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STATEMENT AS OF SEPTEMBER 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 BONAS e e 53,245,280,100 |..oceeeererirccieiirricee feevieienne 53,245,280,100 |.......... 52,093,049,631
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,288,463,543 |....cvvvirinene 1,077,895 |.......... 1,287,385,648 |............ 1,202,054,095
3. Mortgage loans on real estate:
B FIISEHENS oot e 7,196,977,922 | oo 7,196,977,922 |............ 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 266,023,708 |....oeceeeereririceieierines [orerereeienenns 266,023,708 |........c...... 279,587,908
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 3,685,588 | [ 3,685,588 |....cocveeiieeeeee
5. Cash($ .oreernen (11,363,110) ), cash equivalents
[CJ— 1,733,469,061 ) and short-term
investments ($  .......ccoe.ee. 551,704,114 ) oo e 2,273,810,005 |...vovvececeererrccceins [ 2,273,810,065 |............ 1,190,671,569
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ...... |oeeeeee 5,897,508,729 |....ccccvvreneee 1,190,234 |........... 5,896,318,495 |............ 5,106,311,602
7. Derivatives ............... ...87,906,288 |.. ...87,906,288 |.. 106,562,449
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,402,435,674 |................... 1,852,078 |........... 6,400,583,597 |........... 5,922,078,291
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 292,272,827 |coveeerierieirienenens oo, 292,272,827 |.covvceriene. 67,600,302
10. Securities lending reinvested collateral assets . ..1,233,709,058 |.. ..1,233,709,058 |.. ..403,189,321
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 78,188,073,502 78,183,953,296 |........... 73,401,148, 371
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 605,171,895 ..o [ 605,171,895 |....ccceeee. 546,216,873
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 111,209,740 |...ccovvevneeee 34,085,633 |...covveinnn 77,124,107 |..ooeeee. 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 1,360,879,994 | [ 1,360,879,99 |............ 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 137,032,139 | e, 137,032,139 | 127,324,730
16.2 Funds held by or deposited with reinsured cOmMpPanies .............c.cccovevees frrerecenee 3,945,657,509 |.....cooviiiieeeieeeees [ 3,945,657,509 |............ 3,782,650,257
16.3 Other amounts receivable under reinsurance contracts .. 35,103,237 oo e 35,103,237 |..occrveeneee 33,331,296
17.  Amounts receivable relating to uninsured plans ..............cccceeveeveveiriennennnn. 68,998,256 |......cooevriennn 956,278 | 68,041,978 |...ooovvrinne. 65,733,895
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 59,370,188 |..eeeeeeeerreceeene [rererieeeiniens 59,370,188 146,075,266
18.2 Net deferred tax asset ...........ccoceeveuenee 974,493,774 |.. .. ..818,403,978 |.. ..813,761,069
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 9,044,188 |...eoeieeeeerreeeens [ 9,044,188 |.....cocvvvnne 9,818,390
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 60,921,710 |................. 58,655,126 |.................. 2,266,583 |...cccvveee. 2,393,401
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 7,990,073 .o 7,990,073 [ [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 47,792,125 oo [ 47,792,125 |.oveeene 49,375,859
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 26,197,695 |....coovueenne 26,197,695 | [
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 130,723,778 |..cvvvine 62,716,531 |..covvvinnee 68,007,246 |................. 75,238,760
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 85,768,659,801 |................ 350,811,338 |.......... 85,417,848,462 |.......... 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) 85,768,659,801 350,811,338 85,417,848,462 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 62,508,212 |oveevoreeeeren. 4,935,119 |oovoveernn. 57,573,003 |.covoivevennn. 67,451,746
2502. State tax Credifs .o [ 8,890,213 | [ 8,890,213 e 6,276,077
2503.  SUSPENSE ACCOUNTS  ..voviiiiiiiiiiieieeeieieec et et 1,378,653 | [, 1,378,653 |.ccocveevnne 1,346,961
2598. Summary of remaining write-ins for Line 25 from overflow page ...57,946,699 |... 57,781,413 |... 165,287 |... ..163,977
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 130,723,778 62,716,531 68,007,246 75,238,760




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 54,807,958,619 less $ oerrereerereerieeeens included in Line 6.3
(INCIUAING $  +.voceeeee MOACO RESEIVE) .......ooveveiiceiceeieeee et ense st esa s oo eieees 54,807,958,619 |........... 52,797,789,876
2. Aggregate reserve for accident and health contracts (including $  .....ocooovvecicininnnne Modco ReServe) ........ccoeeeeeitfovevevennne 5,288,467,551 |............ 5,194,793,836
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes MOACO RESEIVE).......c.eeieeieieieiesieieieeeeeee [eoeeeens 6,883,739,980 |........... 5,701,720,324
4. Contract claims:
L =TT TSP T TS U PO UR U PR POPPRPRPRPRURUUTE) RURTRRRTRRORY 444,288,266 |................ 437,504,185
4.2 Accident and health 340,750,955 |...c.conenvee. 334,755,512
5. Policyholders’ dividends/refunds to members $ ................ (34,902,168) and coupons $ ........ccveveeiueeniueininennes due
ANA UNPAIA ...ttt s s se et et e e s s se et eesses e e seseeseses s s se et eseeesnsneseeese s ensseetesasssensneeeeessasensseeeesasaseneneeensasasansnenensnnns [rennseaesennas (34,902,168)|................ (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
LT (o7 ) OO TSP TP ST TO TR OO UTPOTUTUOPOPPTPRPTPROPTPIURY NURRRRNE 1,494,828,195 |............ 1,405,399, 241
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ ..o, MOACO) . o
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ s (26,009,617) discount; including$  -veveveveencnee 135,484,495 accident and health premiums .............cccoceuens forrcceend 411,166,653 |................ 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 $ ...
SBIVICE ACE ..ttt ettt e a e e a e e h e e s e e bt oAb e oAbt e Rt e ea b e eR £ e eR e e oA e e eR e e R e e A e e Ae e eas e en e e en b e eR e e enteeneeeneenneeneeteennean
9.3 Other amounts payable on reinsurance, including $
oY 1= IO O RS SO T O T SOTSO TR OSO S O T O S O T TOE P TSE SO O ST TSR UUSTUPPTPRUPTORUPTRUPTO RO 4,064,909 |..cooveuenene 14,503,694
9.4 INterest MAINTENANCE RESEIVE ..........c.cvcveveeeeceeeeieeeeeeecae e e teeeeaeaete et eseessaeae e s esenssaeaesesesensssesesesesensnsstesesasenssessetesesensnssassasanaes 202,799,555 |...ccceeenee 227,007,044
10. Commissions to agents due or accrued-life and annuity contracts $
S e 93,258,628 and deposit-type contract funds $  .ooeeeeeenineeeee 163,327,462 |................ 177,380,738
11.  Commissions and expense allowances payable on reinSUranCe @SSUMEA ..............cceevveieeeueueueuieiesessessesesesesesssesssssesesesesssnas [reseseeenensseeeeens 351,699 oo 353,980
12.  General expenses dUE OF @CCIUE ..........eovrueirieiriereninienesieesieesieesienennas 1,087,951,253 |............ 1,150,178,025
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @llOWANCES) .........cuiiiiiiiiiiiiiie e [eoeee e aes [ooseeese s
14. Taxes, licenses and fees due or accrued, excluding federal income taxes . 35,444,796 .. 33,497,419
15.1 Current federal and foreign income taxes, including $ on realized capital gains (I0SSES) ......cc.ccoee ferverimiiiiiiiiiiiiiis e
15.2 Net deferred tax liability ....
16. Unearned investment inCOme .............ccccooiiiiiiiiiiciccccee
17.  Amounts withheld or retained by reporting entity as agent or trustee ............c.cccooeiieiiiiiinns
18.  Amounts held for agents' account, including $ .......cccccuvvverennne 40,117 agents' credit balances ...
19. Remittances and items not allocated ..o
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included @bOVe ...
22. Borrowed money $ .......cccccciiiiiiiiiiiene and interest therEON § ..ot s e [
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
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 ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.ooiiiiiiii s
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under uninsured plans .. . .
24.07 Funds held under coinsurance . ...213,308,249 |. .201,233,551
24.08 Derivatives ..........ccccceeeeeenene ....65,063,499 |. .. 32,042,767
24.09 Payable for securities ........ ...673,044,065 |. .228,157,665
24.10 Payable for securities lending ... 1,233,709,058 |................ 403,189,321
24.11 Capital notes $ .....ccecevveuennne and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25.  Aggregate write-ins for liabilities ............ccccooeerirrirreccceeeee 83,301,029 66,225,235
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 76,004 ,665,020 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 liabilities (Lines 26 and 27) .... 76,004,665,020 71,193,824 ,441
29. Common capital stock ..
30. Preferred capital Stock .........cocveiiiiiiiiie
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 NOES ..o 1,500,806,272
33.  Gross paid in @nd CONMDULEA SUMPIUS .......cc.eiiiiiiiiie ettt bbbttt b e et e et e sseesaeesbeesbeesbeebeenbeemnesnsesnnesneesneens|osessansssesinesiaesiaesaesnesies [oaesaessseaasssnesanesanesaeens
34. Aggregate write-ins for special surplus funds ....4,006,732
35, UNASSIGNEd fFUNAS (SUIPIUS) w......vucececeeeeeececeeeeteteeeecaeaete e e seeeeteteses s ssaeaeses s s ssassese s s s ssasses et s s ssssseses s s ssssseses s s sssssssnsansananenen 7,567,545,543
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveeviiiicciniciieee ) e e | e s
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoevrrrrrercrerinnnne in Separate Accounts Statement) .............. 9,413,183,442 9,072,358,547
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 9,413,183,442 9,072,358,547
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 85,417,848,462 80,266,182,988
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt s nns [oeeseaeienennas 62,146,813 |..oooererne 43,223,913
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 3,822,356 | 6,000,000
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 4,166,433 |.....cocoveee 3,835,895
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 83,301,029 66,225,235
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Contingency reserves for avialion FEINSUFANCE ........cooiiioioieiiiieie ettt n s [eseseseesesesenas 3,000,000 |.ccovrennnee 3,000,000
3402. Permanent surplus (Arkansas reqUITEMENTS) .......cccciiiiieieecece ettt n s [eananasenesesesenes 1,000,000 |...cooveeeeee 1,000,000
3403. Contingency reserves for deposit administration ..6,732
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,006,732 4,006,732




STATEMENT AS OF SEPTEMBER 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 7,940,091,260 |............ 7,568,422,844 |.......... 10,122,437,430
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,792,062 ..o (45,325) .. 35,951
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,448,671,963 |.. ..2,160,684,391 |.. ..2,996,633,952
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... 11,987,498 |.. ...29,218,602 |.. ... 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 39,561,170 |.oorereene 44,084,473 |................ 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 .. 236,138,739 182,831,890 267,413,867
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 10,679,242,692 9,985,196,875 13,478,043,830
10, Death DENEFIS ...ttt 918,861,659 |....cccvenv 793,831,308 |............ 1,100,117,935
11.  Matured endowments (excluding guaranteed annual pure endowments) . , e 1,078,387 |oeeeeee 1,030,875
12, ANNUILY DENEFIES ...oiuiiiiiecieteteei ettt ettt et es et n e 1,014,821 | 1,533,865 |.o.ooeeeeene 2,085,244
13. Disability benefits and benefits under accident and health CONtracts ...............cccecueeevevevevevcveveeceeeens oo 2,215,540,073 |............ 2,072,923,148 |............ 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 ...........c.ceueurieiiereeeieececceeeee et 1,121,744 | 1,290,939 | 1,661,432
19. Increase in aggregate reserves for life and accident and health contracts ) 2,103,842,457 2,384,585, 135 2,962,721,760
20.  Totals (LINES 1010 19) ..ottt n e n e | 6,896,203,635 |............ 6,491,016,974 |............ 8,544,521,090
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w...vvviiiiecte ittt ettt st s bbb s sns bbbt sn et eb et s s [ecsceeeennacaas 816,758,243 |....cccvene 765,088,294 |............ 1,026,678,057
22. Commissions and expense allowances on reinsurance assumed . ..207,626,050 |.. ..196,354,807 |.. 266,577,983
23. General insurance expenses and fraternal expenses ................. | 1,047,122,957 |..cooveneeeee 996,822,039 |........... 1,374,214,406
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 198,973,172 201,649,812 | 262,666,171
25. Increase in loading on deferred and uncollected premiums ........... (154,697,974)|.. (140,527,833)|.. ... (4,032,853)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceieeiceeeieeee o [ oeesee s
27. Aggregate write-ins for deductions .... 61,437,118 21,265,348 55,397,819
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 9,073,423,200 8,531,669,441 11,526,022,671
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt [er e 1,605,819,493 |........... 1,453,527,434 |............ 1,952,021,159
30. Dividends to policyholders and refunds to members 1,069,534,672 981,304,613 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) ........cccevviiuiueriiiiieeiieieieise ettt essese s sss s s ses s [ecseeseennacaas 536,284,820 |................ 472,222,821 | 570,007,696
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 98,194,186 84,617,145 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) ..........cccceueueiieereererenns frececcenneas 438,090,634 |......ccoc.. 387,605,676 |................ 480,497,853
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 33,164,836 (excluding taxes of §  ...cccceeeeneee (3,248,352)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (76,999,651) (74,671,301) (118,901,690)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 361,090,983 312,934,374 361,596,163
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 9,072,358,547 8,845,421,646 8,845,421,645
37, NetinCOME (LINE 35) ..ottt et 361,090,983 |....ccceenv 312,934,374 | 361,596,163
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(15,272,375) ... 31,592,973 |.. ...68,424 241 |.. (159,370,350)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... 49,466,620 |.. ..(14,039,630) .. ... 66,370,976
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas .. 71,115,541 | ... 13,058,005 |.. ..115,261,388
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(93,742,838)]|.. ..(41,198,543)]|.. ..(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
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
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 , 27,928,891 (72,042,363)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 340,824,895 351,928,826 226,936,902
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,413,183,442 9,197,350,471 9,072,358 ,547
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUMEd ............ocoiiiieioieecceceee e e 141,541,737 oo 131,335,725 | 176,099,208
08.302. Other reserve adjustments on FEINSUFANCE .........c.coviuiuiiiieieiccecee e 75,640,930 |.cooveenen. 29,516,550 |[..cooveveeees 63,684,073
08.303. SEIVICE TS ettt ettt ettt e s s e e e e s e s e e s e e s es et e s e e aeses et e s s e snsesesesnanansesesena|onsenannnnaneeen 12,295,179 .o 10,043,898 |......ccocenv. 13,629,054
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 6,660,893 |................. 11,935,717 | 14,001,532
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 236,138,739 182,831,890 267,413,867
2701. Reserve adjustments on reinsurances assumed ... ...48,496,987 |.. ... 14,652,931 |. ... 44,165,338
2702. Other miSCEllanEOUS EXPENSE .......c.cooviviuiuieieiieteeeeeeceece ettt s e s eaes [ea e s s 5,837,873 | 4,836,883 |...ceveeee 8,452,311
2703. |Interest expense on funds held ceded ...........cccoovvvvcicvcvencncnnns 25,133,179 [ 4,455,203 |..ccoovee. 5,994,206
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........ccccoeeveveveieieveveeeeeeeeeeeeeeeeesfeeeeen s 1,969,078 |.cooocveeenne (2,679,669)|.....cocveeenne (3,214,036)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 61,437,118 21,265,348 55,397,819
5301. Change in pension funded STAtUS ......ccooviiiiuieiiiiccc e e 22,856,401 |...cccoeevees 19,259,291 [ (80,711,963)
5302. Miscellaneous surplus adjustment / prior period correction ..(22,794,850)]|.. ..8,669,599 . ..8,669,599
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
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) 61,551 27,928,891 (72,042,363)




STATEMENT AS OF SEPTEMBER 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 7,876,319,857 |............ 7,479,361,252 |........... 10,076,747,239
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 2,443,515,446 |........... 2,129,117,621 |........... 3,003, 199,524
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 70,610,280 58,969,035 76,926,481
4. TOtal (LINES 110 3) oottt 10,390,445,584 9,667,447,908 13, 156,873,244
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4,788,866,616 |............ 4,153,474 405 |............ 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 2,361,782,632 |........... 2,260,398,387 |........... 2,845,341,108
8. Dividends paid to POIICYNOIAETS ..........ccocvvviveecretceeeeeee ettt ettt be s en s seseaes [ereseseeneeenas 956,900,084 |................ 866,189,722 |............ 1,250,288,961
9. Federal and foreign income taxes paid (recovered) netof $ ... 29,916,484 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 41,405,592 69,295,832 99,072,057
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 8,148,954,922 7,349,358, 347 9,802,640,921
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 2,241,490,662 2,318,089,561 3,354,232,323
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 2,642,454,531 4,171,617,799
12.2 Stocks .............. ...25,930,148 |.. ... 63,863,262
12.3 Mortgage loans ... ..139,817,49% |.. ..224,851,531
12,4 REAI ESTAE ...e.eoceiieieieeeiese ettt sttt ssense e nenennesnsnnsnnsssssensenss[oeceneneneeneeeeeeeenes O, A28 [ooviiiiiiiiiiiii 242,010 [ 181,828
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 190,385,157 |....ccovveeeee. 230,103,956 |......ccoece.e. 363,800,500
12.6 Net gains or (losses) on cash, cash equivalents and sShort-term iINVESIMENtS .............ccccccceveies [oereereeeiennnrreeeeienes oeerenerereseeeees 209,352 |.oeiiiirae 209,352
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 213,143,602 243,688,508 (61,169,499)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 4.,806,815,423 |........... 3,282,445,999 |........... 4,763,354,773
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 5,216,888,828 |........... 3,987,390,046 |............ 5,619,065, 121
1312 STOCKS ..ottt |eeeinne s 69,206,891 |.....ccovveenee. 66,478,190 |...coocvviennee. 80,861,866
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt [oeeesinensnaans 491,190,436 |........cec..... 718,099,956 |............ 1,261,102,356
13,4 REAI ESEALE ...ttt e 8,640,155 |....ccoviennee. 45,919,575 | 50,116,024
13.5 Other iNVESIEA @SSELS ......uvuiuieieiciccireei ettt [eeessinessinead 640,028,279 |.......c...... 608,025,184 |............... 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 6,425,954 589 5,425,912,952 7,940,565 ,425
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 789,982,113 801,468,216 1,095,920, 189
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,409,121,279) (2,944 ,935,168) (4,273,130,841)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOtES, CAPItAI NOES ........c.cveviveeeeieieiiieteeeeceee ettt easnnnans|eesesaeeereeeens 1,208,321 |oeeeiee 1,208,321 |oeeiie 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 .............ccccoeveveeceeereeens freveeeeenns 1,182,019,656 |............... 484,773,233 |.oeecene 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 67,541,137 77,473,266 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 1,250,769,114 563,454,820 759,962,186
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |............ 1,083,138,496 |......cccenc. (63,390,787)|..cecvnenvne (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) 2,273,810,065 1,286,217,113 1,190,671,569
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds to Bonds EXChANGE ...........ccooiiriiiiiiiiiiiiciiccicciseccsc e [orieeniennas 439,246,743 |............... 433,110,041 |[............... 553,457,430




STATEMENT AS OF SEPTEMBER 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 4,001,926,705 |............ 3,860,751,951 |........... 5,326,623 ,443
GIOUP T .. | 763,064,265 |............... 692,942,842 |................ 797,769,469
INGIVIAUAI BNNMUIEIES ...t oo 3,293,255 |...ovvrinne 5,389,135 [..ccovrenee 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 3,286,888,870 |............ 3,154,645,248 |........... 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 8,055,173,094 |........... 7,713,729,176 |.......... 10,312,041,660
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 2,367,230,749 |........... 4,681,755,111 |........... 5,631,178,813
Total (Lines 8 and 9) 10,422,403,843 12,395,484,287 15,943,220,473




STATEMENT AS OF SEPTEMBER 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

September 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 35 361,090,983 361,596,163
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 13,489,168 10,508,147

Impact on admitted unearned premiums/allowance SSAP #1 (5,273,140) (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 35 352,874,955 353,268,011
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) SSAP #1 3 38 9,413,183,442 9,072,358,547
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 (108,927,675) (122,416,843)

Impact on admitted unearned premium/allowance SSAP #1 48,184,352 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 9,473,926,765 9,141,317,898

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

Accounting Policy
Not Applicable.

Going Concern
Not Applicable.

NOTE 2 Accounting Changes and Corrections of Errors

No Changes.

NOTE 3 Business Combinations and Goodwill

A.

Statutory Purchase Method
No Changes.

Statutory Merger
No Changes.

Assumption Reinsurance
No Changes.

Impairment Loss
No Changes.

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

NOTE 4 Discontinued Operations

No Changes.



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

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans
No Changes.

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.

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

(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:
1. Less than 12 Months $ 276,164
2. 12 Months or Longer $ 146,461,375
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 46,027,667
2. 12 Months or Longer $1,839,477,446
(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 $1,206,729,456.

(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) 61 to 90 Days
(e) Greater Than 90 Days $ 1,206,729,456
(f) Subtotal (a+b+c+d+e) $ 1,206,729,456
(g9) Securities Received
(h) Total Collateral Received (f+g) $ 1,206,729,456
b. The fair value of that collateral and of the portion of that collateral that it has sold or
repledged $ 1,206,729,456
(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 $ 369,639,946 $ 369,639,820
(c) 31 to 60 Days $ 467,659,461 $ 467,642,126
(d) 61to 90 Days $ 153,829,624 $ 153,802,893
(e) 91to 120 Days $ 8,053,297 $ 10,606,308
(f) 121 to 180 Days
(9) 181 to 365 Days $ 7,223,807 $ 7,635,912
(h) 1to 2 years $ 36,481,570 $ 39,717,701
(i) 2to 3 years $ 9,017,755 $ 8,567,477
(j) Greater than 3 years $ 185,202,644 $ 176,091,909
k) Subtotal (Sum of a through j) $1,237,108,104 $1,233,704,146

(
() Securities Received
(m) Total Collateral Reinvested (k+I) $1,237,108,104 $1,233,704,146

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 $1,237,108,104 of par value bonds (fair value of $1,233,704,146) that are currently tradable securities that
could be sold and used to pay for the $1,233,704,146 in collateral calls that come due under a worst case sceanrio.

(6) Not Applicable.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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

Description of Collateral Amount
Bonds - U.S. Governments - Issuer Obligations $ 230,701,969
Total Collateral Extending beyond one year of the reporting date $ 230,701,969

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

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

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

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

J. Real Estate
Not Applicable.

K. Low Income Housing tax Credits (LIHTC)
Not Applicable.

L.  Restricted Assets
Not Applicable.

M.  Working Capital Finance Investments
Not Applicable.

N.  Offsetting and Netting of Assets and Liabilities

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Currency Swaps $ 66,954,197 $ 66,954,197
Index Participation Feature $ 20,952,092 $ 20,952,092
(2) Liabilities $ -
Currency Swaps $ 65063499 $ 65063499

* 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 26
2. Aggregate Amount of Investment Income $  (11,998,353)

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

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

NOTE 7 Investment Income
No Changes.

NOTE 8 Derivative Instruments
No Changes.

NOTE9 Income Taxes
No Changes.

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

7.2



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

NOTES TO FINANCIAL STATEMENTS

NOTE 11 Debt
A.  Not Applicable.

B. FHLB (Federal Home Loan Bank) Agreements

(1) On February 13, 2018, the Company became a member of the Federal Home Loan Bank of New York. Through its membership, the Company has conducted
business activity with the FHLBNY. It is part of the Company'’s strategy to utilize these funds as a source to improve spread lending liquidity and as a source
of backup liquidity. New York State Department of Financial Services permits Guardian Life to pledge collateral to the FHLBNY in an amount of up to 5% of its
year-end statutory net admitted assets, excluding separate account assets. Based on Guardian Life’s statutory net admitted assets the 5% limitation equates
to a maximum borrowing capacity of $4,270,892,423 as of September 30, 2024 and $4,013,309,149 as of December 31, 2023.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 12,175,000 $ 12,175,000
(c) Activity Stock $ 105,515,300 $ 105,515,300
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 117,690,300 $ 117,690,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 4,270,892,423 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)
(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

$ 3,412,963,837
$ 3,412,963,837

$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

$ 3,442,690,465
$ 3,442,690,465

$1,928,838,311

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)

Carrying Value

$2,344,784,225
$2,344,784,225

$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

$ 3,412,963,837
$ 3,412,963,837

$2,052,332,521

7.3

$ 3,442,690,465
$ 3,442,690,465

$2,267,622,038

$2,344,784,225
$2,344,784,225

$ 1,538,369,158



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

NOTES TO FINANCIAL STATEMENTS

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

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX
(b) Funding Agreements $ 2,344,784,225 $ 2,344,784,225
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 2,344,784,225 $ 2,344,784,225 $ - $ -
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 $ 2,562,234,990 $ 2,562,234,990
3. Other $ -
4. Aggregate Total (1+2+3) $ 2,562,234,990 $ 2,562,234,990 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

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

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

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

a. Service cost $ 23,084,435 $ 30,127,424 $ 1,580,793 $ 2,198,187 $ -
b. Interest cost $ 90,721,370 $ 121,480,410 $ 6,534,365 $ 9,084,738 $ -
c. Expected return on plan assets $ (88,523,511) $(119,169,219) $ (4,080,611) $ (5,356,495) $ -
d. Transition asset or obligation $ - $ - $ -
e. Gains and losses $ 25,723,232 $ 28,430,876 $ 3,270,433 $ 5,001,336 $ -
f. Prior service cost or credit $ - $ (6,137,264) $ (7,753,157) $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ - $ -
h. Total net periodic benefit cost $ 51,005,526 $ 60,869,491 $ 1,167,716 $ 3,174,609 $ - $ -

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

l. Plan Amendments

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(A) - (M) No Changes.

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments
No Changes.
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NOTES TO FINANCIAL STATEMENTS

NOTE 15 Leases

A

NOTE 16

Lessee Operating Lease:
No Changes.

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

No Changes.

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

A

Transfers of Receivables Reported as Sales
No Changes.

Transfer and Servicing of Financial Assets
No Changes.

Wash Sales
No Changes.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

A

ASO Plans:
No Changes.

ASC Plans:
No Changes.

Medicare or Similarly Structured Cost Based Reimbursement Contract
No Changes.

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

No Changes.

NOTE 20 Fair Value Measurements

A

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds $ 41,317,828 $ 41,317,828
Common Stock $ 4,747,798 | $ 118,029,623 | $ 32,263,108 | $ 155,040,529
Index Participation Feature $ 20,952,092 $ 20,952,092
Total assets at fair value/NAV $ -1 46,065626 | $ 138,981,715 | $ 32,263,108 | $ 217,310,449
(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 $ 109,202,977 | $ 2,146 $17,553,800 $(8,729,300) $ 118,029,623
Index Participation
Feature $ 20,131,934 | $ 2738432 $ 3.444.220 $(5.362.,494) $ 20,952,092
Total Assets $ 129334911 |$ 2740578 | $ -193 -193 - 1820998020 1 $ - 1814091794 $ - 13 138981715

(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 $155,040,529 at September 30, 2024. $0 was valued based on quoted market prices from an
active market for that identical investment and $4,747,798 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 $118,029,623 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $32,263,108 were determined by using Net Asset Value.
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B.

C.

D.

E.

Mortgage Loans:

The estimated fair value of the mortgage loan portfolio is derived primarily using a loan value matrix using significant unobservable inputs. The inputs used in
the matrix include (1) the weighted average cash flow and average term to maturity for each individual loan; (2) a base spread over the U.S. Treasury rate
and (3) an internally computed credit rating that is used to derive the appropriate credit spread. At September 30, 2024, there were no mortgage loans

carried at fair value.

Surplus Notes:

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

data.

Real Estate:

Real estate properties that are designated as held for sale are carried on the balance sheet at the lower of their depreciated cost basis adjusted for any
previous impairment write-downs or fair value less cost to sell. At September 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.

Not Applicable.

Aggr

Mortgage Loans
Surplus Notes
Derivative Assets

$7,073,352,075
$ 590,644,584

$7,196,977,922
$ 688,445,086

$ 590,644,584

$7,073,352,075

Currency Swaps $ 114,968,840 |$ 66,954,197 $ 114,968,840
Index Participation Feature | $ 20,952,092 | $ 20,952,092 $ 20,952,092
Derivative Liabilities

Currency Swaps $ 56,027,227 |$ 65,063,499 $ 56,027,227

egate 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 $ 49,059,849,642 | $ 53,261,239,395 | $ 33,090,346 |$ 42,099,385,520 | $ 6,927,373,776
Common Stock $ 155,040,529 |$ 155,040,529 $ 4,747,798 | $ 118,029,623 |$ 32,263,108

Not Applicable.

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
Unusual or Infrequent ltems
No Changes.

A

Troubled Debt Restructuring: Debtors
No Changes.

Other Disclosures
No Changes.

Business Interruption Insurance Recoveries
No Changes.

State Transferable and Non-transferable Tax Credits
No Changes.

Subprime Mortgage Related Risk Exposure
No Changes.

Retained Assets
No Changes.

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
Ceded Reinsurance Report
No Changes.

A
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NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
A. Disclose the method used by the reporting entity to estimate accrued retrospective premium adjustments.
No Changes.

B. Disclose whether accrued retrospective premium are ecorded through written premium or as an adjustment to earned premium.
No Changes.

C. Disclose the amount of net premiums written that are subject to retrospective rating fearures, as well as the corresponding percentage to total net premiums written.
No Changes

D. Medical loss ratio rebates required pursuant to the Public Health Service Act.
No Changes

E. Risk Sharing Provisions of the Affordable Care Act
No Changes

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

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

09/30/2024 12/31/2023
Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1 $4,945,656,471 $4,799,293,089
Incurred related to:
Current year $2,524,851,218 $3,122,021,006
Prior Year (285,139,735) (250,329,032)
Total Incurred $2,239,711,483 $2,871,691,974
Paid related to:
Current year $1,573,938,372 $2,026,549,551
Prior year 613,631,060 698,779,041
Total Paid $2,187,569,431 $2,725,328,592
Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance $4,997.798,523 $4,945,656.471

NOTE 26 Intercompany Pooling Arrangements
No Changes.

NOTE 27 Structured Settlements
No Changes.

NOTE 28 Health Care Receivables
No Changes.

NOTE 29 Participating Policies
No Changes.

NOTE 30 Premium Deficiency Reserves
No Changes.

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

NOTE 32 Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No Changes.

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

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

NOTE 35 Separate Accounts
No Changes.

NOTE 36 Loss/Claim Adjustment Expenses
No Changes.
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STATEMENT AS OF SEPTEMBER 30, 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....




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

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
g B = T o o [OOSR URURRPRRURON $ 285,000,000 $.. .350,000,000
14.22 Preferred STOCK .........oiiiiiiiiiei e L S
14.23 Common Stock ... .1,095,652,867 3. 1,138,470,653
14.24 Short-Term Investments $.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other ....1,329,996,189 3. ...1,241,729,287
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....2,710,649,056 5. ...2,730,199,940
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @bOVe ..o eeeeeeeeee D e B e
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. ..... ..1,233,704,146
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .. 1,237,108, 104
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 1,233,709,058
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

P MOrgan Chase ........cccccevieeeieieececec et 270 Park Avenue, Floor 41, New York, NY 10017 ...cocoooiiviiviiiiie

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? .............ccccccceoeeee.
If yes, give full information relating thereto:

Yes [

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

Park Avenue Institutional Advisors LLC .......cccccooioiiioiicciiiecececcceeicee A.
HPS Investment Partners, LLC ....
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 assets?.............ccccooiiiiiiii i

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?...............cccccooiiiiiiiiiicicie.

Yes [ X ]

Yes [

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.

]

]

No [ ]

No [ X]

No[ ]

No [ X ]

1 2 3 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Park Avenue Institutional Advisors LLC ........cccccoeveveicvcvennnnne. 5493008 JMPNRILZ3MJS0 ........
549300 1W7540H8HM8F38 ........

HPS Investment Partners LLC ..
Alliance Bernstein .....

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? ........

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? ........cuiiiiiiiiiiii ittt bbb bbbt b bbbt bt bbb nrenre e

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? .............ccccoeiiiiiie

8.2

Yes [ X ]
Yes [ ]
Yes [ ]
Yes [ ]

No[ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 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 7,196,977,922
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 $ 7,196,977,922

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 $ 7,196,977,922

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 63.000 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 34.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 37,371,406 |............... 136,909 |.......... 48,643,375 oo [ 86,151,690 [.....covvverviriiiins
2. AlASKA i AK oo L e 1,864,009 |...ocoviveiieiiciines e 1,421,280 |oovovieiieiicinen o 3,285,289
3. Arizona ..... . AZ ...37,140,453 |. .72,379,616 |..
4. Arkansas .. AR e L o 7,510,309 |. ... 17,769,460 |..
5. California .. CA . 284,204,333 |. ..820,984,620 |..
6. Colorado ...... .. CO ...37,769,457 |. .82,928,161 |..
7. Connecticut .. . CT ...74,053,838 |. .97,471,405 |..
8. Delaware ............. .. DE ...10,700,007 |. .16,358,157 |..
9. District of Columbia . . DC ...10,647,658 |. , .. ....28,449,762 |..
10. Florida .. .. FL . 300,090,374 |. ...290 728 883 |.. ..591,242,392 |..
11. Georgia .. GA . 132,340,814 |. 105,914,024 |.. .. 239,253,210 |..
12.  Hawaii .. .. HI ...30,450,478 |. ....34,622,572 |..
13. Idaho .... . ID 0 3,791,850 | e 3,526,573 | e 7,318,424 |.
14. lllinois ... L IL ...95,320,740 |. ..250,776,833 |..
15. Indiana . . IN ...46,876,825 |. .. 114,905,130 |..
16. lowa ..... ...32,321,635 |. ....42,043,625 |..
17. Kansas . ...13,143,814 |. .35,484,040 |..
18.  Kentucky 24,669,214 [....oovieiciieiins o 34,613,352 | o 59,282,566
19. Louisiana 37,175,157 [ oo 39,190,794 s o 76,365,865
20. Maine ....... ...10,638,369 |. ... 16,783,324 |..
21.  Maryland . ...60,446,297 |. ..109,843,886 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL fes 131,108,322 |............... 131,527 |..........93,942 581 [......cooonriniirns [ 225,182,430
23, MIChigan ......ccceoeeiiiiieiieee e 48,634,392 |..cooiiieiieiiees [ 80,794,442 .................................. 129,428,834
24. Minnesota . ...43,837,746 |. ....75,017,8083 |..
25.  Mississippi ...19,620,581 |. .53,431,247 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 29,939,433 84,932,962
27. Montana 19,259,649 |......covveiciiies oo 6,243, LK RSP RPN 25,502,832
28. Nebraska .. .... 6,292,873 |. ...9,216,082 |.. .15,508,955 |..
29. Nevada ........ ...46,746,993 |. . ..19,241,956 |.. .65,988,949 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo b o 22,095,421 [.o.ooeiieiceiies [ 6,864,353 28,959,774
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 356,250, 136 104,330,971 |ovvieeieiiiie o 460,701,098
32.  New Mexico . NM ....3,518,882 |. 203,104,080 oo [ 6,622,962 |..
33. New York ..... . 768,050,890 |. 398,155,570 |.vveveeeiiiiieiiees o 1,167,331,300 |..... 2,366,582,746
34. North Carolina .. ...80,805,897 |. 66,223,608 |........cccovreeiieiiis [ 147,165,338 |..
35.  North Dakota ... 4,282,904 |. 2,525,635 ..6,808,538 |..
36.  OhiO ... . 112,876,779 |. 122,530,900 .. 235,491,786 |..
37. Oklahoma . ...19,275,716 |. 24,373,772 ....43,649,488 |..
38. Oregon ......... ...29,688,168 |. .33,235,239 ....62,9283,407 |..
39. Pennsylvania ... . 156,755,349 |. 124,129,741 ..280,885,090 |..
40. Rhode Island .... ....6,333,787 |. . 1,853,002 [ooovvevieiiieiies [ 8,186,789 |..
41. South Carolina . ...50,441,232 |. 45,755,231 .96,196,463 |..
42, South Dakota ........cccceeeevreeeveeniennieenieenieenees. SD e b el 2,971,543 |. 2,440,669 ..5,412,212 |..
43. Tennessee ... ...56,035,826 |. 56,319, 166 .. 112,406,131 |..
44, Texas ....... . 180,271,265 |. 278,242,423 ..458,778,963 |..
45. Utah ..... ... 17,739,042 |. 20,826,138 ....38,565,180 |..
46. Vermont .... 3,605,438 001,063,206 [ oo 4,668,869 |..
47, VIrginia ..oooeeeeeeeeeeeeseeseeseeseeseesessesieenees. VA e b s 66,242,480 |............... 178,231 [.......... 85 931,563 |..ovvveiieirriiies e 152,352,274 |.ooveiieiieine,
48.  Washington ........cccceerieuenieieeeieeeiee s 50,767,196
49. West Virginia .19,842,310 |..
50. Wisconsin .... , , .52,855,896 |..
51, WYOMING woeeeieeiieieeieeieeiesieseeseeseeneeenee. WY i b fois 6,809,044 |....cooiiriieinns e 2,342,282 | | 9,151,326
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
57. Canada ........cccoceoeiennnne .. CAN ....138,316 |.
58. Aggregate Other Aliens . oT .. 19,639,605 |. .. ..
59.  Subtotal .....ccccooeiiiiiiiiiiiiieieieeis e XX e 3 664 038,703 |........... 4,878,599 |..... 3, 279 497 (0151 I R RO 6,948,414,392 ..... 2,367,230,749
90. Reporting entity contributions for employee benefits
PlANS. ...t D.9,0 GV 3,211,062 [..ovvieecies [ 3,626,538 |....ooiieiiiiiees [ 6,837,599 |...ooiiiiieiee
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX ferenne 763,568,945 |......ccco.ee 431,275 | [ [ 764,000,220 |.....oovverrrnnes
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...18,528,640 |. ....6,796, 150 ....25,324,789 |..
94.  Aggregate or other amounts not allocable by State..|. 238 B47 169 | [ 1,054,978 oo e 239,502, 146 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .4,687,794,517 |........... 5,309,874 |..... 3,290,974,756 ... oo 7,984,079, 147
96.  Plus Reinsurance ASSUMEd............ccooveeeenennnenns [oeeees XKoo | 18,490,970 |..cvvvveieiiciiie e 467,448,387 |....ocvveieiiiens o 485,939,357
97  Totals (All Business).... .4,706,285,487 |........... 5,309,874 |..... 3,758,423, 143 |...ocvoiiiiieiiins e 8,470,018,504
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 514,223,363 |.ooovreiririeiienes [ 84,200,345 |..cvoovieieieis [ 598,423,709 |...covreirieiiiine,
99. Totals (All Business) less Reinsurance Ceded XXX 4,192,062, 124 5,309,874 3,674,222, 797 7,871,5%,795 2,367,230,749
DETAILS OF WRITE-INS
58001. Other alien ..o e XXX ...19,639,605 |. 14,879 |.. .19,654,484 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 19,639,605 14,879 19,654,484
9401, Paid=Up oo XXX [ 158,391,833 |...veviieieiiiines [ [ [ 158,391,833 |..cvieiieiine
9402. Dividend accumulations applied as premium in
states that do not allow a dividend deduction
and non-taxable fees and charges ........cccoovensfonnn. XXX oo 80,055,336 |....oovvveirieiiiiines [ 1,054,978 |.o.oovvcieeiciins o 81,110,314 [
9403, oo )0, O
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevviiiniiiniiic e e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 238,447,169 1,054,978 239,502, 146
(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

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.

11

5. N - None of the above - Not allowed to write business in the state............. .......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

The Guardian Life Insurance Company of America

13-5123390
64246 NY
(PARENT)

Park Avenue Life

Guardian Investor

Berkshire Life Ins. Co.

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

Insurance Company Services LLC of America
04-2350154 (Delaware) 75-1277524
60003 DE (Ins Aff) 13-4198972 71714 MA
(Affiliate) (Ins Aff)
Park Avenue
Family Service Life GIS Credit Institutional
l(_r':]zumrsgr?; Opportunities, LLC A?I\D/Ieslgsiml'_el_)c
74-1319784 (Delaware) 37-1780736
47-5246254 -
74004 TX (Ins Aff) (Affiliate))

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 SEPTEMBER 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 SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

(Delaware)
(Affiliate)
Avatar Holdco 2,
Avasis, LLC Inc.
(Delaware) (Delaware)
(Affiliate) 87-1985081
(Affiliate)
I [ | [
Avesis Insurance Avesis of New York, Premier Group, Inc. Premier Access . ]
Incorporated Inc. . . Avesis of Florida, Inc
86-0960007 New York (California) Insurance Company (New York)
11163 AZ 1( 6 e1\/;83(3035 20-1896945 (California) 91-1857813
- U (Affiliate) 91-1857813 s
(Ins Affiliate) (Affiliate) 60237 (Ins Aff) (Affiliate)

Avesis Dental IPA
LLC
(New York)
84-5185444
(Affiliate)

, Avesis Eye Care

IPA, LLC Access Dental Plan

(California)
(New York) :
85-0489688 68-0291842
(Affiliate) (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)
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 WNO 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 .. | eeeereerrrenn | eeveeeeneenninen | e Avatar Holdings, LLC* .......ooooiiiiiiiiiis LDE] e NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereeeieeiiieiiie e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
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 .veveneeeeeeeeeeeieeeee e 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
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
L0000 ... AMEIiCa ivvureeeeeeeeeeeeeeieeeeeeeneeeen | eeeeeeee s 84-5185444 .| oo | e | e Avesis Dental IPA, LLC ...oovvevnniiieieeeanees YL NIA....... First Commonwealth Inc. ....cccevvvvvnnnrnnnnnss OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..88.000 ... AMErica .veveneeeeeeeeeeeieee e WNO e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ... |AMErica «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e 85-0489688 .. | ..eeeiiiiiiinn | errreeriiiininen | e Avesis Eye Care IPA, LLC .....oevveeeiiiiiiiiiinnes LN NIA....... First Commonwealth Inc. .........ccccceiiiiis OWNErship..coeeeeeeeeeeeeeee e ..88.000 ....[AMErica ..ooeereerieeieieii e N0 e
The Guardian Life Insurance Co. of The Guardian Life Insurance Co. of
. 0000 ...|America . | 47-5246254 .| i | e GIS Credit Opportunities, LLC . LDE] e NIA....... Guardian Investor Services LLC .. . [Ownership.. .100.000 ...|America ... N0 e
The Guardian The Guardian
L0000 ... AMEIiCa ivvunreeeeeeeeeeieeeeeeeeeeeneeeen | eeeeeeee e 371780736 .| weveeeeeeeee | e | e Park Avenue Institutional Advisors, LLC ..... DE.....|...... NIA....... Guardian Investor Services LLC ............... OWNErship..cooeeeeeeeeeeeeee e .100.000 ... ) AMErICa wuveeeneeeeeeeeeeee e ee e WNO e
Asterisk | Explanation




STATEMENT AS OF SEPTEMBER 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. .............. N/A

NO

AUGUST FILING

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

Explanation:

Bar Code:

AL
6 4 2 4 6 2 0 2 4 4 9 0 0
TLTCRTE O A NIRRT
6 4 2 4 6 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 4 2 4 6 2 0 2 4 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 4 2 4 6 2 0 2 4 4 4 6 0 0 0 0 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 4 2 4 6 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 4 2 4 6 2 0 2 4 4 4 8 0 0 0 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 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 .......occcooioieeeeceeecceieeeeeeecccee e seneseeeeeiensJooeieeeeeenenenens 109,287 |oceieiiiicccecceeeees e 165,287 |.ocveveeeere 163,977
2505. Prepaid assets - pension plan . ... 26,532,410 |...
2506. Leasehold improvements ..........ccococoooiiiieieieieieecceec e 31,249,003
2597. Summary of remaining write-ins for Line 25 from overflow page 57,946,699 57,781,413 165,287 163,977
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
2505. Reserves for special litigation expense .......ccccocovvrininnn.
2506. Miscellaneous reinsurance liabilities

2597. Summary of remaining write-ins for Line 25 from overflow page

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 6,660,740 |................. 11,935,425 .o 14,001,233
08.305. EXPErience FeFUNG .......ooiiieeeececece et seansnans |ooese et 154 | 293 | 299
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 6,660,893 11,935,717 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.  Paid family leave risk adjustment ... [ 1,421,323
2705. Federal exchange fees ......cccooveveviveririninnn. . 466,215 |..
2706. Fines & penalties of regulatory authorities
2707.  Miscellaneous-space and aviation activity , , ,
2708. Interest on fines & penalties of regulatory authorities ... o 12,505 | 124,728 |....ocove 124,920
2797. Summary of remaining write-ins for Line 27 from overflow page 1,969,078 (2,679,669) (3,214,036)
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STATEMENT AS OF SEPTEMBER 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 FeCOGNIZEA ............cccvevveviveueueriiieeseeieieteteteee et aesesss s essaeseses [oeeeeseeeeeeeeeaene 3,022,182 |...
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 15,496,585 |....covvveneene 20,214,280
9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .........ceeveverecueeereeereeeeeeeeeeeseseseseieessenns [oeeeseeeenscnes 269,709,301 |.coovnenvee 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) 269,709,301 279,587,914
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 221,538,275 |............ 1,135,264 ,442
2.2 Additional investment made after acquisition . o e 269,652,161 |............... 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) 7,196,977,912 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 ..........c.cuoviieiececeeeeee ettt ecaee et sesa et s e e e s s sassesesesesesssasassasenssssnsssesansnananans [eoeeesesssnenas 122,948,996 |................ 184,174,148
2.2 Additional investment made after acquisition . R F 517,046,312 |....ccceuevnee 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 32,971 | 42,356
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 44,320,649 |................ (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 2,074,717 oo 8,866,108
7. Deduct amounts received on disposals . I ST 171,103,118 .o 345,781,925
8. Deduct amortization of premium and depreciation .................. U FOTRRR 19,282,039 |.ooiirinne 18,018,588
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 3,371,291 [ 2,801,142
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 20,919,782 |....ocoeeve. 55,213,043
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,402,435,664 |... ..5,923,945,665
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e e e 1,852,078 | 1,867,384
13.  Statement value at end of current period (Line 11 minus Line 12) 6,400,583,586 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 5,728,335,777 |............ 6,253,384,417
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 55,416,190 |...ccccoenneee 86,357,222
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 28,698,813 |..cooenvee (75,536,242)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(31,268,047)]... ....(440,166,798)
6. Deduct consideration for bonds and stocks disposed of . I 4,504,238,228 |............ 4,791,731,095
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 77,311,191 | 100,196, 113
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 60,807,766 |....ccvevenene 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 .. ..(11,998,353) ..o 2,792,604
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeurmriririririererereeeeseseeeeenes e 54,533,743,59%4 |.......... 53,296,017,935
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuiuiiiaiieisiteiieie ettt ettt [ooeminisninainineas 1,077,895 |.oovoiiiccie 914,213
13. Statement value at end of current period (Line 11 minus Line 12) 54,532,665,699 53,295,103,722
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STATEMENT AS OF SEPTEMBER 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 et [ 30,208,590,610 |.......... 38,811,727,269 |.......... 38,001,111,192 | (39,919,521)|........... 29,769,836,374 |.......... 30,208,590,610 |.......... 30,979,287,166 |.......... 29,464 ,826,687
2 NN [ - SO O SRS PPURSTSTRRI RUSRR 21,110,294,955 |............... 851,832,893 |...cccenenn 630,000,502 |............... 109,029,033 |........... 20,987,733,590 |.......... 21,110,294,955 |......... 21,441,156,379 |......... 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 1,338,906,778 |............... 214,890,626 |................ 169,316,505 |................ (16,464,978)|............ 1,308,002,114 |........... 1,338,906,778 |........... 1,368,015,921 |........... 1,289,329,294
L 2 @ - TP SRTTSRSRRTRTPRRRITY P 1,433,080,802 |.....cccvvnee. 175,153,384 |................ 163,656,899 |.......ccoee. 37,457,658 |............ 1,550,469,647 |........... 1,433,080,802 |............ 1,482,034,945 |............ 1,567,708, 129
5. NAIC B () ittt [ 225,580,326 |......covvcirinnee 640,443 |....ccooccvnee 20,806,541 |......ccceeeee 15,453,568 |................ 306,722,862 |................ 225,580,326 |................ 220,867,796 |......conc... 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 17,962,286 9,098,633 30,227,416 29,982,481 17,962,286 39,091,069 24,265,697
7. Total Bonds 54,334,415,757 40,054,244 ,615 38,993,990,272 135,783,176 53,952,747,068 54,334,415,757 55,530,453,276 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 54,334,415,757 40,054,244,615 38,993,990,272 135,783,176 53,952,747,068 54,334,415,757 55,530,453,276 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 2,284,957,063 ; NAIC2 $ oovevveeceeeeceeei i NAIC3 $ NAIC4 $ e i NAICS5 $ e 216,112 ; NAICB $ oo




STATEMENT AS OF SEPTEMBER 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 551,704,114 XXX 546,494,710 48,923 448
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 iNVEStMENtS ACQUINET ............c.ceuiiiieieeeeeececceie ettt ettt et s e e s s s s sesesesesssnsnnesssesenens |eeesenens 111,392,684,242 |......... 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 41,433,481 | 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 ON ISPOSAS ................cucvcueuiuieiieeieeieteieteseeeeee e et sss et tes st s et esesesesesessssesssssesesesesessansssssesasesens [reneenes 110,918,428,000 |......... 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) ..........cceceuiiiiierererereeeeeeeeieieeeseeeeesenens [ereeeeeeieeenens 551,704,114 ..o 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) 551,704,114 36,014,391
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STATEMENT AS OF SEPTEMBER 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) 0N AAIIONS ............c.cueviurieiieieeeiceeicee et cees e s e se s s s e s s e s s e s s e s s s s s s s s st s st s s s s s s s ssssassesassananses aesebesscesssesces 9,958,721

Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs (51,842,496)
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 FECOGNIZEA ............cvveiieciieeiieeteeee e e teese it e st ss st es st ss e s s s e s st ess s s st et s s s s e s esss s s s e e e s s s es s e s s s e s s s e s ssesssaesassessssesnaes | ehessiesnsieseeas 1,923,092

Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 11,716,205

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 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 22,842,792
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 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 22,842,792

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 MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn 10,393,684
13,850,126 .....cocevneee (3,456,442) .........c....... (3,456,442)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ............ccccceveveieeeies coerererereeneneens 9,816,334
3.22 Section 1, COIUMN 17, PrIOT YEAT .....c.cvevieeeieeeeereveteeeeieeeesesesesesessnesenes eeeeeseseesesens 13,850,126 .....cocevneee (4,033,792)
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoeeivieieee ceeerenerereseeieeenas 577,349
3.24 Section 1, Column 19, Prior YEAr PIUS .......c.ccciiiiiiiiieiiesieereerieeeeies ceeirieie e
3.25 SSAP NO. 108 @QJUSIMENTS .........vveveveieieieieeietctetetetee ettt e sessas s ees <eeseseseaeseseesebetesenee et aeans oeaesssseseseseseenna 577,349 ... (3,456,442)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 39,681,474
Less:
4.21 Amount used to adjust basis of hedged Item .............cccocveviiviieiiiiees e 39,165,119
4.22 AMOUNE FECOGNIZEA ...ttt seseseseae eaesesseseseseneeeas 516,356
4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 39,681,474
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 SEPTEMBER 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 SEPTEMBER 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 ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 22,842,791

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 22,842,791
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 87,906,289

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 (65,063,499)

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

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et ettt et et et et et et et et et et et et e e e e e e e e e e e e ee e e eeeeanee arnereeresseeseas 79,893,706

Part B, Section 1, Column 13 502,135,325

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e es sttt et e s easss s s sesesesessssnnsssseneneneninenenes e 582,029,031
Part D, SECHON 1, COIUMN O ..ottt es e s e e s 2o s e s s e s e s s e s e s e s s s et s s s s s esnsesnae eebesniesnias 638,056,257

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (56,027,227)

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 35,241,313
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 19,554,188
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 54,795,501
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOT YEAI ........coiiiiiiiiiieeee et

Cost of cash equivalents acquired

Accrual of diSCOUNT ........oouiiiiiiiiee e

Unrealized valuation increase/(decrease) ..........cccooeveereenieeneenennns

Total gain (loss) on disposals
Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value ......

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

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

............ 1,220,323,517
10,463,848,698
................. 20,568,846

1,733,469,061

............ 1,333,071,941
............ 9,872,175,144
................. 20,202,478

1,220,323,517
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STATEMENT AS OF SEPTEMBER 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

09/30/2024 .......... Var ious
. |Various ..

... | PASADENA
- [ MONTEBELLO

Invreg Arpeggio
Invreg Montebel lo

Invreg Slauson .... .|PICO RIVERA .. ... 09/30/2024 . [Various ..

Guardian Lumiere MEDFORD ... ... 09/30/2024 .. . |Various .. . 137,883

Guardian Cambridge Alewife, LLC CAMBRIDGE 09/30/2024 .......... Var i ous 221,215
668,964

0199999. Acquired by Purchase

Guardian-Ledges . | WEYMOUTH 09/30/2024 Various
Guardian Park Place .... ANNAPOLIS . ... 09/30/2024 .. . |Various ..
Guardian Tryon Village ... . | WILMINGTON 09/30/2024 .......... Various

09/30/2024 .......... Various
. |Various ..

..| OCEANSIDE ...

Guardian Piazza D'Oro .
.| LYNNIOOD ..

Seasons Lynnwood ........

Guardian Springwoods |11 . .|SPRING ........ 09/30/2024 . [Various ..
Hanover Hoffman Estates ..... . [HOFFMAN ESTATES ... 09/30/2024 . |Various ..
REIGL 1350 Connecticut Avenue Lender LLC WASHINGTON ...... ... 09/30/2024 .. . |Various ..
Hanover South Barrington .....e..vieesseessiieuniiinierneiiieeineeiineeainaenans SOUTH BARRINGTON ..ieveuiireniireniiniiininiannnns 09/30/2024 Various
0299999. Acquired by Internal Transfer 1 520 079
0399999 - Totals 2,189,043
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
Disposal Year Disposal Disposal Disposal brances Incurred

Description of Property i Date Name of Purchaser iati Recgan (11-9-10) Value

0399999 Totals
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STATEMENT AS OF SEPTEMBER 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
1052369 .... REDONDO BEACH .. .10/01/2019 .. ..243,335 |.. . 133,500,000
1052438 .... . 12/30/2021 .. . 231,179 .. .. 73,700,000
1052439 ... BOULDER ... 1273072021 i [ AT [ 7,894,694 |.. .. 60,100,000
1052444 ... STANTON ... .06/13/2022 .. .. 12,263,287 |.. . 175,900,000
1052453 ... BAYTOWN ... . 06/08/2022 .. .. 72,650,000
1052454 .... BAYTOWN ... .06/08/2022 .. .. 29,050,000
1052456 .... BAYTOWN ... . 08/26/2022 .. . 149,600,000
1052490 . BOULDER . . 04/13/2023 .. .. 27,500,000
1052504 . ST LOUIS PARK . 12/01/2023 .. .. 70,160,000
1052514 . SANTA ANA .. . 12/21/2023 .. . 189,500,000
1052523 .... KNOXVILLE . .07/16/2024 .. .. 63,375,000 |... . 102,400,000
1052524 SPRINGF IELD ... eeeieeueseeiiunieeeeenenssseeeremasseernnnasseernnnnaseennnnnasseennnnassseennes 08/13/2024 47,000,000 105,700,000

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

110,375,000

24,483,061

1,189,760,000

0899999. Total Mortgages in good standing

110,375,000

24,483,061

1,189,760,000

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

1,189,760,000

110,375,000 24,483,061
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

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

1062193 . .. | SPRINGFIELD . .10/02/2014 .. ..08/13/2024 . 42,983,107 |. ..37,579 . 46,311,441 |........ 46,311,441
1052197 . . | SANTA MONICA 11/19/2014 .. .07/31/2024 6,008,822 |. ..59,845 . 10,160,871 |........ 10,160,871
1062277 ... LAWRENCEVILLE . 06/28/2017 ....07/02/2024 28,000,001 |.... 28,000,001 |.
1052319 .... 02/26/2018 ....09/16/2024 38,115,001 |.... 48,115,001 |.
1062368 . CHARLOTTE . 08/28/2019 ...08/27/2024 60,296,658 |......evvvvevrevennne fooviiiiiiiiiiiiiiiins o fevieiiiiiiiiiiiiiiees o e e 59,663,808 |.
0199999 Mortgages closed by repayment 175,402,588 1,033,039 1,033,039 192,251,122
0028292 ANDERSON ..o [, [ R R 09/28/2006
0028309 .... [ AN ) SN AP 09/26/2007
1051985 ... CAPITOLA oeivviieeeciniieeeceviineees feevnineeeeeenen CAecs o e s 10/24/2005
1051987 ... LAS VEGAS ..evviiiiiiiiiiieiiiis fevveevvevneeeee Wi s s e 10/31/2005
1052166 .....ovvvveevennnieeennnnns JAURORA oo [ C0uc oo 06/26/2013
1052186 ...ooevvvvveeieeeineenenenns |FREDERICK v foee D e e 03/31/2014 . .
1052191 ... MOUNT LAUREL ....oovvvvenieeieinnnneeecnnn Jevvneneneeeene Ndecs o e e 06/30/2014 ....80,223 |.... ...80,223 |. .
1052198 .... IRVINE ... 12/01/2014 312,466 |.... .. 312,466 |...
1062203 . .. | IRVINE . .03/23/2015 .. 268,320 268,320
1052206 . . | BROOKL INE .05/01/2015 .. 83,145

1052207 ...

BURBANK

05/05/2015

..83,145
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
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Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1052211 ... HOUSTON 05/29/2015

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

1052215 ... 07/09/2015

1052216 . .. | PHILADELPHIA .08/25/2015 ..

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

1052220 . . | PORTLAND .. .10/13/2015 .. . .

1052222 .... WASHINGTON .. 10/28/2015 158,789 |.... 158,789 |. . .

1052224 .... 11/05/2015 .. 236,431 |.... .. 236,431 |. .. 236,431 [...

1052225 ... CULVER CITY ... 11/17/2015 ....95,722 |.... ....95,722 .

1052226 .... CULVER CITY ... 11/17/2015 ...30,952 |.... .30,952 |.

1052227 ... CEDAR PARK 11/23/2015 .

1052228 .... LOS ANGELES ... 11/30/2015 390,39% |.... 390,395 |. ... 390,3% ...

1052234 .... BELLEVUE 12/22/2015 161,312 |.... 161,312 |. ... 161,312 ...

1052235 ... DELRAY BEACH .. 12/30/2015 102,739 |.... 102,739 |. .. 102,739 |...

1052236 . .. |HERMITAGE ... .03/30/2016 .. .. 200,140 |. 200,140 |. 200,140

1052237 . .. | SANTA MONICA ... 04/07/2016 .. 141,998 |. 41,998 |. ..41,998

1052238 . . | MADISON ... ... 04/11/2016 .. 643,319 |. 643,319 |. 643,319

1052245 ... NEW CASTLE .eeeeeeeeeeeeneeeeeeenieees Jeemmmeeeeeeenen DB o s e 04/21/2016 111,478 |.... 111,478 |. L 111,478 .

1052246 .... LAKEWOOD ...evvviieeeceviineeeceniineees fevvnineeeeeenen CAeccs e e e 05/05/2016 123,567 |.... 123,567 |. ... 123,567 |...

1052247 ... PORTLAND .. 05/16/2016 187,709 |.... 187,709 |. .. 187,709 |...

1052248 ... STATEN ISLAND . 06/06/2016 ...64,917 ... ....64,917 [

1052249 ... 06/29/2016 ... 37,647 |.... ...37,647 |.

1052251 ... SAN DIEGO ... 08/09/2016 .. 176,251 |....

1052253 ... CONCORD 08/15/2016 ....93,879 [.... . .

1052255 ... ORLANDO 08/25/2016 197,743 |.... 197,743 |. .. 197,743 |...

1052257 . .. | RIVERDALE ... 10/31/2016 .. .. 151,662 |. 151,662

1052259 . .. | MONTEREY . ... 11/18/2016 ..

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

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

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

1052279 ... 07/26/2017

1052280 ... 07/26/2017

1052283 ... 09/07/2017

1052284 ... 09/07/2017

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

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

1052287 . .. |MALIBU ....... ... 09/18/2017 ..

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

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

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

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

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

1052295 ... LOS ANGELES 09/29/2017

1052321 ... 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
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1052340 .... REVERE 09/20/2018 ...46,7% |..
1052343 ... OCEANSIDE ... 10/01/2018 ...44,101 ..
1052345 .... CARLISLE .... 10/18/2018
1052350 . .. | KIRKLAND . ....12/20/2018 ..
1052351 . .. | BELLEVUE . ... 12/18/2018 ..
1052358 . .| DENVER . .08/05/2019 ..
1052360 ... SAN JOSE .. 08/01/2022 ... 127,106 |...
1052363 ... NEW YORK . 12/31/2021 ... 434,825 |...
1052364 .... 05/28/2019 ... 198,510 |...
1052367 ... 08/21/2019 ... 149,258 |...
1052371 ... ALEXANDRIA .. 11/06/2019 121,702 |.... 121,702 |. .. 121,702 ...
1052372 ... BUENA PARK .. 12/17/2019 126,890 |.... 126,890 |. ... 126,890 |...
1052373 ... NORTHRIDGE .. 12/17/2019 121,814 |.... 121,814 |. .o 121,814 ...
1052374 ... BETHESDA . 12/18/2019 .. 269,781 |.... .. 269,781 |. ... 269,781 |...
1052380 . .. | BOULDER .02/28/2020 .. 31,601 |. . 31,601
1052381 . .. | BOULDER .02/28/2020 .. .49,298 |. ..49,298
1052382 . . | BOULDER .02/28/2020 .. 81,516 |. . 81,516
1052383 ... BOULDER ... 02/28/2020 .. 67,110 |.... ... 67,110 |...
1052389 .... SAN JOSE ... 08/02/2021 .. 289,722 |...
1052391 ... SALISBURY ... 08/30/2021
1052392 ... NORTH MYRTLE BEACH ... 08/30/2021
1052393 ... PENSACOLA 08/30/2021
1052394 .... 08/30/2021
1052395 ... 08/30/2021
1052396 .... 08/30/2021
1052397 . . .08/30/2021 ..
1052398 . .. | FUQUAY-VARINA . .08/30/72021 ..
1052399 . .. | CHESAPEAKE .. .08/30/2021 ..
1052400 . .. | LANCASTER .08/30/72021 ..
1052401 . . |LITTLE RIVER .08/30/2021 ..
1052402 .... LOCUST GROVE 08/30/2021
1052403 ... LAKE ZURICH ... 08/30/2021
1052404 ... 08/30/2021
1052405 .... 08/30/2021
1052406 .... 08/30/2021
1052407 ... ALLENTOUN ... 08/30/2021
1052408 . .. | STUART .... .08/30/72021 ..
1052409 . .. | FRANKLIN . .08/30/2021 ..
1052411 . .. | RALEIGH .04/07/2021 ..
1052417 . .. | HOUSTON .05/05/2021 ..
1052420 . . | WAUNAKEE . .07/28/2021 .. .
1052441 ... DELRAY BEACH .. 02/01/2022 174 919 |...
1052445 .... FLEMINGTON ©.vvvviieeciiinieeeeceviiees Jevvveneeeeeeen Ndecs e e 06/07/2022 .. 327,934 |...
1052462 .... COCONUT CREEK ...vveeeeeemneeeeeemmnies Jeemmmeeeeeeenes Pl e et 10/11/2022
1052463 ... ENGLEWOOD ...oevvvvineieceiiieeeccvniinns Jevvveneeeeeenen Ndecs e s 10/31/2022
1052479 ... CARLISLE ..o eeeeeee e eeemme e Jeemmeeeeeeeee PR e e et 12/15/2022
1052480 ... GREENSBORO 12/15/2022
1052482 ... MYRTLE BEACH .. 04/27/2023
1052494 ... JACKSONVILLE 08/24/2023 .....|eeeeeeeeeinn eeveineees [ 84,140 | L e i [ i fooveneeeeen 44,140 | 140 [ e [
0299999. Mortgages with partial repayments 11,610,819 454,570 454,570 11,610,819 11,610,819
0599999 - Totals 187,013,407 1,487,609 1,487,609 203,861,941 203,861,941
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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 | [ 8,000 |-.uiiiiieeiiiiiiieeeiiiiie e fereeeeeiis 100.000
1299999. Non-Registered Private Funds - Mortgage Loans - Affiliated 8,000 XXX
000000-00-0 ......... [ALTA DAVENPORT 0V, LLC oeoeeeeeessesseseseeseeseseseeseesnesesnens [DRVENDOrt oveeeeresrsreseesereseseenae [oooieieind) [ALTA DAVENPORT 0V, LLC woerereeeeesreseseeseeeseeesessesses [ e, Iz A R e R 535,308 [...vooveneennnns 95.000
2299999. Joint Venture Interests - Real Estate - Affiliated 662,833 535,308 XXX
000000-00-0 ......... [BUE GLIC MUl i family 1, LLC wevvreeeeeeeeeeeeeesseesessessssesnseesenes [Wi10inGHON veoereeeresesereseneenes | R [ e, A R R RN R R 43,033,330 o.ooveoennes 95.240
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 36,178,573 43,033,330 XXX
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 .......ceeeeeuveennns Wilmington 57 Stars L.0.00/23/2015 . |eeeieee e | e 106,647
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 3 .... Wilmington .... ..|57 Stars ... .|....03/27/2017 ... .... 153,981
000000-00-0 ......... 57 Stars Global Opportunity Fund 3 L.P. ....coveennnnnns . |Wilmington .... .| 57 Stars ... . |....04/13/2011 ... ....286,977
000000-00-0 ......... Adams Street Asia Fund 2020 LP Wilmington .... .|Adams Street Partners .|....01/25/2021 ... . 2,000,000
000000-00-0 ......... Adams Street Guardian Asia Fund LP ... Wilmington . .| Adams Street Partners .|....01/25/2021 ... ....560,000
000000-00-0 ......... Advantech Capital ..|New Horizon Capital ... 1172072015 ...
000000-00-0 . ..|Affinity Asia Pacific Fund V L.P. . . Affinity Equity Partners . 11/17/2017
000000-00-0 . ..|AH Bio Fund IV, L.P. . Wilmington . Andreessen Horowitz .. ..11/29/2021
000000-00-0 . ..|Amulet Capital Fund I, L.P. Wilmington . Amulet Capital Partners ..08/31/2021 . .
000000-00-0 ......... Amulet Capital Fund I11, L.P. .... Wilmington .... .[Amulet Capital Partners .. .|....01/26/2023 ... .... 149,472
000000-00-0 ......... Andreessen Horowitz Fund VIII, L.P. .. . [Wilmington .... .| Andreessen Horowitz .. ... 1172972021 ... ...340,000
000000-00-0 ......... Andreessen Horowitz Fund VII1-Q, L.P. Wilmington .... . [Andreessen Horowitz .. . |....10/20/2020 ...
000000-00-0 ......... Andreessen Horowitz LSV Fund I11, L.P. . . |Wilmington .... .| Andreessen Horowitz .. ... 1172972021 ...
000000-00-0 ......... Andreessen Horowitz Seed Fund I, L.P. .. Wilmington .... . [Andreessen Horowitz .. .|....07/29/2021 ...
000000-00-0 ......... Battery Ventures XIV, L.P. ............. Wi Imington .... .|Battery Ventures ... o |---.02/07/2022 ... ....595,000 . .
000000-00-0 ......... Beekman Investment Partners IV, LP ... Wilmington .... . |Beekman Group ... .|....04/16/2018 ... ....503,616 ... 6,542,584 |...
000000-00-0 ......... Black Diamond Capital Opportunity Fund V, L.P. .. Wilmington .... .|Black Diamond Capital Management ...10/29/2019 ... ... 771,558 ... 8,312,254 |...
000000-00-0 . ..|Brynwood Partners IX L.P. Wilmington . Brynwood Partners .... . 1,804,638 |.. .. 17,880,852
000000-00-0 . ..|Brynwood Partners VII Wilmington . Brynwood Par tners ..20,691 |.. 5,191,317
000000-00-0 . ..|CapStreet IV, L.P. . Wilmington . CapStreet Group .... . . 275,206 |.. 2,502,767
000000-00-0 ......... CCV Fund 11 LP ... . .| China Creation Ventures ... o |----09/22/2020 ... ....301,694 2,211,754 |...
000000-00-0 ......... Centerbridge Capital Partners I11, L.P. . |Wilmington .... .|Centerbridge Partners .. .|....10/24/2014 ... .... 245,840 1,808,250 |...
000000-00-0 ......... Centre Lane Partners IV, L.P. ............ Wilmington .... .|Centre Lane Partners ... .|....01/22/2016 ... .... 191,39
000000-00-0 ......... Centre Lane Partners V, L.P. .. Wilmington . .|Centre Lane Partners . .|....10/31/2018 ... . 3,585,384
000000-00-0 ......... Chequers Capital XVII, L.P. ... . .| Chequers Capi tal . |--..04/04/2017 ... ....809,332
000000-00-0 ......... CIVC Partners Fund VI, . [Wilmington .... ..|CIVC Partners .... .|....09/14/2020 ...
000000-00-0 ......... CIVC Partners Fund VII, L.P. .. . |Wilmington .... .| CIVC Partners . o |---.08/23/2023 ... . 2,227,685 . .
000000-00-0 ONK Fund IV, L.P. oo Wilmington .... .| Andreessen Horowitz .. ....02/17/2022 ... .... 162,500 .. 1,462,500 |...
000000-00-0 . ..|Columbia Capital Equity Partners VII, Wilmington . Columbia Capital ... ..06/13/2018 . 391,849 |.. 2,135,504
000000-00-0 . ..|Columbia SIG CV, L.P. ... Wilmington . Columbia Capital ... 08/01/2024 3,218,219 .. 28,947 |..
000000-00-0 . ..|Core Industrial Partners Fund 11, LP . Wilmington . CORE Industrial Partners . 01/13/2021 170,261 |..
000000-00-0 . ..|CRV Select Fund I, LP ... Wilmington . ..05/04/2021 ... 7,500 ..
000000-00-0 . ..|CRV Select Fund I1, LP . Wilmington . ..01/06/2022 ... .110,000 |..
000000-00-0 ......... CRV XIX, LP . | Wilmington .... . |-...01/06/2022 ... ....618,750
000000-00-0 ......... CRV XVIIL, L.P. ot Wi Imington .... . . |---.06/09/2020 ... .... 131,250
000000-00-0 ......... DPE Deutschland Fund IV, LP . Wilmington .... .| DPE Deutsche Private Equity ... . |....07/13/2020 ... .... 119,300
000000-00-0 ......... Energy Spectrum VIII LP Wilmington . .|Energy Spectrum Capital ... .|....11/01/2018 ... .... 542,287
000000-00-0 ......... Equistone Partners Europe Fund VII A SCSp ... ..|Equistone Partners Europe .|....08/01/2023 ... . 9,622,717
000000-00-0 Felicis Ventures IX, L.P. ... Wi Imington .... .|Felicis Ventures ... ....01/25/2023 ... ... 195,000
000000-00-0 . ..|Felicis Ventures VI, L.P. Wilmington . Felicis Ventures ..07/09/2018 . .330,400 |..

000000-00-0

FirstMark Capital OF Il, L.P. .

Wilmington ....

.|[FirstMark Capital ....

