 4% 15/DEC/2025 USD 100 .... . 4,825,431 |.. . 4,881,019 12/15/2025
91282C-AM-3 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 4,779,739 |.. .... 5,066,498 |....... 09/30/2025 ...
912828-H4-5 ......... [ UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JAN/2025 USD 100 ... 4,658,412 |.. .... 3,589,000 |[....... 01/15/2025 ...
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 . 4,641,508 |.. . 5,661,982 08/15/2031
91282C-ET-4 UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/MAY/2027 USD 100 . . 4,640,319 |[.. . 4,881,019 05/31/2027
912828-77-8 ...| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... 4,503,613 |.. .... 4,832,209 |....... 01/31/2027
912810-8J-8 .| UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 4,477,176 |.. ....6,707,984 |[....... 08/15/2049 ...
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . . 4,439,968 |.. . 4,733,121 02/15/2029
912820-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 ... ..4,432,049 |.. ..4,442,557 02/28/2030
91282C-BC-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 . . 4,401,969 |.. . 4,699,070 12/31/2025
912828-25-2 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . . 4,174,681 |.. . 4,246,487 01/31/2025
912810-FR-4 UNITED STATES OF AVMERICA BOND FIXED 2.375% 15/JAN/2025 USD 100 . 4,140,748 |.. . 2,485,740 01/15/2025
912803-GC-1 UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2051 USD 100 ..... . 3,668,530 .. 12,104,927 11/15/2051
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . ..3,644,993 |.. . 4,148,866 09/30/2027
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . . 3,639,218 |.. .3,813,738 03/31/2027
912810-SL-3 UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 ..... . 3,577,858 |.. . 5,704,935 02/15/2050
912810-8X-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 3,460,031 .. . 5,125,070 05/15/2051
912828-XL-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 . ..3,312,994 |.. . 2,567,463 07/15/2025
912810-TA-6 UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 . . 3,309,303 .. . 4,881,019 08/15/2041
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . . 3,253,001 .. . 3,439,174 05/15/2026
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 .... .3,082,917 |.. . 3,507,277 1073172027
912828-N7-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 . . 2,962,655 |.. . 2,315,484 01/15/2026
912828-29-4 ...| NITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... 2,960,004 |.. .... 3,416,713 |[....... 02/15/2030 ...
912828-73-7 .| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 .... 2,850,101 |.. .... 2,504,704 |....... 01/15/2030
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. . 2,692,520 |.. . 3,030,559 05/31/2028
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 ..2,559,343 |.. . 2,879,801 05/31/2028
912810-RY-6 ...| UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 .... 2,557,736 |.. .... 3,405,123 |....... 08/15/2047
91282C-CX-7 .| UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 .... een 2,526,257 [eeiiiiiiiiiiiiiiins 2,550,332 |....... 09/15/2024 ...
91282C-AZ-4 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/NOV/2025 USD 100 . . 2,473,590 |.. . 2,635,750 11/30/2025
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . ..2,453,2%5 |.. . 2,628,755 11/30/2026
91282C-GZ-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2030 USD 100 .... . 2,410,411 |.. . 2,513,725 04/30/2030
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . . 2,358,000 |.. . 2,879,801 11/15/2031
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . . 2,225,260 |.. . 2,640,631 05/15/2031
