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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ot e 51,442,807,123 |.ooooieiirccceinieee [ 51,442,807,123 |......... 51,055,889,558
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 COMMON SEOCKS ...ttt [resesnnnenas 1,253,437,028 |.......ccovvvernee 795,570 |.....c..c... 1,252,641,458 |............ 1,251,743,850
3. Mortgage loans on real estate:
BT FIISEHENS oot e 6,065,651,837 |...coovvviererinnccceine [ 6,065,651,837 |............ 5,993,792,375
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
$ 347,279,983  encUMDIaNCes) .........ccccovevvrieeeeeeeireies e 282,660,488 |......c.coovviieiierirriciens oo 282,660,488 |............... 249,686, 164
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash($ .orrreeent 18,591,500 ), cash equivalents
[C T 1,317,872,761 ) and short-term
investments ($  .......cooe.ee. 516,973,878 ) .o e 1,853,438,139 [ v 1,853,438,139 |............ 1,349,607,900
6. Contract loans (including $  .ooooveiecunineccce premium notes) ...... |oeeeeee 4,518,673,744 |.......coceecc.... 1,090,349 |............ 4,517,583,39 |............ 4,010,523,058
7. Derivatives ............... .. 126,407,137 |.. .. 126,407,137 |.. ..155,701,842
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 5,652,987,758 |...................2,192,798 |........... 5,650,794,960 |............ 5,436,218,773
9. ReCEIVaADIES fOr SECUMEIES .......vvuivieiieiacieiieiieie s [roreeeiieeeineas 82,492,449 | e, 82,492,449 |....ccovne. 19,018,615
10. Securities lending reinvested collateral assets . ..765,750,351 |.. ..765,750,351 |..
11.  Aggregate write-ins for iNvested @SSetS ..o [ [ [
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 72,044,306,055 72,040,227,338
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 510,497,509 ..o v, 510,497,509 |....ccocevnee. 492,903,297
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............... 111,569,491 ..o 18,316,650 |....ccccvevunne 93,252,841 |............... 115,110,173
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 1,499,799,496 |.....ocoeeeeerriicccerneees ferreininens 1,499,799,49 |............ 1,046,554 ,261
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 124,677,028 |......coovvevene 177,491 | 124,499 537 |.ooovenn. 125,530,530
16.2 Funds held by or deposited with reinsured companies ............ccccceeveeees |oveerenenne 3,686,785,391 [.ooviveeiieiicceeecices o 3,686,785,391 |............ 3,574,265,248
16.3 Other amounts receivable under reinsurance contracts .. 33,752,648 | [ 33,752,648 |.......co..c.... 38,071,307
17.  Amounts receivable relating to uninsured plans ..............cccceveveeuereiriennennnn. 70,656,646 |.........ccocerrern.037,303 [ 70,019,343 |.....ccoonnen. 63,981,699
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 69,255,072 |eveeeeeeeeeeeeeeeeeeees oo 69,255,072 |.oooveennn. 77,884,680
18.2 Net deferred tax asset ............cccceuvennnee ..829,902,937 |.. .. ..803,390,576 |.. ..768,078,680
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 3,276,838 oo e 3,276,838 |.......o....... 3,805,932
20. Electronic data processing equipment and SOftWAre ............ccoveveveeeeeerenens forveeccinennnns 53,773,931 |................ 51,031,865 |......c..coonee.. 2,742,066 |................... 3,247,911
21. Furniture and equipment, including health care delivery assets
(8 e IR OSSOSO U PU R PEPSPTTUPRURTRTEN NUTSTPRORPRPOO 10,006,342 |........cccevuene 10,006,342 |.....ooceeieriicreriines o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 32,253,844 | o 32,253,844 |................. 46,186,890
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..ccccoorenne. 19,217,605 |....ccoveneevne 19,217,605 ... o
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 184,832,959 |....ccoooenee. 109,447,747 |.cooviene. 75,385,212 | 83,570,815
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 79,284,563,790 |............... 239,426,079 |........... 79,045,137,711 |.......... 75,998,514,695
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 79,284,563,790 239,426,079 79,045,137,711 75,998,514,695
DETAILS OF WRITE-INS
1101, INVESIMENTS 1N PrOGrESS  oiiuiiiciiiccicieee et seeseies [etersenesessb et bt sessienerennes [oreneseeetennenentsietensenesenes |oeeerernenenisseerensenensneenenne [ooneneneneenann 37,141,135
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 37,141,135
2501. Miscellaneous receivables ........oococoooooioioioioieieececeeeee e oo 72,485,356 |..ooovvn.. 10,248,141 [ooovvreven. 62,237,215 |ooveevoren 70,366,039
2502. State tax Credifs .o e 11,435,144 | o 11,435,144 | 12,343,394
2503.  SUSPENSE ACCOUNTS  .iviuiiiiiiiiieieieteteieee e [t 1,540,383 oo o 1,540,383 | 559,658
2598. Summary of remaining write-ins for Line 25 from overflow page ...99,372,076 |... 99,199,606 |... 172,470 ... ..301,725
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 184,832,959 109,447,747 75,385,212 83,570,815




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 51,797,855,200 less $
(INCIUAING $  +veeeeece MOACO RESEIVE) .......ooveveiceicee e ess st e sseenes 51,797,855,200 |.......... 50,016,167,895
2. Aggregate reserve for accident and health contracts (including $ 5,130,457,672 |.. ...5,020,315,519
3. Liability for deposit-type contracts (including $ 5,176,048,555 |............5,004,998,956
4. Contract claims:
B LIFE e E bbbt b et b etk b sttt [eren s 429,998,430 462,630,416
4.2 ACCIHENT BNG NEAIN ...ttt st 331,105,329 328,279,416
5. Policyholders’ dividends/refunds to members $ .(32,770,107) and coupons $
and unpaid (32,770,107) . cevvneee (48,470,902)
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
IMOACO) .tttk b ke E bbbkttt 1,337,212,464 |.. 1,264,037,838
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..........ccccevviiiciiccc. MOACO) o [t oo,
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 11 (oo ot ) IO AT RO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ s (23,869,238) discount; including $ ...coeeveenene 123,224,089 accident and health premiums .............cccocoeuens [ 414,353,754 ..o 404,502,241
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ ........cccccceeveenne
ceded 14,889,592 |....cccooeenee 16,685,996
9.4 Interest Maintenance Reserve 491,762,462 |................ 581,670,203
10. Commissions to agents due or accrued-life and annuity contracts $
$ 81,159,777 and deposit-type contract funds $  ......... 111,991,884 |............... 147,862,478
11.  Commissions and expense allowances payable on reiNSUranCe @SSUMEA ............cccovovveviuiueuerisiieeeseeseuesesesesssesssssesesesesssssess foeseesessesesseeaenens 533,495 | 316,396
12, General @XPENSES AUE OF BCCIUEH .............cvovivevereeieieeseeseeteseseseessesesssesesesesesssses et essesses et essesesssssssesesesessssasasssssssesesesesnssesssasssasans [enesesesnsenens 927,933,471 |............ 1,076,960,997
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allOWaNCES) .........cuciiiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........ccciiiiiiiiiiiiiiiic e
15.1 Current federal and foreign income taxes, including $ ..........ccccccoveenene. on realized capital gains (losses) .
15.2 Net deferred tax ability ..ottt
16.  UNEarned iNVESIMENT INCOME ..........oiuiueueiieieeiceetetieeietete sttt s et s s asse st s sssses et e s s ssseses et ssssssnsesesssssssssesesssnsnans [eoesenessncaas 128,629,800 |................ 111,698,381
17.  Amounts withheld or retained by reporting entity as agent or trustee ..52,266,599 |.. . 44,269,986
18.  Amounts held for agents' account, including $ 41,006 agents' credit balaNCEs ...........ccevvveeeeveveieiieeien [ 41,006 ....52,950
19. Remittances and items not allocated .. 96,633,023 102,917,358
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........ceviriiiriiieieiiiiiiesiee e [ 604,874,226 |............... 575,725,064
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........ccccoooveiiiiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans .. , . ...3,896,528
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa .191,710,327 |.. 178,741,930
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen .. 20,067,723 |.. . 16,544,230
24.09 Payable for securities ..... 426,185,635 |.. .. 281,916,815
24.10 Payable for securities lending 765,750,351 |
24.11 Capital NotesS $ ...cvevvvveevvcrcircceeeee. AN INEErESENEIEON $ oo et sens [t eeees et
25. Aggregate write-ins for liabilities 69,314,368 65,824,145
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 69,993, 358,428 67,153,093,050
27.  From Separate ACCOUNES STAEMENT ........ccuiiiiiiiiiiii ettt ettt e e s he e bt e s bt e be e bt e beenseeaeesaeesaeesbeesbeenseenseenns [enseansesnnesneesseenneenseannenns |oeseesueenseenseeseeseaneeaneens
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 69,993,358,428 67,153,093,050
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii et se e e [ereeeae e iae s sies oaeeeesseseesaessae e sae e
32, SUIPIUS NOLES ......oviveieeecectete e eeeeecte e teeeeesasaete e s esesssaeaesesesenssassesesasessssesesasassnsssssesessssnsssssessssssssssesessssssssnsesesassssssssesesessssssnsnseses |oenneeeneees 1,000, 194,574 [ 1,499,582,876
33. Gross paid in and contributed surplus s
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ..........c.coooiiieieecececececee ettt ettt s e s s eseseseseasss s s sesesens [eoeneneensnnennens 4,006,732 |...covovene 4,006,732
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 7,547,577,977 |........... 7,341,832,037
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccvevrrrrrerccicnncne in Separate Accounts Statement) .............. 9,051,779,283 8,845,421,645
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 9,051,779,283 8,845,421,645
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 79,045,137, 711 75,998,514,695
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt sttt s nns [oeseseietenennns 34,217,899 |....oconene 31,059,941
2502. Paid family leave risk adjustment ...t [ee e 18,000,000 |................. 16,000,000
2503. Deferred gains on Feal @STATE ..ottt [oeeaeaeaen e 13,165,427 |....covevee. 13,165,427
2598. Summary of remaining write-ins for Line 25 from OVEfIOW PAGE ............cuiueueueriiiiiririsieieeieiee st e 3,931,043 [ 5,598,777
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 69,314,368 65,824,145
0 ) KRR PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........ccciiiiiiiiiiiiin e oo iees [oosesee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Contingency reserves for avialion FEINSUFANCE ........cooooioioioiiiiii ettt snes [ereseseesesenenas 3,000,000
3402. Permanent surplus (Arkansas requirements) 1,000,000 |..
3403. Contingency reserves for deposit adminiSTration ...t [oesee e 6,732
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiie ettt e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,006,732 4,006,732




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 5,189,721,508 |............ 5,077,251,119 |........... 9,930,471,068
2. Considerations for supplementary contracts with life contingencies...............cccccoeeeveveieveveveecceeeeee e (45,325) e 42,473 | 1,530,003
3. Netinvestment INCOME ..o ..1,442,166,648 |.. ..1,191,411,315 |. ..2,536,985,417
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... 19,726,586 |.. ...29,600, 140 |.. ...58,296,586
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 29,336,151 | 30,606,901 |................ 59,204,052
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieei ettt sees [oeee e e e e e s et e e e e eaenaens [oeeteees et e e e e eeeeee [oeeeeseeeee e e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 138,589,586 23,834,040 147,228,444
9. Totals (LiNes 110 8.3) .o 6,819,495, 155 6,352,745,988 12,733,715,571
10, DEAth DENETIS ... eee e ee e ee e eeeseeee .. D46,910,3571 [............624,054,079 |........... 1,260,584,703
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,496,857
12, ANNUItY DENETILS ..oiviviiiicicicececcce ettt sesesns s s sesesssnsnsnsnendenenennnennnneens 1,209,912 [ 1,085,385 | 2,719,903
13. Disability benefits and benefits under accident and health contracts ................ccccceeveveeveveeeeeveveveenns foereeeneee. 1,397,827,550 ... 1,331,614,611 | 2,673,538,404
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.ceeueueeeeieierereieeeeeeeeeeeeee e eseeseseeeeeeeeees 922,969 730,895 | 1,482,114
19. Increase in aggregate reserves for life and accident and health contracts 1,891,829,459 1,996,443,800 3,232,327,098
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 4,648,773,258 |............ 4,600,771,662 |............ 8,581,712,242
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvveiiiecte ittt ettt b bbb bbb et bbbt s s b b s s [ecseeseenniceas 370,031,634 |................ 350,095,117 |..coee. 710,696,386
22. Commissions and expense allowances on reinsurance assumed . ..121,302,585 |.. . 121,282,681 |.. ..260,837,395
23. General insurance expenses and fraternal expenses ................. | S 792,773,847 ..o 776,163,705 |............ 1,604,802, 129
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............cccveveueueeeevevereveeeeeeee e 136,675,175 |.ovveee 131,484,094 |................ 239,625,584
25. Increase in loading on deferred and uncollected premiums ........... (232,203,547)|.. (227,898,051)|.. ... (3,023,268)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceiceiceieeieeee s [ oeeeee s
27. Aggregate write-ins for deductions ... 35,032,722 (67,658,618) (44,775,698)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 5,872,385,674 5,684,240,589 11,349,874,769
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 947,109,482 |................ 668,505,399 |........... 1,383,840,802
30. Dividends to policyholders and refunds to members 654,220,865 574,131,462 1,257,388,389
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccceviieiueueriiiiiisiieieieise et sssesese s essese b sss s s ses s [ecsceseesnacea 292,888,617 |...cccovneneee. 94,373,937 | 126,452,413
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 68,037,208 7,670,076 (45,857,404)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNus LiNe 32) ........cccooveueuereieeeueuenens [oeeeecceeens 224,851,409 |................. 86,703,861 |................ 172,309,817
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 5,421,118 (excluding taxes of $  ..ecevveeencee (18,655,750)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (28,221,347) (76,206, 157) (157,839,404)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 196,630,061 10,497,704 14,470,413
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 8,845,421,645 8,588,950,717 8,588,950,717
37 NEtINCOME (LINE 35) ...ttt s s e s e s s esesenenenennseee e eeeeseenenene 196,630,061 |................. 10,497,704 |.......c.coe.. 14,470,413
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (21,490,897) ..(55,622,665)]|.. ..250,050, 153 |.. ... 37,685,923
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ... 39,794,257 |.. (123,376,265).. (111,553,048)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...51,078,356 |.. ... 33,594,968 |.. ... 47,636, 160
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(25,444 524)|.. 1,119,936 |. ..(53,051,513)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ...............o.oveevecdoeeeeeeeeieiiecceies e [ (20,676,584)
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (15,577,211) | (108,343,011) [ccvcveeneee (4,927,646)
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 14,887,666 29,809,086 345,663,827
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 206,357,638 93,964,269 256,470,928
55. Capital and surplus, as of statement date (Lines 36 + 54) 9,051,779,283 8,682,914 ,986 8,845,421,645
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ............cooooiiiiieeeeeeeeee e e eaeenens 87,037,271 | 84,231,334 |...coco. 170,137,439
08.302. Other reserve adjustments on FEINSUFANCE .........c.ooiiiieieieicecc | 35,333,567 |.cooveeee. (68,312,318) ..o (58,639,721)
08.303. MiSCEIIANBOUS TNCOME ...ttt s e s e eeen et eaneeeanennaeaseaeeesannaoeseeeeaeeeeananens 9,768,946 |........c.co...... 3,002,948 |..ccoooees 12,972,886
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.ccoveueveueuiueieeieeiceieveeeeeeses oo 6,449,803 |........conce. 4,912,076 |.....ccone.c.... 22,757,840
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 138,589,586 23,834,040 147,228,444
2701. Reserve adjustment on reinsurance assumed ... ... 24,556,778 |.. ..(79,258,590)]|.. ..(81,735,450)
2702. Other miSCellangoUS EXPENSES ........c.ceveueuiueeieiiieieteeeeeececee et s s e e 5,103,856 |..ccccvoveneneee. 1,956,119 [ 9,682,248
2703. |Interest expense on funds held ceded ...........cccoovivvvcvercncnennns ..2,913,756 |. L4244 377 o 8,947,386
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeevevevevevevevereeeeeeeeeeeeeee oo 2,458,332 |...ooine 5,399,475 |..coovnee 18,330,118
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 35,032,722 (67,658,618) (44,775,698)
5301. Change in pension funded STATUS .......ccooviiiiiuiiiiiiccc e e 12,839,528 |..cocveeee. 29,809,086 |................ 335,219,971
5302. Prior period correction ........... 2,048,138 e, ... 10,443,856
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 14,887,666 29,809,086 345,663,827




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 5,010,748,290 |............ 4,886,892,227 |............ 9,955,485,621
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 1,457,592,852 |........... 1,259,016,587 |........... 2,601,085,778
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 31,323,160 70,891,286 130,606,810
4. TOtal (LINES 110 3) oottt 6,499,664,302 6,216,800, 101 12,687,178,209
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,785,429,336 |............ 2,648,626,332 |............ 5,358,096, 335
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 1,653,884,939 |............ 1,637,591,173 |............ 3,124,442 ,196
8. Dividends paid t0 POIICYNOIAETS .........cocovevivirererieieie ettt ettt et s s es s s sessans [eneeeeeneenens 565,345,444 |................ 513,766,205 |............ 1,130,634, 127
9. Federal and foreign income taxes paid (recovered) netof $ ................ (13,234 ,632) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 46,172,968 21,448,048 32,180,553
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 5,050,832,687 4,821,431,759 9,645,353,211
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,448 831,616 1,395,368, 342 3,041,824 ,998
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,945,089,766 4,094,666, 112 6,618,021, 131
12.2 Stocks .............. .23,813,611 .40,366, 124 ...63,538,028
12.3 Mortgage loans ... 114,489,597 354,703,217 ..913,100, 128
12,4 REAI ESEALE ...ttt [ree et 78,861 | 14,818 .o 37,560,362
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiei ittt nienne[eesesineesnens 188,650,880 |.........co...... 80,448,107 |..cvovuvennne 435,319,672
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ..............ccccceees foeveeeeenennnnneeenes 36 | (16,820) ... (30,980)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 115,216,157 195,706,053 121,920,262
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 2,387,338,907 |............ 4.,765,887,610 |............ 8,189,428,604
13. Cost of investments acquired (long-term only):
T = T T OO RSO 2,397,822,071 |........... 4,853,386,025 |............ 7,955,842,404
1312 STOCKS ...ttt |eeterne s 49,837,765 |......ccvvvnene 9,721,494 |....cccoec. 88,659,525
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 186,349,056 |............... 412,157,751 |............ 1,577,094,895
13,4 REAI ESIALE ...ttt | 42,767,904 |........ccoovneee. 2,005,875 |...ccovveeunnee (19,566,382)
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eeessinessinans 415,031,493 |............... 964,520,024 |............ 1,598,405,608
13.6 Miscellaneous appliCAtIONS ..........coiieiiiiiiiiiie ettt sbe e bbb e nne e
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 3,091,808,289 6,241,791,169 11,200,436 ,049
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 507,067,318 54,013,289 244 886,703
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (1,211,536,699) (1,529,916,849) (3,255,894 ,149)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpPIUS NOLES, CAPItAI NOES ........vvvececeeeciieteeececce et e nnenenens|eeeseseseneenenenees 611,698 ..o 611,698 |....coeveene 1,223,396
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns 171,049,599 |.......cc..... (37,357,924)|..cccuenene 538,403,423
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 94,874,026 21,638,935 233,458,561
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 266,535,322 (15,107,291) 773,085,380
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 503,830,239 |....ccec.... (149,655,798)|.............. 559,016,229
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,349,607,900 |................ 790,591,671 |.cooviennne 790,591,671
19.2 End of period (Line 18 plus Line 19.1) 1,853,438, 139 640,935,873 1,349,607,900
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXChANGE ........ccriiiiiiiiiiiiiicicieie et [eeeeierienes 262,854,962 |................ 332,377,907 |...oooveenn 549,686,305




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 2,612,805,459 |............2,544,553,401 |............5,193,438,816
................... 3,749,509 |................... 3,296,614 |................. 11,553,504
................ 571,893,420 |...............546, 166,836 |................760,835, 149
............ 2,017,795,498 |............1,940,820,769 |............ 3,888,150,059
................. 89,374,890 |................. 89,791,748 |.............. 180,940,582
............ 5,295,618,776 |............5,124,629,368 |.......... 10,034,918,110
............ 5,295,618,776 |...........5,124,629,368 |.......... 10,034,918,110
............ 3,266,623,075 |................983,420,676 |............ 1,925,904,005
8,562,241,851 6,108,050,044 11,960,822, 115

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

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




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

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

The Department recognizes only statutory accounting practices prescribed or permitted by the state of New York for determining and reporting the financial condition
and results of operations of an insurance company (“New York SAP”). The National Association of Insurance Commissioners’ (“NAIC”) promulgates the Accounting

Practices and Procedures Manual (“NAIC SAP”), which includes accounting guidelines referred to as Statements of Statutory Accounting Principles (“SSAP’s”). The
Department adopted NAIC SAP with certain modifications, through the passage of Regulation 172, effective January 1, 2001, as amended. There were two material
differences between the Company’s capital, surplus and net income (loss) calculated in accordance with New York SAP and NAIC SAP for the period ended June 30,

2023 and December 31, 2022.

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

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 196,630,061 $ 14,470,413
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 10,619,085 $ 5,745,139

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (4,104,747) $ (2,271,623)
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 190,115,723 $ 10,996,897
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 9,051,779,283 $ 8,845,421,645
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 $ (122,305,905) $ (132,924,990)

Impact on admitted unearned premium/allowance SSAP #1 3 $ 51,532,740 $ 55,637,487
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 9,122,552,448 $ 8,922,709,148

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

C.  Accounting Policy
Not Applicable.

D. Going Concern
Not Applicable.

NOTE 2 Accounting Changes and Corrections of Errors
No Changes.

NOTE 3 Business Combinations and Goodwill

A.  Statutory Purchase Method
No Changes.

B.  Statutory Merger
No Changes

C. Assumption Reinsurance
No Changes

D. Impairment Loss
No Changes.

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

NOTE 4 Discontinued Operations
No Changes.

NOTE 5 Investments

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

B.  Debt Restructuring
No Changes.

C. Reverse Mortgages
No Changes.

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

(2) Not Applicable.

(3) Not Apllicable.



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

NOTES TO FINANCIAL STATEMENTS

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

(4) impairment remains):
a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 8,499,645
2. 12 Months or Longer $ 268,561,028
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 355,527,824
2. 12 Months or Longer $ 1,825,841,263
(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 $749,533,349.

a. Aggregate Amount Collateral Received

Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 517,675
(c) 31 to 60 Days $ 157,326
(d) 61 to 90 Days
(e) Greater Than 90 Days $ 748,858,348
(f) Subtotal (a+b+c+d+e) $ 749,533,349
(g9) Securities Received
(h) Total Collateral Received (f+g) $ 749,533,349

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

repledged $ 749,533,349

(5) Collateral Reinvestment
Amortized Cost Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 356,456,847 $ 356,456,847
(c) 31to 60 Days $ 295,000,000 $ 295,000,000
(d) 61 to 90 Days $ 50,354,851 $ 50,351,288
(e) 91 to 120 Days
(f) 121 to 180 Days $ 2,830,366 $ 2,777,438
(g) 181 to 365 Days $ 1,609,562 $ 1,576,404
(h) 1to 2 years $ 8,660,991 $ 8,644,986
(i) 2to 3 years $ 8,938,252 $ 8,709,096
(j) Greater than 3 years $ 47,160,912 $ 42,234,291
(k) Subtotal (Sum of a through j) $ 771,011,781 $ 765,750,350
() Securities Received
(m) Total Collateral Reinvested (k+I) $ 771,011,781 $ 765,750,350

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 $ 771,011,780 of par value bonds (fair value of $ 765,750,350) that are currently tradable securities that could
be sold and used to pay for the $ 765,750,350 in collateral calls that come due under a worst case sceanrio.

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

Description of Collateral Amount
Bonds - U.S. Governments - Issuer Obligations $ 64,760,155
Total Collateral Extending beyond one year of the reporting date $ 64,760,155

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

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

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

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

J.  Real Estate
No Applicable.

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

L.  Restricted Assets
Not Applicable.

M.  Working Capital Finance Investments
Not Applicable.

N.  Offsetting and Netting of Assets and Liabilities

71



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

NOTES TO FINANCIAL STATEMENTS

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Currency Swaps $ 112,630,278 $ 112,630,278
Index Participation Feature $ 13,776,859 $ 13,776,859
$ -
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Currency Swaps $ 19,638,642 $ 19,638,642

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

O. 5GI Securities
Not Applicable.

P.  Short Sales
Not Applicable.

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
1. Number of CUSIPs 7
2. Aggregate Amount of Investment Income $ 1,721,538

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.

NOTE 11 Debt
A.  Not Applicale.

B. FHLB (Federal Home Loan Bank) Agreements
(1) On February 13, 2018, the Company became a member of the Federal Home Loan Bank of New York. Through its membership, the Company has conducted
business activity with the FHLBNY. It is part of the Company’s strategy to utilize these funds as a source to improve spread lending liquidity and as a source
of backup liquidity. New York State Department of Financial Services permits Guardian Life to pledge collateral to the FHLBNY in an amount of up to 5% of its
year-end statutory net admitted assets, excluding separate account assets. Based on Guardian Life’s statutory net admitted assets the 5% limitation equates
to a maximum borrowing capacity of $3,952,256,886 as of June 30, 2023 and $3,799,925,735 as of December 31, 2022.

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ -
(b) Membership Stock - Class B $ 10,634,800 $ 10,634,800
(c) Activity Stock $ 54,308,600 $ 54,308,600
(d) Excess Stock $ -
(e) Aggregate Total (a+b+c+d) $ 64,943,400 $ 64,943,400 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,952,256,886 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 9,885,800 $ 9,885,800 $ -
(c) Activity Stock $ 29,821,500  $ 29,821,500 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 39,707,300 $ 39,707,300 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,799,925,735 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years

Membership Stock
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NOTES TO FINANCIAL STATEMENTS

1. Class A $ -

2.Class B $ 10,634,800 $ 10,634,800

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

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

1. 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

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

3
3
3
3

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

o

. Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged

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

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

1

Fair Value

2

Carrying Value

3
Aggregate Total
Borrowing

$1,572,967,643
$1,572,967,643

$ 864,044,462

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,

Fair Value

$1,712,022,813
$1,712,022,813

$ 949,822,492

)
)
)
)

Carrying Value

$1,206,857,388
$1,206,857,388

$ 662,700,000

3
Amount
Borrowed
at Time of
Maximum
Collateral

$1,572,967,643
$1,572,967,643

$1,193,958,579

$1,712,022,813
$1,712,022,813

$ 1,333,370,189

$ 1,206,857,388
$ 1,206,857,388

$ 921,000,000

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt $ - XXX
(b) Funding Agreements $ 1,206,857,388 $ 1,206,857,388
(c) Other $ - XXX
(d) Aggregate Total (a+b+c) $ 1,206,857,388 $ 1,206,857,388 $ - $
2. Prior Year end
(a) Debt $ - $ R $ R XXX
(b) Funding Agreements $ 662,700,000 $ 662,700,000 $ - $
(c) Other $ - $ R $ _ XXX
(d) Aggregate Total (a+b+c) $ 662,700,000 $ 662,700,000 $ - $
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ -
2. Funding Agreements $ 1,206,857,388 $ 1,206,857,388
3. Other $ -

4. Aggregate Total (1+2+3)

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

c. FHLB - Prepayment Obligations

Does the company have

$1,206,857,388

$ 1,206,857,388

prepayment obligations under
the following arrangements

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

(YES/NO)?

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

Postretirement Benefit Plans

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

$ -

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022
(4) Components of net periodic benefit cost
a. Service cost $ 15,063,712 $ 47,098,818 $ 1,099,094 $ 2,913,188 $
b. Interest cost $ 60,740,205 $ 95,333,901 $ 4,542,369 $ 5,836,861 $
c. Expected return on plan assets $ (59,584,610) $ (163,174,264) $ (2,678,248) $ (9,260,751) $

7.
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

d. Transition asset or obligation
e. Gains and losses
f. Prior service cost or credit

g. Gain or loss recognized due to a

settlement or curtailment
h. Total net periodic benefit cost

(5) - (21) No Changes.

B-I. No Changes.

$ 14,215,438

$ 30,434,745

$ -
$ 62,735,330
$ -

$ 25,327,626
$ 67,321,411

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

(A) - (M) No Changes.

NOTE 14 Liabilities, Contingencies and Assessments

A.  Contingent Commitments
No Changes.

NOTE 15 Leases
A.  Lessee Operating Lease:
No Changes.

NOTE 16
Credit Risk

No Changes.

$ 2,500,668
$ (3,876,579)

$ 1,587,304

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales

No Changes.

B.  Transfer and Servicing of Financial Assets

No Changes.

C. Wash Sales
No Changes.

$

$ 3,603,984
$ (6,721,142)

£

$ (3.627,860) $

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

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

A.  ASO Plans:
No Changes.

B. ASC Plans:
No Changes.

C.  Medicare or Similarly Structured Cost Based Reimbursement Contract

No Changes.

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

No Changes.

NOTE 20 Fair Value Measurements
A.