...05/20/2016 ...
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000000-00-0 ......... FirstMark Capital OF IV, L.P. . Wi Imington .... .|FirstMark Capital .... ....08/03/2022 ... 6,160,000 |... ...1.300
000000-00-0 . FirstMark Capital V, L.P. Wilmington . FirstMark Capital . ..09/27/2019 . ...560,000 1.840
000000-00-0 . FirstMark Capital VI, L.P. WiImington . FirstMark Capital . ..08/03/2022 . 5,366,250 1.260
000000-00-0 ......... Five Elms Fund V, LP Wilmington .... .|Five Elms Capital .... . |-...06/08/2021 ... 7,273,316 |... .. 3.850
000000-00-0 ......... Gainline Equity Fund Il LP Wilmington .... .|Gainline Capital Partners .|....09/24/2021 ... .. 11,310,466 |...
000000-00-0 ......... Genstar Capital Partners IX, L.P. Wilmington .... .|Genstar Capital .|....01/28/2019 ... ... 3,301,995 [...
000000-00-0 ......... Genstar Capital Partners VII, L.P. Wilmington .... .|Genstar Capital .... .|....07/02/2015 ... ... 135,415 |...
000000-00-0 ......... Genstar Capital Partners VIII .... Wilmington .... .|Genstar Capital .... .|....03/23/2017 ... 1,682,633 |...
000000-00-0 ......... Global Infrastructure Partners Il - A, L.P. Wilmington .... .|Global Infrastructure Partners .. .|....06/29/2012 ... ... 1,837,882 |...
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 ... .. 1,631,790 |...
000000-00-0 . ..|Green Equity Investors VIII, L.P. . Wilmington . Leonard Green & Partners .... ..10/03/2019 . 1,642,344
000000-00-0 . ..| GSO Capital Opportunities Fund I11 ... WiImington . Blackstone Credit ..06/17/2016 . . .. 13,252,463
000000-00-0 . ..| GSO Energy Select Opportunities Fund I LP Wilmington . Blackstone Credit ..11/09/2018 . .. 78,586 |.. .. 17,251,358
000000-00-0 ......... GTCR Fund XI1 Wi Imington .... . |--..08/29/2017 ... ...491,150 ..3,561,118 |...
000000-00-0 ......... GTCR Fund XIII, LP . | Wilmington .... o |--.. 1072172020 ... ,075,000
000000-00-0 ......... GTCR Strategic Growth Fund I, L.P. Wi Imington .... o |---. 1072672021 ...
000000-00-0 ......... HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington .... . |HarbourVest Partners .|....12/08/2021 ...
000000-00-0 ......... Harvest Partners VI, L.P. wooeiieniiiiiieieeeeeeeeeaeens Wilmington .... .|Harvest Partners .|....11/16/2018 ...
000000-00-0 ......... HPS Mezzanine Partners 2019, L.P. .. Wilmington .... .[HPS Investment Partners .. .|....06/21/2019 ...
000000-00-0 ......... HPS Mezzanine Partners |II, L.P. ... . [Wilmington .... .|HPS Investment Partners .. .|....07/11/2016 ... .
000000-00-0 Investindustrial VII L.P. ......... .| Investindustrial Advisors Limited . ...03/26/2019 ... ... 8,029,535 |...
000000-00-0 . ..| Jade Equity Investors II, L.P. Wilmington . Leonard Green & Partners .... 08/15/2024 ... |eeveeen e e 71158 | .. ..17,828,842
000000-00-0 . ..| Jade Equity Investors, L.P. ... Wilmington . Leonard Green & Partners . 10/03/2019 . 1,014,257 |.. 1,115,331
000000-00-0 . ..|KCP Enduring Value I, LP (Spatco Wilmington . Kian Capital ......cccceen. ..07/22/2024 265,732 |..
000000-00-0 . Kinderhook Capital Fund VI, L.P. Wilmington . Kinderhook Industries ..01/08/2019 ... .229,523 |..
000000-00-0 . Kinderhook Capital Fund VII, L.P. WiImington . Kinderhook Industries ..10/19/2021 ... . 1,948,548 |..
000000-00-0 ......... Lime Rock Partners VIII, L.P. .... .|Lime Rock Partners . |....10731/2018 ... ... 706,902
000000-00-0 ......... Lovell Minnick Equity Partners IV, L.P. .. Wilmington .... .[Lovell Minnick Partners .|....10/28/2014 ...
000000-00-0 ......... Lovel | Minnick Equity Partners V, LP Wilmington .... .[Lovell Minnick Partners .|....11/16/2018 ...
000000-00-0 ......... Meritech Capital Partners VI, L.P. ... Wilmington .... ..|Meritech Capital Partners .|....05/18/2018 ...
000000-00-0 ......... MSouth Equity Partners IV, L.P. ....... . |Wilmington .... . [MSouth Equity Partners .... .|....02/28/2018 ...
000000-00-0 Nautic Partners VI, L.P. ................ .{Nautic Partners .... ...03/31/2007 ...
000000-00-0 . ..|Opus Capital Venture Partners VI, LP . Wilmington . Opus Capital .....
000000-00-0 . ..|Platte River Equity IV, L.P. WiImington . Platte River Equity
000000-00-0 . ..|Platte River Equity V, L.P. Wilmington . Platte River Equity
000000-00-0 . ..|Primus Capital Fund VIII, L.P. Wilmington . Primus Capital ..
000000-00-0 . ..|QED Fund VII, LP ... Wilmington . QED Investors . .
000000-00-0 ......... QED Fund VIII, LP .. Wi Imington .... .| QED Investors . o |---.04/14/2023 ... ... 170,727
000000-00-0 ......... GED Growth Fund, LP Wilmington . .|QED Investors .... . |-...08/12/72021 ... ....227,971
000000-00-0 ......... Radical Ventures |11, L.P ..|Radical Ventures o |---.07/31/2023 ... ....186,211
000000-00-0 ......... Redpoint Ventures VIII, ..|Redpoint Ventures .. . |....04/15/2020 ... .. 198,000
000000-00-0 ......... Redview Capital .|Redview Capital .... o |e-- 1172072015 ...
000000-00-0 ......... Redview Capital 11 L.P. ............. .| Redview Capital . |--..03/29/2018 ...
000000-00-0 ......... Seidler Equity Partners VIII, L.P. Wilmington . ..|Seidler Equity Partners .. . |---.03/06/2023 ... .2,016,000
000000-00-0 ......... STG Allegro, L.P. .. ..| Symphony Technology Group ... ....06/16/2021 ... . 2,117,193
000000-00-0 . ..|STG VI, L.P. ... . Symphony Technology Group ..09/17/2020 .
000000-00-0 ......... SHOrK SPV, L P ittt ettt Wilmington .... .[Amulet Capital Partners .. ...01/06/2022 ...
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000000-00-0 ......... Sumeru Equity Partners [11, L.P. ... Wi Imington .... .| Sumeru Equity Partners ... ....06/18/2020 ... .... 165,336 ... 1,260,583 |... .. 3.050
000000-00-0 . ..| Sumeru Equity Partners IV, L.P. . Wilmington . Sumeru Equity Partners . ..01/18/2022 . . 2,102,112 |.. .. 11,359,068 1.760
000000-00-0 . ..| SVP Special Situations Fund V, LP ........cccoeviiiiiiiiiiiiiiiiiiiieeees | e Strategic Value Partners . ..04/27/2021 . . 1,350,000 |.. 5,850,000 0.050
000000-00-0 ......... Thompson Street Capital Partners IV, L.P. ... Wilmington . .| Thompson Street Capital Partners .|....12/08/2015 ... 1,696,500 ... 3.120
000000-00-0 ......... Thompson Street Capital Partners V, L.P. . Wilmington .... .| Thompson Street Capital Partners .. . |....04/02/2018 ... ... 2,514,967 |... ..1.700
000000-00-0 ......... Thompson Street Capital VI, L.P. ......... . |Wilmington .... .| Thompson Street Capital Partners .. .|....04/20/2021 ... .. 10,317,411 |...
000000-00-0 ......... Transpose Platform BOV I1, L.P. Class A Wilmington .... .|Transpose Platform Management, LLC ... .|....04/08/2024 ... ... 7,657,580 |...
000000-00-0 ......... Transpose Platform BOV I1, L.P. Class B Wilmington .... .|Transpose Platform Management, LLC ... .|....04/08/2024 ... ..2,191,427 |...
000000-00-0 ......... Trident IX, L.P. ... WiImington . ..| Stone Point Capital o |---. 1270672021 ... 1,390,473 |...
000000-00-0 ......... Trident VI, L.P. ... ... Stone Point Capital o|--..12/15/2013 ... ...899,635 ...
000000-00-0 ......... Trident VII, L.P. .. Wi Imington .... .| Stone Point Capital ...12/21/2016 ... ...964,229 |...
000000-00-0 . ..|Trident VIII, L.P. . Wilmington . Stone Point Capital 1,205,006
000000-00-0 . ..|Trivest Discovery Fund II, L.P. Wilmington . Trivest Partners 7,488,454
000000-00-0 . ..|Trivest Fund VI, L.P. .. Wilmington . Trivest Partners . .. 10,751,632
000000-00-0 ......... Trivest Fund VII, L.P. . Wi Imington .... .|Trivest Partners ... o |---.03/14/2022 ... ....639,721
000000-00-0 ......... Trivest Growth Investment Fund I1, L.P. .. Wilmington .... .[Trivest Partners ... .|....12/05/2019 ... . 1,074,148
000000-00-0 ......... Trivest Recognition Fund, L.P. .............. Wilmington .... ..|Trivest Partners ... .|....06/30/2023 ... ....401,023
000000-00-0 ......... TSCP CV 11, L.P. Wilmington .... .| Thompson Street LLC . |--..08/13/2024 ... . 9,619,862
000000-00-0 Wilmington .... .| TSG Consumer Partners .. .|....11/20/2015 ...
000000-00-0 ......... TSG8 L.P. ....... Wilmington .... .| TSG Consumer Partners .. .|....10/25/2018 ... ... 1,642,322 |...
000000-00-0 ......... Upfront V, L.P. Wilmington .... .[Upfront Ventures . |....12/23/2014 ... ..8,741,3% |...
000000-00-0 Upfront VI, L.P. oo Wilmington .... .|Upfront Ventures ... ...06/02/2017 ... ... 125,387 1,676,260 |...
000000-00-0 . ..|venBio Global Strategic Fund III, L.P Wilmington . venBio Partners . 12/18/2019 ..70,875 |..
000000-00-0 . ..|venBio Global Strategic Fund IV, L.P. Wilmington . venBio Partners .... 04/30/2021 .934,219 |..
000000-00-0 . ..|VSC Pro-Vision LLC ....cevunnennns . [Wilmington . Vance Street Capital Management LLC ..09/17/2024 3,755,560 [.oeevuiieiiiieieiieeeis ..
000000-00-0 . High Street Value Fund |, L.P. WiImington . High Street Value Fund I, G.P. .. ..06/26/2023 ... 14,318,181 |..
2599999. Venture Interests - Other - Unaffiliated 18,315,662 96,840,585 642,265,235
000000-00-0 . ..| CREA Corporate Tax Credit Fund 85, LP Wilmington . CREA Corporate Tax Credit Fund 85, LP ..06/21/2021 . 1,907,007 |..
000000-00-0 . ..|R4 Housing Partners XVI LP ......c..ueenns Wilmington . R4 Housing Partners XVI LP .........cc..... ..07/01/2021 . . 5,577,991 |..
000000-00-0 . ..|Red Stone Equity-Fund 95 Limited Partnership Wilmington . Red Stone Equity-Fund 95 Limited Partnership . ..06/01/2022 ... . 3,012,658 |..
000000-00-0 . ..| CREA Corporate Tax Credit Fund 91, LP ..... WiImington . CREA Corporate Tax Credit Fund 91, LP ..... ..06/01/2022 ... .3,747,108 |..
000000-00-0 ......... WINC Institutional Tax Credit Fund 56 LP .. ... |Wilmington .... .[WNC Institutional Tax Credit Fund 56 LP .. ...04/04/2024 ... .... 230,459
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 14,475,223
000000-00-0 .........[Core Senior Lending Fund || Feeder, L.P. - Equity Tranche .. ... |Wilmington .... .[HPS Investment Partners .. ....03/30/2022 ... .. 18,362,731 .108,784,710 |...
000000-00-0 . ..|Credit Value Fund VII Feeder, L.P. - Equity Tranche .. |Wilmington . HPS Investment Partners ..06/01/2022 ... ....191,030 |.. 4,874,013
000000-00-0 ......... HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche |Wilmington .... .[HPS Investment Partners .. . )....02/24/2022 ... 12,749,953 ..80,346,481 |...
000000-00-0 ......... HPS Specialty Loan Fund VI Feeder, L.P. - Equity Tranche . ... |Wilmington .... ..|HPS Investment Partners .|....12/08/2022 ... .135,000,000 |...
000000-00-0 .........|HPS Asset Value Fund IIl (USD), L.P. - Equity Tranche .... .. [Wilmington . .|HPS Investment Partners, LLC .. ...08/21/2024 ... .. 4,962,947 |... .. 45,037,053 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 4,962,947 46,303,714 374,042,257
000000-000 ......... NG HoosTer CIONNS, LLC wvvorvereverereeesneeesoreesseesseseeseeeesneesons WEIMINGLON vvvoeveerreerereereeeseeeses [reneene DE.......... ‘MG Hoosier CIomS, LLC «.ovvvvurvereeessneeesreesseeesneeenne ‘ ................... |....01/za/2022 | ............................................................... 85,68 [-rrvvvvoeveeeeerrenienies Jroeeessneesenessereesenens |roreesenseseneeseneens
000000-00-0 ......... MG Shad, LLC ..eeeiiiiiiiiiei it Wilmington .......ooooeiieieieiiiiiiieeeeis | DE.......... MG Shad, LLC ..eeeiiiiiiiiieiiiiiiie e ssiee forieeiees s aeeeieees e 08/31/2022 ... |eoeeen v [ |, 492,500 |..ueeeieiiiiiiiiieeeeeiiies [ [
5899999. Any Other Class of Assets - Unaffiliated 558, 148 XXX
000000-00-0 .......... [Guardian ACQUISi1ion 11 LLC .vevrrerrereerresreseesreseeseesesseeseeseesens [Wi10nGHON verrreeereresererereenes | [Guardian Acquisition 11 LLC cvevererrerrerreseceeceeseeneeneas [ e, [ I A R BRI P
5999999. Any Other Class of Assets - Affiliated 21,571,308 XXX
6099999. Total - Unaffiliated 23,278,610 194,356,243 1,059,340,822 XXX
6199999. Total - Affiliated 22,242,141 535,308 XXX
6299999 - Totals 23,278,610 216,598, 385 1,059,876, 130 XXX
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000000-00-0 ..... Nor th Bridge Venture Partners VI, L.P. Wilmington .....coovveiiniernnnnnns Joerennnns DE......... CAPITAL DISTRIBUTION ....eevvvvnnreaennnnnns ....03/31/2006 ...|....09/19/2024 ...|........ 40,984 |.oovnnieiininn [ i Lo | feeeen [ 40,984 |........ 40,984 |.ooveeniieiinn [ e [t (151,430)
1999999. Joint Venture Interests - Common Stock - Unaffiliated 40,984 40,984 40,984 (151,430)
000000-00-0 ..... G-M JOINT VENTURE Nashville .. ... | G-M JOINT VENTURE ....09/01/1989 ...|....09/30/2024 ...|....... 225,002 |... P TP 225,002 |....... 225,002 |... . .
000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC . Chelsea .. .| CHESLA PLACE APARTMENTS, LLC ..08/16/2018 . .09/30/2024 .. . 205,315 . .. 205,315 |. 205,315
000000-00-0 ..... REIGL Maple Culebra Market LLC .. San Antonio o feeeenes REIGL Maple Culebra Market LLC . ....11/17/2022 ...]....09/30/2024 ...|....... 474,335 |... .. ceee |- TP 474,335 |....... 474,335 |...
2299999. Joint Venture Interests - Real Estate - Aff|||ated 904,652 904,652 904,652
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... SEries 2 vivvvveeiiiiiiriiie e Wilmington ...ooovvvveeviiiiiinninns fovvennnns DE......... CAPITAL DISTRIBUTION ...cevvvvvnnniiiinnnans ....09/23/2015 ...|....07/25/2024 ...).... 1,420,883 [...ccovvrrniies Jovmnnninininnn [ s [ e [ 1,420,883 |.... 1,420,883 |....ovvvrvnnnnn foovrvinnininins foveiniiiiiiins foeveiiineneens
57 Stars Global Opportunity 3 (Guardian)
000000-00-0 ..... Series 3 .iiiiviiiiiiiiii Wilmington .... ....|CAPITAL DISTRIBUTION ...03/27/2017 ...|....09/12/2024 ...|....... 413,617 |... .. R T . 413,617 |....... 413,617 |...
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .07/10/2024 .. . 758,786 .. 758,786 |. .
000000-00-0 ..... Advantech Capital .. . | CAPITAL DISTRIBUTION .. .09/04/2024 .. 3,741 (743,966)
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. .| CAPITAL DISTRIBUTION .. .07/17/2024 .. .. 14,631
000000-00-0 ..... Anulet Capital Fund 11, L.P. .. Wilmington . .|CAPITAL DISTRIBUTION .. . .07/19/2024 .. 1,497 . . .
000000-00-0 ..... Anulet Capital Fund I11, L.P. . .| Wilmington .... ....|CAPITAL DISTRIBUTION ....01/26/2023 ...|....08/28/2024 ...|....... 145,444 [ ... | e e e e [ 145,444 145 444 ... U JUTR IO (11,305),
000000-00-0 ..... Andreessen Horowitz LsV Fund |, L.P. Wilmington . ....|CAPITAL DISTRIBUTION ...03/26/2019 ...|....09/10/2024 ...]....... 132,945 [..oooiiiiiiiiins Joviniiiiiiiinn oo i [ e [ 132,945 132,945 |... O [T (356,695)
000000-00-0 ..... ASF VII Infrastructure L.P. .ooooovriiiiiiiiis | v .| CAPITAL DISTRIBUTION .. .09/04/2024 .. . 130,683 130,683
000000-00-0 ..... Battery Venture XIIl Side Fund, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .09/26/2024 .. .100,059 100,059 (513,799)
000000-00-0 ..... Battery Ventures XII . Wilmington . .| CAPITAL DISTRIBUTION .. .07/30/2024 .. .248,168 248,168 ... (4,183,411)
000000-00-0 ..... Battery Ventures XII Side Fund Wilmington . .|CAPITAL DISTRIBUTION .. . . .07/30/2024 .. . 243,414 . 243,414 . ... (4,103,269)
000000-00-0 ..... Battery Ventures XIII, L.P. ...... ... [Wilmington .... .| CAPITAL DISTRIBUTION ...01/13/2020 ...|....09/26/2024 ...|........ 83,196 [ceeeeiiiniiies Jeennnieeeeennn feeeeeeeeeiees e feeeeeeees e [ 83,196 | 83,196 |... U JUT PO (427,209)
Black Diamond Capital Opportunity Fund V,
000000-00-0 ..... L.P. Wilmington . .| CAPITAL DISTRIBUTION .. ..10/29/2019 . .08/28/2024 .. .. 20,003 s . 20,003 (572,074)
000000-00-0 ..... CapSlreel Wilmington . .|CAPITAL DISTRIBUTION .. ..12/15/2013 . .07/01/2024 .. . 404,384 s 404,384 (193,420)
000000-00-0 ..... Centerbridge Capltal Partners || Wilmington . .| CAPITAL DISTRIBUTION .. ..12/22/2010 . .09/26/2024 .. .479,688 479,688 479,688 . (22,684),
000000-00-0 ..... Centerbridge Capital Partners IIl, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .07/26/2024 .. . 753,582 753,582 753,582 (1,647,188)
000000-00-0 ..... Centre Lane Partners IV, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .08/23/2024 .. . 194,642 .. 194,642 194,642 .
000000-00-0 ..... Centre Lane Partners V, L.P. .. Wilmington . .|CAPITAL DISTRIBUTION .. . . .07/30/2024 .. .. 11,908 ... 11,908 |. . 11,908 .
000000-00-0 ..... Columbia Capital Equity Partners V, L.P. ... [Wilmington .... .| CAPITAL DISTRIBUTION ...12/28/2009 ...|....08/21/2024 ...|....... 138,326 |... 138,326 |....... 138,326 |... .. (4,293,792)
Columbia Capital Equity Partners VI (QP),
000000-00-0 ..... L P e Wilmington CAPITAL DISTRIBUTION ....08/26/2014 ...|....09/09/2024 ...|....... 845,954 |.ooeeeieeeeiin e e e e e 845,954 |....... 845,954 |.ooveeiieeeeenn e e [ (903,330)
000000-00-0 ..... Core Industrial Partners Fund I, LP ........ Wilmington .... ....|CAPITAL DISTRIBUTION ....01/13/2021 ...|....08/28/2024 ...].... 1,132,068 |... e |een. 1,132,068 1,132,068 |... R U N
000000-00-0 ..... Energy Spectrum VIII LP .. [Wilmington . .| CAPITAL DISTRIBUTION .. ..11/01/2018 . .07/02/2024 .. 3,807,453 . |.... 3,807,453 |.... 3,807,453 N (4,934,752),
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. ..... ... |CAPITAL DISTRIBUTION ....02/01/2018 ...|....09/18/2024 ...|.......304,044 [.....ccoiiiiiis Joormniinnniininn oo s [ e [ 304,044 ). 304,044 |... O [T (979,487)
000000-00-0 ..... Equistone Partners Europe Fund VI1 A SCSp .. ... |CAPITAL DISTRIBUTION ...08/01/2023 ...|....00/17/2024 ...|...... 814,639 [ooooeeeiiniiiins oo foeeeee e e e [ 814,639 | 814,639 |...
000000-00-0 ..... Felicis Ventures V LP ... |Wilmington . .|CAPITAL DISTRIBUTION .. .09/18/2024 .. 1,356,923 1,356,923 .
000000-00-0 ..... Foundation Capital VIII, L.P . .| CAPITAL DISTRIBUTION .. .09/06/2024 .. ... (3,225,728)
000000-00-0 ..... Gainline Equity Fund Il LP .. Wilmington . .|CAPITAL DISTRIBUTION .. .07/19/2024 .. .

000000-00-0 ..... Genstar Capital Partners IX, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .09/26/2024 .. 7, . ..1 117,910 |.... 1,117,910
000000-00-0 ..... Genstar Capital Partners VII, L. P . |Wilmington .... .| CAPITAL DISTRIBUTION ...07/02/2015 ...|....07/17/2024 ...|....... 218,362 |... R . 218,362 |....... 218,362 |...
Global Infrastructure Partners Il - A, L. P
000000-00-0 ..... . |Wilmington .... ....| CAPITAL DISTRIBUTION ....06/29/2012 ...|....08/23/2024 ...|.... 1,068,056 |... . |-... 1,068,056 |.... 1,068,056 |... .. (2,566,847),
000000-00-0 ..... Global Infrastructure Partners 111 A/B ...... [Wilmington . .| CAPITAL DISTRIBUTION .. ..07/08/2016 . .07/31/2024 .. .520,672 . ..520,672 |. 520,672 R (667,912)
000000-00-0 ..... Global Infrastructure Partners IV, L.P. .... [Wilmington .... .| CAPITAL DISTRIBUTION ....05/01/2019 ...|....08/08/2024 ...|........ 13,740 |... R 13,740 |........ 13,740 |... J JUUR R (37,905)
000000-00-0 ..... Green Equity Investors VI, L.P. ............... Wilmington CAPITAL DISTRIBUTION ...12/15/2011 ...|....07/09/2024 ...|....... 628,814 |.oooiiiiiees feoeeeiiiieees [ e e e s 628,814 |....... 628,814 |.oooiiiiiies [ [ e
Green Equity Investors VII, L.P. & Side VII
000000-00-0 ..o [ arreerrimriiiee e Wilmington CAPITAL DISTRIBUTION ....02/29/2016 ...|....08/02/2024 ...|....... 253,200 [.eeevieieeeiin Joeeireeeeeeee feeriieeeeeens Jeeeiiiieeeees e [ e 253,200 |....... 253,200 [.eevieeeieiiin Joeeiieeeeeeiin e oo (270,638)
000000-00-0 ..... GSO Capital Opportunities Fund I11 ........... Wilmington .... ....| CAPITAL DISTRIBUTION ....06/17/2016 ...|....08/05/2024 ...|....... 241,482 |... R . 241,482 |....... 241,482 |... J U R (201,793)
000000-00-0 ..... GSO Energy Select Opportunities Fund Il LP . [Wilmington .... .| CAPITAL DISTRIBUTION ...11/09/2018 ...|....08/05/2024 ...|.... 1,521,253 |... .. 1,521,253 |.... 1,521,283 |... R [ (127,79)
Harbourvest Guardian Co-Investment Fund L.P.
000000-00-0 ..... |..... Wilmington . .| CAPITAL DISTRIBUTION .. . 12/1172015 . .08/28/2024 ...|.... 4,189,173 o |- 4,189,173 |.... 4,189,173 ... (7,195,827)
000000-00-0 ..... Wilmington . .| CAPITAL DISTRIBUTION .. .08/20/2024 .. 2,023,590 ... 2,023,590 |[.... 2,023,590 K ... (1,080,970),
000000-00-0 ..... HPS Mezzanine Partners 2019 L.p. Wilmington . .| CAPITAL DISTRIBUTION .. . .09/30/2024 .. 1,272,989 o |eeen 1,272,989 |.... 1,272,989 RRRRRUURRTT RO (371,815)
000000-00-0 ..... HPS Mezzanine Partners 111, L.P. . |Wilmington .... .| CAPITAL DISTRIBUTION ...07/11/2016 ...|....09/06/2024 ...|.... 2,016,908 |... . |.... 2,016,908 |.... 2,016,908 |... .. (1,247,507)
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000000-00-0 ..... Investindustrial VII L.P. ... ... |CAPITAL DISTRIBUTION ...03/26/2019 ...|....09/11/2024 ...|.......768,711 |... 768,711 |....... 768,711 |... N IO (15,863),
000000-00-0 ..... Jade Equity Investors, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .08/20/2024 .. .. 35,403 35,403 . 35,403 .
000000-00-0 ..... KCP Enduring Value I, LP (Spatco) Wilmington . .| CAPITAL DISTRIBUTION .. .09/25/2024 .. .. 37,393 37,393 . 37,393 .
000000-00-0 ..... Lime Rock Partners VIII, L.P. .cooviiiiiininns | vevnnnnnnns . | CAPITAL DISTRIBUTION .. .09/20/2024 .. . 360,493 .. 360,493 |. 360,493 (836,987)
000000-00-0 ..... MSouth Equity Partners IV, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .08/21/2024 .. 2,350,426 . |-... 2,350,426 |.... 2,350,426 (3,862,953)
000000-00-0 ..... New Leaf Ventures III, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. .07/02/2024 .. 1,633,688 . |... 1,633,688 [.... 1,633,688 .
000000-00-0 ..... Platte River Equity IV, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. .08/27/2024 .. .. 69,702 ...69,702 |........ 69,702 .
000000-00-0 ..... Primus Capital Fund VIII, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. . .07/24/2024 .. 1,262,702 . 1,252,702 |.... 1,252,702 (3,152,314)
000000-00-0 ..... Redview Capital ... |CAPITAL DISTRIBUTION ....11/20/2015 ...|....07/26/2024 ...|....... 313,080 |... P TP 313,080 |....... 313,080 |...
000000-00-0 ..... Redview Capital Il L.P. . | CAPITAL DISTRIBUTION ...03/29/2018 ...|....08/29/2024 ... ....... 442,712 [cooiiiiiiiiiins Jooviniiiniininn oo i [ e [ 442,712 ) 42,712 |...
000000-00-0 ..... STG VI, L.P. e .| CAPITAL DISTRIBUTION .. .07/11/2024 .. . 413,083 413,083
000000-00-0 ..... SVB Capital Preferred Return Fund, LP .| CAPITAL DISTRIBUTION .. .07/12/2024 .. .. 25,515 . 25,515
000000-00-0 ..... SVP Dislocation Fund, L.P. ............. . .| CAPITAL DISTRIBUTION .. .09/24/2024 .. .815,173 815,173
000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington . .|CAPITAL DISTRIBUTION .. .09/10/2024 .. 1,324,903 ... 1,324,903 (9,991,459),
000000-00-0 ..... Thompson Street Capital Partners V, L.P. ... [Wilmington . .| CAPITAL DISTRIBUTION .. .07/12/2024 .. . 787,574 .. 787,574 |....... 787,574 . (21,532),
000000-00-0 ..... Trident IX, L.P. ... Wilmington . .|CAPITAL DISTRIBUTION .. . .08/29/2024 .. .3,304 ..3,304 |. . . (25,89),
000000-00-0 ..... Trident V, L.P. .... ... |CAPITAL DISTRIBUTION ....12/16/2010 ...|....08/28/2024 ...|. 253,583 |... . JUT PO (435,307)
000000-00-0 ..... Trident VI, L.P. ... ... |CAPITAL DISTRIBUTION ... 1271572013 ... |....07/17/2024 ... |e.o i AT9,576 [oniiiiiiiies v oo e [ e [ 179,576 ). 179,576 |... R (332,716)
000000-00-0 ..... Trident VII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .09/30/2024 .. .248,018 248,018 (2,831,770),
000000-00-0 ..... Trident VIII, L.P. Wilmington . .|CAPITAL DISTRIBUTION .. . .08/12/2024 .. . 45,067 ...(313,652)
000000-00-0 ..... Trilantic Capital Partners IV, L.P. ... |Wilmington .... ....|CAPITAL DISTRIBUTION ....06/30/2007 ...|....07/12/2024 ... eeuceei 84,733 [ooeeeiiiiiiiis e oo s fee | [ 64,733 64,733 |... R AP (148,274)
000000-00-0 ..... Trivest Fund V LP ... [Wilmington .... ....|CAPITAL DISTRIBUTION ...09/20/2012 ...|....09/12/2024 ... ... 1,264,163 |... .. (2,433,036)
000000-00-0 ..... Trivest Fund VI, Wilmington . .| CAPITAL DISTRIBUTION .. .07/16/2024 .. .2,922,749 .2,922,749 .. (5,945,416)
000000-00-0 ..... Upfront VI, L.P. ......... Wilmington . .|CAPITAL DISTRIBUTION .. . .07/11/2024 .. .. 54,122 . 54,122
000000-00-0 ..... venBio Global Strategic Fund II1, L.P ... [Wilmington .... .| CAPITAL DISTRIBUTION ...12/18/2019 ...|....09/25/2024 ... ....... 123,510 [eooeeeeeeniiins Jeenneeeeeeenn foeeeeeee e e e [0 128,510 ) 123,510 |...
Warburg Pincus China-Southeast Asia |1, L.P.
000000-00-0 ..... |+eevemniiiiiirniiniiiiiri e Wilmington .... ....|CAPITAL DISTRIBUTION ...04/29/2019 ...|....09/09/2024 ...|....... 103,200 |... 103,200 |...
000000-00-0 ..... Warburg Pincus Private Equity XII, L.P. .... [Wilmington . .|CAPITAL DISTRIBUTION .. .07/19/2024 .. . 127,680 127,680
000000-00-0 ..... Warburg, Pincus Private Equity XI, LP .. Wilmington . .| CAPITAL DISTRIBUTION .. .07/03/2024 .. .377,500 377,500
000000-00-0 ..... High Street Value Fund I, L.P. ........ .. |Wilmington . .|CAPITAL DISTRIBUTION .. ..06/26/2023 . .09/04/2024 .. .. 77,409 . 77,409
000000-00-0 ..... Eads Investment Holdings, LLC (Guardian) ... [Wilmington .... .. ....|Additional Distribution . ....06/30/2012 ...]....09/30/2024 ...|. .. ceee |- [UPP FPTRTOTOPTTRINN A 16,245 |... .
2599999. Joint Venture Interests - Other - Unaffiliated 45,625,391 45,625,391 | 45,641,636 16,245 16,245 | (76,151,007)
Credit Value Fund VII Feeder, L.P. - Equity
000000-00-0 ..... Tranche ...iivvieeeeiiiiiiiiiiiiiiiiieeineiinanaes Wilmington ...ooovvvvvniiiiivnnnns fovvennnns DE......... CAPITAL DISTRIBUTION ...ovvvvvvnnniiiinnnnns ....06/01/2022 ...]....08/30/2024 ...|.... 1,686,880 [........ccooever Jovuunnnnnininnnn foovvviiiiiin Jovviiinniiiins Lo o o 1,686,880 |.... 1,686,880 [.......ccooevees Jovvvnininiiiinnn fooviiiiiiiinnnns Jounnns (355,493),
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 1,686,880 1,686,880 1,686,880 (355,493)
000000-00-0 ..... Blue Earth Solar 2017, LLC Wilmington .... . ....|Blue Earth Solar 2017, LLC ....10/26/2017 ...|....09/30/2024 ...|. ... 868 |... .. .. RN FORRRR - <i: N FE, L1 S N . .
000000-00-0 ..... Conway RG Solar, LLC .... . [Wilmington . .| Conway RG Solar, LLC ..02/09/2018 . .09/30/2024 .. . 121,309 ... 3,248,720 . 121, N 179,476
000000-00-0 ..... RG Plymouth Solar LLC . . [Wilmington .... ....|RG Plymouth Solar LLC .. ....05/30/2018 ...|....09/30/2024 ...|....... 121,343 |... . . 121,343 |...
000000-00-0 ..... USB RETC Fund 2018-11, LLC .. . |Wilmington .... ....|USB RETC Fund 2018-11, LLC ... ...06/18/2018 ...|....09/30/2024 ...|....... 156,066 |... 156,066 |...
000000-00-0 ..... USB RETC 2018-10, LLC .. . |Wilmington . .|USB RETC 2018-10, LLC .09/30/2024 .. .. 98,255 . 98,255
000000-00-0 ..... RG Waseca Solar LLC ..... Wilmington . .|RG Waseca Solar LLC ... . .09/30/2024 .. .. 51,053 N . . s . 51,053
000000-00-0 ..... RG Worchester Solar, LLC . . [Wilmington .... .|RG Worchester Solar, LLC .. veer |-...10709/2018 ...|....09/30/2024 ...|........ 36,982 |... .. R ,982 | 36,982 |...
Advantage Capital Solar Partners II, LLC
000000-00-0 ..... Advantage Capital Solar Partners II, LLC ... [Wilmington .... ...10/29/2018 ...|....09/30/2024 ...|....... 110,058 |... 110,058 |...
000000-00-0 ..... Fayetteville RG Solar, LLC .. |Wilmington . .|Fayetteville RG Solar, LLC .09/30/2024 .. ..81,815 . 81,815
000000-00-0 ..... RG Paiute Solar, Llc . Wilmington . .|RG Paiute Solar, Llc .. .09/30/2024 .. .. 44,811 . 44,811
000000-00-0 ..... MPC 2019 Energy Fund I, Wilmington . .|MPC 2019 Energy Fund I, . .09/30/2024 .. .289,218 289,218
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .|RBC-VSF 26 Holding Company, LLC . . .09/30/2024 .. . 204,210 204,210
000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .|RG Roanoke Solar, LLC . ....06/27/2019 . .09/30/2024 .. .. 76,914 . 76,914
000000-00-0 ..... MG Clackamas, LLC .. Wilmington . .[MG Clackamas, LLC ... ....07/26/2019 . .09/30/2024 .. .680,355 680,355
000000-00-0 ..... RG Nittany Solar, LL Wilmington . .|RG Nittany Solar, LLC . ....08/28/2019 . .09/30/2024 .. . 337,600 337,600
000000-00-0 ..... MG Gas City, LLC ...... Wilmington . .[MG Gas City, LLC .... ....04/13/2020 . .09/30/2024 .. . 174,855 174,855
000000-00-0 ..... RG Mankato Sotar, LLC Wilmington . .|RG Mankato Sotar, LLC . ....04/15/2020 . .09/30/2024 .. .. 95,308 . 95,308
000000-00-0 ..... MG Dancing Feather, LLC. Wilmington . .[MG Dancing Feather, LLC. ...04/15/2021 . .09/30/2024 .. . 499,526 499,526
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... RG Haberdasher Solar, LLC ..............cceeets Wilmington ....oooovvnnninini s DE......... RG Haberdasher Solar, LLC ................. ....04/15/2021 ...|....00/30/2024 ...|........ 73,872 [eeeeeeeeeiininnn feeveeniiiiiiiins fooveeieiiiis fo fei e e 73,872 |........ 78,872 [ceeeeeeeinniinnn feeveeiiiiiiiiins oo o
Advantage Capital Solar Partners IV, LLC
000000-00-0 ..... Advantage Capital Solar Partners IV, LLC ... |Wilmington .... ....08/26/2021 ...|....00/30/2024 ... 105,123 [eeeeiiiiiiiiinn feevennviiiiiiees e foe fei e s 105,123
000000-00-0 ..... MG Hoosier Clowns, LLC .. . [Wilmington . .|MG Hoosier Clowns, LLC ....01/28/2022 ...|....00/30/2024 . ...197,685 |.. ....197,685
000000-00-0 ..... MG Shad, LLC ... |Wilmington .... MG Shad, LLC ....08/31/2022 ...|....00/30/2024 ... 193,046 s L o, 193,046
5899999. Any Other Class of Assets - Unaffiliated 3,750,272 3,248,720 (3,248,720) 3,750,272 3,808,438 58,167 58,167
6099999. Total - Unaffiliated 51,103,527 3,248,720 (3,248,720) 51,103,527 | 51,177,939 74,412 74,412 | (76,657,929)
6199999. Total - Affiliated 904,652 904,652 904,652
6299999 - Totals 52,008,179 3,248,720 (3,248,720) 52,008,179 | 52,082,591 74,412 74,412 | (76,657,929)
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912810-FE-3 ......... US TREASURY N/B 5 1/2% Due 8/15/2028 FA15  5.500% 08/15/28 ......cceevruineermmmnnnnerennnnnnes | cvverennnnnnns Jeennndd 07/10/2024 ..... GOLDMAN SACHS ... tteieuuueseeenenueseeernnsssseeennnasseernnnssseeennsnsseeennnnnsssennnnnnnssennnnnns  reennnnnnsseennnnnnsssernnnnnnseene |oerennnseseennnnnnssenenes 72,711 | 450,000 ..nuiiiiiniiaeeeenennaeas 9,99
0109999999. Subtotal - Bonds - U.S. Governments 472,711 450,000 9,9%
46514B-RM-1 .........|STATE OF ISRAEL GOVT NATIONAL  5.750% 03/12/54 D.. 08/05/2024 ALLIANCE BERNSTEIN -..eeeeeeeeeeeeene e e eeeeee e e e e e emnee e s e e eeene e e e eemnnnaeeeeennnnneeeennnnnneeeennn  [oeeeennnnneneermnnnaaeeeennnnnneeee Jreeennnnneeeeennnnnnees 2,692,289 |oooiiiiiiiiiiiiiinnnns 2,900,000 |... . 66,561
698299-BY-9 . ..|REPUBLIC OF PANAMA GOVT NATIONAL ~ 8.000% 03/01/38 .. D.. 09/16/2024 ALLIANCE BERNSTEIN 3,600,000 . 39,913
760942-BG-6 . ..|REPUBLICA ORIENT URUGUAY GOVT NATIONAL  5.250% 09/10/60 D.. 09/03/2024 ALLIANCE BERNSTEIN 4,118,714
T7586R-AV-2 . .| ROMANIA GOVT NATIONAL ~ 5.750% 03/24/35 .. D.. 09/23/2024 ALLIANCE BERNSTEIN 3,930,000 |.
AF2793-45-9 .........[REPUBLIC OF KAZAKHSTAN GOVT NATIONAL 6.5 D.. 08/07/2024 ..... ALLIANCE BERNSTEIN ... ieerruuueeerunnnuseaernnnussaernnnnnasaennnnnaseennnnnnnssesnnnnnnsseeennnnnsseennns [seeennnnnasseernnnnnssserennnnnanee [oeerrnnnneseernnnnaseeecd; 090, 04 |oerrunannreermnnnnneas 2,635,000 |... .. 8,088
0309999999. Subtotal - Bonds - All Other Governments 17,183,714 114,562
709225-LM-6 .........|PENNSYLVANIA ST TURNPIKE COMMI BASIC ~ 5.000% 12/01/39 ... Tax Free Exchange .... 923,075 |. 920,000 |... . 12,906
709225-LN-4 ......... [PENNSYLVANIA ST TURNPIKE COMMI BASIC 5.000% 12/01/39 ... Tax_Free Exchange .... .. 1,083,610 |. .. 1,080,000 |... . 15,150
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,006,685 2,000,000 28,056
00489L-AL-7 ......... ACRISURE LLC BASIC ~ 7.500% 11/06/30 ..eevvunnieiiiininiiiiiiiineeeccniiiseeecvniineeecnnnnneeeenns | aeeeeennninenns fonnid 07/10/2024 ..... UBS WARBURG CONVERTIBLES ......iiiieeieiiiiiiniisiisiiiii e creii s sresi s s esnns s s snnnnn e senns [oeernnnnnnesrnnnnnnsssennnnnnnnees Joninnnnnrnn, 1,010,000 |.eevvveniiiiinninnnnns 1,000,000 |.eevvenniiiiiiiiniiiiiinnnns 4,375
018522-P@-5 ......... ALLETE, INC. ALLETE, INC.  6.180% 09/05/34 ...eeereuiiieeiinieeeeeennneeeeeeneneeeeennnineeeenne | cevvvnniiinnnns Joonnid 09/05/2024 ..... WELLS FARGO SECURITIES LLC .... ....25,000,000 |. ....25,000,000 ...
023586-F#-2 ......... U-HAUL HOLDING COMPANY U-HAUL HOLDING COMPANY ~ 5.950% 08/21/34 .....oivviviiniiiiiiniiiiiiniinn | eeeeveniieeees |l 08/21/2024 ..... LT 0 o RO RO 3,000,000 fouuuviiriinnnnniinennns 3,000,000 |...
023586-F*6 ......... U-HAUL HOLDING COMPANY U-HAUL HOLDING COMPANY ~ 5.860% 08/21/32 ....ccevvvuieeeeeiniiieeeeeennees | vevvviniiennns Jeennd 08/21/2024 ..... 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 7,000,000 |..eeeveenneeeeeennnnns 7,000,000 |...
023586-F@-4 ......... U-HAUL HOLDING COMPANY U-HAUL HOLDING COMPANY ~ 5.910% 08/21/33 ......ccevvuevvviiiiniiiniiiiiins | cerevenniieeens foanid 08/21/2024 ..... LT 0 o RO RO 9,000,000 foueuviiviinnnnnninnnnns 9,000,000 |...
023586-G*-5 ......... U-HAUL HOLDING COMPANY U-HAUL HOLDING COMPANY ~ 6.000% 08/21/35 ...eevveeeeeeeeniieeeeeenieeees | eevvviniiennns feennd 08/21/2024 ..... BANK OF AMERICA .. eeeeeee e e e e e e e e e s e e e e e e e e e e e s e e e e e nnne e e e e e ennn e e eennnnnnnaees |eeeennnnaeeeennnnnneeeennnnnnerees Joernnnaanneernnnnannee 8,000,000 |.eevvvenneeeeennnnnns 8,000,000 |...
023945-AA-6 ......... AMERICAN AIRLIBNES, INC AMERICAN AIRLINES, INC ~ 7.150% 12/22/29 ....cccvvvvnniviiiiiiiiiiiiiiins | eeeeveeiieeens |l 08/15/2024 ..... DEUTSCHE BANK ... ...58,000,000 |. ....58,000,000 ...
03027X-BK-5 ......... AMERICAN TOWER CORP - CL A BASIC  2.950% 01/15/51 ..eiieieiieieeeeeiie e eeeeeeeneeeeeeee | eevvviniinenns feennnd 09/30/2024 ..... P MORGAN et e et e e e e e e e e e e e e e e e e e rnn e e e e e nnnn e e eernnnnaeeeeennnnaaees [rreeennnnaeneernnnaaneeennnnnenes [reernnnneeeeennnnnnees 8,078,995 | 4,500,000 |...
031162-CY-4 . ..| AMGEN INC 2.77% Due 09/01/2053  2.770% 09/01/53 ..... J.P. MORGAN . N 4,500,000 |.
03464T-AA-7 . ..|Angel Oak Mortgage Trust SERIES 20223 CLASS A1 4.000% 01/25/67 BANK OF AMERICA . . 13,085,595 |. . 13,487,046 |.
03465X-AA-7 . ..|Angel Oak Mortgage Trust SERIES 20241 CLASS A1 5.210% 08/25/68 BANK OF AMERICA . . 11,160,401 |. . 11,308,830 |.
036752-AM-5 ......... ANTHEM INC BASIC ~ 3.125% 05/15/50 P MORGAN ettt e e et e e e e s e e e e e e e e e nnn e e e e rnnn e e e eennnn e e eernnnaaeees reernnnnaaeeennnnaaneeennnnnaanees Joernniaeeeern s 7,153,100 |. ..10,000,000 |...
036752-BA-0 ......... ANTHEM INC BASIC  5.650% 06/15/54 .....cevvvvniiiiiiiiiiiiiiiiiinnirciinie e eeevnnineeeeens | ceeeeenniineees fonnid 09/17/2024 ..... J.P. MORGAN ...
03740L-AE-2 ......... AON CORP/AON GLOBAL HOLD BASIC ~ 3.900% 02/28/52 ...cevveeeeeeeennieeeeeenneeeeeeeneeeeeennnnes | cevvviniiinnnns Joennid 09/30/2024 ..... J.P. MORGAN ...
03740M-AF-7 ......... AON NORTH AMERICA INC BASIC ~ 5.750% 03/01/54 ....evviiiiiiiiiiiiiiiiiniicciiineecccvnineeeenninn | eeeeeennieeens fonnd 08/02/2024 ..... BANK OF AMERICA .... N
03770D-AA-1 ......... APOLLO DEBT SOLUTIONS BD BASIC ~ 6.900% 04/13/29 ......oeeeeeiiiieeeeenieeeeeeeieeeeeennineeeeee | eevvviniinnnns Jeennid 09/16/2024 ..... Various .... 25,571,354 |. ... 24,844,000 |...
04010L-BF-9 ......... ARES CAPITAL CORP. BASIC ~ 5.875% 03/01/29 ......ceivvvrniiiiiiiiiniiiiiiiinnnnccninnnreinnineees | eeeeeennieeees fonnid 08/01/2024 ..... BARCLAYS ....10,061,900 [. ....10,000,000 ...
04010L-BG-7 ......... ARES CAPITAL CORP. BASIC ~ 5.950% 07/15/29 .....eeeeeeieeeeeeeeieeeeeeeeneeeeeeene e eennnnees | cevvvinninnnns Jeennid 08/01/2024 ..... GOLDMAN SACHS ... ....10,069,700 |. ....10,000,000 |...
05555L-AB-7 BGC GROUP INC BASIC ~ 6.600% 06/10/29 ......euvniiiiiiriiiiiiiiiiiiieecciiineeecernineeecennineeees | eeeevenniineens fonnid 09/30/2024 ..... Tax Free Exchange .... 19,988,337 |. .... 19,992,000 |...
06051G-HG-7 . ..|BANK OF AMERICA CORP BASIC ~ 3.970% 03/05/29 WELLS FARGO SECURITIES LLC . .11,618,160 |. . 12,000,000 |.
071813-CV-9 . ..| BAXTER INTERNATIONAL INC BASIC ~ 3.132% 12/01/51 ..... J.P. MORGAN . 6,864,600 .10,000,000 |.
07336W-BD-0 . ..| BARCLAYS COMMERCIAL MORTGAGE S SERIES 2024C28 CLASS AS  5.674% 09/15/57 BARCLAYS ... 9,269,494 .. 9,000,000 |.
08621@-AB-6 . ..|BERWIND CONSOLIDATED HOLD |1 BERWIND CONSOLIDATED HOLD Il  6.140% 07/25/34 BANK OF AMERICA . .19,000,000 |. .19,000,000 |.
103304-BU-4 . .|BOYD GAMING CORP BASIC ~ 4.750% 12/01/27 .......... Various .........ee... .. 2,122,675 |. .. 2,155,000 |.
10373Q-BU-3 BP CAP MARKETS AMERICA BASIC ~ 4.812% 02/13/33 ...civivviiiiiiiiiiiniiiiiiinennveeninnnenninninnes | eeeeeenniieeens fonnid 07/31/2024 ..... WELLS FARGO SECURITIES LLC . .. 13,356,630 |. .... 13,500,000 |...
12189L-BG-5 .........| BURLINGTN NORTH SANTA FE BASIC ~ 3.300% 09/15/51 ..eeeereeiiieieieie e eeeeeie e eeeenneeeeeeennes | cevvninnnnenins [eeesd 09/30/2024 ..... P MORGAN et e et e e e e e e e e e e e n e e e e e e e e e e e e nnnn e e eernnnneeeeennnnnaaees [reeernnnnnereernnnanneeennnnaenes [oeernnnnneeeeennnnnenee 1,148,570 | 1,500,000 |...
12542R-N@-5 .........|CHS INC. CHS INC.  6.050% 07/16/37 ....evvuniiiiiiiiiniiiiiiiiiiieeiiiis e ernnii s eeeennes | eernnieeeeeenns [oened 07/16/2024 ..... LSO =0 o =R R KPP~ | 1111 EO . 2,000,000 |...
125523-CK-4 ......... | CIGNA CORP BASIC ~ 3.400% 03/15/50 ....eeereunieeeemnnnaeeeeeennaeeeeeennneeeeereenaeeeeennnneeeeenne | cevnninnnennnnn [oreeas 09/30/2024 ..... P MORGAN e e e e e e e e e e e e e e e e rne e e e e e enn e e e e e nnnn e e eernnnnaeeeeennnnaaaes [reeernnnnaeeeernnnianeeeennnnnaenes [eeernnnnneeeeennnnaeees 1,028,540 | 9,500,000 |...
125523-C0-1 .. .| CIGNA CORP BASIC ~ 3.400% 03/15/51 ..iiiiivieiiiiiiiiiiiiiciiiis i ervnii e eenes | eennneeeeeenns [ooned 09/30/2024 ..... L T - c s T 1) Y 4,000,000 |...
12621E-AM-5 CNO FINANCIAL GROUP INC BASIC ~ 6.450% 06/15/34 ...oveeeeeeeeeiieeeceene e eeeenneeeeee | eevvviniinnnns feennid 09/05/2024 ..... MARKET AXESS . eeeeeeee e e e e e e e e e e e e s e e e e e e e e e e e enae e e e e e ennnaeeeeennnnneeeeennnnnnaeeennn [oeeernnnnaareermnnnanneeennnnnaeees [reernnnnneeeeennnnanees 2,008,659 | 1,900,000 |...
172441-BH-9 . .. | CINEMARK USA INC BASIC ~ 7.000% 08/01/32 ......... 07/09/2024 WELLS FARGO SECURITIES LLC . 2,000,000 |.
18586*-AG-9 . ..| CLEVELAND BROTHERS HOLDINGS, | CLEVELAND BROTHERS HOLDINGS, |  5.630% 08/15/31 BANK OF AMERICA . ..5,000,000 |.
18586*-AH-7 . ..| CLEVELAND BROTHERS HOLDINGS, | CLEVELAND BROTHERS HOLDINGS, | 5.810% 08/15/34 BANK OF AMERICA .... .16,000,000 |.
191098-AP-7 . ..| COCA-COLA CONSOLIDATED BASIC ~ 5.450% 06/01/34 ..... HSBC SECURITIES INC 1,900,000 . 27,901
20030N-DL-2 . .. | COMCAST CORP. BASIC ~ 2.800% 01/15/51 ..... J.P. MORGAN ... 8,500,000 |. . 50,244
20030N-DP-3 ......... COMCAST CORP. BASIC ~ 2.450% 08/15/52 J.P. MORGAN ... .. 11,500,000 |... . 36,001
20030N-DS-7 ......... COMCAST CORP. BASIC ~ 2.887% 11/01/51 ...iiiivuueiiiiiiiniiniiiiiniiniiiiiiiinsnseirninsnssrnnninness | oeeseennnnaenes P MORGAN ...t iiete it i ittt s ettt s e s e e e e s s e e e e e e e e e r e e e e e r e e e rrrn e s e rrrrn e 18,500,000 J..oevvnnniiiiinnnnniiiins 222,540
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210385-AE-0 ......... CONSTELLATION EN GEN LLC BASIC  6.500% 10/01/53 ..evveenieeieineeeeeeeeeeeeceenieeeeennneees | cvvvvvnninnens Jeennnd 07/31/2024 ..... WELLS FARGO SECURITIES LLC . 3,286,530 |eeveuneieeinnnins 3,000,000 |... .65,000 [2.A FE ..........
22822V-AU-5 ........ CROWN CASTLE INTL CORP. BASIC ~ 3.250% 01/15/51 ..evvvniiiiiiiiiiiiiiiiiiiiiiiiiiiiinecvcvninneenns | eeeeeeniiieeens ol L0 Y 1 P RO RO, 1,075,830 [.ooevvvvenniiiiiinnnnns 1,500,000 ... . 10,292 [2.B FE ..........
23918K-Al-8 ......... DAVITA INC BASIC  6.875% 09/01/32 eevreeeieeeieeeeeeeeeee e e eeeeee e e e eeneneeeeeennnneeeeennnnnes | oevevnnniinnnes Jonnid 08/09/2024 ... | TRUIST .ttt 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 e e e e eeenna e e e eennnaseeeennnnnnaeeennnnnnns reeennnnaereermnnnaneeeernnnnaneees |oernnnaiereennnaaaaes 6,000,000 |.eeevvnnneeeeennnnnns 6,000,000 |...
27616#-AK-1 ......... EASTERLY GOVERNMENT PROP EASTERLY GOVERNMENT PROPERTIES ~ 6.560% 08/14/33 ....ccoovvvvvnnviinne | eovevrnnieeens |l 08/01/2024 ..... L0 I O ) RO KN 2,000,000 fouuiiiriinnnnniinnnnns 2,000,000 |...
27965#-AX-0 ......... EDENS LIMITED PARTNERSHIP EDENS LIMITED PARTNERSHIP  5.760% 08/06/30 .....ceeevvvmeeeeernnnns | vevvvinnninnns Joennd 07/23/2024 ..... BANK OF AMERICA .... ....12,000,000 |. ....12,000,000 ...
27965#-AY-8 ......... EDENS LIMITED PARTNERSHIP EDENS LIMITED PARTNERSHIP  5.820% 08/06/31 ....evvvvvvvvnnviiiiiinnn | eeveveniiieeens foennd 07/23/2024 ..... LT 0 ) RO KON 7,000,000 |...ccvvvnnnniiniinnnnns 7,000,000 |...
2936411-8B-3 ......... ENTERGY LOUISIANA LLC BASIC ~ 4.200% 09/01/48 ...oeveeeeeeeeieeeeeeeeeeeeeeeen e eeennneeeeenen | cevvviniiinnnes Jeennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC ..eeerreieeeeeenie e e e eeene e e e eeen e e e e eennee e e e eeennneeeeennnnneeeennn [oeeernnnnnereermnnnnaseeennnnnneeee Joeeennnnnereeennnnnneeeens 814,020 |ooiiiiiiiiiiiiiiinns 1,000,000 |...
30161M-AG-8 ......... EXELON GENERATION CO 6 1/4% Due 10/1/2039 A0T  6.250% 10/01/39 .....cevvvvnvviiiininiiiiiiinns | eeeeeeeiieeens |l 07/31/2024 ..... WELLS FARGO SECURITIES LLC ...eevvvuinieiiiiiiiiie e ciiii e cceiii e eeeii e s s eennn e s s snnnnnsesennes [oeeessnnnnnnesrnnnninneesnnnnnnnees foevrnnnnnnneeennnnnee.. 6,982,185 | 6,500,000 |...
30161M-AN-3 ......... EXELON GENERATION CO BASIC ~ 5.600% 06/15/42 ....cevveeeeeeieneeeeeeene e eeennneeeeennneeeeee | eevvviniiinnnns Jeennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC ..eeeeereieeeeeeeneeeeeeene e e e eeeni s e e e eeenns e e e eeennneeeeennnnneeeennn [eeeernnnnnereermnnnnnseeennnnnneeee Jreernnnnnereeennnnneeeeens 986,270 |ooiiiiiiiiiiiiiiinnnns 1,000,000 |...
31428X-CA-2 . .. | FEDEX CORPORATION BASIC ~ 5.250% 05/15/50 ... 09/05/2024 J.P. MORGAN ... 1,000,000 |.
341081-FQ-5 . ..| FLORIDA PONER & LIGHT BASIC ~ 3.950% 03/01/48 09/30/2024 J.P. MORGAN . 1,000,000 |.
341081-GE-1 . ..|FLORIDA POWER & LIGHT BASIC ~ 2.875% 12/04/51 09/30/2024 J.P. MORGAN ... N 4,500,000 |.
341081-GG-6 ......... FLORIDA POWER & LIGHT BASIC ~ 2.450% 02/03/32 .....cccemmumiiieemmnnaeeeeennnaeeeeennnnaneeeennnnees | cevvvnnniinnnns Joennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC . 5,543,460 |[....ccvvvunieiieinnnnns 6,500,000 |...
341081-GK-7 ......... FLORIDA POWER & LIGHT BASIC ~ 5.050% 04/01/28 .....evvriiiiiiiiiiiiiiiiiiniieciiiineeccvninneeennn | eeeeeenniieeens fonnid 07/31/2024 ..... WELLS FARGO SECURITIES LLC . .... 10,159,700 |. ....10,000,000 ...
341081-GM-3 ......... FLORIDA POWER & LIGHT BASIC  5.300% 04/01/53 ..eeeeriieiieieeneeeeeeenneeeeeeenneeeeeennneeeees | cevvvinniinnnns Joennid 09/30/2024 ..... P MORGAN ettt e et e e e e e e e e e e e e e e e n e e e e ernnn e e e eennnn e eeernnnnaaeees reernnnnaaeeennnnaaeeeennnnnaaeees Joernnaaereenn s 6,842,680 |..ceveeeeenieieeeenes 6,500,000 |...
341081-GN-1 ......... FLORIDA POWER & LIGHT BASIC ~ 4.400% 05/15/28 .......evvviiiiiiniiiiiiiiniininiiiiineenciniinnnees | eeeeeennieeens fonnid 07/31/2024 ..... WELLS FARGO SECURITIES LLC ...eevvvuiiiiiiiiiiiiieecciii e ccriii s eeeii s s seni s s s snnninsesesnns [oeeesnnnnnnsnsnnnsnnnnsesnnnnnnnees foevrnnninnneeennnnnnn 0,996,670 |, 7,000,000 |...
341081-GT-8 ......... FLORIDA POWER & LIGHT BASIC ~ 5.150% 06/15/29 ...ceevvueeieeiiniieeeeeenneeeeeeenneeeeeernnnneeeee | cvvvvnnninnnns Joennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC ..eeeereieeeeeenie e e e eeene e e e eeen s e e e eeens e e e eeenae s e e e ennnnneeeennn [oeeernnnnneneermnnnnnseeennnnnnenes Joeeennnnnneeeennnnnaees 2,000,775 |oviiiiiiiiiiiiiiinees 2,500,000 |...
341081-GV-3 ......... FLORIDA POWER & LIGHT BASIC ~ 5.600% 06/15/54 .....evvviviiiiiiiiiiiiiiiiniieiciiineeccviineneennn | eeeeeennieeens fonnid 09/30/2024 ..... J.P. MORGAN N 9,000,000 |...
34417V-AA-5 ......... FOCUS FINANCIAL PARTNERS BASIC ~ 6.750% 09/15/31 .. 09/10/2024 ..... RBC CAPITAL MARKETS ... s eeeeeeee e e e eeee s e e e een s s e e eemne e e e e e ena e e e eennna s e e eennnnnneeeennnn  reeennnnaaeeeemnnnnseeeennnnnnenees Joemmnnannneernnnnaneees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
35906A-BF-4 FRONTIER COMMUNICATIONS BASIC ~ 5.000% 05/01/28 . 09/12/2024 ..... Various ... 03,854,390 |oviiiiiiiiiiii 3,879,000 |...
38016L-AA-3 . ..| GO DADDY OPCO/FINCO BASIC ~ 5.250% 12/01/27 ... 09/11/2024 Various 9,456,525 |. 9,500,000 |.
38179R-AA-3 . ..| GOLUB CAPITAL CAP FND BASIC ~ 5.800% 09/12/29 09/10/2024 Various ... . 14,912,960 |. .15,000,000 |.
404119-CB-3 . .. | HCA-THE HEALTHCARE CO. BASIC ~ 3.500% 07/15/51 .. 09/30/2024 J.P. MORGAN . .. 5,437,350 |. .. 7,500,000 |.
40488*-AA-5 . .|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR  9.104% 12/05/32 .. DIRECT - 1 . 10,456,039 |. . 10,456,039 |.

40488*-AB-3 . ..|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 10.354% 12/05/32 ..
40493*-AA-8 ......... HPS ASSET VALUE FUND Il FEEDE HPS AVF Il Senior Tranche 8.057% 12/31/31 ..
40493*-AB-6 ......... HPS ASSET VALUE FUND | Il FEEDE HPS AVF I Il Junior Tranche 9.057% 12/31/31
40493*-AC-4 ......... HPS ASSET VALUE FUND I Il FEEDE HPS AVF Il Subordinated Tranc 10.557% 12/31/31

DIRECT - 1
08/21/2024 ..... DIRECT - 1 ..
08/21/2024 ..... DIRECT - 1 ..
08/21/2024 ..... DIRECT - 1 ..

422568-AC-5 ......... HEARTHSTONE UTILITIES HEARTHSTONE UTILITIES ~ 5.990% 09/01/33 ..oooevvriiiiiiiiiiiiceiiiees | e [ 08/14/2024 ..... BANK OF AMERICA ....
422568-AD-3 ......... HEARTHSTONE UTILITIES HEARTHSTONE UTILITIES  6.120% 09/01/35 ...ovviiiiiiiiiiiiiiiiiiiiiiiiin | e [ 08/14/2024 ..... BANK OF AMERICA .... K
423452-AJ-0 .. . [HELMERICH AND PAYNE BASIC ~ 4.850% 12/01/29 09/10/2024 ..... GOLDMAN SACHS . .. 14,982,450 |.

. [HILTON DOMESTIC OPERATIN BASIC  5.875% 03/15/33

432833-AR-2 ........ 09/05/2024 J.P. MORGAN ... 5,000,000 |.

432830-AC-4 .........|HILTON GRAND VAC BOR ESC BASIC  6.625% 01/15/32 .. 08/16/2024 WELLS FARGO SECURITIES LLC . ..599,880 |.

432891-AK-5 . .. |HILTON WORLDWIDE FIN LLC BASIC ~ 4.875% 04/01/27 09/11/2024 Various ............. 4,962,500 |. K
439420-AC-3 ......... | HOPE GAS HOPE GAS  5.990% 09/01/33 .. 08/14/2024 BANK OF AMERICA . . 14,000,000 | . 14,000,000 |
45111e-BB-4 . ..| ICONIC ISSUER LLC ICONIC ISSUER LLC ~ 6.464% 05/31/65 09/27/2024 DIRECT - 1 ..... 1,005,238 |. 1,005,238 |.
45866F-BB-9 ......... INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625% 09/01/28 . 09/11/2024 ..... Tax Free EXChange .......oooooeiiiiiiii i e ... 6,822,568 [ 7,198,670 |...
47587*-AA-0 ......... JEN HOLDCO 24 LLC JEN HOLDCO 24 LLC ~ 8.007% 03/16/29 ......covuvrriiieiiiiiiiiiiiiiiiiiieeeniins | eeeeeiiieeens [ 08/15/2024 ..... DIRECT - 1 6,322,500 ...
48250N-AC-9 ......... KFC HLD/P1ZZA HUT/TACO BASIC ~ 4.750% 08/01/27 ..eeveiinniiiiieeiiiiiiieceeiiiee e | e [ 09/05/2024 ..... VAIHOUS eeeteeeeeeeie et e e et e e e e ann e e e e e e ennes [oreeeeeeeniieeeeeesenneeeeeeenns [oreeeeeeeeeneeeeennnn 5,936,250 6,000,000 |...
4177J-AP-T ......... KENVUE INC BASIC  5.050% 03/22/53 ....evveeiiiiiiiiiiiiiiiiiieessiiiiiee e ssiiieneessiineneessins | eeeeeniineeees [onnd 09/17/2024 ..... CITICORP SECURITIES .evviviiiieeeiiiiiee ettt e s e snnnees [orneeeessiieeeeessineeeesssnns [oneenesesnnneeneennn 1,048,560 L 1,000,000 |...
50245X-AA-5 ......... LV 2024-SHOW SERIES 2024SHOW CLASS A 5.274% 10/10/29 ...coeeevviiieiiiiiiieeeeiiiieeeeiies | e [ 09/27/2024 ..... GOLDMAN SACHS ....eeeeeeiieiie ettt e et e e e snnneees [oreeeeeeeiiniee e e e siieeeeeeens [eeeeeeeeeneee..... 6,090,008 7,000,000 |...
50245-AC-1 ......... LV 2024-SHOW SERIES 2024SHOW CLASS B 5.826% 10/10/29 09/27/2024 ..... e e PP BT R 1 3,450,000 ...
52885A-AA-6 ......... Lex Commercial Loan Master Tru SERIES 2024BBG CLASS A 4.874% 10/13/37 .... ...00/17/2024 ..... DEUTSCHE BANK ...t e et e e e e nnees [oreeeeeeeiiee e e e e esireeeeeeeins [eneeeeeeeeneeeeeenn 9,740,007 9,750,000 |...
532457-BY-3 ......... LILLY (ELI) & CO BASIC ~ 2.250% 05/15/50 . ...00/30/2024 ..... J.P. MORGAN ... e 5,000,000 |...
548661-DZ-7 . ..|LOWE'S COMPANIES BASIC ~ 3.000% 10/15/50 . 09/30/2024 J.P. MORGAN . . 12,682,305 |. . 18,500,000 |
548661-EJ-2 . ..|LOWE'S COMPANIES BASIC ~ 4.250% 04/01/52 .... 09/30/2024 J.P. MORGAN . .10,237,560 |. .12,000,000 |.
55279H-AN-0 . ..|MANUF & TRADERS TRUST CO BASIC ~ 4.700% 01/27/28 08/02/2024 MORGAN STANLEY .. 1,977,460 |. ..2,000,000 |
56633#-AN-3 ......... THE MARCUS CORPORATION THE MARCUS CORPORATION  6.890% 07/09/31 ...oeevevivvveeeieniiiiiiiiiiins | eeeniiiieenes fonnd 07/01/2024 ..... BANK OF AMERICA .... ...20,000,000 |. ....20,000,000 |...
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56633#-AP-8 ......... THE MARCUS CORPORATION THE MARCUS CORPORATION ~ 7.020% 07/09/34 ..eeevveeeieiiiiiieeeeeennieeee | evvvvvniiinnens Jeennd 07/01/2024 ..... 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 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |... 202 ...
58933Y-BB-0 ......... MERCK & COMPANY, INC. BASIC ~ 2.450% 06/24/50 ........ccvvvuiiiiiiminniiiiiiiiiinieiiiiiinnnecninins | ceeeeenniieeens fonnid 09/30/2024 ..... L T R RO 7,136,470 |. ....11,000,000 ... 1.EFE ..
58933Y-BF-1 ......... MERCK & COMPANY, INC. BASIC ~ 2.750% 12/10/51 ..eeeereiieiieiiiiee e eeeenee e eeeennineeeee | cevvviniiinnnns feennid 09/30/2024 ..... J.P. MORGAN ... .. 14,967,260 |. ....22,000,000 ... 1.EFE
58933Y-BM-6 ......... MERCK & COMPANY, INC. BASIC ~ 5.000% 05/17/53 ....cevvvuniiiiiiiiiiiiiiiiiiiinnnriiiiineeserninnenees | eeeeeenniieeens fonnid 09/30/2024 ..... J.P. MORGAN ... R 3,000,000 |... 1.EFE
60041@-AA-1 ......... MILLENNIUM PIPELINE MILLENNIUM PIPELINE ~ 5.600% 09/30/29 ...oeevneeeeeeneeeeeeennieeeeeennniees | cevvvvniinnnns feennd 08/09/2024 ..... BANK OF AMERICA .... .... 15,000,000 |. .... 15,000,000 |... 2.0PL .o
60041@-AC-7 ......... MILLENNIUM PIPELINE MILLENNIUM PIPELINE ~ 5.990% 09/30/34 .....covvvenvviiiiiiiiiiiiiiiiiiiiecinnn | eeeeeeniieeens il 08/09/2024 ..... BANK OF AMERICA .... ....30,000,000 [. ....30,000,000 ...
665772-CX-5 ......... NORTHERN STATES POWER CO BASIC  5.100% 05/15/53 ...eevveeieeieeeieeeeeeeneeeeeeeneeeeeennnnes | eevvviniiinnnns Jeennid 09/30/2024 ..... J.P. MORGAN ... LT 118,510 | 7,000,000 |...
6698H-AS-7 ......... NOVARTIS CAPITAL CORP BASIC ~ 2.750% 08/14/50 09/30/2024 ..... J.P. MORGAN ... ...9,932,440 |. .... 14,000,000 |...
66989H-AI-8 ......... NOVARTIS CAPITAL CORP BASIC ~ 4.700% 09/18/54 ... 09/30/2024 ..... Various ...10,861,700 |. ..11,000,000 |...
68233J-CN-4 . .. | ONCOR ELECTRIC DELIVERY BASIC ~ 4.950% 09/15/52 . 09/30/2024 J.P. MORGAN . 1,000,000 |.
68233J-CT-9 . .. | ONCOR ELECTRIC DELIVERY BASIC  5.550% 06/15/54 . 09/30/2024 Various ... 4,400,000 |.
68622F-AB-7 . ..| ORGANON & CO/ORGANON FOR BASIC ~ 7.875% 05/15/34 08/07/2024 MARKET AXESS .. 2,000,000 |.
69450*-AB-6 ......... PGA TOUR, INC PGA TOUR, INC ~ 4.430% 05/30/41 ooereeiiieiiiiiee e eeeeenneeeeeeene | cevvviniinnnns feennid 09/16/2024 ..... Tax Free Exchange . .. 22,320,916 |...
69450*-AC-4 ......... PGA TOUR, INC PGA TOUR, INC ~ 4.350% 05/30/41 ...ovvvviiiiiiiiiiiiiiiiiiiniiviiiineecciniinneneens | eeeeeennieeees fonnd 09/16/2024 ..... Tax Free Exchange
716848-AA-0 ......... PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT FUND Il 6.000% 12/15/30 w.eeeneeeeerneieeeeenn | eevvviniiinnns feennd 07/01/2024 ..... Interest Capitalization ..
737446-AV-6 ......... POST HOLDINGS INC BASIC ~ 6.375% 03/01/33 ..evvveiiiiiiiiiiieiiiiiiieeeccenineeecvvnieeeennniies | eeeeeenniieeees fonnid 08/08/2024 ..... BARCLAYS
T44448-CV-1 ......... PUBLIC SERVICE CO OF COLO BASIC ~ 1.875% 06/15/31 ...eeeeeeeieeeeeeeieeeeeeeneeeeeenneeeeeeen | eevvviniinnnns Jeennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC .
T44448-CY-5 ......... PUBLIC SERVICE CO OF COLO BASIC ~ 5.250% 04/01/53 ...evvvveniiiiiiiiiiiiiiiiiinievciiiinnenvininns | eeeeeenniieeens fonnid 09/30/2024 ..... Various ... N
T44448-DA-6 ......... PUBLIC SERVICE CO OF COLO BASIC ~ 5.750% 05/15/54 ..cevvneeieeienieeeeeeeiieeeeeeeneeeeeeennnes | cevvviniiinnnns Joennid 09/30/2024 ..... Various ... 8,365,640 |eevvuniiieiiiiins 8,000,000 |...
75041V-AC-8 RADIOLOGY PARTNERS INC BASIC 10.250% 02/15/30 ..evvvvniviiiininiiiiiiiiniiecciiineeeevniineeeennn | eeeeeenniieeens fonnid 08/01/2024 ..... Interest Capitalization .. 303,426 |. 303,426 |...
75513E-CL-3 . .. |RTX CORPORATION BASIC ~ 2.820% 09/01/51 .. 09/30/2024 J.P. MORGAN ... 1,010,445 |. 1,500,000 |.
75513E-CP-4 . .. |RTX CORPORATION BASIC ~ 3.030% 03/15/52 09/30/2024 J.P. MORGAN . 7,034,400 |. .10,000,000 |.
78351G-AA-3 . ..|RYAN SPECIALTY BASIC  5.875% 08/01/32 ... 09/05/2024 J.P. MORGAN . 3,500,000 |. .. 3,500,000 |.
78396%-AY-4 . ..| STONEBRIAR FINANCE HOLDINGS SCF FUNDING LLC ~ 6.700% 08/27/32 BNP PARIBAS - RS ONLY OR INACT . 15,000,000 |. . 15,000,000 |.
78403D-BD-1 . ..| SBA TOWER TRUST BASIC ~ 4.831% 10/15/29 ..... BARCLAYS ...eiiiiieeeeeenn .10,000,000 |. .10,000,000 |.
78525C-AA-3 ......... S&S HOLDINGS LLC BASIC ~ 8.375% 10/01/31 ...ovivviiiiiiiiiiiiiiiiiiiincrcrniieeccvninneeennnns | eeeeeennieeens ol 09/20/2024 ..... UBS WARBURG CONVERTIBLES ......iiiieeuniiiiiiiiiiieiiiiis s cinii s eresi s s s ennni s s snnnn e senns [oeernnnnnnesnnnnnnnsnsnnnnnnnnnees Jorniinnnnnnin, 3,000,000 fouuuviiviinnnnninnnnns 3,000,000 |...
829932-AC-6 ......... SIXTH STREET LENDING PAR BASIC  5.750% 01/15/30 ..eeeevenniieeiiiiieeeeeeiieeeeeeenneeeeeennnes | eevvvvniinnnns Jeennid 09/10/2024 ..... BANK OF AMERICA .... .. 14,987,950 |. .. 15,000,000 |...
85573J-AC-0 ......... Starwood Mortgage Residential SERIES 20213 CLASS A3 1.518% 06/25/56 .........cvvvvvvvrvvnnnns | eovvvvnnneenns |l 08/26/2024 ..... BANK OF AMERICA .... N
86156*-AC-5 ......... STOLTHAVEN HOUSTON INC. STOLTHAVEN HOUSTON INC.  5.980% 07/17/34 ...oeveeieiiiiieeiiiieeeeene | eevvviiiienens e 07/17/2024 ..... CITICORP SECURITIES .. ....12,000,000 |. ....12,000,000 ...
864300-AG-3 ......... SUBWAY FUNDING LLC SERIES 20243A CLASS A2l  5.246% 07/30/54 09/06/2024 ..... ....21,500,000 [. ....21,500,000 ...
87165B-AV-5 SYNCHRONY FINANCIAL BASIC ~ 5.935% 08/02/30 08/02/2024 ..... MORGAN STANLEY .. ... 15,181,300 |. ...15,000,000 |...
87264A-CT-0 . ..| T-MOBILE USA INC BASIC ~ 3.400% 10/15/52 . 09/30/2024 J.P. MORGAN ...... . 15,122,235 |. .20,500,000 |.
876030-AE-7 . ..| TAPESTRY INC BASIC ~ 7.700% 11/27/30 07/31/2024 WELLS FARGO SECURITIES LLC . . 12,680,040 |. . 12,000,000 |.
876030-AF-4 . ..| TAPESTRY INC BASIC ~ 7.850% 11/27/33 07/31/2024 WELLS FARGO SECURITIES LLC . .12,798,600 |. . 12,000,000 |.
87612E-BN-5 . ..| TARGET CORP BASIC ~ 2.950% 01/15/52 .. 09/30/2024 J.P. MORGAN ... 9,991,380 |. . 14,000,000 |.
88033G-DB-3 . ..| TENET HEALTHCARE CORP BASIC ~ 5.125% 11/01/27 ... 09/05/2024 Various ...... 4,968,760 |. 5,000,000 |.
88732J-AJ-T ......... TIME WARNER CABLE INC 6.55% Due 5/1/2037 MN1 ~ 6.550% 05/01/37 .... 07/31/2024 ..... WELLS FARGO SECURITIES LLC . 2,444,650 |....cooveniiiieinnnnns 2,500,000 |...
88732J-AN-8 ......... TIME WARNER CABLE INC 7.3% Due 7/1/2038 JJ1  7.300% 07/01/38 .eeevvvviiininiiiiiiniiiiiiiinnns | eeeeeeniiieeens foannd 07/31/2024 ..... WELLS FARGO SECURITIES LLC ...evvvriiniiiiiiiiiie e e i cevii s e eensni s s snnnnn e e nnnns oeernnsinnnesnnnnssnssnnnnnnnens Jornninnnnnnnn, 7,219,160 [oeviiiiinnnniinnnns 7,000,000 |...
88732J-AY-4 ......... TIME WARNER CABLE INC 5 7/8% Due 11/15/2040 MN15  5.875% 11/15/40 oovveeneeeeiniieecceniees | eevvviiiienens e 07/31/2024 ..... WELLS FARGO SECURITIES LLC ..eeeeereieeeeennn e e e eeeeee e e e eeeis e e e eeenne e e e eemnn e e e e eennnnneeeennnn eeeennnnseeeemnnnnneeeennnnnaeeees Joemnnnannneernnnnannees 7,168,240 |o.eeeeeiiieeeeeeeee 8,000,000 |...
88732J-BB-3 ......... TIME WARNER CABLE INC BASIC ~ 5.500% 09/01/41 ... 07/31/2024 ..... WELLS FARGO SECURITIES LLC ...evvvriiniiiiiiiiie e ciii et cesni s e sesni e s ennnni e e sennn eeernnsinnesennnnnsnssnnnnnenees Jornninnnnninn, 3,001,215 |vvvviiiiiiiiiiis 3,500,000 |...
89788M-AK-8 ......... TRUIST FINANCIAL CORP BASIC ~ 6.123% 10/28/33 ... 07/31/2024 ..... WELLS FARGO SECURITIES LLC ..neeereieeeeeeetieeeeeeenee e e e eeenn s e e e eenns s e e eeennnseeeennnnnneeeennn [oeeernnnnneeeermnnnaaseeennnnnneees Jreeennnnnneeeennnnnnnes 0,795,085 |ooiiiiiiiiiiiiiiinns 6,500,000 |...
89788M-AM-4 ......... TRUIST FINANCIAL CORP BASIC ~ 5.122% 01/26/34 ... 07/31/2024 ..... WELLS FARGO SECURITIES LLC .... R 7,000,000 |...
89788M-AQ-5 ......... TRUIST FINANCIAL CORP BASIC ~ 7.161% 10/30/29 ... ...07/31/2024 ..... WELLS FARGO SECURITIES LLC .... 10,213,070 |oeeeiiieiiiieeeeeee 9,500,000 |...
90140B-AA-5 ......... MESIROW OPAL TI TRUST MESIROW OPAL TI TRUST  8.157% 01/10/30 .. ...00/10/2024 ... Interest Capitalization 392,037 |. 392,037 |...
911312-CE-4 . ..|UNITED PARCEL SERVICE CL B BASIC ~ 5.500% 05/22/54 ... 08/02/2024 WELLS FARGO SECURITIES LLC . 2,589,700 |. 2,500,000 |.
91324P-DZ-2 ......... [UNITED HEALTHCARE BASIC ~ 2.900% 05/15/50 09/30/2024 J.P. MORGAN . 3,174,795 |. 4,500,000 |.
91324P-EF-5 . .. |UNITED HEALTHCARE BASIC ~ 3.250% 05/15/51 09/30/2024 J.P. MORGAN . 7,088,045 |. 9,500,000 |.
91324P-FC-1 ......... UNITED HEALTHCARE BASIC  5.375% 04/15/54 ...evuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniisiininsnnsiinninnnss | aeeevennnnnenes |oaunsd 09/30/2024 ..... J.P. MORGAN ... 1,044,980 |.vooiiiiiinnnnnninnns 1,000,000 |...
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91324P-FL-1 ......... UNITED HEALTHCARE BASIC ~ 5.625% 07/15/54 .....oieeeeieieeeeeeee e eceee e eeennieeeeee | cvvvviniiinnnns feennid 09/05/2024 ..... 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 1,075,750 [.oeeeeeeiieeiieinnnnns 1,000,000 |... 1.F FE
92212K-AG-1 ......... Vantage Data Centers LLC SERIES 20241A CLASS A2 5.100% 09/15/54 ......ccvvvvvvriiinniniiiiinn | eervveniiieeens o 09/27/2024 ..... T ) RO KON 8,400,000 [oeuviiviinnnnniinnnnns 8,400,000 |...
931142-EV-1 ......... WAL-MART STORES BASIC ~ 2.650% 09/22/571 ...eeeeeeieeeeeeneieeeeeeene e e eeen e e eeennneeeennnnes | cevevinniinnnns Jonnid 09/30/2024 ..... P MORGAN ettt e e et e e e e s e e e e e e e e e nnn e e e e rnnn e e e eennnn e e eernnnaaeees reernnnnaaeeennnnaaneeennnnnaanees Joernniaeeeern s 6,931,600 |. ....10,000,000 |...
931142-EZ-2 ......... WAL-MART STORES BASIC ~ 4.500% 09/09/52 .....ccvvvuniiiiiiiiniieiiiiiinneeeninineeeernnineeeeenninns | aeeeeennnineees fonnid 09/30/2024 ..... J.P. MORGAN ... R 3,000,000 |...
931142-FE-8 ......... WAL-MART STORES BASIC ~ 4.500% 04/15/53 ....ceeeeeieeeeeennieeeeeenneeeeeeen e e eeenn e e eennnnes | oevvvnniiinnnns Jonnid 09/30/2024 ..... J.P. MORGAN ... .... 15,072,355 |. .... 15,500,000 ...
94106B-AD-3 ......... WASTE CONNECTIONS INC 2.95 Due 1/15/2052  2.950% 01/15/52 ..eevvnniiiiiiinnniiiiiiniiiiiiiiiiiienns | eereeeniieeens ol 09/30/2024 ..... L T R RO 6,913,100 |. ....10,000,000 ...
95000U-2U-6 ......... WELLS FARGO & COMPANY BASIC ~ 3.350% 03/02/33 .....cceemremniieeemmnnnaeeeeennnaeeeeennnnseneeennnnnes | cevvvnnnninnnns Joennid 07/31/2024 ..... WELLS FARGO SECURITIES LLC .... .... 12,387,340 |. .... 14,000,000 ...
95000U-3A-9 ......... WELLS FARGO & COMPANY BASIC ~ 4.808% 07/25/28 .....evvvviiiiiiiiiiiiiiiiniecciiiinneeccvninneeennn | eeeeeenniieenns fonnid 07/31/2024 ..... WELLS FARGO SECURITIES LLC .... .. 12,445,000 |. .. 12,500,000 |...
983133-AD-1 ......... WYNN RESORTS FINANCE LLC BASIC  6.250% 03/15/33 .. 09/10/2024 ..... DEUTSCHE BANK N
98389B-BA-7 . ..| XCEL ENERGY INC. BASIC ~ 5.450% 08/15/33 .... 07/31/2024 WELLS FARGO SECURITIES LLC . 3,033,600 |. 3,000,000 |.
98389B-BB-5 . ..| XCEL ENERGY INC. BASIC ~ 5.500% 03/15/34 .... 07/31/2024 WELLS FARGO SECURITIES LLC . .. 7,070,910 |. .. 7,000,000 |.
G4217#-AA-8 . .|HPS SLF VI FEEDER, L.P. HPS SLF VI FEEDER, L.P.  9.057% 03/31/33 07/15/2024 DIRECT - 1 .. . 35,000,000 |. . 35,000,000 |.
(05864@-AN-9 MULLEN GROUP LTD MULLEN GROUP LTD  5.930% 07/10/34 07/10/2024 ..... J.P. MORGAN . .... 20,559,504 |. .... 20,559,504 ...
00131L-AR-6 AIA GROUP LTD BASIC ~ 4.950% 03/30/35 D.. 09/23/2024 LA I 03 1 PR RO RN 1,165,741 [ 1,170,000 |...
00723L-2C-2 . .| ADNOC MURBAN RSC LTD BASIC ~ 5.125% 09/11/54 .. D.. 09/05/2024 ALLIANCE BERNSTEIN
01609W-AX-0 . .| ALIBABA GROUP HOLDING BASIC ~ 2.125% 02/09/31 ... D.. 09/13/2024 ALLIANCE BERNSTEIN
023641I-AP-0 AMERICAN MOVIL SA DE CV 6 1/8% Due 11/15/2037 MN15  6.125% 11/15/37 .. D.. 08/14/2024 ALLIANCE BERNSTEIN ...
03328I1-BE-7 ANCHC 2016-9A SERIES 20169A CLASS AR3  6.736% 07/15/37 .. D.. 07/12/2024 WELLS FARGO SECURITIES LLC ....
0332811-BJ-6 . .| ANCHC 2016-9A SERIES 20169A CLASS CR3  7.636% 07/15/37 D.. 07/12/2024 WELLS FARGO SECURITIES LLC .