91282C-Js-1 UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/DEC/2025 USD 100 . 2,169,783 |.. . 2,145,228 12/31/2025
912810-SZ-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 ..... .2,120,780 |.. . 3,416,713 08/15/2051
91282C-JG-7 UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 . . 2,079,832 |.. .2,001,218 10/31/2030
912820-GJ-4 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2030 USD 100 . . 2,045,172 |.. . 2,098,838 01/31/2030
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JUL/2027 USD 100 . 2,029,467 |.. 2,111,176 07/31/2027
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . . 1,987,667 |.. . 2,464,915 08/15/2030
91282C-KD-2 UNITED STATES OF AMERICA NOTES FIXED 4.25% 28/FEB/2029 USD 100 . 1,974,066 |.. . 1,952,408 02/28/2029
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . . 1,072,481 |.. . 2,213,330 06/30/2027
91282C-DH-1 UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 . 1,872,524 |.. . 1,908,597 11/15/2024
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . 1,782,712 |.. . 2,196,459 05/15/2030
912810-Q0-4 ...| NITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 1,631,780 |.. ... 1,634,459 |[....... 05/15/2041 ...
91282C-GK-1 .| UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . .... 1,623,454 |.. .... 1,736,613 [....... 01/15/2033 ...
912810-TD-0 UNITED STATES OF AVERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 . . 1,607,371 |.. . 2,440,510 02/15/2052
912810-RX-8 UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2047 USD 100 .. . 1,542,861 |.. . 1,074,971 05/15/2047
91282C-DZ-1 ...| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 . 1,486,002 |.. ... 1,513,116 [....... 02/15/2025 ...
912810-SU-3 .| UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2051 USD 100 .. 1,472,728 |.. .... 2,440,510 [....... 02/15/2051 ...
91282C-GP-0 UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 ... . 1,462,5% |.. . 1,464,203 02/29/2028
91282C-EV-9 UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 . 1,450,177 |.. . 1,498,254 06/30/2029
91282C-HZ-7 ...| NITED STATES OF AMERICA NOTES FIXED 4.625% 30/SEP/2030 USD 100 . 1,449,611 |.. .... 1,409,414 |....... 09/30/2030 ...
91282C-BZ-3 .| UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 ... 1,426,690 |.. .... 1,600,408 |....... 04/30/2028 ...
912810-RA-8 UNITED STATES OF AMERICA BOND FIXED 0.625% 15/FEB/2043 USD 100 . 1,246,421 |.. . 1,191,793 02/15/2043
912828-YD-6 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/AUG/2026 USD 100 . . 1,243,865 |.. . 1,327,998 08/31/2026
91282C-KB-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 . . 1,234,478 |.. . 1,220,255 02/28/2026
912810-FM-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . .1,168,866 |.. . 1,085,588 05/15/2030
91282C-GH-8 UNITED STATES OF AMERICA NOTES FIXED 3.5% 31/JAN/2028 USD 100 . 1,152,737 |.. 1,171,445 01/31/2028
912810-80-2 UNITED STATES OF AMERICA BOND FIXED 1.125% 15/AUG/2040 USD 100 . 1,092,539 |.. . 1,754,726 08/15/2040
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . .984,373 |.. . 1,085,588 02/28/2026
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . .979,698 |.. . 987,486 10/16/2027
91282C-CL-3 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JuL/2024 USD 100 . .975,608 |.. . 976,204 07/15/2024
91282C-CT-6 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/AUG/2024 USD 100 . .971,1% |.. . 976,204 08/15/2024
912828-78-2 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAY/2027 USD 100 . . 945,957 |.. . 1,060,645 05/31/2027
91282C-HA-2 UNITED STATES OF AMERICA NOTES FIXED 3.5% 30/APR/2028 USD 100 . . 945,649 |.. . 976,204 04/30/2028