(1) Fair Value Measurements at Reporting Date

©h PP
'

4 A

Description for each class
of asset or liability

(Level 1)

(Level 2)

(Level 3)

Net Asset Value
(NAV)

Total

a. Assets at fair value
Bonds - Industrial and Misc
Common Stock - Industrial and Misc
Residual Tranches
Index Participation Feature

$ 6,145,948
$ 321,601 | $

Gid

13,776,859

65,277,058 | $

30,631,232

6,145,948
96,229,891

13,776,859

Total assets at fair value/NAV

$ 6467549 | $

79.053917 | $

30,631,232

len | & & &

116,152,698

(2) Fair Value Measurements in (Level 3) of the Fair Value hie

rarchy

Ending Balance as
of Prior Quarter

Description End

Transfers
into
Level 3

Transfers
out of
Level 3

Total gains and

(losses)
included in
Net Income

Total gains and
(losses)
included in
Surplus

Purchases

Issuances

Sales

Settlements

Ending Balance
for Current
Quarter End

a. Assets
Common Stock

Industrial & Misc 56,555,460

37,118,837

Index Participation 8.643.383

$ 4395793

$(37,118,837)
$ (302,866)

$ 9,418,398

$ 2,597,540

$ (696,800)

$(1.556,990)

65,277,058

13.776.860

Total Assets

$
Residual Tranches $
$
$

jr &0 & &

102,317,680 | $ 4395793 | $(37.421.703)] § - 13 - 1$12.015.938 | $(2.253.790) | $ -1$ 79,053,918

(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 $96,229,891 at June 30, 2023. $0 was valued based on quoted market prices from an active
market for that identical investment and $321,601 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 $65,277,058 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $30,631,232 were determined by using Net Asset Value.
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Mortgage Loans:

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

fair value.

Surplus Notes:

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

data.

Real Estate:

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

Residual Tranches:

The Company invests in Residual Tranches. These investments are classified as Level 3 financial instruments and are valued based on prices obtained from
independent pricing sources. Typical market-observable inputs include benchmark yields, reported trades, issuer spreads, bids, offers, benchmark securities,
estimated cash flows and prepayment speeds.

Derivatives:

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

(5) Not Apllicable.

B.  Not Applicable.

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

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

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 44931864556 |$ 51442807122 |$ 888846228 |$ 38847305436 |$ 5195712892
Common Stock $ 96229891 | $ 96,229,891 $ 321601 |$ 65277058 | $ 30,631,232
Mortgage Loans $ 5587259000 |$ 6.065,651.837 $ 5587.259.090
Surplus Notes $ 561.409.564 | $ 688.751.338 $ 561,409,564
Currency Swaps (Asset) | $ 203,553,043 | $ 112,630,278 $ 203,553,043
Index Participation Featur] § 13776859 |$ 13,776,859 $ 13,776,859
Currency Swaps
(Liability) $ 18,576,562 [ $ 19,638,642 $ 18,576,562

D.  Not Applicable.

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

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

B.  Troubled Debt Restructuring: Debtors

No Changes.

C. Other Disclosures
No Changes.

D. Business Interruption Insurance Recoveries

No Changes.

E. State Transferable and Non-transferable Tax Credits

No Changes.

F.  Subprime Mortgage Related Risk Exposure

No Changes.

G. Retained Assets
No Changes.

H. Insurance-Linked Securities (ILS) Contracts

No Changes.

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

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

the Policy
No Changes.

NOTE 22 Events Subsequent
No Changes.

NOTE 23 Reinsurance
A. Ceded Reinsurance Report
No Changes.

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

No Changes.

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

No Changes

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

No Changes.
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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:

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

Incurred related to:
Current year

Prior Year

Total Incurred

Paid related to:
Current year
Prior year
Total Paid

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

NOTE 26 Intercompany Pooling Arrangements
No Changes.

NOTE 27 Structured Settlements
No Changes.

NOTE 28 Health Care Receivables
No Changes.

NOTE 29 Participating Policies
No Changes.

NOTE 30 Premium Deficiency Reserves
No Changes.

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

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

No Changes.

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

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

NOTE 35 Separate Accounts
No Changes.

NOTE 36 Loss/Claim Adjustment Expenses
No Changes.

7.6

06/30/2023

12/31/2022

4,799,293,089

1,660,842,815
(210,231,953)

$

$

4,548,885,222

3,005,051,888
(132,552,000)

1,450,610,683

940,951,586
439,346,254

$

2,872,499,888

1,920,502,688
701,589,330

1,380,297,839

2,622,092,018

4,869,606,113

4,799,293,092
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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
[CT0ToTa (1 aTo T =T 114V PSSO

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes [ X] No[ ]

06/28/2022

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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 [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccooiiiiiiiiiiiiieeeeeee

Yes[ 1 No[X]

]

No [ X1 NAT ]

12/31/2018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........c.coccovviiiiiieiieneeneeceens

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
{6 E=1 (= RSP P USRS UPRPR

06/30/2020

By what department or departments?
New York State Department Of FINANCIAI SEIVICES .......ccviiiiiiiiiiiit ittt ettt ettt e e s b e e sbeesbeesbe e beebeesbeaabeesseassesbeesbeesbeesbeenbeenbeensesnsennns

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveeeueeeeeeeeeceeeete e eeeeeete s e s ssaeaeeeses s saseesesesesssasaesesessssassssesas s asasseses s s sssssesesasssssnsesesansanansnsesasnans Yes [

Have all of the recommendations within the latest financial examination report been complied With? ............cccoeeiieiiiiicieceeeeee Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt e et et e e s e b e e b e et e e b e eneeeneeeneeeneenaeennes

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or SECUrtIES fIrMS? ........cciiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

]
]

No[ 1 NA[X]

No[ 1 NA[X]

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC
Park Avenue Investment Advisory, LLC New York, NY NO..... WNO..... NO.....|... YES....
Park Avenue Institutional Advisers LLC .... New York, NY ...NO..... WNO.....|....NO....[... YES....
Park Avenue Securities LLC .......ccoooooieiiiiiiieeeeceeeeeee New York, NY e ....NO.....]....NO.....|....NO.....[... YES....
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16.

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(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.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

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 agreEmMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............ccccceeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Preferred Stock ....
Common Stock ....
Short-Term Investments

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccoiiiiiiiiieiceeeee s

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Ves [ X1 No[ 1

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
.164,750,000 3. .164,750,000
.................... 3.
.1,187,914,486 $. 1,157,207,136
....1,182,699,422 $. .. 1,197,792,612
....2,535,363,908 $. ...2,519,749,748
................................... TS

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $

8.1

...165,750,351
...171,011,780
................ 765,750,351



17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

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

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

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

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen. Yes[ 1 No[X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

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

Martin Vernon ... R I
John Gargana ..
Rob Simmons
Rob Crimmins
Demetrios Tsaparas ....
David Padulo
Isaac Lowenbraun
William Lee
Andrew Liggio
Xiaolong Sun
Jane Lu

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes[ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity's invested assets?. Yes [ ] No[X]

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

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

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiiie ettt ettt et et et et e et e e e e enean Yes[ 1 No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii ittt bbbt bbbt b bbbttt ab b b nne e Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeviiiiine Yes[ 1 No[X]

8.2



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T =Y USSSRSRY B
B B Tt o oY g L= T 1Y o (o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt ettt et s et et e s e s et et et esese s s s s et e s e b e b e s e se s eses et et et et esesess s st et esesesesesnsn s asesasesesesen SR 6,065,651,835
1.14 Total Mortgages in GO0 SANGING .......c.c.ovvreeeeeeeeeeeceeee et eeeeaeae e et e s eaeae e s s s e seteseses s assesesesasasaseesesasssasssessssesnasansssesannans $ 6,065,651,835

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 6,065,651,835

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

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

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
2.2 A&H COSt CONTAINMENT PEICENL .........cvcvivieieiiiiitetetetceeeet ettt et eteseseae et et et e sesetesesese e st eseseses et eseassseses s et es et esssssseses s et es et esesssseses et s et esesess s esases e s e s e e e esesesesenenensaeaseseseeenenens 64.000 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et etetetetesesesees st esesetesesessss et et ssesesesesessss s ssesesasesesessas 2aeseasaseseseseseneneeeasesesesenenens 33.000 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueiiiiececee et esee ettt eeens et s esenssaeaetesesensssesesssesensssesesesesenssaneenas 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 .............cocooiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvcvieieiecieieieieceee ettt ettt et s st s s s e s s st s sttt eses s eseses 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 s s s ssasaesesensananeesanas Yes [ ] No [ I NAT ]

If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADAMA .o AL e L o 22,940,478 |............... 136,909 |.......... 29,286,660 |.....oovrveiieiieies [ 52,364,047 oo
2. AIASKA .ot AK e L o 1,261,559 [ovoviiiieiieinis [ 826,972 [ o 2,088,531
3. Arizona ..... . AZ | . ...23,284,216 |. .43,060,546 |..
4. Arkansas .. . AR | sl fe 5,731,592 |. ... 13,110,671 |..
5. California .. ... CA . 186,353,997 |. .. 530,162,165 |..
6. Colorado ...... ... CO .25,875,991 .49,586,985 |..
7. Connecticut .. . CT 47,716,574 .64,385,710 |..
8. Delaware ............. ... DE 7,928,195 .11,236,398 |..
9. District of Columbia . DC ... 1,480,250 ...19,024,586 |..

.. 379,308,434 |..
.. 149,521,772 |..
....22,250,997 |..
..... 4,993,268 |..
.. 155,819,321 |..
....13,281,204 |..

. 196,100,701 |.
...86,806,907 |.
s ... 19,200,607 |.
D e L 2,090,421 |.
...59,490,300 |.
...31,518,784 |.

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

16. lowa ..... A ..23,242,221 |. .29,376,891 |..
17.  Kansas . o KS [l e 6,998,192 |. e 16,202, .. .22,290,721 |..
18, KeNUCKY ..o KY ool e 12,842,511 [............. 128,163 |.......... 19,353,534 ..o oo 32,324,208
19, LOUISIANG ..ot LA ool e 21,662,007 |............... 139,963 |......... 24,318,454 | ... o 46,120,514
20. Maine ....... ,869, . ... 3,778,977 |.. ..9,648,533 |..
21.  Maryland ...38,159,630 |. oo 30,746,168 |.. ....68,959,210 |..
22, MasSaChUSEES ..........c.cooeucucuruririecicicireeieas MA ool e 85,301,821 [.......cceverrnn 300 | 71,498,395 | [ 156,800,516
23, MChIgAN ... Ml e b e 29,264,908 ... [ 46,154,7% 75,419,698

24. Minnesota . ...30,296,741 |.
25.  Mississippi . . . ...12,975,722 |.
26, MiSSOUI -..cueenieneenieieieie e MO oo L fes 17,454,282

..16,659,162 |..
e 21,062,222 |
.......... 35,889,494

.47,065,576 |..
.34,027,044 |..
53,343,776

27, MONANA ...oveeeeeeeieieieeee e MT e Lo s 8,883,023 [...coieivieiieiies [ 4,750,103 13,633,127

28. Nebraska .. ... 4,611,208 |. ... 7,598,978 |.. .12,281,012 |..

29. Nevada........ . ) . ...25,238,654 |. . ..13,036,986 |.. .38,275,640 |..

30. New Hampshire ...........cccooeeueieieerieenieens NH e L e 12,729,656 |..oovevvreiieiies e 5,017,935 17,747,591

31, NEW JEISeY ...oeoveeeieeeieieieieieie e NJ oo L o 246,203,834 |............... 35,167 |..........73,320,046 |........cceovrervrciers forrrnen 319,559,046

32.  New Mexico . .. NM ,697, erenenenenenenen e LBALTIT | e 4,339,484 |..

33. New York..... .506,422,563 |. .. 784,612,839 |..... 3,264, 167,156

34. North Carolina ..
35. North Dakota

...48,011,260 |. .93,045,114 |..

...4,891,008 |..

..2,021,491

74375.602 |

36. OO ccueuenene .. 150,166,773 |..
37.  Oklahoma . ...11,780,726 |. ...27,252,798 |..
38. Oregon ......... ... 19,664,945 |. ....37,823,643 |..
39. Pennsylvania ... . 105,027,636 |. .. 181,541,000 |..
40. Rhode Island .... ... 4,176,635 |. ..5,215,793 |..

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

...31,050,939 |. .61,624,186 |..
..3,322,146 |..

37,139,798 | 72,840,626 |.

44, Texas ....... . 116,984,406 |. .. 293,820,921 |..
45, Utah ..... ....22,888,075 |..
46. Vermont . ..3,088,744 |..
47, VIrginia .ooceveeeeeeeseeeseeeeeeeseseseseseseseneienees. VA o L [00.40,367,219 [ 112,790 ... 53,657,786 | o 94,137,795
48.  Washington .........cceceeeeeereeeneeseeeseeceneeeeee. WA e Lo [ 17,533,761 ... 65,000 ... 12,557,752 | o 30,156,514

49. West Virginia
50. Wisconsin ....

.13,013,815 |..
.38,831,159 |..

51, WYOMING .ooveveieeenieeeeieeeeeesieesieeseeeneeeenes. WY oo Lo [ 3,398,882 [ [ 1,489,460 [ o 4,888,342 ..o
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccoeeevuveennnns .... CAN K . ) ..
58.  Aggregate Other Aliens .. OT . EUUUURUURTPRURTI USRI 12 060 316 |..
59.  Subtotal ..o e XX 2 375 427,359 ..o ,240,645 |..... 2,107,021,952 |.....oovovrvrircrccnn oo 4,487,689,956 |..... 3,266,623,075
90. Reporting entity contributions for employee benefits
PIANS. ... XXX v 2,119,588 [ o 2,476,590 ...cocvoeviiniriiiies e 4,596,178 [.coeceviiiriene
91. Dividends or refunds applied to purchase paid-up
additions and annuities................cccceeeeerevevererens foenenne XXX [ 452,755,686 |............ 1,006,015 [oeeeecciciiiies o o 453,761,701 [0
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .. 12,777,070 |. . 4,489,232 |.. ... 17,266,301 |..
94.  Aggregate or other amounts not allocable by State. |....... cee 155,517,825 | o 802,007 |....ooverereerereiiiens o 156,319,832 |..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .2 998,597,526 |........... 6,246,660 |.... 2,114,789,781 | oo 5,119,633,968
96. Plus Reinsurance Assumed. XXX e [ 12,969,134 [ e 296,772,514 oo e 309,741,648
97  Totals (All Business).... . .3,011,566,660 |........... 6,246,660 |..... 2,411,562,295 |.....oovovrvviercicinn oo 5,429,375,616
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 355,475,337 |cvoeireiieienes [ 61,738,181 |.ovveieiciiien e 417,213,518 |
99. Totals (All Business) less Reinsurance Ceded XXX 2,656,091, 323 6,246,660 2,349,824,114 5,012, 162,098 3,266,623,075
DETAILS OF WRITE-INS
58001. Other alien ..o o XXX.ooeen ...12,053,688 |. ..6,628 |.. .12,060,316 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow Page .........ccoevieeiiiniicinc e e D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 12,053,688 6,628 12,060,316
9401, Pait=UP oo XXX [ 106,525,006 |-....coovvevereieiiirins foereeieieeeeiieees [ [ 106,525,056 |.....cooveveeriirinne

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

and non-taxable fees and charges .........cccocovensfonnne. XXX oo e 48,992,769 |.....covoverrieriiiiins e 802,007 [v.eoveeeveviieiiieiins e 49,794,776 |.ocvveveerecvecieies
9403, e XXX v oo fe L
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiiieee e e D, &GN U U AU AP U RRRRRP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 155,517,825 802,007 156,319,832
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocvvrinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............ccoovveerieerieerieers ereriens
2. R - Registered - Non-domiciled RRGs 5. N - None of the above - Not allowed to write business in the state............. ....... 6

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
Premiums and annuity considerations are allocated on the basis of the address which has been designated by the policyholder for premium notice purposes.
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The Guardian Life Insurance Company of America

13-5123390
64246 NY
(PARENT)

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

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

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

Berkshire Life Ins. Co.

of America

75-1277524

71714 MA
(Ins Aff)

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

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

Family Service Life
Insurance
Company

74-1319784

74004 TX (Ins Aff)

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

First Commonwealth, Inc.

(Delaware)
75-2154228
(Affiliate)

Managed

DentalGuard, Inc.

(Texas)
75-2698702
52556 (Ins Aff)

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

Managed DentalGuard,
Inc.
(New Jersey)
22-3849572
11199 (Ins Aff)




Tl

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

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

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

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

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

First Commonwealth of
Missouri, Inc.
43-1501438

47716 MO
(Ins Aff)

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

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

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

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

Avatar Holdco 1, Inc
(Delaware)
(Affiliate)

Avatar Holdings, LLC

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

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

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:

6 4 2 4 6 2 0 2 3 4 9 0 0
6 4 2 4 6 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 4 2 4 6 2 0 2 3 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 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 4 2 4 6 2 0 2 3 4 4 1 0 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 4 2 4 6 2 0 2 3 4 4 8 0 0 0 0 2
6 4 2 4 6 2 0 2 3 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Modco receivables ... oo b T2 AT0 s e, 172,470 | 301,725
2505. Prepaid assets-pension plan ...64,799,022 |...
2506. Leasehold improvements ..........ccococoooeiiiieieieieieecceec e 34,400,584
2597. Summary of remaining write-ins for Line 25 from overflow page 99,372,076 99,199,606 172,470 301,725
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Claims liabilities for all other lines of business - pools .2,004,543 |... .2,043,277
2505.  Reserves for special lTitigation EXPENSE ..ottt [ereneeeenenenenas 1,926,500 |..ocvovevevenee 3,555,500
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,931,043 5,598,777
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. SEIVICE FEES ..viviuiiiieiieeet ettt ettt sttt a e s st s et e s e s s s s st e sesessasannanens [oreseseseseseanaeas 6,449,496 |.................. 4,912,072 | 10,268,565
08.305. EXPErience FefUNG .......cooiiieeeeeeeecce ettt seseaes [orenensnesesesesssensnesenes QOB [oevevereieiseieieiesereeeeees @ [eesesesenenenas 12,489,275
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 6,449,803 4,912,076 22,757,840
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Paid family leave risk adjustment ... ot 2,000,000 [.ccoovrennenee 5,200,000
2705.  Federal eXChange fEES ..ottt 289,363
2706. Interest on fines & penalties of regulatory authorities .. 21,034
2707.  Fines & penalties of regulatory authorities ................ 11,435
2708. Losses on all other 1ines of DUSINESS ....ocoioiiiiiiiiiiiiiiieic e 118,805)
2709. Miscellaneous-space and aviation aCtiVily ... oot seeesienenes [eereieieee e (3,552)
2797. Summary of remaining write-ins for Line 27 from overflow page 2,458,332 5,399,475 18,330,118
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cueueueuiieeeieieeeeeeeeee ettt s et eaeass s st sesessasnnas [eeeeeeseeeeeienn 249,686,170 |................ 289,755,277
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ............cueueieieccecee ettt aeae st s s sasaeae s s s s aeseaeses s sssasessesensssssessssennanans [ereeesesssienenas 39,300,000
2.2 Additional investment made after CQUISITION ................ccueueuiuiieieeiieie ettt b et es e es e besesessnensnanes [oeeeseeseneeieiene 3,418,986 |.....cocvvvnnvne 8,341,655
3. Current year change in ENCUMDIANCES ............ccoovoviviviuetetieiieeeesetetesesessseesesssesssesesessasssesssssesesesesess s st ssesesesesessssasssssasasesesesnsnas |oeeseseseseseaesenenaes 48,918 | (27,908,037)
4. Total gain (I0SS) ON GISPOSAIS .......c.c.cveveuiuiieiieieseteteeeaee ettt et eae s st e s et esesess s e s sesesesesessssasssssesesesesesssssssssesesesesssssnasssseseses [eoeseseneneneneseeeaene 78,861 | 36,426,280
5. Deduct amounts received 0N GISPOSAIS ...........ccovveveueueuieieiiieteteteteeeas e et s e s et st et esesessa s s s sesesesesesessassssesesesesessananans |oeeseseseseeeaesenenaes 78,861 | 37,560,362
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e
7. Deduct current year’s other than temporary impairment recognized .. R,
8. Deduct CUITENt YEA'S AEPIECIALION .........c.evvveeececeeeeteeeececeeteteeeecacaesese s s sasaesese s s s ssassesesessssassesesessssssssesesassassssssssesenssanassnsanns [oesesesassaeeesans 9,793,580 |....ccvrenvee. 19,368,643
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocveververeuereeeeeeeeeieeeeeseeeesesesesenes oeseeeeeeeennn 282,660,493 |.........c....... 249,686,170
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 282,660,493 249,686,170
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 5,993,792,369 |........... 5,329,797,603
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 127,100,000 |............ 1,464,592,326
2.2 Additional investment made after acquisition . e 59,249,056 |............... 112,502,568
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ettt et e be e beebesbeebeebeebesbesbesbesbessessesbessees [eeseeeeeemene e e iee s iesreses [oeeeeee e
4. ACCTUAI Of QISCOUNT ...t b bbb e bbb s e et e et e b et e b et esetans [Fonees et et e b e b et e et e e bens [eteseet et
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiitiiiiitiitiite ittt bbb bbb bbbt b e bbbttt b bbb bt 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 .............ccccoeveiiiiicicncenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 6,065,651,828 5,993,792,369
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cuoveveececueeeeeieeceeeeeeeeeeseeeeeaesesesessaeaesesesesasassesesesesssasesssnanana |oeesceesees 5,438,894,930 |............ 4,398,532,648
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cuoveicceceeeeie et eceeee et aeaet e s s s asaeses s s ssasassesessasasessesasenanansssnnas |eeesesesesessnanas 9,404,112 | 412,503,967
2.2 Additional investment made after acquisition . U 405,606,433 |............ 1,185,861,086
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. ACCTUAI OF QISCOUNT ...ttt ettt s et s s sae s et eses s s seaeses s es s asaeses s s s ssssses et s sssssssesessansnsssnsessssssnsesssasasananas |eeessssesesesneassaeaas 20,948 | 40,556
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens (6,089,365)]......cccnune (41,743,052)
6.  Total gain (I0SS) ON GISPOSAIS ........vuveeececeeeeiieececeete et eeeeeeeteteeesesseaeee s et s s asaesese s s s ssassesesesssssssssesessssssssssesamssasansssssesanssansssnsanas [oesesesansaeeesans 9,510,911 |... ... (2,675,903)
7. Deduct amounts received on disposals . e [ 178,698,051 |................ 420,054,539
8. Deduct amortization of premium and depreciation .................. i e 9,952,829 |.....covvnnee 15,265,133
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeiieieieteteeeeeeee et es e sesessnenenans[eeeeseseeeeeenaene 1,756,155 | 189,860
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 17,465,493 |.....coeeee. 78,494,558
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..5,652,987,752 |............ 5,438,894 ,930
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e I TR 2,192,798 ..o 2,676,162
13. Statement value at end of current period (Line 11 minus Line 12) 5,650,794,954 5,436,218,769
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 52,314,247,616 |.......... 51,426,482,478
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 2,710,514,798 |............ 8,594,188,234
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 45,036,822 |....coceeenne 60,103,281
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (24,261,867)|....cocveenenne (84,060,645)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ....(101,387,484)|... ....(185,148,198)
6. Deduct consideration for bonds and stocks disposed of . I 2,233,479,877 |............ 7,244 956,205
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 51,332,239 |..ccunee. 108,260, 149
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 48,806,219 |.............. (141,382,990)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 13,621,367 |................ 16,428,932
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 1,721,538 |... ... 13,710,741
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 52,696,244,159 |......... 52,314 ,247,616
12, Deduct total NONAAMItEA BMOUNES .......c.cvivieiueieieiiecieiet ettt ettt ettt ettt es bt et et s eaebens [onsnsnanansenenananaees 795,570 | 6,614,149
13. Statement value at end of current period (Line 11 minus Line 12) 52,695,448,589 52,307,633,466
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 29,083,310,184 |.......... 47,184,738,940 |.......... 47,055,805,667 |.......c........ 444,303,032 |.......... 29,083,310,184 |.......... 29,656,546,489 |.......cocoevrriceernees [ 28,561,725,905
2. NAIC 2 () ettt h bt et b et ekt bt h et b et bt b st ettt ettt ee ettt et et b s ete e ane [erenerees 20,598,088,574 |................ 697,673,807 |.......cconee. 583,545,566 |.............. (382,967,752)|.......... 20,598,088,574 |.......... 20,329,249,063 |.....cocvvreerreirieiricinies [ 20,612,767,781
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,103,023,327 |........coc... 192,143,008 |................. 34,445,986 |....cocvnnee (23,876,002)|............ 1,103,023,327 |............ 1,236,844, 347 |.oovoeeeeeceene [ 1,146,527,133
. INAIC 4 (@) ettt bttt h bt h et bt bt bttt ettt ettt te e te et [rere s 1,889,833,417 |..cocoeee. 128,320,658 |.............. 219,965,602 |............... (91,671,982)|............ 1,889,833,417 |.......... 1,706,516,4971 | o 1,809,707,290
5. NAIC B () i bbbttt b ettt be s [er e 282,018,298 |....ccocccueee 13,204,789 |...coovvnnne. 44,018,199 |..coooinneee 89,242,142 |....oee... 282,018,298 |................ 340,447,030 |eecereeeeeeeeieeeeeeeens [ 301,862,377
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 3,150,854 4,322,061 9,221,547 3,150,854 8,050,340 16,992,931
7. Total Bonds 52,959,424 ,654 48,216,081,202 47,942,103,081 44,250,985 52,959,424 ,654 53,277,653, 760 52,449,583,417
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
NAUC 2 .ottt ettt ettt et et et et et et et e st e s ese e s e s e e s eseeseseeeese s e s e e e be st e Aen e eseneeseseesese et eseesese s esensesenseseneens |ohestetei s ettt et ettt etete [retere et et ettt stenee [reeeten et enees [erere et e e [ttt et et ot [
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, Total Preferred StOCK ..o
15. Total Bonds and Preferred Stock 52,959,424,654 48,216,081,202 47,942,103,081 44,250,985 52,959,424,654 53,277,653, 760 52,449,583,417
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ .o 1,673,579,930 ; NAIC2 $ oo 157,816,708 ; NAIC3 $ ooovvvveveccceeeeeee NAIC4 $ e i NAIC5 $ e 3,450,000 ; NAIC B $.oeeeeiirieieicieieicene




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 516,973,878 XXX 513,708,791 160,113
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 60,621,931 |..ocorene 66,587,825

2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.c.cuiiiiiieieeeeeeceece ettt et s sttt et eseasasas s s sesesesesssssnsesesens |eeeeesenens 93,376,680,077 |......... 102,934,335,808

3. ACCTUAN OF GISCOUNL ...ttt et et eee et sseeeeee e essaesesee e e s esesesee e eseseeeeee e e seseeee e e e e sesesee e s e e seaeseses s ananseseses s snsnsesesesnsanansens [orernnacacisenen 32,142,804 |.....ocveenee 16,542,284

4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas

5. Total gain (I0SS) ON QISPOSAIS ........c.cceiiieieeeteeeieeeeeitetet et eteaes ettt et et e s s e s st sesesesessssas s s sesesesessssasassesesesesessassssssssesesesens [oeresssesesesessaeneeenes (TA1) [ (30,396)

6. Deduct consideration reCeived 0N ISPOSAIS ................c.eueviviuiieiiiieieeteteseeee et ees s e tesesesee et ssesesesesesessssesssesesesesesessssesssssssesesesesnas |oeeseseens 92,952,470,193 |......... 102,956,787,697

7. Deduct amortization OF PrEMIUM .............c.ccueuiuiiieee et tetet et ee ettt ettt s e se s et ss et esebesesesss e s et esesesesessss s esssesesesesesesnssssasesesesesesnns [sesaseseseseseseneneeasnsesnsenns [oeseseseneenennneneeeas 25,893

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiriiererereeeeeeeeeeieeeseeeeeeeesenens fereeeeeeieeens 516,973,878 |.cocooree 60,621,931
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 516,973,878 60,621,931
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ......c.ccviveiuirereiriisiaetesesssssesesesesssssssesesassssssssesessssssssssesesassssssesesassssssns sesssesessssses 144,776,443

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiieiuiieieiiieecieteieieesse ettt sese st st ese s s s s s sese st s e ses et s ssssssesesessssssssesessssssnsnsesesesnss ebebeesstssietana 5,146,762

Unrealized Valuation INCrEASE/(AECIEASE) .............cuovueueueueiieeeseseteietsaesesesssssssesesess s ssssesesesssssssesesesssssassssese bbb ssseses et s s snses et s s ssssesese s s s sssesesassnanans estsesesssnsnes (43,154,711)
SSAP NO. 108 AUJUSEMENES ......eitiitiiteitiiti ittt bbb bbbt bbb bbb £ b e AR E £ E £ H e E £ E £ E £ E e E £ E €A E e E e E €A b £ 4R A E e b e e b e e b e e bt e b e bbb bbb nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieitetiiit et tet ettt ettt ses st be st ses et ebe s s st e s s e b et s ss e s e s e b st s e s e s e b st s e s bbb s snes b et s es s et ebebasanss fastseietesasnenes 4,116,844

Considerations received/(Paid) ON tEIMINALONS .............cceviiueueteieiietetetete s ssesesete s ss st et s s s ssesese s sssssses et sssasssses et sssassesesesesssssanaes et s ssssesesesssnanans | eheseesstssietana 4,116,844

440 17251 o PP P PP PPOE

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvurueueieiiiecieieiieieeeieseisisssse ettt ssesesessssssanaes esteesesasnsnes 106,768,495
Deduct NONAAMIIEA @SSELS ..........ciiiii e b h e bbb e b s h e E e e h e s h e e b e e R e e E e e R e R e R e R R R R R e RS E e R e ae s AReeEeeEeaeeeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cviiuiueuiiiiiiieeteteiie ettt sttt sttt s s bbb s sns b ese s s sssnsesebesessnns ehebesassessees 106,768,495

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LiNE 6, PHOT YEAT)...........c.ovcueueueuereeceeeeeeeeseseasseeesesesessssesesesesssssssesessssssesesasssasassssasassasanss <easssssesesasa 21,564,250
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) .............cocrueuiieriereceereieeeesecaes ceeseeeeeeneneeans 6,820,004
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ............cccccoveveieieeies covrererereseeeeeeens (429,080)