.| ANGLO AMERICAN CAPITAL BASIC ~ 5.750% 04/05/34 ..
ANGLOGOLD HOLDINGS PLC BASIC ~ 3.375% 11/01/28 ..
ANNSA 2016-2A SERIES 20162A CLASS BRR ~ 6.783% 07/20/31 ..
..|BG BETA | LTD BG BETA | LTD  6.280% 07/01/54 ..
..|BANCO SANTANDER CHILE BASIC ~ 5.538% 03/14/30
.| BANCO SANTANDER CHILE BASIC  5.365% 07/15/28 ...

034863-BE-9 .
03512T-AF-8
036011-A8-3
05593P-AA-4 .
05964H-BB-0 .

09/05/2024
07/16/2024
07/12/2024
07/01/2024
07/31/2024

ALLIANCE BERNSTEIN ...
ALLIANCE BERNSTEIN ...
BARCLAYS
CITICORP SECURITIES ..
WELLS FARGO SECURITIES LLC .

o

452,000 |...
.... 15,000,000 |...

.35,000,000 |
. 12,500,000 |.

411,885 |.
.... 15,000,000 |.

.35,000,000 |
. 12,631,875 |.

e

A AR SO = & = SO = =R — =

C..
D..
05964H-BF-1 . . D.. 07/31/2024 WELLS FARGO SECURITIES LLC . 7,055,440 |.
05974E-AA-8 . ..|FIEMEX ENERGIA - BANC AC BASIC  7.250% 01/31/41 D.. 09/10/2024 ALLIANCE BERNSTEIN ..857,000 |.
06000B-AC-6 . ..| BANGKOK BANK PCL/HK BASIC ~ 5.650% 07/05/34 ... D.. 07/02/2024 ALLIANCE BERNSTEIN ... .. 1,492,050 |.
06738E-CE-3 . ..|BARCLAYS PLC BASIC ~ 7.437% 11/02/33 ......... D.. 07/31/2024 WELLS FARGO SECURITIES LLC . .10,148,670 |.
07135L-AN-6 . -|BATTALION CLO LTD SERIES 202223A CLASS BR  7.086% 10/15/37 D.. 08/15/2024 BANK OF AMERICA ....... .12,000,000 |
07336U-AC-7 . BBVA BANCOMER SA TEXAS BASIC ~ 5.250% 09/10/29 .. D.. 09/03/2024 ALLIANCE BERNSTEIN .
090976-AL-5 . Birch Grove CLO Ltd. SERIES 20235A CLASS ATR  6.693% D.. 09/16/2024 J.P. MORGAN ... .30,000, .30,000,
090976-A0-4 . Birch Grove CLO Ltd. SERIES 20235A CLASS CR  7.333% 10/20/37 D.. 09/16/2024 J.P. MORGAN . .12,000,000 |. .12,000,000 |.
090976-AW-1 . Birch Grove CLO Ltd. SERIES 20235A CLASS BR  7.083% 10/20/37 D.. 09/16/2024 J.P. MORGAN ... ..5,000,000 | ..5,000,000 |
15033E-AQ-1 . ..|Cedar Funding Ltd SERIES 20189A CLASS BR  7.133% 07/20/37 . D.. 07/15/2024 CITICORP SECURITIES . 13,000,000 |. . 13,000,000 |.
251526-CD-9 ......... | DEUTSCHE BANK NY BASIC ~ 3.547% 09/18/31 .... D.. 07/31/2024 WELLS FARGO SECURITIE! . 7,198,480 8,000,000 2.AFE
251526-CK-3 . .. | DEUTSCHE BANK NY BASIC ~ 3.035% 05/28/32 ... D.. WELLS FARGO SECURITIES LLC . 3,012,205 3,500,000 2.A FE
20245J-AP-7 . |EMPRESA NACIONAL DEL PET BASIC  5.950% 07/30/34 D.. ALLIANCE BERNSTEIN 990, 156 1,005,000 2.CFE
D..

-- | ENSTAR GROP LTD BASIC 3. 100% 00/01/31 193,402 |.

29350U-AC-3 .. 08/07/2024 ..... MARKET AXESS . 1,963,402 | 2,350,000 ... 2.BFE
370910-AG-6 Generate CLO Ltd. SERIES 2A CLASS CR2 D.. 08/06/2024 ..... CITICORP SECURITIES .. ....10,000,000 |. ....10,000,000 |... 1.
37148B-AG-5 . ..|Generate CLO Ltd. SERIES 4A CLASS CRR  7.483% 07/20/37 .. D.. GOLDMAN SACHS . ..6,000,000 | ..6,000,000 |. 1.
37149H-AN-6 . .| Generate CLO Ltd. SERIES 202311A CLASS BR  7.083% 10/20/37 D.. J.P. MORGAN . . 12,500,000 | . 12,500,000 | 1.
37149H-AQ-9 Generate CLO Ltd. SERIES 202311A CLASS CR  7.383% 10/20/37 .. D.. 09/06/2024 ..... S 0 O 8,000,000 |-.ocuvvriiiariiiiiaens 8,000,000 |... 1.FF
39541E-AD-5 GREENSAIF PIPELINES BIDC BASIC ~ 5.852% 02/23/36 D.. 07/17/2024 ..... ALLTANCE BERNSTEIN ...eeeeeiee ettt e e e sinneeees [oreeeee e et e e e e e e e e ees [oreeeeeeeeiieeee e 1,140,000 |-oovviiiiieeiiiens 1,140,000 |... 1.EFE
40049J-8B-2 . ..|GRUPO TELEVISA SA - SPONS GDR BASIC ~ 4.625% 01/30/26 .. D.. 09/23/2024 ALLIANCE BERNSTEIN .. 1,274,093 |. .. 1,291,000 |. 2.BFE ..
40638U-AS-8 . ..|HalseyPoint CLO 3, Ltd. SERIES 20203A CLASS A1R  6.728% 07/30/37 D.. 08/23/2024 CITICORP SECURITIES .40,000,000 | .40,000,000 | 1.AFE ..
55609N-AE-8 . .. MACQUARIE AIRFINANCE HLD BASIC ~ 5.150% 03/17/30 ......coveviuuvrinnnns D.. 09/11/2024 J.P. MORGAN ......... .10,002,850 |. .10,000,000 |. 3.AFE ..
55819T-BC-4 . ..|Madison Park Funding Ltd SERIES 201620A CLASS B1RR  7.005% 10/27/37 D.. 09/19/2024 CIBC WORLD MARKETS . 15,000,000 | . 15,000,000 | 1.CFE ..
58533E-AE-3 . ..|MEITUAN BASIC ~ 4.500% 04/02/28 ............ D.. 09/24/2024 ALLIANCE BERNSTEIN ... .. 1,564,270 |. .. 1,570,000 |. 2.BFE ..
636274-AE-2 . ..|NATIONAL GRID PLC BASIC ~ 5.809% 06/12/33 D.. 07/31/2024 WELLS FARGO SECURITIES LLC . .10,289,700 | .10,000,000 | 2.BFE ..
65345Y-AA-0 . ..|NIAGARA ENERGY SAC BASIC ~ 5.746% 10/03/34 . D.. 09/26/2024 ALLIANCE BERNSTEIN ... 1,587,000 1,587,000 2.CFE ..
67113G-AN-7 . ..|Oak Hill Credit Partners SERIES 20205A CLASS B1R  6.982% 10/18/37 .. D.. 09/30/2024 CITICORP SECURITIES .. 7,500,000 7,500,000 1.CFE ..
67576P-BC-0 . ..| OCTAGON INVESTMENT PTNRS SERIES 20193A CLASS BRR  7.086% 07/15/37 .. D.. NOMURA SECURITIES INTE .. 1,500,000 |. .. 1,500,000 |. 1.CFE ..
67576P-BE-6 . .| OCTAGON INVESTMENT PTNRS SERIES 20193A CLASS CRR  7.386% 07/15/37 .. D.. NOMURA SECURITIES INTERNATIONA .. . 15,000,000 | . 15,000,000 | 1.FFE ..
67576P-BG-1 OCTAGON INVESTMENT PTNRS SERIES 20193A CLASS D1RR  8.486% 07/15/37 ... Dovereeeennnnn | 07/17/2024 ... NOMURA SECURITIES INTERNATIONA ..10,000,000 |. -.10,000,000 |... 2.CFE
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70018C-AU-0 Park Blue CLO Ltd SERIES 20222A CLASS CR  7.433% 07/20/37 .... D.. 07/12/2024 MORGAN  STANLEY ...t e et et e e e e e e e e e e e e e e e enn e e e e e e nnnn e e e eennnneeeeennnnnnees reeennnnaeeeennnnnneeeennnnnaerees Joemmnnnaneeennnnnannees 9,000,000 .eeeeeemnnnnaeeeeens 9,000,000 |... 1.EFE
737420-A0-4 . ..[Post CLO LTD SERIES 20181A CLASS BR  7.079% 10/16/37 .... D.. 08/28/2024 J.P. MORGAN . 7,200,000 1.CFE ..
737420-AS-0 . ..|Post CLO LTD SERIES 20181A CLASS CR  7.429% 10/16/37 . D.. 08/28/2024 J.P. MORGAN ... 5,600,000 |. 1.F FE ..
T4390T-AA-7 . ..|PT SORIK MAR GEO POW BASIC ~ 7.750% 08/05/31 .... D.. 07/30/2024 ALLIANCE BERNSTEIN ..760,550 |. 3.AFE ..
80414L-20-7 . ..| SAUDI ARABIAN OIL CO BASIC ~ 5.875% 07/17/64 .... D.. 07/10/2024 ALLIANCE BERNSTEIN ... .. 2,852,035 |. 1.EFE ..
822582-AD-4 . .. [SHELL INTERNATIONAL FIN 6 3/8% Due 12/15/2038 JD15 6.375% 12/15/38 D.. 07/31/2024 WELLS FARGO SECURITIES LLC . .10,176,030 |. 1.DFE ..
822582-AN-2 . .| SHELL INTERNATIONAL FIN 5 1/2% Due 3/25/2040 MS25  5.500% 03/25/40 . D.. 07/31/2024 WELLS FARGO SECURITIES LLC . 1,032,650 |. N 1.DFE ..
822582-AY-8 SHELL INTERNATIONAL FIN 4.55% Due 8/12/2043 FA12  4.550% 08/12/43 D.. 07/31/2024 WELLS FARGO SECURITIES LLC .... 3,207,330 |eevrnniiiiiiniis 3,500,000 |... . 74,759 |1.D FE
822582-BF-8 SHELL INTERNATIONAL FIN 4 3/8% Due 5/11/2045 MN11  4.375% 05/11/45 . D.. 07/31/2024 WELLS FARGO SECURITIES LLC .... 2,203,200 |+eereuneieeennnnens 2,500,000 |... . 24,306 |1.D FE
822582-0B-6 . SHELL INTERNATIONAL FIN BASIC ~ 3.875% 11/13/28 ... D.. 07/31/2024 WELLS FARGO SECURITIES LLC . .. 3,904,120 |. .. 4,000,000 |. 1.DFE ..
82671E-AE-5 . Signal Peak CLO, LLC SERIES 20191A CLASS BR  7.083% 10/20/37 D.. 09/13/2024 J.P. MORGAN . .11,000,000 |. .11,000,000 |. 1.C FE ..
83012B-AE-7 Sixth Street CLO LTD. SERIES 202015A CLASS BR  7.005% 10/24/37 D.. 09/27/2024 BARCLAYS .... .. 22,350,000 |. .. 22,350,000 |... 1.C FE
833636-AP-8 SOCIEDAD QUIMICA Y MINER BASIC ~ 5.500% 09/10/34 .. D.. 09/05/2024 ALLIANCE BERNSTEIN ... 174, ..780,000 |... 2.AFE
88032X-BA-1 . ..| TENCENT HOLDINGS LTD BASIC ~ 2.880% 04/22/31 .. D.. 09/13/2024 ALLIANCE BERNSTEIN ... s ..860,000 |. 1.EFE ..
88167A-AE-1 . ..| TEVA PHARMACEUTICALS NE  3.150% 10/01/26 .. D.. 09/04/2024 UBS WARBURG CONVERTIBLES . 9,562,500 .10,000,000 |. 3.BFE ..
92676X-AG-2 . .| VIKING CRUISES LTD BASIC ~ 9.125% 07/15/31 .... D.. 07/10/2024 UBS WARBURG CONVERTIBLES . 1,088,750 1,000,000 4.CFE ..
92863U-AC-0 . .| VOLCAN CIA MINERA SAA-CM BASIC ~ 8.750% 01/24/30 D.. 09/10/2024 Tax Free Exchange . .337,017 . 345,000 5.AFE ..
948596-AE-1 . ..|WEIBO CORP BASIC ~ 3.375% 07/08/30 ... D.. 09/24/2024 ALLIANCE BERNSTEIN 1,556,238 1,720,000 2.BFE ..
98105T-AA-2 . ..|WOORI BANK BASIC  6.375% Perpet. .... D.. 07/17/2024 ALLIANCE BERNSTEIN .899,000 .899,000 2.CFE ..
000000-00-0 . ..|MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 D.. 08/23/2024 ALLIANCE BERNSTEIN 2,132,101 2,470,000 2.CFE ..
AP3278-51-6 . ..| ORBIA ADVANCE CORP SAB BASIC ~ 4.000% 10/04/27 D.. 09/11/2024 ALLIANCE BERNSTEIN 228,705 237,000 2.CFE ..
Al9637-07-4 . ..|LLPL CAPITAL PTE LTD BASIC  6.875% 02/04/39 . D.. 09/11/2024 ALLIANCE BERNSTEIN 1,925,655 1,889,750 2.CFE ..
BM4694-25-3 . ..|ENA MASTER TRUST BASIC ~ 4.000% 05/19/48 . D.. 08/16/2024 ALLIANCE BERNSTEIN . 330,124 . 453,000 2.CFE ..
000000-00-0 . ..|ALPEK SA DE CV BASIC ~ 3.250% 02/25/31 .... D.. 09/24/2024 ALLIANCE BERNSTEIN 1,189,250 1,340,000 2.CFE ..
BP4387-48-9 . ..|ORBIA ADVANCE CORP SAB BASIC  1.875% 05/11/26 D.. 09/16/2024 ALLIANCE BERNSTEIN ..614,446 |. ..650,000 |. 2.CFE ..
BR4328-96-8 . ..|SOCIEDAD QUIMICA Y MINER BASIC ~ 3.500% 09/10/51 D.. 07/12/2024 ALLIANCE BERNSTEIN ..611,100 |. ..900,000 |. 2.AFE ..
BS4744-55-0 . .. | GREAT WALL INTL V BASIC  2.875% 11/23/26 .. D.. 09/13/2024 ALLIANCE BERNSTEIN ... .. 1,556,360 |. .. 1,640,000 |. 2.BFE
F6101#-AF-2 . ..|M FINANCE M FINANCE  5.040% 05/07/34 .. B.. 07/03/2024 CREDIT AGRICOLE SECURITIES . . 32,697,000 |. . 32,697,000 |. 202Z.
F8568E-AJ-8 ......... SONEPAR SONEPAR  5.730% 07/24/34 D.. 07/02/2024 ..... DIRECT - 1 ....30,000,000 |. ....30,000,000 ... 162 ...
G2530#-AA-2 HPS CSL I Fund Prvt HPS CSL Il Fund Prvt Senior  7.604% 12/02/33 [CFR R 07/30/2024 ..... DIRECT - 1 .. ... 32,999,870 |. ... 32,990,870 ... 2.BPL
G2530#-AB-0 . ..|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Junior  9.104% 12/02/33 C.. DIRECT - 1 .. . 16,499,935 |. . 16,499,935 |. 2.CPL
TNO716-24-0 . .| LAURENT PERRIER S.A. LAURENT PERRIER S.A.  4.500% 07/16/34 .. B.. . CANEYAN FINANCE . .10,899,000 |. . 10,899,000 |. 2BZ
215139-29-6 ......... CEMEX SAB DE CV BASIC ~ 9.125% Perpet. ......ccevvvuiireermnnnnnees D.. TP 09/11/2024 ..... ALLIANCE BERNSTEIN ... U 781,200 |. 720,000 |... 3.BFE ..
ZM3846-00-7 ......... BANK LEUMI LE-ISRAEL BASIC  7.129% 07/18/33 .....ciivuuuniiiiiiiiiiiiiiiiiiieeiciiiiieeeceniannees Do Jonend 07/01/2024 ..... ALLTANCE BERNSTEIN ...iiiueuuniiiiiunnniisiiuusissiisssisssiisassssssssssssssssssssnsssesersnnnsssaannes 342,225 [ 351,000 2.CFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,770, 483,369 1,854,646,061 10,093,596 XXX
LX1731-82-2 ......... BROOKFIELD RETAIL HOLDINGS BROOKFIELD RETAIL TLB §+250 08/24/25 ..o | eeeeirrieinnns [ooees 07/16/2024 ... WELLS FARGO SECURITIES LLC -vvvervaseeeeseneseeseseteseesnsesessesensesessesessesensessssessnsessnsens|oeunssssnsscsnssesnssesnssesnssenne |oevnssesnssesnsssennens 2,986,012 |.
LX1852-97-4 ......... CABLE 8&WIRELESS SABLE INT'L-CABLE TLB5 $+225 01/31/28 eeeeeeeeeeeeeeeeeeeeeeeeee | e e 09/05/2024 ..... Various
LX1912-32-3 CONSTELLATION RENEWABLES CONSTELLATION RENEWA TLB $+225 12715727 v | oo 07/18/2024 ..... JEFFERIES & COMPANY INC.
LX1914-15-4 . .| ASURION LLC ASURION TLB-8 +325 12/23/26 .. BANK OF AMERICA ....

.| PETSMART PETSMART TLB $+375 02/11/28 ...

LX1923-65-0 . . J.P. MORGAN .
LX1926-58-8 . .| AMIWINS AMWINS GROUP INC TLB $+225 02/19/28 . GOLDMAN SACHS .
LX2023-03-9 . ..|EMBECTA 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 AMERICA .

.997,475 |...

LX2095-55-7 ......... NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB $+500 04/11/29 .
4,430,909 |...

...... 08/01/2024 .....[BANK OF AMERICA ....

4,419,832 |.

LX2110-38-0 ......... SEDGIICK SEDGWICK TLB $+300 06/27/31 e | 08/01/2024 ..... BANK OF AMERICA

LX2138-01-7 ......... CALPINE CORP CALPINE CONSTRN TLB 1L $+200 L [ S 09/06/2024 ..... CITICORP SECURITIES .. 5,357,692 |. 5,384,615 [...
LX2207-37-6 ......... AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR TLC $+300 03/16/29 oo | e el 07/15/2024 ..... J.P. MORGAN 2,005,000 |. 2,000,000 |...
LX2261-53-0 ......... CORE & MAIN CORE & MAIN TLB $+225 LT PP [P RO 09/05/2024 ..... BANK OF AMERICA ....

LX2268-57-6 ASSUREDPARTNERS INC ASSUREDPARTNERS TLB5 $+350  02/14/31 ..o | i [ 09/26/2024 ..... MORGAN STANLEY K
LX2276-36-3 . ..|RADIOLOGY PARTNERS INC RADIOLOGY PARTNR TLB PIK §+500 01/31/29 . PAYMENT-IN-KIND .... ...60,100 |.
LX2283-96-3 . .. | DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1 $+350 08/24/28 . UBS WARBURG CONVERTIBLES . .. 240,574 |.
LX2283-97-1 . .| DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2 $+350 08/24/28 . UBS WARBURG CONVERTIBLES . 92,759

LX2288-50-9 . .| GENESEE & WYOMING INC GENESEE & WYOMING TLB $+200 04/10/31 .09/05/2024 RBC CAPITAL MARKETS ..
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LX2297-05-4 ......... DAVITA DAVITA TLB-1 $+200 04/25/31 e eeee | e e 08/07/2024 ..... SCOTIA CAPITAL 3AFE o
LX2301-55-9 ......... AIR MEDICAL GLOBAL MEDICAL TLB PIK S$+550 (07077 P [UUUURRUUUI RN 09/20/2024 ..... PAYMENT-IN-KIND .... N
LX2330-15-2 ......... TIBCO SOFTWARE INC CLOUD SOFTWARE TIBCO TLB S+400 03/29/29 ..o | i e 09/09/2024 ..... Various ... .. 12,500,000 |. .... 12,500,000 |...
LX2334-79-0 ......... GO DADDY OPERATING CO LLC GO DADDY OPERATING TLB7 $+175 06/02/31 ovvvviiiiiiiiiniis | e s 09/04/2024 ..... Various ... 5,053,000 |..eevunniiiiiinnnnnnns 5,053,000 |...
LX2335-43-3 ......... [MCAFEE CORP MCAFEE CORP TLB1 $+325 03/01/29 .o eeeereeees | i e 07/01/2024 ..... J.P. MORGAN 1,125,000 [..oeveveeneeieeinnnnns 1,125,000 |...
LX2339-40-1 . ..[USI INC USI INC/NY 1L TLB S$+275 09727730 vviviiiiiiiiiiiie e | e [ 08/12/2024 ..... BANK OF AMERICA .... 2,996,250 [....ccvvvnniiiiiinnnnns 3,000,000 |...
LX2342-73-6 ......... SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER TLAL S+375 06/20/31 oveeeeeeeeeees | e [ 07/01/2024 ..... J.P. MORGAN 4,950,000 |.eevvnniieeinenins 5,000,000 |...
LX2342-75-1 ......... SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL $+275 12/19/30 08/06/2024 ..... JEFFERIES & COMPANY INC. . 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |...
LX2350-94-5 ......... MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S+225 10/23/28 ... 07/15/2024 ..... BANK OF AMERICA .... 5,003,750 |evvvuuiieeinnniaens 5,000,000 |...
LX2352-01-6 . ..|1 1011778 BC ULC RESTAURANT BRANDS TLB6 S+175 09/23/30 ... 09/10/2024 J.P. MORGAN ...... . 19,887,500 |. .20,000,000 |.
LX2352-61-0 . ..| ECOVYST CATALYST TECHNOL PQ CORP - ECOVYST TLB $+225 06/09/31 07/01/2024 CITICORP SECURITIES .. 1,974,643 |. .. 1,979,592 |.
LX2362-19-7 . ..|LIGHT & WONDER LIGHT & WONDER INC TLB $+225 04/16/29 ........ 07/01/2024 J.P. MORGAN ... . 13,266,455 |. . 13,266,455 |.
LX2363-35-1 ......... FRONTIER COMMUNICATIONS FRONTIER COMM TLB $+350 06/20/31 oo | e [ 07/01/2024 ..... J.P. MORGAN ... 3,233,750 [.eeeeeeeeiieieeinnnnns 3,250,000 |...
LX2363-73-2 ......... GRIFFON CORP GRIFFON CORP TLB $+200 01/24/29 oo [ v [l 07/01/2024 ..... BANK OF AMERICA .... 8,396,341 |. 8,396,341 |...
LX2364-46-6 ......... DISTRIBUTED POWER INNIO GROUP TLB $+325 T1/06/28 e | i e 07/16/2024 ..... Tax Free Exchange . 6,946,885 |.
LX2365-14-1 ......... NAVICURE INC NAVICURE-WAYSTAR 1L '29 $+275 10/22/29 .oovviiiiiiiieeciiieceien [ e [ 07/01/2024 ..... Tax Free Exchange .... 5,050,639 |.
LX2366-55-2 ......... GTCR W MERGER SUB WORLDPAY-BOOST NICO TLB S+250 01731731 e | i e 08/01/2024 ..... Tax Free Exchange .... 4,938,527 |.
LX2366-78-4 ......... B&G Foods B&G FOODS TLB-5 $+350 10/27/29 v | e [ 07/12/2024 ..... Tax Free Exchange .... 4,742,736 |
LX2386-35-2 ......... ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB S+325 08/19/30 eeveeieieeeeeieeeeeeee | v e 08/21/2024 ..... Tax Free Exchange .... 3,377,045 |. 3,473,7% |...
LX2390-95-8 AMENTUM HOLDINGS AMENTUM-AMAZON 1LTL $+225 07/30/31 ... 09/16/2024 ..... J.P. MORGAN . ....10,000,000 [. ....10,000,000 ...
LX2391-13-9 . .. | GRAHAM PACKAGING GRAHAM PACKAGING 1LTL S+250 08/04/27 . 08/08/2024 Various ... . 14,421,056 |. . 14,418,556 |.
LX2395-02-3 . ..|CPPIB CAPITAL INC CPPIB OVM TLB $+325 08/07/31 08/07/2024 BARCLAYS ... 3,970,000 |. 4,000,000 |.
LX2395-94-0 . ..|KBR INC KBR INC TLB $+200 01/17/31 .. 08/08/2024 BANK OF AMERICA . 3,117,188 |.
LX2395-94-0 . ..|KBR INC KBR INC TLB $+200 01/17/31 Tax Free Exchange .
LX2396-20-3 . . MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB S+400 08/01/31 BANK OF AMERICA .

LX2396-20-3 MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB S+400 08/01/31 ... 08/06/2024 ..... Tax Free Exchange . 6,841,190 |.

LX2396-33-6 . ..|ARGUS MEDIA ARGUS MEDIA - FLEET TLB S$+275 02/10/31 .. 08/22/2024 ..... Tax Free Exchange . 2,482,838 |.

LX2445-34-9 .. .. |FRONERI INC US FRONERI US INC 1L $+200 09/18/31 09/17/2024 ..... GOLDMAN SACHS .. 14,962,500 |. .... 15,000,000 ...

LX2445-55-4 ......... [ROCKPOINT GAS STORAGE PA ROCKPOINT GAS TL 1L S+350 09/15/31 .. 09/13/2024 ..... WELLS FARGO SECURITIES LLC . 9,797,938 |eeveeeeieeennnens 9,896,907 |...

LX2448-73-1 .........|RYAN SPECIALTY GROUP RYAN SPECIALTY GRP TLB S$+250 09/11/31 ... 09/10/2024 ..... J.P. MORGAN 2,650,457 |oieeviniiiiiiiiis 2,657,100 |...

LX2455-14-0 MAGNITE INC MAGNITE INC TL B S+ 375 02/06/31 09/13/2024 ..... MORGAN STANLEY .. 3,744,165 |. 3,744,165 |...

LX2455-21-5 . .. [ALLTANT HOLDING ALLIANT HOLDINGS TLB-6 +300 09/12/31 .. 09/12/2024 J.P. MORGAN ...... . 17,955,000 |. .18,000,000 |.

LX2456-36-1 . ..| BUCKEYE PARTNERS LP BUCKEYE PARTNERS TLB-1 S+175 11/02/26 .. 09/12/2024 MITSUBISHI SECURITIES 5,871,784 |.

LX2457-73-2 . .. |BURLINGTON COAT FACTORY BURLINGTON COAT TLB-7 S$+175 09/19/31 . 09/24/2024 Tax Free Exchange ....... 1,962,816 |.

LX2459-93-6 . .. | S&S HOLDINGS LLC S&S HOLDINGS TLB $+500 10/31/31 ... 09/20/2024 UBS WARBURG CONVERTIBLES .

LX2462-13-8 . ..|MADISON SAFETY & FLOW MADISON SAFETY&FLOW TLB $+325 09/19/31 . 09/19/2024 WELLS FARGO SECURITIES LLC .

LX2472-69-9 ......... THUNDER GENERATION FUNDING THUNDER GENERATION TLB S$+300 09/27/31 .. 09/27/2024 ..... BARCLAYS

LX2477-02-9 ......... GENESYS CLOUD SERVICES GENESYS CLOUD TLB $+300 12/01727 v [ e [l 09/26/2024 ..... GOLDMAN SACHS ...

LX2445-74-5 . .| FORMULA ONE FORMULA ONE -DELTA 2 TLB $+200 09/10/31 . 09/10/2024 GOLDMAN SACHS .

LX2457-34-4 FORMULA ONE FORMULA ONE-DELTA2 DDTL $+200 09/10/31 tevveiiiiiiiiiininiiiiiineenceinens | Dovenniiininns el 09/10/2024 ..... GOLDMAN SACHS ...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

2509999997. Total - Bonds - Part 3 2,069,469, 741 2,154,510,871 10,246,209 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,069,469, 741 2,154,510,871 10,246,209 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
79589L-10-6 ......... |SAMSARA L PP PP PPPIN IFTPPTTTTOTUUUUUR PN 09/17/2024 ..... 0L =0 I PP R PPPPTN 10,354.000 [o.ooiiiiiininiiiiiiinnnnns 489,641 |..iivveniiiiiiiiiiniiiiiiiines i rreiinnenes | eeeeeeeesiieeens
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
896945-20-1 ......... TRIPADVISOR INC COMMON STOCK .....evvuuuseeemunuuseernnnnuaaerennnnnasanennnnnseseennnnsseennnnnnnnaeee | sesessssessenes |oennnd 08/28/2024 ..... P MORGAN ... ieeettie et eeieiie e s eeeiee e s e ereen e s eerrrnn e eeernnneteernnnn e reeernnnneeeennnnnanreee [reernrnnnseeeenennasereernes 1.000 [-oieiiinieiieiniia s I O (PP PPPPTPPPN IR TTTTTTEEUUIN
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 489,656 XXX XXX
FHLBOO-02-6 ......... [Federal Home Loan Bank Activity Based SEOCK ...vevororosueseesessessessessessessessssoseoseaseans [ | YL = [, 175,538.000 ovvovveereerrerenes T I P
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 17,553,800 XXX XXX
319983-10-2 ......... R [ I [ O AL T | R R P
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 8,800,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 26,843,456 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 26,843,456 XXX XXX
5999999999. Total - Preferred and Common Stocks 26,843,456 XXX XXX
6009999999 - Totals 2,096,313,197 XXX 10,246,209 XXX




STATEMENT AS OF SEPTEMBER 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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GOVERNVENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 .....eevvves | uunnnns . 09/01/2024 . | Paydown ... .. (214)). . 12/15/2033 . |1.A ........
..91282C-CL-3 [US TREASURY N/B NOTES  0.375% 07/15/24 ..... |....... . 07/15/2024 . |Maturity . .. 766 |. . 07/15/2024 . |1.
0109999999. Subtotal - Bonds - U.S. Governments 552 XXX
KOREA GAS CORP AGENCY DEBENTURES  1.125%
..50066C-AQ-2 |07/13/26 ... D..... . 09/10/2024 . | ALLIANCE BERNSTEIN ..... |eeevreiirrrrinnnnns Jovnnnn 2,870,672 |........ 3,040,000 |........ 2,714,720 |........2,829,798 |.... ....55,372 |. 255,372 | e 2,885,169 |.. (14,497) . 07/13/2026 . |1.C FE ....
STATE OF QA .400%
..BH6207-38-6 [04/16/25 ....uvvviiiiiiniiiiiiiii s D..... . 08/15/2024 . | ALLIANCE BERNSTEIN ..... |ieeeviiiiiiiiinnns Jovnnnn 3,047,660 |........ 3,080,000 |........ 3,272,032 |........ 3,155,701 |..oovvvvniinnns foonees (36,299) |.evvvvnnniiiinnn Jovvnnnn (36,299) |.eevvvvnniininn foveennnn 3,119,403 [......ooeennes [t (71,743))....... (71,743) [oevnnnnnnns 86,976 |. 04/16/2025 . |1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 5,918,332 6,120,000 5,986,752 5,985,499 19,073 19,073 6,004,572 (86,240) (86,240) 126,591 XXX XXX
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L.31283H-08-1 [02/01/32 ceveeeeeeeeeeeee e eeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Joennnieeeeeniiiees feeeeeeeennns 339 | X I IO I B47 | foeeeeens (€)1 PO PR (€21 PO IR 339 [ o e e 17 |. 02/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
. 312870-7G-0 [ 04/01/32 evveeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeenniins Jennnieeeeenniiees feeeeeeeenens -7 827 |oeeeeeeiieees 861 |oveeeeeeennnnns L PR IR [RRD ) SRR TR (R D) R R L7 PO UUUR FOPSUUPPR FSURRPPPPRR ISP 36 |. 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
. 31287U-AX-0 [06/01/32 .eeeeieeeeeeieeeeeeeeee e eeeeeen | s . 09/01/2024 . |Paydomn .ceevueneeeeennnns Jeemnieeeeeeniens e 3,484 03,484 [ 8,649 | 8,549 | [ (BB) [ eeeeeeenn (BB) [ [ 30884 [ e [ 174 |. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
..31287U-JM-5 |06/01/32 ... JU IR . 09/01/2024 . | Paydown ... . 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1  7.500%
L 31287U-IN-3 [06/01/32 e eeeeeen | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 1,284 [oooooeeiinins 1,234 [oooeeeenennns 1,292 |oeeeiininnns 1,254 |ooeeeiiieieeen eeeeeins (00 PO ISR (20) |oevemneeeeemnns e 1,284 oeiiiiiiis e e e 62 |. 06/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
.31288J-2U-3 [04/01/33 eeeeeeeeeeeeee e eeeen | s . 09/01/2024 . | Paydown ... . 04/01/2033 . |1.A ........
FREDDIE MAC .
.. 3128M6-RR-1 [09/01/38 ..eeeeeeeeeeiee e eeeeeneeeeeeen | s . 09/01/2024 . |Paydomn .cevvuueeeeennnns Jemnnneeeeenniees oo 919 [ 919 [958 | 98 [ e (D) [ e (D) [ o919 L s e e 42 |.09/01/2038 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1  7.500%
L B1292H-PI-7 [ 01/01/32 e | s . 09/01/2024 . | Paydown ... . 01/01/2032 . |1.A ........
FREDDIE MAC .
. 31202K-6A-0 [ 12/01/40 e | s . 09/01/2024 . |Paydonn ..ccevueeeeeennnns Jeennnieeeeenniens e 11,186 [ 11,186 [ 11,213 | 11,202 [ e (16) [ e (18) [ [l 11186 [ e [ 290 |. 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1 ~ 4.000%
L.312943-WG-4 [ 11/01/40 ..o | s . 09/01/2024 . |Paydomn .cevvuueeeeeennns Jeenneeeeeeeniees e 2,897 2,897 [ 2,904 |0 2,901 [ e () [ e () e e 20897 e s e e 73 | 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31296R-H8-4 [6.500% 12/01/33 .erveiieieeiieiieeeeeeeiieeeeeeee | s . 09/01/2024 . |Paydonn ..ccevueeeeeeeennns Joeemniieeeeenniees e 2,365 [ 2,365 [ 2,442 |0 2,395 [ e (29) [ e (29) [ [ 2,865 [ e [ [ 103 |. 12/01/2033 . |1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1  6.500%
L31206S-YF-7 [01/01/34 e | s . 09/01/2024 . |Paydomn .cevvueeeeeennnns Jennnieeeeeeniiees feeeeeeeenees 624 |oeeiiiiiiaene 624 |ooeeeiiies 644 |t (X1 I R AR, (€)1 PO PR (€21 PO IR 624 [ oo e e 27 |. 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
L 31298M-7F-8 [ 05/01/31 eeeeeieeeeieie e eeeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeennnins Jennneeeeeeeniiees feeeeeeeeneas K I AU 1 I A 346 | 336 |oeeeeerniiiiieee foeeeeenns [£5) 1 PO PPN (£ PO IR BT [ o e e 16 |. 05/01/2031 . |1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
L. 313637-FB-1 [08/01/28 .eeeeieeeeeeieeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Jennnieeeeeninees feeeeeeeenens 394 | 394 [t 394 [oiiiiiiiiinns B4 [ e e e e 394 [ o e e 17 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
L. 3136A0-SE-8 [08/25/26 ....eeeeeeeeeieeeeeeeee e eeeeeeeeeen | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 54,144 |............ 54,144 |............ 55,159 |[.cceereeenne 54,279 |oeeeieeiiiiies e (135) |oeeeeeneeeeeenn eeennins (135) |oeeeeeneeeeeen oeeennins 54,144 oo oo s s 1,261 |. 08/25/2026 . |1.A ........
FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L B136AY-TL-1 [3.090% 12/25/27 oeeeeeeeeeeeeeeeeeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 31,575 |oeeeens 31,575 |oeeeeinnnns 30,177 |eveeenes 30,874 |.oevieiiiiiieen Jeeeeeins (0 N PO A (0 N PO A 31,575 [ooeeeeiiiiee oo s e 639 |. 12/25/2027 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 ... | s . 09/01/2024 . |Paydomn .ceevveneeeeemnnis Joeennnieeeeeeniees e 3,088 |oeeeeinnnnns 3,088 |.coeennnnnns 3,262 |..ceeeennnnnn KT U3 I FOT IR (54) |eveneeeeeennns o (54) |eeeeneeeeeenns Joenneeeees 3,088 |oeeeeeeeennin ereneeeeeennes o e 140 |. 08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L B1371G-4T-4 [09/01/28 e eeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Jennnieeeeeninees feeeeeeeenens P2 T PO 21 | 254 o 287 | oo (5 PO PPN () PO FORRRRR 21 [ e e e 11 |. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
LB1B7THBY-3 [ 10/01/28 oo | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 1,728 |oeeeeees 1,728 |eeeeeee 1,826 |oeeeeeenee 1,749 |oveiiiiiiiis o (00 PO ISR (20) |oevemneeeeemnns e 1728 oo e oo et 81 |. 10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
LB1371H-D9-6 [ 12/01/28 e | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Joennnieeeeeeiiees feeeeeeeeneas 752 e 752 |oeeeeeennieeeens T4 | 765 |oeeeeeeieieeeen foeeennins (K PO IS [QEC) ) PO ISP 752 [oeeeeeiiieee oo s e 35 |[. 12/01/2028 . [1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L B1371H-F2-9 [12/01/28 oovneiiiiiiiiie i eeeeeee | enens . 09/01/2024 . |Paydomn ..eevvuuieeerennnnns Joonnnnnaneeennninnes foraeeaeeeannns |3 154 | 162 |oeeeiaiieeees L YA PO FPPTT (K<) PO FTTUPTTI (K<) PO FOUTTUPTTI 154 |oiiiiiiiiis foovernninnieeee oorernnnnneeeee foeerernnanaeeennns 7 | 12/01/2028 . |1.A ........
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STATEMENT AS OF SEPTEMBER 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE 7% Due 2/1/2029 Mo-1 ~ 7.000%
LBTAHHL-E (02701729 i | s . 09/01/2024 . |Paydonn ....cvvenviviiiinnnn feviniinineiiiiiinns fovieneeeiiinins (<] I [ I (SIS [ PO AN [ PO RN [ P FN O O N N 3 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137AHKX-5 (08701729 v | s . 09/01/2024 . | Paydown ... . 03/01/2029 . |1.A ........
FANNIE MAE
L31371H-PB-8 (06701729 covvveiiiiiiiiieeen | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 323 o K< I O Fo 3 I R, K72 R R (5 ) PO AN ({5 ) P FRN Fc 7. R R R R, 15 |. 06/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
LO137TH-YB-8 [ 10701729 v | s . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns 209 | 209 [ 220 |ooiiiiiiins 4 O N (3 PO RN (3 PO RN VL R R R R, 11 . 1070172029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L31371K-BU-4 [ 09701731 v | s . 09/01/2024 . |Paydoun .....euvvviiinnnnns Joevnninieiiiiiiines foeieeieieinans LS 535 [oeiiiiiiiiinnns 564 |...ooviinins 53 I O AN (1) SRR RN (1) ) O LS R Y R R, 27 |. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L31371K-NI-6 [ 04701732 v | s . 09/01/2024 . |Paydomn .....ouunvviiiinnnns Joevnninieiiiiiines foreeeeeieiinns 280 fooeiiiiiiiiinnns 280 [ooeiiiiins 300 |ooiiiiiiinnns 2. O N [0 PO RN (/A1 P RN {0 O O A 14 . 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 wevveeiiiiiiiiiiiiiiiieneecciiieeeeen | s . 09/01/2024 . |Paydonn .....oeuvvviiiinnnn Joevvnninnieiiiiins foinneeeens 4,610 [.ooceennnnns 4,610 |ooeeeennnnns 4,803 |oieeiiinnnnns LG I O [7£:) ) S RN [£:) ) (S RN [ O O N AR 203 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
L 31371K-R4-5 [08/01/32 evvveiiiiiiiiiiiiiiiiineccinineeeeen | s . 09/01/2024 . |Paydomn .....ouvvviriinnnns Joevnninieiiiiiiines foreeeeeieiinns 506 fooiiiiiiiinnnns 506 |.....oevnnnins 528 |.oeiiiiiinns 2 (I PO N ([0 SRR RN ([0 O L0 O AR 24 |.08/01/2032 . [1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384-K5-8 [ 05/01/31 wevveeiiiiiiiiiiiiiiiie e | s . 09/01/2024 . |Paydomn .....ouunvviiiinnnns Joevnninieiiiiiines foreeeeeieiinns 211 [, 211 [ 211 | 2 O R N 2 T O O ) AR 11 . 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L3138BH-XF-4 [ 11701731 i | s . 09/01/2024 . |Paydonn ...ccevuneriiiinnnn fevvnnininiiiiiins Joeinan L1V PO 4 | X Mo o [ PO RN [ P FN L O O RN 2 | 11/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
L 31387X-2G-9 [09/01/31 wevveiiiiiiiiiiivi e | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1,082 |oeeeeennns 1,082 |oeeeennnns 1,083 | 072 O O N N A (RN 72 O Y R 58 |. 09/01/2031 . |1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v | s . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 2,833 [eeiiiiins 2,833 [.ooiiinnnns 2,835 [.ooiiiinnnnn PR S N R R R R 2,833 |oiiiiiiiiinee o s [ 151 |. 08/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1  8.000%
..31388J-W9-2 [09/01/31 evveniiiiiiiiiiiiiiiin e | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 1,021 |oeeens 1,021 | 1,021 | 72 O O N N R (RN 72 O S R 55 [. 09/01/2031 . [1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1  4.000%
L 3138A1-d3-6 [ 12/01/40 evvvvniiiiiiiiiiiiiiiieeen | . 09/01/2024 . |Paydonn .....euuvvviiinnnnn Jevvnninnieiiiiinns foineneens 6,792 [eeiiiinne 6,792 |eiiienns 7,280 | 7,087 [ovevivinininnn oo (72557 R R (72252 1 U R, [T U R R R 181 [. 12/01/2040 . [1.A ........
FANNIE MAE 3 1/2% Due 2/1/2042 Mo-1  3.500%
L B13BE6-VW-3 [02/01/42 ovvveeiiiiiiiiiicciieeciieeen | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 15,049 [............ 15,049 |oooeeeennnns 15,281 |oeevennnnnns 15,211 | e [Q1CK) ) O R (R [CX) ) PO L2 ) N ) RN 318 |. 02/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
L.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiicnieicinieeeeenn | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,033 [ooiiiiinnnns 1,933 [ooiiiiiinnns 1,963 | 1,952 | s ([ 1) FR AR [ [SD ) F AR, LIRS T R FOR R RN 45 [. 07/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
LO13BES-TK-4 [08/01/42 evveeiiviiiiiiiiiiiiveenieeeenn | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 5,98 | 5,942 [......eeens 6,034 |.eveennnnns 6,013 |oeveiiiiiiiiins e, (A D) ST RN (WA D) (S N LSRR 139 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1 ~ 3.500%
L 313BLU-VL-6 [ 07/01/42 weveeiiiiiiieiiiiieieeevceninceeeenn | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,108 |ooeeeeennnnns 1,108 [oooeeeenenns 1,125 | 1119 [ e, [ AT RN [ S N LI (11 S R R 26 | 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 wevveiiiiiiiieiiiiiiieeecvenineeeeen | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 4,202 |ieens 4,202 oooiiiiinnnns 4,359 [.oooviinnnnns L3720 R R (K510 PR AR (£5I0 D) PP AR LA 20 O N S R 100 . 07/01/2042 . [1.A ........
FANNIE MAE 4% Due 8/1/2042 Mo-1  4.000%
..3138M5-3B-3 [08/01/42 ..evvvviiiiiiiiiiiiiiiiiniecciiieeeien | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns (0T 0 T R 750 |ooeviiiinns £ PO R (€11 PR AR (€11 PR FRN (05T R R R AU 19 |. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1
L3138MI-PP-0 [ 11/01/42 evveiiviiiiieiiiiiiivciieeeenn | s . 09/01/2024 . | Paydown ... . 1170172042 . |1.A ........
FANNIE MAE
L313BML-BA-5 [ 12/01/42 covvveeiiiiiiiiieeen | s . 09/01/2024 . |Paydonn .....oeevvvviinnnnn foevvnninnnniiiniinns foveennnnn5,368 [ 5,368 [ 5,451 | 5834 | [ (BB) [ e (B6) [ [ 5,368 [ [ [ 126 | 12/01/2042 . |1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1 ~ 3.000%
L 3138W7-58-9 [04/01/43 ovvveniiiiiiiiiiiiieieeen | s . 09/01/2024 . | Paydown ... . 04/01/2043 . |1.A ........
FANNIE MAE
L 313BW7-NI-0 [06/01/43 ovveeiiiiiiieiiiviiieeccenieeeeen | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 922 o {77 N 936 |..ocvvvnnnnnns (XX I A R [ AT RN (R R [o72/  R, 22 |. 06/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1
LO13BWA-RV-1 [12/01743 v | s . 09/01/2024 . | Paydown ... . 12/01/2043 . |1.A ........
FANNIE MAE
.. 3138IB-3A-1 [06/01/44 ..ovvviiiiiiiiiiiiiiiiiiiiiniiinneiiies | e . 09/01/2024 . |Paydown .....eeeeviiiiiinnns foovenninniniiiiiinns Joveinninnnns 2,451 oo 2,451 [oiiiiinnnns 2,498 [......ooeeees A I O N (30) Joevvennniiiiinnn v (30) Joevvennniiiiinnn Jovennniinnes 2,451 oo o v o 57 |. 06/01/2044 . |1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
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Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [10/01/44 .evevniiiiiiiiiiiiiiiiveneeeenn | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 10,023 |............ 10,023 |ooeveennnnns 10,666 |............ 10,565 |oovvveviiiiiiins fevviiiinns (577 ) F R (£ 70 R R RO 07 T O N N AR 245 (. 10/01/2044 . [1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
.. 3138ID-Y8-8 [01/01/45 ..evvviiiiiiiiiiiiiiiiieee e | s . 09/01/2024 . | Paydown ... . 0170172045 . |1.A ........
FANNIE MAE
L.3138UD-Y9-6 [01/01/45 ..evvniiiiiiiiiiiiiiiicencciinceeeen | s . 09/01/2024 . |Paydoun ....cvvunvveriinnnns Joevvnnininieiiiiinns foveeneeen 787 o AT [ 4674 | 894 [ 93 [ 93 [ [ TBT i [ i [ 91 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [05/01/45 oovvenniiiiiiiiiiiiiiiiiecviieeeen | s . 09/01/2024 . |Paydoun .....ouuvvveiinnnns Joevvninineiiiiiinns foeeenennnn2,285 [0 2,285 [ 2,225 | 2,233 [ 52 [ 52 [ [ 2,285 e i s [ 45 [. 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 ovvvvnriiiiiiiiiiiiiiieeecviineeeen | s . 09/01/2024 . |Paydoun ......eevvvvvvinnnnn foevvnninnnniinnninns foveennnnnnn5,088 [0 5,038 [t 5,246 | 5,214 s e (176) [ e (176) [eeneiiiiies e 5,038 o e [ [ 117 [. 0970172045 . [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 . 09/01/2024 . |Paydoun .....ovunvvvreinnnns Joevvnnnnnneeiininns foveeeeenn 1,941 L 1,941 L 1971 | 19684 [ [ (23) [ e (23) [ e 1941 L [ i [ 46 |. 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 .vvvviiiiiiiiiiiiiiiiieneeccinineeeeen | s . 09/01/2024 . |Paydoun .....ouenvvveiinnnns Joevvnninnneiiininnns foveennnn 1,840 [ 1,840 [ 10871 | 1,864 [ [ (2) [ e (2) [ e 10840 e [ e [ 43 [. 08/01/2043 . [1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1 ~ 3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiien e | s . 09/01/2024 . |Paydoun ....cvvunvvvviinnnns Joevvnineneeiiiiinns foveenneenn 931 [ 931 907 O [ 20 [ 20 [ 98T L [ e [ 18 |. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L3138XHAMC-2 [ 12/01/43 v | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnns Joevvnnineneiiininnns foeeennnn 3,219 [ 3,219 [ 3,269 | 3,283 [ [ (33) [ e (33) e [ 3219 [ [ e [ 74 | 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1  3.000%
L.3138Y2-3J-0 [ 11/01/44 ovveeiiiiiiiiii e | s . 09/01/2024 . |Paydonn ....cevvnvevriinnnn Joevvnninnneiiiininns foveeneneennn 1750 175 [ 371 1T s [l s e e e 175 [ [ e [ 4 |. 11/01/2044 . |1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1 ~ 3.000%
L.3138Y5-YH-3 [02/01/45 .evvenniiiiiiiiiiiiiiiieciieees | s . 09/01/2024 . |Paydoun .....evunvvvriinnnns Joevvninineiiiiiinns foeeenenennn3,7290 [ 3,729 [ 30641 |0 3,652 [ [l T6 [ el T8 [ [ 3729 L s i [ 71 |. 02/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2044 Mo-1 ~ 3.000%
.3138Y9-EJ-3 [09/01/44 oovvenniiiiiiiiiiiiiiiiieeen | s . 09/01/2024 . |Paydoun ....covunvvveiinnnns Joevvnninnneeiiiinns foeeenenn3,118 [ 3118 03,044 03,052 [ B8 [ B8 [ [ BT L [ s [ 63 |. 09/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
..3138YD-DQ-9 [01/01/45 .ovvevriiiiiiiiiiiiiiiicenvciiceeien | s . 09/01/2024 . |Paydoun .....ovunvvvriiinnns Joevvninnneiiiiiinns foeeenennnnn2,216 i 2,216 [ 2,164 | 2,174 [ o2 [ 82 e [ 2,216 i [ s [ 44 [.01/01/2045 . [1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
LB13BYF-AZ-7 (01701745 weveeiiiiiiiicieeenn | s . 09/01/2024 . |Paydoun .....euunvvreiiinnns Joevvninnniiiiiinnns foeeennnnn 2,081 [ 2,031 i 1,983 [ 1,993 [ 38 [ 38 [ [ 2,081 L [ i [ 41 1.01/01/2045 . |1.A ........
FANNIE MAE 4% Due 2/1/2045 Mo-1 ~ 4.000%
L313BYF-GV-0 [02/01745 ovvveniiiiiiiieieiiiiiieeeen | s . 09/01/2024 . |Paydonn .....evvnvevriinnnns Joevvnninnneiiiniinns foveennneennn 1850 i 185 [ 165 | 183 [ [ (T) [ e () e e 185 [ [ e [ 4 |. 02/01/2045 . |1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L313BYN-PE-1 [07/01/45 wevveeiiiiiiiieiiiiiiinvciniceeeen | s . 09/01/2024 . |Paydoun .....euenvvrviiinnns Joevvninineiiiniinns foeeennnnnn3,063 i 3,063 [ 2,991 |0 3,000 [ o83 [ B3 [ [ U083 [ [ e [ 64 1. 07/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiiiieeceieeeen | s . 09/01/2024 . |Paydoun .....ouvnvvvveinnnns Joevvnnininieiiniinns foveenennn 3,149 [ 3,149 [ 3,068 i 3,081 [ B8 [ B8 [ 30149 L [ e [ 67 |. 05/01/2045 . |1.A ........
FANNIE MAE 3% Due 8/1/2045 Mo-1 ~ 3.000%
..3138YS-BR-6 [08/01/45 ..eevvviiiiiiiiiiiiiiiiiinciinineeeenn | s . 09/01/2024 . |Paydonn ....covunvevriinnnnn foevvnninnneiiiiiinns foveennnnnn5,0720 [l 5,072 [ 4,941 | 95T s [ 122 [ e 122 [ el 5,072 [ e [ 102 |. 08/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
..3138YT-40-4 [09/01/45 .evvevriiiiiiiiiiiiiiiiieeeeceiieeeen | s . 09/01/2024 . |Paydoun .....ouunvveriinnnns Joevvninineiiiniinns foveenenennn 1,982 [ 1,982 [ 1,882 | 1,892 [ [0 [ 80 [ [ 1,932 L i i [ 39 [. 09/01/2045 . [1.A ........
FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L313BYV-ZN-2 [07/01/45 ovveeiiiiiiiiiiiiiiienvceieeeen | s . 09/01/2024 . |Paydoun .....ouunvvvriinnnns Joevvnnnineiiiiiinns foveeneeenn 1,623 i 1,628 [ 1,881 | 1587 [ fenn38 [e fennn38 [ [ 10828 e i i [ 32 [. 07/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
L 3138YX-4Z-5 [09/01/45 oovveniiiiiiiiiiiiiiiieen | s . 09/01/2024 . | Paydown ... . 09/01/2045 . |1.A ........
FANNIE MAE
L.3138YX-RQ-0 [09/01/45 .evvvnriiiiiiiiiiiiiiiiiieeeceiieeeeen | s . 09/01/2024 . |Paydoun .....euunvvvviinnnns Joevvnninnneiiiiiinns foveenennn 3917 [ 3,917 [ 30815 [0 3,825 [ 92 [ 92 [ [ 3917 L [ i [ 78 |. 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1 ~ 3.000%
L. 3138YX-Y6-6 [09/01/45 .evvvnriiiiiiiiiiiiiiiieeen | s . 09/01/2024 . | Paydown ... . 09/01/2045 . |1.A ........
FANNIE MAE
..31390A-G4-6 [ 02/01/32 evvvenriiiiiiiiiiiiiiiiieeceiieeeen | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns L R /-] I P 804 |....covvnnnnns FEL T (O N [EC) ) PO AR () ) PP AN -3 1 R AP R AU 36 |. 02/01/2032 . |1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
L 31392F-4F-1 [5.500% 12/25/32 ...ovvvvviiiiiiiiiiiiieeeciiines | s . 09/01/2024 . | Paydown ... . 12/25/2032 . |1.B FE .
FANNIE MAE SERIES
..313978-G2-4 [05/25/26 ...eevvvuniiiiiiiiiiiiiiiiiiiiiiiiiinees | eeees . 09/01/2024 . |Paydonn .....oeoviiiiiininns Jovvnninniiiiiiiinins foieiinenns 28,035 |............ 28,035 [....ceeenns 28,031 [....cceeeens 28,031 |.oiiiiiiiiiiiiin forreinins 4 | e L PP FTTTTeT 28,035 [...oocvviinnnns fooriiiiiiins Lo o 560 |. 05/25/2026 . |1.A ........
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FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..314074-DD-1 [ 09/01/36 oevvvvviiiiiiiiiiiiiiiiiiiiiieicieieeeeeeees [ . 09/01/2024 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e 2,28 |oeeeriinnnns 2,208 [oinnnnne 2,562 [.ooennnnnnnn 2,502 [oooiiiiiiiies e (025 PO N (204) |ovevveeiiiiiiins ferninininnnns 2 S SN 99 |. 09/01/2036 . [1.A ........

FANNIE MAE 5 1/2% Due 11/1/2085 Mo-1  5.500%

..314078-EK-4 | 11/01/35 ... . 11/01/2035 . |1.A ........

....... . 09/01/2024 . | Paydoun ...

FANNIE MAE 64 0004

.. 31408H-PN-9 | 01/01/36 ..eeveeiniiiiiiieiiiiiieeeeiieeeeeein [ eeeeees . 09/01/2024 . | Paydown . 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%

.3140E1-BU-6 | 09/01/45 et [ . 09/01/2024 . | Paydown . 09/01/2045 . [1.A ........

..3140GY-GZ-6 | FANNIE MAE POOL BH9215 ~ 3.500% 01/01/48 .... |....... . 09/01/2024 . | Paydoun ... . 01/01/2048 . |1.A ........

..3140H7-29-1 | FANNIE MAE POOL BJ6167 ~ 3.500% 02/01/48 .... |....... . 09/01/2024 . | Paydown ... . 02/01/2048 . [1.A ........

..3140HB-GA-0 | FANNIE MAE POOL BJ9192  3.500% 06/01/33 ... |....... . 09/01/2024 . | Paydoun ... . 05/01/2083 . [1.A ........

..314008-3U-7 | FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 09/01/2024 . | Paydown ... . 05/01/2048 . [1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.701%

L31G-JU-7 | 12/01/36 o [ e . 09/01/2024 . |Paydown . 12/01/2036 . [1.A ........
FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%

L 314128-RC-1 | 03/01/38 o [ . 08/01/2024 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1  6.500%

L 31413D-85-7 | 08/01/37 wovveeeiiiiiiieeiiicceeeiieeeeeen [ e . 09/01/2024 . |Paydown . 08/01/2037 . [1.A ........
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%

S3IHBLALLAT | 08/01/37 v [ e . 09/01/2024 . | Paydown . 08/01/2037 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%

LABT-TE-3 | 11701737 e [ e . 09/01/2024 . |Paydown . 11/01/2037 . |1.A ........
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%

L 31414P-U3-1 | 02/01/38 i [ . 09/01/2024 . | Paydown . 02/01/2038 . [1.A ........
FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%

L 31414R-ON-3 | 03/01/38 oo [ e . 09/01/2024 . |Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%

L 31414R-PN-9 | 04/01/38 oo [ e . 09/01/2024 . | Paydown . 04/01/2038 . [1.A ........

FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1 6
..31416V-R9-7 | 11/01/38 ...
FANNIE MAE ) .
L 3IHTB-NC-7 | 04701742 i [ e . 09/01/2024 . | Paydown
FANNIE MAE 3% Due 1/1/2043 Mo-1 ~ 3.000%
.31HTE-NS-7 101/01/43 ...
FANNIE MAE 0004
LOATF-NR-5 | 02/01/43 e [ . 09/01/2024 . [Paydown ...oooovinieeiienn foreeneniiiiiiien e 1,585 |oveeeeenn. 1,585 [ 1,544 | 1,549
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%

....... . 09/01/2024 . | Paydoun ... . 11/01/2038 . [1.A ........
. 04/01/2042 . |1.A ........

. 01/01/2043 . |1.A ........

....... . 09/01/2024 . | Paydoun ...

. 02/01/2043 . [1.A ........

L3IHTG-T5-5 | 06/01/43 oo [ e . 09/01/2024 . |Paydown ... ....2,364 ... 2,301 . 06/01/2043 . [1.A ........
FANNIE MAE ) .

L 3141BA-XY-9 | 09/01/43 i [ e . 09/01/2024 . [Paydown ....coovinieeiienn forneneniiiiiiienn o 7,185 fooiieiene 7,185 | 1747 | 7,707 . 09/01/2043 . [1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%

L31418B-V5-2 | 10/01/45 oo [ e . 09/01/2024 . [Paydown ....cooviniiriienn forneneniiiiiinnn o 2,597 foeeeeinnns 2,507 | 2,530 |ieiiannn 2,543 . 10/01/2045 . [1.A ........

..31418C-HT-4 | FANNIE MAE POOL MA2041  3.500% 03/01/32 .... |....... . 09/01/2024 . | Paydoun ... ... 17,006 ... 17,09 17,182 ... . 03/01/2032 . [1.A ........

..31418C-RC-0 | FANNIE MAE POOL MA3182  3.500% 11/01/47 .... |....... . 09/01/2024 . |Paydown ... ... 28,308 ...28,308 ...28,506 |.... . 11/01/2047 . |1.A ........

..31418C-U7-7 | FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |....... . 09/01/2024 . | Paydoun ... ... 30,664 ...30,664 ...39,623 |.... . 03/01/2048 . |1.A ........

..31418C-UB-5 | FANNIE MAE POOL MA3306 ~ 4.000% 03/01/48 .... |....... . 09/01/2024 . |Paydown ... oo foereee.... 63,763 .. ...63,763 ...64,806 |.... . 03/01/2048 . [1.A ........

..31418C-112-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |....... . 09/01/2024 . [Paydown .....cccuviiiiiiiis feeeeeeiis e 16,0386 |............ 16,036 16,120 . 05/01/2083 . [1.A ........
METRO TRANS AUTH NY DEDICATED TAX FD BUILD

..59250N-ZH-9 | AMERICA BONDS-TXB  7.336% 11/15/39 .......... | .eeeees . 08/09/2024 . [Call 18.4230 .. oo s 870,409 |........... 735,000 |........... 789,522 |........... YRCVLY R R U, (999) fervveeeeaiiis e (999) frvveeeiaiiis el T13,748 [ e (38,748) |....... (38,748) . 11/15/2039 . |1.C FE ...