912810-0K-7 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 .908,790 |.. . 953,434 08/15/2040
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 .890,193 |.. . 953,434 11/16/2027
912828-YG-9 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/SEP/2026 USD 100 . .850,237 |.. . 904,453 09/30/2026
91282C-AJ-0 ...| NITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 ... ....838,124 |.. ....885,332 |[....... 08/31/2025 ...
912810-SR-0 .| UNITED STATES OF AMERICA BOND FIXED 1.125% 15/MAY/2040 USD 100 .. ... 794,239 |.. ,269,065 |....... 05/15/2040 ...
912828-2T-0 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/MAY/2025 USD 100 . 793,499 |.. .829,773 05/31/2025
91282C-JE-2 UNITED STATES OF AMERICA NOTES FIXED 5% 31/0CT/2025 USD 100 .... . 787,430 |.. . 780,963 10/31/2025
912828-68-4 ...| INITED STATES OF AMERICA NOTES FIXED 2.375% 30/APR/2026 USD 100 . .... 785,862 |.. ....817,230 |....... 04/30/2026 ...
91282C-KN-0 .| NITED STATES OF AMERICA NOTES FIXED 4.625% 30/APR/2031 USD 100 . .... 752,060 |.. .... 732,153 |....... 04/30/2031 ...
91282C-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 .642,330 |.. 721,212 09/30/2028
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 .638,891 |.. . 769,558 11/15/2048
912828-6T-2 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2029 USD 100 . .582,422 |.. . 634,532 05/15/2029
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 . .544,823 |.. .578,871 08/15/2026
912810-SP-4 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/AUG/2050 USD 100 .541,600 |.. . 1,025,014 08/15/2050
91282C-FS-5 UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2024 USD 100 ... .510,937 |.. .510,768 10/31/2024
912810-7B-4 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/NOV/2051 USD 100 .491,381 |.. .824,892 11/15/2051
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 .. .480,378 |.. .536,912 03/31/2028
912828-23-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . .473,516 |.. . 430,804 01/15/2030
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... .468,287 |.. . 442,666 02/15/2046
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . .461,526 |.. . 524,389 12/31/2027
912810-SJ-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . . 454,320 |.. .681,025 08/15/2049
912810-7Q-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 . 443,259 |.. .476,717 02/15/2043
912810-SW-9 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 .. .410,815 |.. .585,722 02/15/2041
91282C-DC-2 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 . .408,709 |.. . 374,564 10/15/2026
912810-SF-6 ...| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 ....372,8% |.. ... 476,717 |....... 02/15/2049 ...
91282C-GY-1 .| UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2025 USD 100 ....361,531 [.. ....361,195 |....... 04/30/2025 ...
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . . 323,234 |.. . 340,512 05/15/2028
912828-ZF-0 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/MAR/2025 USD 100 . .235,949 |.. . 244,051 03/31/2025
912810-RK-6 ...| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 ....194,786 |.. ....265,600 |....... 02/15/2045 ...
912828-4V-9 .| UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 .... ....181,866 |.. ....190,687 |....... 08/15/2028
912828-7B-0 UNITED STATES OF AMERICA NOTES FIXED 1.875% 30/JUN/2026 USD 100 . . 163,254 |.. .170,836 06/30/2026
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . 127,788 |.. . 122,584 11/16/2028
912810-TA-6 ...[ UNITED STATES OF AMERICA BOND FIXED 1.75% 15/AUG/2041 USD 100 ... .. 08/15/2041