3.12 Section 1, ColUMN 15, PrIOT YEAT .....c.cvevivieiiieeerereeeeeieeeesese e sesessnesenes eeeeesesessenens (5,618,832) ..cocvne 5,189,752
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieieeies covrererereeneneens 3,903,953
................. 18,263,897

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 ............ccccceveveieieeies covrerereneeneneens 3,474,872
3.22 Section 1, COlUMN 17, PHOT YEAN .......cvcvevevieieeeeeeeetetereseeeeseeeeeievesesessns ereseesesesees (14,789,025) .......cevveee 18,263,897
Change in amount recognized

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

3.24 Section 1, Column 19, Prior YEAr PIUS .......cccccuiiiiiiiiieiiesiee st eies aeeiieeie s

3.25 SSAP NO. 108 QAJUSIMENLS ........cocvevivieieiiieieeietetetcttee et etetetetesesesesssess Seestseaesessesesetes e et assessaae 1essesebeteseneeaesessebebebenenes eeeesesesesenens 18,263,897

10 o) o) =TI (g Lo o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccoeueueiieieieieveererieies e 13,616,973

Less:

4.21 Amount used to adjust basis of hedged Item .............cccccvevvieiiieiiiiees e 13,616,973

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeie ettt ettt eniees shessaessbeeareesressbesassaasaans

4.23 SSAP NO. 108 AQJUSIMENS ........oevvvetetceieieee et teteteteee e ettt sesesses seteteseseeaeseseeseseseneeataene eatassessesesens 13,616,973

10} o) =TI (g Lo oy o g U T I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieie ettt ettt b e eeeh e e eaeesh e e sh e e ehe e bt e bt ea bt em bt ea et eae e eheeeheeebeeabeebeen Seemeseaeesaesaesaesnesaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YA ..ottt e et e eae e s Sesaeseaeeeaessaesaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceuevereeeeeeeeeeeeeeeeeeeeeeeeesesesaeeesesesessaesesesesesssssesesesesssassstasassananes <eessssssesesasas 28,384,255
[DLte [ le i ()= T g el g Eo T [Ty t=To IR= T 1o U OO

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcurueueieeiececeeteteeeesctete e eseessaete et esesssasaesesesesssaesesasesssssesesesesssssssasessssnssassesessnsnsnan 2sesesesesasnnas 28,384,255
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14 ...t ees e eesee e ee e es s e e e e 82 £ 284584282 s ettt enrens | eeeeesensenarens 106,768,495

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.cuevevccucueueeeeeccceeens eeeeeenesenees 27,955,175

TOtAl (LINE 1 PIUS LINE 2) ..ottt sttt et s s s sttt eseseasssnssesesesesesennsnsnenesesnninenenes s 134,723,669
Part D, SECHON 1, COIUMN B ......euieeeereeeeeeeceeeseeeeeeseese s ses s ese e e ee e e s e e e a2 s e et e e en e s e e eeeenes | eeseesssscnaions 154,791,392

Part D, SECHON 1, COIUMN 7 ... ees s esees s e e e e e e e s s s et s e e e nenanes eeseesssscnaions (20,067,723)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt ettt sbe bt snesnesnesiees

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et ettt ettt et et et et et et et et e e et et et e e e e et eee e e e e e e e e e e e e seenenae otneresreareanes 198,753,340

Part B, SECHON 1, COIUMN T3 ... .ottt ettt ettt et ettt et et et et et et et et et et et et et et et et e e e e e e e e e e seeeeeaeen oaneaeeresseeseares 2,712,174

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ea s s s et et eses s s nsssesesessseannnansnenenennenee s 201,465,514
Part D, SECHON 1, COIUMN G ....uiuiueieeieeeeeeeeeeceeeeseee s s es s s s s e en e s neseseine | eesessssasnnins 220,055,858

Part D, SECHON 1, COIUMMN 10 ... ceeeeeeseeseeseeseeseesees e e ee e e ees s esees s eesees e e e e ee e e en e sseesessee e e eentnes eesesssssennions (18,590,343)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieuieiiiieiieesetsetee s es bbb sse ettt niee | sosessesiniinians 31,556, 141

Part B, SECHON 1, COIMN 20 ......cuuiuieuiiiiirrseeseerieeises et ees et st sse s s s bbb bbb bbbttt eniee sosessnsniinians 15,016,446

Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosesinsinsinians 46,572,587

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiieeeeee et nenennenene i
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

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

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 3,908,274,963 |............ 9,429,635,030

3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 9,166,903 |.......coovnveee. 3,311,869

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

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

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 3,932,641,822 |............ 8,857,406, 152

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,317,872,761 |............ 1,333,071,941
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,317,872, 761 1,333,071,941
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
(120) APARTMENT BUILDING .... . | PASADENA 06/30/2023 .......... Various
(127) WAREHOUSE .. PEARL CITY 06/30/2023 . |Various ..
(269) WAREHOUSE .. Vernon ..... ... 06/30/2023 . |Various ..
(5098) GUARDIAN LUMIERE, LLC .. MEDFORD ... ... 06/30/2023 .. . |Various ..
(7024) Cambridge Park Apartments ... . | CAMBRIDGE 06/30/2023 .......... Various
0199999. Acquired by Purchase
(5053) GUARDIAN QUINCY, LLC ... ARLINGTON ... 06/30/2023 Various
(5054) GUARDIAN LEDGES, LLC ... .| WEYMOUTH .. ... 06/30/2023 .. . |Various ..
(5065) GUARDIAN PARK PLACE, LLC .... ... [ANNAPOLIS ... 06/30/2023 .......... Various
(5073) GUARDIAN TRYON VILLAGE, LLC .... . | WILMINGTON 06/30/2023 .......... Various
(5081) PIAZZA D'ORO, LLC ....... OCEANSIDE . 06/30/2023 . |Various ..
(5089) SEASONS LYNNWOOD, LLC ..... .[LYNNWOOD ...... ... 06/30/2023 .. . |Various ..
(7018) Hanover Hoffman Estates, LLC HOFFMAN ESTATES ... ... 06/30/2023 .. . |Various ..
(7020) Hanover South Barrington, LLC . SOUTH BARRINGTON .. ... 06/30/2023 .. . [Various ..
(7023) Guardian Springwoods I11,LLC ...... SPRING ..... ... 06/30/2023 .. Various
(7034) REIGL 1350 Connecticut Avenue Lender . | WASHINGTON 06/09/2023 Transfer by Foreclosure

0299999. Acquired by Internal Transfer

39,300,000

1,649,261
0399999 - Totals 39,300,000 24,5% 1,834,665
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9- 10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
(119) APARTMENT BUILDING . PASADENA ... ...06/30/2023 .. [Various .... .. (2,465) (2,465)|.......... (2,465)]...
0199999. Property D|sposed (2,465) (2,465) (2,465)

0399999 - Totals

(2,465)

(2,465)

(2,465)
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1052369 .... REDONDO BEACH .. .10/01/2019 .. . 133,500,000
1052421 ... WASHINGTON .07/29/2021 .. .. 87,800,000
1052438 ... BOULDER ... . 12/30/72021 ..
1052439 ... BOULDER ... . 12/30/2021 .. .
1052444 .... STANTON ... . 06/13/2022 .. . 175,900,000
1052453 ... BAYTOWN ... .06/08/2022 .. .. 72,650,000
1052454 .... BAYTOWN .... . 06/08/2022 .. .. 29,050,000
1052456 . BAYTOWN . . 08/26/2022 .. . 149,600,000
1052482 . MYRTLE BEACH . 04/27/2023 .. .9,200,000 . 13,315,789
1052483 . ATLANTA . . 05/23/2023 .. .. 45,000,000 .. 81,102,069
1052485 ... . . 06/08/2023 .. 47,600,000 |... .. 88,100,000
1052490 ..iiiiiiii e BOULDER ... e eeusueeeeennuieeseeeesss e e s e ensse s e e eeensa e s s enens e e e e eennnaneeeernnn e eeennnnnn 04/13/2023 ...ooeeeen [ 182 [ 27,500,000
0599999. Mortgages in good standing - Commercial mortgages-all other 102,100,000 33,520,420 992,317,858
0899999. Total Mortgages in good standing 102,100,000 33,520,420 992,317,858

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

992,317,858

102,100, 000 33,520,420
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1052163 . .| SIMI VALLEY .04/23/2013 .. ..06/05/2023 2,504,491 |. 2,454,873 |. .2,454,873
1052167 . NEW YORK . .07/22/2013 .. .05/02/2023 2,000,000 |. 2,000,000 |. .2,000,000
1052252 . DECATUR ...vvvivvnnnniniiiiniinineeinninnnes Jovvnnnneneeennnns GRuveenniniinnnns fooeenne i ol 08/11/2016 ...06/23/2023 21,962,681 [.....cocoeeeeiiiiiies o e foiiiiiiiiii e e o, 21,846,291 |........ 21,846,201 |...
0199999 Mortgages closed by repayment 26,467,172 26,301, 164 26,301,164
0028292 . .. | ANDERSON .09/28/2006 .. 78,060 |. 78,060 |. . 78,060
0028309 . . [LAUREL .... .09/26/2007 .. .72,534 |. ..72,534
1061971 ... LAWRENCEVILLE . 06/27/2005 .. 252,997 |...
1051985 .... CAPITOLA ... 10/24/2005
1061987 ... LAS VEGAS ... 10/31/2005
1052166 ... 06/26/2013
1062169 ... SAN DIEGO ..oevvvvienieeciniineeecvinins Jevvneneneenenns CAeceis e [ 08/01/2013
1052176 ... ARLINGTON .evvvvvvevveeeeneenvnnnnnnrinnnnns feevevvmnmnmnenens VA s s e 11/21/2013
1062177 ... SAN DIEGO ..vevvvvviniieceiiiieeeecviiinns Jevvvenneeeeenn CAecns e e s 12/05/2013
1052185 ... NEW YORK ... 03/21/2014
1052186 . FREDERICK .03/31/2014 ..
1052188 . MINNEAPOLIS . .05/27/2014 ..
1062191 ... MOUNT LAUREL .. 06/30/2014
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SCHEDULE B - PART 3

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

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

1052193 ... SPRINGFIELD . 10/02/2014 .. 320,610 |...

1052196 .... 11/18/2014

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

1052198 . .| IRVINE .... .12/01/2014 ..

1052203 . .. | IRVINE . .03/23/2015 ..

1052206 . . | BROOKL INE .05/01/2015 .. .48,857 |

1052211 ... HOUSTON 05/29/2015 ... 29,478 |....

1052213 ... PORT ST LUCIE . 06/25/2015 .. 113,510 |....

1052215 ... 07/09/2015 ....97,625 |....

1052218 ... 09/08/2015 ....99,718 |.... .

1052220 .... PORTLAND .. 10/13/2015 .. 100,570 |.... . ... 100,570 |...

1052222 .... WASHINGTON .. 10/28/2015 151,813 |.... 151,813 |. ... 151,813 ...

1052224 .... BOSTON 11/05/2015 195,855 |.... 195,855 |. .. 195,855 |...

1052225 .... CULVER CITY ... 11/17/2015

1052226 . .. | CULVER CITY ... 1171772015 ..

1052228 . .. |LOS ANGELES .11/30/2015 ..

1052234 . .| BELLEVUE .... 12/22/2015 ..

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

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

1052237 ... SANTA MONICA ..o eeeeeneeeeeeenn Jeemmeeeeeenees CAeccce e i s 04/07/2016

1052238 .... L1 N AU RN 04/11/2016

1052245 .... NEW CASTLE .eeeeeeeeeeeeeeeeeeeemnieees Jeemmmeeeeeeenes DB [ s e 04/21/2016

1052246 ... LAKEWOOD ...vvvveeeeeciviineeeceviieeees fevvnineeeeeenens CAecis o e e 05/05/2016 .

1052247 ... PORTLAND .. 05/16/2016 ... 178,792 |...

1052248 ... STATEN ISLAND . 06/06/2016 ... 61,880 [...

1052249 . .. | NAPLES ....... ....06/29/2016 .. ..35,694

1052251 . .. | SAN DIEGO ... 08/09/2016 .. 168,024

1052253 . .. | CONCORD ... ... 08/15/2016 .. ..89,263

1052285 . .. | ORLANDO .08/25/2016 .. 142,329

1052257 . . | RIVERDALE .. 10/31/2016 .. . . 145,723

1052289 ... MONTEREY ... 11/18/2016 ...1,263,467 |.... ...1,263,467 |. ,263,467 |...

1052261 ... BRIGHTON ... 12/13/2016 ....32,203 |.... ....32,203 |.

1052262 .... SAN DIEGO ... 12/14/2016 .. 259,384 |.... .. 259,384 |.

1052272 ... HIGHLANDS RANCH .... 03/01/2017 ....65,657 [.... ....65,657 |.

1052279 ... CULVER CITY 07/26/2017 ....36,219 ... ....36,219 .

1052280 ... RESTON 07/26/2017 ...92,071 |.... 92,071 .

1052283 . .. | BURLINGTON ... 09/07/2017 .. 154,754 154,754 |.

1052284 . | KENT ... ... 09/07/2017 .. 29,016 .29,016 |.

1052285 . .. | MOUNT PROSPECT ... 09/07/2017 .. 31,435 31,435 |.

1052286 . .. | STAFFPORD ... ... 09/07/2017 .. 21,762 21,762 |.

1052287 . . |MALIBU .... .. 09/18/2017 .. 148,382 |. 148,382 |.

1052288 ... TUSCALOOSA .. 09/28/2017 110,851 |.... 110,851 |.

1052290 .... LOS ANGELES ... 09/29/2017 ....35,366 [.... ....35,366 |.

1052291 ... LOS ANGELES ... 09/29/2017 ....35,224 |.... ....35,224 |.

1052292 .... LOS ANGELES ... 09/29/2017 ... 27,467 ... ... 27,467 |.

1052293 .... LOS ANGELES ... 09/29/2017 27,438 ... ... 27,438 |.

1052294 .... LOS ANGELES ... 09/29/2017 ... 17,055 ... ... 17,085 |.

1052295 ... LOS ANGELES ... 09/29/2017 ....46,904 |.... ....46,904 |.

1052321 ... BURBANK ... 04/05/2018 ... |eeeeeeeeenns e [ 7,359 |.... 7,359 |

1052330 . .| NEW YORK . 06/19/2018 .. .25,854 |. .25,854 |.

1052360 ... SAN JOSE . 08/01/2022 ...79,635 |.... ...79,635 |.
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1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
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
Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
1052363 .... NEW YORK . 12/31/2021 ... 413,240 |...
1052364 .... 05/28/2019 ... 188,868 |...
1052367 ... 08/21/2019 .. 142,878 |...
1052368 . .. | CHARLOTTE .08/28/2019 .. 305,953
1052371 . .. | ALEXANDRIA ... 11/06/2019 .. 115,416
1052372 . .| BUENA PARK .. 12/17/2019 .. . . 121,315
1052373 ... NORTHRIDGE .. 12/17/2019 116,462 |.... 116,462 |. ... 116,462 |...
1052380 ... BOULDER ... 02/28/2020 ... 30,081 [.... ... 30,081 |. .. 30,081 |...
1052381 ... BOULDER ... 02/28/2020 ....46,927 |.... ....46,927 |.
1052382 ... BOULDER ... 02/28/2020 17,59 ... L. 17,595 |.
1052383 .... BOULDER ... 02/28/2020
1052389 ... SAN JOSE ... 08/02/2021
1052391 ... SALISBURY ... 08/30/2021
1052392 .... NORTH MYRTLE BEACH ... 08/30/2021
1052393 . .. | PENSACOLA ... .08/30/72021 ..
1052394 . o [ MILTON .... .08/30/2021 ..
1052395 . . | CHARLES TOIN .08/30/72021 ..
1052396 ... 08/30/2021
1052397 ... CLAYTON 08/30/2021
1052398 .... FUQUAY-VARINA . 08/30/2021
1052399 .... CHESAPEAKE .. 08/30/2021
1052400 ... LANCASTER ... 08/30/2021
1052401 ... LITTLE RIVER 08/30/2021
1052402 .... LOCUST GROVE 08/30/2021
1052403 ... LAKE ZURICH ... 08/30/2021
1052404 . IRWIN ........ .08/30/2021 ..
1052405 . FLOWERY BRANCH .08/30/72021 ..
1052406 . .. | STUART ....... .08/30/2021 ..
1052407 . .. | ALLENTOIN .08/30/72021 ..
1052408 . . | STUART ... .08/30/2021 ..
1052409 .... FRANKLIN . 08/30/2021
1052411 ... RALEIGH ... 04/07/2021 . .
1052420 .... WAUNAKEE . 07/28/2021 ) . ....06,447 |.... ....66,447 |.
1052445 FLEMINGTON ..evvvveieieiiiniieeeeceniianees 06/07/2022 .eoefounninninnn covvvnnnnns foreeeeennnn 312,200 [-.oeevrenneieiinnnns foeeneeeenniinnneeee eeeernnnaaneeennnnaas feaneeeeennnnnanaerees Joernnnnaareernnnnaans forreereennnaneeerenns Jornnnaaaee 312,200 .eeevenneeen 312,200 [ e eeeiiees fereeeeeiieees
0299999. Mortgages with partial repayments 11,243,097 11,243,097 11,243,097
1052233 ...oeiiiiieeeceeiies | WASHINGTON ....oeeeeeneneeeeennneneereennns Jeemmmmnnseeenness D0rivnniinnienennn foveennns vevvinnn fonnsd 04/26/2028 .....|...... 06/09/2023 ..... |-euunnes 39,300,000 |+evvuuueeerrnnnnnnree forrermnnnnnnneernnnns Jorneaaereernnnaaraee [rerennnnnaeaernnnnnns foonaneeernnnnaaereene ferennnnaeeerennnnans foaaaeee 39,300,000 |........ 39,300,000 |+eveuunrerrmnnnnnee forrerennninnieernnn Joeaereereniaees
0399999. Mortgages disposed 39,300,000 39,300,000 39,300,000
0599999 - Totals 77,010,269 76,844,261 76,844,261
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Alta Davenport JV LLC Davenpor t .|Alta Davenport JV LLC ....12/07/2021 ... ... 5,198,221 7,729,231 |...
000000-00-0 . ..|Reigl Ereg Chambersburg LLC . Chambersburg . Reigl Ereg Chambersburg LLC ... ..10/19/2022 . 11,327,246 |.. ... 133,550
000000-00-0 .........|Hunter Industrial A Owner LLC ........cccoveuviueiuninneeneineineennennnnnns Laurens . |Hunter Industrial A Owner LLC ... ...06/15/2023 ... 1,580,566 |... .. 18,319,434 |...
2299999. Joint Venture Interests - Real Estate - Affiliated 1,580,566 16,525,467 26,182,215
000000-00-0 ......... |JREC/Guardian Mul tifamily Bridge Program, LP ........ccoevvuievuunannnns |Wi IMIiNGoN wuuvveeeieeeieiieeeieeeieeeeeees | DE.......... JLL Partners oveuveeeeeeeuneeieieiiieeiieeeiieeeeieeeeieeeeineenins eeneeeen s aevueeeen [oees 12/31/2022 o feeeeee e e e 125,623,000 ..evvneeeeeeiieiieeiieeee foeeeiieeie e
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 125,623,000
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 2 .......ceeeeeuveennns Wilmington 57 SHAIS tirieee et e e e eaeneen fereeeaee s eeaeanns 0.09/23/2015 L. |eeeeee e e e 606,053 |.uneeneeneeieeneeneeeeeeeenes feereereieeneans 2,821,023
000000-00-0 ......... 57 Stars Global Opportunity 3 (Guardian) Series 3 .... Wilmington .... .| 57 Stars ... ...08/27/2017 ... .... 759,869 ... 4,122,602 |...
000000-00-0 . ..|57 Stars Global Opportunity Fund 3 L.P. ... Wilmington . 57 Stars . 04/13/2011 .213,862 |.. .. 16,515,162
000000-00-0 . ..| Accel-KKR Growth Capital Partners IV LP . Accel-KKR ... ..12/14/2021 . 493,286 |.. 8,396,060
000000-00-0 . ..|Adams Street Asia Fund 2020 LP Wilmington . Adams Street Partners ..01/25/2021 . .3,040,000 |.. .. 32,540,000
000000-00-0 ......... Advantech Capital ...[New Horizon Capital .|....11/20/2015 ... ... 843,532 |...
000000-00-0 ......... Affinity Asia Pacific Fund V L.P. .... |Affinity Equity Partners . oo 1171772017 L . 11,272,207 |...
000000-00-0 ......... AH Bio Fund IV, L.P. ..occiiieiiiinnns .| Andreessen Horowitz o|eeo 1172972021 .. .. 2,827,500 |...
000000-00-0 ......... Alchemy Special Opportunities Fund IV L.P. ..|Alchemy Partners .|....10/18/2017 ...
000000-00-0 ......... Amulet Capital Fund I1, L.P. ooevuiiinnnenns Wilmington . .[Amulet Capital Partners .. .|....03/31/2021 ...
000000-00-0 ......... Andreessen Horowitz Fund VIII, L.P. .. . [Wilmington .... .| Andreessen Horowitz .. ... 1172972021 ...
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
000000-00-0 . ..|ASF VIT Infrastructure L.P. . Ardian Investment
000000-00-0 . ..|Battery Venture XIII Side Fund, L.P Wilmington . Battery Ventures .
000000-00-0 ......... Battery Ventures X111, L.P. ............ Wilmington .... .|Battery Ventures ... o |---.01/13/2020 ... ....525,000
000000-00-0 ......... Battery Ventures XIV, L.P. ...cccvuneens Wilmington .... .|Battery Ventures ... .|....02/07/2022 ... ....952,000
000000-00-0 ......... Beekman Investment Partners IV, LP ... Wilmington .... .. | Beekman Group .... .|....04/16/2018 ... ....871,337
000000-00-0 ......... Black Diamond Capital Opportunity Fund V, L.P. .. Wilmington .... .[Black Diamond Capital Management .|....10/29/2019 ... ....378,8%
000000-00-0 ......... Brynwood Partners VI . |Wilmington .... .[Brynwood Partners .]....09/23/2013 ... .... 151,487
000000-00-0 ......... Brynwood Partners VIII Wilmington .... ..|Brynwood Partners . . |....12/15/2017 ... .... 120,773 .
000000-00-0 ......... COMP Capital Investors [11, L.P. Wilmington .... .| COMP Capital . |---.06/20/2013 ... ....221,340 ... 2,220,7% |...
000000-00-0 ......... CCV Fund 11 LP .| China Creation Ventures ...09/22/2020 ... ... 249,589 ... 3,164,063 |...
000000-00-0 . ..|Centre Lane Partners V, L.P. Wilmington . Centre Lane Partners . 10/31/2018 . 4,115,320 |.. .. 18,886,923
000000-00-0 . ..| Char les River Partnership XVII, LP Wilmington . CRV ..... 06/22/2017 .105,000 |.. 1,539,000
000000-00-0 . ..|CIVC Partners Fund VI, LP ... Wilmington . CIVC Partners . 09/14/2020 .983,648 |.. .. 12,604,020
000000-00-0 . ..|CNK Fund 111, L.P. . Wilmington . Andreessen Horowitz ..05/27/2021 ... ..50,000 [.. ...250,000
000000-00-0 . .| CNK Seed Fund I, L.P. Wilmington . Andreessen Horowitz ..02/17/2022 ... ..70,000 |.. 1,312,500
000000-00-0 ......... Columbia Capital Equity Partners VII, L.P. . |Wilmington .... ..|Columbia Capital .|....06/13/2018 ... .... 462,937 6,281,000 |...
000000-00-0 ......... Columbia Capital Equity Partners VIII-A, L.P. . |Wilmington .... .|Columbia Capital ... o|--..07/28/2022 ... ... 4,048,524 .. 22,963,791 |...
000000-00-0 ......... Cressey & Company Fund VI, L.P. .occevuviinnnns Wilmington .... .|Cressey & Company . .|....05/11/2018 ... ... 2,720,000 ... 3,497,319 |...
000000-00-0 ......... CRV XIX, LP . | Wilmington .... . |--..01/06/2022 ... ....660,000 ... 7,507,500 |...
000000-00-0 ......... Felicis Ventures IX, L.P. ... Wilmington .... .|Felicis Ventures .|....04/30/2023 ... ... 3,250,000 |...
000000-00-0 ......... Felicis Ventures VIII, L.P. . |Wilmington .... .|Felicis Ventures ... ....07/15/2021 ... ...270,000 .. 3,600,000 |...
000000-00-0 . FirstMark Capital 1V, L.P. .. Wilmington . FirstMark Capital . ..05/20/2016 . .110,000 |.. 1,261,000
000000-00-0 . FirstMark Capital OF Il1, L.P. Wilmington . FirstMark Capital . 09/27/2019 ..51,123 |..
000000-00-0 . FirstMark Capital OF IV, L.P Wilmington . FirstMark Capital . 04/30/2023 .210,000 |..
000000-00-0 . ..|FirstMark Capital V, L.P. Wilmington . FirstMark Capital . ..09/27/2019 1,120,000 |..
000000-00-0 . ..|Foundation Capital IX, L.P Wilmington . Foundation Capital ..08/17/2018 . .. 62,767 |..
000000-00-0 ......... Foundry Group Next 2018, L.P. . Wilmington .... .|Foundry Group ..|-....03/23/2018 ... . 1,290,000 . s
000000-00-0 ......... Gainline Equity Fund [T LP ..iiuuiiieniiiiiiiiiiiiniiiinieiseiisaienes Wilmington Gainline Capital Partners ......cooeeevivievniiiinnennninnnenns foveneiins vevvnnnes L...09/24/2021 L. e e | e 3,321,703 [ooieiiiiiiiiiiiiiiiiiiiiieens v 19,131,577
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000000-00-0 ......... Genstar Capital Partners IX, L.P. .... Wilmington .... .|Genstar Capital .... ....01/28/2019 ... 2,309,184 |... ...0.560
000000-00-0 . ..|Genstar Capital Partners VII, L.P. Wilmington . Genstar Capital . ..07/02/2015 .
000000-00-0 . ..|Genstar Capital Partners VIII .... Wilmington . Genstar Capital .... ..08/23/2017 . 1,143,954
000000-00-0 ......... Global Infrastructure Partners Il - A, L.P. Wilmington .... .|Global Infrastructure Partners .. .|....06/29/2012 ... 1,725,326 |...
000000-00-0 ......... Global Infrastructure Partners |11 A/B ... . [Wilmington .... .|Global Infrastructure Partners .. .|....07/08/2016 ... 6,278,085 |...
000000-00-0 ......... Global Infrastructure Partners IV, L.P. .. Wilmington .... ..|Global Infrastructure Partners .. .|....05/01/2019 ...  4129,717 |
000000-00-0 ......... GrandBanks Capital Ventures Il Wilmington .... .| GrandBanks Capital .|....05/10/2008 ...
000000-00-0 ......... Green Equity Investors VIII, L.P. . Wilmington .... ..|Leonard Green & Partners . .|....10/03/2019 ... .
000000-00-0 ......... GSO Capital Opportunities Fund |11 Wi Imington .... .|Blackstone Credit .... . |--..06/17/2016 ... ... 247,554
000000-00-0 ......... GSO Energy Select Opportunities Fund |1 LP .. Wilmington .... .[Blackstone Credit .... .|....11/09/2018 ... .... 198,319
000000-00-0 ......... GTCR Strategic Growth Fund I, L.P. .....cocciiiiiiiiiiiieee Wi Imington .... ...10/26/2021 ... ....314,000
000000-00-0 . ..|HarbourVest Guardian Co-Investment Fund L.P. - Tranche 3 . Wilmington . HarbourVest Partners . 9,295,000 |..
000000-00-0 . ..|Harvest Fund IX, L.P. Wilmington . Harvest Partners . 2,170,487 |..
000000-00-0 . ..|Harvest Partners VIII, L.P Wilmington . Harvest Partners ... . .. 28,746 |..
000000-00-0 ......... HPS Mezzanine Partners 2019, L.P. .. Wilmington .... .|HPS Investment Partners .. .|....06/21/2019 ... .... 109,003
000000-00-0 ......... Huron Fund V Wilmington . .|Huron Capital . |-...12/30/2016 ... .... 189,230 ... 2,072,952 |...
000000-00-0 ......... Investindustrial Growth |11 SCSp ... .| Investindustrial ... o |---.08/07/2022 ... ... 338,533 .. 25,126,929 |...
000000-00-0 ......... Investindustrial VI LP ..{ Investindustrial ... . |-...01/28/2016 ... .... 126,956 1,867,733 |...
000000-00-0 ......... 180 Global Infrastructure Fund 11, Wilmington . .|| Squared Capital .. . |--..06/27/2017 ... . 1,270,123 ...6,468,174 |...
000000-00-0 ......... Kinderhook Capital Fund VI, L.P. ... . |Wilmington .... .[Kinderhook Industries .|....01/08/2019 ... .... 188,755
000000-00-0 ......... Kinderhook Capital Fund VII, L.P. .. Wilmington .... .|Kinderhook Industries o |---- 1071972021 .. ....267,021 . .
000000-00-0 Lime Rock Partners VIII, L.P. ...cccuneneee .|Lime Rock Partners ...10/31/2018 ... ....512,115 ... 6,223,909 |...
000000-00-0 . ..|Lovell Minnick Equity Partners IV, L.P. Wilmington . Lovell Minnick Partners .. 12,670 |.. 1,059,592
000000-00-0 . ..|Lovell Minnick Equity Partners V, LP Wilmington . Lovel | Minnick Partners .. 23,653 |.. 6,428,487
000000-00-0 . ..|MSouth Equity Partners II, L.P. . Wilmington . MSouth Equity Partners . .. 13,706 |..
000000-00-0 . ..|MSouth Equity Partners IV, L.P. Wilmington . MSouth Equity Partners . .. 89,529 |..
000000-00-0 . ..|Platte River Equity IV, L.P. Wilmington . Platte River Equity .. . . . 2,413,583 |..
000000-00-0 ......... Primus Capital Fund IX, LP Wilmington .... .[Primus Capital ... 11/24/2020 ... .. 433,512
000000-00-0 ......... Primus Capital Fund VII, L.P. .... Wilmington .... .|Primus Capital .. .|....12/07/2012 ...
000000-00-0 ......... Primus Capital Fund VIII, L.P. .. Wilmington .... ..|Primus Capital .. .|....06/22/2017 ...
000000-00-0 ......... Prophet Equity, L.P. . Wilmington .... .[Prophet Equity .. . |....03/13/2009 ...
000000-00-0 ......... GED Fund VII, LP Wilmington .... .|QED Investors .... o |-...07/29/2021 ... .
000000-00-0 Redpoint Omega II1, L.P. .. Wilmington .... .|Redpoint Ventures .. ....08/29/2017 ... ... 259,740
000000-00-0 . ..|Redpoint Omega IV, L.P. Wilmington . Redpoint Ventures ..03/15/2021 . . 409,655 |..
000000-00-0 . ..|Redpoint Ventures IX, L.P. .. Wilmington . Redpoint Ventures 04/18/2022 .. 57,115 |..
000000-00-0 . ..|Redpoint Ventures VIII, L.P. . | Wilmington . Redpoint Ventures 04/15/2020 118,800
000000-00-0 . ..|Redvien Capital Il L.P. . Redview Capital . 03/29/2018 40,380
000000-00-0 . ..|StarVest Partners |I1-CF L.P. Wilmington . StarVest Partners .... ..06/09/2023 ... feeeeeen e e 769,525 [ ..
000000-00-0 ......... STG VI, L.P. e ..| Symphony Technology Group ... . |....09/17/2020 ... . 4,125,585
000000-00-0 ......... Stork SPV, L.P. oo Wilmington .... .|Anulet Capital Partners .. . |-...01/06/2022 ... ... 1,377,549
000000-00-0 ......... Sumeru Equity Partners |11, L.P. Wilmington .... .| Sumeru Equity Partners ... . |---.06/18/2020 ... ... 1,733,399
000000-00-0 ......... Sumeru Equity Partners IV, L.P. . Wilmington . ..|Sumeru Equity Partners . .|....01/18/2022 ... . 1,785,897
000000-00-0 ......... Synova Fund V LP .{ Synova Capital o |---.06/15/2022 ... .... 123,627 .
000000-00-0 ......... Techstars Accelerator 2021, L.P. Wilmington .... .| Techstars Ventures ... .|....07/07/2020 ... ....900,000 ... 3,742,500 |...
000000-00-0 ......... Theory Ventures, L.P. ....ccceenee . |Wilmington .... .| Theory Ventures .|....04/30/2023 ... ... 5,500,000 |...
000000-00-0 ......... Thompson Street Capital Partners V, L.P. . Wilmington .... .| Thompson Street Capital Partners .. ....04/02/2018 ... ... 3,583,837 [...
000000-00-0 . ..| Thompson Street Capital VI, L.P. . | Wilmington . Thompson Street Capital Partners ..04/20/2021 . .. 25,977,102
000000-00-0 ......... Trident V, L.P. oiiiiiieiiiiiiiiiiiiii i cciee | e . Stone Point Capital ..... ...12/16/2010 ... ...288,776 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
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and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Trident VI, L.P. ... .| Stone Point Capital ....12/15/2013 ... .. 1,080,078 |...
000000-00-0 . ..[Trident VII, L.P. Wilmington . Stone Point Capital .. ..12/21/2016 . .. 1,235,113
000000-00-0 . ..[Trident VIII, L.P. . Wilmington . Stone Point Capital ..04/16/2019 . 119,060 |.. 1,176,717
000000-00-0 ......... Trivest Discovery Fund |1, L.P. . Wilmington .... .| Trivest Partners .|....04/30/2023 ... 8,983,968 |...
000000-00-0 ......... Trivest Fund V LP Wilmington ... .| Trivest Partners ... . |-..09/20/2012 ... ....126,786 ... 873,372 |...
000000-00-0 ......... Trivest Fund VI, L.P. Wilmington .... .[Trivest Partners ... .|....08/22/2017 ... ....805,189 8,566,755 |...
000000-00-0 ......... Trivest Growth Investment Fund I1, L.P. .. Wilmington .... .| Trivest Partners .|....12/05/2019 ... ...613,252 ... 5,164,191 |...
000000-00-0 Wilmington .... .| TSG Consumer Partners .. ... 1171572011 L ... 1,915,344 |...
000000-00-0 ......... TSG7 L.P. A ... Wilmington ... .| TSG Consumer Par tners ... 1172072015 ... .3,753,455 |...
000000-00-0 ......... TS67, L.P. B ... Wilmington .... .| TSG Consumer Partners .|....11/20/2015 ... ... 143,392 |...
000000-00-0 ......... TSG8 L.P. ....... Wilmington ... .| TSG Consumer Partners .. ....10/25/2018 ... .. 7,739,190 |...
000000-00-0 . ..|Upfront V, L.P. Wilmington . Upfront Ventures ... ..12/23/2014 . 8,284,471
000000-00-0 . ..|Upfront VI, L.P. Wilmington . Upfront Ventures ..06/02/2017 . 3,162,545
000000-00-0 . ..|venBio Global Strategic Fund IV, L.P. Wilmington . venBio Partners .... ..04/30/2021 . .. 10,860,259
000000-00-0 ......... Warburg Pincus China-Southeast Asia Il, L.P. .. Wilmington .... ..|Warburg Pincus LLC ... .|....04/29/2019 ... ....720,000 ... 7,859,060 |...
000000-00-0 ......... HSREF VI Venture LLC Wilmington ... ..|High Street Real Estate Fund VII, GP ... [e00:0870172023 Lol e e L 2,352,941 .. 17,369,022 |...
000000-00-0 .........|High Street Value Fund I, L.P. Wilmington .... .|High Street Value Fund I, G.P. ........... ...06/26/2023 ... ... 40,290,828
2599999. Joint Venture Interests - Other - Unaffiliated 2,306,890 113,579,368
000000-00-0 ......... R4 Housing Partners XVI LP ..cccueiiiunieiiieiei e e Wilmington R4 Housing Partners XVI LP ..ccceuviirieiiiieiiieeeiieeeiiieeies oevneeee s veeveees [enn L07/0172021 o feeeenn e e [ 1,766,784 |eeeeeeeeeeeeieeeeieeeieees foreeieee e
000000-00-0 ......... CREA Corporate Tax Credit Fund 91, LP .. .. |Wilmington .... ..|CREA Corporate Tax Credit Fund 91, LP .. .|....06/01/2022 ...
000000-00-0 ......... Alliant Tax Credit Fund 117, LP ... [Wilmington .... .|Alliant Tax Credit Fund 117, LP ...06/23/2023 ... 1,516,656 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,516,656 1,786,169
000000-00-0 ......... Core Senior Lending Fund || Feeder, L.P. - Equity Tranche ........... HPS Investment Partners TRV V<12 7 R FO P R 14,924,211 | e 177,868,434
000000-00-0 ......... HPS Strategic Investment Partners V Feeder, L.P. - Equity Tranche .[HPS Investment Partners .. . )....02/24/2022 ... . 7,462,670 152,034,681 |...
000000-00-0 .........|Credit Value Fund VI Feeder, L.P. - Equity Tranche .................. . .|HPS Investment Partners .. ...06/01/2022 ... .... 954,558 .. 10,465,914 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Un. 23,341,439 340,369,029
000000-00-0 ......... Advantage Capital Solar IV ..o..oiveeiiiiiiiiiieei e Wilmington wuueeeeeeeeeieeeieeeie e Jeees DE..cuunnn ‘Advantage Capital Solar IV .oocoieeiiiiiiiiieieiieeeineeiieeee e s e |....08/26/2021 | .............................................................. 4,072,840 [oeeeneinieiieeeiieeiiieees e e
000000-00-0 ......... RG Badger Solar, LLC ...ooooveiiiiiiiiiiieiiieeeeeeeeeeeeeeeeeeeeeeeeee Wilmington ..vvvvvvvevviiiviiiiiiiiiiiiiiiieens foenee DE.......... RG Badger Solar, LLC .......cceeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiieiees foviiiiiie e e o 08/31/2022 ... f.eeeeee veeeeee foriiiiiiiiiiiiiiiiiiiiiiiiii i 8,038,700 |.uvvvvvrrrrrrriririririiiiiins e o
5899999. Any Other Class of Assets - Unaffiliated 12,111,539 XXX
6099999. Total - Unaffiliated 3,823,546 276,441,516 1,198,374,591 XXX
6199999. Total - Affiliated 1,580, 566 16,525,467 26,182,215 XXX
6299999 - Totals 5,404,112 292,966,983 1,224,556, 806 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
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000000-00-0 ..... North Bridge Venture Partners V ............... Wilmington .....ocovveiinieeennnnnns Joerennnns DE......... Nor th Bridge Venture Partners V ......... ....06/01/2001 ...|....04/24/2023 ...|........ 24,141 | oo e L | foeeeen [ 24,141 |........ 24,141 | o e e
1999999. Joint Venture Interests - Common Stock - Unaffiliated 24,141 24,141 24,141
000000-00-0 ..... [AIRSIDE PARK |, LP ..ovvoeeeeeeeeeeeereeneennennenes [Pittsburgh .oovveverereereneene | PA......... JCAPITAL DISTRIBUTION ...ovvoveeereeeeecennens ....07/01/2000 ...J....06/30/2023 ...]... (2,069,054)]. . ecveeieie [ooeoieiiiiess [ooeeeeeeieiins feoemeeeieeines Joeeeeeeeas foeemereeeanes ... (2,069,054)[... (2,069,054) ] cevuuueeeennn fooneeerennninnns Joernniieieeennn foreeeeiiiins
2199999. Joint Venture Interests - Real Estate - Unaffiliated (2,069,054) (2,069,054)]  (2,069,054)