PENNSYLVANIA ST TURNPIKE COMMI 5% Due
..700224-FS-3 | 12/1/2039 JO1  5.000% 12/01/39 ..oeeeeenvveees | veeeee . 09/12/2024 . [Tax Free Exchange ....... |ooeeiiiueeeeeeen |oeeees 2,006,685 |........ 2,000,000 |........ 2,250,220 |........ 2,027,711 [oveeeeines | (21,025) |..vveeeeeeiiee o (21,025) |.vveeeeeeiee e 2,006,685 |....ooeeooieeee foeviiiieeiiiis e foiiee. 78,066 |. 12/01/2039 . |1.D FE ....
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UTAH TRAN AUTH BUILD AMERICA BONSD - SER B
..917565-LB-7 5.937% 06/15/39 .....coeeeiiiiiiiiiiiiiiiiiiiiiiees [ . 08/30/2024 . | Call 109.6780 ..... fooeeeeiiiiiiiiiiiins oo 19,742,040 |...... 18,000,000 |....... 18,071,425 |....... 18,046,668 |........eevvvere fovnnnnns (2,821) |ovveeeieiiienes fovnnnns (2,821) |oeveeeeeeeeiees fovnnns 18,043,847 [.ooooeiiiiiiins oo (43,847) )....... (43.847) |........ 2,499,008 |. 06/15/2039 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 23,292,480 21,408,346 21,816,607 21,536,563 (38,937) (38,937) 21,497,626 (82,595) (82,59) 2,771,412 XXX XXX
AVAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 |5.500% 10/25/33 ....ccoeeiiiiiiiiiiiiiiiieieieeeeees [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 1,154 |oeeeenneee 1,154 | 1,221 |oeeieiiens L4 K PO N [(512) ) SRR AR [£515) ) SR AR LI L7 O N (SRR N 42 . 10/25/2033 . [1.A FM ....
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460% Redempt ion 100.0000
..00150%-AA-6 | 12/31/31 oo [ . 08/10/2024 . 352,461 |........... 362,461 |........... 362,461 |........... 362,461 [oueeeiiiiiiiis oo e e e e 352,461 [oevvvveiiiiiiinn foiiiiiiiiis e 11,790 |. 12/31/2031 . |2.B PL ....
AVF FLORENCE LLC AMF FLORENCE LLC ~ 3.210%
..00176@-AA-4 | 12/31/35 ... U ORI . 09/30/2024 . | .. . 12/31/2035 . (2.B PL ...
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..00184@-AA-4 106/30/39 ...cooeeiiiiiiiiiiii [ . 09/30/2024 . 21,068 |[............ 21,068 |............ 21,068 |.....cceeen. 21,068 |eevviiiiiiiiins ferveneiiiiiiiinn o fe e e P 1< R R SRR N 575 |. 06/30/2039 . [1.D ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL
..00191#-AA-3 14.095% 08/31/39 ...cccevviiiiiiiiiiiiiiiiiiiiieenees [ . 09/30/2024 . 39,272 |l 39,272 |eeeiiienns 39,272 [oeeiennnnee 89,272 oeeeeiiiiiiiiinn s e e e e 39,272 [oooeiiiiiiiiies e e e, 1,074 |. 08/31/2039 . [1.D ........
AMAZON OKC CTL AMAZON OKC CTL  4.233% Redempt ion 100.0000
..00191@-AA-5 109/30/39 ...cooiiiiiiiiiiiiiiiiii [ . 09/30/2024 . | .. . 09/30/2039 . [1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL Redemption
..00193%-AA-5 109/30/39 ...cooeiiiiiiiiiiiiiiiii [ . 09/30/2024 . . 09/30/2039 . (1.D ........
..002308-AA-8 | AT&T PORTFOLIO 00230@AA8  4.003% 05/15/46 . |....... IRV V(172 R K R 61,574 |............ 61,574 |............ 62,190 |............ 62,150 |.ooeeiiiiiiiiins |oeeeieens (576) [cevvvnnvnnnnnnnn fooreeeinens (576) [cevvvnnnnrnnnnnn fooreeiiinnn (RT3 U R (S 1,644 |. 05/15/2046 . [2.B ........
AMERICAN AIRLINES/AADVAN BASIC  5.500%
..00253X-AA-9 | 04/20/26 ......coooeiiiiiiiiii [ . 07/23/2024 . |Various .......cceeevnunnnnn foorereennnnninnnnnns Joeeennns 131,250 |........... 131,250 |........... 131,250 |........... 131,250 [ooeeiiiiiiiiiies e o e o T <0 O R U N 5,454 . 04/20/2026 . |3.A FE
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITAL
..00796#-AA-2 | COMMUNITY ~ 0.001% 03/01/25 ......ceeeeeeeeeeeees [ eeennn VL VL0R V172 R R R 687,500 |.......... 687,500 |........... 512,560 |........... 660,404 |.......ooooeiiis s 27,09 |oooveeiiiiiiiins ferennnns 27,09 |ooeeeiiiiiiiiinn forneninnns 687,500 |..oooviiiiiiiins forniiiiiiiiiiins feiiiii o . 03/01/2025 . [1.E ........
ADVANTAGE CAPITAL GROW NEW JER INVESTOR |11
. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ............ [....... . 09/01/2024 . 1,250,000 |........ 1,250,000 |........... 908,725 |........ 1,119,518 |ooeeeeeeiniiiins e RECIVI: 7200 FR RN RECIVI: 7200 FO N <N 00 R AP A N . 03/01/2028 . [1.E PL .
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 |CAPITAL 2019 ST TAX  0.001% 01/15/29 ........ [....... . 07/01/2024 . | .. .(190,271) |......... (190,271) |......... (190,271) |......... (171,858) |..... .. (18,413)|... .. (190,271) |.. . 01/15/2029 . (1.D ........
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 | CAPITAL 2019 ST TAX  0.001% 01/15/29 ........ [....... VLV V(172 R R R 512,652 |........... 512,652 [........... 512,652 |........... 463,041 [oeeeniiiiiiii oo 49,612 |ooeeeiiiiiiiiins e LNV F R 512,652 [ovevveviiiiiiinn fonnniiiiiiiins e (1)]. 01/15/2029 . |1.E ........
ADVANTAGE CAPITAL CONNETICUT P SERIES C
..00835#-AC-1 10.001% 09/01/25 ....eevvvvvrrrriiirniniiniiiiininins [ eeeeenn VL VL0R V172 R R R 144,480 |........... 144,480 |........... 340,000 |........... 170,385 |oovvvvviiiiiiinn fevenes [0S AR (25,905) |.ooeeeieiiiiiees |oeeeeeeens QL I U A R N . 09/01/2025 . [1.A ........
ADVANTAGE CAPITAL CONNETICUT P SERIES D
..00835#-AD-9 10.001% 09/01/25 ....evvvvvvvrrrinnnriniiniiiiiiinnns [ eeeeenn VL VL0R V172 R R R 172,419 |........... 172,419 |........... 340,000 |........... RICTAR: < N O N (25,419) |.cooeeeiiiniiins |eees [ o)) R R 172,419 | s e o, . 09/01/2025 . [1.A FE .
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
..009098-A*-5 |4.494% 11/10/39 ...cooevviiiiiiiiiiiiiiiiii [ . 09/10/2024 . | .evvvviiiiiiiiiiiniiiiiniinins e | 42,070 [oeeeennneen 82,070 foeeeenneee 82,070 |oooeeenns 42,070 Jooeeiiiiiiiiiies e o e s L7 (VI U R (U N 1,159 |. 11/10/2039 . [1.E ........
AMAZON SAN BERNARDINO CTL AMAZON SAN
..00910G-A*-4 |BERNARDINO CTL ~ 4.494% 03/10/41 .....evvvvvvnns [eerennn . 09/10/2024 . | .evvvviiiiiiiiiiiniiiiiniinins e | 75,798 |.oois 75,793 foennnnnne 75,793 |ooeeeiens 75,793 |ooeeiiiiiiiiiies oo o e s s 75,798 [ooooiiiiiiiiiies oo e e 2,105 |. 03/10/2041 . [1.E ........
..00914A-AK-8 | AIR LEASE CORP BASIC ~ 3.125% 12/01/30 ....... [....... . 07/31/2024 . ...197,917 |. 12/01/2030 . [2.B FE
ALASKA VENTURES LLC ALASKA VENTURES  4.670%
..01185%-AA-3 | 06/30/33 ..coooeeiiiiiiiiiii [ . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins e | 534,058 |00 534,958 |......534,958 [l 834,958 i [ e e e [l B34,988 [ [ e 18,737 |. 06/30/2033 . [2.C PL
ALASKA VENTURES LLC ALASKA VENTURES LLC
..01185*-AB-1 |4.670% 06/30/33 .....covvvvvvviiiiiiiiiiiiiiiiiiinns [ . 09/30/2024 . . 06/30/2033 . |2.CPL ....
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 JD31 Redenption 100.0000
..021345-AA-1 | 7.000% 06/30/35 .....evvvvvvvvevnrnnnnnnnnnnnnnnnnns [eeeeen . 07/01/2024 . | .. ... (5,610) |... . 06/30/2035 . [2.C FE ....
AMEREN TRANSMISSION COMPANY AMEREN Redemption
..02361@-AA-5 | TRANSMISSION COMPANY ~ 3.430% 08/31/50 ....... [....... VL VR V()72 RN K R 1,100,000 |........ 1,100,000 |........ 1,100,000 |........ 1,100,000 [oveveveveennnnnn fooviiiiiiiis oo e e e 1,100,000 [.eevvvvvvvvennnn fornnnnnnniininns fooeeiiiiiis e 37,730 |. 08/31/2050 . |1.F FE ....
American Home Mortgage Investm SERIES 20051
..02660T-DM-2 | CLASS M1 5.825% 06/25/45 ........eevvvvvvvnnnne [eenennn . 09/25/2024 . |Paydown ......oooeeeeiiiiins Jooeeiiiiiiiis Jeeeeeiiiiiiiiii foeeeieens (20,354) |.......... (18,370 |........... (19,083) [.ooeeeeeeiiiines oeeeeeeens [Q0L)) R RN [QI0L)] R RN (19,19 oo s 19,191 |........ 19,191 [iininnneees 604 |. 06/25/2045 . [1.G FM ....
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AMERICAN HONDA FINANCE BASIC ~ 1.000%
..02665W-DN-8 [ 09/10/25 ...evvvvviiiiiiiiiiiiiiiieeeceiineeeees | s . 09/30/2024 . | J.P. MORGAN .....ovvvvvvnn Jovvvnnnnnniinininns founnn 14,561,200 |....... 15,000,000 |....... 13,725,600 |....... 14,298,725 |ovvvveiiiiiin 100000 305,285 | 100 305,285 | e 14,603,960 |.. . (52,760) |.... ...158,750 . 09/10/2025 . |1.G FE ....
..031100-L*-9 [ AMETEK INC SENIOR NOTES ~ 3.730% 09/30/24 ... |....... . 09/30/2024 . |Maturity .....coovviieieiee Joermniieeeeeenes e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [..oeeeeveneeeee foovemmmniiieees oo oo s e 10,000,000 |.. ...373,000 |. 09/30/2024 . |2.A ........
Angel Oak Mortgage Trust SERIES 20225 CLASS
..03464H-AA-3 [A1  4.500% 05/25/67 ....ceveeeeeeeeeeeeenniaees | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 347,558 |..eoeennnnn 347,558 |........... 335,339 |oeuunnnnns 335,378 |oeeeeieeeinnnes s 12,185 [ooeeeeeiiiiieee o 12,185 [oeiieiiiiies o 347,558 [oeeeeeeiiiieee oo e s 10,394 |. 05/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20222 CLASS
..03464P-AA-5 [A1  3.353% 01/25/67 .oovveeeeeeeeeeeeeeeeeies | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 103,514 |........... 103,514 |............ 92,839 [.cceeeenne 93,180 |oeeeeeeiiiieees Joeeeennnn 10,334 |oveeeiiiieeiis s 10,334 |oveeeiiiiiieiens s 103,514 |oeeeeeeeciiiies eeeeeeeeeeeeies e e 2,279 |. 01/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20223 CLASS
..03464T-AA-7 [A1  4.000% 01/25/67 ....eevveeeeeeeeenniaeeeeenn | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 28,972 | 23,972 |oeeeieenne 28,259 oo e e A L3 PO A L3 PO 28,972 [ oo e s 80 |. 01/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20216 CLASS
..03465J-AA-8 [A1  1.458% 09/25/66 ......cceevvevneeeeeennnanes | s . 09/01/2024 . |Paydomn ...cevvueeeeeennnnn foeemnneeeeeenies s 168,251 |........... 168,251 |........... 133,891 |.....oeeeet 135,105 |oeeeeiiiiieieeen foeeennnnn 33,146 |oeeeeeniiiieeen feeeeennn 33,146 |eeeereiiiieenn eeeeninns 168,251 |eveeeeeeeinis eeeeeereeeennns Joeeeeeeennies e 1,649 |. 09/25/2066 . |1.A ........
Angel Oak Mortgage Trust SERIES 20224 CLASS
..03465K-AA-5 [A1  4.650% 05/25/67 .....ceveeeeeneeeeeeennnaees | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 277,703 |........... 217,703 |eeeeennnns 263,905 |........... 264,017 |oeeveniiiiieenn eeennnnn 13,686 [oooeveeeeeeieee foreeees 13,686 [oeeeeeeeieies feeeeees 277,703 |eeeenieeeeeenn eeermnnieeeeeene Joeerniieeeeeens oo 8,979 |. 05/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust SERIES 20241 CLASS
..03465X-AA-7 [A1  5.210% 08/25/68 ......ccevvmuveeeeennnneeees | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 368,947 |........... 368,947 |........... 364,105 [.oeeeeeenniereeennnn Joermeniieeeeenne Jeeenns 4,882 oo s 4,842 oo s 368,947 |eeeeriieieienn eernniieeeeens e e 2,234 |. 08/25/2068 . |1.A FE ....
ANHEUSER-BUSCH INBEV WOR BASIC ~ 8.200% WELLS FARGO SECURITIES
..03523T-BF-4 [01/15/39 eeeeeieeeeeeieeeeeeeee e eeeeeeeeeee | s . 07/31/2024 . |LLC .eeeeeeeeieeeeeeee Jeeeeeneeeeeeeies e 7,135,040 |........ 5,500,000 |........ 7,026,745 |.oeeeeeiiieeeeennn Joeeneieeeeeenn eeennnn (12,458) |.eeeeeeeeeeennn eeennnn (12,458) |oeeeeeeeeeeenn eveennnn 7,014,287 |oeeeeeieeeeeenn |oeeenee 120,753 |....... 120,753 |oeeeennnnns 245,544 |. 01/15/2039 . [1.G FE ....
APTARGROUP, INC APTARGROUP UK HOLDINGS
..038336-F*-9 [LIMITED  1.170% 07/19/24 ......oovveieevennnnnn. |Baeies . 07/19/2024 . |Maturity ....ocoomviineeee Joevmniieeeeeeiees e 16,323,000 |....... 16,323,000 |....... 17,161,500 |....... 16,558,500 [veeeveernnnes fooeeeeeeemiiees oo e [t 603,000 |....... 16,323,000 |...... (838,500) |-vvvvnneeeeenenn Jewnnnn (838,500) |-.evnnnnnes 191,120 |. 07/19/2024 . [2.C ........
ARCHER-DANIELS-MIDLAND C BASIC ~ 3.250%
..039482-AB-0 [ 08/27/30 evvreeieeeeeenieeeeeeene e eeeeneneeeee | s . 09/30/2024 . | J.P. MORGAN .....coeeeevvnn Jemmnieeeeemnieees fens 1,434,900 |........ 1,500,000 |........ 1,429,065 |........ 1,441,005 |oooeeeiiieeinnn Jennnns 6,343 |oeeeiiiiiieiins s 6,343 |oeereiiiiiiiin eeeenenn 1,447,349 |ooorniiiieeenn e (12,449) |....... (12,449) |....ceeeeenn 49,292 |. 03/27/2030 . [1.F FE ....
Argent Securities Inc SERIES 20043 CLASS A3
..040104-FII-6 [5.780% 02/25/34 ...ceevveeaeeeeeenieeeeeeneneeeee | s . 09/25/2024 . |Paydomn ..c.eeueeeeeennnins Jeenieeeeeenieeee e 57,646 |............ 57,646 |............ 56,727 |.eeeeeennnns 56,838 |..ccovvuiiiiieen feeeennins L0 7 PO (07 PO 57,646 |eevvneeeeeenn Joereeiineeeenns Jeeernieeeeeenns e 1,421 |. 02/25/2034 . |[1.A FM ...
Asset Backed Funding Certifica SERIES
..04542B-KC-5 |20040PT5 CLASS M1 6.095% 03/25/34 .......ccce | eunnnns . 09/27/2024 . |Paydomn .coeveeeeeeeennns Jeenieeeeeenieees e 22,09 |eeeiinns 22,09 [ooeiieeens 21,988 |...coonennnn 22,002 [oeeeeeieiiieeeee fereeeens (7 PO ISP, [T/ PO IR 22,099 [ooeeeiiiiiiiee oo e 668 |. 03/25/2034 . |[1.A FM ....
WELLS FARGO SECURITIES
..04686J-AA-9 | ATHENE HOLDING LTD BASIC ~ 4.125% 01/12/28 . |....... . 07/31/2024 . |LLC .eeeeeeeeieeeeeeee Jeeeeeneeeeeeeies e 4,874,800 |........ 5,000,000 |........ 4,827,450 |........ 4,868,018 |o.eeeeeeeennns oreennns 17,568 [ooeeeeeeeieeene o 17,568 [ooeeeeeieieiieee o 4,885,585 |.....covvnueeiee foeeens (10,785) |....... (10,785) |ovveunnnnen 217,135 |. 01/12/2028 . |2.A FE ....
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion 100.0000
..04774#-AA-0 [NOTES ~ 3.590% 09/01/42 ....cevvrurieieiennnieees | s L 09/01/2024 . | .eveniiiiiiiiiniiiiiiiineees e e 94,647 |eeeennnnnn. 94,647 |............ 94,647 |.....ce..... 94,647 |.oeeeeiiiieieeen Jeeeemmnieeeeees e e e s 94,647 [ooeeeeeeeeiee oo e s 3,398 . 09/01/2042 . [2.B PL ....
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion 100.0000
..04774#-AB-8 [NOTES  3.590% 09/01/42 . JU I . 09/01/2024 . | .. .. 2,265 |. 09/01/2042 . (2.B PL ....
AUSTIN PONDER HOLDINGS COMPANY AUSTIN PONDER Redenption
..05237%-AE-4 |HOLDINGS COMPANY ~ 4.600% 01/15/25 ......ccvvve | uunnnns . 09/09/2024 . | .evvuniiiiiiiiieieniiiinees e e 3,000,000 |........ 3,000,000 |........ 3,041,580 |........ 3,008,641 |oeeeeeeeeeinens s (8,641) [ceeeeeeeieiiene [ (8,641) [coeeeeeeneiiene [ 3,000,000 [oueeeeemmninne feeeeeeeeeiiieeee e e 158,700 |. 01/15/2025 . [2.B PL ...
AUSTIN POWDER HOLDINGS COMPANY 4 3/4% Due
..05237*-AF-1 [5/1/2025 MN1  4.750% 05/01/25 .oovveeneeeeennn | s . 09/09/2024 . | .evvuniiiiiiiiieieniiiinees e e 8,000,000 |........ 8,000,000 |........ 7,856,180 |........ 7,907,528 |.eeevvenieiaeen foeeennnn 472 | Jeeeennnd 92,472 | Jeeeennnn 8,000,000 [oeeeeemmnnnes feeeereeeeeieee [ e 325,111 |. 05/01/2025 . |2.B PL ....
AUSTIN POWDER HOLDINGS COMPANY 4.64% Due
..05237%-AH-7 [2/13/2026 FA13  4.640% 02/13/26 ...ovveneeeeen | uunnnns L 09/11/2024 . | .eveeiiiiiiiiiieeiiiiienees e e 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [.oeveeeeeneiene oo oo e e [ 8,000,000 . 02/13/2026 . |2.B PL
AMERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC
..052798-AA-9 |- AUTOL  4.101% 08/15/34 ....ceevveriiieeeeeenn | s L 09/15/2024 . | .eveniiiiiiiiininiiiiiinnees e s 146,436 |........... 146,436 |........... 146,436 |........... 146,436 |oeevveenieeeeenn eemnniieeeeeens Joeernniieeeeee e e s 146,436 . 08/15/2034 . |2.B ........
..053773-BF-3 [AVIS RENT A CAR INC BASIC ~ 5.375% 03/01/29 |....... . 07/15/2024 . |Various ........ccoeeeevenns foovennninnnniinnnns Jovnens 1,840,340 |........ 2,000,000 |........ 1,801,505 |........1,834,145 |......ooooooiinn oo 14513 i | 14513 L 1,848,658 |.. . 03/01/2029 . |4.A FE
..05555L-AA-9 [BGC GROUP INC BASIC  6.600% 06/10/29 ........ | ..eue.. . 09/30/2024 . | Tax Free Exchange e s 19,988,337 |....... 19,992,000 |....... 19,988,134 |oeeeeeeieieeiinins Joemeieeeeemnes s 208 [eeieiiciiiiies Joeeeeeen 208 [ s 19,988,337 |.. . 06/10/2029 . |2.C FE
BSOF SRT | LP & BSOF SRT | OFF BSOF SRT I LP Redempt ion 100.0000
..055729-AH-0 |& BSOF SRT | OFF  7.730% 06/30/30 .....cccvvun | vunnnns L 08/12/2024 . | .evveiiiiiiiiiiiiiiiiinnees e s 119,808 |........... 119,803 |oeeeennnnns 119,803 [veeeeeeemenineeee fooeeeeiii oo e e e [ 119,803 . 06/30/2030 . |2.B PL
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05590#-AA-9 [FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ....... |.eeuen. . 09/15/2024 . . 11/15/2032 . |1.F ........
..05607B-AA-9 [BXGNT 2017-A  2.950% 10/04/32 ......ccevvvvunns | unnnns . 09/02/2024 . | Paydown ... . 10/04/2032 . |1.F FE .
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.071% 11/25/33 .evvvvnniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2024 . | Paydoun . 11/25/2033 . |[1.A FN .
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [5.071% 11/25/33 ..ievvvvniiiiiiiiiiiiiiiiiiiniiiies | nnnens . 09/01/2024 . | Paydoun . 11/25/2033 . |1.CFM .
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 [6/20/2036 Mo-1 ~ 6.293% 06/20/36 ...ovvvvvrens | covenen . 09/01/2024 . |Paydomn ..c.veververienies forereenienieieiens oo 4,803 | 4,939 [oiirinne 4,692 [ovivreeenne B727 eieiiiinis e 20 [erviiiiiinee [ 20 [eriiiiiiiinee [ 4,937 |ooveciiiiis [ (€} I (€] 184 |. 06/20/2036 . [1.A FM ...
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo-1
..05951U-AE-1 [5.834% 10/25/36 ..evveveeeneinieniinienieneniens | ceeees . 09/01/2024 . | Paydown ... ... 21,406 ...22,608 19,249 |.... 22,434 . . 10/25/2036 . [1.A FM ...
Banc of America Funding Corpor
..06051G-D-8  [5/25/2035 Mo-1  5.564% 05/25/35 ...cevruvrenns | covenes . 09/01/2024 . |Paydomn ..c.veveeerierie foeerienienienenens oo 16,980 |overeerienne 16,980 [ovovvrene. 17,070 |oevreeiennes 17,029 |ocvviiiiies [, () A TN (49) | [, 16,980 |veververieies forreneniinine oo e 559 |. 05/25/2035 . |1.B FM ....
BASTION FUNDING |, LLC BASTION FUNDING I, LLC Redenption 100.0000
..07030U-AA-0 | 7.119% 04/25/38 ...e.veveneeeiieeeieeieieieesiens [ e L 09/25/2024 . | ceviiieeeeeeeeeeeeees e [ 818,622 [ 818,622 |........... 818,622 |.....c... 818,622 |..vvvererinins forevereiiies forvieeiininine oo e e 818,622 |-veverviiiies forreniiniinins [ e 38,753 |. 04/25/2038 . [1.F PL .
BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redenption
..07123#-AA-1 |HOSPITAL ENERGY  4.320% 12/15/37 weoveveerees [vee L 09/15/2028 . | e e o 26,118 [ 26,118 [ovreenne 26,118 |ovovvenene 26,118 [oeeeverninins [ e s s e 26,118 [ooeeiiiiin [ o 752 |. 12/15/2087 . 1.6 ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redenption
..07124#-AA-0 | ENERGY PARTNERS,  3.520% 10/15/39 ..coevvevrn [uveeen L 09/15/2024 . | coeiieieeeeeeceeeees e [eeeen. 158,863 [, 158,863 |..eoveuenn 158,863 [.....v..... 158,863 [vvrverrriinee [vrereriiins Joerieniininis e o oo 158,863 . 10/15/2039 . |2.A ........
BAYVIEW FINANCIAL ACQUISITION SERIES 2006D
..07325H-AL-9 [CLASS M1 5.499% 12/28/36 ... T . 09/29/2024 . | Paydown ... ... 187,112 180,951 .. 187,112 .. . 12/28/2036 . |1.A FM .
BALTA 2003-3 SERIES 20043 CLA!
L0738BH-GH-8 [04/25/34 ..o | e . 09/26/2024 . |Paydomn ..c.vevervenienies foreeenienienenens oo e fori e s i o e e e e o e . 04/25/2034 . |1.A FM .
BALTA 2003-3 SERIES 20057 CLASS 1M1  5.679%
..07386H-WI-0 [ 08/25/35 ... R . 09/25/2024 . | Paydown ... . 08/25/2035 . |1.A FM .
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redenmpt ion
..073874-AA-2 | 4.890% 09/30/25 ...ovvevieeeiinieisieesieinns [ e . 09/30/2024 . | ceeeiieeeeeeeeeeeees e [ 419,632 |ovvveene 419,632 o 419,632 [ovvvuenns 7,69 |oeveerinnnees e 1,937 [eoviiiiniinee e 1,937 [eoviiiininee e 419,632 [ooveiiiiiin [ s i 13,528 |. 09/30/2025 . |3.A PL
BENCHWARK MORTGAGE TRUST SERIES 201887 CLASS
L08162T-AY-9 [A2  4.377% 11/15/51 uoreereiieieiinininenenes [ e . 09/01/2024 . |Paydomn ..e.veveverieries foreerenienenenens oo 801 [oveeiiririnns 801 |ovreereerienn 730 F 821 [ e () A TN (20) |oveveviiiies [ VL SRR RUURURPRORURN URTURPRUIRUR ISURRRRN 23 | 11/15/2051 . [1.A ........
BOARDIALK PIPELINES LP BASIC ~ 4.450%
1.09B630-AF=5 [07/15/27 .vvevieriiiniiniinieniesieseeenesenes | e . 09/30/2024 . | J.P. MORGAN ..cvvenvevens foveveierierieiiens foeviene 501,440 |....eee. 500,000 |..verene 568,765 |....oc.n.. 540,509 |-.oveoviiiiies forvine (9,020) |-vvvveviiiies foriee (9,020) |-vveveveiies [ 531,489 [oooeviiiiins [ (30,049) [....... (30,049) [-..vevnnene 26,947 |. 07/15/2027 . [2.C FE
BP CAP MARKETS AMERICA BASIC ~ 3.017% WELLS FARGO SECURITIES
2. 108730-AV-2 [01/16/27 oo | e L 07/31/2024 . |LLC oo e [ 11,547,120 |....... 12,000,000  |....... 11,553,960 [....... 11,690,456 [.vvvvvvrvninn forrienn [ H-TA T RN 56,571 [oveverrreninne foereene 1,747,027 |oooveeiicien o (199,907) |...... (199,907) |...oveee 377,125 |. 01/16/2027 . |1.E FE .
BRAVES STADIUM COMPANY, LLC SENIOR SECURED Redenption 100.0000
..10567@-AA-0 |NOTES ~ 3.770% 09/30/41 .vevveveneeveneereeriens [ e L 09/30/2024 . | e o [ 248,459 |....oeene 248,459 |..ocenen 248,459 |........... 28,859 [reviiiiiciien [ s e o o 288,459 [ooveiiiiiin [ [ i 9,367 |. 09/30/2041 . |2.A PL
BRAVO Residential Funding Trus SERIES
..105690-AA-9 [ 2021NQM3 CLASS A1 1.699% 04/25/60 .......coe. |cceceee . 09/01/2024 . |Paydomn ..eveververvenie foeerienienienienens [ 1,001,754 |........ 1,001,754 |.eeenee. 877,004 |.eouennne 878,505 |vovvrvrrinn foenne 123,159 |oeveeviiiinies o 123,159 |oevvernininins e 1,001,754 [ooviviiiiiine Jorreniinienies e foeeenenen 11,357 |. 04/25/2060 . |1.A ........
BRAVO Residential Funding Trus SERIES
.. 10569U-AA-3 | 2023NQM5 CLASS A1 6.505% 06/25/63 ........... [....... . 09/01/2024 . |Paydomn ..c.vevervenieries foreeierienienienens oo 365,146 |.vvevnenne 365,146 oo 362,636 [..vevnne 362,641 [ovoevriiininn [ 2,505 |oevieiiininies e 2,505 |oeeieiiininins e 365,146 |-vovevveviies forreenieninnine oo e 16,013 | 06/25/2063 . | 1.A FE ...
BRAVO Residential Funding Trus SERIES
..105933-AA-3 | 2023NQM2 CLASS A1 4.500% 05/25/62 ........... [..co.... . 09/01/2024 . |Paydomn ..cvevevervenie forerierienienieiens [ 265,079 |vveeenne 265,079 [ooeveenee. 251,162 [ovvvenne 251,218 [ovevrveiiinn [ 13,866 |.vvreererrinies e RIS AR U 265,079 |oveverveieies forrenenienine oo e 7,779 | 05/25/2062 . |1.A FE ....
BROADRIGE FINANCIAL SOLUTION 3.4% Due
. 11133T-AC-7 [6/27/2026 D27~ 3.400% 06/27/26 .eeevenveee | cvenes . 07/31/2024 . |Various ....ceeereeneennnne frvereerienienenens oo 5,822,400 |........ 6,000,000 |........ 6,129,348 |........ 6,032,978 |.ovvvevicinn e (7,920) |- [ (7,920) |-oovvvveiiins [ 6,025,058 |vevvereeriiries foenen (202,658) |....... (202,658) |........... 121,267 . 06/27/2026 . [2.B 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 .....cccoves [eveve L 08/10/2024 . | ceeeeeieeceeeeeees e [ 129,858 [.eveenee. 129,858 [vivvrune 129,858 |.vvrveuenne 129,858 |ovvvvirininies forerienienenes foeveenieniinine oo e e 129,858 [voviiiciiiis o [ [oeeieis 6,819 |. 06/30/2030 . |2.B PL
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
.. 12061R-AC-5 [3.185% 07/25/49 ..ovvruvrereiininiinininenins | e . 09/01/2024 . |Paydomn ..c.vevervenieries foreeierienienienens oo 130,101 [ovrevenne 130,101 |oevrerenne 130,507 [ovevennee. 130,468 [.ooooviiciien o [(:70)) FRRR RO (367) [eveviveiies o 130,901 foeveviiiiin feriiii s i 3,480 |. 07/25/2049 . |1.A ...
CDW LLC/ CDW FINANCE 5 1/2% Due 12/1/2024 JD1
.. 125136-BA-6  [5.500% 12/01/24 ...eovvenveveieieieieiesienes | e . 08/22/2024 . |Various ....cceeeeereenenee |overeerienienenens foenen 4,000,000 |........ 4,000,000 |........ 4,000,625 |........ 4,000,085 [...ooveviicins e (1 A TN (6 ) RPN O 4,000,000 |+veveriirine Joerrieninienies e foerenens 159,500 |. 12/01/2024 . |2.C FE
CHENIERE TUG SERVICES LLC CHENIERE TUG Redemption 100.0000
..125230-AA-9 [ SERVICES LLC ~ 6.400% 09/30/30 ..eovvrevruvrens [ covenes . 09/30/2024 .| .. . 09/30/2030 . [3.B PL
CSAIL COMMERCIAL MORTGAGE TRUS SER
.. 12595X-AR-4 [ 2018CX12 CLASS A2 4.148% 08/15/51 .evevvee | cvens . 09/01/2024 . |Paydomn ..c.veveverienie forerienienienenens oo 38,222 [oviinenne 38,222 |ovvvrenne 39,369 |.vvrvrrirnne 39,163 [oovveciviies o (C7T1) ) RN R (L) FURRTRR R 38,222 [ooveiiiiiiis e e . 08/15/2051 . [1.A .oeee
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 [3.400% 10/05/30 ..... 09/01/2024 . | Paydoun ..254,956 ..256,006 |. ..254,956 |.. .254,956 | . 10/05/2030 .
..126307-AY-3 [CSC HOLDINGS LLC BASIC ~ 7.500% 04/01/28 08/12/2024 . | Var ious ..4,750,000 ..4,750,000 |........ 4,750,000 [. ....er.. 4,750,000 ... (2,344,915) |... (2,344,915) .. . 04/01/2028 .
..126307-BA-4 [ CSC HOLDINGS LLC BASIC  5.750% 01/15/30 ... |....... . 09/30/2024 . |Various ...cooccreereeiienee |oenenenienieniene feenen,552,500 foenee 3,000,000 [........ 2,988,407 |........2,976,297 |.... A8 | fns 2,974,860 |.. ... (1,422,360) ... (1,422,360) ...208,917 |. 01/15/2030 .
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CVS CAREMARK CORP CVS HEALTH CORPORATION Redenption 100.0000
.. 126650-AY-6 [5.361% 10/10/27 ..evvervenveeeieieiiesiesieseies | e . 09/10/2024 . | e . 10/10/2027 .|2.B ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
..126650-BP-4 [6.036% 12/10/28 ..c.veuvenveeeierieirenieiesienns | ceeees . 09/10/2024 . | Various ... . 12/10/2028 . |2.B FE ....
.. 126673-1I6-5 [CWHEL 2004-1 A 5.67% 07/25/35 ..ceeeveeeee | cvene . 09/25/2024 . | Paydown ... . 07/25/2035 . [1.A FN ...
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
L 12668A-VL-6 [5.489% 12/25/35 ....eouiieieiieiieieeeeeeeeeees | e . 09/25/2024 . | Paydown ... . 12/25/2035 . [1.A Fl ...
..12668B-RC-9 [ CWALT 2006-0C2  5.169% 02/25/36 . O P . 09/25/2024 . | Paydown ... . 02/25/2036 . [1.A Fl ...
Countrywide Asset-Backed Certi SERIES 20073
.. 12668U-AG-6 [CLASS 2A3  5.16%% 05/25/47 ...vevevevercnnes | cevenes . 09/25/2024 . | Paydown ... . 05/25/2047 . |4.A FM ...
CHL 2007-12 SERIES 200712 CLASS 8007
L 126697-AB=7 [08/25/47 ..o | e . 09/25/2024 . |Paydomn ..oveververienies oo foerennn 33,147 33,147 [ 82,649 [ 32,703 | e 750 FOURURURR RO 750 FOURURURR U 33,147 . 08/25/2047 . [1.A FM ...
CL 2007-12 FIt % Due 8/25/2047 Mo-25
.. 126697-AF-8 [ 6.319% 08/25/47 ....ovenveveieieieeieiesienes | e . 09/25/2024 . | Paydown ... ... 716,864 528,687 |.... .. 716,864 |.. . 08/25/2047 . [1.A FM ...
CWHL 2003-50 Adj % Du
. 12669E-G6-7 [5.543% 01/19/34 ..ovvinvieiieieieiieieseiens | e . 09/01/2024 . |Paydomn ..c.veveverieries forerienienienenens oo 4156 |, 4156 [ 4,009 [ovovierenne ZSR (1N PR U 7 PSR 740 PPN N 4156 oo foerenieninins oo e 154 |. 01/19/2034 . [1.A FM ...
CVS HEALTH CORPORATION PASS-THROUGH Redenmpt ion 100.0000
..12695%-AA-3 [CERTIFICATES ~ 3.416% 10/10/38 ...evvvvvevrenner [ covenes L 09/10/2024 . | e e [ 179,109 forvvrenee. 179,109 |ovvvevenne 179,109 [ovvveeeee. 179,909 [rvvvvriiniinee v Joerieniiiiiis e v oo 179,109 [oovevviviivine Jorriniininis Jorereieieies foeeeeene 4,080 |. 10/10/2038 .|2.B ........
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47 Redempt ion 100.0000
L A2698H-AAB | vt [ e L 00/15/2024 . | 1evveiirieinieineeeeees [ [ 34,649 [ 34,649 oo 34,990 |vririinnnn 34,914 [oviiiiiiiis foeeee (C55) ) RN (557 RN 34,649 |oviiiiiiins v e o 973 |. 09/15/2047 . [1.E PL ...
CVS HEALTH CORPORATION CVS HEALTH CORPORATION Redenption 100.0000
L 12702%-AA-4  [3.901% 10/10/39 ..vvvverieiiinniiiinininines [ e L 09/10/2024 . | e e [ 137,214 e 137,214 | 137,214 v 137,214 |oeiiiininis Joeveneienes fovenininine oo e e 137,214 [ e e e 3,569 |. 10/10/2039 . |2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550% Redemption 100.0000
L A2708#-AA-4 [07/15/35 .o | e L 09/15/2024 . | e e [ 270,217 |ovrerenns 270,217 fvrevrens 270,217 |ovrerenns 270,217 Jovvvnininnens Joererenenies v oo e e 270,217 oveveereieies foeveeniennine oo e 10,030 |. 07/15/2035 . |2.B PL ...
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26 Redempt ion 100.0000
LA2708*AA-8 [ e | . 00/06/2024 . | cuvveiiiniiniininnienenene foeeeeeeene e [ereeen 247,620 |.veenen 247,620 |eeeeenee 247,620 |veeeeeene 27,620 |ovoeeeeeeieene feereiiiiis e e s e 247,620 |eeeeeeieaes foreenenieeiees feereiiii e 4,998 |. 12/27/2026 . |1.F ........
CTL 2022-4 TRUST (KEMPER LAKES CTL 2022-4 Redempt ion 100.0000
.. 12755*-AA-0 [ TRUST (KENPER LAKES ~ 4.016% 05/15/57 ..oeeu | cuvnee L 00/15/2024 . | ceveieiiiiniiniinenenenee Joeeeeere e [ 2,516 |eeeeeene 2,516 [oveeeeennns 2,516 |eeeeaene 2,518 |oeeeeeeiieies Joereneneies foeeeeeieeieeiees foereieiiins e [ 2,518 |oeeeeeeeieies foeeeeenieniens ferrerriein e 67 |. 05/15/2057 . |1.D PL ....
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC Redempt ion 100.0000
.. 127656-AA-4 [ 7.480% 04/28/40 ....ooveeeeieieiiieieeeeeeees | L 00/28/2024 . | cuveieiiniiiiiinieenens e [eeeeen 851,137 |oveeennns 851,137 |oveeeeeee 850,943 |.......... 851,007 |oeeeeeeeaeaies foeereeneenns L[ S 130 [orereieieeiene [ 851,137 |oeeeeieieins foreeeeeiniene [ e 50,013 |. 04/28/2040 . [1.G PL ....
CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC Redempt ion 100.0000
L 127788-AA-1 [ 6.360% 08/15/43 ...eeveeeeeeeieeeeieeeeeeeees | e L 00/15/2024 . | ceveeieiiiniiniinineneee foeree e [ereeeen 9,459 |ovoveeennnns 9,459 [oirierine 9,459 [ 9,459 [veeeieieiies ferreiiiiis e s s e 9,459 [eeeiiiiiiins [ s e 401 |. 08/15/2043 . [2.C ........
CALAMOS STRATEGIC TOTAL RET FD CALAMOS
..128125-*3-7 [STRATEGIC TOTAL RET FD  4.000% 09/06/24 ... |....... . 09/06/2024 . [Maturity «eeoeerereiene foeeeeeneeeenenens feeen 2,000,000 |........ 2,000,000 |........ 2,000,000 |-....... 2,000,000 |-eeeveeenienins foerremnmnenees foeeeenieeienies ferreiiiein e e 2,000,000 |oeereerrrinns Joreenienineins foereneieies foreeeene 60,000 |. 09/06/2024 . |1.D FE ....
CARNIVAL HLDGS BM LTD BASIC 10.375% 05/01/28
L A3BBR-AA-T [ e | . 08/02/2024 . | Various «eeeeeveeveeeeaeans foeeeeeneeneenenens ferreeen 409,925 |.......... 380,000 |vvenenne 408,360 |.vevvne. 404,111 | . 05/01/2028 . |4.A FE ...
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 [ 2007RFCT CLASS A3 5.110% 12/25/36 eeevveeee | cevne . 00/26/2024 . |Paydomn ..ceeevereeeiries foeeeeeeeeneneaene [ 21,99 | 21,99 | 196,650 [........... 206,473 |veveeeeeeennne . 12/25/2036 . [1.A F ...
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
L 144531-DP=2 [5.470% 10/25/35 ...eveeveeeeenieieeeeeeeeeeeen | e . 09/26/2024 . | Paydown ... . 10/25/2035 . [1.A FM ...
..144531-D0-0 [ CARR 2006-NC1 ~ 5.489% 10/25/35 ...covevevens [ covens . 08/25/2024 . | Paydown ... . 10/25/2035 . |4.C F ....
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25
L 4531-EY-2 [5.369% 01/25/36 ..vvveeneeeeinienienienienenens | ceeees . 09/25/2024 . |Paydomn ..ceerververienie foreerenienienienens [ 252,426 |.ooovenne 252,426 |.eeeenenne 240,279 |.voevenn 248,746 .o . 01/25/2036 . [1.A Fl ...
Carrington Mortgage Loan Trust SERIES
.. 144538-AC-9 [ 2006FRET CLASS A3 5.120% 04/25/36 ..ooevvers | cvne . 09/26/2024 . |Paydomn ..c.eeververienies foreerenienienienens [ 444,321 oo 444,321 | 423,771 Joveevens 428,375 |oveveevieeenne . 04/25/2036 . [1.A Fl ...
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 [CLASS A4 5.210% 06/25/36 ..eovvvvreerenrnnen | cevenes . 09/26/2024 . |Paydomn ..c.eeververienies foreerenienienienens [ 257,179 v 257,479 fovevene 284,720 |ovoerens 241,886 |.vecvererenn . 06/25/2036 . [1.A Fl ...

CARS MTI SERIES 20201A CLASS A1 2.010%
. 14576A-AA-0 ] 12/15/50 tooviuvvvieieiiiiiiiiiiiiiiiiieieeiiiiiees | eeeens . 09/15/2024 . [Paydown ...ooovvivveiiienns foeeiiiiiiiiiiiiins o 8,731 fovoerrnnn. 8,731 i 8,728 |..ooouvennn 8,729 |oiviiiiiiiiies foviiiiiienn 2 | foriieiien 2 | foviiiiienn 8,731 [oveeeeiiiiiies i o o, 117 ). 12/15/2050 . |1.A FE ....
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CASTLELAKE SECURED AVIATION CASTLELAKE Redemption 100.0000
..148551I-AA-4 | SECURED AVIATION  6.500% 07/31/36 ...ovvvvvees | aunnnns . 09/15/2024 . | evvviiiiiiiiiiininiiiininiinn e e 458,573 |........... 458,573 [oeeennenee 446,928 |........... 7708172 R RN 10,771 | s 10,771 | s 458,573 [ovvvvvviiiiiiinn foins e 21,476 |. 07/31/2036 . |1.F PL ....
CASTLELAKE SECURED AVIATION CASTLELAKE Redemption 100.0000
..148551I-AB-2 | SECURED AVIATION  5.650% 07/31/36 ....cevvnves | uunnnns . 09/15/2024 . | evvviiiiiiiiiiiiiniiiniiinns e e 109,434 |........... 109,434 |............ 97,690 |............ 98,590 |..eeiiiiiiiiiens s 10,845 [ovvvviiiiiiinn foeeens 10,845 [ovvvviiiiiiiins oo R O P 4,455 |.07/31/2036 .|2.B PL ....
CXHE 2003-B SERIES 2004B CLASS M2  5.720%
.. 152314=dli-1 1 03/25/34 .evvnniiiiiiiin [ . 09/26/2024 . |Paydoun ........oooeeiiiiins |oeniiiiinnin e 168,088 |.......... 168,088 |........... 165,203 |.......... 166,047 |ooevvvviriiiiens fervininnns P2 L R O 2,0H | e 168,088 |....vvvvvvvvvnnn fornnniiniiiins fooviiiis e 6,261 |. 03/25/2034 . [1.A FM ....
CXHE 2003-B SERIES 2004B CLASS M4  6.357%
L 152314-JY=7 | 03/25/34 .ovvniiiiin [ B I T e O Y S O R Rt . 03/25/2034 . (3.C FM ...
CFAB 2003-4 SERIES 20032 CLASS 2A2  5.520%
L 161546-EW-2 1 02/25/33 ..vvviiin [ B I 3 T N S O R Rt . 02/25/2033 . [1.A FM ....
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AG-3 |6.681% 02/25/37 ....cevvvvvviiiiiiiiiiiiiiiiiiieiins [ . 09/01/2024 . |Paydoun ........ooeeiiiiiins |oeeiiiiiiniis e 2 | 2 PO P2 PO 2 e P P SN 2 O A R R . 02/25/2037 . (1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
. 161630-AU-2 | 7.612% 02/25/37 coovvveeeeeeieeiieieieeie [ . 09/01/2024 . |Paydoun ......ooovvviiniinns |evennniniininnns o 3274 [ 3274 [ 3178 [ 3,210 [ [ PO . 02/25/2037 . (1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AY=4 16.210% 02/25/37 ..oovvvveeeeiiiiiiiiiieiees [ . 09/01/2024 . |Paydoun ......oooevviiniiins |oevenniniiininns 6,922 [ 6,022 [ 6,866 [oaiiiinnnnnn 6,881 [ [ 40 foeeiiiiiiiinns . 02/25/2037 . (1.A FM ...
CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1
. 16165M-AF=5 4.370% 09/25/36 ....ccoeeeeeeeieeeeeeieeieeieeeeeens [ . 09/01/2024 . | Paydown . 09/25/2036 . [1.A FM ....
..16678R-AV-9 | CCMFC 2004-1A  5.302% 01/25/35 .....ccccennn [eeennn . 09/01/2024 . | Paydoun ... . 01/25/2035 . [1.A FM .
..16678R-AV-9 | CCMFC 2004-1A  5.302% 01/25/35 U PRI . 08/01/2024 . | Paydoun ... . 01/25/2035 . (1.D FM .
..16678R-AV-9 | CCMFC 2004-1A  5.302% 01/25/35 .....ccceennn [eeeennn . 09/01/2024 . | Paydown . 01/25/2035 . [1.E FM .

.1,923,309 |.... . 03/15/2026 . |4.B FE ....

..172441-BD-8 | CINEMARK USA INC BASIC ~ 5.875% 03/15/26 .... |....... . 07/18/2024 . [Call 100.1710 .....
CITIGROUP INC 4.4% Due 6/10/2025 JD10
L A72967-JT-9 |4.400% 06/10/25 ..ooeeeniiiiiieniiiiiiiecciiiies | eeeeens . 09/30/2024 . [J.P. MORGAN .......ccccovnr |oeeemrinnnnnnannnnn [+ee..3,984,560 |........ 4,000,000 |........ 4,045,160 |........4,007,969 |.... (4,001 | [ 4,003,878 |.. ...142,267 |. 06/10/2025 . [2.B FE ....

CITIGROUP INC 4.45%

.. 172967-KA-8 |4.450% 09/29/27 .....evvvvieiiniiiiiiiiiiiiieeeens [ eeeees . 09/30/2024 . [J.P. MORGAN ........ccovur fervervmiiniinnnnnns founes 15,030,000 |....... 15,000,000 |....... 15,513,841 |....... 16,217,387 |oeeeeeeeiieiins s (40,949) |..coeeeeeeeeenns |oeeens (40,949) |..coeeeeeeeeenns |oeeens 15,176,438 [.....ccoeeeeeees |-, (146,438) |...... (146,438) |.......... 671,208 |. 09/29/2027 . (2.B FE ....
CITIGROUP INC 4.6% Due 3/9/2026 MS9 ~ 4.600%

L A72067-KJ-9 | 03/09/26 ... [ eeeees . 09/30/2024 . [ J.P. MORGAN ... ... 41,107 ...41,000 42,453 | 41,378 | 41,252 .. . 03/09/2026 . (2.B FE ....
CMSI 2006-1

. 172973-5E-5 |5.500% 02/25/36 ......ovvvveeiinriiiieiiiiiiiiieens | eeeees . 09/01/2024 . [Paydonn ......cccvvverninns foreniiiiiiiiinnn e 2,841 oo 2,841 |l 2,502 |.vveeennne 281072 FUR AU R AU R 2,502 |oooeiiiiiiiiiees e 339 |t 339 |oveiiiiiiiinns 107 |. 02/25/2036 . |1.A FM ....
CITGO PETROLEUM CORP BASIC ~ 7.000% 06/15/25

R V170 GG U R . 08/02/2024 . [CITICORP SECURITIES ... |oeeeeicuvvierneiiins feeeeenne 250,000 [oeeeereenns 250,000 |........... 251,563 |........... 250,348 [..ouvviiiiiiins e [(Z2:)) SR R (7<) ) PO < O P 11,181 [. 06/15/2025 . |4.A FE ....
Citigroup Mortgage Loan Trust SERIES 2004HYB4

.. 17307G-MC-9 | CLASS AA  5.300% 12/25/34 ......ccevvvvvreeiins | neeenn . 09/25/2024 . [Paydoun .......cccveeriiin feeeiiiiiiiiin e 4,854 |l 4,554 ..o 4,412 | LK R R L T L2 R R 4,554 [oveeiiis o e 170 |. 12/25/2034 . |1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1

.. 17300P-AB-2 | CLASS A2B  5.130% 09/25/36 ........eevveeeinnns | wnneenn . 09/25/2024 . [Paydoun ......cccvveieiiiis feeriiiiiiiiineiiis [ 4,48 | 41,498 |............ 37,867 |oeeeennnn KK R 2,788 |oeeeiiiiiiiiees foiiienes P26 A L O P 938 |. 09/25/2036 . [1.A FM ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2018C6

. A7327G-Ali-4 | CLASS A2 4.242% 11/10/51 ...ooeiiiiiiiiiiiiies | eeees . 07/01/2024 . [Paydoun .....cccevveeeiiiis [oeniiiiiiinniiiis [ 145,205 |........... 145,205 |........... 149,652 |........... 149,278 |.oooeeeeiiiiiies s (3,983) |.eeevieiiiiiiins fevnninns (3,983) |.eveveeeiiiiinns fevviininnns T2 O P 3,595 |. 11/10/2051 . [1.A ........
CLARION LION FUND HOLDING LP 4.8% Due

.. 18055#-AR-3 | 7/1/2024 JJ1  4.800% 07/01/24 ......oeeeveviis | unennn . 07/01/2024 . [Maturity .ooovveviiiins foeeniiiii s 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 [oevvvvveeeiiiin feereeiiiiiienns e e o | 15,000,000 |.ooveeeeeieeiens fovveiiiiiiiieens foveininiiiiiinn o, 720,000 |. 07/01/2024 .|2.A ........
PERMIAN RESOURC OPTG LLC BASIC ~ 5.875% CANTOR FITZGERALD & CO

L A9MBM-AB-5 | 07/01/29 oo . 07/23/2024 . [ INC [ U R 2,981,250 |........ 3,000,000 |........ 2,860,312 |........2,873,197 |oooovcinennnns foonnnenn 10,971 | [ 10,971 | s 2,884,169 |.. .. 187,510 |. 07/01/2029 . [3.C FE ...

..196801-A@-3 | COLORCON INC SENIOR NOTES ~ 3.990% 09/22/24 . . 09/22/2024 . (Maturity .... 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 [eeeveeeeriiiin feeeeiiiiiieees o e o e 13,000,000 |. .. 518,700 |. 09/22/2024 . [2.C ........
COLT Funding LLC SERIES 20224 CLASS A1

.. 19685G-AA-4 | 4.301% 03/25/67 ......eeeveeeeeiiiiiiieeeiiiiees [ eeeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 121,445 |........... 121,445 |........... 116,739 |........... 116,759 |ooiiieeeens o 4,686 | 40886 | [ 121,445 [oeeiiiiiiiis | o o 3,508 |. 03/25/2067 . |1.A FE ....
COMSTOCK RESOURCES INC BASIC ~ 5.875%

..205768-AT-1 | 01/15/30 .o [ eeeeeas . 07/23/2024 . [J.P. MORGAN .....ocoovcuuns fooreiiiiiieeeeiis feeeens 1,885,000 |........ 2,000,000 |........ 1,850,000 |........ 1,867,836 |..cceveeeriiie fereeeennnn0,963 i [ 9,963 [ e 1,877,799 |.. ...120,438 |. 01/15/2030 . [4.B FE ....
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redemption .

..218724-AA-5 |LLC  4.430% 01/31/40 .....ovvveeiiiiiiieieiis | eveens L07/31/2024 . [ e [ [ 111,083 |......eeee 111,083 |...ooeeeees 111,083 |........... 111,053 |oeeiiiieeens o s s e 111,083 | o e s 3,699 |. 01/31/2040 . [1.F PL ....

CSFB 2004-1 5.91296% Due 2/25/2034 Mo-1
.. 22541S-AX-6 5.836% 02/25/34 ...uvveeieeeiiieeeeeeiiiieeeees | e . 09/01/2024 . [Paydown ..oooeeeenvveeeeeees [ [ 2,560 |............ 2,560 |............. 2,352 |.uueennn.. 2,399 oo e, 161 | foieee 161 | [, 2,560 oo e e e 133 |. 02/25/2034 . [1.A FM ....
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HPS CV VI1 Fund Prvt HPS CV VI Fund Prvt Redenption 100.0000
. 225474-AA-8 | 8.604% 09/21/32 ...eovvirieniieriiieeeeeeiens [ e L 07/01/2024 . [ evveeeeeeieeenieinicines |oereeeeieeiens e 3,936,441 |........ 3,936,441 | 3,936,441 |........ 2,621,295 [ooviiiiiiinee [ i e o o 3,936,441 [oooeiiins [ [ i 141,634 |. 09/21/2032 . |3.A PL ...
CSFB 2005-10 Flt % Due 11/25/2035 Mo-25
.. 225470-EC-3 [5.669% 11/25/35 ..evvivereeneinienienieninenens | ceeees . 09/25/2024 . |Paydomn ..c.veververiinie foeeerenienienenens oo 32,591 [orirene 37,720 |virinnne 28,761 |oveevenne 30,650 [orevreiiiiinne [ (75 A I [ AR FT 36,791 |oooveiiciie [ (4,201) ... (4,201) |- 1,292 |. 11/25/2035 . |3.C FM ....
CSOLAR IV SOUTH, LLC SR SEC  5.371% 09/30/38 Redempt ion 100.0000
2 20050H-AA-9 | ettt [ e L 00/30/2024 . | 1eveeeinieiinieieieeene [ [ 236,505 |vovevnen 236,505 [coveeunene 236,490 |vvevnnen 236,463 |voveririeiie [ 82 Lo [ B2 Lo [ 286,505 [.ouveviiciiinn e [ Jciie 9,527 |. 09/30/2038 . |2.A FE ...
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC
.. 22064%-AC-2 [ 3.850% 03/31/41 oo | e . 09/30/2024 . . 03/31/2041 . |2.B PL ...
CTL PASS THRU TR SER 2015 BNSF CTL PASS THRU
..22970*-AA-8 [ TR SER 2015 BNSF ~ 4.070% 05/15/34 ...vevvees | cvens . 09/15/2024 . . 05/15/2034 . [1.D PL ....
CULLEYWOOD CAPITAL MS FD LLC CULLEYWOOD
..23301#-AA-2 [CAPITAL MS FD LLC 10.000% 03/01/33 ..oovvers | ceens . 07/15/2024 . . 03/01/2033 . |1.C FE ...
DNKN 2015-1A SERIES 20211A CLASS A21 |
.. 233046-A0-4 [ 2.493% 11/20/51 o.evvvieiniiiiiiiinineneiens | e . 08/15/2024 . |Paydomn ..c.veveverienie forerienienieneiens oo 25,000 [voverenne 25,000 |eeieriennne 25,000 [ooeereenenne 25,000 [ooeveiriniinee [ v e o oo 25,000 [oeveveiiiiin [ e i, 467 |. 11/20/2051 . |2.B FE ...
DG-CS MASTER BORRONIER LLC CLEARWAY ENERGY INC Redenption 100.0000
.. 233254-AA-9 | 3.510% 09/30/40 ...eovverveeiieiiieieeeeeiens [ e . 00/30/2024 . | 1eevveeieieinieireieees [ [ 1,140,645 |........ 1,140,645 |........ 1,140,645 |........ 1,940,645 |ouviviiiiinins e foereenenienine oo e e 1,940,645 [viviiiiiis Joerininiinis e foeeeneen 40,037 |. 09/30/2040 . [2.C PL ...
DP LION HOLDCO LLC DP LION HOLDCO LLC Redenmpt ion 100.0000
. 23350M-A%-1 | 8.243% 11/28/43 ..cvvvevieciiinieseseine [ e L 00/28/2024 . | +.evveineeiieieiieieeeene [ [ 456,072 |.voneee. 456,072 |evueeee 456,072 [vvenenne 456,072 [oveveevnrninne [ e o s e 456,072 |oveeevveieies forreeninniinine oo e 20,403 | 11/28/2043 . |2.A PL ...
DAIMLER FINANCE NA LLC 8 1/2% Due 1/18/2031
..233835-A0-0 [JJ18  8.500% 01/18/31 .eovveuveneeeiiiiiiiiens [ e . 07/31/2024 . |Various ....ceeereeeeenenee fovereeneenenenens foees 15,077,000 |....... 12,500,000 |[....... 15,874,093 |....... 15,262,464 |..oovcvviiiiis foenne (196,333) [ovcvvivciien o (196,333) [evvevvrerrvnn [orvennn 15,086,131 |ovevevriiiies fovreens 10,869 |........ 10,869 |....... 1,100,868 |. 01/18/2031 . |1.F FE ...
DEEPHAVEN RESIDENTIAL MTGE SERIES 20202 CLASS
. 24380N-AC-3 [A3  2.856% 05/25/B5 .....ceerueruereinirriiniinins | ceeees . 09/01/2024 . |Paydomn ..c.veververvenies forenienienienenens foenien 504,817 |ereeennn 504,817 |vovvreene 510,653 [cvoverens 510,516 |ovveevrvnvnins forerenn(5,699) Loveriiiiiins oo (5,699) [ [ 504,817 ovevveveineies forrenenienine oo e 10,109 |. 05/25/2065 . |1.A FE ...
Deephaven Residential Mortgage SERIES 20214
..24381J-AA-5 [CLASS A1 1.931% 11/25/66 O . 09/01/2024 . | Paydown .. 262,635 262,635 219,957 |...........220,812 |.... ...262,635 |.. . 11/25/2066 . |1.A FE ....
..244199-BH-7 [DEERE & CO. BASIC ~ 2.750% 04/15/25 ...oouveuee | cvenee . 09/30/2024 . | J.P. MORGAN . . 8,421,715 ..8,500,000 ..8,652,490 |........8,560,947 |.... .8,523,271 . 04/15/2025 . |1.E FE ...
JOHN DEERE CAPITAL CORP BASIC ~ 4.150%
L 2822EWK-1 [09/15/27 o | e . 09/30/2024 . | J.P. MORGAN ..ooeeereens foeeernienienieniens fereene 5,543,890 |........ 5,500,000 |........ 5,379,770 |oveveeeeeeeeeeee feeeeieieeieee [eeeene 12,319 | [ 12,319 |oreeiiiiiiee [ 5,392,089 [coooeiciiiiin [ 151,801 [....... 151,801 [oveverenne 124,269 |. 09/15/2027 . |1.E FE ....
DBALT 2007-0A2 Flt % Due 4/25/2047 Mo-1
L. 25150U-AA-6  [5.893% 04/25/47 ..oveeneeeeeeieieeenenene | e . 09/01/2024 . |Paydomn ..everveeeeieries foerreenienenenens ferieiens 53,414 oo 53,414 |oooeneee 48,060 |............ 49,459 |.eeeeiiiiees e 3,955 [oveeeereenee ferrieine 3,955 [veeeeeeaee ferreienn [N A T/ SRR ISR IUNUUUUUUU TSR 1,207 | 04/25/2047 . [1.AFM ...
DISCOVER BANK 3.45% Due 7/27/2026 JJ27 WIELLS FARGO SECURITIES
.. 25466A-AJ-0 [ 3.450% 07/27/26 ..eeneeneeeaeeieeeneeenes | e L 07/31/2024 . |LLC eoneeeeeeeieeeee foeeeeeeeeneneies feees 13,489,840 |....... 14,000,000 |....... 14,021,990 |....... 14,008,193 [ovovveverain feries (G170 ) U (1,537) v ferene 14,004,656 [..eeoeieiene feenene (514,816) |...... (514,816) |........... 488,367 |. 07/27/2026 . |2.B FE ...
DISNEY WALT PRODUCTIONS 3.7% Due 9/15/24 NS
.. 254687-CZ-7 [3.700% 09/15/24 ...eeveeneeeeieeeeeeneneienes | v . 00/15/2024 . [Maturity eeoeeeeerenen foeeeeeeeenenenens ferreen 245,000 |.eeeenene 245,000 |........... 247,650 [.eveeeene 245,203 [ooveiiiiiaes e (1)) R S (1)) I S 245,000 |eeevereeinnes foreeeeeieeieee ferreiiiein e 9,085 |. 09/15/2024 . |1.G FE ....
DISNEY WALT PRODUCTIONS 3.375% 11/15/2026 NN
..254687-DK-9 15 3.375% 11/15/26 eevreeeeeeieieieneaes | e . 09/30/2024 . | J.P. MORGAN ..oeeeeeens foeeernienienieniens ferens 4,249,389 |........ 4,300,000 |........ 4,252,19% |........ 4,278,889 |ovoveeeiein feriine [0 I A IS [0 A 4,284,199 [oooooiiiiin [ (34,810) |-.en.e (34,810) [cveneee 127,388 . 11/15/2026 . [1.G FE ...
DIVERSIFIED ABS VII| LLC DIVERSIFIED ABS VIII Redenpt ion 100.0000
..255123-AA-9 [LLC  7.076% 05/31/44 .oeoeeeeeiieeecaene | e L 00/30/2024 . | ceviieiiniinieiinenenene e [ 307,669 |.eeenen 327,669 |........... 327,869 [.eveeeeeeeeeeeee feereeiiniinine [ e e o ferriies 307,669 |-veeeeeeaeies foreenenieeiees ferreiiii e 5,053 |. 05/31/2044 . |1.F FE ...
DIVERSIFIED ABS VII| LLC DIVERSIFIED ABS VIII Redenpt ion 100.0000
..255123-AB-7 [LLC  7.670% 05/31/d4 ..eoveeeeieeecaene | e L 00/30/2024 . | cuviiiieiniieieniineneneeee e [ 5,000 [ooorrirrenne 5,000 [oreeeeeeannn 5,000 |-eeeeeeneeneeeniens foreenenieniene feorereieins e s s e 750001 S ISR ISUUUUU ISR 9 | 05/31/2044 . [2.A FE ...
DOMINION RESOURCES INC 2.85% Due 8/15/2026
..25746U-CK-3 [FA15  2.850% 08/15/26 .eoveeveeveaeeaeeaneacans | ervenns . 09/30/2024 . | J.P. MORGAN ... ... 97,514 ..... 100,000 ...99,965 |.... ..99,993 |.. . 08/15/2026 . |2.B FE ....
P10 PICO LLC SENIOR SECURED NOTES ~ 4.170% Redempt ion .
..26860#-AA-8 [ 12/31/41 ooiiiiiiiiee e | L 07/01/2024 | cevieeeeieeiiininenienene foeeneeene e [erreieies QLS [GL) 1 (14) e [G75 ) AR AU FUTURURUPRN NN (SRR US QL5 PSSR FUSURSRUR RSN SRS 1,471 | 12/31/2041 . [1.G PL ....
EDISON INTERNATIONAL, INC. BASIC ~ 5.750% WIELLS FARGO SECURITIES
1. 281020-AN-7 [08/15/27 e | v L 07/31/2024 . |LLC eeneeeeieieeieeeie foeeeeeeeeneeneiens fereeen 4,409,215 |........ 4,335,000 |........ 4,741,406 |........ 4,524,000 [ovoeeeriiain ferne [T A RS [T A 4,492,399 |ooooiiiiieis o (83,183) |-...... (83,183) [ovveeeee 156,481 [ 06/15/2027 . [2.C FE ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR Redempt ion 100.0000
..28258#-AA-4 [ INVESTCO 1 LLC ~ 4.680% 11/30/35 .oeevveevees | cvene L 08/31/2024 . | cuveieiiniinieinineneee e [eeeeen 638,344 |...onen. 638,344 ... 638,344 |..ceenene 638,304 | [ e e s e 638,304 [oooriiiiiins [ e e 29,875 . 11/30/2035 . [2.C PL ...
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR Redempt ion 100.0000
..28258#-AC-0 [ INVESTCO 1 LLC ~ 4.680% 11/30/35 .veevveevaes | v L 08/31/2024 . | ceviieiieiiniinieeeenenes [oeeee e [ 61,194 |oooeeeene. 61,19 e 61,19 [oreenene 61,194 [ [ e e o [ 61,194 . 11/30/2085 . [2.C PL ....
NORTHEAST UTILITIES 3.35% Due 3/15/2026 NS15
..300401/-AB-4 [3.350% 08/15/26 ..vevveveeueaieaieaiacniaaaane | conens . 09/30/2024 . | J.P. MORGAN ...ooveverieene |oonneniininininns feene 1,964,300 |........ 2,000,000 |........ 1,993,920 |........ 1,998,483 |....oooiiin oo 503 v orienen 508 [ [ 1,998,986 |.. . 03/15/2026 . |2.B FE ....
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..30231G-BJ-0 | EXXON MOBIL CORP BASIC ~ 3.204% 03/19/27 ... |....... . 00/30/2024 . | J.P. MORGAN ...veneeveee [omrreenieerieens [ 6,461,585 |........ 6,500,000 |....... 8,275,685 |...vvveerrieeiriens [oreeeieennein e 39,718 |oorrreireeins e 39,718 |oeevreevrcens Joeerene 6,315,308 [ooovviiirens o 146,187 |....... 146,187 |o.eeeenee. 221,247 |. 03/19/2027 . [1.D FE ...
FIl ENERGY ASSET ISSUER LLC FIf ENERGY ASSET Redenption 100.0000
..302704-AA-9 | ISSUER LLC  7.151% 06/26/44 ....ecevuevenvnecns [ . 00/25/2024 . [ .evvviiiiiiineiieiies s e 1,192,854 |........ 1,192,854 |........ 1,192,854 |oveevnveeinieiniee foerereiineies feeveneieneien Joeeineineies oo Joveiiciiies e 1,192,854 |oeoveiiiienes feeeeeiiciie oo [ 21,562 |. 06/26/2044 . [1.F PL ...
FIl ENERGY ASSET ISSUER LLC FIf ENERGY ASSET Redenption 100.0000
..302704-AB-7 | ISSUER LLC ~ 8.106% 06/26/44 .....cveverveueres [nee L 00/25/2024 . [ v [t [ 312,774 |eeenee 312,774 oo 312,774 oveeeireinecine Joreeneinies [ e o e e 312,774 |oeeeveeneees feeeencciiie v e 6,409 |. 06/26/2044 .|2.B PL ....
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES Redenption 100.0000
..30288*-AA-8 | 4.540% 03/31/38 ...evvvieriiieieiricnrieenes [ e . 00/30/2024 . | v [ [ 587,500 |..ceeene. 587,500 |...eeenn 587,500 |......... 587,500 |-evveveerrienns foerereineien e oo s el 587,500 |-veverveeneies fereinieiiieee v [ 26,673 |. 03/31/2038 . 2.B FE ...
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3, Redenption 100.0000
..30308V-AA-7 |LLC ~ 5.550% 03/31/39 ...euvrveurrveerreeerrieinnns [ . 09/30/2024 . . .. 184,450 184,450 184,450 |...........184,450 [.... ... 184,450 |.. . 03/31/2039 . |2.C FE ...

..316773-CV-0 | FIFTH THIRD BANCORP BASIC ~ 3.950% 03/14/28 |....... . 09/30/2024 . [ J.P. MORGAN . . 9,187,005 9,300,000 ..9,336,270 |........9,317,062 |.... .9,314,198 |.. (127,193) . 03/14/2028 . |2.A FE ...
WELLS FARGO SECURITIES

..316773-CY-4 |FIFTH THIRD BANCORP BASIC ~ 2.375% 01/28/25 |....... L 07/31/2024 . [LLC wevvveveveeeneeeeees [oerereeereieniiies foeenes 1,968,500 |........ 2,000,000 [........ 1,899,940 |........ 1,926,688 [.ooovovrraies [errennn 39,990 |ovoreeeieies foreeenens 39,190 |ovorrrreaieies oo 1,965,878 [oeeveeeiiiis forreenenns 2,62 [ 2,62 [oriinn 47,896 |. 01/28/2025 . 2.A FE ...
FIFTH THIRD BANK 3.85% Due 3/15/2026 MS15

. 31677A-AB-0 |3.850% 03/15/26 ..vvvvvevvrererereereresisieiens | oo . 00/30/2024 . [J.P. MORGAN ..o foevereniiirieieies [oeennd 6,929,580 |........ 7,000,000 |........ 7,354,907 |........ 7,088,513 |oovveiiies [ (30,565) [+vvvevereerirne foerene [ AR 7,057,948 |ovovvevieieen o (128,368) |...... (128,368) |........... 281,478 |. 03/15/2026 . |2.A FE ...

..316770-BM-0 |FIFTH THIRD BANK BASIC ~ 3.950% 07/28/25 .... |....... . 00/30/2024 . [VAri0US +ovevevereererieren [oonsieesieesieens [oeea 19,764,000 |....... 20,000,000 |....... 20,099,600 |....... 20,051,970 [ovvverreiiae foreens (21,218) [eveereeies forrins (21,218) [evvereeees forine 20,030,756 |ovvevevererens fovee (266,756) |....... (266,756) |........... 829,500 |. 07/28/2025 . (1.6 FE ...
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1

.. 32027N-JT-9 |5.680% 08/25/34 ... | e . 00/27/2024 . [Paydoun ...veeverevveier foreeeeeeieieieiees [ 3,435 [oirrnnnne 3,435 | 3,378 | 3,395 [oovivereieiees foerereieens LT SR IR 40 |orereeeeeees e 3,835 [ovreieieeee [ oo o 83 |. 08/25/2034 . [1.A F ...
FIRST FRANKLIN BANK SERIES 2004FFH4 CLASS W7

< 32027N-PI-4 |7.435% 01/25/35 .vevovveeerreeeeieereeeen | oo . 00/25/2024 . | Paydoun ... ... 66,041 ...66,041 ...66,19 |............66,058 |... ..66,041 . 01/25/2035 . [1.A F ...
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS AS

. 32027NWP-2 |5.330% 11/25/35 .veveveveceeeeereieereeieen | oo . 00/27/2024 . [Paydoun ....cvcevvvverers fereerereieieieiees [ 13,200 [ooveveene. 13,200 |orurerennene 12,573 [oovrene. 12,789 [oovevereeees foereieiins B0 [oorereeeeiees foeeeis B0 [oorereeeeees foereies 13,200 [eoveverereeiees oo e o 337 | 11/25/2035 . |1.A F ...
FLORIDA PIPELINE HOLDINGS, LLC FLORIDA Redempt ion 100.0000

..341076-AA-7 |PIPELINE HOLDINGS, LLC ~ 2.920% 08/15/38 ... | ....... L 08/15/2024 . [ cevevvieeeeeieeeieeeeeieies [oereeeeeeieeees e 886,171 |.......... 886,171 |ovveee. 886,171 [..vo..e.. 886,171 [oeveveieieiee forvreereieieies Joreeeeiieiees feeeeeeeeeeiees fooveeeeieiees forveieens 886, 171 [coveveveiereies fooeeeieieees Jovveeeeeeees Joveveieieans 25,876 |. 08/15/2038 . [2.B PL ...
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000

.. 345244-AA-0 |HUB LLC ~ 4.720% 07/15/82 ..o | e L 00/15/2024 . [ cevevvieieieieeeieieieieies [oereeeeeeeeeeees e 153,826 [..vevevee 153,826 |........... 185,307 [vuenn. 185,162 [oovverereiies forreene (1,337) feereeerees foova (G574 ] R S 153,826 [.evevereiiiie orereieieeieies Joreeeeieenens e 4,842 [ 07/15/2042 .|2.C ........

..35137L-AH-8 | FOX CORP FOX CORP  4.709% 01/25/29 ....ovove | venvne L 07/31/2024 . [Various ....oceeveeevenns foerereerereniriies foaenas 4,480,020 |........ 4,500,000 |....... 4,500,000 |........ 4,500,000 |-vevvreiinies fooereieiiene e [ o e 4,500,000 |vvererreiie foeee (19,980) |....... (19,980) [.vvuee 215,437 |. 01/25/2029 . [2.B FE ...
GRANITE PARK FX NOTES ISSUER GRANITE PARK FX Redenmpt ion 100.0000

..36120F-AA-3 |NOTES ISSUER  6.820% 07/15/32 ..vevevevevernnns | verenen L 00/15/2024 . [ covuvvreneeeieieieeinenene [oereeeieieieees [reeen 434,921 | 434,921 oo 434,851 . 07/15/2032 . [1.6 PL ...
GCAT SERIES 2023NQM1 CLASS A1 4.250%

L 36169B-AA~4 | 10/25/57 o.vveireneeiieieieieieee e | oo . 00/01/2024 . [Paydoun ...vevevevevrvrinns [oereerireriiiees [reeenens 150,149 | 150,149 |ovoveevee. 130,958 . 10/25/2057 . |1.A FE ...
GCAT SERIES 2022NQM4 CLASS A1 5.269%

L 3B170H-AA-8 | 08/25/67 ..vvveeeieeerereieneeeseseseseeneienens | verenn . 00/01/2024 . | Paydown ... 116,990 114,326 ... . 08/25/2067 . |1.A FE ...
GSR 2003~

..36228F-YY-6 |6.300% 10/25/33 ..o | oo . 00/01/2024 . [Paydoun ..veveveeveieiens foereenerisieieiees [oeeeeenns 1,807 foveirinne 1,897 [oovererennns 1,931 . 10/25/2033 . |1.A FM ...
GSAMP 2005-AHL F1t % Due 4/25/2035 Mo-25

..362420-2B-8 |5.944% 04/25/35 ... IR I . 09/25/2024 . |Paydown ... 115,994 ...93,448 |... . 04/25/2035 . [1.A FM ...
GSAMP 2005-AHL 5 1

.. 362420-50-9 |5.500% 06/25/35 ..v.vvvenieieiererenereinnennns | oo . 00/01/2024 . [Paydoun ....evevevevvrinns [oerereieriniiiies [reeeennn 9,341 | 9,31 | 9,317 . 06/25/2035 . |1.A FM ...
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%

..362420-ET-6 |08/25/29 ... [ P . 00/01/2024 . | Paydown ... 381 . 08/25/2029 . [1.A FM ...
GSAMP 2005~ .000%

1 36242D-EY-5 |00/25/34 ..o | e . 00/01/2024 . | Paydown ... . 7,352 e 7,603 | 7,522 | 7,382 | . 09/25/2034 . |1.A FM ...

..362420-FG-3 | GSANP 2005-AHL  6.062% 09/25/34 ....cvvevevr | oenne . 09/01/2024 . | Paydown ... ....8,473 ...8,340 |............. 8,360 |.... .8,473 |.. . 00/25/2034 . [4.C FM ...
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1

.. 362420-QY-2 |5.000% 12/25/34 .vvvevevieereeiereeeieieieeees [ e . 00/01/2024 . {Paydonn .o.veveueeveeriens |oeriererieiniines [eerieieen 571 foereerne 6,898 |cvrrenene. 6,808 [oevovnnnnn [:72 2 OSSOSO TR [ OO USRI 64 |orererereeieies forereieenns 6,886 |o.ovevererciens [orerenn (1,174) [........ [GIRTZ)) 230 |. 12/25/2034 . |5.A FM ...
GEORGIA-PACIFIC LLC 3.6% Due 3/1/2025 NSt

. 3733IN-AH-4 |3.600% 03/01/25 +...vevevvereeceeeereveeeeieiens | oo . 00/30/2024 . [J.P. MORGAN ... foorererereeieieies [ovne 6,960,030 |........ 7,000,000 |........ 6,997,270 |........ 6,999,605 [cevovevereries forereiernns 273 T I 273 R A 6,999,857 [oovoveviiereres foernn (39,827) |....... (39,827) |..oeve 273,000 [. 03/01/2025 . |1.6 FE ...