91282C-ES-6 .| NITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 .. .. 05/31/2029 ...
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. 08/15/2031
912820-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . 09/30/2026
91282C-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 ... 02/28/2030
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . 1073172027
91282C-J0-5 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/DEC/2030 USD 100 12/31/2030
91282C-Js-1 UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/DEC/2025 USD 100 12/31/2025
91282C-HK-0 .| UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 .... .. 06/30/2028
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STATEMENT AS OF JUNE 30, 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-GS-4 .........| UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2030 USD 100 .... U PO . ...... 03/31/2030 ..
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . 05/15/2028
912797-KS-5 UNITED STATES OF AMERICA BILL ZERO CPN 17/APR/2025 USD 100 ..... 04/17/2025
91282C-KT-7 UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/MAY/2029 USD 100 . 05/31/2029
91282C-CM-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2031 USD 100 . .. 07/15/2031
91282C-JF-9 .........| UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2028 USD 100 .... .. 10/31/2028
91282C-JH-5 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/0CT/2028 USD 100 . 10/15/2028
91282C-GB-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 31/DEC/2029 USD 100 . 12/31/2029
91282C-DJ-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 .... .. 11/15/2031
91282C-FC-0 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 .... .. 07/31/2029 ...
91282C-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . 07/31/2026
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . 02/15/2032
91282C-JD-4 .........| UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2025 USD 100 .. 10/31/2025 ...
91282C-JZ-5 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 .. 02/15/2034 ...
91282C-JC-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 15/0CT/2026 USD 100 . 10/15/2026
91282C-FT-3 UNITED STATES OF AMERICA NOTES FIXED 4% 31/0CT/2029 USD 100 .... 10/31/2029
91282C-HE-4 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAY/2028 USD 100 . 05/31/2028
91282C-HT-1 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2033 USD 100 . 08/15/2033
91282C-GT-2 UNITED STATES OF AMERICA NOTES FIXED 3.625% 31/MAR/2028 USD 100 . 03/31/2028
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JuL/2027 USD 100 07/31/2027
91282C-GM-7 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 . 02/15/2033
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . 08/15/2028
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . 05/15/2026
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 .... 11/15/2026
91282C-GE-5 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 . 01/15/2026
91282C-JpP-7 UNITED STATES OF AMERICA NOTES FIXED 4.375% 15/DEC/2026 USD 100 . 12/15/2026
91282C-BT-7 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 03/31/2026
912810-TW-8 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2043 USD 100 . 11/15/2043
91282C-DG-3 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/0CT/2026 USD 100 . 10/31/2026
91282C-HX-2 .........| UNITED STATES OF AMERICA NOTES FIXED 4.375% 31/AUG/2028 USD 100 .... .. 08/31/2028
91282C-CH-2 ......... | UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/JUN/2028 USD 100 ... .. 06/30/2028