000000-00-0 ..... 360 SOUTH ACACIA . Fullerton .. .| CAPITAL DISTRIBUTION .. .06/30/2023 .. .(339,030)f......(339,030)
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000000-00-0 ..... CHESLA PLACE APAHTMENTS LLC . [Wilmingotn . .| CAPITAL DISTRIBUTION .. . . .06/30/2023 .. . ... 95,786 |........ 95,786

000000-00-0 ..... GUARDIAN SHORES, LLC Marina Del Ray . U ....| CAPITAL DISTRIBUTION ....03/25/2011 ...|....06/30/2023 ...|[. .. e | .... |.... 8,469,758 ....8 469,758 |...

2299999. Joint Venture Interests - Real Estate - Aff|||ated 8,226,514 8,226,514 8,226,514
57 Stars Global Opportunity 3 (Guardian)

000000-00-0 ..... SEries 2 .uvvveeriiiiiiiie e Wilmington ......ooovviiiennniiiis |oeninns DE......... CAPITAL DISTRIBUTION ...oeeviviiiiieeinnns ....09/23/2015 ...|....05/10/2023 ...|.... 1,106,930 |...eevvrrireiin Joririinnneiins Joriiiiiiinenns Joeeniiiiiennens feeeeeiiiiieeens foeniiiiiienns fons 1,106,930 |.... 1,106,930 |.oooeviunvrennns foomeemiiiiiinns [ el
57 Stars Global Opportunity 3 (Guardian)

000000-00-0 ..... SEries 3 .uuviiiiiiiiiiiiie e Wilmington .... ....| CAPITAL DISTRIBUTION ...03/27/2017 ...|....05/23/2023 ...|....... 533,802 |... R . 533,802 |....... 533,802 |...

000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. ..... [Wilmington . .| CAPITAL DISTRIBUTION .. .04/04/2023 .. 1,971,263 .. 1,971,263 |.... 1,971,263

000000-00-0 ..... Adams Street Asia Fund 2020 LP .. Wilmington . .| CAPITAL DISTRIBUTION .. .05/26/2023 .. .835,007 835,007

000000-00-0 ..... Advantech Capital ..
000000-00-0 ..... Affinity Asia Pacific Fund V L.P.
000000-00-0 ..... Amulet Capital Fund I1, L.P.
000000-00-0 ..... ASF V11 Infrastructure L.P.
000000-00-0 ..... Battery Ventures XI Side Fund, L.P.
000000-00-0 ..... Battery Ventures XI, L.P. Wilmington .
000000-00-0 ..... Battery Ventures XII .... .. |Wilmington ....
000000-00-0 ..... Battery Ventures XII Side Fund ................ Wilmington
Black Diamond Capital Opportunity Fund V,
000000-00-0 ..... L.P.

.| CAPITAL DISTRIBUTION ..
. | CAPITAL DISTRIBUTION ..
....| CAPITAL DISTRIBUTION
... [CAPITAL DISTRIBUTION

.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION ..
.| CAPITAL DISTRIBUTION
CAPITAL DISTRIBUTION

.04/13/2023 .
. .04/11/2023 ..
...08/31/2021 ....|....04/27/2023 ...
...05/24/2017 ....|....05/16/2023 ...|.
.06/27/2023 ..
. ooo|...08727/2023 .
...02/01/2018 ... |....04/30/2023 ...
...02/01/2018 ...|....04/30/2023 ...

.. 96,001 . 96,001

. 42,851

. [Wilmington .

....... 276,547 |...
421,829
283,819

.276 547 |...
.421,829
.283,819

Wilmington .

. [Wilmington .... ....| CAPITAL DISTRIBUTION ...10/29/2019 ...|....05/02/2023 ...|....... 253,177 |... P O 253,177 |....... 253,177 |...
.| CAPITAL DISTRIBUTION

000000-00-0 ..... CapStreet 111, Wilmington .... ....11/07/2008 ...|....05/02/2023 ...|... (2,093,756)|... .. (2,098,756))... (2,093,756)|...
000000-00-0 ..... CCMP Capi tal Inveslcrs I, LP. .. Wilmington . ....| CAPITAL DISTRIBUTION ....06/20/2013 ...|....04/04/2023 ...|.... 2,579,262 |... .. 2,579,262 |.... 2,579,262 |...
000000-00-0 ..... Chequers Capital XVII, L.P. ...... .| CAPITAL DISTRIBUTION .. ..04/04/2017 . .06/02/2023 .. .2,354,998 .2,354,998
000000-00-0 ..... CID Capital Opportunity Fund I, L.P. ....... ....| CAPITAL DISTRIBUTION ....08/16/2013 ...|....06/20/2023 ...|....... 948,475 |.ceoviriiiiiis Joniiiiiiiiie e e [ [ [ 948,475 [ 948,475 |...
000000-00-0 ..... EQT VI Fund v .| CAPITAL DISTRIBUTION ...06/30/2011 ...|....05/15/2023 ...|. 7
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. . .| CAPITAL DISTRIBUTION .. .05/05/2023 .. .. 36,806
000000-00-0 ..... Foundry Group Select Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .06/21/2023 .. .226,767
000000-00-0 ..... Genstar Capital Partners IX, L. P Wilmington .... .| CAPITAL DISTRIBUTION ...01/28/2019 ...|....05/16/2023 ...|.......720,243 |...
Global Infrastructure Partners Il - A L. P
000000-00-0 ... [.ueummmmniiiiiii s Wilmington CAPITAL DISTRIBUTION ....06/29/2012 ...|....06/29/2023 ...|....... 124,138
000000-00-0 ..... Global Infrastructure Partners 111 A/B ...... Wilmington .... ....| CAPITAL DISTRIBUTION ...07/08/2016 ...|....04/27/2023 ...|........ 26,581 |...
000000-00-0 ..... Global Infrastructure Partners IV, L.P. .... [Wilmington . .| CAPITAL DISTRIBUTION .. .05/22/2023 .. .. 54,380
000000-00-0 ..... GrandBanks Capital Ventures |1 .. . |Wilmington . .| CAPITAL DISTRIBUTION .. . .05/09/2023 .. .112,887 ,
000000-00-0 ..... Green Equity Investors VI, L.P. . .. |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/15/2011 ...|....06/15/2023 ...|........ 65,015 |... , R
000000-00-0 ..... GS Mezzanine Partners 2006, L.P. . |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/31/2006 ...|....06/28/2023 ...|....... 120,814 |........ 87,672 |.ccerreeieiiics |ooriiiiieeeins Jeeiiiiieeeees [oeeeeenn 87,672 [ [, 34,096 ... 34,09 IR (86,718)|....... (86,718)|...
000000-00-0 ..... GSO Capital Opportunities Fund ||| . |Wilmington . .| CAPITAL DISTRIBUTION .. ..06/17/2016 . .04/04/2023 .. 5,937,649 .. 5,937,649 |.... 5,937,649 R
000000-00-0 ..... GSO Energy Select Opportunities Fund II LP Wilmington . .| CAPITAL DISTRIBUTION .. ..11/09/2018 . .04/05/2023 .. 222,072 e 222,072 |....... 222,072
000000-00-0 ..... GTCR Fund XI/A & B weooeeiiiiiiiiieiiiiieeee Wilmington .... .| CAPITAL DISTRIBUTION ...11/18/2013 ...|....04/07/2023 ...|.... 1,133,385 |... .. 1,133,385 |.... 1,133,385 |...
Harbourvest Guardian Co-Investment Fund L.P.
000000-00-0 ..... Wilmington .... ....| CAPITAL DISTRIBUTION ...12/11/2015 ...|....05/18/2023 ...|.....3,643,559 |... R 3,643,559 |..... 3,643,559 |...
000000-00-0 ..... Harvest Fund IX, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .05/25/2023 .. .311,301 ..311,301 |....... 311,301
000000-00-0 ..... Harvest Partners VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .05/09/2023 .. 1,698,345 1,698,345 |.... 1,698,345
000000-00-0 ..... HPS Mezzanine Partners 2019, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .06/29/2023 .. .973,636 ... 973,636
000000-00-0 ..... HPS Mezzanine Partners 111, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .04/11/2023 .. .981,855 981,855
000000-00-0 ..... Investindustrial Growth 11 SCSp .. ... |CAPITAL DISTRIBUTION ....09/07/2022 ...|....05/03/2023 ...|........ 99,736 |... 736 | 99,736 |...
000000-00-0 ..... 180 Global Infrastructure Fund I1, L.P. .....|Wilmington .... ....| CAPITAL DISTRIBUTION ....06/27/2017 ...|....05/23/2023 ...|.... 1,138,135 |... ceee forn 1,138,135 ..., 1,138,136 |...
000000-00-0 ..... Kinderhook Capital Fund V, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. ..06/03/2016 . .05/08/2023 .. 1,617,333 o |--.. 1,617,333 |.... 1,617,333
000000-00-0 ..... Kinderhook Capital Fund VI, L.P. ... ... |Wilmington .... ....| CAPITAL DISTRIBUTION ....01/08/2019 ...|....05/08/2023 ...|.... 2,073,141 |... [ 2,073,141 |.... 2,073,141 |...
000000-00-0 ..... Lime Rock Partners VIII, L.P. ...cccooeeeneies ... |CAPITAL DISTRIBUTION ....10/31/2018 ...|....06/16/2023 ...|........ 56,636 |....eceeeriiiins Joonmeeniiiiii Joeiieieeeiie Joeviieeeenin e e e 56,636 |........ 56,636
000000-00-0 ..... Lovell Minnick Equity Partners V, LP ........ Wilmington . .| CAPITAL DISTRIBUTION ...11/16/2018 ...]....05/25/2023 ...|.......891.219 |...cooooveiiie |ovviinnnninnins Jovvviiiininenns |ovviiiiiineens Joveviiiiiieenns foeeiiiiiiienns foeenns 891,219 |....... 891,219
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000000-00-0 ..... MSouth Equity Partners II, L.P. . . |Wilmington .... . ....| CAPITAL DISTRIBUTION ...10/15/2011 ...|....04/28/2023 ...|.......962,89% |... e [0 962,894 |l 962,894 |...
000000-00-0 ..... NB Co-Investment Partners Wilmington . .| CAPITAL DISTRIBUTION .. .06/30/2023 .. .. 65,331 . 65,331
000000-00-0 ..... Pfingsten Partners IV ..... Wilmington . .| CAPITAL DISTRIBUTION .. .06/09/2023 .. (994,465) ..(994,465)

(994'465):

000000-00-0 ..... Point 406 Ventures II, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .04/20/2023 .. . 165,427 165,427
000000-00-0 ..... Primus Capital Fund VII, Wilmington . .| CAPITAL DISTRIBUTION .. .06/07/2023 .. . 760,430 760,430
000000-00-0 ..... Prophet Equity, L.P. .... Wilmington . .| CAPITAL DISTRIBUTION .. .06/27/2023 .. .654,641 654,641
000000-00-0 ..... Redview Capital 11 L.P. . .| CAPITAL DISTRIBUTION .. .06/28/2023 .. . 105,483 105,483
000000-00-0 ..... StarVest Partners 11, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .05/31/2023 .. ,215,627 1,200,459
000000-00-0 ..... Stork SPV, L.P. .o ... [Wilmington . .| CAPITAL DISTRIBUTION .. . .04/27/2023 .. eennn. 70,317
000000-00-0 ..... Thompson Street Capital Partners V, L.P. ... [Wilmington .... ....| CAPITAL DISTRIBUTION ....04/02/2018 ...|....04/10/2023 ...|. ... 1,386,801 |...
000000-00-0 ..... Trident V, L.P. ... ... |CAPITAL DISTRIBUTION ...12/16/2010 ...|....04/18/2023 ...|....... 213,955 |...

000000-00-0 ..... Trident VII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .05/08/2023 .. .457,910

000000-00-0 ..... Trident VIII, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . . .06/26/2023 .. .3,042

000000-00-0 ..... Trivest Fund V LP .. . |Wilmington .... ....| CAPITAL DISTRIBUTION ....09/20/2012 ...|....04/05/2023 ...|.... 1,671,362 |...

000000-00-0 ..... Trivest Growth Investment Fund | Wilmington .... ....| CAPITAL DISTRIBUTION ...07/01/2016 ...|....04/13/2023 ...|.......506,125 |...

000000-00-0 ..... TSG7 L.P. A ... Wilmington . .| CAPITAL DISTRIBUTION .. .04/24/2023 .. .219,312

000000-00-0 ..... Upfront V, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .04/06/2023 .. .524,774

000000-00-0 ..... Upfront VI, L.P. ... Wilmington . .| CAPITAL DISTRIBUTION .. .04/06/2023 .. 5,167

000000-00-0 ..... venBio Global Strategic Fund 111, L.P Wilmington . .| CAPITAL DISTRIBUTION .. .05/19/2023 .. . 194,768 .

000000-00-0 ..... RCG Longview Equity Fund, LP .......cccoeneens | oene .| CAPITAL DISTRIBUTION .. .04/05/2023 .. . 454,498 .. 424,231 R .

000000-00-0 ..... High Street Value Fund I, L.P. .| CAPITAL DISTRIBUTION .. . .06/30/2023 ...|... 12,659,850 .. 12,659,850 |... 12,659,850

000000-00-0 ..... Rockwood N Carolina SPE Il LLC . Wilmington . ... DE.........| Various oo |....12/31/2015 ... |....06/30/2023 ... |ieuiiiiiniinnns o | I cove e e .. ,000))....

2599999. Joint Venture Interests - Other Unaffllated 56,367,459 815,408 815,408 52,842,225 | 52,842,225 (3,111 003) (3,111,003)
Core Senior Lending Fund |1 Feeder, L.P. -

000000-00-0 ..... Equity Tranche .......cccoooeciieeeiiiiiiinnn..n. Wilmington .....oocooecveeeeeiiins |oeenenes DE......... CAPITAL DISTRIBUTION ..o ....08/30/2022 ...|....06/30/2023 ...|... 16,455,948 |.......ccceoon |oonnnnneiiiies fooniiiiiieiiins |oeiiiiiieieenns foeeeiiiiiieeees foeeeiiiiieess ... 16,455,948 |... 16,455,948 |.....coeeeeeens |ooeiiiiiiieeens Joeeiiiiiiiieens |

5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 16,455,948 16,455,948 | 16,455,948

000000-00-0 ..... Advantage Capital Solar | . . |Wilmington ... ... DE......... | Advantage Capital Solar | .... ....10/11/2017 ...|....06/30/2023 ...|....... 150,000 |....ovvrririiie Jooviineneiiiis Joorriiieeeeins Jeeeiiiieeeees foeeeeiiieieeees feeeeeiiiiiieees foeees 150,000 |....... 150,000

000000-00-0 ..... Blue Earth Solar (Gercmmo) Wilmington .... .|Blue Earth Solar (Geronimo) .. ...10/26/2017 ...|....06/30/2023 ...|. X VAT R U R ) R R RN 237,655 |....... 237,655
Conway RG Solar, LLC (Greenbacker- Rockwell Conway RG Solar, LLC (Greenbacker-

000000-00-0 ..... ) e Wilmington Rockwell ) oo ....02/09/2018 ...|....06/30/2023 ...|........ LTI RRUUUUURRR RPUUESR RO RO R R I | 2| R 18,236

000000-00-0 ..... RG Plymouth Solar, . |Wilmington .... ....|RG Plymouth Solar, ...05/30/2018 ...|....06/30/2023 ...|....... 135,542 |oeeiiiiiiiiiis Jooiiiiiiiiis e e [ [ [ 135,542 [ 135,542 |...

000000-00-0 ..... USB RETC Fund 2018-11,LLC Wilmington . .|USB RETC Fund 2018-11,LLC . .06/30/2023 .. . 345,882 345,882

000000-00-0 ..... USB RETC Fund 2018-10,LLC Wilmington . .| USB RETC Fund 2018-10,LLC . . .06/30/2023 .. . 184,133 184,133

000000-00-0 ..... RG Redlands Solar, LLC . |Wilmington .... ....|RG Redlands Solar, LLC ....08/15/2018 ...|....06/30/2023 ...|.

000000-00-0 ..... RG Waseco Solar, LLC .... Wilmington .... ....|RG Waseco Solar, LLC ....09/20/2018 ...|....06/30/2023 ...|.

000000-00-0 ..... RG Worcester Solar, LLC Wilmington . .|RG Worcester Solar, LLC . ..10/09/2018 . .06/30/2023 ..

000000-00-0 ..... SkyHigh Sun, LLC ......... Wilmington . .| SkyHigh Sun, LLC .......... ..10/15/2018 . .06/30/2023 ..

000000-00-0 ..... Advantage Capital Solar Il .. . |Wilmington . .| Advantage Capital Solar Il ... ..10/29/2018 . .06/30/2023 .. . 110,058 .. 110,058 |.

000000-00-0 ..... Fayetteville RG Solar (Panda/ReneSola) ...... [Wilmington . .|Fayetteville RG Solar (Panda/ReneSola) . |....11/05/2018 . .06/30/2023 .. ..81,815 81,815 |.

000000-00-0 ..... RG Paiute Solar, LLC ....... Wilmington . .|RG Paiute Solar, LLC ....03/07/2019 . .06/30/2023 .. .. 43,890 43,890 |.

000000-00-0 ..... USB RETC Fund 2019-1 LLC . Wilmington . .| USB RETC Fund 2019-1 LLC ..04/25/2019 . .06/30/2023 .. 178,707 ..178,707 |.

000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .| RBC-VSF 26 Holding Company, LLC ....06/03/2019 . .06/30/2023 .. .. 98,875 98,875

000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .| RG Roanoke Solar, LLC . ...06/27/2019 . .06/30/2023 .. .. 75,886 75,886

000000-00-0 ..... Nittany Solar, LLC ... Wilmington . .|Nittany Solar, LLC .... .06/30/2023 .. . 327,245 327,245

000000-00-0 ..... USB RETC Fund 2019-5, LLC Wilmington . .|USB RETC Fund 2019-5, LLC . .06/30/2023 .. . 164,674 164,674

000000-00-0 ..... RG Mankato Solar, LLC ..... Wilmington . .|RG Mankato Solar, LLC .... .06/30/2023 .. .. 90,7382 90,732

000000-00-0 ..... USB RETC Fund 2021-3, LLC Wilmington . .|USB RETC Fund 2021-3, LLC . .06/30/2023 .. . 134,378 .. 134,378

000000-00-0 ..... RG Haberdasher Solar LLC . Wilmington . .| RG Haberdasher Solar LLC ... . . .06/30/2023 .. .. 65,293 ... 65,293 |. . 65,293

000000-00-0 ..... USB RETC Fund 2022-6, LLC ... . [Wilmington .... .. ....| USB RETC Fund 2022-6, LLC . ... |....01/28/2022 ...]....06/30/2023 ...|....... 102,469 |... .. e | 102,469 |....... 102,469 |...

5899999. Any Other Class of Assets - Unaffllated 2,781,941 2,781,941 2,781,941

000000-00-0 ..... [Park Avenue Securities, LLC ...ocooveereeuanens TWILMINGTON +.voveeveeceiceniens | DE......... [Park Avenue Securities, LLC ......co... [....12/31/2019 ...]....06/30/2023 ...[.... 2,210,808 [..eiiveiiiiies foorooiieiiiions froeesseenies Joonenensnennns Jooresussesnesnns foussesnsninees Jones 2,210,803 |... 15,000,000 |................ ... 12,789,197 |... 12,789,197 |................