..389286-AA-3 | GRAY ESCROW 11 INC BASIC  5.375% 11/15/31 . |....... . 09/30/2024 . [ DEUTSCHE BANK ..o [oeveeeeiririiienes [rreienne 615,000 |........ 1,000,000 [....... 1,000,000 |........ 1,000,000 [oeuveveireein foerererierine foereeenirieine foreveieneiens foerveiiein e 1,000,000 [oovevvreriies v (385,000) |...... (385,000) |-v.vevvneene 47,181 |. 11/15/2031 . |5.A FE ...
GRIDIRON FUNDING LLC SENIOR UNSECURED NOTES Redemption 100.0000

..39808C-A*-6 |5.640% 06/30/27 ...voveveveucneiiiniisisiaiainns | aenenes L 08/16/2024 . | c.vovieieisicciiiiiiiies oeieieiiiiieiees | 19,744,104 |....... 19,744,104 |....... 19,744,104 |....... 19,744,104 |.vovvevnnns foovviiieieiens fooviiiiiiiins foveiiiii v o, 19,744,104 [ Jvviiiiins v e, 1,315,354 |. 06/30/2027 . [2.CPL ....
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HSI Asset Securitization Corpo SERIES
..40430K-AH-4 [ 20060PT4 CLASS M1 5.270% 03/25/36 ........... | eeenens . 09/26/2024 . |Paydonn .....eevvvvviiiinnnn foevenniinineiiiins foinns 181,158 |.....eeet 181,158 |oeveennnnns 145,379 |..ooeeeenns 168,556 |.oevvvvriiiiinn foevennnnn P11 7/ R RS P21 7/ R RN 181,158 [ oo [ s 3,59 |. 03/25/2036 . [1.A FM ....
HEWLETT PACKARD INC. BASIC ~ 5.500% 01/15/33 WELLS FARGO SECURITIES
CAOABAL-AN-S [ e | s . 07/31/2024 . |LLC wevvviiiiiieieeiiiiin e e 14,864,820 |....... 14,500,000 [....... 14,366,455 |....... 14,382,030 |evvveniiiiiinn Jovvnnnnnns 5,963 |oiiiviiiiiiiiinn e TS T A I 14,387,993 |..oovvviiiiiiinn oevenne 476,827 |....... 476,827 |.evvnnnnn. 832,944 |. 01/15/2033 . [2.B FE ....
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenption 100.0000
..413707-AA-8 [3.500% 04/07/31 .evvvveiiiiiiiiiiiiiiiniiinieeiinn | s . 09/07/2024 . | .eveniiiiiiiieeeeeiiiiieeees e e 500,000 |...ceeeenn 500,000 |.......... 500,000 |.......... 100000 O O O R A LIV VN[00 R AR R N 11,667 . 04/07/2031 . [1.F PL ....
..428040-DB-2 |HERTZ CORP BASIC  5.000% 12/01/29 .......oeees | uunnnns . 07/23/2024 . |Various ......cceeeeeeeeeenn Joemmmnneeeennnines foeeeens 1,592,420 |........ 2,470,000 |........ 2,173,600 |........ 2,224,009 |..coveveeniiiane [ 19,346 |oeeveeieeeennns Jenenns 19,346 |oeevvenieiieennn Joeennnnn 2,243,355 |o.eiieiieiies s (650,935) |...... (650,935) |.....ceennn 79,932 |. 12/01/2029 . [5.A FE ....
HEAT 2005-4 SERIES 20059 CLASS M2  5.620%
L 437084-0Z-2 [04/25/36 ..cevvveeeeeeeennaeee e eeennneeee | s . 09/25/2024 . |Paydomn ...eevueneeeeeennns Jeennnieeeeenniees e e (61) |oeeennnereeene (59) [-ereeeeenies (59) [ eeeemmeeeeee oo o e s e (59) |+evermmneeeeenn Joeeememninnees [ 59 e 1 | 04/25/2036 . [1.A FM ....
Homebanc Mortgage Trust SERIES 20062 CLASS M1
.. 43739H-AC-4 [5.300% 12/25/36 ..oeevvveeeeeeeenniieeeeennnieeee | s . 09/26/2024 . |Paydonn ...ceevuueeeeeennnnn fevemniieeeeenies e 1,197,558 |........ 1,197,558 |........ 1,116,224 |........ 1,148,801 [oooeeeeeiiiiees s 48,757 |oveeeeeeeennns s 48,757 |oveeeeeeeennns s 1,197,558 |oveeeeeeeeiies e e e 39,919 |. 12/25/2036 . [1.A FM ....
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redenption 100.0000
.. 44416%-AB-2 |FMAN31  4.410% 05/31/33 oeevreeeeieieiieeeeee | s . 08/31/2024 . | .. . 05/31/2033 . |1.G PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AE-6 [4.440% 11/30/32 ooeeeeeeiieieeieeeeeeeeeeeeee | s L 08/31/2024 . | .eveniiiiiiiiiiniiiiiniiiinens e e 14,0760 [ 14,076 [ 14,076 e 14,076 | e e e e el 1076 [ e [ 469 |. 11/30/2032 . |1.G PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
. 44416%-AF-3 [4.440% 11/30/32 ooeeeeeiieeieeeeeeeeeeeeneeeee | s . 09/01/2024 . | .evveiiiiiiiinniiiiiniineens Jeeennieeeeenniees e 10,7420 010,742 [ 10,742 | 10,742 s e e e e [ 10,742 [ e [ [ 358 |. 11/30/2032 . |1.G PL ....
HUDSON TRANSMISSION HUDSON TRANSHISSION Redenption 100.0000
L 44416%-AG-1 [4.440% 11/30/32 ooeeeeeiieeeeeeeeeeeceeeeeeee | s . 09/01/2024 . | .. R . 11/30/2032 . |1.G PL ....
HUNTINGTON NATIONAL BANK BASIC WELLS FARGO SECURITIES
L AABAAN-AF-8 [ 05/17/28 ..o | s . 07/31/2024 . |LLC weeeeeeeeieeeeeeeies e [ 4,924,650 |........ 5,000,000 |........ 4,948,720 |........ 4,955,978 |.ocoeieiiiiiiies e 5,287 |veeeieiieeeine s 5,287 |veeeiiiiieienn Jeeeennnn 4,961,224 |...ooovvneieees foeens (36,574) |....... (36,574) |.ccevnennnn 160,584 |. 05/17/2028 . [1.G FE ....
Redemption 100.0000
..44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. |....... . 09/30/2024 . | .evuniiiiiiiiineniiiiinees e s 354,934 |........... 354,934 |.eeennnnn. 354,934 |........... 349,864 [....coovvnieieee foeeeennnnn 5,070 [oeeeieeemniies e 5,070 [oeeereiieniee fereeeeeens 354,934 |eeeeiiieiiiis e e e 14,281 |. 12/31/2031 . |[1.F PL ....
IMPAC Secured Assets Corp SERIES 20044 CLASS
.. 45254T-QI-7 [M5  6.609% 02/25/35 ...eevvveeeeeeennieeeeeennnn | s . 09/25/2024 . |Paydonn ...ceeuuueeeeeennnnn foeeennieeeeeenies s 210,290 |........... 210,290 |........... 199,644 |.......... 200,788 |oeeveueeeeeennn Jeenninns 9,502 |oeeeiiiiiiiennn eennins 9,502 |eeeriiiieieienn Jeeeennnns 210,290 |oeeerniiiiieeenn eeermniieeeenn e e 6,984 |. 02/25/2035 . |1.A FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.170% 11/25/36 ...eeeieeeiieiieeeeeenieees | s . 07/27/2024 . |Paydonn ..ceevueeeeennnns Jeemnnieeeeeeniees o 1,759 [oeeieeeennnns 2,256 [oeeeeeeennnns 1,878 | 2,082 [oeeiieiiiiiiees foeeeeeeens 179 foeeeiieiiiees o 179 [oeeeeiiiiees oo 2,210 |oeeeeniiiieeeee [eeeeeennnns (451) |eeeennnns (451) |oeeeneneeeeeenee 68 |. 11/25/2036 . |1.G FM ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 [A2  5.170% 11/25/36 ..eeeeeeeeiieiiieeeeeeiiieees | s . 09/27/2024 . |Paydomn ...cevvueeeeemnnns Joeeennieeeeeeniees e 2,905 [oiieieeenne 6,707 |ooeeeeeeene 5,567 |oeeeennnnnns 6,039 |eeiriiiiiiieenn Jeeeenins B2 | s K7 2 O IR 6,363 |eoeeriniiiieee foeeeeene (3,458) |......... (3,458) |.eeveneeeenee 248 |. 11/25/2036 . |2.A FM
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
.. 45660N-B9-5 [5.250% 05/25/34 ....ceeeeeeenniieeeieieeeeeeeens | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Jeeenniieeeeeeniees e 9,210 [oeueeeeeee 9,210 |eeerennnnns 5,065 |oeevvennnnnns 6,026 |oeeeeeiierieeenn eeninns 3,183 e s 3,183 | e 9,210 [oeeeeiiiiiieeee forreemmeieeees e s 347 |. 05/25/2034 . |1.A FM .
RAST 2004-A2 5 3/4% Due 11/25/2033 Mo-1
. 45660N-VH-5 [5.750% 11/25/33 oeeeeeeieeeeeeeiieeeeeeeeneeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 14,573 |oooeeeeeee 14,573 |oeeeens 14,901 |oeeeennnnns 14,766 [oeeeeeeeeinaes e (193) |+eeeeeneeeeeenn eeeennns (193) |+eeeeneeeeeeen oeeennins 14,573 oo e e e 573 |. 11/25/2033 . |3.C FM
INTERCONT INENTALEXCHANGE INC. BASIC ~ 4.350% WELLS FARGO SECURITIES
L 45866F-AV-6 [ 06/15/29 ....eeeeeeeeeeeeeeeeeene e eeneeeeen | s . 07/31/2024 . |LLC eeveeeeeieeeeeeeen Jeeeeneeeeeeeies e 6,386,380 |........ 6,500,000 |........ 6,457,685 |........ 6,466,033 |..ccevvniiiiienn foeeeennnnn 3,258 |eeeeiiiieeeie s 3,258 |eeeeiiieieeenn [eeeennnn 6,469,291 [...ccovvneieees feeeens (82,911) |....... (82,911) |ovveeennnee 177,504 |. 06/15/2029 . [1.G FE ....
INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625%
L A5866F-AZ-7 [09/01/28 ..eeeeeeeeeiieeeeeeeeee e eeeeen | s . 09/26/2024 . | FRACTIONAL SHARES ....... |oceeeeeeeeemmninns foreeeeeennnns 330 |oeeeeiieeeeens 330 [oeeeeeeeiins (07 R FESTUPUUPPRR FNRPPPR /2 PO FRPP /2 PO IR KLV I ORI ISP 22 IO 2 | 6 |. 09/01/2028 . |1.G FE ....
INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625%
..45866F-AZ-7 |09/01/28 ... JU IR . 09/11/2024 . | Tax Free Exchange ....... . 09/01/2028 . |1.G FE ....
INTERCONT INENTALEXCHANGE INC. BASIC ~ 3.625%
.. 45866F-BB-9 [09/01/28 ....eeieeeeieieeeeeeeeee e eeeeeen | s . 09/26/2024 . | FRACTIONAL SHARES ....... |oceeeeeeeeemmninns foreeeeeennnns [S7( I 670 |oeeeeiiiieeennns (S R FEPRPUPPP FOPTRTUPPRRRR ISPOTRRPPPPPR FSPRRRPRPRR ISPTRRRRPRPPR FOTRTRRTR 639 [ oot K1 I PO 1IN PO . 09/01/2028 . |1.G FE ....
JPMNMT Adj % Due 12/25/2034 Mo-1  5.321%
L AB624T-HE-6 [ 12/25/34 .o | . 09/01/2024 . | Paydown ... . 12/25/2034 . |[1.A FM ...
JPMMT Adj % Du
L A66247-K7-7 [ 11/25/33 e | s . 09/01/2024 . |Paydonn ..ccevueeeeeennnnns Joeennniieeeeenniens e 18,2500 [ 018,250 [l 18,214 | 18,214 | 88 [ o8 [ [ 180250 [ e [ 746 |. 11/25/2033 . |1.A FM ....
JPMNMT Adj % Due 6/25/2035 Mo-1  5.949%
L 466247-0A-4 [ 06/25/35 ..cevveeeeeeeeeieee e | s . 09/01/2024 . | Paydown ... . 06/25/2035 . |1.A FM ...
JPMNMT Adj % Du
L AB6247-QY-2 [ 06/25/35 ..eeeeeieeieeeeeee e eeeeneeee | s . 09/01/2024 . |Paydomn .eeeveuneeeeennnis Jennnieeeeeeniiees feeeeeees 34,933 |....coennens 34,933 ... 34,547 |............ 34,673 |ooeeieiiieieeen Jeeeennins L1V I PO LCIV I PO 34,933 |oeeeieeeeeiiies Jerneeeeeernee e e 1,356 |. 06/25/2035 . |[1.A FM ....
JPMBB Commercial Mortgage Secu SERIES 2014C26
..46643T-BJ-0 [CLASS A4 3.494% 01/15/48 .....covvuenierennnns |unnnnns . 09/01/2024 . |Paydomn .ecevveuieierennnnn Joornnnninaeeennnins Jonennnns 194,649 |........... 194,649 |........... 208,741 |.oooeennnes 197,543 oo foeeennnns (2,894) |evvvnanreeennns Jevnnnnnns (2,894) |.evvvnannieenne Joeennnnnnns 194,649 [...oooiiiiii oo Lo oo 5,101 |. 01/15/2048 . |1.A ........
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..46647P-Cli-4 | JPORGAN CHASE & CO BASIC ~ 2.947% 02/24/28 |....... . 00/30/2024 . | J.P. MORGAN ...veneeveee [omrreenieerieens [ 9,706,600 |...... 10,000,000 |........ 9,400,400 [..evveerreeiniens e [ 79,443 |.evveevncein e 79,443 |cevrecvneenns e 9,479,843 [ooveveviinies o 226,757 |....... 206,757 |eeveeeee. 177,639 | 02/24/2028 . |1.E FE ....
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redenption 100.0000
4666 1#-AA-T | 3.440% 04/13/27 .o [ L 00/13/2024 . | v [ [ 432,621 | 432,621 |oceee 432,621 ... 432,621 | [ o [ oo e 432,621 [oveeieeeen e [ Jociie 9,924 |. 04/13/2027 . |1.6 Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL Redenption 100.0000
..46661#-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 ..ceev [.eeee. L 00/13/2024 . | v [ [ 149,439 |..oeeee. 149,439 [ooveenee 149,439 |...oeeee. 149,439 |oeviiieeiiee [ e e o [ 149,439 |oviviiiiniies [ e [ 3,239 |. 04/13/2027 . |1.6 Z .....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redenption 100.0000
..466710-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 ..veuvvcerns [ . 00/15/2024 . [ .vvveiiieiiiiiciieiies s [ 7,981 | 7,981 e 7,981 [ooeeiinne 7,981 [ooveiriiinee e [ e e o, 7,981 [oeeeeiiiin s oo i 193 |. 01/15/2041 . |2.B ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES Redenption 100.0000
..466724-AA-4 | CREDIT LEASE  3.974% 02/15/37 .evvevveevnnen [ L 09/01/2024 . | v [ [ 105,902 [oveeennee 105,902 ..o 106,961 [.oveuvuee 106,823 [ovvvererirees Joveenne (921) |-vvveveneeeees foereeveene (921) |-vvveveneeiees foereeieens 105,902 [ovverieiiine forreeineienn [ feeeereinnn 2,462 |. 02/15/2037 . |2.B PL ....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS
..4B673%-AA-7 | SECURED TRUST ~ 3.214% 12/15/41 ..eovcvveeecn [ . 00/15/2024 . | e [ [ 93,886 [ 93,886 | 93,886 |oiiiien 93,886 |oiiiiiiiiis [ e oo s e 98,886 |-vveverreeies feerreiiieine v [ 2,012 [ 12/15/2041 .|2.B ........
..466740-AA-4 | NHHS CTL MHHS CTL  8.510% 12/15/43 ....ecuvn [ e L 00/15/2024 . | .evvciiiieiiieieeieiie [ [ 7,118 [ 17,118 [ 150,085 o 149,825 [ o (2,712) e [ (2,712) | frreiie LZTA R T FORRURRUIRRPI IUSPRUOUPTURRUTR FUURRUORORVIRUR ROURPIUN 3,443 |. 12/15/2043 . |1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTINUS
..480204-AA-9 | IV US FUNDING  5.710% 01/15/38 ..ceeveevne [ . 00/15/2024 . | .cvvveiiiciiiieiieiieiiie [ [ 90,863 [ 90,863 | 90,863 i 90,863 [oviiiiiiies [ e oo s e 90,863 |vuveverreiies foerrerireine o [ 3,914 |. 01/15/2038 . |2.B ........
KDP FRISCO TX CTL KDP FRISCO TX CTL ~ 3.300%
..482500-AA-3 | 06/24/37 ... e . 09/10/2024 . | .. ..2,100 [. 06/24/2037 . |2.B ........
KINDER MORGAT .
. 494550-AN-6 | 01/15/38 ...t [ . 07/31/2024 . {Various .....cceeveveevnees |ooerreenencnnens [ 15,012,270 |.......13,500,000 |.......15,213,769 |.......15,011,869 |...oeoirccire [ourenne (42,160) [evvveviiecen Jovenene (42,160) [.evvveviieene Jovenene 14,969,709 [ooveveviviiiins o 42,561 |......... 42,561 [ooveenee 979,950 |. 01/15/2038 . [2.B FE ...
HVS 850 BARGE FLEETING HMS 850 BARGE FLEETING
L A97270-AA-5 | 4.410% 03/15/42 . [ . 00/15/2024 . | v [ [ 40,645 [ 40,645 | 80,645 | 80,845 [ [ e e s e 40,645 [ooveeieiiiins e [ i 1,195 |. 03/15/2042 . [2.C ........
KRAFT FOOD GROUPS INC BASIC ~ 6.875% 01/26/39
2 B00760-AR=T | v [ L 07/81/2024 . {LLC weovveveeeveeeieiniens |oeeviecnieeneens [ooenn 15,325,335 [.......18,500,000 |.......15,072,480 |.......14,985,367 |..eoccoirccire |ourunne (36,898) [veveveeaene Jovenens (36,898) [cveveveveene Jovenens 14,948,470 [ooveeiiiiiis o 376,865 |....... 376,865 |........... 941,016 |. 01/26/2039 . |2.B FE ...
LA CHARGERS HEADQUARTERS TR LA CHARGERS
..50167*-AB-0 | HEADQUARTERS TR 5.050% 06/15/54 ....0ceeree [eneee L 07/15/2024 . | e [ [ 338 o838 [eiiiieni836 [ [ e [ o [ o 336 [eoreereiieee v [ e 6 | 06/15/2054 . |2.A Z .....
LA CHARGERS HEADQUARTERS TR LA CHARGERS
..50167*-AB-0 | HEADQUARTERS TR 5.050% 06/15/54 ....oceevve [eveee L 00/15/2024 . | e [ [ 437 e 88T [ 83T [ [ i [ o [ o 437 [ e o s 10 |. 06/15/2054 . [2.C ........
Redemption
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ... . 09/30/2024 . | .. ...36,502 ...36,502 |............ 36,502 |.... ..36,502 |. . 12/28/2051 . |1.E ........
..521865-AY-1 | LEAR CORP BASIC ~ 3.800% 09/15/27 ..... 09/30/2024 . J.P. MORGAN . ..7,000,000 ..6,577,830 |........6,807,302 [. . 36,386 .6,843,688 . 09/15/2027 . |2.B FE ...
..53079E-BG-8 |LIBERTY MUTUAL BASIC ~ 4.569% 02/01/29 ....... |[....... . 09/30/2024 . | J.P. MORGAN ... ... 500,000 504,555 |...........502,567 |... v (344) | ....502,223 |.. . 02/01/2029 . |2.B FE ...
MADISON AVENUE TRUST SERIES 2017330M CLASS A Redenpt ion
..552820-AA-2 | 3.204% 08/15/34 .. [ L 08/01/2024 . | e [ [ 6,000,000 |[........ 6,000,000 |........ 6,089,976 |........ 8,001,857 |.veeervevreeees feeeres (1,857) | [ (1,857) [ovverrieine e 8,000,000 |-.evveverirens feeereiinniin Joerereieneees feeeiiie 129,649 | 08/15/2034 . |1.A ........
NFRA Trust SERIES 2022NQM2 CLASS A1 4.000%
..552850-AA-0 | 05/25/B7 ... eeeeenee [ e . 09/01/2024 . | Paydown ... .. 297,908 297,908 276,309 |...........276,430 |.... . 21,478 |... .297,908 |.. ..7,816 [. 05/25/2067 . |1.A FE ....
lNR ABS ISSUER | LLC MNR ABS ISSUER | LLC Redenpt ion 100.0000
L BE7X-A*-0 |8.121% 12/15/38 ...vevveniveeirieiisieereeens [ e . 00/15/2024 . [ v e e 1,695,326 |........ 1,695,326 |........ 1,695,326 |........ 1,695,328 |.vcevrveineins foeevniiniins Joeeeneieieies oo s e 1,695,328 |vovevrieiie [ . 12/15/2038 . |1.G PL ...
INR ABS ISSUER | LLC MNR ABS ISSUER | LLC
..55317X-A0-8 |8.946% 12/15/38 ...ovvereeiieeeeeieiereeeies [ L 00/15/2024 . | .cuvveiiiieiiieieeieee [ [ 93,540 |[..ovueeee 93,540 |eveuennee 93,540 |..ovennnne i TR:ZT N FUUOUUUUOURUUTOR IURURUURRUURR FUUTRURORURPR RUSRUTORUURRN RUSURURORUTPR RURORURORt 98,540 [oovuvereiiie o . 12/15/2038 . |2.A PL ...
MAPLELEAF MIDSTREAMNINVESTVENT MAPLELEAF
..56540#-AA-3 | MIDSTREAM INVESTMENT ~ 4.560% 09/30/25 ....... |....... L 07/05/2024 . | e [ [ 1,019,082 [........ 1,019,082 |........ 1,027,243 |........ 1,022,859 |.... ... (3,827) . e (3,827) [ o 1,019,032 |.. . 09/30/2025 . |3.C PL ...
..565849-AP-1 | MARATHON OIL BASIC ~ 4.400% 07/15/27 ......... [....... . 07/31/2024 . | Various ... o [ 14,839,800 |....... 15,000,000 [....... 15,476,492 |.......15,266,510 |.... .. (45,481) |. o (45,481) [ o 15,221,029 |.. (381,229) |..... . 07/15/2027 . |2.C FE ...
MARATHON PETROLEM 5 1/8% Due 12/15/2026 JD15 WIELLS FARGO SECURITIES
..56585A-BC-5 |5.125% 12/15/26 ....ovevveviiiieiiiciiiciens [ oo L 07/31/2024 . {LLC oo [ [ 503,310 |..counee 500,000 |........... 534,723 [.oocveee 514,063 |.ovoiviienn e (2,902) |ovevvvveiiens foeiins (2,902) |-vovevieiies forieiiene 511,161 [ooveiiiiies oo (7,851) . 12/15/2026 . |2.B FE ...
THE MARCUS CORPORATION SENIOR NOTES ~ 4.020% Redenption 100.0000
.56633#-AL-7 | 08/14/25 .oveveeeniieeieee e [ e L 08/14/2024 . | e e [ 2,200,000 |........ 2,200,000 |....... 2,200,000 |........ 2,200,000 |oeovvciiiciiies [ o [ o s 2,200,000 [ovveiieiiies forriiiieiiie o [ 88,440 |. 08/14/2025 . [2.C PL ...

..56633%-AA-5 | MARCUM LLP MARCUM LLP  3.400% 08/09/31 ..... |....... . 08/09/2024 . | .uvveiiiiiiiiiiiiiiiiiiiiiiies i e 6,250,000 |........ 6,250,000 |........ 6,250,000 |........ 6,250,000 fo.oeeeriiiiinnns oovviiiiiiiinns fovieiiiiiiis o o o 6,250,000 |.oooviiinninies fooviniiiiiiiies oveeiiiiiiiiees foviiiin. 245,313 ). 08/09/2031 . 2.C ........
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MARSH & MCLENNAN COS BASIC ~ 4.375% 03/15/29
LOTAT48-BG-6 [ eeveenneeeeeiie s | . 09/30/2024 . | J.P. MORGAN .....ovvvvvvnn Jovvvnnnnnniiinininns fovenn 15,139,800 |....... 15,000,000 |....... 15,021,450 |....... 15,017,871 |ovvvvviiiiiiinns [ (2577 ) R RPN (5773 ) R RN 15,015,529 |.oovvvveiiniinn oveene 124,271 |....... 124,271 |eeeeenniild 685,417 |. 03/15/2029 . |1.G FE ....
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
..576433-UE-4 [6.489% 04/21/34 ..oovvvvvniiiiiiiiiiniiiiiiiiieees | . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 46,237 |oeeennnnnnn 46,237 |..oceevnnnns 45,911 [t 45,962 [ooiiiiiiiiinns foriiiiiiinns P AU R P A R 46,237 [oooviiiiiiiines oo e s 1,927 |. 04/21/2034 . |[1.AFM ...
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-WM-4 [6.380% 11/21/34 ..oevvviiiiiiiiiiiiiiiiiiinieeiinn | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 3,305 [eiiiiinnne 3,305 [oiiiiinnnns 3,228 [ooeiiiiinnnnn 3,230 [ooviiiiiiiinens oo T PP F, VAT PP FP FC R VS U RN R R, 135 | 11/21/2034 . |[1.AFN ...
MASD 2006-1 SERIES 20051 CLASS M2  6.070%
..576436-BY-4 [06/25/43 ....ovvvviiiiiiiiiiiiiiiiiiies | s . 09/26/2024 . |Paydonn .....eevnvvviiiinnnn fevenniininniiiins o 139,893 |........... 139,893 |......eeees 132,657 |.ovvvvennns 134,988 |..oovveiiiiiiinn ovviinnnns 4,905 |oeiiriiiiiiiiinn v 4,905 |iviiiiiiiiiinn s 139,893 [ooovvvviiiiiees oo s s 3,653 |. 06/25/2043 . [1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-ClI-7 [5.619% 01/25/36 ...oevvvnviviiiiiiiiiiiiiiineeeees | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 46,770 |............ 46,770 |oeevennnnnns 38,585 |.....cvvnnnn L O O N ) AR L1V O ) R R 1,026 |. 01/25/2036 . |[1.A FM ....
MABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 [7.735% 09/25/34 ....coevvvniiiiiiiiiiniieciiines | s DRV V07 T O O O O O O O O R R R R 161 [. 09/25/2034 . [1.A FM ....
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
..57643M-KK-9 [5.500% 05/25/35 ...ccevvvvniniiiiiiiiiiieiiiiiines | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 36,971 ... 36,971 [.ooeenennns 37,162 |..ocvvvnnnns 37,020 |oeeieiiiiiiiens e, (15D AR AR (1)) AR AR R e/ T O ) R R, 1,481 |. 05/25/2035 . |[1.A FN ....
Redemption 100.0000
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC ~ 5.160% 09/20/26 |....... L 09/20/2028 . [ cevevereeeeeieeieeeeeerees [ [ 844,642 |........... 844,642 |........... 844,642 |........... 844,642 |..voveececnene feeeeeeeereies feerereeeeiees oo oo e 844,682 |.vovvvieeies foveieeeens Joeveeeeiens forveieiens 29,054 |. 09/20/2026 . [2.C PL ...
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5 [5.300% 07/25/36 ...ovvvvnrvvviiiniiieeiiiiiinieeees | s . 07/27/2024 . |Paydonn ....coeunvvvviinnnns foovennininniiininns foninns 166,713 |......oent 166,713 |oevvennnnns 157,908 [o.eeennnn. 160,715 [oeiiiiiiiiins foeeeeeees 5,998 | s 5,998 | s 166,713 [ oo [ s 4,394 |.07/25/2036 . [1.G FM ....
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
..59020U-X7-5 [5.300% 07/25/36 ...evvvvnvvviirnniiieiiiiiinieeees | s . 09/27/2024 . |Paydonn .....eunvveviiinnnns Jovvninnniiiiiiinees feeeneeeens 48,166 |............ 48,166 |............ 45,623 |............ 46,433 [oooeiiiiiiiiiins oo 1,733 | v LT P [T ) R R 1,459 |. 07/25/2036 . |2.A FM ....
MESA AIRLINES INC CERTIFICATES ~ 4.750% Redenption 100.0000
..590488-AA-6 [01/15/28 ...eevviiiiiiiiiiiiiiiiiiniciiieeiinn | s L 07/15/2024 . | eeveneeeiiiiieeeeeeiieeees i e 1,109,611 |........ 1,109,611 |........ 1,109,611 |........ 1,109,611 [oooeiiiiiiiiins oo [ [ [ s 1,109,611 [ oo s s 52,707 |. 01/15/2028 .|2.B PL ....
MILEAGE PLUS HLDINGS LLC BASIC  6.500%
..599191-AA-1 [06/20/27 .evvvniiiiiiiiiiiiiiiiiiineeciinineeeinn | s . 09/21/2024 . |Various ........cceeeeeeens foovvnnnnnnniinnnnns Jonnns 325,000 |........... 325,000 |........... 330,230 |.....ceennn RZA I R RN (1,736) [oeeeviinienns s (1,736) [ooeeeiiiinnnns o R 7011V R R RN A 16,244 |. 06/20/2027 . |2.C FE ....
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032 Redemption 100.0000
..607120-EZ-1 [FMANO  3.810% 11/09/32 ...evvvvvvinnnniiiiinnnn | nennns . 08/09/2024 . | .evunniiiiiiiiieieeiiiiieeees i e 266,996 |........... 266,9% |........... 266,99 |........... (6T R O R R PLCIoete I R R RN R 7,371 | 11/09/2032 . |1.F ........
MSHEL 2005-2 SERIES 2006IIMC1 CLASS A2C
..61744C-XM-3 [5.270% 12/25/35 ...covvvvviiiiiiiiiiniecciiiiines | s . 09/25/2024 . |Paydonn ......eoveviiiinnnns Jovvniinieeiiiinees feeeneeeens 12,254 | 12,254 |...oooeeeens 12,040 |ooeeeennnnns 2% (01 O RN LIS T FO AR LIS T O AR /27 O N ) RN 248 |. 12/25/2035 . |1.A FM ....
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A2B  5.080% 10/25/36 .....evvvvvvivnnnnnns | unnnnns . 09/26/2024 . | Paydown ... . 10/25/2036 . |[1.A FN ....
Morgan Stanley Capital Inc SERIE:
..61749B-AD-5 [CLASS A2B 5.080% 10/25/36 ....eevvvvvvvnnnnnnns | uunnnns . 08/26/2024 . |Paydonn ......eevveriiiinnnn Jevvnninniiiiiiins foneneens 6,691 [........eeees 6,691 |..cooeenn 4,315 [ooiiiinnnnns 4,806 |.eovvniiiiiiinn Joeennnnn 1,885 | e 10885 | e 6,691 e [ [ [ 84 1. 10/25/2036 . |4.A FM ....
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A2B  5.080% 10/25/36 ....eevvvvvvvnnnnnnns | unnnnns . 09/26/2024 . | Paydown ... 135 ) . 10/25/2036 . |4.B FM ...
MHL 2004-1 FIt % Due 11/25/2034 Mo
..61913P-AA-0 [5.749% 11/25/34 ...ooovvvviiiiiiiiiiiiiieciiiines | s . 09/25/2024 . |Paydown ... ...82,480 |.... . 11/25/2034 . |[1.A FM ...
..61913P-AB-8 [MHL 2004-1  5.794% 11/25/34 ..covvvveeeeecenn | s . 09/25/2024 . |Paydown ... e 1,352 ... . 11/25/2034 . |[1.A FM ...
NHL US FUNDING LP SENIOR SECURED NOTES
..629278-AA-6 [4.180% 09/29/24 .....oovvviiiiiiiiiieeeeeieieeeee | s . 09/29/2024 . |Maturity . . 4,000,000 ..4,000,000 |........4,000,000 |.... . .. . 09/29/2024 . |2.B PL ....
..63860H-AE-9 [NSTR 2007-A  5.239% 03/25/37 .....cevvvvvnvees | uunnnns . 09/25/2024 . | Paydown ... .. 990,595 829,778 |.......... 966,067 |.... ....990,59 |.. . 03/25/2037 . |[1.AFN ...
NEPTUNE BIDCO US INC BASIC ~ 9.290% 04/15/29
L.840695-AA-0 [ ..ervenieiiiiie e | s . 09/26/2024 . |Various ........ccoeeeevrens foovennnnnnneiinnnns Jovnens 3,980,000 |........ 4,000,000 |........ 3,837,213 |........ 1,150,509 |vvvvieiiiiiinn Jovvennnn 15,820 [ooovivviiiiniens fornenes 15,820 [ooovivviiiiiens forrenes 3,857,570 |evvveeiiiiiinn foeeene 122,430 |....... 122,430 |........... 336,948 . 04/15/2029 . |4.B FE ....
NEPTUNE REGIONAL TRANSMISSION 10 DRAWDOINS, Redemption 100.0000
..64079*-AB-8 |BLENDED RATE AT  6.210% 06/30/27 ........eeuvs | unnnns . 09/30/2024 . | .eeeniieiiiieeeeeieiieeees i e 304,243 |........... 304,243 |oeeeennnnns 304,243 |..evennnnnn 0 2 O O N N AR RN 304,243 [oooeiiiiiiiinins oo [ s 14,170 |. 06/30/2027 . [1.F PL ....
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO, Redenption 100.0000
..64082#-AA-1 [LLC  4.430% 09/30/41 ... [ U . 09/30/2024 . | .eeeniiiiiie e .. 436,011 ..436,011 .436,011 . 09/30/2041 . |2.A PL ....
NEW CENTURY HOME EQ LOAN X
..64352V-UK-8 [2/25/2035 Mo-25  5.764% 02/25/35 .......cceeee | aunnnns . 09/25/2024 . |Paydonn .....eevnvvviiiinnnn foevvnniinnniiiiins e 112,039 |...........112,039 |...........101,341 |........... 720 O O R RO 112,039 . 02/25/2035 . |[1.A FN ...
NEW CENTURY HOME EQ LOAN TRUST 4.52744% Due
..64352V-LZ-2 [8/25/2035 Mo-1  4.688% 08/25/35 .....cevvvees | uunnnns . 09/01/2024 . |Paydonn .....eevnvviiiinnnn foevvnniinnniiiiiinns foninns 160,012 |.......... 160,012 |...........145,332 [........... 151,422 | i 8,590 |ieviiiiiiiin eerninns 8,590 |ieeviiiiiiiin eeriinns 160,012 . 08/25/2035 . |[1.A FN ...
NEW CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-NK-3 [ 10/25/2035 Mo-25  5.449% 10/25/35 .....eevvees | annnnns . 09/25/2024 . |Paydonn ......coviiiiiiiinns Jovnininiiiiiiinins foieiinnnns 45,503 |............45,503 |............37,767 |............ 45,224 oo e 279 | oeveininnnns LI O R 45,503 [...ooivviinnnes fooviiiiiins Lo 862 |. 10/25/2035 . [1.A FM ....
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NEW CENTURY HOME EQ LOAN TRUST SERIES 2005C
..64352V-PA-3 | CLASS M2  5.645% 12/25/35 .......oooeeeeeieinins [ oeenn . 09/26/2024 . |Paydoun .......oooovviiiiins |oeviiiiiiiiiiins e e (1,993) [oevvvnnnnnne (1,887) [cuvvvnnnnnne (G UL) ) PO AN ()] R RN () oo oo (1,903) | [ 1,903 |.......... 1,903 [oovvviiiiiiinnns 35 | 12/25/2035 . [5.A FM ....
NEW MEXICO GAS INTERMEDIATE, | SERIES B
..64712#-AB-7 |3.640% 07/30/24 ....cooovviiiiiiii [ . 07/30/2024 . |Maturity ...ooovvviiiiiins Joeeeneieieiis | 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |.... . 07/30/2024 . (2.B ........
NEWl ORLEANS ENERGY PARTNERS NEI ORLEANS Redemption .
..64760@-AA-2 |ENERGY PARTNERS LL  4.270% 08/15/32 ......... [..eeen . 09/16/2024 . | evviniiiiiiiiiiiiiiiiiiiien e [ 334,676 [, 334,676 |........... 334,676 |........... 334,676 [c.vvvnniniiiies oo e e e . 08/15/2082 . [1.G ........
New Residential Mortgage Loan SERIES 2022NQM3
..648310-AA-1 |CLASS A1 3.900% 04/25/62 ........evvvvmnnnnnnnn [ereennn . 09/01/2024 . |Paydoun ......oooovviiiiiins |oevinniiiinninns [ 248,925 |l 248,925 |........... 215,981 [........... 216,434 . 04/25/2062 . [1.A ........

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

..65106A-AR-4 | 5.419% 03/25/36 . 09/25/2024 . |Paydown ... .. 1,092,513 883,219 |........ 1,082,353 |.... . 03/25/2036 . [1.A FM ...

..B5536M-AE-7 |NHEL| 2006-HE2 ~ 5.299% 03/25/36 . . 09/25/2024 . | Paydown ... 192,842 159,577 |...........189,048 |.... . 03/25/2036 . |1.A FM ...
NORDSON CORP 2.89% Due 7/28/2025 JJ28 Redenpt ion 100.0000

..B55663-E-7 | 2.890% 07/28/25 ....vevereeneierereereierenniens | eevenes L 07/28/2024 . | .evvveeieieiinieeineinen | e 2,571,429 |........ 2,571,429 |........ 2,571,429 |........ 2,571,429 [ooveiieieees oo oo e e o 2,571,429 [eevvvieiieiin e oo i 74,314 |. 07/28/2025 . [2.A ........
Onslow Bay Financial LLC SERIES 2022NQM1

LB7114V-AA-1 | CLASS AT 2.305% 11/25/B1 wveuveveeeeeieiens [ e . 00/01/2024 . | Paydonn ...vevevvevereeies |ooerieeiieiesieens [eeeeeenes 434,427 ... 434,427 | 365,055 |........... 366,914 |ooveereieians forrenns 67,513 |oerreieaies feerene 67,513 |oeerveerieies feereeiins 438,827 oo e foerveiiiein Joei 6,626 |. 11/25/2061 . |1.A FE ....
ONEOK INC CALL @ MAKE WHOLE +25 BASIS PO WIELLS FARGO SECURITIES

..682680-AN-3 |6.000% 06/15/35 ....evvevereereriereerrensiensies [ eevenes L 07/31/2024 . {LLC vvveeeiereiereeieiens [eeeeieeeieneieens [eenene 2,078,700 |........ 2,000,000 |........ 2,012,520 |........ 2,007,395 |oovererrains e (269) |-vvvereeienens forreereens (269) |-veeeverreies foereene 2,007,126 |oveverreeirees feevenns 71,574 |........ 71,574 | 75,333 | 06/15/2035 . |2.B FE ....
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redenpt ion 100.0000

..683470-AA-5 |5.330% 03/31/34 .evenivinereerieiesieeeieeees [ e L 00/30/2024 . | 1evviveniieeiieieiinieenne | [ 337,030 |eeeene 337,080 [oovernnnne 337,080 |ovvnnnnn 337,080 |orevereeiiees feeeerieieiies foereeieieieins e oo e 337,030 |overreiiieies feoeieieiieens e [ 13,562 |. 03/31/2034 . |2.C ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25

..6838N-CZ-4 |5.209% 12/25/35 ...vevveveriereeereeeieesiensnens [ eeienes . 00/25/2024 . {Paydonn ...veveveverierens [oeeeieesienieens [eeeeeeen 88,070 |.eoveenne 88,070 |[..voee... 82,458 |............ 86,214 [ooveeiraiens e 1,855 [ovvereeienie [eeeerenens 1,855 [ovrerereeines feeerieienens 88,070 |-ovveverieeins feoerieeiiiiens e feeieeeieins 2,667 | 12/25/2035 . |1.A FM ....

..69318F-AJ-7 |PBF HOLDING CO LLC BASIC  6.000% 02/15/28 . |....... . 00/05/2024 . [VArioUS wvvvevereeverearen [orerieesieesieens [orea 15,977,801 |....... 16,300,000 [....... 14,592,058 |....... 14,913,453 |ooivriiies [ 184,595 [viveuiieiie foerene 184,595 [ovvveirciiie [orrrern 15,098,088 |oveviiiiiiin [ 879,752 |....... 879,752 |covveeee. 997,217 |. 02/15/2028 . 3.8 FE ...
PGA TOUR, INC PGA TOUR, INC ~ 3.430% 05/30/41

1 BO3OHEAAZ | e | e . 00/16/2024 . [ Tax Free Exchange ....... [RUSURURURSURURR RO 19,823,005 [....... 22,320,916 |....... 19,497,767 |....... 19,716,353 .. 106,652 ... ...608,233 . 05/30/2041 . |1.G PL ...

2 BIBAEABT | et | e . 00/16/2024 . [Tax Free EXchange ....... [ceevevevervririins [ouenes 8,816,566 |........ 9,986,450 |........ 8,664,144 |........ 8,766,576 |.vevvrveiicies [eerirnns 49,990 |vvvvvevieein o 49,990 [ovvvvvevveiin |oeerren 8,816,566 |oveveeiiiins feoiveiiiiin foeriiiiins oo 265,778 |. 05/30/2041 . |1.G PL ...
PETROS MISSISSIPPI FUND LLC PETROS Redenption 100.0000

..716828-AA-2 |MISSISSIPPI FUND |, LLC  6.950% 03/01/27 ... | ....... L 00/20/2024 . [ 1evuvereeieieieieieernien e [ 90,481 |oeverneen 90,481 [oovreneenen. 90,481 |ovurrnnnne 90,481 |ovovvireeeies foreeeeieienns freerereines fooeviineiees oo foeeiens 90,481 |ovveiveieies forrreiiiiie v [ 18,005 | 03/01/2027 . |1.C FE ...
PREMIER ENTERTAINMENT SU BASIC  5.875%

L TAOS2H-AB-0 | 09/01/31 uveeiiiieieieieieeeeeeeesesieieieiens | oo . 07/23/2024 . {Various ..eovevevreevrnes |oeveeeresierenes Joeeas 1,430,919 |........ 1,950,000 |........ 1,931,768 |........ 1,935,192 [ovuvrvevrciin forerieiennns 7L O R 849 [oevvveiieinn e 1,936,042 |oveverieiieies [ (505,123) |....... (505,123) [...vvnvee 100,915 [. 09/01/2031 . [5.A FE ...
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenmpt ion 100.0000

LTH1011-AA-8 | 7.806% 12/25/38 ...vvevvcveeceeiisirieieieiens | oo L 00/25/2024 . [ cuvuvererereeieieieeieenene [ [ 695,987 |.ovvnnnnn 695,987 [.ovevevee 695,987 |.vvueven. 895,987 |ovovevereerinns feerererniine frereerneiene [ o o 695,987 |.voveiveiieies fererireiiiene v [ 36,096 |. 12/25/2038 . [1.G PL ....
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenmpt ion 100.0000

LT41011-AB-6 |8.418% 12/25/38 ..o | oo L 00/25/2024 . [ vuveveereeieieieieeeeneee e . 12/25/2038 . [2.B PL ...
PRESIDIO FINANCE LLC PRESIDIO FINANCE LLC Redenmpt ion 100.0000

LT41011-AB-6 |8.418% 12/25/38 ..o | e . 07/25/2024 . | .. . 12/25/2038 . |2.CPL ....
PRIME 2003-3 5 1/2%

L TAIB0M-CS-9 |5.500% 01/25/34 .vevvveneeeeieeeeenereinnnnns | verens . 09/01/2024 . {Paydonn .c.vevenveveeees [oreeieeiieesieiens [rveeeas 15,571 [oovreenennn 15,571 [oevreeeene 16,418 [oovvvennnnes 15,956 |-vevereererinies ferreeniens (6:1 1 R IR (621 S IR 15,571 |ovrreereiine foereveiiniine e e 571 [. 01/25/2034 . [1.A FM ...
PRIME PROPERTY FUND, LLC UNSECURED NOTES

LTA170%-AD-1 | 3.880% 07/30/24 w.oevveverereneeeieiririeieieiens | oo . 07/30/2024 . Maturity .... . 07/30/2024 . |2.A ........
AMAZON GARNER CTL AMAZON GARNER CTL  4.034% Redenmpt ion .

L TA338E-AAE | T1/15/39 oo | e . 00/15/2024 . [ ceveveieeeeeeieieieieeeens . 11/15/2039 . [1.D ........
AMAZON ANDOVER AMAZON ANDOVER  3.366% Redemption

L TABEAA2 [ 10710742 oo | e L 00/10/2024 . [ ceveveieeeeeieieiceeeeene . 10/10/2042 . [1.E ........
Q-LNG OPERATING | LLC Q-LNG OPERATING | LLC Redenption 100.0000

L TAT394-AA-1 | 4.440% 02/28/35 ..vevvevreneeieiieieieieieeen | e . 08/31/2024 . | .. . 691,278 691,278 |.... . 02/28/2035 . |2.B PL ...
Residential Asset Mortgage Pro

. T49239-AF-6 | CLASS M1 5.330% 08/25/46 ...vovvrvvervrirnns | verenen . 00/25/2024 . {Paydomn .o.vveuerveeriens foerieenineieies [ 9,29 |eorrennne I7 0 8,202 |oeurinnne 8,454 . 08/25/2046 . |2.C FM ....
Residential Asset Mortgage Pro SERIES 2006RZ5

.. 749239-AF-6 | CLASS M1 5.330% 08/25/46 ..vovevevvrvivreiinens | aenenes . 09/25/2024 . |Paydown ... 129,172 17,547 |.......... 119,788 |.... . 08/25/2046 . |3.A Fll ...
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Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.200% 08/25/36 .......... |..eeen. . 07/25/2024 . |Paydomn ....cevvnvvvviinnnns Jovvniiniieiiiininns foviiineiiiiiins o 17,863 [oeeeennnnne 15,005 |oeeveennnnns 16,070 [oovivviiiiniens forriiiiinnns L[0T U A (U< O RN 16,173 [oevvviviiiiiiinn fonnns (16,173) |....... (16,173) [cvvvvvrrrnnnnnns 528 |. 08/25/2036 . |1.G FM ....
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.200% 08/25/36 .......... |..eee.. . 09/25/2024 . |Paydown ... .. 23,982 L3720 [ 3,385 [ 08,385 s [ 147106 e (123,123) |...... (123,123) . 08/25/2036 . [2.A FM ....
..T4949L-AC-6 |RELX CAPITAL INC BASIC ~ 4.000% 03/18/29 .... |....... . 09/30/2024 . | J.P. MORGAN . ,955, 120 5,960,147 |.... . (10,244) |....... (10,244) . 03/18/2029 . |2.A FE ....
AUTUMN WIND HQ, LLC AUTUNN WIND HQ, LLC Redenption 100.0000
.. 750731-AA-9 [3.744% 02/10/49 ...oevvreeiiiiiiiieeeeeeeeieeeee | s . 09/10/2024 . | .eenniiiiiiiiiniiiiniineenes e e 49,175 |eeeeees 49,175 |t 49,175 | LT VAT IO IEORRRRUPP FEUPRRPRRRRURP ISPUURRRRTUP IEPURPRRRRPUPP ISPPTTTY 49,175 [ oo e s . 02/10/2049 . |2.A ........
Residential Asset Securities C SERIES 2006KS9
..75406Y-AD-9 [CLASS Al4  5.220% 11/25/36 ...eeevvvnneeeeennnn | s . 09/25/2024 . |Paydomn .c.eeueeeeeennnins Jeenieeeeenieeee e 90,298 |oeeeeunnnnns 86,344 |............ 74,202 |ooeeeennnnnn 78,565 |.oeeeveeinieeee foeeeennnn8,121 [ 80121 | s 86,686 |....ccevvnunnnns . 11/25/2036 . |2.C FM ....
Renaissance Home Equity Loan T SERIES 20032
..759950-AY-4 | CLASS M1 6.197% 08/25/33 .. JU IR . 09/25/2024 . |Paydown ... . 08/25/2033 . |[1.A FM ...
REPUBLIC AIRWAYS INC REPUBLIC AIRWAYS INC. Redenption 100.0000
..76029%-AA-1 [8.000% 06/15/30 ....eeeevremmeereermnnnaereeennnnaes | s L 09/15/2024 . | .eveeiiiiiiiiieiiiiiiienees e s 312,500 |........... 312,500 |........... 312,500 |.....eevnn312,500 |oeviieiiiiiiiins Jeemnieeeeeens e e e s 312,500 [oeeeeniiiiieeenn Joeeeniineeeenne Jeerrieeeeeenes s 18,750 |. 06/15/2030 . [2.B PL ....
RETAIL PROPERTIES OF AMERICA | 4% Due
..76131V-AA-1 [3/15/2025 MS15  4.000% 03/15/25 ....cevvvenes | uunnnns . 09/30/2024 . | J.P. MORGAN ... 4,972,450 |........ 5,000,000 |........ 4,976,300 |........4,996,621 |.oeoiereeennns Joenneennnn 2,083 |oviiiiiiiiiiis 2,083 | s 4,998,704 |.. ...208,889 [. 03/15/2025 . [2.B FE ....
..78454L-AlI-0 [ SM ENERGY CO BASIC ~ 6.500% 07/15/28 ......... |.eeeen. . 07/23/2024 . | MARKET AXESS .. . 1,881,703 |........ 1,891,000 |........ 1,755,265 |...oeui 1,772,061 [oeeiiniiniins oo 12,527 [ [ 12,527 [ s 1,784,588 |.. ...125,988 |. 07/15/2028 . [3.C FE ....
SVF HOLDING REAL ESTATE INVEST SVF HOLDING
..78488@-AG-0 |REAL ESTATE INVEST  4.110% 08/15/24 ......... |..ee... . 08/15/2024 . |Maturity ....ocoovvvenines Joovinniininiiiiins e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ LS00V 000 Y O O N N N 5,000,000 |oeeeviiiiieenns fovviiiiiiiiiiees foiiiiiiiiiiinn o 205,500 |. 08/15/2024 . |2.A ........
SWF ESCROW ISSUER CORP BASIC  6.500%
.. 78500A-AA-6 [ 10/01/29 ...evvviiiiiiiiiiiiiiiiiiininiiiineeeien | s . 07/16/2024 . | J.P. MORGAN .....ovvvvvnnn Joovvnnnnnniiininins Jovnnen 1,447,500 |........ 3,000,000 |........ 2,877,450 |........ R VK T O N TA% | e, AL PO N 2,910,747 [eoeiiiiiinnnnn ... (1,463,247) |... (1,463,247) |........... 154,917 |. 10/01/2029 . |5.C FE ....
S&E REPLACENENT PONER LLC SENIOR SECURED Redenption 100.0000
..78512%-AA-5 [NOTES ~ 4.120% 05/31/29 ....covvvvnnviiiiiinnnnes | eennns . 09/30/2024 . L. 435,632 ...l 435,632 |o.eeennnnns 435,632 |...........435,632 |.... ....435,632 |.. .15,031 |. 06/31/2029 . [1.D PL ....
.. 785502-AS-5 | SABINE PASS LIQUEFACTION  5.000% 03/15/27 . |....... . 09/30/2024 . |Various ... 15,204,150 |....... 15,000,000 |....... 15,755,499 |.......15,255,670 |.... 15,187,775 |.. 783,333 |. 03/15/2027 . |2.A FE ....
SABINE PASS LIQUEFACTION BASIC ~ 4.200%
.. 785592-AU-0 [08/15/28 ..eeveeeeeeeeeeee e eeeee | s . 09/30/2024 . | J.P. MORGAN .....evveveennn Joeemmmnieeecennis Joenees 9,257,871 |........ 9,300,000 |........ 9,046,184 |........ 9,170,061 |oeeeeeeeeeenens fornennns 21,360 |oveeeieeeeennns s 21,360 |oveeeieieeennns s 9,191,422 [ [ 66,449 |......... 66,449 |........... 407,960 |. 03/15/2028 . |2.A FE ....
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 [8.410% 05/25/29 ....cevvvmiiieeinniieeeeennnieeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 49,09 |.eoennnn. 49,099 |............ 48,731 |t 48,897 |.ooveeiiiiieien Joeeeeins 202 |oeeeiiniieeeeen feeeeenns 202 |oeeeiiiiieeeeen feeeennns 49,099 [oooveieeiiiiies oo e e 775 |. 05/25/2029 . |1.A FM ...
..805564-0K-0 | SAXON ASSET SEC TRUST ~ 5.839% 08/25/35 ...... [....... . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 25,940 |oeeennnnnns 25,940 [ooeienne 28,719 [ooviinnnnns L 7 O R 1,348 | v 1,348 |oeeiiiiiiiies o T O P 685 |. 08/25/2035 . [1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-
..805564-0L-8 |25  6.769% 08/25/35 .......eevvrrviriiiiiiiiiinins [ e . 09/25/2024 . |Paydoun .....euuvvviiiinnnns Jeevnniinieiiiiines feeeeeeniiinn K F LT R 356 |.oiiiiiiinns B T R E [ R MR L ) PN 7 O Y S N 12 |. 08/25/2035 . |1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 [Mo-25  5.629% 10/25/35 ....oovvvvvnnniiiiiiiinnns | nnnnns . 09/25/2024 . |Paydonn .....eeunveviiiinnnn fevvnniiniieiiiiins e 193,844 |........... 193,844 |........... 168,334 |........... 182,980 [ovvevviviinnnns fovennnns 10,865 [oovivvvvveneens foreeees 10,865 [oeviiviiiinns foveeeenens R O P 2,382 |. 10/25/2035 . |[1.A FM ....
SCHIWAB, CHARLES CORP BASIC ~ 1.950% 12/01/31 WELLS FARGO SECURITIES
L808513-BT-1 [ eeeeeeeeeeee e s . 07/31/2024 . |LLC wevvviiiiiieiiiciiiins e e 10,199,250 |....... 12,500,000 |........ 9,389,875 |........ 9,560,324 |...coovviiiinins fonnnns 175,169 [oveviiiiiines foennns 175,169 [evveeiiviiinns fovennnns 9,735,494 | | 463,756 |....... 463,756 |........... 162,500 |. 12/01/2031 . [1.F FE ....
..81104P-AA-7 | SCRIPPS ESCROW INC BASIC ~ 5.875% 07/15/27 .. |....... . 08/07/2024 . |BARCLAYS ...eeiieeiiiiiies oeemmneeeeceenes Jenens 700,000 |........ 1,000,000 |........... 919,000 |eveunnnnns 935,020 [..eeeevenninreee foreeennnnn 9,840 |oeeeviiiiiiiiin s 9,840 |eevviiiiiiiiinn eeeenins 944,859 |....covvveeeeee foeens (244,859) |...... (244,859) |............ 62,503 |. 07/15/2027 . |4.C FE ....

SCRIPPS ESCROW Il INC BASIC ~ 5.375% 01/15/31

BT108DAB-1 [ eveececeeeee e [ e - 00/30/2024 . |Various ....o.oveeveeveevens forereenesinesiens [enenn. 809,631 [ 1,405,000 5469 | oo 1,347,994 | (538,362) |....... (538,362) | 01/15/2031 . |5.8 FE ...

_.81375-0U-8 [CLASS M3 5.990% 01/25/35 .....voveceerrrres | crenee - 00/26/2024 . |Paydoun ......vvveeeeene foeereeeeeeenens [t 55,422 .oovee. 55,422 [ovoovereer 54,591 [t 54,810 | [ 612 [ o (1721 O O 55,422 [oovoveeeein oo oo, | 01/25/2085 . |1.A FM ...
SERVPRO MASTER ISSUER, LLC SERIES 20241A

_B17743-AJ6 [OLASS A2 6.174% 01/25/54 ... [ v . 07/25/2024 . |Paydown .. | 01/25/2054 . |2.C FE ...
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG Redenpt ion .

..824360-AA-8 [LLC  4.500% 06/15/38 .....vvoveovevesrerenrenns | v L 00/15/2028 | oveveereereererseeeens [oeeeeeeeeeeenens [ 163,832 [.......... 163,832 |...o.o.... 163,832 [.coo.o... 163,832 [.oovoveeeiies Jooeeeeeeines oo oo oo e, 163,832 [ foeeeeeieenes oo oo, 4,917 |. 06/15/2038 . |2.8 ........
SINCLAIR TELEVISION GROU BASIC ~ 5.500%

< B29250-AY=6 [03/01/30 ...vovvoeeeeeereee e eeeeeenes | e | 08/15/2024 . | MARKET AXESS ..vovvovves [ooeeeeererenieiens [ 371,22 |........ 5,500,000 |........ 5,084,500 |........ 5,200,333 |oovvoverreeens [ 28,859 |ovvereenens [, 28,859 oo fooeens 5,208,193 [.ovoovoreennn .. (2,052,971) ... (2,052,971) |........... 212,682 |. 03/01/2030 . |5.4 FE ...
SKYWAY CONCESSION COMPANY SKYWAY CONCESSION

..830886-B*-5 [COMPANY LLC ~ 3.660% 07/10/24 +....voovevecees [ cveeee L 07/10/2024 . |Maturity woooveeveeeeees [ fos 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |rvvovvevvreins fooreerenenens fooeeeeenenies Joeeeeeeeienes oo oo 15,000,000 |rvvovoveevees fooereeeneiens Joeeeereeines foeeeeenns 288,225 |. 07/10/2024 . |2.B PL ...

..83612C-AE-9 [ SVHE 2006-0PT5  5.209% 07/25/36 .....cvocvecrs [ veeee L 00/25/2024 . |Paydoun .....vevvececeeees [oeeeeereieeieniens [ 306,533 |........... 306,583 |........... 259,757 |vvov.. 203,484 | o 33,089 |oovoreerens [oerenns 33,080 |orveoveerens [oerenens 306,533 |ovvovverereen ferereeenenees Joeeeeeeeenes e 5,774 |. 07/25/2036 . [1.A FM ...

SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 15.219% 11/25/36 ...oovvvvveeeiiiiiiiiiiiiiiiiiiens | eeeens . 09/25/2024 . [Paydown .....ooovveiiiiiien Joveeiiiiiiiiiiiiin e 116,226 |........... 116,226 |............ 87,319 |..oovveens 12,129 Joooveeiiiiiii e 4,097 Jooeeeiiiiiiiens foiiien 4,097 Jooeeiiiiiiiiees foriiieen 116,226 |..ooovveeeeenns foiiiiiiiiiis o foiieiinns 3,573 |. 11/25/2036 . [1.A FM ....
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SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
.83612H-AD-0 [5.219% 11/25/36 ..evvrvrrereinieniinenininiine | ceeees . 09/25/2024 . |Paydomn ..c.vevverieniiries forereenienenenens oo 2,613 |ovrrrienn 2,613 |oroeriene 2,318 [orrrriene 2,565 [.eoeeeeiiininne foereeiiiens i U T . SR N 2,813 |oeerereriies foerrenenienine oo e 78 |. 11/25/2036 . |1.B FM ....
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
.83612H-AD-0 [5.219% 11/25/36 ..evvrerrerneinienieninineniine | ceeees . 09/25/2024 . | Paydown ... .5,667 |.. . 11/25/2036 . |1.C FM ...
SVHE 2006-3 FIt %
.83612H-AD-0 [5.219% 11/25/36 ..evvrerrerneinienieninineniine | ceeees . 09/25/2024 . |Paydomn ..e.veverviriinie foeeerenenenenens oo 588 [oieeiiiriiiiene 588 [.eoeereerienins 2 R £ FRRR U L[ AP A L[ AP A L5 T SRR FURUPRORUR USRIV ISURPRRRN 21 |. 11/25/2036 . |1.D F ....
Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 [CLASS A2 6.000% 02/25/38 ....eoveveuerveruens | ceeenes . 09/01/2024 . |Paydomn ..c.veververvenies forerrenienienenens oo 17,426 |ovirienne 17,46 fooveeenne 17,382 [oveerrene 7,386 |oeveeencninnies forereeriennens 1) R SR R 40 [ [, 7,426 oo Joeveneninine oo s 202 |. 02/25/2038 . |1.A FM ....
Specialty Underwriting & Resid FIt % Due
..B4751P-KII-8 [ 12/25/2036 06-AB1  5.269% 12/25/36 ....vver. | cvene . 09/25/2024 . |Paydomn ..c.veververiinie foeeerenienienenens oo 48,900 |...ooeeenee. 48,900 |eivriinn 47,540 v 47,882 [ooviiiiiiinee [ 1,018 [ovoevviiiiiin [ 1,018 [ovoeviviiiin [ 48,900 [oovviviiiiin [ i i 1,640 | 12/25/2036 . [1.A FM ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redemption 100.0000
..84860*-AB-9 [NOTES ~ 3.850% 03/31/33 ...eveveuveeeverieriens | coeenes . 09/30/2024 .| .. o [ e 124,976 oo 124,976 |ovoeveene 124,976 |vveeenne 128,976 |oeveeeeininins foereneienes foeveenininine oo e e 128,976 [oeeveiiieie Joeriniiiiiis e o 3,609 |. 03/31/2033 . [2.CPL ....
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redemption 100.0000
..848609-AA-1 |5.300% 06/30/36 ....vvvevenevenireenirienerieiens [ e L 09/30/2024 . | e e [ 131,728 fooeennee 131,728 v 131,728 [ooevennee 131,728 [ooevviiininee [ Jeviiiiiiis e o oo RETIZ: T AUV RURURURRURE UPIUUOR TR 5,236 |. 06/30/2036 .|2.C PL ...
Starwood Mortgage Residential SERIES 20213
..85573J-AC-0 [CLASS A3 1.518% 06/25/56 ....everveveeerues | covenes . 09/01/2024 . |Paydomn ..c.veveverienie forerienienienenens oo 79,410 |ovorrennne 79,40 |viriennns 69,037 [ovvvrveririninnins Joerininiinis e 10,373 |oveerininies e LTI PR U 79,810 [ooeiiiiiiin [ i i, 100 |. 06/25/2056 . |1.A FE ...
TRANSMISSION SERVICES HOLDINGS TRANSMISSION Redemption 100.0000
..858271-A%-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ...cevvevs [ uveee . 00/30/2024 . | v 371,545 371,545 |.... . 06/30/2047 .|2.B PL ...
STEPAN COMPANY SENIOR NOTES ~ 3.950% 0 Redempt ion 100.0000
1 B5B58B-UF2 | ettt [ e L 07/10/2024 . | e [ [ 2,000,000 |[........ 2,000,000 |........ 2,000,000 |-.v.rre2,000,000 [.evvrernnrinne fooveviniiiin feoniiiiiies [ s [00002,000,000 [ e s s 79,000 |. 07/10/2027 .|2.C PL ...
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW Redemption 100.0000
..86157#-AA-4 [ORLEANS, LLC ~ 5.150% 07/17/29 ... [ . 07/17/2024 . . 315,000 |.... . 07/17/2029 . |2.B PL ....
..863579-BC-1 [ SARM 2004-12  5.519% 09/25/34 ..vveveeeraeeane | v . 09/25/2024 . | Paydown ... e 111,105 .. . 09/25/2034 . [1.A FM ...
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..86358E-MA-1 [5.899% 09/25/34 .....eoveueeereiieiieeeieeeeeaes | e . 00/25/2024 . |Paydomn ..everveeeeieries foeeeeenenenenene [ 46,616 |............ 46,616 [o.oeeenen. 41,73 . 09/25/2034 . [1.A FM ...
SASC 2003-31A Adj % Due 10/25/2033 Mo-1
..86359A-3E-1 [ 6.545% 10/25/33 ..erveeeerieieeieienenenene | e . 09/01/2024 . |Paydomn ..everveeeeieries foerreenienenenens ferieiens 10,644 |eeeennne 10,644 [ooeeeennene 10,597 |veveeene 10,597 [oveveeeeeeieee ferrriiies v S /v T 10,684 |oeeeeeiries foreeeieiniee ferneiiis e 468 |. 10/25/2033 . [1.A FM ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86359A-5A-7 [5.988% 11/25/33 ...eoveeeeeerenieieeeaeeeeeeeen | s . 09/01/2024 . |Paydomn ..cveveeeereries |oeeeeenenenenene ferreiees 45,524 |.ooeennne 45,524 oo 45,795 |.eeernnne 45,707 [ooveriieiaee e [G1:X)) A B, [G1:X))) PSR B 45,524 o o fee 1,722 |. 11/25/2033 . [1.C FM ...
SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86359A-FD-0 [ 6.619% 12/25/32 ...eveeeeieeieeeieeeeeeeeen | e . 00/25/2024 . |Paydomn ..cveeveieeiries foeeeeeeenenenens [ 79,536 [ooreennne 79,536 |eeeenenne 0N 79,536 [covveveraienee [eermneninnes Jooeeienienieis e o ferieie 79,536 |overeeeeienes Joeeenienienis foeeeneieies foeeeeeees 2,366 | 12/25/2032 . |3.B FM ....
..86359A-ZE-6 [ SASC 2003-31A  7.194% 06/25/33 ..evvvrevrevnes [ covenns . 09/01/2024 . |Paydomn ..cvevevervenie forerierienienieiens [ 143,464 |..oenene 143,464 ..o 141,122 |oovieenne 142,869 |.eevveiiiiiins e L2 RN U [ RN VRN 143,464 oo forenininine oo e 6,930 |. 06/25/2033 . |1.A FM ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
.. 86359D-VX-2 [5.430% 09/25/35 .....vrveruereineinienieniinienenies | e . 09/25/2024 . |Paydomn ..c.eevververienies foreerenienienieiens oo 124,510 fooeeeenee 124,510 [oveevreene 120,655 |..ecveueene 121,663 [oovvevriiiinee [ 2,888 |viiiiiinies e 2,888 |vriiiiiiies e 128,510 [ooveviiiiine e e o 2,932 |. 09/25/2035 . |1.A FM ....
SAMI 2004-AR5 FIt % Due 10/19/2034 Mo-19
..86359L-DX-4 [5.739% 10/19/34 ..evviviieiiiiinineeinenine | e . 09/19/2024 . |Paydomn ..c.veveverienie foeerresienienenens oo 21,887 |oveereene 21,887 [ovreeene 20,840 [ooeoeenenne A1 V4 T R ST LA AR AT LA AR AT 21,887 [oeveiiiiiiin [ s 840 |. 10/19/2034 . [1.A FM ...
SAMI 2004-AR5 FIt % Due 4/19/2035 Mo-19
.. 86359L-FN-4  [5.779% 04/19/35 ..evviereeieeiniiniineneninene | ceeees . 09/19/2024 . |Paydomn ..o.veveverienie forerienienienenens oo 10,733 |oerevrennne 10,783 fevevrrnene 10,317 |overienne 10,408 |ovvvvreeninins orerierienns K720 FOSURURURR RUR K720 FOSURURURR ORI 10,733 oveveveeieies foeveneniinine oo e 475 |. 04/19/2035 . [1.A FM ...
Structured Asset Securities Co SERIES
..86361N-AD-3 [2006GEL4 CLASS M1 5.350% 10/25/36 ..eeovee [ ceenee . 09/25/2024 . |Paydomn ..c.vevereeriirie forerrenienienenens oo 30,104 |ovevvrene 30,104 |rrviennns 29,126 [oovrerenne AT ) N RN I 613 [ooeiiiiiinee [ (1K I AR AT 30,104 [ooveviiiiin [ o i 983 |. 10/25/2036 . [1.A FM ...
SWEETWATER ROYALTIES LLC SWEETWATER ROVALTIES| Redemption 100.0000
..87054#-AA-6 |LLC  5.320% 09/30/40 ...eoverevenereneieeinens [ e . 00/30/2024 . | wevveeireeiinieieeeeeiees [eeerreeneeneiene [ 851,788 [ 451,754 | 451,754 .o A51,758 | [ e s s e 451,754 [ooeiiiiin [ s i 24,034 |.09/30/2040 . |2.B PL ....
..872898-AA-9 [ TSNC ARIZONA CORP BASIC ~ 1.750% 10/25/26 ... |....... . 07/17/2024 . | ALLIANCE BERNSTEIN ... [oeervererreniniens ferees 1,511,046 [oeeene 1,620,000 |........ 1,502,356 |.veevee 1,582,420 [oooiiiiiins [ 14,483 [ | 14,483 | e 1,556,905 |.. . 10/25/2026 . |1.D FE ....
..872898-AJ-0 [TSHC ARIZONA CORP BASIC ~ 4.500% 04/22/52 ... |....... . 09/12/2024 . | ALLIANCE BERNSTEIN ... . o freenn1,286,519 .. 1,230,000 |........ 1,227,183 |oveerne 1,227,262 [ovevieviiinn [ i i3 s e 1,227,296 |.. s . . 04/22/2052 . |1.D FE ...
..88047P-AA-2 [ TENN MERGER SUB INC ~ 6.375% 02/01/25 ...ocee. | v . 07/31/2024 . |Cal | 1000000 .ovr |ooeereerieieieies e 1,250,000 |[........ 1,250,000 |..ecenens 856,250 |........ 1,046,127 | 76,071 [ooeee. 85,836 |oveeeeennnns foeeees 141,907 [oviiiiiiin [ 1,188,034 |ooeieiiieis e 61,966 |........ 61,966 [...ocee..... 79,688 |. 02/01/2025 . |6. FE .....
TNTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 [5.569% 07/25/35 ...eveeeereeeenerneenieneenene | evvenns . 00/25/2024 . |Paydomn ..ceerveeeeiries foeeeeeeeieneeens [ 202,281 |overeene 292,281 ooeeeenne 216,636 |..evvne. 253,943 [ooriiiiiiiies [0ereen38,338 | [eeeea38,838 [ [ 202,281 [eroiiiiiiins oo s 9,678 |. 07/25/2035 . |1.A FM ...
TILLMAN NETWORKS FINANCING |1 TILLMAN Redempt ion 100.0000
..B8687#-AA-9 [NETWORKS FINANCING 11 5.000% 12/16/30 ... |..eceee L 00/16/2024 . | ceveiieiniininiineeenens e [ 253,681 |.eeeeeene 253,681 [ooeeeeenne 253,681 [oveveenne 253,881 [.eeveeeeeceiees fernrneiiiins e e s e 253,681 . 12/16/2030 . |2.A PL ...
TILLMAN NETWORKS FINANCING |1 TILLMAN Redempt ion 100.0000
. 88687#-AB-7 [NETWORKS FINANCING 11 5.350% 10/16/31 ..... |....... . 09/16/2024 . | .. .. 241,862 241,862 241,862 |...........241,862 |.... .241,862 |.. . 10/16/2031 . |2.A PL ...
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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
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TOLL BROTHERS FINANCE CORP 4 7/8% Due
..BBO47E-AR-1 | 11/15/2025 WN15 ~ 4.875% 11/15/25 .voveveverrs | verne . 09/30/2024 . [J.P. MORGAN ..o foerererieiiiriiins [oaees 5,003,150 |........ 5,000,000 |........ 5,137,500 |........ 5,032,939 [cvvevreiinane Joeeene (14,840 [oveviiiiins oo (14,840) [oovviiiiis o 5,018,009 |voveereriie fovee (14,949) |....... (14,949) [....evee 213,958 |. 11/15/2025 . [2.C FE ...
TOYOTA MOTOR CREDIT CORP BASIC ~ 4.550%
+89236TKJ-3 |09/20/27 oo | oo . 09/30/2024 . [J.P. MORGAN ..o foorererieiririiies o 7,120,470 |....... 7,000,000 |........ 6,912,360 [vvvevenvrieireres forveernienns forrerenn 0,112 Lo [ 0,112 Lo e 6,921,472 |.. . 198,998 |....... 198,998 ...168,982 . 09/20/2027 . |1.E FE ....
TOYOTA MOTOL . WELLS FARGO SEC
+B9236T-LU-5 | 01/05/34 ..o | oo L 07/31/2024 . [LLC v foereereeisieieienes [ 12,901,330 [....... 13,000,000 [....... 12,622,090 [veveirieiieiins feoeierniinine e 8,502 [ o 8,502 [ e 12,628,502 |.ovveeriiinns foeene 272,738 |....... 272,738 |ooveeeene. 357,067 |. 01/05/2034 . |1.E FE ...
TUCSON ELECTRIC POWER CO BASIC ~ 3.050%
+B98B13AP-5 |03/15/25 ... | oo . 09/30/2024 . [J.P. MORGAN ..o foererereeiiiriiins o 1,984,580 [........ 2,000,000 |........ 1,916,840 |........ 1,982,459 [.vvvvevreiin e 10,818 [oevvrvevreinns foeerine 10,818 [ovvvveevrerins e 1,993,277 oveveieeriies foreeiens (8,697) |........ (8,697) [vvevne 63,711 |. 03/15/2025 . |1.G FE ....
MESIRON OPAL TI TRUST MESIRON OPAL T1 TRUST Redenmpt ion 100.0000
.. 90140B~AA-5 |8.157% 01/10/30 v.vvvveveeererererereeieesinies | verens L 08/01/2024 . [ cevuveereeeeicieieenieinene [oeeeieniieiieen [reeens (14,426) |.eoevnnnne (14,426) |-voveeee. (14,426) [...eeveen (14,426) [ovvveeeees [ oo v Jovreeieieies e (14,426) |-onveeeenes [ Joerieiieis e . 01/10/2030 . |1.F PL ...
2014 REPLACEMENT PONER STATUTO (NOVEC) SENIOR Redenmpt ion 100.0000
..90226#-AA-3 | SECURED NOTES  3.850% 05/31/29 ..ovvvevevens | verene L 00/30/2024 . [ cevuverereeeeieeeieeeeeeene [oereeeneieneeen [ 553,500 |oveune. 563,500 [...voee 546,148 |........... 409,991 |ovoveveeieines [ 7,381 |oeeeeriines [ 7,381 |oeeeeeeens |oeeeeeens 553,500 [.evvevereeerin Joerererineies [ e 13,430 |. 05/31/2029 . |1.D PL ....
TYSON FOODS 3.95% Due 8/15/2024 FA15 ~ 3.950%
1 902494-AX=1 | 08/15/24 ..evvreneiiieieieieeeee e | oo . 08/15/2024 . [Maturity .oovovovevereees [oereereniririiiees [eeenne 100,000 ..o 100,000 [ooveueueee 102,819 [ooveeeee 100,139 [oeveveeirriens e (139) [ eveveveerieins o (139) |+ vreerereenes foereriene 100,000 [oevveverveeren foereeeririenes fooreveiiiiin Joeiiene 3,950 |. 08/15/2024 . |2.B FE ...
USTA NATIONAL TENNIS CENTER, | 4.08% Due Redenmpt ion 100.0000
..903638-AB-6 |9/8/2039 JUB  4.080% 09/08/39 ...cvvveevriers | verenen L 07/08/2024 . [ ceveveereeeeieeeiceceenine [oereeieieieeieiees [eeeens 235,430 | 235,430 [ovrnnnne 235,430 [oovevennne 235,430 [ooveviriiiiene Joereieiiieies fereinsiiine v [ o 235,430 [ovveerieenn foereeiniens oo Joviie 9,766 |. 09/08/2039 . |1.6 FE ....
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due
..91845¢-AA-2 |5/15/2035 Mo=15  3.810% 05/15/35 .vevvvevs | verene L 00/15/2024 . [ cevuveereeeeieeeieicninene [oereeieneiesieiees [reeens 269,351 |ovueuvne. 269,351 [ooveennes 274,186 |...ee.. 273,368 |ooverriiinies ferreene (4,017) [eoveveieins e (4,017) [ovveircins foereeieene 269,351 [ovveverieinn foerrieinienns [ Jociien 6,810 |. 05/15/2035 . [2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036
..918545-AA~4 |Mo-15  3.620% 08/15/36 .vovvevvevvvrranarens | veenen L 00/15/2024 . [ cevuveereeeeieeeieicninene [oereeieneiesieiees [reeens 259,970 |vueve. 259,970 |......... 259,970 |vvevnes 259,970 |vovervrerinne frreeneieiie foerniennieins foeveieneins oo e, 259,970 [.vuveverveenin foereeeriniens foeveveiiiein Joeiiene 6,284 |. 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 2021
..91862%-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 .....coveevee. . 09/16/2024 . reeerr. 168,466 |.......... 168,466 |.......... 168,466 |.......... 168,466 |.... eeveenn. 168,466 |.. . . 02/15/2043 . |1.A ........
..918790-AP-4 | VAIL RESORTS INC BASIC ~ 6.500% 05/15/32 ... . 09/04/2024 . | J.P. MORGAN «..vovevveveee [ooneveieieeiieens feenns 2,080,000 |....... 2,000,000 |........ 2,000,000 |+vevrevereeierinas foereeierieieins feerereieieins Joeereeieieies foereieiiein e e 2,000,000 |. 42,250 |. 05/15/2032 . [3.C FE ...
VIRGINIA ELECTRIC PONER 6% Due 1/15/2036 JJ15
..927804-FA-7 |6.000% 01/15/36 ..vvveveverreeereseereneeresinnes [ eevenes L 07/31/2024 . [Various ...eovevevevevenes |oereereeeieieses Joeens 7,532,582 |....... 7,100,000 |........ 7,140,172 |........ 724,872 |ovveeeeeiiee e (854) |-vvvereeieenes forreerenens (854) |-veveveraees foerens 7,124,018 |oveveveieie [ 408,514 |....... 408,514 |........... 444,933 |. 01/15/2036 . [2.A FE ....
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due Redenmpt ion 100.0000
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ..ovevenee [ e L 00/30/2024 . | 1euviveniiienieieiieeinee [ [ 88,814 |ceenen. 88,814 |........... 88,814 |..ceuenen. 88,814 |.oeririeiiies fooeiieiiiens orveiinniiies [eeeeeieeeieis oo e 88,814 |oroveieeieiies fooeeeiieiies e [ 2,618 |. 06/30/2030 . |1.F PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redempt ion 100.0000
..92841E-AA-7 |FINANCE PLC  3.875% 08/15/31 wovvveuervereries [ v L 08/15/2024 . | 1evvevenirienieienisieinees [eeeenieeneeees [ 1,085,398 |[........ 1,085,398 |........ 1,008,205 |........ 1,010,612 [eoveverieieias o 74,786 |ovevreeieans foerene 74,786 |overeeieans [ 1,085,398 |.voveirieinis ferrreeiineine foevieerieens [eeeeienene 42,059 | 08/15/2031 . |2.A PL ...
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redempt ion 100.0000
..92841F-AA-4 |FINANCE PLC  6.250% 08/15/30 ..veveveverernes [ v L 08/15/2024 . | +evvveeireeiieieiieieenine | [ 668,714 [.......... 668,714 |.......... 668,714 ... 868,714 [coveverrreries forveeereienes foereineiens foereeierieieins foereeneiens foereeienn 668,714 [orveverieiiars forreirieieies [oeevereieiens foreeienenes 41,795 |. 08/15/2030 . [3.B PL ...
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
.. 92005C-BH-4 |5.469% 12/25/45 ... O . 09/25/2024 . | Paydown ... ... 23,898 ...23,898 121,628 |..nnnn.n. 22,405 |.... ..23,898 |.. . 12/25/2045 . |1.A FM ...
112 FINANCE LLC W2W FINANCE LLC ~ 4.600% Redempt ion 100.0000
1.92080%-AB-7 | 01/31/32 1.eeveeireieieiesieee e sieeeeeeeeens [ e L 00/30/2024 . | +evvrveeirieieieiineeinne | [ 216,203 |.eeeee. 216,203 [ooveuenee 216,203 |ov.veeene 216,203 |ovevereeiiees feereerieieiies foereeienieieies e o e 216,203 |overeeirieins feoreeieeiiiiens e [ 7,459 |. 01/31/2032 . |2.B PL ....
WAL-MART STORES 5 1/4% Due 9/1/2035 NSt
..931142-CB-7 |5.250% 09/01/35 .vvveveveeereeereenreeeienens [ eevenes . 09/30/2024 . [ J.P. MORGAN ...evevrvenes |oveieieieiecriens Jovenns 5,990,765 |........ 5,500,000 |........ 5,167,690 |........ 5,292,555 |.eovereririeies feeeennn 9,636 [covevvreriiers foreeiins 9,636 [covevrereirias o 5,302,190 [coereviririens o 688,575 |....... 688,575 |........... 312,813 |. 09/01/2035 . 1.C FE ....
VELLS FARGO SECURITIES
..931142-EM-1 | WAL-MART STORES BASIC ~ 3.050% 07/08/26 ..... |....... L 07/31/2024 . [LLC vovvveneevreeieeeiens |oeieeieieeiens Joens 9,253,665 |........ 9,500,000 |........ 9,154,770 |........ 9,216,706 |-vevveverreees ferrennd 62,958 [ovoverieiies e 62,958 [ooveverieiies |oerens 9,279,664 [oovevveiriiirs o (25,999) |....... (25,999) |-..voveee 308,262 |. 07/08/2026 . [1.C FE ...
..931142-EX-7 | WAL-MART STORES BASIC ~ 3.950% 09/09/27 ..... |....... . 09/30/2024 . [J.P. MORGAN ..o foorererieiririiies o 7,053,480 |........ 7,000,000 |........ 6,881,490 |.vovvvverivieenns foeriveiiieies feeie 17,966 [covevevvieiie o 17,966 [covevevvieiiie e 6,899,456 [.oovveiriiians o 154,024 |....... 154,024 |.vvoeeee. 293,397 |. 09/09/2027 . [1.C FE ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redemption 100.0000
..94978#-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ..evevevvvene | vernen L 00/01/2024 . [ ceveveeerereeieeeieencnenene [oereeiereienieiees [reenens 213,217 fovvrrnnne 213,217 oo 214,182 |ovrveennee 213,422 [ocvvveiiniens e (207} R RIS (01 R IS 213,217 |oevveivieies feoveiieiiien v o 8,888 |. 02/01/2028 . [2.C ........
llestlake Automobile Receivable SERIES 2023P1
..96042U-AB-7 |CLASS A2 5.890% 02/16/27 wovvvuveverrererenes | veenen . 00/15/2024 . [Paydoun ...vveveveevrires feerereerireiiriiies foaenes 1,684,564 |........ 1,684,564 |........ 1,684,469 |........ 1,684,471 [orveiieiiiees oo i 30 ARSI [ N ARSI I 1,684,564 |.vveririciie feorrrerinein foeveieneines [ 66,061 |. 02/16/2027 . |1.A FE ....
WETT HOLDINGS LLC SENIOR SECURED NOTES Redemption 100.0000
..961884-AA-6 | 4.310% 12/18/24 I L 07/01/2024 . [ ceveveeenereeeeieiecencnene [oereeeiereiiies [ 6,310,961 | 6,310,961 |........ 6,310,961 |- 6,267,292 [covevevciiiiins forreeen 43,670 |ovoiiriecciee oo 43,670 [ [ 6,310,961 ...138,674 . 12/18/2024 . |2.B PL ....
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 |USER  6.130% 01/15/32 wvvveeeivririererenens | verenn L 00/15/2024 . [ cevuvvrereieieieicninenies oeereneeeiieeees [eeeeeenns 49,557 o 49,557 |eveunne 49,557 |oovvveennnee 49,557 [ovvviiieiiiee oeverereiinies fovrseiiiiiie foeveieieines foeveiieiie oo 49,557 [evveveiieiens e [ i 2,739 |. 01/15/2032 . |2.B ........
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED
..96928*-FP-7 |NOTES  4.470% 01/15/35 .oovovrvrvrverarcrnninnns | aeenes . 09/15/2024 . [ covveeiericecciiiiinne [ e 288,012 | 288,012 |........... 296,916 |........... 293,220 [oooviiciiiiin |ovenians (5,208) |.eevvreeriaens feoennne (5,208) |.vevererennies foreiiinnd 288,012 |.oovienciienes fovveiiiiciiin Jviiiiiiis foiiiins 8,611 |. 01/15/2035 . [2.C FE ...
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I/INWHOLESALE INC. SENIOR UNSECURED NOTES Redemption 100.0000
..97651#-AG-9 [4.020% 08/20/27 ...evvvviiiiiinniiiniiiniiiniiniinn | s . 08/20/2024 . | .evenniiiiiiiiieeeeeiiieeees i e 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |oeeeeeeiiiiieees e e e o o 2,000,000 |oeeerieeiieiies fevreriiieiiinees fovieiiiiiiiiinn o, 81,400 |. 08/20/2027 . (2.B ........
WYNN RESORTS FINANCE LLC BASIC ~ 7.125%
.. 983133-AC-3 | 02/15/31 wooeeiiiiiii [ . 08/07/2024 . | MORGAN STANLEY ........... I R 3,112,500 |........ 3,000,000 |........ 2,987,875 [....00nn2,988,915 [ouiiiiiiiiiis oo 734 L e T3 e [, 2,989,649 |.. 122,851 . 02/15/2031 . [3.C FE ....
..BQ1012-85-6 |WIPRO IT SERVICE BASIC ~ 1.500% 06/23/26 .... |....... . 09/16/2024 . | ALLIANCE BERNSTEIN ... |oeeeeeeeiiiiiiniinns s 1,808,800 |........ 1,900,000 |........ 1,853,378 |........ 1,873,615 |...ocooiiiiiiiss |l 70838 | [ 7,488 [ s 1,881,053 |.. (72,253) . 06/23/2026 . [1.G FE ....
GRAYMONT WESTERN CANADA INC. GRAYMONT WESTERN Redempt ion 100.0000
..C4111#-AJ-0 | CANADA INC. ~ 3.560% 08/21/34 ......covvvvvvrnes [errenn L7 3 Vir V72 SRR R R 400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 |..ccovvviiiinns fovvevniiiiiininn fonnniiiiiiiies fo e e 400,000 |.ooooviiiiiiiins feeveeiiiiiiiiees feeiiiiiiii o, 14,240 |. 08/21/2034 . |2.CPL ....
HOLLEY INC HOLLEY INC 1L TL $+375 Redemption 100.0000
..LX2000-91-2 | 11/17/28 ...evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaes [ oo . 09/30/2024 . | .. . 11/17/2028 . [4.B FE ....