912828-X8-8 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/MAY/2027 USD 100 . 05/15/2027
91282C-CY-5 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/SEP/2028 USD 100 09/30/2028
91282C-BJ-9 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. .. 01/31/2028
91282C-CV-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 .... .. 08/31/2028
912828-5N-6 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/NOV/2025 USD 100 . 11/30/2025
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . 02/15/2031
91282C-DX-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2032 USD 100 .. L .2 |....... 01/15/2032 ...
0019999999. Subtotal Bonds - U.S. Governments - Issuer Obllgatlons 252,166,082 276,992,287 XXX
0109999999. Total - U.S. Government Bonds 252, 166,082 276,992,287 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 252,166,082 276,992,287 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 252,166,082 276,992,287 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
BOFASE-C7-0 . BOFA SECURITIES, INC ...26,415,241 |.. ... 26,415,241 |....... 07/01/2024
INVESC-0G-0 INVESCO GOVT AND AGCY LEX .... 10,000,000 |.. 10,000,000 07/01/2024
NATWES-TM-7 NATWEST MARKETS SECURITIES INC . 25,000,000 .. 25,000,000 07/01/2024
NOMURA-SE-2 NOMURA SECURITIES INTERNATIONAL INC 20,000,000 |.. 20,000,000 07/01/2024
SANTAN-DE-5 SANTANDER US CAPITAL MARKETS LLC . . 3,000,000 |.. . 3,000,000 07/01/2024
TDPRIM-E7-8 TD PRIME SERVICES LLC . 35,100,000 |.. 35,100,000 07/01/2024
BOFASE-C8-8 BOFA SECURITIES, INC .. ..105,000,000 |.. ..105,000,000 08/02/2024
BOFASE-C9-6 BOFA SECURITIES, INC ..... ...50,000,000 |.. ...50,000,000 09/26/2024
CITIGR-0U-0 CITIGROUP GLOBAL MARKETS INC ..100,000,000 |.. ..100, 000,000 08/29/2024
DEUTSC-HE-6 DEUTSCHE BANK SECURITIES INC. 60,000,000 |.. 60,000,000 08/02/2024
INGF IN-AN-1 ING FINANCIAL MARKETS LLC . ..125,000,000 |.. ..125,000,000 08/02/2024
NATION-AL-0 NATIONAL BANK OF CANADA .... ..100,000,000 |.. ..100, 000,000 07/01/2024
NBCGLO-BA-4 NBC GLOBAL FINANCE LIMITED ...25,000,000 |.. ...25,000,000 07/01/2024
ROYALB-AN-2 .........| ROYAL BANK CANADA TORONTO .... ..100,000,000 |.. ..100,000,000 |....... 08/02/2024 ...
TDPRIM-E8-6 ......... TD PRIME SERVICES LLC ...iiivvvuniiiiinnnnniiiiiinnnnisiinnnnnnnssrnsnnssssrennssssssrensnssneseees | ESiivvens fovvvvnennnn TA coiiiiii [ 50,000,000 [...ooevivuenniiinnnnn 50,000,000 |....... 08/02/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 834,515,241 834,515,241 XXX
9999999999 - Totals 1,086,681,323 1,111,507,528 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ Book/Adjusted Carrying Value $ 708,162,647
2. Average balance for the year  Fair Value $ Book/Adjusted Carrying Value $ - . 1,046, 382,957
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 1,111,507,58 NAIC2 $ ..o NAIC3 § .. NAIC4 $ ..o NAIC5 § .. NAIC6 $ ..o
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 523,524 |...ooooeeeeeeees e 84,179,464 |........ 46,185,931 |.......... 68,121,260 |..
Bank of America ........cccceu... New York, NY oo foes e [ Joeeeeecceeeeeeee oo o (234,085,397)|...... (249,576,135)|...... (205,963,244)|..
PNC oo Pittsburgh, PA oo Joes e 232000 | 31,334 [ o 20,926,787 |.......... 32,020,227 |.......... 24,637,782 |..
Wells Fargo ......... .. San Francisco, CA (1,237,201)].. ... (891,417)|.. (1,327,716))..
Bank of NY Mellon . Pittsburgh, PA L o s e e [ 306,937 |...c.cooe (19,960)|.. ....44 567 |..
0aSh Other ..o e foones caas foeressniens [oreeesssiennniensniennninns [eoessmessnessmeseneiens foesesnesssnenes 429,930 |............... 431,426 |............... 433,648 |..