5999999. Any Other Class of Assets - Affiliated 2,210,803 2,210,803 | 15,000,000 12,789,197 | 12,789,197

6099999. Total - Unaffiliated 73,560,436 815,408 815,408 70,085,202 [ 70,085,202 (3,111,003)]  (3,111,003)

6199999. Total - Affiliated 10,437,317 10,437,317 | 23,226,514 12,789,197 | 12,789,197

6299999 - Totals 83,997,753 815,408 815,408 80,472,519 | 93,261,716 9,678,194 9,678,194
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168863-EA-2 ......... REPUBLIC OF CHILE GOVT NATIONAL  5.330% 01/05/54 .... | IR IR 06/29/2023 ..... ALLIANCE BERNSTEIN .. .eeeeeeeeeeeeeee e e eeeeeee e e e e emeee e e e emnnne e e e eennnaeeeeemnnnaeeeemnnnnaeeennnn  reeennnnaaeeeemnnnnneeeennnnnaerees Joemmnnaanreemnnnnannees 2,117,547 v 2,125,000 |...
698299-BT-0 . .|REPUBLIC OF PANAMA GOVT NATIONAL  6.400% 02/14/35 .. D.. 04/27/2023 ALLIANCE BERNSTEIN 2,125,575 |. 2,010,000 |.
BN7443-52-4 .........[SAUDI INTERNATIONAL BOND GOVT NATIONAL  3.450% 02/02/61 ... .. [D.. e foenns 05/22/2023 ... ALL IANCE BERNSTEIN ... I 1,745,700 [..ooevnniiiiiiiinnnnns 2,530,000 |...
0309999999. Subtotal - Bonds - All Other Governments 5,988,822 6,665,000
03464P-AA-5 ......... Angel Oak Mortgage Trust SERIES 20222 CLASS A1 3.353% 01/25/67 ...cevvveeneeeeemneiieeeceniees | evvvviniiieenns feennd 06/13/2023 ..... BANK OF AMERICA .. eeeeee e e e e et e e e e e s e e e e e e e e e ee e e e e e e e nnne e e e e ennnneeeeennnnnnaees reeennnnaseeeemnnnnneeeennnnnaerees Joemmnnaanneennnniannees 6,166,848 |....coeeverniiieeenne 6,875,928
03465J-AA-8 ......... Angel Oak Mortgage Trust SERIES 20216 CLASS A1  1.458% 09/25/66 .........cevvvnvvivirnnnnnnrnnnnn | eevevennneenns il 06/21/2023 ..... T 0 O R RO < < D8 1 I EE . 6,780,682 |...
037833-BZ-2 ......... APPLE COMPUTER INC BASIC ~ 2.450% 08/04/26 ......ceeeeeeeeeeeeeeeneeeeeeeneeeeceene e eeennneees | oevvvvniiinnnns Jeennid 06/01/2023 ..... CITICORP SECURITIES .. ....10,000,000 |...
037833-DN-7 ......... APPLE COMPUTER INC BASIC ~ 2.050% 09/11/26 .....cevvvverniiiiiiiiiiiiiiiiiineecciniineeseennnnneees | eeeeeenniieeens fonnid 05/30/2023 ..... L0 I 0 P R RSP 31 o'<” 38 11| FE . 5,000,000 |...
03835V-Ad-5 ......... APTIV PLC BASIC ~ 3.100% 12/01/51 ...05/30/2023 ..... CITICORP SECURITIES .. N .... 13,000,000 ...
04651L-30-5 ......... AT&T MOBILITY 11 LLC AT&T MOBILITY 11 LLC  6.800% 06/15/28 . ...06/13/2023 ..... APOLLO ... ....25,000,000 [. .... 25,000,000 ...
05366D-AA-6 . .| AVIATION CAPITAL GROUP BASIC ~ 6.375% 07/15/30 Various ... .20,746,650 |. .21,000,000 |.
053773-BF-3 . ..| AVIS RENT A CAR INC BASIC  5.375% 03/01/29 ... MORGAN STANLEY 1,807,500 |. .. 2,000,000 |.
054561-AN-7 . ..| AXA EQUITABLE HOLDINGS | 5% Due 4/20/2048 AO  5.000% 04/20/48 . GOLDMAN SACHS ... 9,556,500 |. . 11,500,000 |.
055988-AH-2 ......... BMO Mortgage Trust SERIES 2023C5 CLASS AS ~ 6.162% 06/15/56 ......cccvvvennviiiiiniiiiiiiiiiiiinens | eeeveeniiieeens | 05/24/2023 ..... BMO CAPITAL MARKETS .. .... 10,299,953 |. ....10,000,000 ...
06051G-JF-7 ......... BAFC 2004-2 BASIC  1.898% 07/23/31 eeeeeiei e eeeeee e eeennee e eeennne e eeennnn | cevevnniiinnens Jonnid 05/25/2023 ..... GOLDMAN SACHS . 23,533,985 |eeiiiiiiiiis 4,500,000 |...
06051G-JL-4 ......... BAFC 2004-2 BASIC  1.922% 10/24/31 ...iiiiiiiiiiiiiiiiiien i sennnieees | eeeeeennieens ol 05/30/2023 ..... J.P. MORGAN ... ...9,493,440 |. .... 12,000,000 ...
06211C-AP-0 ......... BANKS 2023-5YR2 SERIES 20235YR2 CLASS AS  7.379% 06/15/28 ....ceeeeveeeeeeeeniieeeeeennieeeeeeen | cevvviniiinnnns e 06/29/2023 ..... MORGAN STANLEY ... e e e ettt e e et e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnnnneeeennnnnnes [oeeernnnnaneeernnnnaneeernnnnnnenes [reernnnnnneeeennnnnenee 0,149,927 s 5,000,000 |...
07336D-BA-8 ......... BARCLAYS COMMERCIAL MORTGAGE S SERIES 2023020 CLASS AS  5.973% 07/15/56 ...ovvvvnvvviinnnnnes | eerevenineeens | 06/21/2023 ..... 0 RO ROURPPPPRRE - 1 o 1Y+ 1s1. T EO . 8,000,000 |...
075560-BR-5 ......... BEAZER HOMES USA BASIC  5.875% 10/15/27 .eeeeieeeeeeeeee e eeeeee e eeeeene e eeennnnes | cevvviniiinnnes [eennid 05/17/2023 ..... GOLDMAN SACHS ... et eeeee e e e eeet e e e e e et e e e e e e e e e e e enn e e e e ennna e e eeennnnaeeeennnnnnaeeennnnn [oeeernnnnaereermnnnaneeeennnnnaeeee [reernnnnneeeernnnnnnees 2,828,125 |oviiiiiiiiiiiiiiinnes 2,500,000 |...
08163T-AC-6 ......... Benchmark Mortgage Trust SERIES 2023V2 CLASS A3 5.812% 06/15/50 ...cevvvnvvviiinnnniiiiiinninns | eereveniiieeens i 05/09/2023 ..... CITICORP SECURITIES .. ....10,000,000 ...
081925-BA-6 ......... Benchmark Mortgage Trust SERIES 2023B39 CLASS AS  6.250% 07/15/55 ...ceeevveeeeeeimniieeeeeene | eevvvviniieeens feennd 06/28/2023 ..... CITICORP SECURITIES «..eeeeeeeeeeeee e e e eeeee e e e e eee e e e e eess e e e e eenne e e e e eennn s e e e eennnnnneeeennnnn [eeeernnnnaseeermnnnnnneeennnnnnenes [oeernnnnneeeeennnnnnees 9,269,997 |oiiiiiiiiiiiinns 9,000,000 |...
084664-CZ-2 . ..| BERKSHIRE HATHAWAY FIN BASIC ~ 2.300% 03/15/27 .....cevvvnvvrinnnnnnnns GOLDMAN SACHS ... N 1,500,000 |.
09779#-AB-2 . .| BONAACORD CAPITAL PARTNERS BONAACORD CAPITAL PARTNERS IH  7.500% 07/31/43 . GOLDMAN SACHS . .. 6,500,000 |. .. 6,500,000 |.
09779@-AB-4 . ..| BONACCORD CAPITAL PARTNERS BONAACORD CAPITAL PARTNERS MH  7.500% 07/31/43 . GOLDMAN SACHS . . 13,500,000 |. . 13,500,000 |.
12655T-BP-3 ......... COMM MORTGAGE TRUST SERIES 2019GC44 CLASS AM  3.263% 08/15/57
126630-AC-9 ......... CVR PARTNERS/CVR NITROGE BASIC ~ 6.125% 06/15/28 ......vviiviiiiiiiiiiiiininiciiiineecccviinneeees | eeeeeeniieeens ol 05/23/2023 ..... JEFFERIES & COMPANY INC. ....
143658-BR-2 ......... CARNIVAL CORP - CL A BASIC ~ 6.000% 05/01/29 ..eeeveuniieeeineieeeeeennneeeeeeneneeeeeennneeeeenne | cevvvnnniinnnns Jonnid 06/01/2023 ..... WELLS FARGO SECURITIES LLC .
14366R-AA-7 ......... CARNIVAL HLDGS BM LTD BASIC 10.375% 05/01/28 ...evvvvriviiiiiiiiiiiiiiiinieccciiineeccvnineeeennn | eeeevennineees fonnid 05/02/2023 ..... Various ...
161150-AF-7 ......... CHART INDUSTRIES INC BASIC ~ 7.500% 01/01/30 ...eieeeeeeieeeeeieieeeeeeeeeeeeeereneeeeeenneeee | eevvvnnniinnnns Jeennid 05/17/2023 ..... VAT TOUS e eeete e e e ee e e e e e e e e e e s e e e e e e e e e e e e e e e e e enn e e e e eennn e e e eennnnneeeennnnnees reernnnnaaeeeennnaaeeeennnnnaeeees Joernniaae e 5,117,160 [ceeeeeeiiiiieeeeeee 5,000,000 |...
172441-BD-8 ......... CINEMARK USA INC BASIC ~ 5.875% 03/15/26 ......ccevvuniiiiiiiiniiiiiiiiiineecciiineeecvvninneecenns | eeeeeenniineees fonnid 05/02/2023 ..... BANK OF AMERICA 1,902,500 [ouveniiviinnnnniinnns 2,000,000 |...
17291IN-AA-9 ......... CITIGROUP COMMERCIAL MORTGAGE SERIES 2023SMRT CLASS A 6.015% 06/10/28 .....cevvvveeeeeeenns | eevvvvnineeens eennd 05/10/2023 ..... CITICORP SECURITIES .. ....10,300,000 |. ....10,000,000 |...
18912U-AA-0 CLOUD SOFTWARE GRP INC BASIC ~ 9.000% 09/30/29 ......evvviivrrnnniiiiiiiiniieciininneeeenninneeeenns | eeeeeenniinenns fonnid 04/04/2023 ..... L N R RO RN 1,185,000 [..ooevvvvnnniiiiinnnnns 1,500,000 ...
19416M-AB-5 . ..| PERMIAN RESOURC OPTG LLC BASIC ~ 5.875% 07/01/29 .. Various ... 6,321,599 |. 6,650,000 |.
19685G-AA-4 . ..| COLT Funding LLC SERIES 20224 CLASS A1  4.301% 03/25/67 . J.P. MORGAN . 8,400,706
20826F-BE-5 . .| CONOCOPHILL IPS COMPANY BASIC ~ 5.300% 05/15/53 .............. STIFEL NICOLAUS . 4,000,000
21867*-AE-8 . ..| CORE LABORATORIES (US) INTERES CORE LABORATORIES (US) INTERES  7.250% 06/28/28 BANK OF AMERICA . 5,000,000 |.
21867*-AF-5 . .| CORE LABORATORIES (US) INTERES CORE LABORATORIES (US) INTERES  7.500% 06/28/30 BANK OF AMERICA . .10,000,000 |.

21871X-AD-1 ......... COREBRIDGE FINANCIAL INC BASIC ~ 3.650% 04/05/27 ....ceveiuviiiiiiiiiiiiiiieiiiiiiiieesesiiiineenes | eeeeeniiieenns [onnd 05/31/2023 ..... Tax Free EXChange ........coooiiiiiiiiiiiiiiiiii s [ [, 2,906,705 3,000,000 |...

21871X-AH-2 ......... COREBRIDGE FINANCIAL INC BASIC ~ 3.900% 04/05/32 ...ceouuuureeieeeiiiiiieeeiiiieeeeeiiieeeeeee | eeeeeiiieeees [ 05/31/2023 ..... Tax Free Exchange .... .... 10,485,965 |. ....10,500,000 |...
21871X-AM-1 ...l COREBRIDGE FINANCIAL INC BASIC ~ 4.400% 04/05/52 ...ccouuvviiiieiiiiiiiieeiiiiiieeeesniineeeenin | eeeeeiiieeees [onnd 05/31/2023 ..... Tax Free EXChange .......eooiiiiiiiiiiiiiiiiic e [ [ 1,199,800 |.oovviviiieiiiiiinns 1,200,000 |...
226474-AA-8 ......... HPS CV VII Fund Prvt HPS CV VII Fund Prvt  9.545% 09/21/82 ...cccevviiiiiiiiiiiiiiiiies | i [ 04/17/2023 ..... DIRECT - 1 .. 1,956,041 |. 1,956,041 |...
23284B-AA-2 ......... CyrusOne Data Centers Issuer | SERIES 20231A CLASS A2 4.300% 04/20/48 .......cooevviniiinnes | onnnniiinnnns [onnnd 04/19/2023 ..... BARCLAYS ... ....21,631,207 |. ....24,000,000 |...
25755T-AH-3 DPABS 2012-1A SERIES 20171A CLASS A23  4.118% 07/25/47 .....evvvveeeniiiiiiiiiiiiiieceeiiees | e [ 05/31/2023 ..... Var ious ... 11,233,875 |. .... 12,000,563 |...
286857-G*-2 . ..|ELIZABETHTONN GAS ELIZABETHTONN GAS ~ 5.210% 06/01/33 . 04/27/2023 PNC CAPITAL . .10,000,000 |. .10,000,000 |.
286857-G@-0 . ..| ELIZABETHTONN GAS ELIZABETHTONN GAS ~ 5.310% 06/01/35 . 04/27/2023 PNC CAPITAL . 3,000,000 |. 3,000,000 |.
29273R-BL-2 . .| ENERGY TRANSFER PARTNERS LP BASIC ~ 5.300% 04/15/47 . GOLDMAN SACHS . 9,000,000 |.

GOLDMAN SACHS .
MARKET AXESS

.| EXXON MOBIL CORP BASIC ~ 2.275% 08/16/26 ...
FORD MOTOR COMPANY BASIC  6.100% 08/19/32 .

302316-BD-3 .
345370-DB-3

.10,000,000 |
250,000 |...