NEW FORTRESS

..LX2185-01-0 |TLB $+500 10/30/28 v | eveee . 07/01/2024 . [MORGAN STANLEY ....vveves foovereeeeeieieieies [oveieieiene (138) oveverererereeieins Jorerereeeeeeeens foereeeeeieiees foeeeeieiiens e L} T8 S IR 83 | oo 8 . 10/30/2028 . [3.C FE ...
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY Redenption 0.0000

..LX2185-01-0 |TLB $+500 10/30/28 v | eveee L 07/01/2024 . [ ceveveeeeeieieieieeeeieieins oeeeeeeneieieees [eeeeeeeieiiiiene Joeeeeeieieiieies oo foeeeeeeieneees [ e oo oo e e oo e e . 10/30/2028 . [3.C FE ...
NEW FORTRESS ENERGY INC NEW FORTRESS ENERGY

..LX2185-01-0 |TLB $+500 10/30/28 v | eveee L 00/30/2024 . [ 1evveeieieieieiieieieeies oo [ 30,987 |orrrennnn 39,987 [oovveeee. 36,788 |..cvoeeen 36,726 |ovovererereee oo K123 I U IR 3,261 [ooeriereieees oo 30,987 |ovveverereeies Jorereeeeieens foeeeeeean . 10/30/2028 . [4.A FE ...
NORSPAN LNG |11 AS NORSPAN LNG 111 AS

.R62360-AA-0 |4.870% 07/27/29 ..o . 08/31/2024 . ..886,066 .... 886,066 .... 886,066 |......... 886,066 |.... ... 886,066 |.. . 07/27/2029 . [2.C PL ..

..008911-BK~4 |AIR CANADA 008911BK4  3.875% 08/15/26 ...... |A..... |- 07/23/2024 . |MARKET AXESS . . 2,876,388 2,996,000 ..2,725,762 |........2,787,670 e 2,829,378 e 47,010 .. . 08/15/2026 . 3.A FE ..

..097751-CC-3 | BOMBARDIER INC BASIC ~ 7.000% 06/01/32 ...... . 09/16/2024 . [Various ... I 2,773,050 |........ 2,660,000 |....... 2,660,000 |ovoveveverereieiens foorereeiiiiies foeeeeeeieieeies foeeeeieeeieies Joeeeeieiees e e 2,660,000 |.. 113,050 |....... 113,050 . 06/01/2032 . [4.A FE ..
GREAT LAKES POWER HOLDINGS LP GREAT LAKES Redenption

..39072F-AB-3 |PONER HOLDINGS LP  5.132% 11/30/29 ......ocee. | cenvee. L 00/30/2024 . [ veveviieieieieieeiieieies [ [ 176,379 |ooveveee 176,379 [ooveeennen. 176,379 |.veveen 176,379 [oeveererereiees foreeeeeieies Joveeeeieinens feveeeeeeeeiees fooieias [CRIL ] — 176,379 590 [evreieieees foereieans 1,500 oo 6,784 |. 11/30/2029 . [2.B FE ...
MAGNA INTERNATIONAL INC ~CLA 4.15% Due

.. 559222-AR-5 | 10/1/2025 AO1 ~ 4.150% 10/01/25 ................ A.... . 00/30/2024 . [J.P. MORGAN ... fooverereeieieieies fovne 6,981,100 |........ 7,000,000 |........ 7,627,400 |........ 71912 | o (88,781) [oeveervererees v (I3 1) T RN 7,060,393 |ovvrerereree o (79,299) |....... (79,293) ... 145,250 [ 10/01/2025 . |1.G FE ...
NRM CABIN INTERMEDIATE #2 LP NRM CABIN Redenpt ion 100.0000

..630024-AA-0 | INTERVEDIATE #2 LP 6.630% 07/31/33 ...oooe. | v L 07/31/2024 . [ cevevieieieieeeieeeeeeeis [ o 1,187,952 |........ 1,219,481 |........ 1,187,952 |....... 1,187,952 |ovveveeeciens [oeeeeeeeeees feeeeeeeeeeees oo oot o 1,187,982 |...... (31,529) [ovoveverereres [ (31,529) |............ 37,349 |. 07/31/2033 . |2.C FE ...
NRM CABIN INTERMEDIATE #1 LP NRM CABIN Redenption 100.0000

..630028-AA-2 | INTERVEDIATE #1 LP 5.583% 07/31/33 ...cocee. | eneee L 07/31/2024 . [ covvieieeeeieieeieieiees oo [ 525,031 |ovveeee. 538,965 |........... 525,031 |oveveene. 525,031 |oveverereeiiens feereeeereiee fooreeeeeeieee foeeeieeieees oo e 525,031 |....... (13,935) [oovvevererees [ (13,935) [....n.. 13,900 . 07/31/2033 . |1.G FE ...
ROYAL BANK OF CANADA 4.65% Due 1/27/2026 JJo7

..780082-AD-5 |4.650% 01/27/26 ...vvverereerererereeeaearenans A.... L 07/31/2024 . [Various ...oeveeeeveveveres oreeeneeeveierenenes foene 14,897,700 |....... 15,000,000 [....... 15,043,050 [....... 15,015,573 [covvveveverees ferrernne [C325) ) A S (4,281 [ovrereeees [ 15,011,331 [oovovercccis [ (113,631) |...... (113,631) |ovevee. 705,250 |. 01/27/2026 . [1.6 FE ...
€6l GROUP INC GUARANTEED SENIOR NOTES

(C1465*-AL=7 |4.060% 00/12/24 ... A.... . 00/12/2024 . [Maturity .ovoveveveveeees foreereeeieieierenes foene 28,000,000 |[....... 28,000,000 |....... 28,000,000 |....... 28,000,000 [o.vvovevevcies fooreeeieiiiee orveeieieieeies foeeeeieieies oo e 28,000,000 [.vvovevereees foorereeiieeies foeeeieieieiee o 1,136,800 [ 09/12/2024 . |2.A ........
OILERS ENTERTAINVENT GROUP OILERS Redempt ion 100.0000

..068026-AA-0 | ENTERTAINVENT GROUP  4.560% 06/30/51 ........ | .oev... . 00/30/2024 . 86,731 |evernen 86,731 |orrrennnn 86,731 |evernen 86,731 [oovereieiees foereieeeeiees oo o o 2,951 [oovireenns 86,731 |........ TU:7;:) | T S (UX:7:)] R 4,946 . 06/30/2051 . |2.B PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE

..G5814#-AA-2 |SEREIS A 5.580% 06/30/31 w..vevvevvercrrenns | oo . 00/30/2024 . | .. ..3,901 |. 06/30/2031 . [2.C PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE

..G5814#-AB-0 |SEREIS B 5.580% 06/30/31 ...oevvevevevcrrenens | e . 00/30/2024 . 93,203 |rurerennnnn 93,203 |ovevernnn 93,203 [.ovevenen 93,203 [evevereeieies Jorreereeeeeies Joreeereeeieies Joeeeeieieees e feeeeeennnn 93,203 [rurerereiieies Joeereeieeieies Joeeeieeeiees e 3,901 |. 06/30/2031 . [2.C PL ...
MARI COUVA / MARI KOKAKO MARI COUVA LTD

..GI400#-AA-4 |5.350% 09/30/33 ....vevvveereeerierereieieen | e . 00/30/2024 . 125,489 |........... 125,489 |........... 125,489 [..vovireeei125,489 | foeeeeeiies feeeeeeeeieeens oo oo oo 125,489 [ovvvieeees [ o o 5,035 [. 09/30/2033 . |2.CPL ...
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350% Redempt ion 100.0000

..G9400#-AB-2 |00/30/33 ... .| 0973072024 . | .. .. 125,489 125,489 125,489 |.... 125,489 |.. ..5,035 |. 09/30/2033 . [2.C PL ...
AVERICAN MOVIL SA DE CV 6 1/8

..02364-AP-0 |WN15  6.125% 11/15/37 ..o D..... . 09/11/2024 . [ ALLIANCE BERNSTEIN ... [oevveeeeeieienes [rveeenns 768,315 |.......... 690,000 |........... 755,826 |ovveveveeereierens foerereeieieies e (2]} O RIS (2]} O RIS 755,583 |ovveverereee oo 12,732 [ 12,732 [oovrene. 13,735 | 11/15/2037 . |2.A FE ...
ANCHC 2016-9A SERIES 201694 CLASS CR2

..03328II-Al-8 |7.797% 07/15/32 . |. 0772472024 . |Call 100.0000 .. foorereriiieeieiees o 9,850,000 |........ 9,850,000 |....... 9,850,000 |........9,850,000 [ce.oveveverieies foreerriviieies foreeereieeieies Joeeeeieeees e fera 9,850,000 |.. ...606,153 |. 07/15/2032 . |1.F FE ....
ANNSA 2016-2A SERIES .

1036011-Ad=3 | 07/20/31 e D..... L 07/22/2024 . [Various ...ceveeeeveveveres oreeereeereierenenes foene 15,000,000 |....... 15,000,000 [....... 15,000,000 |.......15,000,000 [.cevovevevevers fooreeiiiiieies foreieieieies foeeeeeieies e [ 15,000,000 |orveveveieieies foreveieeeieies foeeeieenees e 835,478 |. 07/20/2031 . [1.B FE ...
AUSTRALIA PACIFIC LNG AUSTRALIA PACIFIC LNG Redempt ion 100.0000

..05256L-AB-9 |4.820% 09/30/30 .....vveveveeeereriieierereaeane Do.... L 00/30/2024 . [ 1eveviieieieieieeeieieies oo eieeees [ 320,383 |oveee. 320,383 |........... 320,383 |........... 320,383 |ovoveverciiens feeeeeeeneiee feeeeeereeeiees oo oo o 320,383 |ovovererereeins Jorereeeieiiens feeeeeeeeiees [ 15,442 |. 09/30/2030 . [2.B FE ...
AUSTRALIA PACIFIC LNG PROC PTY AUSTRALIA Redempt ion 100.0000

..05256L-AC-7 |PACIFIC LNG PROC PTY  4.850% 09/30/30 ....... D..... . 09/30/2024 . {.eeeiiiiiiiiiiiiiiiiiiiiiies e e, 106,667 |.......... 106,667 |.......... 106,667 |.......... 106,667 [oueveeeeeiieens Joeeiiieeeeeies e oo e foeieen 106,667 |..ooeeeeiieees foeeiiiieeeeiiis oo foeiieee. 5,173 |. 09/30/2030 . |2.B FE ....
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..058950-AA-4 | BANCO BBVA PERU SA BASIC  6.200% 06/07/34 . |D..... . 09/26/2024 . | ALLIANCE BERNSTEIN ..... [T R 1,137,950 |........ 1,100,000 |........ 1,100,000 |.... Y (SR R R R, 1,100,000 |.. . 06/07/2034 . 3.A FE ....
..06738E-AE-5 |BARCLAYS PLC ~ 3.650% 03/16/25 ................. D..... . 09/30/2024 .| J.P. MORGAN ............... T R 13,922,860 |....... 14,000,000 |....... 13,678,000 |....... 13,944,269 |.....oovvvrnnnnn [eennnnnl 38274 | 38274 s [, 13,978,544 |.. . 03/16/2025 . [2.A FE ....
BERMUDA SKYPORT CORPORATION LI SENIOR SECURED Redenption 100.0000
..08523A-AA-6 [NOTES ~ 5.900% 02/15/42 ......covvvnvvriinnnnnnns D..... . 08/15/2024 . | .eveeneiiiiiiiieieeiiiieeees | e 250,737 | 259,737 |ovvvvnnnnnn 259,737 |evvvnnnnnn e O P Y N 259,737 . 02/15/2042 . (2.A PL ....
Birch Grove CLO Ltd. SERIES 20235A CLASS B
..090976-AE-1 |8.233% 04/20/35 ..ooveeiiiiiiiiiiiiieiieeieeen D..... . 09/26/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |oeeeeeeiiiiiiees e o e o o 5,000,000 . 04/20/2035 . [1.C FE ....
Birch Grove CLO Ltd. SERIES 20235A CLASS C
..090976-AG-6 |8.883% 04/20/35 ......oooviiiiiiiiiiiiiii D..... . 09/26/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiinn o 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |..evvvveeeernnns forvvvnnnnnnnnnnn o fo e e 12,000,000 . 04/20/2035 . [1.F FE ....
Bluemountain CLO Ltd SERIES 201823A CLASS B
..09620L-AE-5 |7.245% 10/20/31 ..oovvvvviiiiiiiiiiiiiis D..... . 07/22/2024 . | Call 100.0000 ..... .5,000,000 ..5,000,000 ..4,995,000 |........4,99,774 |.... .4,996,115 |.. . 10/20/2031 . [1.C FE ..
..10554T-AH-8 | BRASKEM NETHERLANDS BASIC ~ 8.500% 01/12/31 |D..... . 08/08/2024 . | ALLIANCE BERNSTEIN ..... ..570,620 554,000 546,941 ..547,227 |.... ....547,4%8 |.. . 01/12/2031 . |3.A FE
Carval CLO LTD SERIES 20231A CLASS C  8.983%
..14686B-AJ-6 |01/20/35 .. [C..... . 07/22/2024 . | Call 100.0000 ..... 13,750,000 |....... 13,750,000 |....... 13,750,000 |.......13,750,000 |.... 13,750,000 |.. . 01/20/2035 . 1.F FE ..
..15132H-AJ-0 | CENCOSUD SA BASIC ~ 5.950% 05/28/31 ........... [D..... . 09/23/2024 . | ALLIANCE BERNSTEIN ..... ....843,615 |.......... 810,000 |........... 801,122 |.... ....801,456 |.. . 05/28/2031 . |2.C FE
CHILE ELECTRICITY LUX CHILE ELECTRICITY LUX Redenption 100.0000
..168829-A#-6 [6.340% 01/20/33 ..oovvvnriiiiiiiiiiiieiiiieeees D..... L 07/20/2024 . | eeveneeiiiiiieeeeeieieeees v e 875,000 |.......... 875,000 |.......... 875,000 |.......... L O O O U R R 875,000 . 01/20/2033 . [1.F FE ....
CHILE ELECTRICITY LUX BASIC  6.010% 01/20/33 Redemption 100.0000
L 168829-AA=T [ e D..... L 07/22/2024 .| eeeeneeiiiie e ... 47,425 ... 47,565 |.... . 01/20/2033 . [1.F FE ....
..225401-AC-2 |UBS GROUP AG  4.282% 01/09/28 ................. D..... . 09/30/2024 . | J.P. MORGAN ............... .1,000,000 .1,000,000 |.... . 01/09/2028 . [1.G FE ....
WELLS FARGO SECURITIES
..251526-CS-6 | DEUTSCHE BANK NY BASIC ~ 6.720% 01/18/29 .... [D..... L 07/3172024 L |LLC oo e | 5,213,850 |........ 5,000,000 |........ 5,162,650 [...evvvveeeevennnnns fornnniiiiiiins oo [QLR: 7)) O R [QLR:7i0) 1 A R 5,147,830 . 01/18/2029 . [2.A FE ....
Dryden Senior Loan Fund SERIES 201864A CLASS
.. 26251L-AC-8 |A  6.514% 04/18/31 ...l D..... . 07/18/2024 . | Paydown ..1,536,595 |........ 1,536,595 |........ 1,536,595 |........ 1,536,595 [o..eeeeveeeinnnn fooviiiiiiiiiiins oo s e e 1,536,595 |.. . 04/18/2031 . [1.A FE ....
.. 29350U-AC-3 | ENSTAR GROUP LTD BASIC ~ 3.100% 09/01/31 .... [D..... . 09/04/2024 . | MORGAN STANLEY ..2,130,350 |........ 2,500,000 |........ 1,928,000 |........ 1,943,516 |ooooveririnnnnns [ernnnnnnn 38,304 [ [ 38,354 | | 1,981,869 |.. . 09/01/2031 . 2.B FE ....
EXPORT-IMPORT BANK KOREA AGENCY DEBENTURES
..302154-DV-8 15.000% 01/11/28 ...ovvvvvnnnnniiiiiiiiiiiiiiiiinnns D..... . 09/10/2024 . | ALLIANCE BERNSTEIN ... |oeeeeeeeeiiieiienins |oeees 1,260,585 |........ 1,224,000 |........ 1,219,728 |........ 1,220 477 [oooiiiies oo L O N 556 |ovvviiiiiiiiiins fornnnnns 1,221,034 [oovviiiiiiiiin [ 39,562 |......... 39,562 [o..uvunnneee 71,230 |. 01/11/2028 . |1.C FE ....
WELLS FARGO SECURITIES
..33938X-AB-1 |FLEX LTD BASIC ~ 4.875% 05/12/30 .............. D..... L 07/3172024 L |LLC oo e e 4,420,125 |........ 4,500,000 |........ 4,480,290 |........ 4,486,378 [ovvvvviiiininnn e 1,081 [ oo 1,081 [ oo 4,487,459 |o.oovviiiiiiiinn fonnns (67,334) |....... (67,334) |........... 157,828 |. 05/12/2030 . [2.C FE ....
Generate CLO Ltd. SERIES 202311A CLASS B
..37149H-AC-0 |8.033% 04/20/35 ......ccoeeeeeiiiieiiei D..... . 09/26/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiinn o 12,500,000 |....... 12,500,000 |....... 12,500,000 |....... 12,500,000 [ooeeeeiiiiieiies e e e fo 12,500,000 |oeeeeeeieeiiees Jovveiiiiiiiiiees foviiniiiiiiiinn o, 960,661 |. 04/20/2035 . |1.C FE ....
Generate CLO Ltd. SERIES 202311A CLASS C
..37149H-AE-6 |8.833% 04/20/35 ......cooeeeeiiiiiiii D..... . 09/26/2024 . | Call 100.0000 ..... I R 8,000,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 [.....evvvrrrnnnn forviiiiiiiiiiins oo e e e 8,000,000 |.. ...675,623 |. 04/20/2035 . [1.F FE ....
..530439-AR-0 |LLOYDS TSB GR-AD BASIC ~ 4.375% 03/22/28 .... |D..... . 09/30/2024 . | J.P. MORGAN ............... R R 14,492,025 |....... 14,500,000 |....... 14,461,560 |.......14,481,708 |...ooooeiiiiins | 2,997 o fornnnnnnn 2,997 [ foeeens 14,484,705 |.. ...650,234 |. 03/22/2028 . [1.G FE ....
LLOYDS BANKING GROUP PLC BASIC ~ 3.750%
..53044Y-AS-2 103/18/28 ... .. [D..... . 09/30/2024 . | J.P. MORGAN ...oovviiiiies oo s 6,898,570 |........ 7,000,000 |........ 6,669,670 |........6,747,135 | | 41416 | [ 41,416 [ e 6,788,551 ...271,979 |. 03/18/2028 . [1.G FE ....
LLOYDS BANK . WELLS FARGO SEC
..53044Y-AX-1 101/05/35 ..ooooriiiiiiiiiiiiii D..... L 07/3172024 L |LLC oo e | 3,571,260 |........ 3,500,000 |........ 3,496,290 |..oooviiiiiiiiiiiins e [ L1/ R R L1V R R 3,496,697 113,738 |. 01/05/2035 . [1.G FE ....
Madison Park Funding Ltd SERIES 202257A CLASS
..55822G-AG-9 |B2  4.656% 07/27/34 .. R R . 08/08/2024 . |Call 100.0000 ..... fooeeiniiiiiiiinn oo 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |..oevvviiiiiinns fevvvvevvviininnn forvniiiiiiiis foi e e 15,000,000 |.. ...545,140 |. 07/27/2034 . [1.C FE ....
MARINER CLO LLC SERIES
..56844A-AC-3 |7.509% 04/30/32 .....oooeviiiiiiiiiiii D..... . 09/26/2024 . | Call 100.0000 ..... fooeniniiiiiiiiiinn oo 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |.ooevvvviiiiinns fevvevvnnniiininn fovnniiiiins fo e e 11,000,000 [..evvvvevvnennnn fornmmnnnnninnns fooveiiiiiis s 770,127 |. 04/30/2032 . |1.C FE ....
MELCO RESORTS FINANCE BASIC ~ 7.625% 04/17/32
LB854TD-AH-2 | e D..... . 09/12/2024 . | ALLIANCE BERNSTEIN ... |oeeeeeeiieiiiiiieins | 713,160 |.......... 720,000 |.......... 720,000 |oooveviiiiiiiiiiiins Jooriiiiiiiiis e [ fo e e 720,000 |ooeeeeiiiiiiins ovieens (6,840) |........ (6,840) [............ 22,265 |. 04/17/2032 . |3.C FE ....
WELLS FARGO SECURITIES
..65535H-BC-2 | NOMURA HOLDINGS INC BASIC ~ 5.605% 07/06/29 |D..... L 07/3172024 L |LLC oo e | 14,789,710 |....... 14,500,000 |....... 14,562,930 |....... 14,551,787 |ooooeeiiiiiiins s [CZ40)) T RN [CZ0)) T R 14,547,010 [ooooeiiiiiiiiiss |eens 242,700 |....... 242,700 |........... 869,164 |. 07/06/2029 . |2.A FE ....
OCTAGON INVESTMENT PTNRS SERIES 20193A CLASS
..67576P-AQ-0 |BR  7.194% 07/15/34 ......evvvrvrrrnnnnnnnnnnnnnns D..... . 07/31/2024 . | Call 100.0000 ... foeeenniiiiiiiiiinn oo 1,500,000 |........ 1,500,000 |........ 1,499,700 |........ 1,499,734 |ooovvviiiiiiiinn feniiiiiiiinns L2 R R L2 R RN 1,499,738 |.evvveeiiiiinnn o 262 |oeeeeennnnn 262 |oeeeeiennns 87,361 |. 07/15/2034 . [1.C FE ....
OCTAGON INVESTMENT PTNRS SERIES 20193A CLASS
..67576P-AS-6 |CR  7.547% 07/15/34 .....oovvvvviiiiiiiiiiiiiees D..... . 07/31/2024 . | Call 100.0000 ... foueeiiiiiiiiiiiinn oo 15,000,000 |....... 15,000,000 |....... 15,002,500 |....... 15,002,323 [ooevvvvveiininnn fooveiiinns (111) [ oo (1) [ oo 15,002,212 [oooeeiiiiiiiiies | (2,212) |- (2,212) |.ooeeen 915,759 |. 07/15/2034 . |1.F FE ....
OCTAGON INVESTMENT PTNRS SERIES 20193A CLAS!
..67576P-AU-1 |DR  8.697% 07/15/34 .. ... |D..... . 07/31/2024 . | Call 100.0000 ..... foeeeeeiiiiiiiiiiiis fonns 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |...oovvvviiiinns fovvvvvvninnnnine fovviiiiiiiiiiins foviiiiiiiii o s 10,000,000 |.. ...702,825 |. 07/15/2034 . [2.C FE ....
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OVERSEA-CHINESE BANKING BASIC ~ 1.832%
..69033D-AD-9 [09/10/30 ..evvviiiiiiiiiiiiiii e D..... . 07/29/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeerriiiiinnnnnns fonnns 2,251,548 |........ 2,340,000 |........ 2,327,417 |........ 2,330,172 |ooviiiiiiiiiiien oeeiiiinnns -0 R N [0 R 2,330,976 [...ccovvuninnes foernns (79,428) |....... (79,428) |....covvenn 38,106 |. 09/10/2030 . |1.F FE ....
Park Blue CLO Ltd SERIES 20222A CLASS C
..70018C-AJ-5 [9.383% 01/20/35 .. D..... . 07/22/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 9,000,000 |........ 9,000,000 |........ 9,000,000 |........9,000,000 [..ccevvvrunnnns foorerrinnninnns [ [ [ [ 9,000,000 |.. ...652,286 |. 01/20/2035 . |1.E FE ....
Post CLO LTD SERIE: 191
L T3742D-AC-5 [04/16/31 ovveniiiiiiiiiiiiii D..... . 09/12/2024 . |Various ........cceeeeeeenns foovevnninnneiinnnns Jovnees 7,200,000 |........ 7,200,000 |........ 7,200,000 |........ (V[0 000 Y O O N AN N 7,200,000 foooveviivinnnns fooeniiiiiiiinns oo [ 481,175 |. 04/16/2031 . |1.B FE ....
Post CLO LTD SERIES 20181A CLASS C  7.541%
L T3TAD-AE-1 [ 04716731 cevveiiiiiiec D..... . 09/12/2024 . |Various ........cceeeeevenns foovevnnnnnneiinnnns Jovnens 5,600,000 |........ 5,600,000 |........ 5,592,500 |........ 5,595,916 [....covvvvnninns forriiiinnnns L5 I R A (5 I R EN 5,596,446 |[.....ccovveveeer foeriinnnns 3,554 |.......... 3,554 |........... 392,323 |. 04/16/2031 . [1.E FE ....
ROYAL CARIBBEAN CRUISES BASIC ~ 9.250%
.. 780153-BR-2 [01/15/29 ..evvvvriiiiiiiiiiiiiiiie e D..... . 08/13/2024 . | Call 107.0280 ... fooeeeeiiiiiiiieeens oo 5,351,400 |........ 5,000,000 |........ 5,268,750 |........ 5,245,309 [oooiiiiiiinnins foennns (42,027) |.evvveneeiiinnn ovennnn (42,027) |.evvvvnneniiiinn oveennnn 5,203,282 |...ccovvvnnnenen foenns (203,282) |...... (203,282) ... 849,850 |. 01/15/2029 . |3.A FE ....
ROYAL CARIBBEAN CRUISES BASIC ~ 7.250%
..780153-BT-8 [01/15/30 .evvvviiiiiiiiiiiiiiiie e D..... . 09/27/2024 . |Various ........cceeeeeevens fovvvnnnnneninnnnnns founnn 15,208,110 |....... 14,250,000 [....... 14,258,859 |....... 14,257,349 [.oooovviinnenns oo (4,085) |vevennniiiiinnn Jovnnnnnns (055 PR I 14,253,294 |ooeiiviiinnns o (3,204) ......... (3,204) |........ 2,197,860 |. 01/15/2030 . |3.A FE ....
SHELL INTERNATIONAL FIN 3 1/4% Due 5/11/2025
..822582-BD-3 [MN11  3.250% 05/11/25 ..eovvvnniiiininiies D..... . 09/30/2024 . | J.P. MORGAN ......ovvvvvvnn Joovnvnnnninrininins Jovnennnns 496,645 |.......... 500,000 |........... 498,475 |........... 499,762 |....ccovvvnenees forriiiiinnns LU O RN LI R 499,892 [.ooovvviiiines foreennns (3,247) |- (3,247) |vvvennnnns 14,444 . 05/11/2025 . |1.D FE ....
SHIRE ACQ INV IRELAND DA 3.2% Due 9/23/2026
..82481L-AD-1 [MS23  3.200% 09/23/26 .......cevvvvvviiinnnnnnnns D..... . 09/30/2024 . | J.P. MORGAN ......oevvvvvnn Jovvvnnnnnnniiiinnnns fovnen 13,793,360 |....... 14,000,000 |....... 13,983,340 |....... 13,994,919 [oooiiiiiiiins [ LIRS0 P F IR PO I 13,996,271 |ovvveeieieiiinn v (202,911) |...... (202,911) |........... 457,956 |. 09/23/2026 . |2.A FE ....
SWEIHAN PV POIER CO PJSC BASIC ~ 3.625% Redemption 100.0000
L.B70674-AA-6 [01/31/49 ..oovvviiiiiiiiiiiiii D..... L 07/31/2024 . | eeeeeeeeiiieeieeiiiieeeees e e 16,622 |............ 16,622 |oooevennnnns 16,622 |ooovvennnnns .72 O O N N MR T2 O N R AR 603 |. 01/31/2049 . |2.A FE ....
TICP CLO LTD SERIES 20179A CLASS C  7.425%
..87249A-AE-5 |01/20/31 ... D..... . 07/22/2024 . |Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 [o.ccevvvrmeninns foorerimnininnns [ [ e [ 2,000,000 |.. ...114,924 (. 01/20/2031 . [1.D FE ....
WINDR 2016-
..88433B-AS-6 [11/01/31 D..... . 08/01/2024 . |Various ........cceeeveenns Jovvvnnnnnnnennnnns founnn 11,050,000 |....... 11,050,000 |....... 11,052,550 |.......11,052,136 |.... (27)|. (70 PP RN 11,052,109 |.. ...622,244 |. 11/01/2031 . |1.B FE .
..902613-BB-3 [UBS GROUP AG BASIC D..... . 09/30/2024 . | J.P. MORGAN .....eeveevenns Joeemmmneeecennns Jeneen 6,019,020 |........ 6,000,000 |........ 6,016,683 |........6,013,848 |.... ... (4,376) |. C(4,376) |oeeeeeeeieees s 6,009,472 |.. .. 260,108 |. 04/17/2026 . |1.G FE .
VISTAJET MALTA FINANCE P.L.C. VISTAJET MALTA
..92841#-AA-4 |FINANCE P.L.C.  4.500% 01/15/29 .............. D..... . 07/15/2024 . |Various ......cceeeeeeeeeeen Joemmmneeeeennniines foreeens 1,205,362 |........ 1,205,362 |........ 1,205,362 |........ 1,205,362 |eevvnieeeeenns Joemnieeeeeenne Jeereieeeeeenns e e s 1,205,362 |eevvnnneeeeenn Joevmmmnineeeenne Jeernnieeeeeenns o 54,241 |. 01/15/2029 . [1.G PL ....
VODAFONE AIRTOUCH PLC SP ADR 7 7/8% Due
..92857T-AH-0 |2/15/2030 FA15  7.875% 02/15/30 .............. D..... . 08/14/2024 . | Call 171880 ooee [ o 2,644,933 |........ 2,257,000 |........ 3,014,607 |........2,853,285 |....cccvvvrnnes fennnns (55,295) |. 1 (55,295) [oeiiiiiieee [ 2,797,990 |.. ...565,178 |. 02/15/2030 . |2.B FE
..92857-BK-5 | VODAFONE GRP BASIC ~ 4.375% 05/30/28 ......... D..... . 08/14/2024 . | Call 95.9006 ..... |oeeeriiiiiiiiiiinns Jouenn 21,577,625 |....... 22,500,000 |....... 23,090,187 |.......22,817,890 [ccovvvvvirnnnns founnnns (42,203) |. L (42,203) [oneiiiiiiiins e 22,775,686 |.. .. 581,070 |. 05/30/2028 . |2.B FE
HOFER FINANCIAL SERVICES HOFER FINANCIAL
..A3158#-AC-3 [SERVICES ~ 3.410% 07/25/24 .......ovvvvvvennnnns D..... . 07/25/2024 . |Various ........cceeeeeeeens Jovvvnnnnneninnnnnns founnn 18,000,000 |...... 18,000,000 |...... 18,000,000 |...... 18,000,000 [...oecvvvevenns foovvrviniiiies oo s s s 18,000,000 |..eevvveniiiiinn foovrrnnininiins Jevvriiiieneenen foevennenns 613,800 |. 07/25/2024 . |1.G PL ....
KAZMUNAYGAS NATIONAL CO BASIC ~ 4.750%
LAN2178-67-0 [ 04719727 covvveiiiiiii i D..... . 09/12/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 3,715,000 |........ 3,715,000 |........ 3,544,583 |........ 3,550,273 [oooviiiiiiiines [ LI LC) I O A, LI LC1 I O A 3,581,935 [..ooecvvnninnns foennns 133,065 |....... 133,065 |oevvennnnne 158,326 |. 04/19/2027 . |3.A FE ....
STATE GRID OVERSEAS INV BASIC ~ 3.500%
.. AN3658-34-0 [05/04/27 ...evvviiiiiiiiiiiiiiii e D..... . 07/03/2024 . | ALLIANCE BERNSTEIN ..... |eeeveeivirriivnnnns Jovvnnnnns 770,176 |...ceeeenn 800,000 |........... 866,944 |........... 842,358 [....ccvvvnenens forriees (6,312) |eevveniiiiiinn ovvennnn (6,312) |eevvnniiiiiiinn Jovvnninnnn 836,047 |..covveiiiiiiinn foeeenns (65,871) |....... (65,871) [cevvvrnne 18,744 |. 05/04/2027 . |1.E FE ....
Redemption 100.0000
..A06253-79-0 |MINEJESA CAPITAL BV BASIC ~ 4.625% 08/10/30 . 08/10/2024 . | .. .. 346,999 ..223,827 |. . 08/10/2030 . |2.C FE ..
..AP6976-88-4 |FALABELLA SA BASIC ~ 3.750% 10/30/27 .... . 07/10/2024 . .. 281,993 ..287,268 |. . 10/30/2027 . |3.A FE ..
..AP6976-88-4 |FALABELLA SA BASIC  3.750% 10/30/27 . . 07/30/2024 . 92.0000 ..... . 1,084,680 1,103,873 |.... . 10/30/2027 . |3.A FE ..
SINGTEL GROUP TREASURY BASIC  3.875%
..AU1449-07-6 |08/28/28 ... D..... . 09/12/2024 . | ALLIANCE BERNSTEIN ..... .. 775,351 .... 180,000 789,828 |.......... 787,577 |[.... . 08/28/2028 . |1.F FE ....
TRANSPRTDRA .550%
L AV0967-02-7 [ 11/01/28 wevviiiiiiiceiiii e D..... . 09/16/2024 . | ALLIANCE BERNSTEIN ..... |oeeeeeiriiiivnnnnns foonnns 1,643,850 |........ 1,540,000 |........ 1,688,225 |........ 1,647,638 . 11/01/2028 . |2.C FE ....
LLPL CAPITAL PTE LTD BASIC  6.875% 02/04/39 Redemption 100.0000
L ANOB37-07-4 | .eveeneeeeeiie e D..... . 08/04/2024 . | .evnnieiiiiiiiiieeiiiiieeeees e fee 57,920 |o.ooeeeenn57,920 [oiiiiinnnn85,718 [ 84,751 | e (6,831) | e (6,831) | e 57,920 [oooveevvnininns [ [ s 3,982 . 02/04/2039 . [2.C FE ....
MINMETALS BOUNTEOUS FIN BASIC ~ 3.375%
..BG2664-37-6 |Perpet. ......ccoviiiiiiiiiiiiiiiiiinns D..... . 09/03/2024 . | Call 100.0000 ..... . 3,170,000 . .. 106,988 [. 01/01/9999 . [2.A FE ..
..BK6663-88-8 |PROSUS NV BASIC ~ 4.027% 08/03/50 .. . |D..... . 07/16/2024 . | ALLIANCE BERNSTEIN ..... . v e 204,315 eeeenennnn268,302 |oeeiiiiiiiiies |eeennn.. 26,013 |........ 26,013 [oeeennnenne. 7,705 |. 08/03/2050 . |2.C FE ..
..BM1585-13-2 [LENOVO GROUP LTD BASIC  3.421% 11/02/30 .... |D..... . 09/24/2024 . | ALLIANCE BERNSTEIN ..... |eeevveivvrriivnnnns Jovunnnnns 782,074 |.......... 840,000 |...........775,936 |.......... 787,090 |occcoerriiiinnns Jovoennnnnn 8,935 |oniiiiiiiiiiiis o 8935 [ e 792,024 [.oooevvnnenees oo (9,951) [ (9,951) [ 25,783 |. 11/02/2030 . |2.B FE ..
VOLCAN CIA MINERA SAA-CM BASIC ~ 4.375%
..BN9358-24-1 [02/11/26 ..evvviiiiiiiiiiiiiie e D..... . 09/10/2024 . | Tax Free Exchange ....... |oeeevvvrririiinnnns Jovunnnnns 337,017 |...........342,000 |...........328,628 |...........334,722 |.ccoooirriiinnns Jooeennnnnn 2,294 |oiiiiiiiiins o 2,204 Lo e KXV 1 ) ) M, 16,168 |[. 02/11/2026 . 5.B FE ....

Redemption 100.0000
..B03759-90-5 | GREENKO DUTCH BV BASIC  3.850% 03/29/26 .... |D..... . 09/29/2024 . | .vveeeeeieiiiiiieeeeeiiiees e o, 3,000 [oerrnnn. 3,000 |...coeenns 2,730 oo 2,842 | e, 188 | foeeenens 158 | foieeinn, 3,000 J.evvvvvvrrrnnnne fovvviiiiiiiiiiis i e 116 |. 03/29/2026 . |3.B FE ....
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ABU DHABI PORTS CO PJSC BASIC  2.500%
.BP3057-90-1 | 05/08/31 ..veeveiciiieiicicie e D . 09/23/2024 . | ALLIANCE BERNSTEIN ... |oveveveiciiiiiies [oennes 771,382 | 870,000 |........... 856,950 |...eu.e.. 859,454 [.oovoveviciiies e 959 [oovvvviiviiies e 959 [oovvvviiiiees o 860,413 |.oveviiiies [ (89,071) |....... (89,071) [eveevee. 19,213 |. 05/06/2031 . |1.E FE ....
ORBIA ADVANCE CORP SAB BASIC ~ 2.875%
..BP4387-50-5 |05/11/31 ... . 07/29/2024 . | ALLIANCE BERNSTEIN ..... IO 1,127,473 |........ 1,341,000 |........ 1,066,846 |........1,086,636 [....ccccovvees oo 16,019 [ e 16,019 [oiiiiiiis o, 1,102,655 |. .. 24,817 |........ 24,817 . 05/11/2031 . |2.C FE ..
..BP9911-38-2 | SA GLOBAL S| 602 . 07/11/2024 . | ALLIANCE BERNSTEIN ... . 3,019,072 3,220,000 ..2,966,425 |........3,061,771 v 8,004,700 . (75,628) |....... (75,628) |.. . 06/17/2026 . |1.E FE ..
..B02936-11-1 |LG CHEM LTD BASIC ~ 2.375% 07/07/31 . 09/09/2024 . | ALLIANCE BERNSTEIN ..... 1,555,152 |........ 1,810,000 [........ 1,791,339 |ooeeree 1,794,969 |ovoevvvvincnns foorneeen 1,270 | oo 1,270 | e 1,796,239 |.. (241,087) |...... (241,087) . 07/07/2031 . |2.A FE ..
ADANI GREEN ENERGY LTD BASIC ~ 4.375%
.BR2600-27-7 |09/08/24 ... D . 09/08/2024 . [ Maturity ...cocoovvveivnns [ovriiiiiiiiiiiens [ 1,570,000 |........ 1,570,000 |........ 1,551,361 |........ 1,564,689 |..ovvveiicins foernnnn 531 | 531 | 1,570,000 [oovvveiiiiiins Joviviiiiiies oo o 68,688 |. 09/08/2024 . |3.C FE ...
Redemption 100.0000
..BR3836-13-6 | ALFA DESARROLLO SPA BASIC  4.550% 09/27/51 |D..... . 00/27/2024 . | eevvveeiieieinieineeies [ [ 3,470 oo 3,470 | 3,450 i 3,451 | [ 19 [ o 19 oo e 370 [ooveciieins foevrveiiiiie i e 158 |. 09/27/2051 . |2.C FE ....
..EK4069-04-4 | GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... D . 07/31/2024 . . 07/31/2029 . |2.B FE ...
LIMA METRO LINE 2 FIN LT BASIC ~ 5.875%
..EK9717-50-6 |07/05/34 ... D . 07/05/2024 . | .. . 07/05/2034 . |3.A FE ...
BONDUELLE S.A. . .
CFA0BBE-AF—4 | vt Do L 07/08/2024 . | vevveeinieiinieiineeiniees [vereeseeeeens [ 4,000,000 |........ 4,000,000 [....... 4,000,000 |........ 4,000,000 |oeovveveiciiies fooeiiiiiiiens o [ o s 4,000,000 |-eoveiiieins foerrveiiiiiiie Joeieiiiiies oo 154,856 |. 07/06/2027 . |2.C PL ...
HST LIMITED 3.79% Due 3/30/2028 MS30  3.790% Redenption 100.0000
..64445%-AA-6 | 03/30/28 .....c.eveviiiiieie e D . 00/30/2024 . | +evvveniiieireieeeeren [ [ 4,060,096 |........ 4,060,096 |........ 4,060,096 |........ 4,060,006 |..veoveviciiies fooeiiiiiiiine o [ o s 4,060,008 |..voveviiie forieiiiiiiis o [ 153,878 . 03/30/2028 . [1.G PL ...
JOHN OOD GROUP PLC SENIOR NOTES ~ 3.770%
..065158-AB-0 | 08/13/24 ....ovuiiiiiiiiee e D . 08/13/2024 . [Maturity ...cooovvvveeens Jovieiiiiiiiies Joee 5,514,753 |........ 5,514,753 |........ 5,514,753 |........ 5,514,753 [ovcviviiiis fooveiiiiiies foeeiiiiiine Joeviiiiiies oo o 5,514,753 [oooviiciiiiies i oo o 207,906 |. 08/13/2024 . |2.C ........
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY Redenption 100.0000
..69369*-AA-7 | GROP LIMITED ~ 2.900% 03/31/43 .......oevuveeee B..... . 00/30/2024 . | +evvveeiiieieiieieeeeeee [ [ 74,900 |oiviinnnnn 74,900 |.oocennn. 74,900 |............ 74,900 [ocevvvciviiie e oo v e 3,180 [ooveennne. 74,900 . 03/31/2043 . |2.B FE ...
NERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31 Redenption 100.0000
L K70174-AA-8 | 4.110% 08/01/30 .vveeeveeceiirreeeeicien D . 00/30/2024 . | +evvveniiieieeieiieinenie [ [ 104,970 [ooveeee 104,970 |.eoeenee 104,970 [..voueee 104,970 [ooviviiiciieee e [ v i o 104,970 . 08/01/2030 . |2.A FE ...
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027 Redenption 100.0000
..L803B*-AA-4 |WWJSD15  5.500% 09/15/27 .. Do . 09/15/2024 . [ .o .. 420,000 420,000 420,000 |...........420,000 [.... 420,000 |.. . 09/15/2027 . |3.B ........
KONINKL | KE FRIESLANDCAMP INA
..N4282%-AF-3 | UNSECURED NOTES ~ 4.170% 08/30/24 ............. D . 08/30/2024 . [Maturity ...cocoovveiinns [ooveieiiiiiiieens [ 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... 25,000,000 [-.voveieiiiiens fooveeeiriiien foeiieiiieis oo s 25,000,000 [ovovviieiiiis forveieiiien [ oo 1,042,500 |. 08/30/2024 . |2.B ........
IIERELDHAVE NV SENIOR NOTES ~ 4.300% 07/23/24
CNTBBHEAF-0 | et Do . 07/23/2024 . [ MatUF ity eovevveerieins [oerieesieeieens [ 23,000,000 [....... 23,000,000 |...... 23,000,000 |....... 23,000,000 [ovoveieiiiiens fooveeiiiiinn foevieiiieis oo i 23,000,000 [ovoeeviiiees orveiiieiiiies [ o 989,000 |. 07/23/2024 .|2.C PL ...
VITI B.V. 4.87% Due 12/15/2025 JD15  4.870% Redenption 100.0000
.NIOB1@-AB-6 | 12/15/25 ... D . 00/18/2024 . | +vvveeiiieiiieieeeeeee [ [ 4,000,000 |........ 4,000,000 |....... 4,000,000 |........ 4,000,000 |oeovveveiciiies fooeiiiiiiiens o [ o s 4,000,000 |-eoveiiieins foerrveiiiiiiie Joeieiiiiies oo 171,902 [ 12/15/2025 . [3.A ........
VITI B.V. 4.97% Due 12/15/2027 JD15  4.970%
L NQOBTE-AC—4 | 12/15/27 e D . 09/18/2024 . | vovvveerieieeieieeeieeie [ [ 12,000,000 |....... 12,000,000 [....... 12,000,000 |....... 12,000,000 |ovvevieiiies fooeiiiiiiens o [ o e 12,000,000 [ouvevviieiie fovreiiiiiis oo [ 829,382 |. 12/15/2027 . [3.A ........
..N9OB1@-AF-7 |VTTI B.V. VTTI B.V. ~ 3.800% 12/15/24 ....... D . 00/19/2024 . | +oevveiiieieeeeeeeeee [ [ 9,000,000 |........ 9,000,000 |....... 9,000,000 |........ 9,000,000 |-vveeverieiiies fooreiiiiiiiins o [ o s 9,000,000 |-.oveviiieiies feevveiviiiie e e 259,350 [. 12/15/2024 . [3.A ........
..N90B1@-AG-5 |VTTI B.V. VTTI B.V. ~ 4.050% 12/15/27 ....... D . 00/18/2024 . | +vvveeiiieiiieieeeeeee [ [ 2,000,000 |........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |oeovieveiiiiies fooeiiiiiiiins o [ o e 2,000,000 [-oveiiieiiis foorreiiieiin e oo 68,761 |. 12/15/2027 . |3.A ........
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA
..P4001#-AA-8 |PAZ S DEL DE OV 5.980% 12/20/44 ............. D . 00/20/2024 . | +evvveeiiieieieieeeeeee [ [ 16,028 |ooviveennne 16,028 [oooveenee 16,028 |ovcveinnee 16,028 |ovovveieieiies [ e e s 16,028 |-eveeviciis [ v oo 719 |. 1272072044 . [2.C PL ...
FORTIS TCI LIMITED 5.29% Due 9/15/2031 MS15
..P4368#-AD-9 |5.200% 09/15/31 ..vevevieiiiiieiiiciine D . 00/15/2024 . | +evvveerieeieiieieenieeeie [ [ 250,000 |........... 250,000 |........... 250,000 |........... 250,000 [-vovevieiiiins fooveveiiieins e oo i 250,000 |-vvevveiiieies foeiiiiiins o [ 13,225 |. 09/15/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG
..PA917*-AA-5 | TRANSPORT SA  6.182% 09/30/37 ... D . 09/30/2024 . | .. ..191,310 ..191,310 |.... 191,310 |.. . 09/30/2037 . |2.A PL ...
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000%-AA-6 | TRANSPORT SA  6.182% 03/31/37 ......coveevee. D . 00/30/2024 . | +evvvenriieieeieieeinieeie [ [ 196,078  |.......... 196,078 |.veeeuee 196,078 |.......... 196,078 [oovvvcvieiieee Joeveeiieieies [ fovviiiiiis oo o 196,078 [.ovveveveicines foeiveiiieins oo Joiiiis 10,591 |. 03/31/2037 . |2.A PL ...
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000%-AB-4 | TRANSPORT SA  3.220% 03/31/37 .....ccoeveeeeee D . 00/30/2024 . | +ouvveiiiieieeeieeneeee [ [, <72 TR 720 TN 72 FT 952 [ovivcivieies foeveeeieiiien Joeeieiieis oo i e, 952 [oviiiiiieee e oo i 23 | 03/31/2037 . |2.A PL ...
FLINDERS PORT HOLDING PTY LTD SENIOR SECURED
..Q3917#-AA-2 |NOTES  4.170% 09/18/24 w.voovovveviiiiennee D..... . 09/18/2024 . [Maturity .ooooveovieevie |ovviiiiiiiiiiss fones 4,000,000 |........ 4,000,000 |....... 4,000,000 |........ 4,000,000 ooveiveiiee foovioviiiiiie v oo oo o 4,000,000 .ooovoiiiiis feooriiiiiiiie oo fovenns 166,800 |. 09/18/2024 . [2.B FE ...