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 554,858 (129,479,482) (171,849,929) (114,053,703)
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 554,858 (129,479,482) (171,849,929) (114,053,703)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

554,858

(129,479,482)

(171,849,929)

(114,053,703)

E13
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STATEMENT AS OF JUNE 30, 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
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

ALLIANT ENERGY CORP UTILITY - ELECTRIC ...
AMEREN CORPORATION UTILITY - ELECTRIC

ARCHER DANIELS INDUSTRIAL ...
AUTONATION INC INDUSTRIAL
AUTONATION INC INDUSTRIAL ...
AVANGRID INC UTILITY - ELECTRIC ....
AVANGRID INC UTILITY - ELECTRIC ....
AVIATION CAPITAL GROUP FINANCIAL ...
CONAGRA BRANDS INC INDUSTRIAL ...
CONAGRA BRANDS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL .
DOVER CORP INDUSTRIAL ...

ERAC USA FINANCE LLC SPECIAL PURPOSE .

ENTERGY CORP UTILITY - ELECTRIC

EVERSOURCE ENERGY UTILITY - ELECTRIC ...

FISERV INC INDUSTRIAL
GENERAL MOTORS FINL CO FINANCIAL ...
GLOBAL PAYMENTS INC INDUSTRIAL
GLOBAL PAYMENTS INC INDUSTRIAL
GLOBAL PAYMENTS INC INDUSTRIAL
GLOBAL PAYMENTS INC INDUSTRIAL
GLOBAL PAYMENTS INC INDUSTRIAL
HEALTHPEAK OP ....
HYUNDAI CAPITAL AMERICA INDUSTRIAL
JM SMUCKER CO INDUSTRIAL
JABIL INC INDUSTRIAL ...
JABIL INC INDUSTRIAL ...
JABIL INC INDUSTRIAL ...
JABIL INC INDUSTRIAL ...
JABIL INC INDUSTRIAL ...
JABIL INC INDUSTRIAL ...
KINDER MORGAN INC INDUSTRIAL
LEGGETT & PLATT INC INDUSTRIAL
MERCEDES-BENZ FIN NA FINANCIAL ..
MERCEDES-BENZ FIN NA FINANCIAL ..
NESTLE CAPITAL CORP INDUSTRIAL

NY LIFE SHRT TRM FUNDG SPECIAL PURPOSE .
NY LIFE SHRT TRM FUNDG SPECIAL PURPOSE ...
NY LIFE SHRT TRM FUNDG SPECIAL PURPOSE ...
NY LIFE SHRT TRM FUNDG SPECIAL PURPOSE ...

ONEOK INC UTILITY - GAS

ORANGE & ROCKLAND UTIL UTILITY - ELECTRIC ..
PACIFIC LIFE SHORT TERM SPECIAL PURPOSE ..
PINNACLE WEST CAPITAL UTILITY - ELECTRIC .

REALTY INCOME CORP FINANCIAL ..
TARGA RESOURCES CORP INDUSTRIAL .
UDR INC FINANCIAL .....
WESTERN UNION CO FINANCIAL ..

.. 06/28/2024
06/28/2024 ..
05/16/2024 ..
06/28/2024 ..
06/28/2024 ..

. 07/02/2024 ..
. 07/01/2024 .
. 07/12/2024 ..
. 07/01/2024 .
. 07/01/2024 .

06/28/2024 ..
06/28/2024 ..
... 06/28/2024
...06/28/2024 ..........
...06/28/2024 ..........
...06/28/2024 ..........
.. 06/28/2024 ..........

.5.400 |..
.5.400 |..
5.400 |..
5.490 |..
5.420 |..
5.430 |..

. 07/12/2024 ..
. 07/01/2024 .

. 07/01/2024 .
. 07/02/2024 ..

06/28/2024 ..
06/28/2024 ..

.5.470 |..
.5.410 |..

. 07/02/2024 ..
. 07/12/2024 ..

06/21/2024 ..
06/18/2024 ..
06/28/2024 ..
06/03/2024 ..
... 06/05/2024
...06/18/2024 ..........
...06/05/2024 ..........
.. 06/28/2024 ..........

.5.370 |..
.5.360 |..
.5.280 |..
.5.360 |..
5.370 |..
5.270 |..
5.370 |..

..00/19/2024 ..
..09/25/2024
. 07/01/2024 .
. 08/28/2024 ..
..00/04/2024 ..
..09/19/2024 ..
..00/04/2024 ..

... 06/28/2024 .. . 07/01/2024 ...
...06/28/2024 .......... 5.410 |.. . 07/01/2024 ...
...06/28/2024 .......... 5.730 |.. . 07/01/2024 ...
...06/28/2024 .......... 5.650 .. . 07/01/2024 ...
...06/28/2024 .......... 5.650 .. . 07/01/2024 ...
... 05/30/2024 .......... 5.400 |.. . 07/10/2024 ...
...05/28/2024 .......... 5.400 |.. . 07/11/2024 ...
.. 05/30/2024 5.400 |.. . 07/12/2024 ..
06/05/2024 .. .5.400 |.. . 07/18/2024 .

. 07/01/2024 ...

. 07/01/2024 ...

. 5.960 |.. . 07/01/2024 ...
...06/28/2024 .......... 5.960 |.. . 07/01/2024 ...
...06/28/2024 .......... 5.960 |.. . 07/01/2024 ...
.. 06/28/2024 5.960 |.. . 07/01/2024 ...
06/28/2024 .. .5.960 |.. . 07/01/2024 .