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

SCHEDULE D - PART 3

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

L'¥03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
35086@-AC5 ......... FOUR CORNERS OPERATING PARTNER FOUR CORNERS OPERATING PARTNER  4.630% 12/20/26 .....coeeevvee | vevvvvnnnnnnnnn onnnd 06/01/2023 ..... Tax Free Exchange . .. 4,000,000 |. .. 4,000,000 |...
377320-AA-4 ......... GLATFELTER BASIC ~ 4.750% 11/15/29 ...evviiiiiiiiiiiiiiiiiiiceccciinccecrvnieecrvnneeeennninees | eeeevenniineees fonnid 04/14/2023 ..... MARKET AXESS
382550-BR-1 ......... GOODYEAR TIRE & RUBBER CORP BASIC ~ 5.250% 07/15/31 .eeeeeeeeeeiieeeceeeeeeeeeeeieeeeeeeniees | eevvviniiinnens feennd 04/12/2023 ..... UBS WARBURG CONVERTIBLES ...
40488*-AA-5 ......... HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V SENIOR ~ 9.742% 12/05/32 ....evvvvvvivvnnnnnns | eoeeveniieeees | 06/22/2023 ..... DIRECT - 1
40488*-AB-3 .........|HPS STRATEGIC INVESTMENT PART STRATEGIC INVEST V JUNIOR 10.992% 12/05/32 .....covvevmneneeeee | vevvniiiiiiinn feend 06/22/2023 ..... DIRECT - 1 .. N
43324@-AD-9 ......... [HINES GLOBAL REAL ESTATE HLDGS HINES GLOBAL REAL ESTATE HLDGS  6.370% 06/21/30 ....evvvvvvee | wevmnnnnrenennn fennnd 06/02/2023 ..... J.P. MORGAN . ....10,000,000 [. ....10,000,000 ...
433248-AE-T7 ......... HINES GLOBAL REAL ESTATE HLDGS HINES GLOBAL REAL ESTATE HLDGS  6.400% 06/21/33 ......ccevve | vovvvvnnnnnnnns ounnd 06/02/2023 ..... J.P. MORGAN ... ....10,000,000 |. ....10,000,000 |...
433248-AF-4 ......... HINES GLOBAL REAL ESTATE HLDGS HINES GLOBAL REAL ESTATE HLDGS  6.550% 06/21/35 .....occvvvvn | covevennnnennns |onnd 06/02/2023 ..... J.P. MORGAN ... ..10,000,000 |. ....10,000,000 ...
433248-AG-2 ......... HINES GLOBAL REAL ESTATE HLDGS HINES GLOBAL REAL ESTATE HLDGS  6.700% 06/21/38 ......eecevee | vevvvvnnnnnnnns ounnd 06/02/2023 ..... J.P. MORGAN ... 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
446440-AF-8 . ..|HUNTINGTON NATIONAL BANK BASIC ~ 4.552% 05/17/28 ..... 05/25/2023 GOLDMAN SACHS . 9,724,575 |. .10,500,000 |.
446440-AJ-0 . .. |HUNTINGTON NATIONAL BANK BASIC ~ 5.650% 01/10/30 .. 05/25/2023 GOLDMAN SACHS ... 4,748,900 |. 5,000,000 |.
44891A-CH-8 . .. |HYUNDAI CAPITAL AMERICA BASIC  5.680% 06/26/28 06/21/2023 CITICORP SECURITIES 6,981,940 |. 7,000,000 |.
45074J-AA-2 ......... ITT HOLDINGS LLC BASIC ~ 6.500% 08/01/29 06/05/2023 ..... Various 4,185,055 |eeveniiieeiniies 5,094,000 |...
463556-A€-9 ......... IROQUOIS GAS TRANSMISSION SYST IROQUOIS GAS TRANSMISSION SYST  4.120% 05/09/34 04/20/2023 ..... THE SEAPORT GROUP .. 844,990 |..eovvnniiiiiiiins 1,000,000 |...
491774-AN-2 ......... KENVUE INC BASIC  5.050% 03/22/53 .....cceeeerennieeeeemnnneeeeeennnaeeeeennnaeeeeennnneeeeeennnnneees | cevvvnnniinnens Jonnnd 05/17/2023 ..... J.P. MORGAN 4,004,000 |eeeniiiiiiiiies 4,000,000 |...
494550-BU-9 ......... [KINDER MORGAN ENERGY PART LP BASIC ~ 5.500% 03/01/44 .......oovviiiiiniiiiiiiiiiiiiniiiiiineeenens [ eevvvieeeeneenn o 05/25/2023 ..... GOLDMAN SACHS ... 4,429,000 |..eevnnniiiiiinninnnns 5,000,000 |...
49456B-AJ-0 . .. |KINDER MORGAN INC 5.05% Due 2/15/2046 FA15  5.050% 02/15/46 ..covvenneeeennneeeeeenieeeeeeenn | evvvviniiinnnns Jeennd 05/25/2023 ..... GOLDMAN SACHS ... 9,161,240 |. ..11,000,000 |...
50167*-AA-2 ......... LA CHARGERS HEADQUARTERS TR LA CHARGERS HEADQUARTERS TR~ 4.020% 06/15/54 .......ccvvvvvvvveee | eorvvrnineenns |l 06/15/2023 ..... COASTAL SECLRITIES, INC. . 4,140,349 |.
53190F-AA-3 ......... LIFE TIME INC BASIC ~ 5.750% 01/15/26 ....ceeeeeeeieeeeeieeeeeeeeenie e e eeeenne e eeeenneeeeeennnes | cevevnnniinnnns Jonnid 05/23/2023 ..... MARKET AXESS 1,951,270 [oeeeeieiiiiieeeeee 2,000,000 |...
552953-CF-6 ......... [ MGM MIRAGE MGM INC BASIC ~ 5.500% 04/15/27 .....cevvuviiiiiiiiiiiiiiiiiiiiecceiiine e eceniieeeeennnn [ eeennnneeeneens foend 04/20/2023 ..... PARIBAS SECURITIES ... 1,935,000 [ouveniiiiinnnninnnnns 2,000,000 |...
55376C-AR-4 . .. [MSWF Comm Mtge Tr SERIES 20231 CLASS AS ~ 6.105% 05/15/33 05/19/2023 MORGAN STANLEY .. 7,209,591 |. 7,000,000 |.
55376C-Al-3 . .. MSWF Comm Mtge Tr SERIES 20231 CLASS B 6.906% 05/15/33 . 05/19/2023 MORGAN STANLEY .. .. 3,067,689 |. .. 3,000,000 |.
55903V-BA-0 . .. | MAGALLANES INC BASIC ~ 3.755% 03/15/27 . 05/04/2023 Tax Free Exchange . . 14,894,612 |. . 15,000,000 |.
55903V-BD-4 . .. | MAGALLANES INC BASIC ~ 5.050% 03/15/42 . Tax Free Exchange . 3,000,000 |. 3,000,000 |.
55903V-BE-2 . .. | MAGALLANES INC BASIC ~ 5.141% 03/15/52 . Tax Free Exchange . .16,000,000 |. .16,000,000 |.
565849-AE-6 ......... MARATHON OIL 6.6% Due 10/1/2037 A01  6.600% 10/01/37 ...oovvvvvenniiiiiiiiiiiiiiciiiiieeecviiiines | eeeeeenniieeens ol 05/25/2023 ..... GOLDMAN SACHS 9,396,735 [...ccvvvenniiiiinnnnns 9,500,000 |...
57708#-AA-9 ......... MATTERHORN EXPRESS PIPELINE MATTERHORN EXPRESS PIPELINE ~ 5.630% 06/30/34 ....covveeveeeennns | vevvvvnineenns eennd 06/15/2023 ..... SMBC NIKKO SECURITIES .. .. 13,680,000 |. .... 13,680,000 |...
594918-BR-4 ......... MICROSOFT CORP BASIC ~ 2.400% 08/08/26 .......cevvvunniiriiiiiiiiiiiiiiiieeecinnineeecenniseeeennnns | aeeeeennnineens fonnid 05/30/2023 ..... GOLDMAN SACHS 9,477,000 |. ....10,000,000 ...
594918-BY-9 ......... MICROSOFT CORP  3.300% 02/06/27 ..eeueeeeeeenneeeeeenniaeeeeennnaeeeernnnneeeeennnnneeeennnnnnenees | cevvvnnniinnnns Joonnid 05/30/2023 ..... MORGAN STANLEY .. 4,882,950 |eevruniieeiniies 5,000,000 |...
61747Y-ED-3 ......... MORGAN STANLEY BASIC ~ 2.239% 07/21/32 ..evviiiiiiiiiiiiiiiiiiieeccviin e eccvnineseennnns | eeeeeenniineees fonnid 05/30/2023 ..... J.P. MORGAN 3,189,240 |.eevvvnniiiiiiiiins 4,000,000 |...
61772B-AB-9 MORGAN STANLEY BASIC ~ 1.593% 05/04/27 05/30/2023 ..... MORGAN STANLEY 7,635,890 |eevvnniiieiniiins 8,500,000 |...
64083Y-AA-9 . ..|NESCO HOLDINGS Il INC BASIC ~ 5.500% 04/15/29 05/17/2023 BANK OF AMERICA . 1,800,000 |. 2,000,000 |.
65342%-AA-8 . ..|NEXUS GAS TRANSMISSION NEXUS GAS TRANSMISSION  5.360% 05/01/28 04/06/2023 CITICORP SECURITIES .. 4,000,000 |. 4,000,000 |.
65342*-AB-6 . ..|NEXUS GAS TRANSMISSION NEXUS GAS TRANSMISSION  5.480% 05/01/30 04/06/2023 CITICORP SECURITIES .. 5,000,000 |. 5,000,000 |.
65342%-AC-4 . .. [NEXUS GAS TRANSMISSION NEXUS GAS TRANSMISSION ~ 5.890% 05/01/35 04/06/2023 CITICORP SECURITIES .. 3,000,000 |. 3,000,000 |.
668074-J*-9 . ..| NORTHWESTERN CORP NORTHWESTERN CORP MT  5.570% 03/30/33 .... 05/01/2023 CIBC WORLD MARKETS .20,000,000 |. .20,000,000 |.
682680-AV-5 ......... ONEOK INC BASIC  5.200% 07/15/48 .....eeeeneeeeeeeeeeeeeeeeie e eeeee e e eeenn e e eennn e eeennn | cevvviniiinnnns Jonnid 05/25/2023 ..... GOLDMAN SACHS ... e eeeeeee e e e eeeee e e e e ee e e e e e me e e e e ennne e e e eemnna e e eeennnnneeeennnnnnaeeennnnnn reeennnnaaeeeennnnnneeeennnnnaerees Joemnnnnanreemnnnnnanees 9,461,740 |. ....11,500,000 ...
69007T-AE-4 ......... OUTFRONT MEDIA CAP LLC/C BASIC ~ 4.250% 01/15/29 ....evvviiiiiiiiiiiiiiiiininiiiiiinceccciiinneeees | eeeeeennieeens fonnid 04/14/2023 ..... o o R RS RN 1,601,625 [....ccvvvnniiiiinnnnns 1,875,000 |...
742718-ER-6 ......... PROCTOR & GAMBLE CO. BASIC ~ 2.450% 11/03/26 ......cevvvmeiieiinniieeeeeinenieeeeeeenneeeeeeenneeees | eevvviniiinnnns Jeennid 05/25/2023 ..... GOLDMAN SACHS ... et eeeeeee e e e eete e e e e e et e e e e e e e e e e e eenne e e e eemnna e e eeemnnnneeeennnnnnaeeennnnnn reeennnnaaeeermnnnnneeeennnnnnerees Joemnnnnaneeemnnnnaneees 9,397,600 |. ....10,000,000 |...
T44448-CY-5 ......... PUBLIC SERVICE CO OF COLO BASIC ~ 5.250% 04/01/53 ...eevvveniiiiiiiiiiiiiiiiiiiniecciiinneevinnnns | eeeevennieeens fonnid 06/14/2023 ..... | BARCLAYS ...iiiriiiii it e nr e snannns [eererraninneeennnnn e sennnnnnees [oerrnnnnnneenenen 3,496,075 | 3,500,000 |...
78454 -AL—4 ......... S ENERGY CO BASIC ~ 5.625% 06/01/25 ....cevvvnieeeeeeeieeeeeeeieeeeeenne e e eeenne e eeennneeees | eevvvnnniinnnns Joennid 04/13/2023 ..... IMPERTAL CAPITAL .eeeeeeeeeeeeeee e e e e emeee e e e e emene e e e e eenna e e e e ennna e e e e ennnnaeeeennnnnneeennnnnnns [oeeeennnnnnereeennnnaeseennnnnnnnee [oeernnnnnneeeennnnnnees 2,475,000 |oeeeiiiiiiiiiniiinnis 2,500,000 |...
80386W-AF-2 ......... SASOL FINANCING USA LLC BASIC ~ 8.750% 05/03/29 ........cevvuuviiriiiininiiniiiiiiieeeciiniinneenenns | eeeevenniinenns fonnid 04/26/2023 ..... ALLIANCE BERNSTEIN R 1,417,000 |...
808513-BG-9 ......... SCHIWAB, CHARLES CORP BASIC ~ 1.650% 03/11/31 .... ...05/25/2023 ..... GOLDMAN SACHS 4,512,900 |eevenniiiiiniins 6,000,000 |...
808513-BT-1 ......... SCHWAB, CHARLES CORP BASIC ~ 1.950% 12/01/31 ...05/25/2028 ..... GOLDMAN SACHS . 9,389,875 |. .... 12,500,000 |...
80874Y-BC-3 . ..| SCIENTIFIC GAMES INTERNA BASIC ~ 7.000% 05/15/28 06/26/2023 Various ... 10,777,570 |. 10,776,000 |.
810186-Al-6 . ..| SCOTTS COMPANY BASIC ~ 4.375% 02/01/32 . 05/04/2023 Various 1,133,998 |. 1,375,000 |.
810186-AX-4 . ..| SCOTTS COMPANY BASIC ~ 4.000% 04/01/31 . 05/04/2023 Various 1,733,688 |. 2,125,000 |.
82967N-BC-1 ......... SIRIUS XM RADIO INC BASIC  5.500% 07/01/29 ......ccevuuuiiiiiiinnniiiiiiiiniiniiiiiiiinneisninnennee | aeeeeensnnnenes |oannsd 04/21/2023 ..... LT P AP PPN 1,786,340 [..oovvvvnniiiiiinnnnns 2,000,000 |...
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82967N-BM-9 ......... SIRIUS XM RADIO INC BASIC ~ 3.875% 09/01/31 ...eeeeeeiee e eeenee e eeeee e eeeennneeees | eevvviniinnnes feennid 04/11/2023 ..... J.P. MORGAN 1,557,500 [oeeeneeeeennieeeeens 2,000,000 f.eeeeeeennnareeennnnnnn....9,042 [3.CFE ..........
84265V-AA-3 ......... SOUTHERN COPPER CORP BASIC ~ 7.500% 07/27/35 ....ueivviiiiiiiiiiiiiiiniiiiiiiincescrininneennnnines | eeeeeenninenns fonnid 05/01/2023 ..... LA I 03 1 PR RO RN 4,521,600 |..eevunniiiiiiniinnns 3,840,000 |...
857691-AG-4 ......... STATION CASINOS LLC BASIC ~ 4.500% 02/15/28 .....cceeeeeennaeieeeninaeeeeemnnaeeeeeennneeeeeennnnees | cevvrnnniinnnns Jonnid 05/02/2023 ..... MARKET AXESS .o e e ettt e e e e et e e e e e e s e e e e e e e e e e nnne e e e e emnnnaeeeeennnnneeeeennnnnneeeennn [oeeernnnnnneeermnnnanneernnnnnneeee [oeernnnnnneeeennnneeeee 1,374,313 | 1,500,000 ...
876126-AB-7 ......... TARGA RESOURCES CORP BASIC ~ 4.950% 04/15/52 ....eivvivvnniiiiiiiiiiniiiiiiiineeevinninnennnnnines | eeeeeenniineens fonnid 05/25/2023 ..... GOLDMAN SACHS ... .... 12,000,000 |...
886320-AE-3 ......... CLOUD SOFTWARE GRP HOLDG BASIC ~ 6.500% 03/31/29 .....euuiiieeiienieeeeeeeieeeeeeenneeeeeeenneeee | evvvviniiinnnns Joennid 04/03/2023 ..... GOLDMAN SACHS ... e eeeeeee e e e e eeet e e e e e e e e e e eeeee e e e e eennae s e e eennnaeeeeennnnaeeeennnnnnaeeennnnn [reeernnnnnneeermnnnaneeermnnnnanees [reernnnnneeeeennnnnnees 2,662,500 |oeeviiiiiiiiiniinnnins 3,000,000 |...
89236T-JK-2 ......... TOYOTA MOTOR CREDIT CORP BASIC ~ 1.125% 06/18/26 ......ccevvvvnniiiiiiiiiiiiiiiiiniecriniinneneine | eeeeeenniieeens fonnid 05/30/2023 ..... BANK OF AMERICA . R 6,000,000 |...
902104-AC-2 ......... T1=VI INC BASIC  5.000% 12/15/29 . .eeeeeieeeeeeee e e e e e e e eeene e e e eenne e e eennns | veeeessnnnnns oeeens 04/05/2023 ..... MARKET AXESS .. 1,835,350 [oeeenieeeinniiaeeeenes 2,000,000 |...
90353T-AC4 ......... UBER TECHNOLOGIES INC BASIC ~ 8.000% 11/01/26 ....ovvvriiiiiiiiiiiiiiiiiineiecciiineeecvnineeeennn | eeeevennieeens fonnid 04/12/2023 ..... LT RO RN 3,067,271 [oeeiiiiiiiiiieeees 3,000,000 |...
911312-CA-2 ......... UNITED PARCEL SERVICE CL B BASIC ~ 5.050% 03/03/53 04/11/2023 ..... JEFFERIES & COMPANY INC. ..eeeeeeiieeeeeeiee e e e e enee e e e e eeee e e e eeennn e e e eemnne e e e e eennnneeeeennnn [oeeernnnnsareernnnnnneeernnnnnneeee [reeennnnneeeeennnnnaeee 1,083,640 |oooiiiiiiiiiiiiiis 1,000,000 |...
931142-EM-1 . ..| WAL-MART STORES BASIC ~ 3.050% 07/08/26 .. 05/25/2023 GOLDMAN SACHS ... 9,500,000 |.
931142-ER-0 . .. | WAL-MART STORES BASIC ~ 1.050% 09/17/26 ..... 05/30/2023 MORGAN STANLEY .. 5,000,000 |.
958667-AA-5 . .| WESTERN MIDSTREAM OPERAT BASIC ~ 5.500% 02/01/50 .. 05/25/2023 GOLDMAN SACHS . . 11,500,000 |.
LX2038-93-8 LIGHT & WONDER SCIENTIFIC GAMES INTL 1L $+300 04/07/29 .. 05/16/2023 ..... P MORGAN .ttt e et e et e e e e e e e e e e e e e e e e e nnn e e e ernnna e e e eennnneeeeernnnnaeeee reernnnnaeeeeennnaneeeennnnnaeeees Joernniaaere e 4,968,750 |eeveunaeieeininiens 5,000,000 |...
008911-BK-4 AIR CANADA 008911BK4  3.875% 08/15/26 ... A. 04/14/2023 ..... MARKET AXESS .. 1,834,625 [oovniiiiiiiiiee 2,000,000 |...
097751-BT-7 . .|BOMBARDIER INC BASIC ~ 7.875% 04/15/27 ... A.. 04/27/2023 Various 6,011,250 |. 6,000,000 |. BFE ..
13648T-AD-9 CANADIAN PACIFIC RAILWAY BASIC ~ 4.300% 05/15/43 .. 04/19/2023 ..... Tax Free Exchange . ... 14,777,865 |. .... 12,500,000 |... 2.BFE
53278L-B#-3 LINAMAR CORPORATION LINAMAR CORPORATION  5.960% 06/30/33 .. B.. 05/26/2023 ..... BANK OF AMERICA .. 22,811,940 | .. 22,811,940 |... 2BZ ..
00388W-AM-3 . ..| ABU DHABI NATIONAL ENERG BASIC ~ 4.696% 04/24/33 ..... D.. 04/17/2023 ALLIANCE BERNSTEIN 1,200,000 1,200,000 1.0 FE
00774M-AY-1 . ..| AERCAP IRELAND CAP/GLOBA BASIC ~ 3.400% 10/29/33 .. D.. 05/25/2023 GOLDMAN SACHS ... 4,691,040 |. 6,000,000 2.BFE ..
00774M-AZ-8 . ..| AERCAP IRELAND CAP/GLOBA BASIC ~ 3.850% 10/29/41 .. D.. 05/25/2023 GOLDMAN SACHS . .. 9,225,000 |. .12,500,000 |. 2.BFE ..
05401A-AS-0 . ..| AVOLON HOLDINGS FNDG LTD BASIC ~ 6.375% 05/04/28 .. D.. 05/01/2023 J.P. MORGAN ... . 14,843,250 |. . 15,000,000 |. 2.CFE ..
06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES  5.375% 05/22/33 . D.. 05/18/2023 ALLIANCE BERNSTEIN .. 975,606 ..977,000 1.FFE ..
06738E-BV-6 . ..| BARCLAYS PLC BASIC ~ 2.894% 11/24/32 ... D.. 05/25/2023 GOLDMAN SACHS ... 1,560,600 2,000,000 2.AFE ..
06738E-Bi-4 . ..| BARCLAYS PLC BASIC ~ 3.330% 11/24/42 ... D.. 05/25/2023 GOLDMAN SACHS ... 9,278,010 . 13,500,000 |. 2.AFE ..
12570F-AA-9 . .| CK HUTCHISON INTL 23 BASIC ~ 4.750% 04/21/28 D.. 04/18/2023 ALLIANCE BERNSTEIN 1,756,445 1,760,000 |. 1.F FE ..
251526-CD-9 ......... |DEUTSCHE BANK NY BASIC ~ 3.547% 09/18/31 .... D.. 05/25/2023 GOLDMAN SACHS ... 4,524,300 .. 5,500,000 |. 2.AFE ..
251526-CK-3 .. | DEUTSCHE BANK NY BASIC ~ 3.035% 05/28/32 . D.. 05/25/2023 GOLDMAN SACHS ... 9,391,680 . 12,000,000 |. 2.AFE ..
279158-AT-6 ..|ECOPETROL SA BASIC ~ 8.625% 01/19/29 ......... D.. 06/28/2023 ALLIANCE BERNSTEIN 1,354,292 |. .. 1,354,000 |. 3.AFE ..
29660N-AB-5 ..| STADIUM FUNDING TRUST FC BARCA STADIUM FUNDING TRUST FC BARCA  6.980% 06/30/30 D.. 05/30/2023 GOLDMAN SACHS ... .10,000,000 |. .10,000,000 |. 2.BPL ..
460599-AE-3 . .. | INTERNATIONAL GAME TECH BASIC ~ 5.250% 01/15/29 ......evvvvviirnnnnnnns D.. 04/21/2023 MARKET AXESS .. 1,023,240 |. .. 2,000,000 |. 3.AFE
55817H-AQ-2 ..|Madison Park Funding Ltd SERIES 202262A CLASS BR  7.628% 07/17/36 D.. 06/27/2023 J.P. MORGAN . .10,000,000 |. .10,000,000 |. 1.02
55817H-AS-8 .|Madison Park Funding Ltd SERIES 202262A CLASS CR  8.028% 07/17/36 D.. 06/27/2023 J.P. MORGAN ... 5,000,000 |. 1.FZ
55977Y-AA-6 MAGYAR EXPORT-IMPORT BAN AGENCY DEBENTURES  6.125% 12/04/27 D.. 04/27/2023 ALLIANCE BERNSTEIN .. .eeeeeeeeeeeeeee e e eeeeee e e e e e ennne e e e e eeene e e e eemnnnaeeeeennnnaneeeennnnnneeennnn  [oeeernnnnnaeeermnnnaneeeemnnnnneeee [reernnnnneeeeennnnnenes 2,068,095 |oiiiiiiiinis 2,076,000 |... 2.CFE ..
67577M-AN-3 Octagon Investment Partner 45 SERIES 20191A CLASS A1R  6.368% 04/15/35 . D.. 06/27/2023 BANK OF AMERICA ..10,200,000 |... 1.AFE
69379V-AA-7 . ..| PERTAMINA GEOTHERMAL ENE BASIC ~ 5.150% 04/27/28 ........ D.. 04/20/2023 ALLIANCE BERNSTEIN ..200,000 |. 2.CFE ..
69915N-AA-6 . .|Parallel Ltd SERIES 20231A CLASS A1 7.268% 07/20/36 . D.. 06/09/2023 J.P. MORGAN ... .20,000,000 |. 1.AFE ..
69915N-AB-4 Parallel Ltd SERIES 20231A CLASS A2  7.968% 07/20/36 .... D.. 06/09/2023 P MORGAN et e e et e e e e e e e e e e e e e e e e e e e eenn e e e eennnn e e eernnnneeeeennnnnaeees [reeernnnnaneeernnnnanneeennninneees [reernnnnaeeeernnnnnaees 9,000,000 |oeiiiiiiiiiiiis 5,000,000 |... 1.C FE
T4947L-AD-6 REC LTD BASIC  5.625% 04/11/28 D.. 04/03/2023 ALLIANCE BERNSTEIN ... s 2.CFE
780153-BT-8 . ..|ROYAL CARIBBEAN CRUISES BASIC  7.250% 01/15/30 . D.. 05/04/2023 Various ... .. 7,400,000 |. 4BFE ..
78448T-AH-5 . .| SMBC AVIATION CAPITAL FI BASIC ~ 5.450% 05/03/28 D.. 04/26/2023 Various ... .10,000,000 |. 2.AFE ..
822582-BT-8 SHELL INTERNATIONAL FIN BASIC ~ 2.875% 05/10/26 ... D.. 05/30/2023 DEUTSCHE BANK . 3,346,245 | 3,500,000 |... 1.0 FE
87938lI-AU-7 TELEFONICA EMISIONES SAU  5.213% 03/08/47 D.. 05/25/2023 GOLDMAN SACHS ... 4,574,460 |..covvnniiiiiiiinnnnns 5,500,000 |... 2.CFE
87938II-AW-3 . ..| TELEFONICA EMISIONES SAU BASIC ~ 4.895% 03/06/48 D.. 05/25/2023 GOLDMAN SACHS ... .. 9,501,240 |. . 12,000,000 |. 2.CFE ..
902613-AY-4 . ..| UBS GROUP AG BASIC  4.875% 05/15/45 ... D.. 06/12/2023 Tax Free Exchange . . 15,320,663 |. . 12,000,000 |. 1.G FE ..
902613-BB-3 . ..| UBS GROUP AG BASIC ~ 4.550% 04/17/26 ... D.. 06/12/2023 Tax Free Exchange .... L41,171,147 |. . 40,500,000 |. 1.G FE ..
92682R-AA-0 . ..| VIKING OCEAN CRUISES SHI BASIC ~ 5.625% 02/15/29 ..... D.. 05/30/2023 WELLS FARGO SECURITIES LLC . .. 5,456,000 |. .. 6,244,000 |. 4.A FE
AG0531-23-0 . ..| STADIUM FUNDING TRUST FC BARCA STADIUM FUNDING TRUST B.. 05/31/2023 GOLDMAN SACHS ....... . 26,722,500 |. .26,722,500 |. 2B1Z
AP6976-88-4 . ..| FALABELLA SA BASIC ~ 3.750% 10/30/27 ... D.. 05/17/2023 ALLIANCE BERNSTEIN .. 467,433 ..527,000 2.CFE
AR5596-90-3 . ..|UPL CORP LTD BASIC ~ 4.500% 03/08/28 ... D.. 05/11/2023 ALLIANCE BERNSTEIN 2,159,636 2,360,000 3.AFE ..
AZ3417-07-0 . ..| ADANI PORTS AND SPECIAL BASIC ~ 4.375% 07/03/29 . D.. 04/11/2023 ALLIANCE BERNSTEIN 389,620 .506,000 2.CFE ..
BM0296-17-8 . ..| FOXCONN FAR EAST LTD BASIC ~ 2.500% 10/28/30 . D.. 04/21/2023 ALLIANCE BERNSTEIN 1,017,433 1,200,000 1.G FE ..
BN3611-65-2 . ..| SK HYNIX INC BASIC ~ 2.375% 01/19/31 ...... D.. 05/23/2023 ALLIANCE BERNSTEIN 1,490,536 1,960,000 2.CFE ..
BN5536-09-7 . .. |MARB BONDCO PLC BASIC ~ 3.950% 01/29/31 .. D.. 04/14/2023 ALLIANCE BERNSTEIN 474,728 631,000 3.AFE ..
BN7410-03-6 . .| ADANI PORTS AND SPECIAL BASIC  3.100% 02/02/31 . D.. .04/11/2023 ALL IANCE BERNSTEIN 476,840 728,000 2.CFE ..
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BP4387-50-5 ORBIA ADVANCE CORP SAB BASIC  2.875% 05/11/31 .. D.. 04/26/2023 ALLIANCE BERNSTEIN ... ..672,000 |... .
BPY08S-44-3 . ..| CSN RESOURCES SA BASIC ~ 4.625% 06/10/31 ....... D.. 04/14/2023 ALLIANCE BERNSTEIN 630,000 |.
B06509-14-6 . ..| ADANI PORTS AND SPECIAL BASIC ~ 3.828% 02/02/32 . D.. 04/12/2023 ALLIANCE BERNSTEIN .. 403, K 616,000 |.
BRO290-26-2 . .. | FALABELLA SA BASIC ~ 3.375% 01/15/32 ... D.. 05/12/2023 ALLIANCE BERNSTEIN .. 466,150 |. 600,000 |.
BV7720-61-8 . ..| FREEPORT INDONESIA PT BASIC ~ 5.315% 04/ D.. 06/09/2023 ALLIANCE BERNSTEIN .. 1,729,750 |. .. 1,850,000 |.
G0566*-AE-9 . .| ARQIVA PP FINANCING PLC ARQIVA PP FINANCING PLC ~ 6.240% 06/30/31 D.. 06/06/2023 HSBC SECURITIES INC .25,000,000 |. .25,000,000 |.
62530#-AA-2 . ..|HPS CSL Il Fund Prvt HPS CSL Il Fund Prvt Senior  8.242% 12/02/33 C.. 06/15/2023 DIRECT - 1 .. . 24,642,233 |. . 24,642,233 |.
62530#-AB-0 ......... HPS CSL |1 Fund Prvt HPS CSL Il Fund Prvt Junior  9.742% 12/02/33 C.. 06/15/2023 DIRECT - 1 .. .... 12,321,116 |. ... 12,321,116 |...
G3301*-AK-9 ......... FIL LIMITED FIL LIMITED  6.100% 06/29/30 B.. 06/29/2023 CITICORP SECURITIES .... 26,487,300 |. .... 26,487,300 |...
G5264#-AX-T7 . ..| KINGSPAN SECURITIES 2016 DESIG KINGSPAN SECURITIES LIMITED ~ 4.700% 06/07/29 B.. 04/18/2023 BNP PARIBAS - RS ONLY OR INACT .32,097,000 |. .32,097,000 |.
L3551#-AR-1 . .| FERRERO INTERNATIONAL S.A. FERRERO INTERNATIONAL S.A.  5.200% 06/20/35 . D.. 05/11/2023 BANK OF AMERICA ....... .21,000,000 |. .21,000,000 |.
N42816-CK-9 KONINKLIJKE VOPAK N.V. KONINKLIJKE ~ 5.120% 06/19/28 D.. 04/05/2023 ... CITICORP SECURITIES ....uuuuuuuuuunnnusiutiiiiii s [asssssssssssssssssssssssssssssnans [oeeeeeeeeeeeeeeeeeennes 5,000,000 |ooeeeeeiiiiieieees 5,000,000 |...
N4281@-CL-7 KONINKLIJKE VOPAK N.V. KONINKLIJKE  5.160% 06/19/29 D.. 04/05/2023 ... CITICORP SECURITIES ....euueeueiiiiinniiiniiiiiiii s [sssssssssssssssssssssssssssnnnsnnns [erereeeenennennennnnns 5,000,000 |oeeereiiiiiiiiiiins 5,000,000 |...
71 4656-56-5 . .| BANK OF EAST ASIA LTD BASIC  6.750% 03/15/27 ... D.. 05/17/2023 ALLIANCE BERNSTEIN 1,736,725 | 1,729,000 |.
2P3502-08-2 STANDARD CHARTERED PLC BASIC  2.819% 01/30/26 .. D.. 04/20/2023 ..... ALLIANCE BERNSTEIN ... 700,832 |. 740,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,119,305,775 1,175,942,694
LX1761-64-7 ......... GOODRX GOODRX TLB +275 10710725 oo [ 05/24/2023 ..... BARCLAYS e aaas [sessssssssesseesssassnasarnrnrrnans [eeerereeeeneeeneeaaaes 3,577,526 [..eevvennniiinininnnee 3,613,663
LX1814-64-4 ......... GENESEE & WYOMING INC GENESEE & WYOMING INC 1L $+200 12/30/26 oo | e e 06/23/2023 ..... T N St 6,089,270 |. 6,094,270 |...
LX1821-54-0 . ..| CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB $+350 08/08/26 . 06/27/2023 WELLS FARGO SECURITIES LLC . 1,900,065 |. 1,994,819 |.
LX1832-32-3 . ..| VIRGIN MEDIA BRISTOL LLC VIRGIN MEDIA TLN $+250 01/31/28 06/07/2023 RBC CAPITAL MARKETS 1,940,000 |. 2,000,000 |.
LX1838-41-1 . ..| OUTFRONT MEDIA INC OUTFRONT MEDIA TLB $+175 11/18/26 ... 05/22/2023 MORGAN STANLEY .. 2,940,000 |. 3,000,000 |.
LX1842-14-0 . ..|LEVEL 3 FINANCING INC LEVEL 3 FINANCING TLB $+175 03/01/27 BANK OF AMERICA . 3,451,688 3,925,000
LX1854-55-8 . ..| STATION CASINOS LLC STATION CASINOS TLB +225 02/08/27 .... Various ...... 7,854,889 7,902,752
LX1888-67-1 ......... CARNIVAL CORP CARNIVAL CORP TLB 2025 $+300 06/30/25 ... [ e [ 06/01/2023 ..... J.P. MORGAN . 2,992,500 |. 3,000,000 |...
LX1889-05-9 ......... UNITED AIRLINES MILEAGE PLUS HOLDINGS TLB +525 06/21/27 oo [ 06/23/2023 ... L R O OPSPPOTPPPPPPPRPP R 2,080,000 |. 2,000,000 |...
LX1899-34-8 ......... DELTA AIRLINES SKYMILES DELTA AIR SKYMILES TLB S+375 L [ R 06/09/2023 ... e N S 2,080,000 |. 2,000,000 |...
LX1914-05-5 ......... EW SCRIPPS EW SCRIPPS TLB3 S+275 01/07/28 oo i e 05/22/2023 ..... WELLS FARGO SECURITIES LLC . .. 2,857,500 |. 3,000,000 |...
LX1923-26-2 ......... JANUS INTERNATIONAL JANUS TLB-1 $+325 02/15/25 ovvvvviiiiiiiiiiiiiiiiiiiiieeeiieieeeeiens [ e [ 05/11/2023 ..... Various ...5,492,143 |. 5,509,808 |...
LX1931-03-4 HARSCO CORP HARSCO CORP TLB-3 $+225 03/10/28 05/10/2023 ..... Various 5,285,863 |. 5,421,398 |...
LX1938-10-4 . ..| ARAMARK SERVICES INC ARAMARK TLB5 $+250 04/06/28 05/18/2023 J.P. MORGAN . 7,810,996 |. 7,830,573 |.
LX1938-25-2 . ..| ORGANON & CO ORGANON & CO TLB $+300 06/02/28 .... 06/06/2023 J.P. MORGAN . 3,000,000 |. 3,000,000 |.
LX1939-44-1 . ..| ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+325 04/10/28 .. 05/31/2023 BANK OF AMERICA . 2,992,500 |. 2,992,500 |.
LX1942-13-0 . ..| FRONTIER COMMUNICATIONS FRONTIER COMM TLB +375 10/08/27 . 06/27/2023 J.P. MORGAN . 1,945,026 |. 1,994,898 |.
LX1951-63-7 . ..| PQNew ECVT ECOVYST PQ CORP - ECOVYST TLB $+250 06/09/28 05/18/2023 MORGAN STANLEY 1,985,000 |. 2,000,000 |.
LX1966-45-1 ......... ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB +350 08/17/28 06/07/2023 ..... J.P. MORGAN 2,992,500 |. 3,000,000 |...
LX1967-63-2 ......... BALLY'S CORP BALLY'S CORP TLB +325 10/02/28 04/01/2023 ..... Various 4,562,625 |. . 4,734,717 ...
LX1991-53-3 ......... CARNIVAL CORP CARNIVAL CORP TLB 2028 $+325 10/18/28 ... 06/22/2023 ... J.P. MORGAN . ...5,992,405 |...
LX1996-56-7 ......... GRAY TELEVISION GRAY TELIVISION TLD S+300 12/01/28 .. 06/05/2023 ..... WELLS FARGO SECURITIES LLC . ...2,992,405 |...
LX2020-71-2 ......... GOLDEN NUGGET GOLDEN NUGGET 1L S+400 01/27/29 05/02/2023 ... JEFFERIES & COMPANY INC. ... .. 2,750,000 |...
LX2021-20-7 ......... GRIFFON CORP GRIFFON CORP TLB $+225 01/31/29 06/15/2023 ..... BANK OF AMERICA ....
LX2037-85-6 ......... PERRIGO INVESTMENTS LLC PERRIGO TLB $+225 04/05/29 .. ...06/09/2023 ..... J.P. MORGAN . . .
LX2038-97-9 ......... OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -0SCAR 1L S$+450 04/13/29 ... ...06/13/2023 ..... CITICORP SECURITIES .. 1,458,750 |. 1,500,000 |...
LX2097-61-1 . ..| AMERICAN AXLE & MFG INC AMERICAN AXLE TLB S$+350 12/08/29 ........ 06/16/2023 Various ...... 5,970,000 |. 6,000,000 |.
LX2106-80-0 . ..| CAESARS ENTERTAINVENT INC CAESARS ENTERTAIN TLB S+325 01/23/30 . 05/31/2023 J.P. MORGAN . 9,149,000 |. 9,200,000 |.
LX2109-20-1 . .. | HANESBRANDS INC HANESBRANDS INC TLB S$+375 02/15/30 06/08/2023 J.P. MORGAN . ..995,006 |. ..997,500 |.
LX2109-44-0 ......... TRANSDIGM TRANSDIGM TLI S+325 08/10/28 oo [ [ 05/09/2023 ... GOLDMAN SACHS . .. 4,993,750 |. ..5,000,000 ...
LX2110-30-7 ......... SALLY BEAUTY HOLDINGS LLC SALLY BEAUTY TLB $+250 02/17/30 coveeiiiiiiiiiiiis | s | 06/15/2023 ... BANK OF AMERICA .... 2,992,500 |. 2,992,500 |...
LX2111-61-1 ......... UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB S+275 02/27/30 w.vvvvviiiiiiiiiiiiiiiiiiiinn | eeeeen foian 06/20/2023 ..... Various .... 13,478,366 |. ... 13,402,481 |...
LX2114-51-5 ......... UNIVERSAL HOSPITAL SERVICES AGILITI HEALTH TLB $+300 05/01/30 e [ e 05/01/2023 ... Tax Free EXChange .........ooooooiiiiiiiiii s e [ 2,579,285 | 2,846,707 |...
LX2126-57-8 ......... ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB $+375 L OPPPPPP IRTTPTPPPPPPPPPPR ROUUURN 05/23/2023 ..... P MORGAN .. e e reeeees fereeeeeesreeeeeeeererenererrreeeees [enneennnennnennnennnn 4,987,500 | 5,000,000 |...
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LX2126-96-4 ......... XPO LOGISTICS XPO LOGISTICS TLB $+200 05/18/28 e eeeeeeeeeee | e e 05/24/2023 ..... Tax Free Exchange . 616,048 |. 611,583 |... 3AFE e
LX2127-14-5 ......... CINEMARK USA INC CINEMARK USA TLB S$+375 05/18/30 vvvviiiiiiiiiien i [ e [ 06/27/2023 ..... BARCLAYS .. 15,679,375 |. .. 15,875,000 |...
LX2128-70-5 ......... LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650 12/31/26 ... 05/19/2023 ..... Tax Free Exchange .... 9,338,784 |. 9,566,366 |...
LX2128-71-3 ......... LIFESCAN GLOBAL CORP LIFESCAN 2ND LIEN $+950 03/31/27 ... 05/19/2023 ..... Tax Free Exchange .... 2,137,727 | 2,250,000 |...
LX2130-41-2 ARAMARK SERVICES INC ARAMARK TLB6 S+250 06/13/30 06/13/2023 J.P. MORGAN ... 5,940,000 |. 6,000,000 |...
LX1759-23-7 . ..|NORTHRIVER MIDSTREAM NORTHRIVER MIDSTREAM TLB $+325 10/01/25 . A. 06/21/2023 GOLDMAN SACHS . 4,986,911 4,986,911
LX1817-51-4 . ..|WESTJET AIRLINES WESTJET AIRLINES 1L TL $+300 12/11/26 .. A.. 06/27/2023 BARCLAYS ... 1,939,926 1,994,782
LX1966-03-0 . ..| AIR CANADA AIR CANADA TLB +350 08/11/28 .. A. 05/05/2023 J.P. MORGAN . 2,996,250 3,000,000
LX1963-80-5 . .| ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDING TLB4 S$+250 . D.. 06/27/2023 DEUTSCHE BANK . 9,945,878 9,974,555
LX2086-11-9 . .| ENTAIN HOLDINGS GIBRALTA ENTAIN HOLDINGS TLB2 $+350 10/18/29 . C.. 06/23/2023 MORGAN STANLEY .. 2,970,000 |. 3,000,000 |.
LX2093-69-3 FORMULA ONE FORMULA ONE -DELTA 2 TLB $+300 01/15/30 D.. 05/24/2023 ... P MORGAN ... ieeeitieeeeeiet e e eeeeeesseeerensseeenrnnaeeeernnneeeernnnnateernnnnaseenrnnnnaseene [reernennseeernnnnnseeernnnnaaereee Jerennaaereernnnaaarees 6,000,000 |...eevvnnniaiaennnnnnns 6,000,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 207,370,556 210,008, 165
2509999997. Total - Bonds - Part 3 1,332,665, 153 1,392,615,859 5,211,228
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 1,332,665, 153 1,392,615,859 5,211,228
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks
10576N-10-2 . ..| BRAZE INC . 04/18/2023 DIRECT - 1 . 24,492.000 |. ..851,097 |.
30212P-30-3 . .. |EXPEDIA INC CL A COMMON STOCK . 04/24/2023 DIRECT - 1 R N
68134L-10-9 . ..]0LO Inc. OLO INC. ..... . . .04/27/2023 DIRECT - 1 . 42,590.000 |. .. 374,792 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,225,889
FHLB00-01-8 . ..|Federal Home Loan Bank Membership Stock ... 04/07/2023 DIRECT - .. 7,490.000 |.
FHLB00-02-6 . ..|Federal Home Loan Bank Activity Based Stock 06/28/2023 DIRECT - .86,576.000 |.
000064-14-7 . ..| COVIS PHARMA COVIS FINCO S.A.R.L. CLASS A ... 05/30/2023 DIRECT - 5,899.000 |.
000649-14-5 . ..| COVIS PHARMA COVIS FINCO S.A.R.L. CLASS B 05/30/2023 DIRECT - 5,899.000 |.
006491-49-2 ......... COVIS PHARMA COVIS FINCO S.A.R.L. CLASS C .eevvreeeeeeeeniieeeeeenieeeeeeenneeeeeennneeeeeennnnes | Devevniieeeees Joennd 05/30/2023 ..... 3]0 e PP URPPUPPP AERSUPTRTRRPPPTPRN 5,899.000 |....
006491-50-0 ......... COVIS PHARMA COVIS FINCO S.A.R.L. CLASS D ... [P R 05/30/2023 ..... 00 R R 5,899.000 |....
006491-51-8 ......... COVIS PHARMA COVIS FINCO S.A.R.L. CLASS E-2 N 1 PO R 05/30/2023 ..... 0= PP PP PPPP FPPPPPPPTPPPPPRRTN 5,899.000 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
5989999997. Total - Common Stocks - Part 3 10,644,289 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 10,644,289 XXX XXX
5999999999. Total - Preferred and Common Stocks 10,644,289 XXX XXX
6009999999 - Totals 1,343,309, 442 XXX 5,211,228 XXX