STATEMENT AS OF SEPTEMBER 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

¢c's04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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
HALLETT HILL N0. 2 PTY LTD SENIOR SECURED Redenmpt ion 100.0000
..Q4436#-AA-2 |NOTES  3.780% 06/27/27 .vevevevvvererennnnnins Do L 00/27/2024 . [ cevuvirerereeieieeineeeeene [ [ 197,800 |vuvennenn 197,800 |.......... 197,800 |..v.ev... 197,800 [orvvvrerriree foeveeeeeieies Joeeeierenins forereriieiens oo foeeeens 197,800 [evveverveenin forerereiniens foereveieiein Joeiien 5,608 |. 06/27/2027 .|2.B FE ...
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE Redenmpt ion 100.0000
..08048#-AA-3 |PTY LD 4.230% 03/31/42 w.vovvevvererennene B..... L 00/30/2024 . [ cevuverereeeeieeeieeeeeeene [oereeeneieneeen [ 369,438 | 369,438 |........... 369,438 |.......... 369,438 |.voveveeiiries [rereririinens feerrseieiene foeeeeieiin o 3,79 [oeeiine 369,438 |.......... 1,603 |oveerererenes foreriene 1,603 |ovevrrernnne 11,720 | 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.eevenvvenvrvcnnnns Do . 08/01/2024 . | .. e e 207,569 [.vovrennne 207,569 ... 207,569 |vvevnne 207,569 |vovervreiines ferreeneieiie foereiennieins feveeneins oo e, 207,569 |-veverveeieies feoeriieiiniene e [ 8,967 | 11/01/2036 . [2.CPL ...
NORSPAN LNG VI AS NORSPAN LNG VI AS  2.680% Redenmpt ion 100.0000
+RB2378-AA-9 |05/28/30 ..vveuiriiiieieieiee e Do L 00/30/2024 . [ cevuverereeeeieeeieeeeeeene [oereeeneieneeen [ 722,200 |ovovrennnne 722,200 |..ooeeee 722,200 |ooeen. 722,200 |ovovereeeinens foererereniee forrrrrneiene oo oo 722,200 [ o o e 19,355 |. 05/28/2030 . [2.C PL ...
CHINALCO CAPITAL HOLDING BASIC ~ 4.100%
ZRATA3-01-2 |Perpet. woveveeiiereiieieiee e e [0 . 09/11/2024 . | Cal | 100.0000 ... . 2,110,000 ..2,110,000 ..2,195,738 |........2,132,656 |.... . 01/01/9999 . |2.A FE
..ZR7088-22-5 | BRF SA BASIC  4.875% 01/24/30 ... I . 09/19/2024 . | ALLIANCE BERNSTEIN ..... . . ..600,962 |.......... 630,000 [... 619,763 |. . 621,887 |.... e e [ RO oo oo (21,763) ).. . 01/24/2030 . |3.C FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,236,671,973 | 1,249,946,174 | 1,241,677,274 | 1,135,577,237 76,071 2,348,191 607,580 | 1,243,531,505 (885.173) |  (7.330,945) XXX XXX
BROOKFIELD RETAIL HOLDINGS BROOKF IELD RETAIL
..LX1731-82-2 |TLB $+250 08/24/25 o.vveveereerinns [ e . 00/30/2024 . [Various ...cvevevevevrerins fooerererisieneieen foereenns 24,074 | 24,074 |vveenne 21,309 [oovvreeene 10,446 |ovoveereiiies forreienne 1,906 |oveeeeiienes forerine 1,106 |oveevreeirieies feoreriine 20,078 [oovereeiiiiiens e [ o 809 |. 08/24/2025 . [4.A FE ...
JORDAN HEALTH SERVICES JORDAN HEALTH-BI NHHC
..LX1732-91-1 | 2L $+900 05/18/26 vvvvenveeeearenns . 08/22/2024 . |No Broker ... .109,838 |...........109,838 ... . . 05/18/2026 . |6. FE .....
..LX1761-64-7 | GOODRX GOODRX TLB $+275 10/10/25 ... 07/01/2024 . | BARCLAYS .. .. (1,758) . ... (1,763) . (142) |. . 10/10/2025 . |3.C FE ....
..LX1761-64-7 | GOODRX GOODRX TLB $+275 10/10/25 ... . 07/10/2024 . |Various .....covevevreeres [oorveresenererens [e00er09,996,386 [.ooe.ne. 9,996,386 [........ 9,757,715 |........ 9,851,540 |.... 144,846 [oovoeeerniens e 144,846 [ [0 9,996,386 |- [ v [ ...441,910 . 10/10/2025 . |3.C FE ....
ANVIL INTERNATIONAL LLC ANVIL 2L TL $+900 Redenmpt ion .
1LX1803-29-0 | 05/28/27 ..vvveineiiieieieieieee e | e L 07/10/2024 . [ coveveerreeieieeeeenne [ o 3,000,000 |[....... 3,000,000 [........ 2,850,000 |........ 2,908,318 [cevevereiiiiins foerenne 91,682 [overrveires [ 91,682 [oovereveiens [ 3,000,000 |+vevererieins feervreiinniine Joereeeiienes [ 304,507 |. 05/28/2027 . (5.8 FE ...
NEXSTAR BROADCAST ING NEXSTAR BROADCAST ING TLB Redenmpt ion 100.0000
..LX1810-24-6 |$+250 09/19/26 oo [ eeeeen L 00/18/2024 . [ cevuveeereeeeieieieenceenine e [reens 138,353 [ooiennne 138,353 |ovoveennen 138,004 [.ovevrennne 73,656 [ovvvrvevieiins e (3,835) |+vevereeririeres foererins (3,835) |-veveeereines forreiiine 138,353 |ovevereiieies feoreriieiiiene e [ 7,029 |. 09/19/2026 . |3.B FE ...
B&G Foods BAG FOODS TLB $+250
L LX1828-30-5 | 10/10/26 ...vovevevreveneeeeeiieieieieeeeenes | oo . 07/12/2024 . [ Tax Free EXChange ....... [oeeervrerereees [ooenns 4,742,736 |........ 4,777,148 |........ 4,750,959 |........ 4,743,980 |ovvoveireen [ (1,243) |+ foeeins (1,283) |- [ 4,702,738 [ooeeeiiiiins e o o 203,718 |. 10/10/2026 . |4.A FE ...
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redenmpt ion 100.0000
(LX1830-42-6 | 04/15/27 .. | e L 07/15/2024 . [ ceveeereeeeecieicienrnee oo [ 28,029 |orrerenne 28,029 [oovovnnee. LT[ T 27,393 [coveveeeeiins forreeenne 636 [covvrrreeers feerereine 636 [covvrreeees feerereinne 28,029 [oovevieiiiien e [ e 1,317 |. 04/15/2027 . [5.A FE ...
DAVITA DAVITA TLB-1 $+175 08/12/26 Redenpt ion 100.0000
2 LX1852-93-3 | .vueiiieeieieiee e | e L 08/13/2024 . [ ceveveeeeieeeieicecnrns e [ 3,520,402 |........ 3,520,402 |........ 3,516,735 [oeveveviirieirines foreeeieiies [ 3,667 |oeevereeieiens [ 3,667 |oevereiiirins [ 3,520,402 [oevvvieiieiin e [ i 93,613 |. 08/12/2026 . [3.A FE ...
IHEARTCOMMUNICATIONS INC IHEARTCOMMUNICAT IONS
..LX1854-19-4 | TLB $+300 04/29/26 oo [ e L 07/01/2024 . {VAFT0US +.vevveveneeieinies [oerieenieenieene [veveieneieniene fererireiinsiines foernenineninene [oenesensennene [oeveienniens [oereeens LI 7 AR I 7 A IS 8,457 |ooevveiieiine foeenas (8,457) |........ (8,457) |-vvenne 352,887 |. 04/29/2026 . [5.A FE ...
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS Redenmpt ion 100.0000
..LX1856-44-7 |TLB $+225 02/25/27 voveeeeeereeernns | e L 00/30/2024 . [ cevuverereeieieieieernne e [ 7,500 | 7,500 [ooereiinne 7,350 |orrerenen 81T AU IS (319) [oevevereiriees o (319) |+veveeieies foeiriiene 7,500 [oeverieiieien Joerereieieies oo i 451 |. 02/25/2027 . 3.B FE ...
UNITED AIRLINES MILEAGE PLUS HOLDING TLB
..LX1889-05-9 |$+525 06/21/27 evevevvreeieierrnennns | oo L 07/02/2024 . [Various ...oevevereevevrins fooreererisieienees forene 22,695,358 |....... 22,695,358 |...... 23,178,772 |....... 23,582,457 [oovvveiinins v [C:5: 70012 ) R (887,008) |-vevevereeriies forrene 22,695,358 |vveiiieiies ferreniieiie oo [ 1,318,463 |. 06/21/2027 . |2.C FE ....
IHEARTCOMMUNICATIONS INC IHEART INCRENENTAL
..LX1890-57-8 | 1L §+325 05/01/26 vovevvevereeenrnns | eeeeen . 07/02/2024 . [BANK OF AMERICA ..vovevee [oovevereirireriiies [ounes 1,659,000 [........ 2,100,000 |........ 2,073,684 |........ 2,155,569 [oveveirieriie v (10,308) [evvveverieens Joveneas (10,308) [evvvevvreeine Jorerene 2,145,261 [oooeeiiiiis o (486,261) |...... (486,261) |-.......... 103,313 |. 05/01/2026 . |5.A FE ...
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 |TLB $+375 10/20/27 oo [ e . 07/22/2024 . [Various ....cevevevevris foerererenesiririees foeenens 528,077 |eoevnrnnnn 528,077 |voveenen 532,911 |ovieeennes 521,310 . 10/20/2027 . |2.B FE ...
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L
..LX1900-32-8 |$+350 10/08/27 evveveeneeririeienenes | oo . 08/19/2024 . [Various ... 21,600,371 [....... 21,600,371 |....... 21,556,250 |.......22,307,682 |.... . 10/08/2027 . |4.B FE ...
..LX1912-33-1 |US LBM US LBM TLB $+375 12/17/27 .. | e . 07/01/2024 . | BARCLAYS .. I . 12/17/2027 . |4.C FE ...
..LX1912-33-1 |US LBM US LBM TLB S$+375 1217/27 . | . 00/30/2024 . [Various ........coceevvnnne . 12/17/2027 . |4.C FE ...
EW SCRIPPS EN SCRIPPS TLB3 $+300 Redenmpt ion
(LX1914-05-5 | 01/07/28 .vevevevveeereeeeeresieieieieeeeenes | oo . 00/30/2024 . [ cevuvieerereeieieieeeeen . 01/07/2028 . [4.B FE ...
TRUCK HERO INC TRUCK HERO INC TLB S$+350 Redemption
(LX1920-14-4 | 01/31/28 vvvvreieieieieieieieeeeeee e | oo . 00/30/2024 . [ cevuveiireeeeeieeeeeeen , , , L995 | [ L1728 WSS USRI L1720 WOSURRNT USRI 26,443 oo oo e . 01/31/2028 . |4.C FE ....
PETSMART PETSMART TLB $+375 02/11/28
2 LX1923-65-0 | 1veeeniieeeieeeeeeee e | e . 07/26/2024 . [Various ...ceveveveveerins fooereresesieieiees forereenns 2,297 |orrrnnne 2,297 |everenne 22,306 |ovuernnnnn 20,911 | o 386 [eovoeeeees feerereiene (-1 R AR 22,207 [eeiiiiiiiiens e [ . 02/11/2028 . [4.A FE ...
PERATON CORP PERATON CORP 1L $+375
..LX1924-68-2 | 02/01/28 vvvvvviiiiisieieiciciiinsisesisieieinns | e . 09/30/2024 . [Various ...cooeoevevririrns foorennieiisseane |ooviinnnns 45,000 | 45,000 |.ienrnnee 44,981 oo 46,086 |..oovoceiriiaies fooenne (1,086) |ocovecreniiee forrene (1,086) |+coverreiniee fooveeiiians 45,000 |eoeriiieiiiies fooiieiiiciies foveiiiiens . 02/01/2028 . |4.B FE ...
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AMWINS AMWINS GROUP INC TLB $+225 Redenmpt ion 100.0000
L LX1926-58-8 |02/19/28 ...vvvvineriiieieieieieee e | oo L 00/30/2024 . [ cevuverereeieieieieernne e [ 4,907 |ooererennne 4,907 foirinnne 4,864 |vvnene 4,799 [ooviieeeiees foereeens 108 [rerrerririee o L1 I A 4,907 [ooveveiieiine foerereiieins v oo 289 |. 02/19/2028 . [4.A FE ...
REALPAGE INC REALPAGE TLB $+300 Redenption 100.0000
(o LX1927-52-9 | 04/24/28 .. | e L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 10,191 forveeenen. 10,191 |oveveveennes 10,140 [oevevenrnnne 10,11 [oeveeieiiens oo 80 [oorereiieies [ 1 OO RO 10,991 [ovvreereiene foereveiinnine e e 659 |. 04/24/2028 . [4.B FE ....
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL S+300
< LX1928-45-1 | 0B/04/27 ..vvveveiiieeeiereeeneeeeeeesesieieieiens | oo L 07/25/2024 . [DIRECT = 1 vevvverererens foereererisieienenes [oene 12,418,556 |....... 12,418,556 |....... 12,366,777 |....... 12,777,563 [cevvvveiiciin |ovenne (62,750 [evvvevirieine Jovenenn (62,750) [-vvvevrrirene e 12,714,814 [oeiiciies o (296,258) |...... (296,258) |........... 620,154 |. 08/04/2027 . [4.B FE ...
ARCHES BUYER INC ARCHES BUYER- ANCEST TLB Redenmpt ion 100.0000
..LX1920-25-1 |$+325 12/06/27 wveveeeeeeeesisieieienen [ e L 07/31/2024 . [ e e [ 25,313 |orvrrnnne 25,313 e 24,827 |oveverenn 24,793 [erveeeeeines forreeens 22\ U R 720 O R 25,318 [oevereiiiien e [ e 1,298 |. 12/06/2027 . 4.8 FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |S+275 03/09/28 .o | eeeeen . 00/27/2024 . [Various ... ...187,440 |. 03/09/2028 . |4.B FE ....
LESLIES POOLMRT LESLIES POOI
..LX1930-83-8 |S+275 03/09/28 o.vevvveveveeeseeians | eeeeen . 00/30/2024 . [Various ...ceveveveveeries foorereresisieneieen frereenns 46,500 |voveuenene 46,500 |.oovenne 46,206 |............ 45,380 [oovvvieiiiiins e 1,920 |oeevieiireens [ 1,120 |oeevieiieies feoerin 46,500 |vveviiieiies foeeineiie e [ 2,915 |. 03/09/2028 . |4.B FE ...
ENVIRI CORP HARSCO - ENVIRI TLB-3 $+225 Redemption 100.0000
L LX1931-03-4 |03/10/28 ..vvveeiiieieieieieeeeeeee s | e L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 51437 |orrrrnne 251437 [orveenne 24,749 |oovvnnnn. 2,677 |oveveeeeeae v 459 | [ L5 IO SN 25137 [eoeveiieien i [ i 1,482 |. 03/10/2028 . [3.C FE ...
TRITON WATER HOLDINGS TRITON WATER TLB $+325 Redemption 100.0000
1.LX1933-19-6 | 03/31/28 ..vevvvineiiieieieieieee e | e L 00/30/2024 . [ 1eveveeeieieieeeeiernes oo [ 46,994 |ooennnnn. 46,99 |.couenee. 46,889 |..ounennn. A7,158 [ o, (160) |-vovevevererees Jorererenens [GL:01) ) SN 46,994 [oovoviiiiiens e [ i 2,642 |. 03/31/2028 . |4.B FE ...
AVERICAN AIRLINES INC AADVANTAGE LOVALTY 1L
..LX1933-80-8 |TL S+475 04/20/28 o.veveeeeerenirnnn | e . 07/22/2024 . [Various ....oceceveeveenns foerereerereniriins foene 1,179,574 | 1,179,574 |........ 1,227,004 |........ 1,226,153 |ovevvreevrnies fornenn (48,579) [+evvevvrieiie fovrene (CLT74) O 1,979,578 [ooveveiieiie feevrveiiieins foereieieiens oo 92,932 | 04/20/2028 . |3.A FE ...
TRINSEQ MATERIALS OPERATING TRINSEO MATERIALS
..LX1934-40-0 | TLB2 $+250 05/03/28 vuvvevereerrrnns [ e . 08/14/2024 . [ DEUTSCHE BANK ...vovvvs foovereeriririeienes [eoenens 3,409,937 |........ 4,316,375 |........ 4,204,793 |........ 4,456,557 [ooveveiiiiiis e (27,989) [vvvevvreine forrene (G20 :() | O 4,428,567 [oooevivenenne . 05/03/2028 . |4.C FE ....
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | $+500 03/30/27 vvveeereeeerreereriniens | eeeeen . 00/30/2024 . [Various ...ceveveeevevrins fooereresisisieieen frereenns 19,550 |oveveerenne 19,550 [oovrenene 19,380 |veveenene 17,429 |oeeeeiiiies foreiins [Q7X) ) USRI RIS (GL% ) FS I 19,550 [vveveverenens . 03/30/2027 . |4.A FE ...
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB3 Redemption 100.0000
..LX1935-65-4 |$+300 04/01/28 ... N . 09/30/2024 . | .. . 04/01/2028 . [4.B FE ...
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB
..LX1936-95-9 |$+325 04/12/28 oveeveeeerreeeirieiens | e L 00/30/2024 . [ cevuverereeieieieeenerrnn foeereneeeiieeees [eereens 20,020 | 29,00 oo 28,875 [ocvvenene P2 AT SO R (693) [.vveverrieins oreeenn (525 ) S IS 29,020 fovveiiieiine . 04/12/2028 . |4.B FE ...
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL
..LX1937-90-8 |S+425 O4/14/28 o | e L 00/30/2024 . [ veveverereeieieieeenernne foeereneeisieieees [ 67,391 | 67,301 [oovreeenen. 67,067 |eveveeee 68,560 |.veverieiriaies ferrenenn [GIRL:0:) ] AR U [GIRL:I) ) AR IR (7% 1 I . 04/14/2028 . |4.C FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX1942-13-0 |$+375 10/08/27 wevveveereeririenenenes | e L 07/01/2024 . [ cevvereeeeieieieececnnns e [ 1,442,234 |........ 1,402,234 |........ 1,406,086 |........ 1,400,623 |-oveveriereies forenne A6 [ [ 461 [ [ 1,442,234 [ooeiiiiiiiin i oo s 68,161 |. 10/08/2027 . |4.C FE ....
CABLE ONE INC CABLE ONE TLB-4 $+200 Redenption 100.0000
(LX1946-55-2 | 05/03/28 ..vevvreneriiieieieieieiee e | oo L 00/30/2024 . [ cevuverereeieieieieernne e [ 5,115 [oovererennns 5415 [oiereiinne 5,096 |overnennn 5,001 [ooverreiriree foerereeienenns P73 ST R P73 FOSSUURUR IR 5115 [ooveieiveriie foereveriiein v oo 292 |.05/03/2028 . |3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS - Redemption 100.0000
..LX1947-06-3 | ACPROD.TLB S+425 05/17/28 oo [ e L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 29,859 |oiirinnne 29,859 oo 20,648 |ovuruennnnn 30,456 [oevvreeirriene e (598) [.vveverririns oreeenns (G522 S IR 29,859 [oovevveiriiiens Joeiveiiieies [ e 2,189 . 05/17/2028 .|5.A FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 $+325 Redemption 100.0000
L LX1948-27-7 | 01/31/29 oo | e L 00/30/2024 . [ cevuvereeeeieieieieeenne e [ 6,161 |ovovrrenen 6,161 [covevernee 6,09 |o0vennne. 6,153 [ovverrrrrraie Joreeereienenens 8 oererrrnee Joeeeeieieeens 1 PO 6,161 [ooveeiieiin e oo o 408 |. 01/31/2029 . [4.A FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES Redenmpt ion 100.0000
..LX1953-66-5 | TLB $+200 09/22/28 oo [ e L 00/23/2024 . [ cevuvieirireeieieeeenene [ [ 1,012,500 |....... 1,012,500 |........ 1,002,375 |.o.eve. 988,538 |-vovevereeiins [rrerenns 23,962 |ovoveeeeieins e 23,962 |ovoveirieiaeie o 1,012,500 [+ovveviieiie feerrrerineins foeveeneens foeereeen 48,782 |. 09/22/2028 . [2.C FE ...
MADISON 1AQ MADISON IAQ LLC 1L TL §+275 Redenption 100.0000
L LX1954-92-0 | 06/21/28 ..vvveveviieeeieieieneeeee s | oo L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 1,25 [ 1,250 |orerrenne 11,250 [overiiriririeees foerererirneies Jooveeeieienes foeeiererenns forerersneiens foovneeieiens foeeeeens 11,250 [oerveireiins feerereiinnine e oo 259 | 06/21/2028 . |4.B FE ...
HERTZ CORPORATION HERTZ CORP TERM B~EXIT
..LX1955-25-6 | $+350 06/30/28 v.vvveveernreereninians | eeeeen . 08/09/2024 . [BARCLAYS ..vvvvvevevrieies foevereeririsinienes [eeenens 3,144,709 |........ 3,498,147 |....... 3,498,147 |........ 3,498,147 |ovvvveviciins e KTV SR A KTV IR 3,498,457 . 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM B~EXIT
..LX1955-25-6 | $+350 06/30/28 vovvveeeernreereninians | eeeeen . 00/30/2024 . [Various ...ceveveeevevrins fooereresisisieieen frereenns 31,769 |vevernnne 31,769 |oovrvennes 31,705 [oovvenee TR 74 O R K72 IO R K720 IS R 31,769 . 06/30/2028 . |3.C FE ....
HERTZ CORPORATION HERTZ CORP TERM C EXIT
..LX1955-26-4 |$+350 06/30/28 v.vveveveernreereniniens | eeeeene . 08/09/2024 . [ BARCLAYS .. 679,656 679,656 |.... ... 679,716 |.. . 06/30/2028 . |3.C FE ....
BURLINGTON COAT FACTORY BURI
..LX1956-67-6 |$+200 06/24/28 ..vvveeeerrereeriniens | eeeen . 00/24/2024 . [Tax Free EXchange ....... [ceeveverervrriins [ouenes 1,962,816 |........ 1,979,592 | 1,977,117 feoeeee 1,970,941 |oevvcivnaees fovene [CIRP2 ) IR [CIRP23 ) IR 1,962,816 . 06/24/2028 . |3.A FE ...
UNIVISION COMM UNIVISION COMM TLB S+325 Redenmpt ion 100.0000
.. LX1959-34-0 |03/24/26 ...vvivivcieiiiiiiiiiisi s | e . 09/30/2024 . [ covveiiiiiisisieccieninine [ | 1,401,097 |........ 1,401,007 |........ 1,335,659 |........ 1,397,275 |ooeciiiiins oo, 3,82 | i 3,82 |ooriiiiiiiies oo 1,401,007 |ovvveriieinee foonvicniicins |oveveiiiiiens fooreiaene, 89,731 |. 03/24/2026 . [4.A FE ....
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ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL Redenmpt ion 100.0000
..LX1962-73-2 |$+250 09/01/28 vovveveveerreererieians | eeeeen L 08/30/2024 . [ 1evveeeeeeeieieeeeernies o [ 37,500 |oovernne 37,500 [ooeeoeee. 37,406 |ovureennenn 38,257 [oevvreiveins e (757) | eoveveeeeees Joeereieens [C670] ST RO 37,500 [veveiieiies foeeenneiie o [ 2,029 |. 09/01/2028 . |4.A FE ...
MCGRAN-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX1964-70-4 | S+475 07/28/28 vveeeeererreererinnans | eeeeen . 07/01/2024 . [BANK OF AMERICA ..vovevee foovevereiiiririnins [ LU RPN SOOIV SEUSTRURRRORPR ISSOUUSOTRS US P07\ B AR R P07\ B AR IR 2,020 [oeveeiririins v (2,011) fo..c.e. (2,011) [erveennee 176,098 |. 07/28/2028 . [4.C FE ...
MCGRAN-HILL EDUCATION MCGRAW-HILL EDU TLB Redenmpt ion 100.0000
..LX1964-70-4 |S+475 07/28/28 vveeeeererreeseninians | eeveen L 08/06/2024 . [ c.vuveeeeeeicieiiieieinins feeeeeieieeeen [ 2,998,426 |........ 2,998,426 |........ 2,968,441 |........ 3,013,143 |oovreevieiine o (14,718) [cevvveieenn o (14,718) [cevvveireien e 2,998,426 [oovveiriiins v [ o 178,951 |. 07/28/2028 . [4.B FE ...
MCGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB Redenmpt ion 0.0000
..LX1964-70-4 | S+475 07/28/28 vveeeeeererrereninians | eeveen L 07/01/2024 . [ ceveverereeeieeeicencnenins e [ v e oo [ [ o o e e o e e e 1,666 |. 07/28/2028 . |4.C FE ....
MCGRAN-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX1964-70-4 |S+475 07/28/28 vveeveererrenseninians | eeeeen . 08/06/2024 . [Tax Free Exchange ....... [RUSURUUSRUUIRI AV 6,841,190 |........ 6,810,415 |........ 6,742,311 |........ 6,843,843 |ooovevirrinns [orreenen(2,683) oo [oeeeen(2,683) oo o 6,841,190 |.. ...406,456 . 07/28/2028 . |4.B FE ....
EVEMART EXPRESS EYEMART EXPY
< LX1967-34-3 | 08/05/27 ..vcvvereieierererereneieneesesesienenens | oo . 07/15/2024 . | BARCLAYS ...veveneevevnies |oveeeieisieeriens Joeens 4,344,996 |........ 4,355,885 |........ 4,352,841 |........ 4,329,209 |oovreiiiains [ 20,641 |oorreiiaies [ 20,641 |oovreiiaies [ 4,349,940 |oovivrinnns [ (4,945) |- (4,945) [ccvvnennnne 299,102 |. 08/05/2027 . [4.C FE ...
EVEMART EXPRESS EYEMART EXPRESS 1L TL $+300 Redenmpt ion 100.0000
< LX1967-34-3 | 08/05/27 ..vcvveveeeieeererereneennsesesesienenens | oo L 07/01/2024 . [ ceveeeeeeeeieeeiceieennins foreeneeiseieees [ 3,914 | 3,91 | 3,912 [orrerennn KR I SO ISR P73 ST R P73 FOSSUURUR IR 3,914 [oovieiieiiie foerrreiiein e o 230 |. 08/05/2027 . [4.C FE ...
BALLY'S CORP BALLY'S CORP TLB $+325
L LX1967-63-2 | 10/02/28 ..vvveeiiieievereieneeeeeesesieieieiens | oo . 08/08/2024 . [VArious ...evevervevevrnes |overeereesierisiens Joeens 5,690,193 |........ 5,920,076 [........ 5,856,195 |........ 5,970,723 |ovvrvevraiine fovenene (13,601) [evvrveviriaiens Jovenene (13,601) [.eeevrrree o 5,957,122 [cevveriiiiees o (266,929) |...... (266,929) |........... 385,697 |. 10/02/2028 . [4.A FE ...
BALLY'S CORP BALLY'S CORP TLB $+325 Redenption 100.0000
L LX1967-63-2 | 10/02/28 ..vvveeieierereieeeeeeesesieieieiees | oo L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 55,684 |rrrnennnn 55,684 [.oeeee. 54,204 |ovovennnnne 53,662 |ovverririrae |orereienenns 816 [ovverererees foerereienene [:HI R A 55,684 [covvvveiriiens Joeiveiireies [ e 4,593 |. 10/02/2028 . |4.A FE ...
SPRINGS WINDON FASHION SPRING WINDONS 1L TL Redenmpt ion 100.0000
..LX1982-15-1 | $+400 10/0B/28 .vvverereeieeenerenenns | oo . 09/30/2024 . | .. e 50,588 |rvernenne 59,588 [........... 58,992 .o 59,781 [oevvreevraiens e (193) [ evevererrieine oo (GL:5) ) S IR 59,588 [covevveeriiiens Joeereverinnies [ e 4,312 |. 10/06/2028 . |5.A FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE Redemption 100.0000
..LX1983-37-3 | TLB-1 $+350 09/29/28 .vvvverrreirins | eeeen L 00/30/2024 . [ cevuverereeieieieeinienns e [ 7,538 [orererenne 7,538 [oeeiririnne 7,26 |ovrrene. 7454 oo oo K N U R 2 O S 7,538 [ooveeiieiiie foerrveriiein e oo 504 |. 09/29/2028 . [4.B FE ...
RH RESTORATION Hil - RH TLB $+250
..LX1990-08-9 | 10/20/28 ...vvveveeeiieiererereieieeeesesieieienens | oo . 07/01/2024 . [CITICORP SECURITIES ... [oevevevereriririries [oreieieienne (228) |oeveerenineiiniene oererenieieneienes foererneineins e oo, ;740 PSR [£:740 PO AT ;T PO S (1,012) f........ (1,012) [oveenee 86,850 |. 10/20/2028 . |4.A FE ...
RH RESTORATION Hil - RH TLB $+250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvveveieiierererereneieeeesesieieienens | oo . 09/30/2024 . . 10/20/2028 . |4.A FE ...
CHAMBERLAIN
..LX1993-56-2 |$+325 11/03/28 veveveeeeesieieieieies [ e . 09/30/2024 . . 11/03/2028 . |4.C FE ....
BASS PRO GROUP BASS PRO -GRT OUTDR TLB1 $+375
< LX2008-47-1 |03/05/28 ..vevvvenereiieieieieieneeeesesisienens | oo L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 71,205 |oevernne 71,205 [oeeeenee. 70,804 |ovoveveee. 71,780 |oeevevveeiies forveiinns (G723 S R (CTZ5 ] A R 71,205 |ovvveiveriies forrersieiiee Joevereieiies [ 4,147 . 03/05/2028 . |4.A FE ...
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT
..LX2011-26-5 |TLB $+525 12/23/28 oo | e . 00/30/2024 . [Various ...cveveveeevevries fooereresisieneienen forereens 55,000 |oveverrnene 55,000 [vrvenene 51,150 [cevveenene 51,641 [oeveveiiriens e 3,359 |oevrreiieins [ 3,359 |oerreiieies [ 55,000 ovveeieriiies forreenneniee e [ 4,507 | 12/23/2028 . |5.B FE ...
GOLDEN NUGGET GOLDEN NUGGET 1L $+375 JEFFERIES & COMPANY INC.
LX2020-71-2 | 01/27/29 oo | e L 08/12/2024 . [ cevevveerereeieieeeneene [ [ 6,561,284 |....... 6,553,928 |........ 6,486,131 |........ 6,351,762 [oeveverrrrirns e 58,232 |ooreeeeieins e (307 O RO 6,409,994 [ooovvviriiiins e 151,290 |....... 151,200 [ooveenee 380,625 |. 01/27/2029 . 4.8 FE ...
GOLDEN NUGGET GOLDEN NUGGET 1L $+375
LX2020-71-2 | 01/27/29 oo | e . 00/30/2024 . {VAri0US +.vvveveverereares [oreeienerieenieiens [errereens 55,490 [ooooreeene 55,490 |ovirirnnne 54,530 [oovrvenrnnn 51,316 [cevereeirriens e LN 1 FUR R 1,628 |overieciinies feoeriine 55,490 [oovvvieiiiien e [ i 3,623 |. 01/27/2029 . |4.B FE ...
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L
..LX2022-21-3 | TL §+325 02/07/29 vvvveeeeeieirirnn | eeeen . 00/30/2024 . [Various ..cevevereeveirins foorerereririsnenees [eeeerenn 67,424 | 67,424 |ooeeee. 67,087 |eveenene [T I O AN 1,008 |oveeerevrenes forerienn 1,008 |ovevvreeirnies feoreriniene 67,428 [oevevieiiiiens Joeireiiieies [ i 4,871 . 02/07/2029 . |4.B FE ...
ENBECTA CORP EMBECTA CORP TLB $+300
1 LX2023-03-9 |03/30/29 ... | e . 09/30/2024 . 277,112 271,204 |.... . 03/30/2029 . |4.A FE ...
< LX2023-51-8 | 02/01/27 vvvereiiieieiereieieneeeeeesiseeieieiens | oo . 00/30/2024 . [Various ....oceevevrvres foereerereriiiees [reeeennn 283,981 oo 283,981 [oovveee 281,141 [ooveennene 25,772 |oeeeeeeeins [ 8,209 [ovevvreiiiars foreerins 8,209 [ooeeiriiiiiie forrieiens 283,981 |oveeveiieies feverivciiene v [ 23,480 |. 02/01/2027 . [5.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY
..LX2023-74-0 |TLB $+425 02/15/29 oo [ e L 00/30/2024 . [ vevuverereeieieieenenernine foeereneeeieeees [eeneen 10,000 |oiiiinnne 10,000 [vvevevenrnnne 9,950 |vevrinnne 9,903 |ovevrerineies foeirieiiins 7 ARSI N 7 AR IR 10,000 [eoveeeeiiiiens Joeveneiinies [ o 746 |. 02/15/2029 . [5.B FE ...
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB
..LX2028-31-9 |$+525 02/17/27 ceveveeeseeeieennns | e . 00/30/2024 . [Various ...ceveveeevevrins fooereresisisieieen frereenns 75,901 |ovveinnne 75,901 |ooviennes 69,222 oovvveunnnen FATE:72 I SO R Z5:1 ) AR I 4,580 [ooveiriiiie oevreeiine 75,901 ovvveiieieies foorerrieiiee Joeverieiies [ 6,119 [. 02/17/2027 . |6. FE .....
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN
..LX2034-23-4 |TLB $+525 04/01/29 oo [ eeeeen . 07/01/2024 . [BANK OF AMERICA w.vovvv [ooveveeeririiienes [rreienne 239,703 |ovrveennen 249,365 |...e... 239,703 |veveirieinerins Joeerenniennies [ v o v e 239,703 [vveverieenes fovveiineiine foereeniienes [ . 04/01/2029 . |4.C FE ....
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN Redemption 100.0000
..LX2034-23-4 |TLB $+525 04/01/29 vvevevcecniiiinse | eeeeees . 09/30/2024 . [ cevveiiiiiiiiissiiiniine oo | 43,24 oo 43,224 oo 41,776 | 35,384 [oooieiciriiiins foreinnns 2,376 Jorereriiiiaiae i 2,376 |oooiiiiiiiies orveiinns 43,224 |oovieiiicines feviiiiicins i foiiieinnns 3,118 |. 04/01/2029 . |4.C FE ....
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NOVOLEX NOVOLEX-CLYDESDALE 1L $+317.5 Redenmpt ion 100.0000
L LX2036-29-6 | 04/13/29 .evveniieiiieiieee e [ e L 08/01/2024 . [ vevveeeeereeereinieines |oereeeeieieies e 1,654,792 |....... 1,654,792 |........ 1,613,422 |........ 1,579,059 |ovevvrvevieins foeerins 75,733 |ovvievierin e 75,733 [evvriniiinee [ 1,654,792 ovevveiiieies foereeninninine oo e 99,536 | 04/13/2029 . |4.B FE ...
PERRIGO INVESTNENTS LLC PERRIGO TLB §+225 Redenmpt ion 100.0000
..LX2037-85-6 | 04/05/29 ....eviuiieiiieiiieieeeieesee e [ e . 00/30/2024 . [ +evveeiieiiieeinieines | e 2,484,406 |........ 2,484,406 |........ 2,470,040 |....... 1,894,984 |oevveiraies forrene 20,781 |oevreiiaies [ 20,781 fovevrininiene foerien 2,484,406 [oovoiiiiiin [ [ i 132,358 |. 04/05/2029 . |3.B FE ....
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG - Redenption 100.0000
..LX2038-97-9 | OSCAR 1L $+425 04/30/29 vvvvevrns [ . 09/30/2024 . | .. JOR ORI RSN 16,363 [ovrvenene 16,363 [covvvrene 16,203 |oveveenene 16,112 |ovrerciinies e i3 ) PR R i3 ) FURURR R 16,363 oveververeies forreenienieiine oo e 1,229 . 04/30/2029 . |4.B FE ....
CHANPIONX CHAMPIONX TLB-2 $+275 Redenmpt ion 100.0000
L LX2046-74-1 | 0B/07/29 ..cvvevevieerieeieisieisieesieesneens [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 40,922 | 40,922 |oeeinnne 40,084 |............ 39,702 [oevevieiriniens e 1,220 [ovveeirieinns [oreeeens 1,220 [ereviniiniinee [ 40,922 |ooveieiiiiiis Joreinininis e o 2,565 |. 06/07/2029 . |3.A FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB WELLS FARGO SECURITIES
..LX2093-23-0 | $+350 /10729 o e . 08/07/2024 . [LLC vevvvenevenerieeriens |oeereeieeieenies Joeens 2,992,519 |........ 3,000,000 |........ 2,891,766 |........ 2,852,307 [ooeoiiiiiis o (7.584) |- [ (7.584) |- [ 2,844,813 [ooiiiiiis o 147,706 |....... 147,706 |.ovvenne 269,494 . 11/10/2029 . [4.A FE ....
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB Redenption 100.0000
..LX2093-23-0 | $+350 11/10/29 ... [ PO . 00/30/2024 . | v ... 48,636 ...48,636 ...46,838 |............46,186 |.... ..48,636 |.. ..5,964 [ 11/10/2029 . [4.A FE ....
NIELSEN HOLDINGS NIELSEN HD
..LX2095-55-7 | $+500 04/11/29 v [ e . 09/26/2024 . | BANK OF AMERICA ..vevveve [oveveenieerieiens fornne 2,814,162 |........ 2,964,581 |........ 2,747,998 |..ovrunn 861,482 |.vvvvrirnies e 3,725 |viiiiiinies e 3,725 |vriiiiinies e 2,742,533 |ooveviiiiins v 71,629 |........ 71,629 |.ooeee 107,717 |. 04/11/2029 . [4.B FE ....
NIELSEN HOLDINGS NIELSEN HDG - NEPTUN TLB Redenmpt ion 100.0000
..LX2095-55-7 | $+500 04/11/29 v [ e L 07/11/2024 . { e [ [ 7,557 [oovreennnes 17,557 foveererenne 15,890 [.vvvreeenne 8,806 [ouvrriiiiiies e 1,761 [ovevveniniene [ L3 PR R 7,557 |oveeenienenes Joereneninins oo e 1,024 |. 04/11/2029 . [4.B FE ...
CAESARS ENTERTAINVENT INC CAESARS ENTERTAIN
..LX2106-80-0 |TLB S+275 02/06/30 .veveenereenirien | e L 00/30/2024 . | 1evveiineeinieineieee [ [ 40,500 |voveuenene 40,500 |.verveiene 40,332 v 39,899 |.vririiiinins e [0 A AT [0 AR AT 40,500 [oouveviviiiin [ s i 2,59 |. 02/06/2030 . |3.C FE ...
HANESBRANDS INC HANESBRANDS INC TLB §+375
2 LX2100-29-1 [02/15/30 .eveveveneieierieie e [ e L 00/30/2024 . [ eeevveeieeiieinieineines | [ 6,263 |vrrrienn 6,263 |oovreenne 6,187 [oovrrierne 6,144 |oeriiiiiiiies e LT PR LT R R 8,263 |ovevveieiiies forrenienienins foereriiiin [ 436 |. 02/15/2030 . 3.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB
LLX2111-51-1 | $+275 02/27/30 v [ e . 00/09/2024 . [ +evveirieiinieieeeeees [ [ 10,250,854 |....... 10,250,854 |....... 10,229,213 |....... 10,183,530 [ovovvvvrviinn fovrienn 67,324 [oviiiiiiinen [ 67,324 [ovriiiiiines s 10,250,854 [oouveviriiiin fervriniiiiie [ i 615,699 |. 02/27/2030 . [2.C FE ...
US SILICA US SILICA TL 1L $+400
L LX2112-49-3 [ 03/25/30 .vvveniieiiieii e [ e L 07/31/2024 . { e e e 4,527,063 |........ 4,527,063 |........ 4,515,717 [oveveineninene [ [ 11,386 |ovvvriiinies e 11,386 |ovvreiiinies e 4,527,083 [ooveveiiiiin [ [ i 125,537 |. 03/25/2030 . |4.A FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH
..LX2114-51-5 | TLB $+300 05/01/30 vovvveneeieiriee | e L 00/30/2024 . [ eeevveeieeiieinieeeneines | [ 7T o 77 e, 6,448 |vreeennn 8,417 |vreiiniiiins e L[ A A 700 [oreeiiiiiiiiee [ [ S A PSRRI FURURURURVR UURORUR USSR 451 |. 05/01/2030 . [4.B FE ...
INTERNET BRANDS INTERNET BRNDS - MH TLB3
.LX2120-15-7 | S+425 05/03/28 ...vevevenereenenieinies | e L 00/30/2024 . [ eeevveeieeiieinieeineines | [ (70 I [::3 I 6,159 |oevreeririnininns forrenenienine oo 122 [ e L7720 IR TR (723 RPN FUURURURVR UIUIRORUR TR 401 |. 05/03/2028 . [4.B FE ...
CINEMARK USA INC CINEMARK USA TLB §+325
L LX2127-14-5 [ 05/18/30 .vvvneeviieiiieiei st [ e . 09/30/2024 . | .. ... 22,025 ...22,025 ...21,781 22,005 |.. . 05/18/2030 . |3.A FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN S+650
LX2128-T0-5 [12/31/26 . [ e L 00/30/2024 . | +eevveeineeiieieiieeeene [t [ 182,035 [ooveenene 182,035 |[..oeuen 77,400 [ovvreeees 176,867 |oeeeriiiiiens 5,368 [ovviiiiiiiins oo 5,368 [ [ 182,035 [oveveviiiiis foereniniinies e foreenenes 16,476 |. 12/31/2026 . |5.C FE ...
CALPINE CORP CALPINE CONSTRN TLB 1L $+200
(LX2139-01-7 [07/20/30 v.vveevieeieieieieiee e [ e L 07/01/2024 . | eevveineeiinieieeieeees [orerieeieeieens [reeieen (9,354) [.cooeenee (9,354) |.vvnnnnee (9,354) [..nenee. (9,354) [evvvevreiin forverereiens foeriveiieins Joeveieniiens oo e (9,358) [evniiiicies i oo o . 07/20/2030 . |3.B FE ...
SELECT MEDICAL HOLDINGS SELECT MEDICAL TLB Redenmpt ion 100.0000
..LX2139-93-4 | $+300 03/0B/27 vvvveneeveenieenienes [ e . 07/31/2024 . | .. JOR R RN 9,605,535 |........ 9,605,535 |........ 9,255,502 |........ 9,265,009 [vvvvvervrnn forene 340,525 |voeviinnninn [ 340,525 |oveevrriniinns [ 9,605,535 [couvevveriiin feoiriiiiiine [ i 478,083 |. 03/06/2027 . |3.C FE ...
TAWKO BUILDING PRODUCTS TAVKO BLDG PRODUCTS Redenption 100.0000
..LX2165-78-0 | TLB $+325 09/13/30 eveevrvenrrieinien | e L 00/30/2024 . | 1evveiinieinieieeeeees [ [ 16,686 [...eveee. 16,686 |voveueeene 16,602 [vveennnen L7575 I ST L [ PR IR LI PR 16,686 [coveveiiiins e [ i 1,143 |. 09/13/2030 . [4.B FE ...
GTCR If MERGER SUB IORLDPAY -BOOST NICO TLB
..LX2168-44-6 | $+300 01/31/31 oo [ . 08/01/2024 . | Tax Free EXChange ....... |eveevererererars foveens 4,938,527 ..o 5,000,000 |........ 4,975,000 [.evvoveviviiieiies foerveiiiiiins o (36,473) [.cvvcviciies forene (36,473) [cvvveviciis v 4,938,527 [ovoveviiiiin [ [ i 203,374 |. 01/31/2031 . |3.C FE ....
AVNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA
..LX2190-30-9 | TLB $+550 05/04/28 .veeeeeeeeeeies | e . 08/07/2024 . | J.P. MORGAN ...voveveeveee [orereenieirieens fernne 2,005,000 |........ 2,000,000 |........ 1,930,357 |.evueene 1,926,563 |ovovveviiiies [ (10, 141) oo o (10, 141) oo e 1,916,422 |ovovvviiiie foovins 88,578 |........ 88,578 |..cvvrvne 140,242 |. 05/04/2028 . |4.B FE ...
AVNEAL HOLDINGS , LLC AMNEAL PHARMACEUTICA
..LX2190-30-9 | TLB $+550 05/04/28 .vveeeeeeeies | e . 00/30/2024 . {VAri0US ..vvveveeererernen [oevieerieenieens [ereevenes 185,358 [ooevreene. 185,358 [..vvueene 181,410 [ooeveenee. RECTE: 77 RRRURR RUR 4,33 Lo [ 4,338 Lo [ 185,358 [veverieriis foereniiniinies e foeeenenes 15,235 |. 05/04/2028 . [4.B FE ...
TRANSDIGM TRANSDIGH TLJ $+250
L LX2198-96-3 [02/28/31 .veveeniieieieieniee e [ e . 07/01/2024 . | GOLDMAN SACHS ....vevveve |ovevervenienieniens v fereniiniiiiis o e s e 1,788 [ovvvveriniene foeviiinee 1,788 [oveeeeevnininne foeriiiiine 1,788 |oveeeviieie foevie (1,788) ........ (1,788) [-..oevee. 216,206 |. 02/28/2031 . |4.A FE ...
TRANSDIGM TRANSDIGH TLJ $+250 Redenmpt ion 100.0000
L LX2198-96-3 [02/28/31 .vveveniieieieiesieie e [ e L 00/30/2024 . | 1evveiinieinieieeieeees [ [ 30,422 oovveeee 30,422 |oiinnne 30,396 [evvveririeirieies foereeennienes [ L3 SRS ST 26 | [ 30,422 |ooveiiiiiine Joereieniiniinis e o 753 |. 02/28/2031 . [3.C FE ...
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR Redenmpt ion 100.0000
..LX2207-37-6 | TLC §+300 03/16/29 ..voveveeiiiinnias | e . 09/30/2024 . | .. [ FOTUROUROUOROR RTRRO 32,156 [ooorieenene 2,156 |ovienenes 31,155 [ooriinnnne 26,099 |oooiiiiiiiee Joreienns 1,020 forooriiienine foninns 1,020 forvoriiniiine foniinnnn, 32,156 |ovevvereniinne Joerserniniiis Joenieniiieiies foverninnnns 1,806 |. 03/16/2029 . |3.A FE ....
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DISTRIBUTED PONER INNIO GROUP TLB S+425
1 LX2209-07-5 | 11/06/28 ...voveveveereeereesisieieieieieieeenes | oo .| Tax Free Exchange ....... |ovovveeeveees [rnnn. 6,946,885 |........7,238,959 |........ 6,977,689 |-voveverereiririnns [eerereeiiinins oeees (30,804) |ovoviirnne (30,804) [vvvevevreriae overenn 6,946,885 |-..ooviieeeies forveeeeieies [oeeeieieiis fereeeenns 339,977 |. 11/06/2028 . [4.C FE ...
WIRECO WORLDGROUP INC WIRECO TLB $+375 Redenmpt ion 100.0000
(LX2218-75-3 | T1/13/28 vvveviiieieieveieneisisisisneneiennens | eeeeees |- 0973072024 . | wveiiiiinininieieceenes |oeieeeeiieninns [ooeees 14,528 [ 14,528 [ 14,162 [oveeve. 14,156 [oveveverreee fooreeeeen 371 o 371 fooreeeeeiees foeeeee 14,528 . 11/13/2028 . [4.B FE ...
TRAVEL + LEISURE CO TRAVEL + LEISURE TLB
..LX2218-76-1 |$+325 12714129 coveveeeeeeeeees | eeeee [ 0973072024 . | e [ oo 20,950 [ 21,950 [ 21,895 |ovvveieeeeees feoreriieiens [t B5 eiii 55 |oeveeeeieeienes [eeeeens 21,950 . 12/14/2029 . 3.C FE ...
LIGHT & WONDER LIGHT & WONDER INC TLB $+275
(LX2245-19-4 | 04/16/29 ..eoveiniiieieieieee e 14,898,506 |.... . JRUSSUTSRPIU RN 15,266,455 |.. . 04/16/2029 . [3.B FE ...
..LX2246-73-9 |KBR INC KBR INC TLB $+225 01/17/31 .| Tax Free Exchange ....... |oeoeeeeeeereeens |on.nn1,853,022 |........ 1,870,313 [....... 1,865,637 |.... c (12,615) [evereeeis foreeane 1,853,022 |. . 01/17/2031 . [3.B FE ....
HILTON GRAND VACATIONS HILTON GRAND VAC TLB Redempt ion 100.
..LX2246-74-7 |$+225 01/13/31 ceeeeeeeeieeveeees | oeeeees | 0073072028 . [ i oo feereeea5,0000 | 5,000 [oaeenenes 5,003 [oeveererererereeies foreeereieeiene foereeeeeees (3) oo () P S 5,000 |ovoverereeeies Joreeeeeinens Joeeeeeeeeies oo 211 |. 01/13/2031 . |3.B FE ...
SEAWORLD PARKS & ENTERTA SEAWORLD TLB $+250 Redempt ion 100.0000
.LX2247-83-6 |08/25/28 ......oeverereererererernenenenenenenees | eeenens |- 0973072028 . | v oo oo 12,500 [ 12,500 [ 12,500 [oveerriereieiees orreeneneieeies Joreeeeieieees foeeieeiieiens feeeeeeeeeiens feeeeeeeiees feeeeeens 12,500 [oveverereeiies oo oo o 665 |. 08/25/2028 . 3.8 FE ...
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB
..LX2247-90-1 |$+375 08/19/30 ..o | e .| Tax Free Exchange ....... |ooeeeeeeveveeeens [orrnnn3,377,045 [........ 3,473,794 [....... 3,403,613 [oeveveerreieieees fooeeeeiereieee foereres (26,568) [ovviaenee [CN:]) R N 3,377,085 [oovveviiieies oo Joeeeeeeeeies oo 160,330 |. 08/19/2030 . [4.A FE ....
DISCOVERY ENERGY HOLDING DISCOVERY EGY KOHLER Redempt ion 100.0000
..LX2252-57-0 |TLB $+475 01/30/31 oo [ e [ 0973072024 | oo | e 8,000 [ 8,000 [ 7,785 |oeereveeeeieieees foeeeeeeieeeee fooreeeeen 215 [ P17 R S 8,000 |ovveverereeies Jorerereeeinens feeeeeeeeees e 309 |. 01/30/2031 . |4.B FE ...
FITNESS INTERNATIONAL LLC FITNESS INTL LLC
..1X2253-38-8 | TLB $+525 01/30/29 oo [ e . 01/30/2029 . [4.B FE ...
CAESARS ENTERTAINVENT INC CAESARS ENTERTAIN
..1X2253-93-3 | TLB1 $+275 01/24/31 oo [ e . 01/24/2031 . [3.C FE ...
DUN & BRADSTREET CORP DUN & BRADSTREET TLB
..LX2254-13-9 | '29 $+275 01/18/29 oo [ e . 01/18/2029 . [4.A FE ...
INEOS INEOS TLB 2031 $+375 01/30/31
LX2256-34-0 | 1viiiiiiieieieieee e | e . 01/30/2031 . [3.C FE ...
ARGUS MEDIA ARGUS MEDIA - FLEET TLB $+325 Redempt ion 100.0000
(LX2256-41-5 | 01/31/31 oo | e 234,861 . 01/31/2031 . [4.B FE ...
ARGUS MEDIA ARGUS MEDIA - FLEET TLB §+325
(LX2256-41-5 | 01/31/31 oo | e .| Tax Free Exchange ....... |oeoeeveeeveeerens [ornnn2,482,838 |........ 2,513,958 |........ 2,501,389 [ovveerrreieees foeeeeiereiees fevees (18,551) eevviin (18,551) ocvevrrerereren Jorerere 2,482,838 [oviiiciies oo oo o 101,417 |. 01/31/2031 . [4.B FE ....
ADIENT GLOBAL HOLDINGS LTD ADIENT TLB §+275 Redempt ion 100.0000
1 LX2256-53-0 | 01/27/31 cueevevveveeerereaneeeeeeieeeeenenes | eeeeens |- 0973072028 . | ovviiiieieieieeeeies |oeieeeeeeneien [eeeiees 15,506 [oiniieni 15,506 [oooeenn.n.. 15,171 [ Joeeeeieiens [eeeeerenens 335 [ K<L U R 15,506 [ovvevereiiies fooreeeiieieie foreeeeeieieeies e 845 |. 01/27/2031 . |3.8 FE ...
Redemption 100.0000
..LX2256-75-3 |UKG UKG 1L 2031 $+325 02/10/31 oo [eovin [ 0978072024 | oo [ o 10,642 | 10,642 [ 10,609 [oovevevereierereres Joreeeeiiiens feeeeerereena82 [ K72 IS 10,642 [eoveverereiiies foeeeeeieiee oo o 383 |. 02/10/2031 . |4.C FE ...
CORE & MAIN CORE & MAIN TLB $+225 Redempt ion 100.0000
2 LX2261-53-0 | 02/05/31 ...voveeereeievererereeseneeeneenenens | eeenene | 07/26/2028 . | oveeeicieniiieieiseeees foeeeeeeeeeeen [ 9,625 [ 9,625 [, 9,592 [ovvevererereenes Joreeeeieieene e 38 [ K< T ISR IR 9,625 [oeveveeeieieies foreeeieieiees Joreeeeieeieies o 433 |. 02/05/2031 . [3.C FE ...
NAVICURE INC NAVICURE-WAYSTAR 1L '29 S+400
L LX2261-54-8 | 10/31/29 ..o | e .| Tax Free Exchange ....... |oeeeeeeeenes [-.r....5,050,639 |........5,128,352 |........ 5,073,174 [oevevrrererereees foeeeeieveies foerees (22,535) [ (22,535) |.vevererereres [ 5,050,639 [covoveveeiriies fooreeieieiee foreeeeeieeeies oo 183,044 | 10/31/2029 . |4.C FE ...
VESTIS CORP VESTIS CORP TLB $+225 Redempt ion 100.0000
1 LX2265-33-3 | 02/15/31 ..vovecerreevereieeesneeeeeneeeens | eeeeen |- 0872172028 . | v o [ 382,375 [0l 382,375 [, 381,419 |ovveveececieieiens foeeeeieieies oo 956 | T U IS 382,375 |ovevererereeins Joreeeeeeiens feeeeeeeeieees [ 12,956 |. 02/15/2031 . |3.C FE ...
UNITED AIRLINES UNITED AIRLINES TLB S$+275
LX2271-39-8 | 02/15/31 ..o | e P MORGAN e feeeeeeeieeieiees oo 28,795 [oiiint 28,688 [oeeeeen 28,54 [ovoveeerciieienes oo [eeeerenes (162) (€172 S 28,382 [ocveeereieieies foreinnns 3 [ 413 [ 939 |. 02/15/2031 . 3.A FE ...
UNITED AIRLINES UNITED AIRLINES TLB $+275 Redempt ion 100.0000
(LX2271-39-8 | 02/15/31 ..o | e . 02/15/2031 . 3.A FE ...
COTIVITI INC COTIVITI INC 1L TL $+325
(LX2272-35-4 |02/21/31 ooveereeeeeeeeeeeeeeeeeeeeeens | eeenens |- 0973072028 . | v e [ 20,318 [i.20,313 [ 20,211 oo feereeeeeeiees oo 102 i L1728 SRR IS 20,313 ororereieeeies Jorereeeeieins oo e 700 [ 02/21/2031 . |4.B FE ...
MEN'S WEARHOUSE INC MEN'S WEARHOUSE 1L TL
..LX2274-55-8 |$+650 02/21/29 oo | enenes | 0873072024 . [ e oo | 1,004,246 ... 1,004,246 |........... 974,118 [oovevveeerereeeees Joveeeeeieies [oeeeens 30,127 [ 30,127 [coereveverees [ 1,004,246 [oeovvvrerees foorereeeeiees foeeeeeeeiees e 58,157 |. 02/21/2029 . [4.B FE ...
CENGAGE LEARNING INC CENGAGE LEARNING INC TLB Redempt ion 100..0000
..LX2274-74-9 | $+425 03/15/31 ... . .. 14,8%5 |... .. 14,975 |.. . 03/15/2031 . [4.B FE ...
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RADIOLOGY PARTNERS INC RADIOLOGY PARTAR TLB Redemption 100.0000
..LX2276-36-3 |PIK S+500 01/31/29 oovvevereeeees [ e L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 39,166 |.voveveee 39,166 [....e...... 38,464 |ovvreeieeieeen [ [ 702 fooveieeeeies foereeine 702 [eoveieeeeies foereiins 39,166 [ovveverereies fooeeerisieiiee Joevereieiies [ 3,555 |. 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 vovevreiiiiererereieieeeeeesesieieieiens | oo L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 2,500 |rurrinne 2,500 [ooeeeee. 22,388 |ovveieieeieeens feoreeeeeiens [oeeiins LRKIN SRR USRI LRK TN SRR USRI 22,500 [eoverieiriiiens v [ o 894 |. 03/07/2031 . [3.C FE ...
LIFEPOINT HEALTH LIFEPOINT HEALTH TLB $+475 Redenmpt ion 100.0000
1 LX2281-23-1 | T1/16/28 .o eeeees | oo . 09/30/2024 . | .. e 44,490 oo 4,490 |oreenne 45,134 [ [ o (773 ISR RIS (27 FS I BA,490 [ooviiiiiins e [ i 2,122 |. 11/16/2028 . |4.B FE ....
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB Redenmpt ion 100.0000
..LX2281-30-6 |$+200 05/19/28 v | eeeeen L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 10,075 [ovvveenee. 10,075 [oveverenrnnne 9,663 [oeverrreirieieeen frreeririreiene feereeins A2 | [ A2 | [ 10,075 |oovveerieiene foerereiinnin e oo 369 |. 05/19/2028 . [3.B FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB1 Redenption 100.0000
..1X2283-96-3 |$+350 08/24/28 .. | e L 00/30/2024 . [ 1evvereeieieieeeeernee e [ 20,284 |orrrnnne 20,284 oo 20,284 |oveveeeieeereeines foorreeieiens o o v s [ 20,284 [ooverieiiiiens e [ o 939 | 08/24/2028 . |4.C FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ TLB2 Redenption 100.0000
..LX2283-97-1 |$+350 08/24/28 .o | eeeen L 00/30/2024 . [ cevuvereeeeieieieiieennns e [ 7,821 | 7,821 [ F2%: 75 SOOUSUUUTOUN NUUPIUIUUUURUURR AEUURUROUOUOURVI USUOUSURVRPEPI RUIUUVURURURUPR IUUUUURROT RUUSTRRIINY 7,821 [oeiveiiiin e oo i 362 |. 08/24/2028 . [4.C FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB2 28 Redenmpt ion 100.0000
..LX2284-75-5 |$+325 08/17/28 veveveeeeeerererennnnns | oo L 00/30/2024 . [ 1eveveeeieieieeeeiernes oo [ 39,628 |orrrrrnnne 39,628 [oeoeeeee. 39,116 |ovovvererereeeie foorvreeieiens foereiins L1 I O R L1 I U R 39,628 [oovvveiriiens e [ e 1,716 |. 08/17/2028 . |4.A FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB '30 Redenmpt ion 100.0000
..LX2284-76-3 |$+350 05/31/30 ouvevvevereneeesesinns [ eeeeen L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 12,406 [oovveenen. 12,406 |rvrnrnnnne 12,199 [ovvvrieieirieieens oerererieinnes foereeienenns 207 [oorreeeeiees foereeeens 207 [oovereeeiees foeeeins 12,408 |ovveireiine feerereiinnin e oo 553 | 05/31/2030 . |4.A FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI TLB6 Redenmpt ion 100.0000
..LX2286-19-8 | S+400 00/18/28 v [ eeeeen L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 23,365 |oororrnne 23,365 |everennnnn 23,225 [ooverereriieininns foeeeeieinens [ LZ I ORRRURT ISR LL I SRR USRI 23,365 [covevieiriiens Jorrerrieinies [ o 630 |. 09/18/2028 . [4.C FE ....
LES SCHIAB TIRE CENTERS LES SCHWAB TIRE LS Redenmpt ion 100.0000
..LX2296-17-1 | LB $+300 1/02/27 v | e . 00/30/2024 . [ cevuvieerereeieieieeeeen . 11/02/2027 . [4.B FE ...
CARNIVAL CORP CARNIVAL CORP TLB 2027 S+275 Redenmpt ion 100.0000
1 LX2299-33-2 | 08/09/27 ..vvveeiieieieieieienee s | e L 08/27/2024 . [ cevevererereeeeieieenenenine [oereeieneieisees [eeene 771,867 | 771,867 |oevrenene 764,919 | [ooreeeeieiins forveeens [T I U IR 6,949 [ooevreriae o TT1,867 [ovveeivieiiees fevveennienns foreveieieiens oo 20,533 | 08/09/2027 . |3.A FE ...
AIR MEDICAL GLOBAL MEDICAL TLB PIK $+550 Redenmpt ion 100.0000
1 LX2301-55-9 | 10/02/28 ..vvveveiiieiererereneieesesesieneieiens | oo L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 66,787 .o 66,787 |ovvernennne 86,170 [.voveveeirieieans oeereririrnes foevirieienns B17 [ooveeeeeeies foereeiene B17 [ooveereeees forreeiens 66,787 |-vereererieeres feoenreiiien e [ 2,492 |. 10/02/2028 . |4.C FE ....
JANUS INTERNATIONAL JANUS TLB $+250 Redenption 100.0000
+LX2307-53=1 | 08/05/30 ..vvvereveeierererereneieeeesesieneneiens | oo . 09/30/2024 . | .. . 08/05/2030 . [3.C FE ...
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL $+375
L LX2312-34-1 |07/30/29 oo | e L 00/30/2024 . [ cevuvreereneeieieieienenene oo [ 12,328 | 12,328 [ 12,207 [ e [ 31 | e T FOSURUOR IR 12,328 oevveiieieies ferreiieiie oo [ 432 | 07/30/2029 . |4.B FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+350
1 LX2325-74-9 |05/29/29 ...ouveviiieieieieee e | e . 00/30/2024 . [Various ...ceveveveveeries foorereresisieneieen frereenns 17,269 [oovveenne. 17,269 |ovvvernnnne 16,934 [oviieiriririeens oereriririine v T IO R T IR 17,269 |ovvveiieiens feeriveiiinine e e 580 |. 05/29/2029 . [4.A FE ...
TIBCO SOFTWARE INC CLOUD SOFTWARE TIBCO TLB
..LX2330-15-2 | $+400 03/29/29 vvvveeieieieieieieieen | e . 07/01/2024 . [BANK OF AMERICA w.vvvvv [ooveveeriririiiees [reeriiiiiiiene Joovreeenieiens foreeeieieninnnes fooeeeeierinnns foeeeieieies [ 122 |oeereeinies [, 122 | [ 1228 I R (G123 - (122) |+vveenn 81,611 |. 03/29/2029 . |4.B FE ...
TIBCO SOFTWARE INC CLOUD SOFTWARE TIBCO TLB Redenmpt ion 100.0000
..LX2330-15-2 | $+400 03/29/29 vvvvevieieieeeieieienn | e L 08/30/2024 . [ 1evveeeeeeeieieeeeernies o [ 32,680 |oovernee 32,680 oo 20,485 [eveveverriririnins [oeeeeiiiies [ KR O IR 3,196 [ooveiririree v 32,680 |vvereireiies fooreeiireiis oo [ 970 |. 03/29/2029 . [4.B FE ...
PROOFPOINT INC PROOFPOINT 1L TL $+300 Redenmpt ion 100.0000
1 LX2334-67-5 |08/31/28 ..vvrereiiieeerereieneieeeesesieneienens | oo . 09/30/2024 . | .. e [ 4,364 [ 4,364 | 4,364 [orviiieeeieins Joevreeieieies e e oo e o 4,364 [ooveeiieiine foerrreiiiein v oo 126 |. 08/31/2028 . |4.C FE ....
GRAY TELEVISION GRAY TELEVISION TLF $+525 Redenmpt ion 100.0000
1 LX2334-78-2 |05/22/29 ..ouvevereieieee e | e L 00/30/2024 . [ 1eveveereeieeeieieeeeennee oo [ 39,405 |oirrrnnne 39,405 |eveveenne 39,136 |ovoveeeierereeeen feorvreeeiens foeeiins P2 T TR R P T R R 39,405 [oovevveiiiiens Joerireiiinies [ i 1,055 |. 05/22/2029 . [4.A FE ...
GO DADDY OPERATING CO LLC GO DADDY OPERATING Redenmpt ion 100.0000
..LX2334-79-0 |TLB7 $+175 06/02/31 v | e L 00/30/2024 . [ cevuverereeieieieeinienns e [ 5,133 [orererennns 5,133 |vreennnen 5,133 [eovrireerereeeiens Joovrsnieieies e e oo o oo 5,133 |ooveeiieiins foereveniein v oo 11 |. 06/02/2031 . [3.B FE ...
PACTIV EVERGREEN GROUP PACTIV EVERGREEN GR Redenmpt ion 100.0000
..LX2335-40-9 | TLB4 $+250 09/25/28 vvevvevriaianens [ e L 00/30/2024 . [ cevuverereeeeieeeieeeeeeene [oereeeneieneeen [ 179,605 |ovveee 179,605 [vvvnnnne 182,089 [evvvevireririaies oerereiiicin [ [C::%) ) U [C207::%) ) IR A 179,805 [ovevevieiriere foereeenniinns [rerereneieie foererieinnas 4,874 |. 09/25/2028 . |4.A FE ...
MCAFEE CORP MCAFEE CORP TLB1 §+325
LX2335-43-3 |03/01/29 ..vvvirieiiieieieieeee s | e . 07/01/2024 . [J.P. MORGAN ..o foorererieiiiriiis o 1,125,000 |........ 1,125,000 |........ 1,125,000 [oveveeeririnenns feoerineiiniene Joeieneiennies fererinninene v e o 1,125,000 [oveveeerieiine foerrrerinein Joerreniienes oo . 03/01/2029 . |4.C FE ....
NCAFEE CORP MCAFEE CORP TLB1 $+325 Redenption 100.0000
LX2335-43-3 |03/01/29 o.vvvireneeiieieieieieee s | e L 00/30/2024 . [ 1evuverereeieieieiieenens e [ 2,813 [oeerennne 2,813 [ooviiinne 2,813 oo [ oo o oo v e 2,813 |oveviiieiins feerereiiein s oo 59 |. 03/01/2029 . |4.C FE ....
USI INC USI ING/NY 1L TLB $+275 Redenption 100.0000
..1X2330-40-1 [09/27/30 vvoveviniiiiiiiisieieieieesnesesnsisiens | e . 09/30/2024 | .. ....7,519 . 7,509 ... .7,519 |.. . 09/27/2030 . |4.B FE ...
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GATES GLOBAL LLC GATES GLOBAL TLB5 2031 $+225 Redenmpt ion 100.0000
2 LX2339-75-7 [ 05/20/31 .evenieniieeesieeeseee e [ e L 00/30/2024 . | 1evveiinieinieieeeeees [ [ 20,000 |oeereennne 20,000 [oooeeenee. 20,000 |oveverieririnenine Joerererineies [ Jeeiiiis o s 20,000 [ooveriiiiiin [ s 429 |. 05/20/2031 . |3.C FE ....
84 LUVBER CO 84 LUMBER TLB S$+225 Redenmpt ion 100.0000
LX2341-16-7 [ 11/02/30 v.vvieeviieiiieieisieesec e [ e . 00/30/2024 . [ eeevveeieeiiieieeineines | [ 5,000 [oorrvenene 5,000 |erreenene 4941 |oeireiieiines [ foeeies [T SRR T [T SR N 5,000 |ooververiiens Joerienieniinies oo o 129 |. 11/02/2030 . [3.C FE ...
SOLIANT LOWER INTERMEDIA SOLIANT LOWER INTER
..LX2342-73-6 | TLIL $+375 06/20/31 v [ . 07/01/2024 . | J.P. MORGAN ...vveneeveee [omeieerieirieens fernne 4,950,000 |........ 5,000,000 |........ 4,950,000 [.evvevereirinine feoiniiniiniinee [ Jeriiininis e o e 4,950,000 veveveniiies forrenenieniene oo e . 06/20/2031 . |4.B FE ...
SURGERY CENTER HOLDINGS SURGERY CENTER 1L TL Redenmpt ion 100.0000
. LX2342-75-1 | $+275 12/19/30 e e L 00/30/2024 . | 1evveiinieinieieeeeees [ [ 83,756 |veveernene 83,756 [covrverennn 82,311 [ooerreireiiees foeveineiiies [ L7 R AR 1446 [ [ 83,756 . 12/19/2030 . |4.B FE ....
MEDLINE INDUSTRIES INC MEDLINE 1L ADDON S$+225
2 LX2350-94-5 [ 10/23/28 .veeveneieieieeeie e [ e . 07/01/2024 . | BANK OF AMERICA .veoveve [oveveeriecrieiens fernene 3,000,000 |[........ 3,000,000 |........ 3,000,000 |oevvereenirniniens forrenienieniene foereniiiin e [ s e 3,000,000 |.. . 10/23/2028 . |4.A FE ...
SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB Redenmpt ion 100.0000
..LX2352-08-1 |$+175 02/28/30 v [ e L 00/30/2024 . [ eeevveeieeiieieieeineines | [ 7,500 [oovieenrnen 7,500 |oerreennne 7,500 [oveeieeiirieininn feoerineiiene Jovrereiieis [ v o e 7,500 |oveveiinens Joeeenienienies Jorerenenenes o 144 . 02/28/2030 . [3.A FE ...
APPLECARANEL BUYER LLC WHITE CAP TLB $+325
. LX2352-38-8 [ 10/19/29 .veveviniieiesieceieee e [ . 07/23/2024 . | RBC CAPITAL MARKETS ... |eoeevererreririerens frnne 3,011,250 |..eee 3,000,000 |........ 2,922,762 [oveveiiiiiiinins Jorriniiiiinis e [CI:(:1) R RO [CI:(:1) FRR RO 2,916,286 |-vevverririiies ferreenn 94,964 |...c..nn 94,964 oo 51,837 |. 10/19/2029 . [4.B FE ....
ECOVYST CATALYST TECHNOL PQ CORP - ECOVYST
..LX2352-61-0 | TLB $+225 06/09/31 v | e . 07/01/2024 . | CITICORP SECURITIES ... |overeevererveririens Jovenens 1,974,643 |........ 1,979,502 |........ 1,974,643 | fornennininine oo s s s e 1,974,683 |oveveiiiies fornerininine oo e . 06/09/2031 . |4.A FE ...
ACRISURE ACRISURE TLB6 $+325 Redenmpt ion 100.0000
2 LX2352-73-5 [ 11/06/30 .t [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 24,714 o 28,714 | P23 T OO PRI U [ U R 772 RN RO P2 T/ FOURURRURRUR FUURURURUR RUSURURUR USSR 599 |. 11/06/2030 . |4.B FE ....
LSF11 A5 HOLDCO LLC AOC- LSF11 A5 HOLDCO TLB Redenmpt ion 100.0000
..LX2354-73-1 | $+350 10/16/28 v | e L 00/30/2024 . | 1evveiineeinieineieee [ [ 10,062 ovrvenenes 10,062 |oveveeeeene 9,579 [vvvrevrinnnene feeenieniiinee [ ;I FUUURURR R ;I FUURURUROR R 10,062 oveverrerienes forreniniinine oo e 279 |. 10/16/2028 . |4.B FE ...
LIGHT & WONDER LIGHT & WONDER INC TLB $+225
L LX2362-19-7 | 04/16/29 .vevveiieeeieeeeeeeeeeene [ e . 07/01/2024 .| J.P. MORGAN ..ovvenveeens foreeeiesienieiies foene 13,266,455 |....... 13,266,455 |....... 13,266,455 [.vvrvveeiriniinins foovniiniininis foererenenes foveenieninine oo e s 13,266,455 |..veverviiiis Joeneninienies oo foesenenenenene . 04/16/2029 . |3.B FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX2363-35-1 | $+350 06/20/31 evevsvenisieisieenies [ e . 07/01/2024 . | J.P. MORGAN ... 3,233,750 [ 3,250,000 [........ 3,233,750 [oovveinininiinins Joeniniiniinis e o oo e e 3,233,750 |.. . 06/20/2031 . |4.C FE ...
GRIFFON CORP GRIFFON CORP Tl
L LX2363-73-2 [01/24/29 . [ e . 07/01/2024 . | BANK OF AMERICA ..vvvvre |oveververienieiiens foeens 8,396,341 |........ 8,396,341 |........ 8,396,381 [ovovvverininiine feerniniiinee [ Jerinninis e o o 8,396,341 [oovviviiiiin [ [ . 01/24/2029 . |3.B FE ...
GRIFFON CORP GRIFFON CORP TLB $+200 Redenmpt ion 100.0000
L LX2363-73-2 | 01/24/29 .o [ e L 00/26/2024 . | 1evveeineeinieieeieees [ [ 36,585 [ooveoeuene. 36,585 |vrveurnen 36,585 [.evvveririeirieies foerereninienns [eeveieieiene oo feveiieins oo e 36,585 |+veverriiins Joerenieninnis e o 598 |. 01/24/2029 . |3.B FE ...
DISTRIBUTED PONER INNIO GROUP TLB $+325
L LX2364-46-6 | 11/06/28 ...o.veveneeeeieeiieieieieesiee s [ e . 09/05/2024 . | BANK OF AMERICA ..vovvve |oveververierieiiens foereens 7,243,855 |........ 7,220,816 |........ 6,929,088 [..vvovereerininee fereniiiiiinee [ (7)) SR (7)) SR 6,922,725 [oooveiiiiiin [ 321,130 |....... 321,130 |ovrernininiiene . 11/06/2028 . |4.A FE ...
DISTRIBUTED PONER INNIO GROUP TLB $+325 Redenmpt ion 100.0000
L LX2364-46-6 | 11/06/28 ...o.veveneeeeieeiieieieieesiee s [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 18,143 |oovveennne 18,143 [oovveenene 7,797 [oveeereiieins [ oo K7L O K720 PSR U 18,143 |oveeeieiiies Joereneninine oo s 327 |. 11/06/2028 . |4.A FE ...
NAVICURE INC NAVICURE-WAYSTAR 1L '29 $+275 Redemption 100.0000
L LX2365-14-1 [10/22/29 .evveieeeisieiisieeseseseee [ e L 00/30/2024 . | +eveeeinieinieieeeeene [ [ 493,120 |ovrveennnee 493,120 [ooveuenee 485,647 |.voeveeeeinininne [ [ TAT3 |viiiiiinies o TAT3 |eiiiiiiiees e 493,120 [ooveiviiiiin [ s i 2,302 |. 10/22/2029 . |4.A FE ....
SEDGHICK SEDGHICK TLB $+300 06/27/31
L LX2369-64-8 | .ttt [ e . 07/01/2024 . | BANK OF AMERICA .vevvvve |oveveieirieiiiens Jovenens 4,419,832 |........ 4,430,909 |........ 4,819,832 [orveviiiiieinns [ e [ v e o 4,419,832 [ooviiiiiin [ [ . 06/27/2031 . |4.B FE ...
ARSENAL AIC PARENT LLC ARCONIC - ARSENAL TLB Redemption 100.0000
..LX2386-35-2 | $+325 08/19/30 vvvveneereieieesiee | e L 00/30/2024 . [ eeevveeieeiieieieeineines | [ 8,684 [.vrennnen 8,684 |cvvrrnene 8,443 |oeeireiveenns e [ 2 S R 282 iiiiiiiiis e L J3: 7 PSRRI FUNURURURUR RURUUROIUR USSR 83 |. 08/19/2030 . |4.A FE ....
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL $+250 Redenmpt ion 100.0000
L LX2391-13-9 | 08/04/27 .evveveviieiiieieisiee e [ e . 00/30/2024 . [ +evveeiieiiieieinieines | e 1,585,847 |........ 1,555,847 |........ 1,556, 117 [eeeeeenirininnins Joereniiniies e [C200)] SR R [F200)]) FUPRRR RO 1,555,847 ovevveivenieies foerenienienine oo e 18,255 |. 08/04/2027 . |4.B FE ....
Redemption 100.0000
..LX2395-94-0 |KBR INC KBR INC TLB S+200 01/17/31 | ... L 00/30/2024 . | 1evveiinieinieieeeeees [ [ 12,500 [ovrvennnes 12,500 [oevveenee 12,857 |oeevvreennienens Joevneinieis foeeieiins 5 N ARSI IR T U T 12,500 oveverreieies foeveeneniinine oo e 109 |. 01/17/2031 . [3.B FE ....
WESTJET AIRLINES WESTJET AIRLINES 1L 2026
..LX1817-51-4 [$+300 12/11/26 e Ao . 07/19/2024 . | BARCLAYS ..evvvvnernine fovereerienienienens foeveenn 419,215 |ovvevene 418,692 |.eoeenee. 410,485 |.ovvennnn 40,376 |oevveriiniiees e 476 [oviiiiiinee [ L7 PSR IR 410,852 . 12/11/2026 . |4.A FE ...
WESTJET AIRLINES WESTJET AIRLINES 1L 2026
..LX1817-51-4 [$+300 12/11/26 ... e A L 07/22/2028 . | o e [ 1,006,740 |........ 1,006,740 |..e.vvevr.951,876 [ 848,927 [oeiiiiiiiiiies [oreeinn20,853 |oviiiiiiiies Joeeeni20,853 [ [ 1,006,740 |.. . 12/11/2026 . |4.A FE ...
NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB
..LX2151-33-5 [$+225 08/10/30 v A L 07/01/2024 | coveeeeieeeeeeeeeeees e oo 8,748 |oviiienne 8,748 [ovvvrreenne 8,748 [ 8,788 |oiiiiiiies e o oo e s LI T PSRN FUURURURVR UTUURORUR USSR 542 |. 08/10/2030 . |3.C FE ...
STARS GROUP HOLDINGS BV STARS GROUP-FLUTTER
..LX2198-79-9 [TLB $+200 11/16/30 v, A . 09/30/2024 . | e e [ 27,500 [oiiorieene 27,500 |eiiriinne 27,425 i 2,821 | i 97 foveiiniiine foviiiiiis 97 Joveneiiiine fovinn, 27,500 [oooveiiiiiiins foviiiiiiii o i, 1,509 |. 11/16/2030 . [3.A FE ....
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TITAN ACQUISITION LTD HUSKY TITAN TLB $+500 Redemption 100.0000
..LX2256-49-8 [01/31/29 ..ovvvvriiiiiiiiiiiiiiiiceri A.... L 09/27/2024 . | eeveeeiiiiiieeeieiieeeees e e 25,000 ... 25,000 |............ P T U KR R KYC T AU KYC T AU <V [V[V R NN R R, 1,036 |. 01/31/2029 . |4.C FE ....
WESTJET AIRLINES WESTJET AIRLINE 1L TL 31 Redemption 100.0000
..LX2257-02-5 | $+375 02/01/31 ovviiiiiiiiiiiis A.... . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 68,250 [............ 68,250 |............ {78151 T PO (SRR RN [C15K T PO AR [C15K 1 PO R (G155 VI ) R R R, 2,983 |. 02/01/2031 . [3.C FE ....
AIR CANADA AIR CANADA TLB $+250 Redemption 100.0000
..LX2280-98-5 [03/14/31 ..evvvniiiiiiiiiiieiii e A.... . 09/30/2024 . | .. FU R R 25,875 |oeennn 25,875 |ooiiiinnnns T [V R R RN (SIS F (SIS A F 25,875 [ooviiiiiiiiines oo [ s 1,005 |. 03/14/2031 . |3.A FE ....
ENTAIN HOLDINGS PLC ENTAIN HOLDING TLB4 §+250 Redenption 100.0000
..LX1963-80-5 [03/29/27 ...ovvvvniiiiiiiiiiiiii D..... . 0973072024 . | .eeeniiiiiieeeeiiieeeees e e 33,098 |..coeenns 33,098 |............ 33,006 |............ R, [ o L7/ O RN L7/ O RN X0 0 R R R RN 2,006 |. 03/29/2027 .|3.C FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB S+350 Redenption 100.0000
.. LX2025-52-1 [02/26/29 ...eevvvniiiiiiiiiiieii D..... . 0973072024 . | .eeeniiiiiieeeeiiieeeees e e 40,038 |............ 40,038 |............ 39,825 |............ 36,572 |ovviiiiiiiiiinn v oS R A oS R A LIVt T R FOR R RN R, 2,939 |. 02/26/2029 . [4.B FE ....
FORMULA ONE FORMULA ONE -DELTA 2 TLB $+225 Redenption 100.0000
..LX2093-69-3 [01/15/30 .evvvvriiiiiiiiiiiiiiiiie e D..... L 09/19/2024 . | .evenniiiiiiieeeeeeeieeees i e 6,500,000 |........ 6,500,000 |........ 6,495,000 |........ 6,507,499 |...covviiiiiinn foeeennnnn (7,499) |eevenniiiiinn Jovninnnns (7,499) |oeevvvnniiiiinn ovvennnn 6,500,000 [oooeevrirvnnnns fooniiiiiiiienns oo [ 362,704 |. 01/15/2030 . |4.A FE ....
ICON LUXEMBOURG SARL ICON US MERGER STRIP TLB
..LX2276-54-6 | $+200 07/03/28 ovveeiiiiiiiieeeeinnn D..... . 09/04/2024 . |MORGAN STANLEY .....ccoevw |oevvvnnninriinnnnns Jovnnnnnns 436,465 |........... 434,294 |..oeennnnns LA O R R R R R RN 434,204 e e 2,171 et 2,17 oo 16,943 |. 07/03/2028 . |2.C FE ....
ICON LUXENBOURG SARL 1CON US MERGER STRIP TLB Redenption 100.0000
..LX2276-54-6 | S+200 07/03/28 wovvveiiiiiiieeeeinnen D..... L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,388 [.coeiiiinn 3,388 |.ieinnnns Bt OO O N S R RN 3,388 |.ooiiiiiiiiinies o s e 132 |. 07/03/2028 . |2.C FE ....
ICON LUXEMBOURG SARL ICON LUXEMBOURG SARL TLB
..LX2280-45-6 | $+200 07/03/28 ovveiiiiiiiieeeeinne D..... . 09/04/2024 . |MORGAN STANLEY ......cooee |oovvvvnniiriinnnnns Jovnnnn 1,751,812 |........ 1,743,097 |........ 1,743,097 |oveveneiiiiiniinns oo oo e [ [ [ 1,743,007 |oveeeiiiiiiins fovnenns 8,715 |ouuennnns 8,715 [ 68,003 |. 07/03/2028 . |2.C FE ....
ICON LUXENBOURG SARL 1CON LUXENBOURG SARL TLB Redenption 100.0000
..LX2280-45-6 | $+200 07/03/28 .evveniiiiiiiiiiiiinnnn D..... . 09/30/2024 .| .euniiiiiiiiieeeiiiiieeeees | e 13,596 [............ 13,596 |oeeeennnnns 13,596 |vvvvveviiiiiininns fovienniiiiiiiins foonnnnniiiiinn foooviiiiinn fooniiiiinn o o 13,596 |ovvvviniiiiins ovvveniiiiiins Jovvviiniiiiiins Jovviiiininnnnns 530 |. 07/03/2028 . |2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 269,301,750 272,080,710 269,529,743 162,696,441 (541,862) (541,862) 270,939,219 (1,637,473)| (1,637,473) 13,594,714 XXX XXX
2509999997. Total - Bonds - Part 4 1,535,645,795 1,550,016,490 1,539,468,338 1,326,256,448 76,071 1,787,017 1,863,088 607,580 1,542,434,272 (885,173) (9,137,253) | (10,022,426) 72,770,884 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 1,535,645,795 1,550,016,490 1,539,468,338 1,326,256,448 76,071 1,787,017 1,863,088 607,580 1,542,434,272 (885,173) (9,137,253) | (10,022,426) 72,770,884 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
PIPELINE TRADING SYSTEMS
..79589L-10-6 [ SAMSARA INC-CL A evereeeieeieeieeeeeeerneeeeee | s . 09/19/2024 . | .eveiiiiiiiiiiieiiiiineees e 10,354.000 |......... 503,113 [oeeeieiiiiiieeeee foeeeeeeens 489,641 [..ooeeeeniiiiiiinnn foeermniinieeene e e e e s 489,641 |.ooovniiiieienn eeennnnnn 13,472 |eueennnns 13,472 e o | s
PIPELINE TRADING SYSTEMS
..896945-20-1 [ TRIPADVISOR INC COMMON STOCK ......eveeeeevunnns |unnnees . 08/30/2024 . | uuiiiiiiiiiiiiiiiiiiiiies |rnnieeeees 1.000 foooeiiiennnnnnns 15 [ oo 15 |eeeeeieeemiiineee fooneneeiiiis [ e L L [ L O FEPP PP FPTPTTT OOy PPPPPI TP OUPPPPTTIT IETTTTTerrNN
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 503,128 XXX 489,656 489,656 13,472 13,472 XXX XXX
Federal Home Loan Bank Activity Based Stock | ‘
LFHLB00-02-6 [ ..evvenniiiiiiiiiiiiiiiiiiie e ecriiieeeenes | eaees . 09/26/2024 . |DIRECT = 1 ..oovivvivnnnans Joennnnn 87,293.000 |...... 8,729,300 [-.eiiiiiiiiiiiiiiinn foreeens 8,729,300 |........ 8,729,300 |..eevvvuuiniinee foerermnnnnnaeeen Joeernennnnnneene erennnnnneeeenn foeeereianreeeee Joeeennns 8,729,300 |.evvuuiiieennnn Joerrnnnreeennen Jernninneeeenns Joenaaees 195,264 |oovvvvs vovviinn] ceveinnnnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 8,729,300 XXX 8,729,300 8,729,300 8,729,300 195,264 XXX XXX
5989999997. Total - Common Stocks - Part 4 9,232,428 XXX 9,218,956 8,729,300 9,218,956 13,472 13,472 195,264 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 9,232,428 XXX 9,218,956 8,729,300 9,218,956 13,472 13,472 195,264 XXX XXX
5999999999. Total - Preferred and Common Stocks 9,232,428 XXX 9,218,956 8,729,300 9,218,956 13,472 13,472 195,264 XXX XXX
6009999999 - Totals 1,544,878,223 XXX 1,548,687,294 1,334,985,748 76,071 1,787,017 1,863,088 607,580 1,551,653,228 (885,173)|  (9,123,781)| (10,008,954) 72,966, 148 XXX XXX
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903

S&P 500 OPTIONS SPREAD

S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 10/20/2023 |. 10/18/2024 |.......... 8,996 |...... 37,999,994 1......... 4,24.16 |...... 1,306,022 |.cooviviieeeeis [ o 2,460,257 [.coeeennnn fennns 2,460,257 |...... 1,154,235 | o Lo Lo 42,193 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 | 2,247,978 [ .coeen fenns 2,247,978 |...... L X O O P FP 66,536 [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 | 2,128,450 [..ooeenens fnnns 2,128,450 |...... L O P FP 82,439 [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 .vveeeeiiiiinaan feeenn 1,746,192 [ | 1,746,192 |......... L ) O R 81,971 |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 [ouveeiieiiiins [ 969,899 |..vvviiiieiiis | 1,689,074 [ ..o |- 1,689,074 |......... T L ) O RO 95,453 |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 1,688,570 [.coeeennns fennns 1,688,570 [......... D R U AP R 118,070 |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 [covveveeeiiiinn o 1,251,250 [ooevveiieeiiiins o 2,076,164 |..oveeeaas |onnnne 2,076,164 |......... 824,914 | e Lo [ 142,138 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index |GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 05/20/2024 |. 05/20/2025 |.......... 6,405 |...... 34,000,006 |......... 5,308.13 | eeeriiiieeeiis | 1,067,600 [...eeveeeennnnnns fonnns 1,557,885 [ |onnne 1,557,885 |......... 490,285 |..eeviiiieeieiis e Lo [ 135,533 |N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 06/20/2024 |. 06/20/2025 |.......... 6,669 |...... 36,500,023 ......... SAT3AT |eiiiieeiis | 1,171,651 [ s 1,465,335 |.evveeeens e 1,465,335 |......... LR NG RO R RPN AR 154,915 |N/A ... 0002 ............