...06/28/2024 .......... 5.430 |.. . 07/12/2024 ..
...06/26/2024 .......... 5.900 |.. . 07/01/2024 .
...06/27/2024 .......... 5.900 |.. . 07/02/2024 ..
... 08/27/2024 .......... 5.900 |.. . 07/02/2024 ..
...06/27/2024 .......... 5.900 |.. . 07/02/2024 ..
... 08/27/2024 .......... 5.900 |.. . 07/02/2024 ..
...06/27/2024 .......... 5.900 |.. . 07/02/2024 ..
.. 06/28/2024 5.450 |.. . 07/01/2024 ...
06/28/2024 .. .5.750 |.. . 07/01/2024 .

. 5.400 |.. . 07/01/2024 ...
...06/26/2024 .......... 5.450 |.. . 07/01/2024 ...
.. 05/24/2024 .......... 5.350 |.. . 08/20/2024 ..
06/28/2024 .. . 07/01/2024 .
06/28/2024 .. . 07/01/2024 .
06/28/2024 .. . 07/01/2024 .
06/26/2024 .. . 07/01/2024 .
.. 06/28/2024 . 07/01/2024 ....

.3,000,000
.4,991,478
. 42,000,000
.8,000,000

. 25,000,000
. 25,000,000

.1,000,000
13,497,949
. 38,500,000

. 48,500,000
24,702,514
29,617,063
500,000
. 10,112,418

. 50,000,000
. 10,000,000
. 50,000,000
23,500,000

14,997,750 |...

. 10,000,000 |...
. 15,000,000 |...
. 40,000,000 |...
. 25,000,000 |...
.6,000,000 |...
..19,972,325 |...

. 28,500,000 |...
. 18,000,000 |...
..44,993,225 |...
. 38,500,000 |...
... 500,000 |...
.5,000,000 |...
. 11,000,000 |...
. 12,500,000 |...

. 30,000,000 |...
. 10,000,000 |...
...4,599,246 |...

.2,575,017 |...
14,129,963 |...
..13,865,478 |...
. 17,800,000 |...
.2,000,000 |...
..24,217,987 |...

. 27,000,000 |...
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STATEMENT AS OF JUNE 30, 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
WILLIAMS COMPANIES INC GAS TRANSMISSION .... 06/28/2024 07/01/2024 .... .... 25,000,000 |..
BELL CANADA TELEPHONE 06/28/2024 . .. 07/03/2024 ..13,995,761 |..
ASTRAZENECA INDUSTRIAL 05/31/2024 08/27/2024 ....oeev |oeeeeeee e 9,915,787 |..
ASTRAZENECA INDUSTRIAL 05/31/2024 08/27/2024 .... 19,831,574 |..
TOTALENERGIES CAPITAL SA GAS TRANSMISSION . 06/14/2024 . ..09/12/2024 ..49,457 415 |..
TOTALENERGIES CAPITAL SA GAS TRANSMISSION . 05/14/2024 . . 09/16/2024 .. 44,482,262 |..
TOTALENERGIES CAPITAL SA GAS TRANSMISSION . 06/28/2024 . ..09/26/2024 ..49,347,500 |..
TOYOTA MOTOR CREDIT CORP [ TP 06/20/2024 10/18/2024 ... 49,190,983 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,244,026,975 1,859,668
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,244,026,975 1,859,668
1309999999. Total - Hybrid Securities
GIAC
...................... L0 L T PPN ‘LS.........‘...........06/30/2024 werrnnnee foenereerrnnnnnneerennnnaneeernnnnns foneeeeeee2:09/80/2024 Lo i 109,300,000 ... iiiii e reeree Jereeaereeenenaseeeernn e eeerrnnaeaes
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 109,300,000
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 109,300,000
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,353,326,975 1,859,668
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 1,353,326,975 1,859,668
1,353,326,975 1,859,668

8609999999 - Total Cash Equivalents