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

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GOVERNMENT NATIONAL MORTGAGE A 6% Due
..36207E-NA-8 | 12/15/2033 Mo-1  6.000% 12/15/33 ............. [....... . 06/01/2023 . |Paydown ....ooevveeeiieieens Joeeeeeeiiieiiieieees | 3,891 |ivveeernnes 3,891 ..o 4,082 |............. 4,043 [ e (152) |oveveereeeiniiee forernnnnns (152) |ovevveeieiiniine fourninnnnns 3,891 | e feviiiiiiiiiinn i, 97 |. 12/15/2033 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,891 3,801 4,082 4,043 (152) (152) 3,891 97 XXX XXX
REPUBLIC OF CHILE GOVT NATIONAL  3.100%
..168863-D0-8 |01/22/61 ...oevvveiiiiiiiiiiiiiiiieeeieeeeeeeeeee D..... . 05/22/2023 . | ALLIANCE BERNSTEIN ... |oeeeeeeeiiiiiininins |oeees 1,788,952 |........ 2,804,000 |........ 2,611,494 [........2,614,007 [..oovvennnnnnns fooeeeeeennnn 976 | e 976 [ [ 2,614,983 |.....oovvvveennn [ennnnn (826,081) .. (826,031) . 01/22/2061 . [1.F FE .
..43858A-AH-3 | HONG KONG GOVT NATIONAL ~ 4.625% 01/11/33 ... [D..... . 05/02/2023 . | ALLIANCE BERNSTEIN ... |oeceeeeeriiinininnns |oeees 1,953,600 |........ 1,850,000 |........ 1,843,118 |.... Y P I - Y R 1 - R R 1,843,290 [..oovvvvvnvnnnnn fonnnn 110,310 |oeiins 110,310 . 01/11/2033 . [1.D FE .
STATE OF ISRAEL GOVT NATIONAL ~ 4.500%
L 46514B-RA-7 | 01/17/33 ovveeviiiiiiiiiiiiiiiieieeeeeeeee D..... . 05/16/2023 . | ALLIANCE BERNSTEIN ... |oeeeeeeeeiiiiininins |oeees 2,616,138 |........ 2,627,000 |........ PN N I K T R R R L1012 O RN L1012 O AR 2,612,145 |ovvviniiiiiiinn o 3,902 |l 3,902 [ennnnne 39,506 |. 01/17/2033 . |1.E FE ....
REPUBLIC OF PERU GOVT NATIONAL ~ 4.125%
.. 715638-BU-5 |08/25/27 .coovveeiiiiiiiiiiiiiiiiiii D..... . 06/12/2023 . | Call 98.5000 ... fevereririennniiiinns fornnns 1,516,900 |........ 1,540,000 |........ 1,528,065 |........ 1,629,004 [oeeniiiiies e [eLSLC 2 O RN [ELSLCI O AR 1,529,971 [ouvvvviiiiiis foiiiis e e 37,573 |. 08/25/2027 . |2.B FE ....
REPUBLIC OF PERU GOVT NATIONAL  2.392%
L. T15638-DE-9 |01/23/26 .ooovveeiiiiiiiiiii D..... . 06/12/2023 . | Call 94.3750 ...v. everrririiiiiiiiiens foiinns 2,104,563 |........ 2,230,000 |........ 2,114,040 |........ 2,131,218 [oveviiiiiiiis s 13,719 [ s 13,719 [ s 2,144,937 |oveveiiiiiiiiinn fo e e 6,893 |. 01/23/2026 . (2.B FE ....
REPUBLIC OF PHILIPPINES GOVT NATIONAL
..718286-CT-2 |5.609% 04/13/33 .....ocoeeiiiiiiiniii, D..... . 05/29/2023 . | ALLIANCE BERNSTEIN ... |oeeeeeeieiiiiininins |oeeeeees 587,899 |........... 550,000 |........... 550,000 |........... £ 0 O Y R (SRR RN R 550,000 [oooeeiiiiiiiiins Joeeeenns 37,89 |......... 37,899 |............ 19,187 |. 04/13/2033 . |2.B FE ....
SAUDI INTERNATIONAL BOND GOVT NATIONAL
.. BN7443-52-4 3.450% 02/02/61 ..oovvvveiiiiiiiiiiiiiiiiiiieieees D..... . 06/29/2023 . | ALLIANCE BERNSTEIN ... |.ooeeeeeerereeeeeens |oeeees 1,721,525 |........ 2,445,000 |........ 1,922,381 |........ 1,925,458 |.ovvvvveeeeenne fovunnnnns 2,570 |oveiiiiiiiiiins fevviinnns 2,570 |oviriiiiiiiiies feveenns 1,928,028 |...ooooeeeeeeees | (206,503) |...... (206,503) |............ 77,557 |. 02/02/2061 . |1.E FE ....
0309999999. Subtotal - Bonds - All Other Governments 12,289,577 14,046,000 13,180,835 8,749,687 18,811 18,811 13,223,354 (880,333) (880,333) 280,493 XXX XXX
PORTLAND ORE COLLEGE DIST 4.81% Due 6/1/2027 |
..736688-FN-7 |JD1  4.810% 06/01/27 .....cceeeeeeeiieeeeeenennes oo . 06/01/2023 . | Call 100.0000 ..... fooeeeiiiiiiiiiiiiin foenns 1,020,000 |........ 1,020,000 |........ 1,020,000 |........ 1,020,000 |..oooeeeieiinnns oveeeiviiiiiinne fovnvnniiininnn fooviiiiiiiiiis o e 1,020,000 |..eeevvvveeennee fovunnnnnnnnnnnns fooviiiiiiiiiins e 24,531 . 06/01/2027 . |1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,020,000 1,020,000 1,020,000 1,020,000 1,020,000 24,531 XXX XXX
BAY AREA TOLL AUTHORITY BUILD AMERICA BONDS-
..072024-NT-5 |SER S1  6.793% 04/01/30 ...ccovvvveeeeeeeeeeeeens [ . 05/02/2023 . |Call 107.8813 .ooee [ o 8,339,228 |........ 7,730,000 |........ 7,764,919 |........ T041,081 | | L7 I O RN 7L O R T.782,057 [oeeiiiiiiiiines |oeens (12,057) |....... (12,057) [evvveeens 912,169 . 04/01/2030 . |1.D FE ....
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L 31283H-08-1 1 02/01/32 oo [ . 06/01/2023 . |Paydown ......cooevieiiiiins e e 1,099 [oeeennnne 1,099 |oeeeeennnns 1,151 [ LI KU PO AN (72 TR RN (72 ) ST RN 1,00 | e o o 34 1. 02/01/2032 . [1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
.312870-7G-0 | 04/01/32 wooeeeiiiiiiiii [ . 06/01/2023 . |Paydown ......cooeeeeiiiiins Joeniiiiiniins e 754 o T84 e LT PO LT PO AN (12) ferrernnininiinns oo (12) ferrnnviiiiniinn oo £ O Y S N 20 . 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
. 31287U-AX-0 | 06/01/32 wevvvvvviiiiiiiiiiiiiiiiiiiiiicciieieeeeeeees [ . 06/01/2023 . |Paydown ......cooevieiiiiins e e 3,547 |oeviiiinnns 3,547 [oennnnnnns 3,716 | 3,619 | e, (72) [ervvnniiiniiinns oo (72) feuvvnnniniiiiins oo . O R N 113 [. 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
L 31287U-JM=5 | 06/01/32 v [ . 06/01/2023 . |Paydown ......cooeeeeiiiiins Joeniiiiiniins e 739 [ 739 | L P 672 PO A (13) ferrvrmmniniinnns oo (13) fervvmnnviniiinns foeeeiiis O Y S N 23 |. 06/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
P2 (N o VTV V. v U [P . 06/01/2023 . |Paydown ......cooevieiiiiins e e 1,14 | 1,114 |, L 7 LI X PO RN (1) ISR RN (15D SRR RN 114 [ [ e e 35 |. 06/01/2032 . [1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2033 Mo-1  6.500%
L. 312880-2U-3 |04/01/33 oo [ . 06/01/2023 . |Paydown ......cooeeeeiiiiins Joeniiiiiniins e 806 |.........eeennn 806 [ouvvvrrininnnns 843 | 72 I O N (1) SRR RN (1)) SRR R 103 R N R R 22 |. 04/01/2033 . [1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1  7.000%
AL R B HUE VIV R VR PP [P . 06/01/2023 . |Paydown ......cooeeveiiiiins Jeninininiins e L7 T O, 973 |l 1,014 [oeeeennns 1,004 [oeeeiiiiiiiiiins [, (31) ferrvvmnniniiinns oo (31) ferrrnmmiiiiiiis oo L T O Y S N 29 |. 09/01/2038 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1 ~ 7.500%
L 31202H-PI-7 101701732 v [ . 06/01/2023 . |Paydown .......cooeveiiiiins foeeeniiniiii e 95 [ B | 100 |, L1 O AN ()] R R ()1 R AU [T PO (H A R R 3 [.01/01/2032 . [1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31292K-6A-0 | 12/01/40 eevvvvvviiiiiiiiiiiiiiiiiiiiiieevieiieeeeees [ . 06/01/2023 . |Paydown ......oooovieeiiiins Joeeiiiniiiis e 9,578 |oevrrrinnns 9,578 |l 9,601 |............. [T R R [0 FTTTUTTT [0 T A LR O R N 161 |. 12/01/2040 . |1.A ........
FREDDIE MAC 4% Due 11/1/2040 Mo-1  4.000%
..312043-W1G-4 | 11/01740 ..ovvvvvviiiniiiiiiiiiiiiiiiniiniiiiiniiiinn [ . 06/01/2023 . |Paydown ......oooeeeeiiiiins Joeeiiiiiniiis e 2,45 | 2,405 [, 2,421 [, PRV I R R (3] R R (3] R AN 2415 | e e o 38 . 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31206R-HB-4 16.500% 12/01/33 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . |Paydown ......oooeeeeiiiiins Joeniiiniiiis e 2,174 |oeeeeinnns 2,174 |l 2,245 |oeennnnnnnnn 2,204 [ e (30) forvvvvmmnnnnnnnn forreeiiinns (30) forvevvmnnnnnnnnn foeeeiiiiinns 2174 | s e o 59 |. 12/01/2033 . [1.A ........
FREDDIE MAC 6 1/2% Due 1/1/2034 Mo-1 ~ 6.500%
.. 312968-YF=7 | 01/01/34 oovvviviiiiiiiiiiiiiiiiiieiiieieiiiieeeeeens [ . 06/01/2023 . |Paydown ......cooeeveiiiiins Jeninininiins e 564 [oeiiiiiiiiinnns 564 ..l 583 |ovviiiiiiiiiins L O N [£:)) R RN [£:)) R A L Y S N 15 |. 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1  7.500%
L 31208M-7F-8 | 05/01/31 evvvviiiiiiiiiiiiiiiiiiiieeeeecciceeeeeeeens [ . 06/01/2023 . |Paydown .......cooeveiiiiins Joeneniiiininis e 206 [oeieiiiinnnnnns 26 | 310 |evveriiiiiiees Y N (5] S RSN (551 R AU e Y S N 9 . 05/01/2031 . [1.A ........
FANNIE MAE 6.64% Due 3/1/2028 Mo-1  6.640%
..313637-FB-1 |03/01/28 .covvvvviviiiiiiiiiiiiiiiiiiiiiceiieeeeeeens [ . 06/01/2023 . |Paydown .......coeeeeiiiiins Joeniniininiis e FC S O 359 [ 359 | 2 Y R (SRR R O Y S N 10 |. 03/01/2028 . |1.A ........
FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
..3136A0-SE-8 08/25/26 ..ooovveeiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeees [ . 06/01/2023 . |Paydown ....ooevveeeieiiiees Joveeeeieieiieeieeees e, 84,107 [............ 84,107 |............ 85,684 |............ 84,460 |...oooeeiiiiiins veeeienns (362) |.vvvvererniiniee forvrnnnnns (362) |.vvvveeeniiiinns forvunnnnnns 84,107 |.ovveeeeieeeeees evevvviiiiiiiene foveiiiiiiiiins foviiiinnnnn, 1,222 |. 08/25/2026 . |1.A ........
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FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L 313BAY-TL-1 [3.086% 12/25/27 ovvveeiiiiiiiiiiiieciiiineeeeen | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 18,386 |[......oeenns 18,386 [ooeeenee 17,573 |oveeenns 17,908 [oeivviiiieees o L4 T PO R L4 T PO R L T R AR RN AR 104 | 12/25/2027 . |1.A ........
FANNIE MAE 7% Due 8/1/2028 Mo-1 ~ 7.000%
L 31371G-2Y-5 [08/01/28 e | s . 06/01/2023 . | Paydown ... . 08/01/2028 . |1.A ........
FANNIE MAE
L 31371G-4T-4 [09/01/28 ovvvviiiiiiiiiiiiiiiiieneeccininneeeenn | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns 203 | A I O 309 | O N [(5) ) PO RN (£ ) P FRRN 2 R R O RN 9 |. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
L3137AHBY=3 [10/01/28 e | s . 06/01/2023 . |Paydonn ....cevunviviiinnnnn Jevvnninniieiiiinns fenneneens 1,643 [ooooiiinnnnns 1,643 |oeeeennns 1,735 | LI I PP AN (1)) AR AR [XSD ) R AR LT R FO R R RN 49 |[. 10/01/2028 . [1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1 ~ 7.000%
L37THD9-6 [ 12/01/28 v | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 1,06 |oeeeeennnnns 1,086 |oeeeeennnnnns I 0 O 1,076 [ oo (201 P AR (0] F AR, T O Y R 31 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1  7.000%
L3THF2-9 [12/01/28 v | s . 06/01/2023 . |Paydomn ....ovvenvviiininnns Joevnninieiiiiiiines foeeeieeeiiinns 2 T F P2 PO AT R L R [(5) ) PO RN (£ ) P FRRN -2 R R O RN 7 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1  7.000%
LBTIHHL-E (02701729 i | s . 06/01/2023 . |Paydomn ...ccvvenviviiinnnnn Jevvnninineiiiiiinns foreeneeeeiinnns -7 87 | o1 I N L1 O AN (<) 1 PO RN (<) 1 PO FRN /O O N 3 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3137AHKX-5 (08701729 v | s . 06/01/2023 . |Paydonn ....cevunvvvieinnnnn Jevvnninniiiiiiinns foineneens 1,112 | 1,12 | 175 | LKL PO AN (222 PR AR (227 F AR L 7 O S R 32 |[. 03/01/2029 . [1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 (06701729 ovvviiiiiiiiieieeen | s . 06/01/2023 . |Paydomn ...cevvenvviiiinnnns Joevnninieiiiiinnes foreeeeeiiinnns 26 |oeeeneiiienns 206 |oiiiiiiins 312 | U N (-1 ) PO RN (-1 PO AN AL R N O RN 9 |[. 05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1 ~ 7.500%
L3137TH-YB-8 [ 10701729 v | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns L3 1 I O L I R XX I .72 R R (1D ) AT RN (R T 3 O O O AR 13 |. 1070172029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L 31371K-BU-4 [ 09701731 v | s . 06/01/2023 . |Paydomn ...ccvvenviviiinnnnn Jevvnninineiiiiiinns foreeneeeeiinnns 88 [iiiiiiiiinns 88 | [ X [ PO AN (<) 1 PO RN (<) 1 PO FRN O O N 3 [. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L31371K-NI-6 [ 04701732 v | s . 06/01/2023 . |Paydomn ....ovvvnvvviiinnnns Joevnniiieiiiiiiinns foreeeeeeeinnns T N T PO 212 | LT O A, (D AT RN (R T < R R O RN 8 |. 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 wevveeiiiiiiiiiiiviiiieneeccenieeeen | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 2,645 [eeiiiine 2,645 [........oeens 2,756 |oveeeennnnns P2 (U1 O R (K515 PR AR (K5I PR AR 2,645 | i e e 77 |. 06/01/2032 . |1.A ........
FANNIE MAE 7% Due 8/1/2032 Mo-1  7.000%
L 31371K-R4-5 [08/01/32 evvveiiiiiiiiiiiiiiiiieneecvinineeeenn | s . 06/01/2023 . |Paydonn ...ccvvunvivviinnnnn Joovvnniniiiiiininns foneneens 1,662 [oooiiiiennnns 1,562 |oeeeeennns 1,631 | LR PO RN (L5 PR AR () PR A L7 R AN 45 |. 08/01/2032 . [1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384-K5-8 [ 05/01/31 wevveeiiiiiiiiiiiiiiiienccinieeeeen | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns 468 .oeiiiiiiinnnns 468 |.....oovnnnnnnns 468 |....oovvnnnnnnns L O U R N L O O AR 16 |. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L3138BH-XF-4 [ 11701731 i | s . 06/01/2023 . |Paydonn ...covvvnvvriieinnnn fevvnniniieiiiiins Joneeeciinnnn Y S PO 24 o LI O N [ PO AN [ P AN L O O RN 1 [ 1170172031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
L 31387X-2G-9 [09/01/31 wovviiiiiiiiiiiii e | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns 969 | JeLC1e I 970 |ooevviiinnns L O O R N L1 R R R R, 32 [. 09/01/2031 . [1.A ........
FANNIE MAE 8% Due 8/1/2031 Mo-1  8.000%
L 31387X-GX-7 [ 08/01/31 v | s . 06/01/2023 . |Paydonn ...ccevvnvivviinnnnn Joovvniininieiininns foneeeens 3,417 o 3,417 | 3,418 | B T O O R AN FC T /R R R R, 114 . 08/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1 ~ 8.000%
..31388J-W9-2 [09/01/31 evvveiiiiiiiiiiiiiiiienveinieeeen | s . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns 914 i 914 | 915 | L O O R N L R R R R, 31 |.09/01/2031 . |1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1  4.000%
L 3138A1-d3-6 [ 12/01/40 evvevniiiiiiiiiiiiiiiieeeen | s . 06/01/2023 . |Paydonn ....covunvvvviiinnns Joevenninnneiiinninns foveennnnn6,1900 i 6,1900 [t 6,509 |0 6,528 [ e (339) [ e (339) [ [ 8,190 [ [ [ 103 |. 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 ovvveeiiiiiiiieeeiciieeciieeen | s . 06/01/2023 . | Paydown ... . 02/01/2042 . |1.A ........
FANNIE MAE
.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiiieneecvinin e | s . 06/01/2023 . |Paydoun ...cevvenvvvviinnnns Joevvnnnineiiiniinns foveenennn 1,821 [ 1,821 i 1,849 | 1840 [ e (19) [ e (19) [ [ 10821 L [ s [ 27 | 07/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2042 Mo-1  3.500%
LO13BES-TK-4 [08/01/42 wevveiiviiiiieiiiciiieeecvenieeeenn | s . 06/01/2023 . | Paydown ... . 08/01/2042 . |1.A ........
FANNIE MAE
L 313BLU-VL-6 [ 07/01/42 eveeiiiiiiieiieiiiiccecceninceeeeen | s . 06/01/2023 . |Paydoun ....cvvenvvvviinnnns Joevvnnnineiiininnns foveeneeen 1,064 [0 1,054 i 1,070 | 1,065 [eneiiiiiies e (1) s e (1) [ [ 1,084 [ s s v 15 |. 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 wevveiiiiiiiiiiiiiiiieccevceiineeeees | s . 06/01/2023 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
..3138M5-3B-3 [08/01/42 ..evvviiiiiiiiiiiiiiiiiiininiiiiiiiinieiies | eeeees . 06/01/2023 . |Paydown ...eeeeiviiiiinnnns Jovvnninniiiiiiiinnns foveniieiiinnns 663 [...oiiiiiiinnns 663 |....ccoeeeiins 707 Joeniiiiinnnnns 694 |ovviiiiiiiiiinn foiiiiinnns (31) |eveenniiiiinns ovnininees (31) |eveenniiiiinns ovnnniiiiiinnns oL I O FET PP FPTTTTPOUPPPPIN 11 ). 08/01/2042 . |1.A ........
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FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1 ~ 3.500%
L 3138MI-PP-0 [ 11/01/42 evveiiviiiiieiiiiiiicceiieeeeen | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 11,805 |[...ocoeeeens 11,805 [oeeeneee 11,988 [oeenne 1,973 | e, [ [C1:) ) PO [ [C1:) ) PO LR T R AR AR AR 178 [. 11/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 12/1/2042 Mo-1
L313BML-BA-5 [ 12/01/42 ovvveiiiiiiieieeen | s . 06/01/2023 . | Paydown ... . 12/01/2042 . |1.A ........
FANNIE MAE .000¢%
L 3138W7-58-9 [04/01/43 ovvvneniiiiiiiiiiiiiieieeen | s . 06/01/2023 . |Paydoun ....cevunvvvreinnnnn Joevvnninnniniinninns foveennenn 7,080 [ 7,080 [t 6,896 |oiiiiininn 6,909 [ e L7 I O RN L (U S Y () R RO RN RN 88 |. 04/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 313BW7-NI-0 [06/01/43 evveiiiiiiieiieviiieeevcenineeeeen | s . 06/01/2023 . |Paydoun ...ccvvenvvvriinnnnn Joevvnnniniiiinnnns foveennenn 1,446 [ 1,446 [ 1,468 | 1,466 [ [ (201 P AR {2018 R R 0 O Y R 21 |. 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1 ~ 3.500%
LO13BWA-RV-1 [12/01743 v | s . 06/01/2023 . |Paydonn ...ccvvunvvvriinnnnn Joevvnninnneiiinninns foveennnnnn 2,490 i 2,490 [ 2,529 | 2817 e e (270 P A (27) |veeeeeeniinns Jovvnieneeen 2,890 [ o o [ 36 | 12/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 6/1/2044 Mo-1  3.500%
L. 3138IB-3A-1 [06/01/44 ..evvvriiiiiiiiiiiiiienccieeeien | s . 06/01/2023 . |Paydoun ....cevunvvvviinnnnn Joevvnninnneiiiniinns foveennnnn 3,865 [ 3,865 [t 3,931 |0 3,920 [ [ (51571 PR A (51571 PR AR N 11 T RO (R AU R, 57 |. 06/01/2044 . |1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1  4.000%
. 3138WD-BH-3 [10/01/44 .eevviiiiiiiiiiiiiiiiecceeiieeeen | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 11,804 |........oeet 11,804 |.........ee 12,560 |oveveennnnns 12,515 |oveiieiiiiiiis e, (A2 ) R R (A2 ) O R LR O N N AR 181 [. 10/01/2044 . [1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
.. 3138ID-Y8-8 [01/01/45 ..evvvriiiiiiiiiiiiiiiiiineiciiienceeinn | s . 06/01/2023 . |Paydonn ....cevunvvvieinnnnn Jevvnninniiiiiiinns foineneens 4,251 oo 4,251 [oiiiiinnnns 4,151 |, L (-7 O A 1o O F L1 R A L3073 I R N R RN 46 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
L.3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiiiieeeeineeeen | s . 06/01/2023 . |Paydonn ....cevenvvviiiinnnn fevvniinnieiiiiinns foneneens 2,063 [.ceeiiennne 2,063 |iiiiiinns 2,014 | PV - I PP F RN L O O, L1 R F PV R R R RN 26 |. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [05/01/45 oovvenniiiiiiiiiiiiiiiieceieeeen | s . 06/01/2023 . |Paydonn ...ccvvunvvvriinnnnn Joevvniinnieiiiiins foneeeens 2,682 [ceeiiiene 2,682 |iiiiinns 2,612 | P VA PR F (G150 R [C15 0 P F P R R R RN 34 |. 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 ovvvvnriiiiiiiiiiiiiiiieeeeceiiieeeeen | s . 06/01/2023 . |Paydonn ....cevvnviviiinnnnn Jovvnnniniiiiiins foneneens 6,101 [..oocoennens 6,101 [oeerene 6,353 [....ccrnnnnnn X ST R RN (7)) F R (2 F R (- 0 O O N AR 89 |. 09/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1  3.500%
L. 3138X0-ZA-9 [07/01/43 ovveeiiiiiiiiiiiiiiiiien e | s . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Joevvnninniiiiininns foinneneens 2,863 [oeiiieene 2,863 |iiiiiinnns 2,908 |.eeveinnnnns 2810720 R R (i) ) PR AR (i) AR AR, P2 (51T R R N RN 42 [.07/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 8/1/2043 Mo-1  3.500%
..3138X2-T9-5 [08/01/43 ..vvvviiiiiiiiiiiiiiiiieeeccinineeeien | s . 06/01/2023 . |Paydonn ....cevenvvviiiinnnn fevvniinnieiiiiinns foneneens 2,636 [ooeirennn 2,636 |ieeeunnnnns 2,681 | 2,675 |oeiiiiiiiiieies e, (i) ) PR AR (i) AR AR, P2 R R R RN 38 |. 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1  3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiiienccinieeeeen | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns F£:7 0 F£:7 2 R /-3 0 PO (-3 U R LI O R LI O £ 7225 O N ) AU 10 |. 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1 ~ 3.500%
L313BXHAMC-2 [ 12/01743 v s . 06/01/2023 . |Paydonn ...ccevunvivriinnnnn Jovvnininiiiiiinns fonneneens 2,786 |[oooeiiinnnnns 2,786 |ieevunnnnnns 2,829 [..oocennnnns AR 72 FOU R [C10)1) PR AR (101 FR A /T O R R AR 41 . 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1 ~ 3.000%
.3138Y2-3J-0 [ 11/01/44 ovveeiiiiiiiiiiieeen | s . 06/01/2023 . |Paydomn ....ovvenvviiiinnnns Joevnninieiiiiiinnes foeeneeeieinnns 187 |ooeiiiiiins 187 [oeeiiiiiiiinnns 183 |ovveiiiniiinns LT PR FRR L O PN L ) RN L7/ Y N N A 2 | 11/01/2044 . |1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1 ~ 3.000%
L.3138Y5-YH-3 [02/01/45 .evvvniiiiiiiiiiiiiiiieieeen | s . 06/01/2023 . |Paydonn ....cevvnveviiinnnnn Jovvnnnniieiiiins foinneneens 4173 o 30 V£ T F, 4,075 |ovveeinnnnns 4,082 |oeveriiiiiiiiinn e L O O, L1 R A [ VAT R R R RN 56 |. 02/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2044 Mo-1  3.000%
.3138Y9-EJ-3 [09/01/44 .ovvenriiiiiiiiiiiiiiiiieeen | s . 06/01/2023 . |Paydomn ...ccvuunviriiinnnns Joevnnininiiiiiines forieneeeens 33,353 [...coeennns 33,353 [oeeiiiiine 32,565 |[.coeeeenee R 73 [V U ERR .7/ RO R .7/ RO R 33,353 |oiiiiiiiiiins e e e 455 (. 09/01/2044 . [1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
..3138YD-DQ-9 [01/01/45 ovvveiiiiiiiiiiiiiiiien i | s . 06/01/2023 . |Paydoun ....cvvenvvvviinnnns Joevvnninineiiininnns fovennennna 1,836 foeiiiiinn 1,836 [ 1,792 | 1799 [ o8 [ 38 [ [ 10836 e [ e [ 23 [. 01/01/2045 . [1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
LB13BYF-AZ-7 (01701745 v | s . 06/01/2023 . |Paydoun ....cvvenvevviinnnns Joovvninineiiiniinns foveeneennn 2,406 2,405 [ 2,348 | 2,351 [ e84 [ B [ [ 2,405 [ [ i [ 29 [. 01/01/2045 . [1.A ........
FANNIE MAE 4% Due 2/1/2045 Mo-1  4.000%
L313BYF-GV-0 [02/01/45 ovvveniiiiiiiiiiiiiiiieciieeen | s . 06/01/2023 . | Paydown ... . 02/01/2045 . |1.A ........
FANNIE MAE .
L313BYN-PE-1 [07/01/45 wovveeiiiiiiiiiiiiiieecciveeeenn | s . 06/01/2023 . |Paydoun ...ccvvvnvvvviinnnns Joevvninineiiiniinns foveenennn6,924 [ 6,924 8,761 | B TTT [ [ 183 [ e 183 [ [ 8,924 L [ i [ 91 |. 07/01/2045 . |1.A ........
FANNIE MAE 3%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiiieeeeceiieeeen | s . 06/01/2023 . | Paydown ... . 05/01/2045 . |1.A ........
FANNIE MAE .
..3138YS-BR-6 [ 08/01/45 ..evvvriiiiiiiiiiiiiiiiiieiciiieeien | s . 06/01/2023 . |Paydoun ....cvvenvvvviinnnns Joevvninineiiiiinnns foveenenn 6,446 [ 6,446 [ 6,279 | 6,207 [ [ 149 s e 189 [ [ 8446 [ [ e [ 81 |. 08/01/2045 . |1.A ........
FANNIE MAE 3%
..3138YT-40-4 [09/01/45 .evvvvriiiiiiiiiiiiiiiiiieeceiiineeeees | s . 06/01/2023 . | Paydown ... . 09/01/2045 . |1.A ........
FANNIE MAE .
L. 3138YV-ZN-2 [07/01/45 wovvvniiiiiiiiiiiiiiiiiiiininiiiiiinneiiies | neeees . 06/01/2023 . |Paydonn ....eoeviviiiinnnns Jovnninniiiiiiiinins foieiinnnns 11,804 [............ 11,804 |............ 11,499 |..oeennnnns 11,527 oveviiiiiiiinns s 2L T T N LT T 11,804 |ooeiiiiiiiins oveeniniiiinins Joveiniiiiiiiinns foveiiiiiiinnnnns 122 |. 07/01/2045 . |1.A ........
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FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
.. 3138YX-42-5 |09/01/45 .ooooviiiiiii [ . 06/01/2023 . |Paydown ......oooeeviiiiiins Joeniiiiniiins e T2 | 72 e, L6720 P N6 PO AN L O R LS R A L2 PO R R A 10 |. 09/01/2045 . |1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
.. 3138YX-RQ-0 |09/01/45 .oooveeiiiiiiii [ . 06/01/2023 . | Paydoun ... . 09/01/2045 . [1.A ........
FANNIE MAE
L.3138YX-Y6-6 | 09/01/45 .ooeeiiiiii [ . 06/01/2023 . | Paydown . 09/01/2045 . [1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%
.. 31390A-G4-6 | 02/01/32 ooeeiiiiiiiiii [ . 06/01/2023 . | Paydown . 02/01/2032 . [1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1
.. 31392F-4F-1 15.500% 12/25/32 ...vvvnnnnniiiiiiiiiiiiiiiiiiii [ oo . 06/01/2023 . | Paydown . 12/25/2032 . (1.B FE .
FANNIE MAE SERIES 201146 CLASS B 3.000%
L 313978-G2-4 | 06/25/26 oo [ . 06/01/2023 . | Paydown . 06/25/2026 . [1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%
..31407J-DD-1 1 09/01/36 ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeees [ . 06/01/2023 . | Paydown . 09/01/2036 . [1.A ........
FANNIE MAE 5 1/2% Due 11/1/2035 Mo-1  5.500%
L31407S-EK-4 | 11/01/35 wovvvviiiiiiiiiiiiiiiiiiiievieecccceeeeeeens [ . 06/01/2023 . | Paydown . 11/01/2035 . [1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%
.. 31408H-PN-9 | 01/01/36 ...evvvvvrvrnnininiiininininiiinnininiiinnins [ eeeees . 06/01/2023 . | Paydown . 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%
..3140E1-BU-6 |09/01/45 ..ooooviiiiiiiii [ . 06/01/2023 . | Paydown . 09/01/2045 . [1.A ........
..3140GY-GZ-6 | FANNIE MAE POOL BH9215  3.500% 01/01/48 .... |....... . 06/01/2023 . | Paydoun ... . 01/01/2048 . [1.A ........
..3140H7-29-1 |FANNIE MAE POOL BJ6167  3.500% 02/01/48 .... |....... . 06/01/2023 . | Paydoun ... . 02/01/2048 . [1.A ........
..3140HB-GA-0 | FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... |....... . 06/01/2023 . | Paydoun ... . 05/01/2033 . [1.A ........
..3140Q8-3U-7 |FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 06/01/2023 . | Paydoun ... . 05/01/2048 . [1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.390%
AL R (o Uy V1R VR P [P . 06/01/2023 . | Paydown . 12/01/2036 . [1.A ........
FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%
L VA o B (UKTIVR VK P [P . 06/01/2023 . | Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 8/1/2037 Mo-1
L. 31H13D-85-7 | 08/01/37 wvvvvvvviiiriiiiiiiiiniiiiiiiiiiniiiiiiiniinn [ . 06/01/2023 . | Paydoun ... . 08/01/2037 . [1.A ........
FANNIE MAE
L31A3L-LL-1 [ 08/01/37 v [ . 06/01/2023 . | Paydown . 08/01/2037 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2037 Mo-1  6.500%
LIHBT-TO-3 | 11/01/37 weviiiiiiiiiiiiiiiiiiniiiiiiiiiiiiiiiien [ . 06/01/2023 . | Paydoun ... . 1170172037 . [1.A ........
FANNIE MAE
L TV B LUV R VK U [P . 06/01/2023 . | Paydown . 02/01/2038 . [1.A ........
FANNIE MAE 5% Due 3/1/2038 Mo-1  5.000%
AL VS LUKTIVR VK U [P . 06/01/2023 . | Paydoun ... . 03/01/2038 . [1.A ........
FANNIE MAE
. 31414R-PN-9 | 04/01/38 oovvvvviiiiiiiiiiiiiiiiiieiieeececeeeeeeeens [ . 06/01/2023 . | Paydown . 04/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1  6.500%
L 31416V-RO-7 | 11701738 wevvvvviiiiiiiiiiiiiiniiiiiiriniiiiiiiinn [ . 06/01/2023 . | Paydown . 11/01/2038 . [1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1  3.500%
LST4ATB-NC-7 (04701782 oo [ . 06/01/2023 . | Paydown . 04/01/2042 . (1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1  3.000%
CATENS-7 (01701743 o [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 13,610 [oeeennnnnne 13,610 |oeevvreenens 13,257 |l 13,206 [ oo K LT O T O A, 13,610 [ovvvvverrrnninns fonnniiiiis fo 170 |. 01/01/2043 . |1.A ........
FANNIE MAE 3% Due 2/1/2043 Mo-1  3.000%
CSIHTF-NR-S 1 02/01/43 oo [ . 06/01/2023 . |Paydown .......oooeveiieiins Joeniiiniiiiis e 3,656 [oeeeeiennns 3,656 |............ 3,561 |l KIE7072 R R L PO AN L PO A B S SN 42 1. 02/01/2043 . [1.A ........
FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1  3.500%
L 31417G-T5-5 | 06/01/43 wovvvvvviiiiiiiiiiiiiiiiiiciieeeeeeeeeeeeeens [ . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joeniiiniiiens e 5,306 [cevrrrrnnnns 5,306 |....oeeennn 5,388 |...ooeeenns 5,378 |oevviiiiiiiiiins e, (72) [ervvnnniiiiiinn oo (72) feuvenviiniiinins oo LR L S RN 69 [. 06/01/2043 . |1.A ........
FANNIE MAE 4 1/2% Due 9/1/2043 Mo-1  4.500%
. 31418A-XY-9 109/01/43 ..ooveveeiiiiiiiiiiiiiiieeeeeeeeeeeees [ . 06/01/2023 . |Paydown ....oovvveeiiiiiiees Joveeeeiiiiieieieeees e 66,064 |............ 66,064 |............ 71,238 | 70,618 |oovvvvvvvveeeens fovunnnnns (4,554) [ foeeeenn (4,554) [ foeeeeiiinns 66,064 |......oooeeeeees eevveeiiiiiiins feveiiiiiiiiiiins foriiiiinnn, 1,277 |. 09/01/2043 . [1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