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 07/19/2024 |.07/18/2025 |.......... 6,176 |...... 33,999,981 1......... 5,505.00 |+eouvviiiiaeiins oo 1,094,119 | | 1,342,021 | v e 1,342,021 )......... PZYR/17 RO RO A PPPR AR 151,792 [N/A ... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index [GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |.08/20/2024 |.08/20/2025 |..........6,879 |...... 38,500,014 |.........5,597 .12 |....cccurrirrnnss |0 1,239,700 |oonniiiineniinn |00 1,403,661 | e [.nnnn 1,403,661 [t 163,961 [oneeeeeeiiiien o e |, 181,366 |N/A L0 (0002 ...
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lot Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 09/20/2024 |. 09/19/2025 |..........6,085|...... 34,700,017.........5,702.55 |...ovviiiinnnnn fooens 1,110,401 [T PO 1,146,505 [......cceen | 1,146,505 |.. .36,104 |.. . 170,866 |N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrant 3,600,242 9,958,720 20,952,092 | XXX 20,952,092 7,393,130 1,423,274 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 3,600,242 9,958,720 20,952,092 | XXX 20,952,092 7,393,130 1,423,274 | 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 3,600,242 9,958,720 20,952,092 | XXX 20,952,092 7,393,130 1,423,274 | 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 3,600,242 9,958,720 20,952,092 | XXX 20,952,092 7,393,130 1,423,274 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX

0989999999. Total Written Options XXX XXX XXX
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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 Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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 Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLOHOKOS .....cvvvennnns TNO716240 D PART 1 .... |Currency 0774 oo . 04/23/2024 (. 07/16/2034 |.......evennenne 10,666,000 ........... L0 CICICN PR AR RN (469,000)( .....eeees | (65,521)]..n (469,000)(.....cccvvvnnrnns Joernnnnereennnens [ fes 166,926 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOROGLX ...evvvnnnnenes G4936@AC6 D PART 1 .... |Currency GSGSEF7VJPSI70UK5573  |. 12/02/2021 |. 03/02/2034 |.....eevvnnnnnne 10,206,000 |........... L <LV O EUR R, 166,584 |......... 184,500 [...oeeeeen |- 491,186 | (86,400)[....ccevvnnnennns fevnnieereiinns [ fons 156,660 |N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOROKEV .. 40637CC#5 ... D PART 1 .... |Currency GSGSEF7VJPSI70UKS573 | 04/12/2022 . 07/12/2082 |..eevvvnniviinn fennnnnd 9,793,800 ...1.0882 .. .. 169,101 (227,700)( .evvnneees fonnnn (58,780)....... (86,400)|. 136,643 [N/A ......
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLORONOV ...eevvvennenne 92936UA@8 D PART 1 .... |Currency 07T . 08/18/2022 . 09/28/2032 |......evvvvnenne 16,227,200 ........... 1.0142 [ 196,018 (1,588,800)]....ccvvnnn |oennn (1,673, 139)....... [QISCICIV0) R FPPUEUPRR AP R, 229,487 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLOR1ONC ... 25455XA€3 ... D PART 1 .... |Currency . 0774 ... . 02/28/2024 |. 03/20/2034 |.... 27,067,500 ... 1.0827 |.. (770,000)] ....eevvven Joeeeen. (409,001))....... (770,000)|. 416,566 [N/A ......
TO BUY USD Bond Hedge
SLOWORME .....eevvvneeee G2730#AF9 D PART 1 .... |Currency 7HBGLXDRUGQFUS7RNES7  |. 10/31/2018 . 01/31/2029 |......evvnnneene 12,767,000 |........... LI7(7/N RN IR RN 206,554 (608,000)] ...eeevvvnn Joeeenn.. 383,702 ... (644,000)(.....cccvmmnnnenns Jovnnnnereeninens foorrriiiniinens fes 132,981 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOWAHXT .. F3420#AA4 ... D PART 1 .... |Currency . 0774 ... . 11/02/2023 |. 06/30/2044 |.... 31,953,000 .0651 |.. ...331,977 (1,452,000)(.....ccees | (1,178,550)........ (288,000)]. 710,220 [N/A ......
TO BUY USD Bond Hedge CU00019D.
SLOYAAMQ oevveeees N4282*AK2 D PART 1 .... |Currency L0774 . 10/25/2023 |. 02/01/2034 |................ 15,877,500 |........... L LS1CES N P ER R, 133,347 (825,000)( ..vennnee |onnnn (591,334)]........ [QEZNVVV) A FPPRRTUPRRR RPN . 242,687 (N/A ......[0001 ...........
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL1051IU e K3380#AB4 D PART 1 .... |Currency 07T . 11/08/2016 |. 12/15/2026 |................ 24,948,025 1........... 0.1485 |.evvveniiiiinnns fooveiiins e 338,764 (146, 471)( ..ovvneeeen | (82,094)]...... (218,568)[.....ccvvvvnneens |eevnnnereieinins [ feis 185,365 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL10655H .....cevvveennns G7996#AGS D PART 1 .... |Currency GSGSEF7VJP5170UK5573 | 07/17/2020 |. 10/23/2035 |...eevvnrrnnnnne 15,981,000 |........... TG [ s e 103,453 |......... 392,000 |........... f......... 404,059 |....... [RECTIIV0) A FPPRUUR RPN R, 265,839 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLASAINN .. G7996#AA8 D PART 1 .... |Currency 07T . 05/24/2017 [.08/17/2027 |...evvvnrrnnnnnn 20,151,000 |........... L L) R ER 406,310 |........ 108,000 |..oevvvvnnn |ovnenn. 429,164 ... [REZZ28:[010)) RPN NPT RPN AR 170,971 IN/A ...... 0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLATAQGP ....cevvvennnns LO175#AE2 D PART 1 .... |Currency 7HBGLXDRUGQFUSTRNES7  |. 10/02/2019 . 09/30/2031 |...evvvnniviinn fonnnnns 9,850,500 ........... LTSN PR ERN R, 103,008 (171,000)] - oeeeeveen Joeennnnn 329,731 [ (86,400)[....ccevvvnnnnrnns Jennnneeeeninin [ feis 130,335 |N/A ...... [0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL214PJT Lo G2616@AAT D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 07/01/2022 (. 07/27/2027 |..eevvvnnvvvvnnn fooennns 8,403,500 ........... L D700 AR FERRRRRRR SR 26,741 (959,000)(.......ee |-oeen (758,650)........ (450,800)(....ccevvvvnnnnnns Joevnnnneeereinnes [ e 70,583 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL324BGC ....evvvveennns G9006@AJS D PART 1 .... |Currency 07T . 04/13/2016 |. 05/04/2026 |................ 16,926,000 |........... LI V2L R ER R, 157,482 |......... 223,500 |.oeeeevnnnn |eennnnn 314,750 . [QLZNVVV) A FRRUUR R RRR 106,774 IN/A ......[0002 ............
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL324C5F ..vevieiinnnn G7178*ABO D PART 1 .... |Currency 07T . 05/25/2016 . 07/20/2028 |................ 22,077,000 ......c0u.. LETAT: N RPN R RN 101,534 |...... 2,014,500 |........... |...... 2,553,344 |....... [CCLCICT0[0[0)) PPN IR RN AR 215,335 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
NI H)) S G0827#BKS D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 05/23/2017 |. 08/23/2027 |.....evvvnnnenne 19,467,000 |........... L2 I£: ) PO ERUN R, 254,410 (595,500)] .....00nnvn [oenen.... 289,537 ). [CCLCICT0[0[0)) PPN IR RN AR 165,638 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
R 7) Y A 7561098*4 D PART 1 .... |Currency 7HBGLXDRUGQFUS7RNES7  |. 03/30/2022 |. 06/30/2032 |.....euvvvnnnnne 26,346,000 ........... L RCH V<) PO ETUN R, 112,492 (404,000)f ........... |...... 1,238,725 |.... (2515 [0)) R AP IR R 366,802 [N/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL326024 .......cceeeeen 116794Ce5 D PART 1 .... |Currency 07T . 01/10/2024 |. 04/15/2034 |................ 58,657,907 |........... L V<728 PR F RN (R, (471,693)........... |.....(2,126,011)}....... (YA NCiek)) R FPPRREUPTR RPN R 906,127 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL333QTE ..o G3225*AE6 D PART 1 .... |Currency 07T . 10/21/2016 |. 11/21/2028 |................ 18,301,500 |........... L 072201 Y PR FERRRRRN RN 62,194 |.... (1,761,000)].......c0un |oeeeen. (934,582)]....... [CCLCICT0[0[0)) PPN ISP RPN AR 186,307 N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL33546M .....ooevieennns D5472#AJ9 D PART 1 .... |Currency 7HBGLXDRUGQFUS7RNES7  |. 10/29/2020 |. 01/28/2026 |................ 17,508,500 ........... LI 1 PR IR R 211,064 |........ 801,000 [..oeeveennn |oeennnnn 726,792 ... [QEZNVVV) R FRRUU RO RN 100,883 N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL33BK02 ... G5264#AX7 D PART 1 .... |Currency GSGSEF7VJPS170UK5573 | 04/18/2023 |. 06/07/2029 |...evvvnvrnnnnne 32,820,000 ........... LIV N O EN R, 135,500 (585,000)........... |.....(1,588,361)....... (21T 0[010)) RPN IR RN AR 355,203 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL3%MAVY Lo G7605#AA1 D PART 1 .... |Currency GSGSEF7VJP5170UK5573 | 09/13/2017 . 10/18/2032 |..evvvvnvnnnnnne 20,465,264 |........... L X Y PR IR R 222,02 |...... 1,333,309 [.eevvnnnnn [ennn 1,794,462 ).......... [QLCEIRT15)] PR KR R RN 290,412 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL3MKZ ... G2686@AC2 D PART 1 .... |Currency GSGSEF7VJPSI70UK5573 | 10/27/2017 . 11/15/2032 |..cevvennnnnnnne 27,497,400 |........... 1.3094 [ 178,186 (590,100)f ........... |...... 1,278,056 |..... [R5 1[0)| R KPPRRUUUUR IR PR 392,055 |N/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge
SL3%AKOF ... 116794886 D PART 1 .... |Currency GSGSEF7VJPSI70UKS573 | 11/25/2019 |. 12/11/2029 |....eeenvnnnnnne 12,024,048(........... R R AR RN 134,491 (2,167,056)........... |.....(2,692,866)|.......... 0 ST R FOPRRRRUUURN R R, 137,005 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL3MPKT .o G0566*AD1 D PART 1 .... |Currency 07T . 08/13/2020 |. 12/31/2029 |...ovvenvvvnnnn foeeens 5,819,168 (........... {7 VN R FRRURN AR, 28,512 (544,804)] ......0unvn [ennnn.. (907,655)....... (306,422)]...cvvnneeniennnnn fooreiiiiniis e e 66,697 [N/A ......|0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL3%4TSP ... . | Q5011#AE4 ... D PART 1 .... |Currency G5GSEF7VJP5170UK5573  |. 06/03/2021 |. 08/10/2033 |.... 19,175,000 e 0L7670 [ i [ 42,367 | 1,892,500 |..oeeeeennn |+0een 2,324,519 [ (252,500)]..cvvvneenennnnns fooreevnnininieinn e | 285,472 (N/A L
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL3A3BTY v C4931*BC6 D PART 1 .... |Currency 07T . 06/20/2017 . 09/20/2027 |......evvvveenee 11,303,693 ........... [ BVASK ) R R 37,3% |......... 23,13 [ [0 62,368 .. 236,160 [o.ennieiiinnnnnes Joevenneneeeiiens [ fe 97,445 INZA L. 0001 L
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL3H72PJ ... . | G2616@AAT ... D PART 1 .... |Currency . 0774 ... . |- 0770172022 . 07/27/2027 |...oovvvvvvnnnns ovennn 9,604,000 ... 1.2005 |.. (1,096,000)].....ccvvnn |oueenn. (867,020)....... (515,200)f...cevevvenneens Jevvneneeeeeiinens fooreviiiiinnnnins foneen..... 80,667 [N/A ...
TO BUY USD Bond Hedge - CU00019D.
SLVOJME ....oevvnnnnnns L8367#AES ...ovuvvnnnens D PART 1 .... | Currency 0774 coooiiiiiiiinns . 06/04/2015 |. 06/25/2027 |................ 22,504,000........... 11252 | fovveiieeeceinenn oo 210,687 ). 234,000 ... f.nn...... 431,290 ... (192,000)f...oevvvvvnnnnns Jevvvnnnnnnieinnnns foovivvinnnnnnnnes Jooeenn.. 186,058 [N/A ..., ]0001 ...........
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TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SL3X3BIS .evevviiinnnns G1745%AR2 Currency 0774 oo . 10/19/2016 |. 11/10/2026 |................ 11,072,700 |........... BT AR FERPRN SR, 39,182 |....... (964,800)]........... |....... (689,562)....... [GZEIC1V0) R EUN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA73R00 ...evneeeennnn G7178*AF1 Currency GSGSEF7VJP5170UK5573 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn fennnnns 3,624,040 |........... 12043 | oo [ 34,627 |....... (120,960)] ....cevvven |ovvnnnnnnnnnn 505 [ (L TANL0)) R U R N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAFADKN ... . | G6596#AA4 ... Currency . 0774 ... . 10/08/2014 |. 12/20/2029 |.... 19,270,800 ... 1.6059 |.. ...130,290 |...... 3,220,800 |........... |...... 3,993,798 |....... (772,800)]..ccevvenienvinnn feoreeeeevinnnnees fovvvnnnnnniinnnns [ 220,241 IN/A L,
TO BUY USD Bond Hedge CU00019D.
SLAFSS6R .......cevvvnnns G5264#AR0 Currency 07T . 11/02/2016 |. 11/16/2024 |................ 27,737,500 ........... L (11515 PO ER R, 273,248 |....... (100,000)] .. ..evvvne Joeeneen. . (87,855)....... (240,000)f.....cevvvvnnneens fovvnnnneeeennnens foorevviininninens Jon. 49,767 [N/A ... |0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL4FS56U ... . [GB177#ADS ... Currency . 0774 ... . 11/01/2016 |. 05/18/2027 |.... 14,670,000 .. 1,225 .. .43,820 |.....(1,380,000) .....ennnnn fonnn.. (962,909))........ (772,800)]..ccevveniivennnn feorereeevinineees foevennennenvinnnns [ 118,957 INA Ll
TO BUY USD Bond Hedge
SLAFSIS6 ....ccvvvennnnn 05011#ABO Currency 7HBGLXDRUGQFUSTRNES7  |. 06/22/2017 (. 08/11/2027 |...evvvnvnnnnnne 22,644,000 ........... (VBT R R RN (32,339)|......1,905,000 |........... |...... 1,650,077 |....... (303,000)f...ccevvvvnneens Jeevnnneeeeeinnens fooreevinnninninens Jeeeen . 191,573 [N/ALLLLL[000T e
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAHING4 ... G3663#AA9 ... Currency . 0774 ... . 10/07/2016 . 12/15/2026 |......eovvvvennn foennns 4,966,000 L2450 20,673 . (384,000))] e [l (242,808 (257,800)[....cccvvvnnnnens Jvvnnneeeeeinnnns foorevveniinniiins foeenn.. 36,898 [N/A L.l
TO BUY USD Bond Hedge CU00019D.
SLAHINOA ... G3663#AB7 Currency 0774 oo . 10/07/2016 [.01/06/2027 |.....evvvvvvnnn foeenns 7,449,000 ........... 12415 [ e [ 60,755 |....... (576,000)] ......c00un |oenennn (359,219)....... (386,400)[.....ccvvvnnnnnens Joernnnneeeerinnns [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAH3VDO .....oeevveeen G7737#AC8 Currency 7HBGLXDRUGQFUS7RNES7  |. 01/25/2018 |. 03/14/2030 |.......evvn..eee 18,577,000 |........... QIC72 VN R ERN R, 311,958 |...... 1,189,500 |........... |...... 2,669,996 |....... (G TV [0) R EUN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAHALDY .eeniinn G2685@AL3 Currency GSGSEF7VJP5170UK5573  |. 08/05/2020 |. 11/22/2035 |....eevvvnnnenne 19,707,000 |........... <] K- PR FERURTN RN 53,087 |....... (355,500)] .....cc0vun |ounennn. 786,755 |, [RCLCICT0[0]0)) PR NPT FR N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAHSCTH ovveiinn G2705#AA1 Currency GSGSEF7VJPSI70UK5573 | 10/24/2023 |. 11/14/2033 |.....eenvnnnenne 24,350,000 ........... L D72 V- PR FERURN RN 20,536 |.....(2,400,000)] .....cevvnn |ooenn (1,781,197)f...... (1,288,000 .cvvveeneeveennnn forreiiiiiiiiis e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAQ306F .........cevnnnn 48021PA*9 Currency 7HBGLXDRUGQFUS7RNES7  |. 06/07/2017 . 06/27/2027 |...evvvvrrnnnnne 22,530,000 ........... L VZLCE- ) PR EN R, 231,641........ 260,000 |........... |.........609,581 |....... (RS20 [V [0) R FUUR R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAQ5YC5 .venniiinn B1000#AA0 Currency GSGSEF7VJP5170UK5573 | 01/28/2021 |. 03/03/2028 |................ 23,324,000 |........... LT 7{V N PO EUN R, 182,653 |.........586,500 | ........... |...... 1,278,840 |..... [QIUCZ R (1[0)) R R RN N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SL4Q5YCB ....oevvveeennn 09469*AB3 Currency 07T . 01/28/2021 |. 04/15/2036 |................ 19,175,000 |........... 0.7670 [cenivvevinnninns v [ 29,532 ......1,892,500 |........... |...... 2,656,470 |....... (252,500)]...vvveneenernnnnn fooreeiiiii e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAROZYF ...covvvennnnns L8367#AG8 Currency GSGSEF7VJPSI70UK5573  |. 02/12/2021 . 07/23/2031 |..eevvvnvnnnnnne 18,142,500 ........... 1.2005 [ceveeiiiiiiiens oo e 329,170 |...... 1,440,000 | ........... |...... 1,849,923 |....... [QLZVLVV) R EURTN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAWGFIF ......enneeen 786455B#1 Currency 7HBGLXDRUGQFUS7RNES7  |. 10/16/2019 |. 10/29/2026 |................ 19,882,800 |........... LI (VZCN R IR RN 214,940 |....... (160,200)] .....ccvvee |oeeenn.. 126,844 ... [QEZZZR:[110))] PR U R N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL54555R ....vueniens 756109A*5 Currency 7HBGLXDRUGQFUS7RNES7  |. 05/08/2019 |. 05/22/2034 |................ 29,890,800 ........... 1.2996 [ovveniiiiiiinns foeveviineeeeiens e 189,449 |....... (871,700)| ........... |...... 2,554,228 |..... [T (0 [0)) R AU RN N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLEDALGO ...uvvvvvveennn J0835#AM9 Currency GSGSEF7VJP5170UK5573 | 08/01/2019 |. 08/22/2029 |.....evvvennenne 24,953,789 |........... 0.0092 |.evvvnnirirnnnnns foorveniiieeceins fes 685,935 |......6,156,389 |........... |...... 5,602,661 |......... RISV [V N R KRR R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOSAEE2 ....covvvvvennn G2616#AM3 Currency 07T . 06/08/2017 [. 09/13/2027 |......evvvveenee 17,947,200 ........... L VA N R IR R 370,773 |.........131,200 | ........... [.........453,298 |....... (153,600)[....cevvvvvnnnnnns Joevvnnneeeeeinnnn [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEJ3OXX .. 887389EQ9 Currency 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 . 09/07/2027 |...evvvvrrnnnnne 12,930,500 ........... L <) PR EOR . 268,889 [........ 682,000 | ........... [.........885,487 |...... [ L0100 PR RO F N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEJMYUP ... E50906AE 1 Currency 07T . 03/31/2023 |. 06/30/2043 |................ 27,152,500 ........... L0 N PR IR RN 139,845 |....... (685,000)] ........... |.....(3,010,215)....... (2 RVLV0) R EUN R, N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLEKEBJF ....eevvnenenen 04822#AA4 Currency GSGSEF7VJP5170UK5573  |. 05/30/2019 |. 08/28/2029 |......euvvnneeee 20,027,400 |........... [UNCICI0LCT) R AR RN 59,070 |.........(20,300)] ....cevvven |oeenn. 499,334 ... (292,900)]..cvvveneeevrnnnnn fooreriiiiiiis e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEKIC8I ....evvvnnnnnns L4801*AA8 Currency 7HBGLXDRUGQFUSTRNES7  |. 06/28/2022 |. 07/13/2027 |...evvvnrrnnnnne 10,530,000 |........... 1.0530 [CSLVLV[0)) R AR RN N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEA3XOE ......cvvvnnnnn 24906PB#5 Currency L0774 . 10/05/2016 [. 10/27/2024 |.....evvnvvvvnnn fooeenns 3,359,250 ........... 1.1198 (275 (0[0)) R AR RN N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLEA3XOE .....ccvvunnnns D8286#AA8 Currency 07T . 10/05/2016 |. 10/27/2024 |................ 10,077,750 |...cuuen. 1.1198 [K-LTR1V[0)) R AR RN N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLBA2ITL ... C5864@AND ... Currency 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 07/10/2034 |.... 20,460,358 07807 [ e [ [ (242,098)) . | (267,875)]. (242,058)|. N/A ...
TO BUY USD Bond Hedge
SL8J2SHB ....ooviiiiienn R3000#AE1 Currency 7HBGLXDRUGQFUSTRNES7  |. 06/29/2017 (. 07/27/2027 |..evvvvnvrnnnnnn 29,157,989 ........... (U R ECI0 N R FPRRR RN RN 345,953 |......5,931,009 |........... |......6,278,885 |........ LS YA L R KRR R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL8J2SMG ... GI766#AE4 ... Currency GSGSEF7VJP5170UK5573  |. 07/13/2017 |. 08/16/2027 |.... 19,395,000 ... 1.2930 |.. ...239,671....... (667,500)........... |......... 158,169 |....... (966,000)|. N/A ...
TO BUY USD Bond Hedge - CU00019DJT3UX 1 J1ZJ14WX
SL8M340T ....evvvnnnnnns W2710@AB6 .............. Currency L0774 . 09/08/2016 |. 10/26/2028 |................ 20,000,000]........... 0.1183 [ v [ 232,923 ]......3,366,851|........... |...... 2,837,463 |......... 143,650 [..ooivveeniiiiins o [ N/A ......[0001 ...........
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TO BUY USD SELL EUR - |Bond Hedge - EUR -
SL929%8H ......oeeeeeen F6101#AF2 D PART 1 .... |Currency..... [BARC ...........cec. GSGSEF7VJP5170UK5573 | 07/03/2024 . 05/07/2034 |.......uvvnneeee 10,781,000 ........... L7 N R AP RN (354,000 ... (319,942)]....... (354,000)[......ccvvmmnnnnns Joevumnnnnerennnnnn [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOA2TVR ..o 03063#AE4 D PART 1 .... |Currency..... [BARC .............e. GSGSEF7VJP5170UK5573 | 10/30/2020 |. 01/07/2033 |..eevvvnvnnnnnne 23,398,000 ........... LI (CICE° N R FN R, 379,021 |...... 1,128,000 | ..oevvvnnnn fonnnnn 1,536,559 |....... (192,000)]....ccvvumvirvnnn foonnrerrennnnnnnns fevennninninnennns foon...336,572 |IN/A ... {0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
81943935 ... N4001#AD4 ... D PART 1 .... |Currency BANK OF AMERICA ... 0774 ... . 05/09/2024 . 06/05/2031 |...ovvenvvvnnnn foeerns 6,456,600 ... 1.0761 .. (224,400)] ... e (98,133).cnenn (224,400)]..cevvviniiiiinn [ feveeineeeeienn [ 83,451 IN/A L
TO BUY USD Bond Hedge
SLIKOTRG ....evvvnnnnnne G5600#AM4 D PART 1 .... |Currency..... [BARC ............e.. GSGSEF7VJP5170UK5573 | 03/17/2021 |. 04/28/2036 |................ 11,816,700 ........... IR 0728 R ER R R, 137,406 |......... 447,950 | .oeeeniinnn fennnnn 1,710,208 |....... (547,400)[.....ccvvvnnnnnnns Joovnnnnneeeiinnns [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLOKOTRJ ... G5600#AN2 ... D PART 1 .... |Currency G5GSEF7VJP5170UK5573  |. 03/17/2021 |.06/16/2036 |.... 11,816,700 ... 1.3902 |.. ...138,883 |.........447,950 | ...ccoeenis e 1,735,805 N/A ...
TO BUY USD Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOKA22M .. K3380#AH1 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 06/07/2022 . 06/23/2032 |....evvvrrnnnnnn 11,482, 704(........... [URR S F 108,068 (467,056)( .evvnnneen fonnnne (686,990)....... (104,080)).....eevvrnnnnnes foovevmnnnnneiinnnn [ N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLOK12AD ... 743466GB*2 ... D PART 1 .... |Currency JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 06/02/2022 |. 07/26/2032 |.... 29,266,790 P00 R FRRR R R 1,033,912 |...... 2,811,190 [.eeeeeeenn [ 3,229,982 |... N/A ...
TO BUY USD Bond Hedge
SLA12096 ......evvnnnnnn G2962#AC5 D PART 1 .... |Currency..... [BARC ...........cec. GSGSEF7VJPSI70UK5573 | 12/17/2020 . 01/21/2033 |....evvvvvnnenne 16,302,000 |........... JIRS1CEC N R ERR R, 137,757 | 252,000 [..evunenns [ 1,278,380 |.eeeeen (772,800)f...eeevieeenens Joevniiieeeeinies [ N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLALTD v 63002#AA0 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 01/31/2024 (. 07/31/2033 |....eevvvvnnnnnn 28,648,775 |........... 0.7465 |.eevveneiviinnnn [ e 69,948 |......... 275,349 | oo e (237,933)]...0ven 275,349 [onnniiiiiiiieees e [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA2ABKY v G5560@AC6 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPS170UK5573 | 07/27/2017 . 08/17/2029 |...evvvnnnnnnnne 45,885,000 ........... LI 2 U PR IR RPN 613,955 (927,500)( cevvnnenns [ 1,327,432 .....(2,254,000)[....cevvvnnrrnenn fornnneeeeiinines foereininnineenns N/A ......[0001 ...........
TO BUY USD SELL SEK - |Bond Hedge
SLA2IPZU .. \7000#AB2 D PART 1 .... |Currency..... [BARC ...........cece. GSGSEF7VJPSI70UKS573 | 12/17/2019 |. 01/23/2032 |...evvvnvnnnnnne 29,834,843 |........... [V [V/CICT) P FRRR RN RN 462,475 |...... 2,276,963 | ..ocvvvnnnn feunnnn 2,192,409 |.........238,000 [....covvrrrennnnns Joevnnnneeeiiinnen [ N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLA22J0B .......ceevnnnnn 53278LB#3 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 05/26/2023 |. 06/30/2033 |........eneeee 22,007,042{........... 0.7336 |.evvveneevinnnnns foorriviininciins fees 39,351 (174, 118)] .o o (1,006,265)].........472,320 [c.eenriiininnnnns Joevnnnneeeciines [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAP3BIF ...eovvvennnnns G2616@AB9 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......ceevnirnnnne . 05/30/2024 |. 06/20/2034 |................ 19,090,500 ........... L D77 A PO ERR (R, (972,000)( .evvnnneen fornnnns (421,424)]....... (972,000)f....ccvvvvnnnnnns Joevennneeeeinnen [ N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLB1O9IM ..evveeneneees (6802@AA0 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......cevvnnvrnnnnne . 02/11/2022 |. 06/30/2051 |.....evvvennnnnn 26,963,651 |........... JU:1: K O FORRRURR RN (47,685)|...... 1,674,621 |..ccceeenns o (1,464,109)].........526,613 |..eovvnniiiiinnnn [ e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBS1IKF ovvveennes E8378#AB4 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 06/13/2024 |. 07/15/2034 |................ 21,528,000 ........... 74T PR AR RN (742,000)( .evvnnneens fonnnns (765,378)....... (742,000)]....uuveeernnnnnes foevvmmnnennrennnn fooniiiiiiiis N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBE18RE .......vvvveees Q1297#AF5 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......cevvvnvrnnnne . 09/17/2014 |. 11/12/2024 |................ 25,920,000 ........... L2 CIV N PR FERRRUURRRR (SRR RN 3,650,000 [...oeeeees fornnns 3,650,764 |....... (192,000)]....cvvuverernnnn foorrrriiiii s N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLBASTIL evvveinnes E8378#AB4 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 06/13/2024 |. 07/15/2034 |................ 21,528,000 ........... 74T PR AR RN (742,000)( .evvnnneens fonnnns (765,378)....... (742,000)]....uuveeernnnnnes foevvmmnnennrennnn fooniiiiiiiis N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHO0SZ .....cvvvnnnnne (G6428#AA8 D PART 1 .... |Currency..... [BARC ...........cec. GSGSEF7VJPSI70UK5573 | 11/21/2018 . 01/15/2031 |...cevennnnnnnne 24,283,900 |........... 1.2781 | 186,083 (1,128,600)] ...cvvvnnnn founenn 1,277,833 [.....(1,223,600)]...cevvneveinnnnn foorriiiiiiiis i N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEHOUBS ............... N52690AB4 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/11/2021 |. 08/20/2031 |.....evvvennnnne 35,199,000 ........... LI V<) PO EUTN R, 624,270 |...... 1,794,000 [.eveeeeenns |oenee 2,655,758 |....... (288,000)]....cuvunrervrnnnn foorrriiiiiiniiis i N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOZR .......ouvnnnnn G6970*AY2 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/10/2022 |. 06/30/2034 |......evvvvvvnnn foennnns 6,790,000 ........... 13580 [oevniiiiiiiinnes v [ 27,484 |......... 102,500 [.vueneeeees [ 536,063 |....... (322,000)[....ccuvvmvirrenn forvnrererriiinnes foeveriiineeiens N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLFSOIEK .ovvveennnneees 63002@AA2 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 01/31/2024 . 07/31/2033 |....evvvvvnnnnne 12,153,623 |........... 0.7465 |.eevveneiviinnnn [ e 27,057 | 16,811 | oo [ (98,747 ..oeee 116,811 | [ s N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHO44d ........covveens G9075*AA2 D PART 1 .... |Currency..... [JPMO ......ccennnnnnns 7HBGLXDRUGQFUSTRNES7  |. 11/15/2018 |. 02/28/2028 |................ 38,367,000 ........... L IZZ£:5° ) FOR EN R, 612,625 (1,758,000)] .eevvvnnnn feunnnnnns 681,929 |.....(1,932,000)[....cevvvmnvirvnnn forvnrrrrriininnes foevviniiieieeeens N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHONGO .......ceunnnns G4569#AB0 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/18/2021 . 09/16/2036 |................ 15,242,700 ........... LRSS PR EUR R, 150,246 |......... 530,200 [.eeuunenns [ 1,935,027 ....ee. (708,400)]..cvvveneveinnnns foovviiiiiiniiiiis i N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLFHI3PP ..o G6970*BA3 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......covvnvrnnnne . 10/12/2023 (. 12/12/2035 |..oovvenvvvinnn foeeens 6,112,500 ........... 1.2225 |ovvevieiiviinnnn [ e 3,095 (575,000 ... (430,031)]....... (322,000)]...ccvvmnrrrrrnnnn foorerrimmniiiinies e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLFROB83 .........evvnn. G1737@AL3 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......cevvnnirnnnnne . 11/08/2023 |. 11/28/2034 |................ 39,273,600 ........... 12273 [oiiiiiiiiieeees i [ 21,636 (3,526,400)] ..eevvnnnnn fennnn (2,450,482)).....(2,060,800)(.....cccvvunrrreen fornmnrerrrrnnnnes [oerernnnnninnnnns N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLGROCXA ... B7000*AH6 ... D PART 1 .... |Currency JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 05/25/2022 |. 06/15/2032 |.... 42,668,000 ... 1.0867 |.. ...634,154 (1,872,000)] ...cevvvenn |onee (1,472,313)| N/A ...
TO BUY USD Bond Hedge
SLGROCXD ....cevvvennnns N7660#AZ0 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/25/2022 |. 06/08/2034 |.......evvnneeee 37,373,000 ........... LG RPN PR R 266,158 (1,599,500)] ..evvvnnnnn fennnn (1,324,575))........ (336,000)[....ccevvunnvrnnnn Jormnrerrennnines [erernnnnninnnnns N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLKOOHGS ... G5001@ABS ... D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 06/14/2023 |. 08/21/2033 |.... 27,070,000 ...1.0828 |.. ...280,993 (767,500)] eeeevnnn |oenee (1,610,842), N/A ...
TO BUY USD Bond Hedge -
SLK700TV evvvnniiinns GI151#AA2 L.ovvennnees D PART 1 .... |Currency..... [BARC .......cccoeeens GSGSEF7VJP5170UK5573 ). 11/19/2020 |. 02/17/2028 |................ 17,205,500 ........... 1.3285 | ovveeeeniiiiinnn oo e 84,834 (182,000)] .+ eeeeevnn Jovennnnns 222,832 |....... (837,200)].....cevvirnnnnns foovennininiiiiinn oo N/A ......[0001 ...........
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TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLK70323 ...ceevvvinnnns F8494#ACO Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 03/10/2021 |. 04/14/2031 |....eevvvvnnnnne 23,824,000 {........... 192 [ e [0 256,856 ... 1,554,000 [..ooeeeenns [00nn 2,448,926 ... (192,000)]ccvvennnevnnnnns foovveviiniiiiins [ oo 304,624 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLK70GC3 ...evvvvnnnnnns G3663#AK7 Currency BANK OF AMERICA ... 0774 .......ccevvvvinnnne . 02/22/2023 . 08/22/2033 |...ovvvnvvviinnn foeenns 8,467,200 ........... 1.2096 [cvvvnniiiiinnnnns (895,300)( ..vvnnneees [oeen (800,953)]....... (450,800)]..ccvvveeniiiinnn fooereereiiiinnees feveiiiiieiiienn [ 126,291 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLK802JL ... G6750*AG7 ... Currency BANK OF AMERICA ... 0774 ... . 09/28/2022 |. 12/08/2032 |.... 26,687,500 .. 1.0675 |.. (6,750,000)] ... 381,979 [N/A ......
TO BUY USD Bond Hedge
SLKWONMU ... G9369*AA7 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573 | 11/16/2021 |. 03/31/2043 |................ 26,323,686 |........... 1.3406 [oevnniiiiininnns foevvnineeeeeiinnn [0 237,936 | 109,963 [..eneeeeens |00 2,678,780 ... (1,270,199)].ccvveeniviinnnnn [ feeniiiiins oo 566,259 N/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLL20JT8 ... Q1207#AJ7 ... Currency BANK OF AMERICA ... 0774 ... . 09/11/2015 |. 10/08/2025 |.... 20,502,306 0251 |.. (3,149,534) ... 103,629 [N/A ......
TO BUY USD Bond Hedge
SLLBOTPE ....vvvnneneens G4936@AB8 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/20/2020 |. 05/19/2032 |....evvvvrnnenne 12,984,000 ........... 1.0820 [..ccvvveennne (378,000)] -+ eevevvnn Joreennnnn210,520 [oees (115,200)]ceveeeeviinninns fooreviniiiiieenn [ oo 179,423 |N/A ...... (0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLLBO1PH ... GOBIT*ACT ... Currency GSGSEF7VJP5170UK5573  |. 02/20/2020 |. 05/20/2032 |.... 29,605,600 2872 .. (1,156,900)] ........... 409,187 [N/A ......
TO BUY USD Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLMHIWT i LO175#AD4 Currency 07T . 11/18/2016 |. 12/31/2028 |................ 21,190,000 |........... 1.0595 [cvveeiiiiiiiinnns .... (1,080,000)(........... |.....(1,680,334)....... (192,000)]....ccuvuvrrrrnnn foomrrrrrmmmnnnnns fovvenniiniiiiinnns foenennnns 218,545 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH25N2 ..o G7997@AK7 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573 | 01/24/2018 |. 02/26/2033 |.....eevvvnnenee 28,382,000 ........... 1491 [ e oo 477,600 ... 1,632,000 [..oeeeeenns |+eenn 4,881,337 [ (1,288,000)]..cvveeeivevnnnns fooreiiiiiiiicins [ o 411,629 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH2DUO .......ccvvenen (G82798AA6 Currency..... |JPMO ..evveiiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/26/2019 . 09/16/2031 |.....euvvvnnnnne 13,164,000 |........... 1.3164 [ (211,000)] o oeeeevven Joveeen...984,820 [...es (644,000)].ccveenciennnnnns foovennninieeiiins fereeeiiiiiiis e 173,700 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLMH2UYA ..t L9619@ABS Currency BANK OF AMERICA ... 0774 ........cevnvirinnne . 10/01/2020 |. 10/29/2035 |.........veneeee 19,362,750 ........... P V<) PO FORRRRURR R I IV X7 I 990,000 |...vunneens [ 1,269,014 |..oeen (158,400)]. cceveveennivinnn feneeiiiininees feveniiinieiiinns [ 322,332 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLPAOYSL ....cevvvennnns 479142F#3 Currency BANK OF AMERICA ... 0774 .......cevvnvinnnne . 03/04/2022 |. 06/30/2032 |......evvnnnne 21,822,000 ........... 10011 [ (448,000)( ..vvnnneens foeeeenn (276,251)ueeen (192,000)].ccvvevenniiiiinn fooereeeeeiiieees feveviniieiinens [ 303,816 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLP81R3R .....eevvvrennnn F1000#AA6 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573  |. 07/23/2019 |. 09/05/2034 |.......evnn.eeee 27,803,625 ........... T AT [ e [l 342,477 39,894 | .ooevni [0 2,172,984 |.ceenl (245,244).cens e [ [ 438,227 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUOWCT .. G6970*AJ5 Currency BANK OF AMERICA ... 0774 .......cevvnnvrnnnnne . 05/24/2016 . 01/31/2027 |....evvnvnnnnnnn 17,516,400 |........... 14597 [oeeeeiiiiieenes e o0 146,059 | 1,466,400 [...ooovennn |oeennn 1,755,730 [ (772,800)]ccvveniviiinnnns fooveeviiiniiieens [ oo 133,888 [N/A ......|0001 ...........
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUTFIM .. C5793#AK9 Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 01/23/2018 |. 10/23/2030 |.........veneeee 20,088,389 1........... 0.8035 |.evvvenieviinnnnn [ [ 38,977 | 1,604,089 [.....ceevnn |+0enn 1,005,022 |.....000393,600 |oeeveeniiiinnnnns [ [ oo 247,376 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU290D ......eeeeeeen B7000*AA1 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 03/17/2021 . 04/27/2031 |..eevvvnniiinnn fens 5,953,250 |........... 11907 [ e | 62,612 [ 385,750 [.evvunnenns [ 617,959 |euiii (48,000 vveeenniiiins foeeeeeiiines foeveeniinneiiens oo 76,328 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU290G .......ccevvnnnn B7000*ADS Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUS7RNES7  |. 03/17/2021 |. 06/23/2036 |................ 19,050,400 ........... LI 7 R AR R 0 I 7 1,234,400 [..oovnnenn [0 2,819,769 |....ee (153,800)]cccvvvveneiiiins fooereeiiiiinees fvveniiinieeienes [ 326,327 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU2CIL ..oevvein F3152*AL8 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPSI70UK5573  |. 03/02/2022 . 07/10/2037 |..eevvvnrrnnnnne 27,705,000 .....cc0u 1.1082 . (132,500)( .evvnneens [ 369,124 ..o (240,000)]. ccevvenniiviins fooeeeeeeviiinees foeveniieiieiieenn [ 495,284 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOEA2JY i G7605#AA1 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573 | 09/13/2017 . 10/18/2032 |.eeevvvenivinnn fonnnnns 3,898,145 ........... 1A [ e | 42,201 253,964 | .oeeeennnnn [erennnn 341,802 [ (31,418 e o 55,317 IN/A ...... [0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLOFHH2L i G6750*AC6 Currency BANK OF AMERICA ... 0774 .......covvnvrrnnnnne . 02/26/2015 |. 04/29/2025 |................ 20,026,500 ........... 1.5405 [coveiiiiiieeees e o0 106,535 | 2,639,000 [....oeeeeen [+0eenn 2,705,187 | (837,200)]ccevvennivvinnnn [ e [ 76,132 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAGI7ZQ .vvvveennn B9550@AA9 Currency..... |JPMO ..eveviiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 04/05/2017 . 12/07/2027 |..eevvvnnrnnnnne 31,995,000 ........... L (1,410,000)] ..evvvvnnn [eunnnn. (638,415)]....... (288,000)f....ceveeennnnns foevvnnneneeiinnns [ foies 285,559 IN/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLQOHOKT ...eevvvennnns F6101#AF2 Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJP5170UK5573 | 07/03/2024 . 05/07/2034 |.......uvvnneeee 21,562,000 ........... 10781 [ (708,000)] -.eeeevvnn Joevnnnn (639,884)....... (708,000)]..cveeneeernnnnns foovrvvnniiniinns foennieiiininns foeeeinnns 334,132 IN/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 |........... 11403 [oeeeiiiiiieeees e [0, 452,639 | 402,000 |...ooneeenn [ 1,241,633 |ooeenn (144,000)]. ccceeeveneiiinnn oo i [ 177,766 IN/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 1........... 0.0967 [.vvvvinnnnnnnns (339,969)] ...cevvnnnn feunnnn. (253,942)]...000n (339,969)[.eniviiiiinnins e [ Jeviis 328,407 [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 |........... 14224 [ i [0 219,095 | LIRS V[V (RO RPN o'0 < ;< IR (3 7301/} R AU FRPPP RPN 180,331 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMI ... F2977#AA3 ... Currency GSGSEF7VJP5170UK5573  |. 03/28/2019 |. 04/24/2029 |.... 39,270,000 ...297,500 | ... 419,616 [N/A ......
TO BUY USD Bond Hedge
SLWSOEAT .ovvveennnees G1591#BG6 Currency..... |BARC .....ccovvvunnnns GSGSEF7VJP5170UK5573  |. 02/14/2020 |. 05/14/2030 |...evvvnrvvvvnnn fonnnns 9,108,400 ........... 13012 [ e (254,100)( .evvnnnens [oenn 232,608 |....... (450,800)]...ccvvennniiiinnn foonrereeninnnnens fvveiiiieiniinnnn [ 107,983 [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 ...937,200 | ... 242,902 |N/A ......
TO BUY USD Bond Hedge -
SLWSOPHE ......cceunnnns G1320%AC8 .............. Currency..... |BARC ......cccvvunnnns GSGSEF7VJP5170UK5573  |. 06/23/2021 |. 09/23/2033 |.......evvvneeee 12,593,700]........... 1.3993 | [ |oeennl 105,169 . 556,200 |...ooeeeen [ 1,313,471 |.enl . (579,600)] . ccieeeiniiiiinn feennniiis i [ 188,762 |N/A ......|0001 ...........




STATEMENT AS OF SEPTEMBER 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

G903

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)|..... (2,095,800 ..euvneecs [onnne (2,098,795)|..... (RIS 1[0)| R KPPUUUR IR PRI 311,574 [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 |........... L7 R AR KPR R (941,600)( .evvnnnen [ (342,279)......... (941,800)[.....cevvvnnnnnns Joevnnnnereeninins foorerviininnens fes 304,453 |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 ........... L2 IV N R ERUR . 311,626 |....... (981,000)] -.vevevven Joenee 1,191,047 |..... (1,159,200)[...ceevvvvenenens Jvvniieeeieiiis [ Jenes 293,678 [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 50,933,124 |........... (U0 1<I0 N R FOR RN RN 90,854 |...... 1,271,632 [ceveeeeens [ 4,225,083 |....... (AL T£:11)) R R ERTRURI R, 1,065,635 [N/A ...... 0001 .eevnnenens

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

SLYHOO11 v BI754*ACT ......cevvn D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ceevnirnnnne . 04/13/2022 |. 05/18/2032 |.....vvvvnvvvnnn founnnn 43,292,000 ........... L0721 PO EN R, 347,191 |..... (1,248,000)( .evvveeens oo (402,274)....... (384,000)[....cccvvvnnnnnnns Joernnnnereriinens [ fens 598,136 [N/A ...... 0001 .eevnnenens

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

.. | 02600@AEO ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 11/17/2021 |. 01/12/2032 |.... 21,813,000 |........... 0.7271|.... (134,912)...... 1,074,000 | .oovvvennnn feunnnnnnd 627,879 |....... (303,000)|.. 204,428 IN/A ...... 0001 .eevnnenens
Bond Hedge -

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 |....... (316,500)( .evvnnnenns [ 2,271,831 |....... [CCLCICT0[0[0)) PPN IR RN AR 298,927 |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 296,892 |.......... 19,500 [.nneeeeennn Joveninnns 561,518 |....... [QEZNVVV) R FPPRUTUPT RPN R, 229,038 |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 ........... 0.6474 |.oevveeiiiinnnns foereeiis e (94,224)..... (1,141,400)( ..envneeecn |- (1,590,294)......... (7 AC1V[0)) R FORRRUPRR AP . 283,890 [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 12,599,456 |........... (U L P RPN 47,230 |....... (137,880)] -eevevvnnn Jevennns (267,268)......... 293,559 [.viiiiiiiniens e [ e 143,239 IN/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 |....... (310,800)] - +veevevvnn Jovvnnnnns 135,415 |....... [RECTIIV0)) A FOPPRTURR RPN . 212,673 [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 |........ 612,600 [...oooeennn |onnns 1,282,030 |....... (115,200)f...eevvevennnnns Jevvvnnnineiiinins foonniiiiniiininees Joeennnns 243,809 |N/A ...... 0001 .ooennnnnns
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 20,673,378 1,890,698 | XXX 58,941,613 | (55,148,515) 33,818,039 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 20,673,378 1,890,698 | XXX 58,941,613 | (55,148,515) 33,818,039 | 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 20,673,378 1,890,698 | XXX 58,941,613 (55, 148,515) 33,818,039 | XXX XXX
1409999999. Total Swaps 20,673,378 1,890,698 | XXX 58,941,613 (55, 148,515) 33,818,039 | 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 3,600,242 9,958,720 20,673,378 22,842,791 | XXX 79,893,706 |  (47,755,384) 35,241,313 | 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 3,600,242 9,958,720 20,673,378 22,842,791 XXX 79,893,706 (47,755,384) 35,241,313 | 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 ...

|Hedge currency risk of private placement bonds
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STATEMENT AS OF SEPTEMBER 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
DEC 2024 S&P EMINI
ESZ4 ..ot e 654 |....... 190,125,975 | FUTURES ................ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/20/2024 .[CVE ...........ceee... LCZ7XYGSLJUHFXXNXDO  |.09/13/2024 .]...5,691.1200 |...5,814.2500 |....... 190,125,975 [.ovvvvviiiiiiiiiiinns [ [ e 4,026,351 |...... 4,026,351 [cevvveeiiiiiiiinn foeeeees 9,548,400 |97/97 ..ooovviiii| i 50
DEC 2024 S&P MID 400
|2V RS 17 N 45,339,840 [MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/20/2024 .[CVE ...........ceee... LCZ7XYGSLJUHFXXNXDO  |.09/13/2024 .]...3,064.0500 |...3,148.6000 |........ 45,339,840 |......ccceeiiiiiiiiss |oorrrniniiiinnnns oo [ 1,217,520 |...... 1,217,520 |ooeeeeeeiennns [ 2,649,600 |99/99
DEC 2024 RUSSELL 2000
21 2 F 397 |........ 44,646,620 |EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.12/20/2024 .[CVE ...........ceee... LCZ7XYGSLJUHFXXNXDO  |.09/13/2024 .]...2,153.7000 |...2,249.2000 |........ 44,646,620 |.......oevvveeennnnnn fooreiiiiiiis e | 1,895,675 |...... 1,895,675 |..ooeeeeeeenenins [ 3,017,200 [99/99 ....oooviiii i 50
DEC 2024 MINI MSCI
MFSZ4 ..o | 334 |........ 41,546,260 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.12/20/2024 .| ICE ...........cc.ens T330E4AS4QXXS2TT7X50  |.09/13/2024 ....2,430.9800 |...2,487.8000 |........ 41,546,260 |....oevveeeennninnnns fooveiiiiiiiiins [ e 948,894 |........ 948,894 [...eveniiiiiiiinn v 1,308,612 [97/97 oo il 50
DEC 2024 MINI MSCI
MESZ4 ........ |eeeeeeeees 3% |........ 23,336,730 |EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.12/20/2024 .| ICE ................e. T330E4AS4QXXS2TT7X50  |.09/13/2024 .]...1,096.9000 |...1,172.7000 |........ 23,336,730 [cevvvereeeennnnnnnnns fooreiiiiiiiiis [ | 1,508,420 |...... 1,508,420 |.ooooeeeeeennnnns [ 840,576 [96/96 ......evvvrns] nnninnnnnnne 50
NASDAQ 100 EMINI
NOZ4 ..o e, 19 [.......... 7,699,275 | FUTURES DEC 2024 .... | COMPANY PLAN HEDGE .. | LIABILITIES [Equity/Index [.12/20/2024 .|CME .................. LCZ7XYGSLJUHFXXNXD90  .09/13/2024 .]. 19,683.6900 |..20,261.2500 |......... 7,699,275 [ e i o, 219,474 |........ AR YL R O 421,800 [97/96 ...ovvvvennnnfiunniinnnnnns 20
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 352,694,700 9,816,334 9,816,334 17,786,188 XXX XXX
‘ US 5YR NOTE FUTURES | Interest | ‘ ‘ | |
FVZ4 oo v 1,360 |....... 149,441,060 | DEC 2024 ............... FUNDING AGREEMENT ... |SCH D1 ....... Rate........... . 12/31/2024 [CBT ..vvvvvvvvvnnnnnes LCZ7XYGSLJUHFXXNXD88 |.09/23/2024 .|..... 110.3070 |..... 109.8828 |....... 149,440,625 [....vvvvvvvvnnnnnnnnn fooveeeeeeeiennens foviiiiiiiiiiiiins Joevvviiiiiiiiins o 577,349 |........ 577,349 |........ 1,768,000 10003 .....oevvvvvee|vrrnnnnnns 1,000
1539999999. Subtotal - Long Futures - Hedging Other 149,440,625 577,349 577,349 1,768,000 XXX XXX
1579999999. Subtotal - Long Futures 502,135,325 9,816,334 10,393,684 577,349 19,554,188 XXX XXX
1649999999. Subtotal - Short Futures XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 352,694,700 9,816,334 9,816,334 17,786, 188 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 149,440,625 577,349 577,349 1,768,000 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 502,135,325 9,816,334 10,393,684 577,349 19,554,188 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

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

Hedge interest rate risk
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STATEMENT AS OF SEPTEMBER 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 502,135,325 502,135,325 19,554,188 19,554, 188
CU00019DJT3UX1J1ZJ144X0
Bank of America 24,716,123 |... (36,619,576)]... 26,449,493 | ...ooeeieinnnnn (39,976,760)]... .... 12,576,730

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

LCZ7XYGSLJHFXXNDX90 ..

. GSGSEF7VJP5I70LKSS73 . |..

7HBGLXDRUGQFUS7RNES7 . |...

20,710,000

43,400,000 |...

... 32,800,000 |....

21,254,114
20,952,092

20,983,960 |...

(15,054,516)

(13,389,407)|...

242,002

.... 50,473,268 | ...
... 20,962,092 |...
................ (6,870,642)]...

38,046,079

.(9,179,825)

242,002

9.175.9

. 12,065,376 |...
..1,423,274 |...

0299999999. Total NAIC 1 Designation

96,910,000

87,906,289

(65,063,499)

135,920,932

(56,027,227)

35,241,313

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

96,910,000

87,906,289

(65,063,499)

242,092

638,056,257

(56,027,227)

502,377,417

54,795,501

21,650,739

1. Offset per SSAP No. 64

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

87,906,289

(65,063,499)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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

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

G5GSEF7VJP5170UK5573 ..

. LCZ7XYGSLJHFXXNDXQO ...

THBGLXDRUGQFUS7RNED7 ..

Cash...

.. | 000000-00-0
.. | 000000-00-0
. |000000-00-0

43,400,000
20,710,000
32,800,000

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 ... 12,976,133 |.... 13,000,000 .... 12,988,688 |....01/31/2025 ...|.......|........
JPMorgan Chase Bank . THEGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-6G-0 .. | US TREASURY 17,966,953 .. 18,000,000 |.. . 17,984,337 |....01/31/2025 .

|
|
V..
V..
v

127,853,086 31,000,000 30,973,026 XXX
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 .. .... 10,200,000 |.... XXX.

0299999999 - Total

10,200,000




(1=

STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 Dat

912810-QD-3 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/N0V/2039 USD 100 ... LS........ U PO U ...16,918,876 |.. ... 15,860,114 |....... 11/15/2039 ...
912828-S5-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2026 USD 100 . 13,973,813 |.. 10,906,449 07/15/2026
912810-Q0-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. 10,745,917 |.. 10,095,976 05/15/2041
91282C-IN-2 UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2028 USD 100 . . 9,589,736 |.. . 9,152,753 11/30/2028
91282C-JZ-5 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 15/FEB/2034 USD 100 .... 8,739,679 |.. .... 8,523,938 |....... 02/15/2034 ...
91282C-DU-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 ... ... 7,947,641 |.. .... 8,523,938 |....... 01/31/2029 ...
91282C-B0-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 28/FEB/2026 USD 100 . . 7,552,667 |.. . 7,895,123 02/28/2026
91282C-FY-2 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/NOV/2029 USD 100 . . 7,043,860 |.. . 6,847,098 11/30/2029
91282C-UN-2 ......... | UNITED STATES OF AMERICA NOTES FIXED 4.375% 30/NOV/2028 USD 100 ......uvveeemmmnnnneennn [ LSeeeeis [ LA e 6,679,910 |.. .... 6,382,707 |....... 11/30/2028
91282C-EB-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . .... 6,506,535 |.. .... 6,967,789 |....... 02/28/2029 ...
912810-0S-0 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 .... . 6,356,618 |.. . 6,532,690 08/15/2041
912828-65-4 UNITED STATES OF AMERICA NOTES FIXED 2.375% 30/APR/2026 USD 100 . .6,018,638 |.. . 6,078,546 04/30/2026
912828-20-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 .... .... 5,684,815 |.. .... 6,666,631 |....... 05/15/2030 ...
91282C-GM-7 .........] UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/FEB/2033 USD 100 .... .... 5,611,062 |.. .... 5,678,179 |....... 02/15/2033 ...
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . . 5,286,637 |.. . 5,584,869 05/15/2032
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 ..5,285,355 |.. . 6,169,950 08/15/2031
912810-FR-4 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/JAN/2025 USD 100 ..4,249,522 |.. . 2,550,195 01/15/2025
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 . 4,006,347 |.. . 5,584,869 05/15/2051
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 ..3,934,365 |.. . 4,308,327 01/31/2028
912828-H4-5 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/JAN/2025 USD 100 ..3,732,293 |.. . 2,843,642 01/15/2025
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . . 3,592,908 |.. . 4,201,949 11/15/2030
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . . 3,440,710 |.. . 3,776,435 09/30/2027
91282C-G0-8 UNITED STATES OF AMERICA NOTES FIXED 4% 28/FEB/2030 USD 100 . . 3,228,550 |.. . 3,153,483 02/28/2030
91282C-HK-0 UNITED STATES OF AMERICA NOTES FIXED 4% 30/JUN/2028 USD 100 . ..3,215,445 |.. . 3,133,377 06/30/2028
91282C-DL-2 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2028 USD 100 . . 3,054,884 |.. . 3,297,732 11/30/2028
91282C-FV-8 UNITED STATES OF AMERICA NOTES FIXED 4.125% 15/NOV/2032 USD 100 . .2,780,617 |.. . 2,659,461 11/15/2032
912810-TN-8 UNITED STATES OF AMERICA BOND FIXED 3.625% 15/FEB/2053 USD 100 . 2,678,891 |.. . 2,925,407 02/15/2053
91282C-AJ-0 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/AUG/2025 USD 100 . 2,674,291 |.. . 2,765,840 08/31/2025
912810-SZ-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/AUG/2051 USD 100 .. ..2,655,345 |.. . 4,095,570 08/15/2051
912797-LE-5 .........| UNITED STATES OF AMERICA BILL ZERO CPN 21/NOV/2024 USD 100 ... 2,642,126 |.. ... 2,659,461 |....... 11/21/2024 ...
912797-LF-2 .........| UNITED STATES OF AMERICA BILL ZERO CPN 05/DEC/2024 USD 100 ... 2,637,883 |.. .... 2,659,461 |....... 12/05/2024 ...
912797-LY-1 UNITED STATES OF AMERICA BILL ZERO CPN 16/JAN/2025 USD 100 .. ..2,624,494 |.. . 2,659,461 01/16/2025
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . . 2,540,002 |.. . 2,877,537 05/15/2031
91282C-DF-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 .... 02,580,732 | 2,739,245 |....... 10/31/2028
91282C-JG-7 .| UNITED STATES OF AMERICA NOTES FIXED 4.875% 31/0CT/2030 USD 100 ...ceeveeneeeemmninneeene [ LSt 1 e e 2,374,924 |.. .... 2,180,758 |....... 10/31/2030
912828-N7-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/JAN/2026 USD 100 . . 2,363,914 |.. . 1,816,577 01/15/2026
912828-XL-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 . . 2,213,040 |.. . 1,690,814 07/15/2025
912810-TW-8 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/NOV/2043 USD 100 . .2,168,278 |.. . 1,984,330 11/15/2043
91282C-GP-0 UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 . . 2,154,321 |.. . 2,115,389 02/29/2028
91282C-FK-2 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 . . 1,856,510 |.. . 1,861,623 09/15/2025
912810-SI-9 UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 1,807,187 |.. . 2,446,704 02/15/2041
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 .... . 1,738,362 |.. . 1,781,839 03/31/2027
91282C-GK-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2033 USD 100 . . 1,725,083 |.. . 1,781,643 01/15/2033
912810-88-8 UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 . 1,647,748 |.. . 2,765,840 11/15/2050
91282C-HF-1 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/MAY/2030 USD 100 . 1,644,507 |.. . 1,611,634 05/31/2030
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . . 1,601,735 |.. . 1,655,880 02/15/2029
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . . 1,581,160 |.. . 1,851,511 05/15/2030
91282C-EM-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 . . 1,558,846 |.. . 1,585,039 04/30/2029
912810-TJ-7 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2052 USD 100 ..... ..1,522,442 |.. . 1,877,574 08/15/2052
91282C-KB-6 UNITED STATES OF AMERICA NOTES FIXED 4.625% 28/FEB/2026 USD 100 . . 1,313,624 |.. . 1,292,564 02/28/2026
91282C-BC—4 .........| UNITED STATES OF AMERICA NOTES FIXED 0.375% 31/DEC/2025 USD 100 .... ... 1,308,744 |.. ... 1,358,453 |....... 12/31/2025 ...
91282C-GE-5 .........| UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 . ... 1,278,456 |.. ... 1,276,541 |....... 01/15/2026
912810-FN-5 UNITED STATES OF AMERICA BOND FIXED 6.25% 15/MAY/2030 USD 100 . . 1,256,869 |.. . 1,082,959 05/15/2030
912810-QL-5 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 . . 1,224,917 |.. . 1,166,801 11/15/2040
91282C-FR-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 .... 1,177,347 .. ... 1,152,828 |....... 10/15/2027
91282C-DN-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 .... .... 1,165,010 |.. .... 1,170,163 |....... 12/15/2024 ...
912810-SN-9 UNITED STATES OF AMERICA BOND FIXED 1.25% 15/MAY/2050 USD 100 . . 1,085,581 |.. . 1,968,001 05/15/2050
91282C-Fii-6 UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2025 USD 100 . . 1,040,350 |.. . 1,015,914 11/15/2025
91282C-GW-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/APR/2028 USD 100 ... 976,149 |.. 978,157 |....... 04/15/2028 ...
912810-QK-7 .........| UNITED STATES OF AMERICA BOND FIXED 3.875% 15/AUG/2040 USD 100 ....972,849 |.. ....978,157 |....... 08/15/2040
91282C-JE-2 UNITED STATES OF AMERICA NOTES FIXED 5% 31/0CT/2025 USD 100 . .878,645 |.. .851,028 10/31/2025
912810-QC-5 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 .. .860,200 |.. .803,486 08/15/2039
912828-YU-8 UNITED STATES OF AMERICA NOTES FIXED 1.625% 30/NOV/2026 USD 100 . .816,216 |.. .845,407 11/30/2026
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . .808,734 |.. .908,288 05/15/2031
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2025 USD 100 ... 79,421 |.. .803,486 11/15/2025
91282C-CP-4 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/JUL/2026 USD 100 . 795,372 |.. .838,420 07/31/2026
91282C-CV-1 UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 . . 785,245 |.. .860,070 08/31/2028
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . 777,980 |.. .851,028 10/31/2027
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... .766,783 |.. . 746,245 07/31/2030
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 .728,500 |.. . 1,063,785 11/15/2040
912828-3F-5 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 712,671 |.. . 733,618 11/15/2027
91282C-EC-1 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2027 USD 100 . .700,781 |.. . 727,629 02/28/2027
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/NOV/2048 USD 100 ... .697,365 |.. . 789,512 11/15/2048
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . .693,234 |.. .698,683 08/31/2027
912828-2V-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/JUN/2027 USD 100 . .644,976 |.. .698,683 06/30/2027
91282C-GP-0 .........| UNITED STATES OF AMERICA NOTES FIXED 4% 29/FEB/2028 USD 100 ... ....605,316 |.. ....593,881 |....... 02/29/2028 ...
912810-RX-8 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/MAY/2047 USD 100 ....582,367 |.. ....698,683 |....... 05/15/2047 ...
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . 573,417 |.. . 531,892 10/15/2027
912828-2A-7 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/AUG/2026 USD 100 .... .572,653 |.. .593,881 08/15/2026
912828-23-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2030 USD 100 . ....550,968 |.. ... 482,092 |....... 01/15/2030
91282C-KH-3 .| UNITED STATES OF AMERICA NOTES FIXED 4.5% 31/MAR/2026 USD 100 . ....538,062 |.. ....531,892 |....... 03/31/2026 ...
91282C-FS-5 UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2024 USD 100 ... .523,887 |.. .524,013 10/31/2024
912810-RY-6 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2047 USD 100 . 522,913 |.. .663,749 08/15/2047
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... .503,464 |.. . 454,144 02/15/2046
91282C-AM-3 UNITED STATES OF AMERICA NOTES FIXED 0.25% 30/SEP/2025 USD 100 .502,698 |.. . 521,254 09/30/2025
912810-S8J-8 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2049 USD 100 . . 488,563 |.. .698,683 08/15/2049
91282C-AU-5 UNITED STATES OF AMERICA NOTES FIXED 0.5% 31/0CT/2027 USD 100 . 479,377 |.. .524,013 10/31/2027
912828-R3-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2026 USD 100 . . 476,545 |.. .489,078 05/15/2026
912810-T0-1 UNITED STATES OF AMERICA BOND FIXED 3.875% 15/FEB/2043 USD 100 .476,315 |.. .489,078 02/15/2043
91282C-HR-5 UNITED STATES OF AMERICA NOTES FIXED 4% 31/JUL/2030 USD 100 .... . 467,374 |.. . 454,144 07/31/2030
91282C-A0-4 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 . . 457,340 |.. . 384,276 10/15/2025
91282C-DC-2 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2026 USD 100 . . 430,935 |.. . 384,276 10/15/2026
91282C-HV-6 UNITED STATES OF AMERICA NOTES FIXED 5% 31/AUG/2025 USD 100 . .389,373 |.. . 384,276 08/31/2025
91282C-FP-1 UNITED STATES OF AMERICA NOTES FIXED 4.25% 15/0CT/2025 USD 10 . 357,456 |.. . 349,342 10/15/2025
91282C-FT-3 UNITED STATES OF AMERICA NOTES FIXED 4% 31/0CT/2029 USD 100 .... . 336,336 |.. . 324,454 10/31/2029
91282C-BZ-3 UNITED STATES OF AMERICA NOTES FIXED 1.25% 30/APR/2028 USD 100 .259,812 |.. . 279,473 04/30/2028
91282C-EV-9 .........| UNITED STATES OF AMERICA NOTES FIXED 3.25% 30/JUN/2029 USD 100 ... ... 243,623 |.. .... 244,539 |....... 06/30/2029 ...
912810-RK-6 .| UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 ....210,230 |.. ... 212,487 |....... 02/15/2045 ...
912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 . 191,79 |.. . 195,631 08/15/2028
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 . . 136,748 |.. . 125,763 11/15/2028
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. ... 129,495 |.. .... 139,737 |....... 05/31/2028 ...
912828-U2-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 ....102,264 |.. .... 104,803 |....... 11/15/2026
91282C-FC-0 UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/JUL/2029 USD 100 . .. 55,083 . 07/31/2029
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . 12/31/2027
91282C-H0-7 .........| UNITED STATES OF AMERICA NOTES FIXED 4.125% 31/JUL/2028 USD 100 .... . . .. . .. 07/31/2028
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 249,588,213 252,992,171 XXX
0109999999. Total - U.S. Government Bonds 249,588,213 252,992,171 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
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STATEMENT AS OF SEPTEMBER 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
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 249,588,213 252,992,171 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 249,588,213 252,992,171 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
CFSECU-RE-6 CF SECURED LLC A 14,115,933 |... 14,115,933 10/01/2024
CITIGR-07-1 . ..| CITIGRO7 ........... .D. ...104,000,000 |... .104,000,000 |....... 10/01/2024 ..
HSBCUS-GO-0 . .| HSBC US GOVT FUND LEX .... A 5,000,000 |... 5,000,000 |....... 10/01/2024 ..
NATWES-TM-7 . ..| NATWEST MARKETS SECURITIES INC .. .D. .50,000,000 |... 50,000,000 |....... 10/01/2024 ..
NOMURA-SE-2 . .| NOMURA SECURITIES INTERNATIONAL INC A .20,000,000 |... 20,000,000 |....... 10/01/2024 ..
STATES-TR-7 . ..| STATE STREET INST US GOVT FUND .. A ..5,000,000 |... 5,000,000 |....... 10/01/2024 ..
TOPRIN-E7-8 .........| T PRINE SERVICES LLC ... A +...20,000,000 |... 20,000,000 |....... 10/01/2024 ..
BOFASE-C7-0 . ..| BOFA SECURITIES, INC .. .D. ...105,000,000 |... .105,000,000 |....... 11/04/2024 ..
BOFASE-C8-8 . ..| BOFA SECURITIES, INC .. .D. ....50,000,000 |... 50,000,000 |....... 12/27/2024 ..
CITIGR-08-9 . .| CITIGRO8 ..eevvveeeeeeennann .D. ...100,000,000 |... .100,000,000 |....... 12/02/2024 ..
DEUTSC-HE-6 . .| DEUTSCHE BANK SECURITIES INC. .D. ....60,000,000 |... 60,000,000 |....... 11/04/2024 ..
INGFIN-AN-1 . .| ING FINANCIAL MARKETS LLC ..... .D. ...125,000,000 |... .125,000,000 |....... 11/04/2024 ..
NATLBA-NK-3 . ..| NATIONAL BANK FINANCIAL INC A ....10,000,000 |... 10,000,000 |....... 10/01/2024 ..
NATLCA-NA-4 . ..| NATIONAL BANK OF CANADA .... .D. ....70,000,000 |... 70,000,000 |....... 10/01/2024 ..
NATLCA-ND-8 . ..| NATIONAL BANK OF CANADA .... .D. ....71,000,000 |... 71,000,000 |....... 10/07/2024 ..
ROYALB-AN-2 . .| ROYAL BANK CANADA TORONTO .. A ...100,000,000 |... .100,000,000 |....... 11/04/2024 ..
TDPRIM-E8-6 ......... TD PRIME SERVICES LLC AL 75,000,000 |... 75,000,000 |....... 11/04/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 984,115,933 984,115,933 XXX
9999999999 - Totals 1,233,704, 146 1,237,108, 104 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - 686,397,563  Book/Adjusted Carrying Value $ .. 707,166,961
2. Average balance for the year ~ Fair Value $ - ---1,089,742,883  Book/Adjusted Carrying Value $ --vovovenenven 1,110,511,841
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 1,237,108,104 NAIC 2 $ NAIC3 $ .o NAIC4 $ oo NAICS5 $ .o NAICE $ ..o
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 . 4.450 |............... 545,263 |..ooeeeieeeeeee e 87,563,492 |.......... 79,857,956 |........ 115,597,099 |..
Bank of America ........cccceu... New York, NY oo foes e [ Joeeeeecceeeeeeee oo o (225,295,029)(...... (193,189,705)|...... (155,740,669)|..
PNC oo Pittsburgh, PA oo foee et 2,950 | 31,700 | [ 23,227,036 |.......... 20,507,191 |.......... 27,418,769 |..
Wells Fargo ......... .. San Francisco, CA ... (841,752)].. ... (215,590)/.. ..1,003,782 |..
Bank of NY Mellon . Pittsburgh, PA L o s e e [ 102,322 |.. ... (255,554)/.. ..(86,400)|..
0aSh Other ..o e foones caas foeressniens [oreeesssiennniensniennninns [eoessmessnessmeseneiens foesesnesssnenes 436,203 |............... 439,868 |............... 444,309 |..

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 576,963 (114,807,729) (92,855,834) (11,363,110)
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 576,963 (114,807,729) (92,855,834) (11,363,110)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

576,963

(114,807,729)

(92,855,834)

(11,363, 110)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
APA CORP INDUSTRIAL .. 09/30/2024 . 10/01/2024 ... ...5,000,000 |...
ALLIANT ENERGY CORP UTILITY - ELECTRIC 09/27/2024 .. . 10/01/2024 . . 25,000,000
ALLIANT ENERGY CORP UTILITY - ELECTRIC 09/30/2024 .. . 10/02/2024 .. 24,996,597
AMEREN CORPORATION UTILITY - ELECTRIC .. 09/30/2024 .. . 10/01/2024 . . 35,000,000
ANALOG DEVICES INC INDUSTRIAL . 09/05/2024 .. . 10/03/2024 ..
ARCHER DANIELS INDUSTRIAL ... 09/30/2024 .. . 10/01/2024 .
ARCHER DANIELS INDUSTRIAL ... ... 09/24/2024 4.850 |.. . 10/10/2024 .
ARCHER DANIELS INDUSTRIAL ... ... 09/18/2024 .. 4.880 |.. .. 12/12/2024 ..
AUTONATION INC INDUSTRIAL ... 09/30/2024 .......... 5.200 |.. . 10/01/2024 ... .
AVANGRID INC UTILITY - ELECTRIC .... ... 09/30/2024 .......... 4.910 |.. . 10/01/2024 ... .2,500,000 |...
AVANGRID INC UTILITY - ELECTRIC .... ... 09/30/2024 .......... 4.900 |.. . 10/04/2024 .. ..47,480,604 |...
AVIATION CAPITAL GROUP FINANCIAL ... ... 09/30/2024 .......... 5.200 |.. . 10/01/2024 . . 10,000,000 |...
AVIATION CAPITAL GROUP FINANCIAL ... .. 09/30/2024 5.200 |.. . 10/01/2024 ... . 30,000,000 |...
CVS HEALTH CORPORATION INDUSTRIAL 09/30/2024 .. .4.950 |.. . 10/01/2024 . . 50,000,000
CATERPILLAR INC. FINANCIAL 09/30/2024 .. 4.800 |.. . 10/08/2024 . . 16,484,600
CATERPILLAR INC. FINANCIAL .. 09/30/2024 .. 4.800 |.. . 10/08/2024 . 15,985,067
CHESHAM FIN LTD/FIN LLC SPECIAL PURPOSE .. ... 0973072024 4.830 |.. . 10/01/2024 ... .2,000,000 |...
CHEVRON CORP INDUSTRIAL ...09/16/2024 .......... 5.040 |.. 1172172024 .. ..52,126,846 |... ... 111,946
CONAGRA BRANDS INC INDUSTRIAL . ... 0973072024 ..5.100 |.. . 10/01/2024 . 250,000,000 |.evvunniiiiiiiieerrrii s e 7,083
CUMMINS INC INDUSTRIAL .... ... 08/23/2024 .......... 5.350 |.. . 10/04/2024 .. 22,489,724 |... .. 130,162
CUMMINS INC INDUSTRIAL .... ... 08/22/2024 .......... 5.350 |.. . 10/04/2024 .. 4,997,718 |...
CUMMINS INC INDUSTRIAL .... ... 08/30/2024 .......... 5.310 |.. . 10/10/2024 ... ..36,949,655 |... ... 173,412
CUMMINS INC INDUSTRIAL .... ... 08/28/2024 .......... 5.310 |.. . 10/11/2024 ... ..35,945,665 |... .. 179,305
CUMMINS INC INDUSTRIAL .... .. 08/27/2024 5.330 |.. . 10/11/2024 ... ..36,444,732 |...
CUMMINS INC INDUSTRIAL . 09/05/2024 .. .5.230 |.. . 10/17/2024 .
CUMMINS INC INDUSTRIAL . 09/04/2024 .. .5.230 |.. . 10/17/2024 .
CUMMINS INC INDUSTRIAL .... 09/03/2024 .. .5.280 |.. . 10/18/2024 .
DARDEN RESTAURANTS INDUSTRIAL .... ... 09/30/2024 4.900 |.. . 10/01/2024 ... . 11,000,000 |...
DARDEN RESTAURANTS INDUSTRIAL ... 09/30/2024 .......... 4.900 |.. . 10/01/2024 ... . 24,000,000 |...
DOMINION ENERGY INC UTILITY - ELECTRIC . ... 09/26/2024 .......... 4.910 |.. . 10/01/2024 ... . 10,000,000 |...
DOVER CORP INDUSTRIAL ... ... 09/26/2024 .......... 4.900 |.. . 10/01/2024 ... . 34,000,000 |...
DOVER CORP INDUSTRIAL ... ... 09/26/2024 .......... 4.900 |.. . 10/01/2024 ... .1,000,000 |...
ENBRIDGE US INC GAS TRANSMISSION ... 09/27/2024 .......... 4.920 |.. . 10/02/2024 .. 1,699,768 |...
ENERGY TRANSFER LP GAS TRANSMISSION .. ... 09/30/2024 .......... 4.950 |.. . 10/01/2024 . . 50,000,000 |...
GENERAL MOTORS FINL CO FINANCIAL ... .. 09/30/2024 4.930 |.. . 10/01/2024 ... . 35,000,000 |...
HALKIN FINANCE LLC SPECIAL PURPOSE 09/30/2024 .. .4.830 |.. . 10/01/2024 . . 10,000,000
HALKIN FINANCE LLC SPECIAL PURPOSE 09/12/2024 .. .5.200 |.. . 10/01/2024 . . 25,000,000
HP INC INDUSTRIAL ........... 09/30/2024 .. .4.920 |.. . 10/04/2024 .. 49,979,500
JU SMUCKER CO INDUSTRIAL 09/30/2024 .. .4.900 (.. . 10/01/2024 . .1,000,000
JU SMUCKER CO INDUSTRIAL 09/30/2024 .. .4.900 |.. . 10/01/2024 . . 18,000,000
JABIL INC INDUSTRIAL ... 0973072024 5.300 |.. . 10/01/2024 ... . 20,000,000 |...
JABIL INC INDUSTRIAL ... 09/30/2024 .......... 5.300 |.. . 10/01/2024 ... . 30,000,000 |...
JOHNSON CONTROLS INTL INDUSTRIAL ... ... 09/30/2024 .......... 4.900 |.. . 10/01/2024 ... .2,000,000 |...
JOHNSON CONTROLS INTL INDUSTRIAL ... ... 09/30/2024 .......... 4.900 |.. . 10/01/2024 ... . 16,500,000 |...
JOHNSON CONTROLS INTL INDUSTRIAL ... ... 0973072024 4.900 |.. . 10/01/2024 ...
LEGGETT & PLATT INC INDUSTRIAL .. 09/30/2024 .. 5.180 |.. . 10/01/2024 ... .
LEGGETT & PLATT INC INDUSTRIAL 09/30/2024 .. . 10/01/2024 . . 20,000,000
MARATHON OIL CORP INDUSTRIAL 09/27/2024 .. . 10/02/2024 .. 49,992,778
MARS INC INDUSTRIAL .............. 07/08/2024 .. . 10/03/2024 .. 14,995,436
MERCEDES-BENZ FIN NA FINANCIAL 09/17/2024 .. . 10/31/2024 .. 49,788,750
NY LIFE SHRT TRM FUNDG SPECIAL PURPOSE . .. 09/05/2024 . 11/13/2024 .. .3,349,534 |...
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STATEMENT AS OF SEPTEMBER 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

09/05/2024 .. 11/22/2024
.. 09/30/2024
09/30/2024 ..

09/30/2024 ..

PACIFIC LIFE SHORT TERM SPECIAL PURPOSE
PINNACLE WEST CAPITAL UTILITY - ELECTRIC .
QUANTA SERVICES INC INDUSTRIAL
TARGA RESOURCES CORP INDUSTRIAL ...

10/02/2024
10/01/2024

.. 1070172024 ..

19,854,747

10,998,426
......... 6,500,000

. 12,000,000 |..

...71,202
. 1,637

TARGA RESOURCES CORP INDUSTRIAL . .. 09/30/2024 .. 10/01/2024 .. . 18,500,000 |..
TARGA RESOURCES CORP INDUSTRIAL ....eeiruunnieeiinti s e s ettt s e et eaa s e e e e s s e e s e e e e e s s e e e e e e s s e e s ea s s e s s e e s aae s e s e eaaba s s e e seannnseaennnsnnssnannnnnns | oeeennnnnns 09/30/2024 .. 10/01/2024 .oovvvees | 4,500,000 ....663
TARGA RESOURCES CORP INDUSTRIAL ... eeeeeeueeeeemns e e eeeeene e e e eemee e e e e eeee e e e e emes e e e e e enen e e e e emnnn e e e e ennna e e eeennnna e eeennnnaeeeennnnnnaseennnnnnseeennnnnnnns | sernnnnnnes [oee 09/30/2024 .. 10/01/2024 .......... |... 20,500,000 .3,018
WESTERN UNION CO FINANCIAL .. 09/30/2024 .. 10/03/2024 .. ...2,852,209 |.. ....395
WISCONSIN PUBLIC SERVICE UTILITY = ELECTRIC . ..ueeeeruuueeeeennueeeeeeenn s e e eeess s s e e eesne e e e eemsae s e e e eena s e e e eenna e e e e eennnaneeeennnanseeeennnnnneeeennnnnneeeeennn | seennninees [oe 09/23/2024 .. 10/02/2024 .......... ... 41,494,409 ...44,728
ALIMENTATION COUCHE-TARD INDUSTRIAL . .evuuieiitntis s s iiitii s e e et e e s e et a s e e e e aaa s s s e e e e e s e e e e e e e e e e e e sa e e s e e e naa e e s e snannsssesnnnnnssssnnnnnnnes | oeeennnnnnn 09/27/2024 .. 10/02/2024 .......... |... 49,993,153 ...27,389
TOTALENERGIES CAPITAL SA GAS TRANSMISSION .. 09/19/2024 .. 10/18/2024 .. ..49,885,486 |.. 80,833
TOTALENERGIES CAPITAL SA GAS TRANSMISSION ....iieiruuuiiiiirti st e e ittt s s e et et s e e et aa e e e e e aab s s e e e ea e s s e e e sa s s s s e eaaaa s e s e eeaasa s e e esnnnnnsssssnnnnnssesnnnns | oeeennnnnns . 09/26/2024 .. 10/28/2024 .......... |... 34,872,688 ...23,576
...................... TOTALENERGIES CAPITAL SA GAS TRANSMISSION ceveeennees Jeeeeennnn.. 09/26/2024 10/28/2024 ..oovvve | eeeeeeen. .. 14,045,438 10,104
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,584,467, 230 2,075,818
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,584,467,230 2,075,818
1309999999. Total - Hybrid Securities
...................... | R v [ O T I O O e I X P
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 149,000,000
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 149,000,000
...................... |ROBERTSHAW HOLDINGS ROBERTSHAW DIP PIK TL S+1050 .uuuuuiiiiiuuuniiiiiutustiiiiests s sssttsss st e s esasss s s ssesas s s sseeasi s s e s e sesas s s s s seabasssesessnassssrsnnnssssennes | |...........07/29/2024 | | 10/11/2024 oovveees | 1,831 o 30 e 28
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 1,831 30 28
1909999999. Subtotal - Unaffiliated Bank Loans 1,831 30 28
2419999999. Total - Issuer Obligations 1,733,467,230 2,075,818
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 1,831 30 28
2509999999. Total Bonds 1,733,469,061 30 2,075,846
8609999999 - Total Cash Equivalents 1,733,469,061 30 2,075,846
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