..00215J-AA-7

..002308-AA-8

..00796#-AA-2

..00804*-AC-2

..009098-A*-5

..00910G-A*-4

..01185%-AA-3

..01185*-AB-1

..015271-AZ-2

..021345-AA-1

..02376*-AA-0

..02377#-AA-5

..02378*-AA-8

ASP ANC MERGER SUB  8.000% 05/15/25 .
AT&T PORTFOLIO 002308AA8  4.003% 05/15/46 .
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITAL
COMMUNITY ~ 0.001% 03/01/25
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
CAPITAL 2019 ST TAX  0.001% 01/15/29 ........
AMAZON FORT WORTH CTL AMAZON FORT WORTH CTL
4.494% 11/10/39
AMAZON SAN BERNARDINO CTL AMAZON SAN
BERNARDINO CTL ~ 4.494% 03/10/41
ALASKA VENTURES LLC ALASKA VENTURES
06/30/33
ALASKA VENTURES LLC ALASKA VENTURES LLC
4.670% 06/30/33
ALEXANDRIA REAL EST EQUITIES BASIC
03/15/52
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 JD31
7.000% 06/30/35 ..
AMERICAN AIRLINES INC. AMERICAN AIRLINES INC
4.140% 06/15/27
AMERICAN AIRLINES INC. AMERICAN AIRLINES INC
4.700% 12/15/24
AMERICAN AIRLINES INC AMERICAN AIRLINES
5.180% 10/15/23

4.670%

........................... 3550% .

. 06/15/2023 .

. 06/01/2023 .

. 06/30/2023 .

. 06/10/2023 .

. 06/10/2023 .

. 06/30/2023 .

. 06/30/2023 .

. 05/25/2023 .

. 06/30/2023 . | ..

. 06/15/2023 .

. 06/15/2023 .

. 04/15/2023 .

06/28/2023 .

J.P. MORGAN .

Redemption
Rederption  100.0000
Rederption  100.0000
I.i.edempl ion

GOLDMAN SACHS
Redemption

....... 5,944,500

..632,604
473,035

627,053

404,545

........ 9,000,000

632,604
........... 473,035

........... 627,053

........... 404,545

........ 8,

961,750

690,697 |....

473,035
627,053

404,545

........ 8,962,640

........... 473,035

........... 627,053

........... 404,545

..679,580 |....

........ 8,962,944

........... 473,035

........... 627,053

........... 404,545

.632,604 |..

... (3,018,444)

............. 1,786

. 05/15/2025 .

. 05/15/2046 .

. 03/01/2025 .

. 01/15/2029 .

. 11/10/2039 .

. 03/10/2041 .

. 06/30/2033 .

. 06/30/2033 .

. 03/15/2052 .

. 06/30/2035 .

. 06/15/2027 .

. 12/15/2024 .

. 10/15/2023 .

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
.. 31418B-V5-2 | 10/01/45 ooovvvviiiiiiiiiiiiiiiiiieiiieicieeiieeeeens [ . 06/01/2023 . |Paydown ......oooevieiiiiins Joeniiineiiiis e 1,700 ....1,700 ... 1,689 |.... ... 1,700 |.. . 10/01/2045 . [1.A ........
..31418C-HT-4 |FANNIE MAE POOL MA2941  3.500% 03/01/32 .... |....... . 06/01/2023 . | Paydoun ... ... 20,551 ...20,551 ...20,677 |.... ..20,551 . 03/01/2032 . [1.A ........
..31418C-RC-0 | FANNIE MAE POOL MA3182  3.500% 11/01/47 .... [....... . 06/01/2023 . | Paydoun ... ... 33,228 ... 33,228 ... 33,475 |.... ..33,228 |.. . 1170172047 . (1.A ........
..31418C-U7-7 |FANNIE MAE POOL MA3305  3.500% 03/01/48 .... |....... . 06/01/2023 . | Paydoun ... ... 48,722 . 03/01/2048 . [1.A ........
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 .... |....... . 06/01/2023 . | Paydoun ... ... 86,190 . 03/01/2048 . [1.A ........
..31418C-12-6 | FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |....... . 06/01/2023 . | Paydoun ... .. 15,430 . 05/01/2033 . [1.A ........
KANSAS ST DEV FIN AUTH REV 5.371% Due
..485428-7X-7 |5/1/2026 MN1  5.371% 05/01/26 ........eevvuenne [oenennn . 05/01/2023 . | Call 100.0000 ... fooeeciiiiiiiiiiii oo 765,000 |.......... 765,000 |........... 786,344 |.......... 768,184 | |oeeiinnns (499) |.evvveninniiinns fovennnnnnns (499) |.evvveiniiiiinns fovennnnns 767,685 |....ooooviiiiins oveeenns (2,685) |........ (2,685)]............ 20,544 |. 05/01/2026 . |1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,916,620 9,307,392 9,382,897 9,335,564 (13,439) (13,439) 9,322,134 (14,742) (14,742) 946,036 XXX XXX
AMAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8 15.500% 10/25/33 ...cceeeeeeieiiiiiiiieeeiieeeeeeeee [ . 06/01/2023 . |Paydoun ......coooveeiiiiins Joeeiiiiiniins e 25,763 |............ 25,763 [.ocennnnnne 27,269 |............ 27,030 |eeeiiiiiiiieees e (1,267) [euvvvnnnnniinnn e (1,267) [ouvvvnnnniniinns foeeeiiinns - O P N 477 |. 10/25/2033 . (3.B FM
AIA COLCHIS LLC SENIOR SECURED NOTES ~ 4.460% Redemption 100.0000
..00150%-AA-6 | 12/31/31 oooviiiiii [ . 05/10/2023 . | .. . 12/31/2031 . |2.B PL
AMF FLORENCE LLC AMF FLORENCE LLC  3.210%
..00176@-AA-4 | 12/31/35 ooeeeiiiiiii [ . 06/30/2023 . . 12/31/2035 . [2.C PL
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..00184@-AA-4 106/30/39 ...oooviiiiiiiiiiii [ B L S P P £ O O L 4 4 L e O O [ (1 0 S S R A . 06/30/2039 . [1.E ........
AMAZON TUCSCON CTL AMAZON TUCSCON CTL
..00191#-AA-3 14.005% 08/31/39 ...cceeeeeiiiiiiiiiiiieiieie [ B S P PO T A 1 <A P A PO T O e O O < R A S i R E . 08/31/2039 . [1.E ........
AMAZON OKC CTL AMAZON OKC CTL ~ 4.233%
..00191@-AA-5 109/30/39 .ceeeeieiiiiiieee [ B S O P NS I £ < T O X < PPN O < T R O O e O O X B £ T N S R F s . 09/30/2039 . (1.E ........
AMAZON TULSA CTL AMAZON TULSA CTL  4.233%
..00193%-AA-5 109/30/39 .cceeeiiiiiiiiiii [ . 06/30/2023 . . 09/30/2039 .

2.CPL ...

2.AFE ...

2.CFE ...

1.FPL ...

3BPL ...

3.APL ...
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
AVERICAN AIRLINES INC AMERICAN AIRLINES INC Redenption 100.0000
..023794-AA-3 [ 3.930% 12/15/25 ..eveviiiriieieseneneiens | e L 08/15/2023 . | ceveeeieeeeeeeeeeeeees e [ 150,000 ... 150,000 |.eueeee 150,000 [...oeene 150,000 [ovvrvvririnnee frreriienine v e o oo 150,000 [eveviviiin [ freiiiiis i, 2,948 |. 12/15/2025 . |2.A PL ...
AVERICAN AIRLINES INC AMERICAN AIRLINES INC Redenption 100.0000
..02379*-AA-7 [3.530% 12/15/27 .evvveeieiiinnninininenene | e L 08/15/2023 . | ceveeeieeeeeeeeeeeeees e [ 450,000 |.vereenenn 450,000 |..vveenne 450,000 |.vveenenn 450,000 |ovvevvnennnins Jorerrerenines foeveenieninine oo e e 450,000 [veveveriines forreniniiniene oo e 7,943 |. 12/15/2027 . |1.E PL ....
American Home Mortgage Investm SERIES 20051
..02660T-Di-2 [CLASS M1 6.003% 06/25/45 ...oeveveneeveries | e . 06/25/2023 . |Paydomn ..cveververienies foreerenienenenens oo [, (20,241) |.....e. (18,268) |.......... (18,815) [covveevvirene [ [€4:)) R [€4:)) R R [QEIE: <) A RURN 18,893 |veuene 18,893 |vreerirrinnnn 320 |. 06/25/2045 . [3.C FM ....
AVERICAN HONDA FINANCE BASIC  1.200%
1.02665W-DL=2 [07/08/25 ....vevereieeiniiniesienienesenienenes | ceeees . 05/02/2023 . | GOLDMAN SACHS ....vevveve |oveververierieriens foenenn 4,653,600 |........ 5,000,000 |........ 4,578,950 |........ 4,618,218 |.vrevriiiiins e 49,506 [vvvevviiiins [ 49,508 [vvvvvvriiines [ 4,667,723 |veveiiiiiies foreeene (14,123) |....... (14,123) |+vierene 49,333 |. 07/08/2025 . |1.G FE ...
AVERICOLD REALTY OPERATING PAR ANERICOLD
..03063#-AB-0 [REALTY OPERATING PAR  4.860% 01/08/29 ...... |....... . 04/24/2023 . | THE SEAPORT GROUP .....o. |oveverververieniens foenenn 9,900,000 |...... 10,000,000  |...... 10,000,000 |...... 10,000,000 |oevverevnnnins Jorerrenenenies forreneenienine foeveieiin e e 10,000,000 |+vevevveriins Joveee (100,000) |...... (100,000) |.......... 386,100 |. 01/08/2029 . |2.B FE ....
..031921-AB-5 [ AMIINS GROUP INC BASIC ~ 4.875% 06/30/29 ... |....... . 05/08/2023 . | STIFEL NICOLAUS ..oovveve oeereeernieninninns ferreenen 254,100 |..eee... 280,000 |...eeee.. 280,000 |-...e.... 280,000 |-veeveeeeaeaies oernemnmnenies foeeeenienienies feereieiis e s 280,000 |oeeevereeieis oo (25,900) [-...... (25,900) |-vevenenne 4,929 |. 06/30/2029 . |4.C FE ....
Argent Securities Inc SERIES 200403 CLASS A3
..040104-FI-6 [ 5.998% 02/25/34 .....eeveeueaeeaneaieaneaieeeneanes | e . 06/25/2023 . |Paydomn ..cveveereeiieies foeerenienenenene feeeeiene 10,970 |oerevaeenne 10,970 |oveeveennne. 10,795 |ovevennee. SR 07 R L IS S L S S 10,970 |oeeeeeeenenes foreenenienieee feereiiiis e 166 |. 02/25/2034 . |1.A FM ...
Asset Backed Funding Certifica SERIES
..04542B-KC-5 [ 20040PT5 CLASS M1 6.273% 03/25/34 ..oveern | cuvne . 06/27/2023 . |Paydomn ..cverveieeieies foeereeeienenenens feeeeiene 10,080 |oeeeeenenne 10,080 [oveeeeeeenn 9,980 [ooiiiiiinns 9,983 [oeeeeeeeaiens ferreiiies v S /v U 10,080 [oeeveerernenes foreeneeienieee ferreiiieins e 119 | 03/25/2034 . [1.A FM ....
AUSTIN POWDER HOLDINGS COMPANY 4.6% Due
..05237%-AD-6 [5/1/2023 MN1 ~ 4.600% 05/01/23 ...eovveueaueann | e . 05/01/2023 . [Maturity «oeeveeereiene foeeeeeeeneienens feees 10,000,000 |...... 10,000,000 |...... 10,000,000 |[...... 10,000,000 |-veeveeeaeains Joerrmnmnenees forereeienieeieee ferreieiieiins oo [0000010,000,000 |oviiiiiiiies o [ e 234,167 |. 05/01/2023 . |2.B PL ....
AVERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC Redenption 100.0000
..052796-AA-9 [~ AUTOL  4.101% 08/15/34 vvevevreeeeeaeaes | e L 08/15/2023 . | cevveeeineieeinieninnnenee Joeeeeeneeneneenene [eeneenn 134,152 [ 134,152 [ 134,152 [ 138,152 |oeveeeieieeins Joerenenenies foeerenenieniee foerenenis o 134,152 | e e 2,293 |. 08/15/2034 . |2.B ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL
..05500#-AA-9 [FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ooee. | v . 06/15/2023 . . 371,678 |.... L 11/15/2082 . |[1.F ........
..05607B-AA-9  [BXGNT 2017-A  2.950% 10/04/32 ...ooveveeens [ e . 06/02/2023 . | Paydown ... . 10/04/2032 . |1.F FE .
BALTIMORE GAS & ELECTRIC 3.35% Due 7/1/2023
..059165-EF-3 [JJ1  3.350% 07/01/23 ... R P . 05/22/2023 . |Cal | ... 200,000 .1 . 07/01/2023 . |1.G FE .
BOAMS 2003-J Adj % Due 11
..05948X-YD-7 [3.892% 11/25/33 ..euveuveeireierienieienieiens | e . 06/01/2023 . |Paydomn ..e.veververienies forerienienieneiens oo 8,235 |virrienn 8,285 [orririnns 7,914 | 7,995 [oviiininniene [ 281 [ e 26 s e 8,235 [ e s 131 | 11/25/2033 . [1.A FM .
Banc of America Funding Corpor 5.89140% Due
..05950D-AD-2 [ 6/20/2036 Mo-1 ~ 4.255% 06/20/36 ... [ I . 06/01/2023 . | Paydown ... ... 5,497 . 06/20/2036 . [1.A FM ...
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo
..05951U-AE-1 [5.834% 10/25/36 ..evvveerreineenienienicnenens | ceeees . 08/01/2023 . |Paydomn ..eveveverienie forerienienienenens oo 3,772 | 37,751 e 31,080 |ooveeenee 32,007 [evvriniiiinee [ % I FURUURPRUR RN 77 I FURUURURUR RN 36,848 [ooooviiiiins [ (5,076) . 10/25/2036 . [1.A Fl ...
BAFC 2004-2 Adj % Due 5/25/2035 Mo-1
..08051G-DU-8 [ 05/25/35 .....veuveneereeeieeeiesieseesienieniens | ceeees . 06/01/2023 . | Paydown ... . 05/25/2035 . [1.C FM ....
BANK SERIES
..085404-BA-2 [ 02/15/B1 ... | ceeees . 04/01/2023 . |Paydomn ..eevevevenienies forereenienienenens oo e fori e s s o e e e i o e . 02/15/2061 . [1.A oo
BASTION FUNDING |, LLC BASTION FUNDING I, LLC Redenption 100.0000
..07030U-AA-0 [ 7.119% 04/25/38 ....euveneeeeeeieiesiesiesienies | ceeees L 08/25/2028 . | ceveeeieeieeeeeeeeeeees e [ 375,419 |oovene 375,419 [ovrenne. 375,419 |oveveririniniine [ [ i e o oo 375,419 [oeiiiiin [ s i 9,651 |. 04/25/2038 . [1.F Z .....
BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redempt ion 100.0000
..07123#-AA-1 [HOSPITAL ENERGY ~ 4.320% 12/15/37 evvevvvner | covenes L 08/15/2023 . | ceveeieeieeieeeeeeeeees e oo PAIR: 72 21,882 |eriienns AN ;72 21,882 [oriiiriiiinee [ s e o oo, 21,882 [ooveiiiiiiin [ o 304 |. 12/15/2037 . |1.F ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redempt ion 100.0000
..07124#-AA-0 [ENERGY PARTNERS,  38.520% 10/15/39 ..cevvvvvees [ covene L 08/15/2023 . | ceveeeieeeeeeeeeeeeees e [ 143,200 [ooeveenee. 143,200 [ovoevrene 143,200 |oevreeenne 143,200 |oevveinininnins forerenenenes foenrenininine oo e e 143,200 . 10/15/2039 . [1.G Z .....
BALTA 2003-3 SERIES 20043 CLASS M1
L07386H-GH-8 [ 04/25/34 ..o | e . 06/26/2023 . | Paydown ... ... 13,338 ...13,338 13,136 [ 13,160 ... ..13,338 |.. . 04/25/2034 . [1.A FM .
BALTA 2003-
L0738BH-WN-0 [08/25/35 ....evveeeeeneenienienieeienesenenens | ceeees . 06/25/2023 . |Paydomn ..c.veververienie foreneenienieneniens [ 320,372 |ovrrreene 320,372 |evrrene. 298,774 |oveevenn 307,950 [ovovererririn foereennn 12,422 | [ 12,422 | [ 320,372 . 08/25/2035 . |1.A FM .
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redemption 100.0000
.07387#-AA-2 [4.890% 09/30/25 ....vvvvereeneineeninnienieneniens | ceeees L 08/30/2023 . | ceveeieeeeeeeeeeeeees e [ 602,542 |....ooene 602,542 |...coeenee. 602,542 [..vvuenne 599,940 [ooevvvriviiinen [orreiiens 2,602 |oeriiiiinies e 2,602 |oeiiiininins e 602,542 [ooviiviiiiin [ s i 14,782 |. 09/30/2025 . |2.C PL ...
Bear Stearns Asset Backed Secu SERIES 2004HE6
..073879-CV-8 [CLASS M2 7.067% 08/25/34 ...eeuveuveveveines | e . 06/25/2023 . |Paydomn ..cveververiinie forerienienienenens oo 2,802 [oriienne 22,802 |viriienne 22,795 |vieriennn 22,797 [ [ L7 AU A L7 A 22,802 |ooveeviiiiene Joerenienienis e o 506 |. 08/25/2034 . [1.A FM ...
BENCHWARK MORTGAGE TRUST SERIES 201887 CLASS
..08162T-AY-9 [A2  4.377% 11/15/51 tvvvvvinininiinniniinne | conens . 06/01/2023 . |Paydonn ..oovevveieiinies |orenienieniininiens foeniinens 12,372 |oiorinnn, 12,372 |ooienene 12,743 |ovovienee, 12,690 [oovoriiiiiine foniiiins [&i70) FVPTURRVRR RO (317) |oeveecnrnnnens orerienienns 12,872 [oeiiiiin fovciiici o o, 112 | 11/15/2051 . [1.A .ovee
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BENCHVARK MORTGAGE TRUST SERIES 201887 CLASS Redenption 100.0000
L08162T-AY-9 |A2  4.377% 11/15/51 wovvvevieeeineeieinieinees [ e L 04/17/2023 . | eeveeeireeiinieieeneene [ [ 179,825 [ovveennee 179,825 |ovrveunnes 185,213 |...evee. 184,437 [covveciiciis o (4,612) |-evvciiies [ (4,612) |-oveeiiiies [ 179,825 [oovcveiiciiiee o fooeiiiiiiies o 656 [. 11/15/2051 . [1.A .......
BOSTON PROPERTIES LP 3.65% Due 2/1/2026 FA1
L AOT12R-AX-2 | 3.650% 02/01/26 ... [ . 05/25/2023 . | GOLDMAN SACHS .......cce [oovevreriiiiiciins [ 5,990,660 |........ 6,500,000 |....... 6,481,020 |........ 6,493,435 |ooooiiiiiiis o 840 |vovecviiiiies [, 840 |ooviciiiies [ 6,494,275 [oooooviiiics o (503,615) |....... (503,615) |........... 197,049 |. 02/01/2026 . |2.A FE
BOWIE ACQUISITIONS LLC BOWIE ACQUISITIONS LLC Redempt ion 100.0000
. 10240%-AA-7 | 3.920% 09/30/38 ...vvuvveeereenreenieesieinns [ e L 08/30/2023 . | cuveeieeieeeeeeeeeeees e [ 613,606 |......... 613,606 ... 613,606 |.......... 613,606 |-.ovevieicies foereiiiiiins e oo i o 613,606 [ooveveiiiis [ e oo 12,027 |. 09/30/2038 . |2.C PL
BRISTOL-HYERS SQUIBB CO BASIC ~ 0.750%
L H0122-DN-5 [ 11/13/25 e [ . 04/18/2023 . | GOLDMAN SACHS .......cco [ooveveviieiiieiins [ 4,574,000 |........ 5,000,000 |........ 4,545,400 |........ 4,587,698 |.ooovevicine e 4,087 | [ 4,087 | [ 4,628,744 [ooooviiiiis o (54,744) |....... (54,744) ..o 16,250 |. 11/13/2025 . |1.F FE .
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
. 12061R-AC-5 |3.185% 07/25/49 ..covvevivviiniiiiiciiicnins [ e . 06/01/2023 . {Paydonn .....c.ooveveveiens [ovvieiiiiiiiiens [ 61,503 |[............ 61,593 |.oocuennee 61,786 |..cvevnnne 61,782 |ooveevieiies foereiis (189) [ovevvciiees o (189) [evviveiiies o 61,503 [oovoiiiiiiiins v oo o 861 |. 07/25/2049 . |1.A ........
CHENIERE TUG SERVICES LLC CHENIERE TUG Redenption 100.0000
..125238-AA-9 | SERVICES LLC ~ 6.400% 09/30/30 ..covvevvreerens [ ervee L 08/30/2023 . | e e [ 197,638 [ooevreene. 197,638 |..veeenenne 197,638 [...oueeee 197,638 [ooveovicciiens e [ v [ o 197,638 . 09/30/2030 . |3.B PL
CHS INC. SERIES N SENIOR NOTES ~ 4.670%
L A2BA2R-G¥-5 [06/09/23 .. | e . 06/09/2023 . [Maturity ...cocoovvieiinns [oviieiiiiiiieiens [ 4,000,000 |........ 4,000,000 |....... 4,037,760 |........ 4,002,920 |.... ce(2,920) [ (2,920 [ e 4,000,000 |.. . 06/09/2023 . |2.C ........
CSAIL COMMES
.. 12505X-AR-4 | 2018CX12 CLASS A2  4.148% 08/15/51 .....cce. [ .evee . 06/01/2023 . |Paydonn .......ccveveveiens foevieiiiiiiieens [ 537,274 |ooeeunnnne 537,274 |ocennne 553,390 [...ocvunee 550,744 |ooovcviiiiie [ (13,471) oo e (13,471) s o, 537,274 . 08/15/2051 . |1.A ........
CED CALIFORNIA HOLDINGS 4 LLC CED CALIFORNIA Redemption 100.0000
..126108-AA-3 |HOLDINGS 4 LLC ~ 3.820% 12/31/38 .vevevvererns [eeee L 08/30/2023 . | ceveeieeeeeeeeeeeeees e [ 201,284 |vreeenne 201,284 | 201,284 |........... 201,284 oo [ o [ e i, 201,284 . 12/31/2038 . 2.0 ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 | 3.400% 10/05/30 .....oevvievveiiiciiiciiiciies [ e . 06/01/2023 . |Paydonn .......cceeveverens fovvieiiiiiiiiens [ 378,726 |........... 378,726 |....coe. 380,287 |.....ee. 378,726 |vvevieieens [ e oo s il 378,726 . 10/05/2030 . |1.A FM .
COMM 2013-300P 4.53995% Due 8/10/2030 Mo-1
.. 12625X-AG-2 | 4.540% 08/10/30 .....oouvviueiiiiiciiiciiiciies [ e . 04/01/2028 . {Various ....cccveeveueciiies [oovvieiiiiiiieins [ oo e [ [ o i o Jeviis e fe e e 82,988 |. 08/10/2030 . [1.A ........
COMM 2013-CR10 4.517% Due 8/10/2046 Mo-1
.. 12626B-AN-4 | 4.517% 08/10/46 ......ocvvvvinirieiieciieciies [ . 06/01/2023 . | Paydoun .......covevevieuins [ovviiiiiiiiieiens [ 8,000,000 |........ 8,000,000 |........ 8,810,000 [........ 8,085,068 |..cooveiiiies [ (35,068) [..vcveveiiries Jovennn (35,068) [..vveveeeeien Joveene 8,000,000 [-.ovevivieins fooirieiiiciin e oo 86,399 |. 08/10/2046 . [1.A ........
CVS CAREMARK CORP CVS HEALTH CORPORATION Redenption 100.0000
. 126650-AY-6 |5.361% 10/10/27 ..cvvvvvineieieieerieesieeiies [ e L 08/10/2023 . [ vevvveireeiinieiinenieeines [ [ 116,574 [ooveuenee 116,574 |.eeeee. 125,245 | 122,146 oo [ (5,572) |ovevveveniiens foeeins (5,572) |-vevevrreines fooreiins 16,574 [oveeiviciiies o [ oo 2,606 [ 10/10/2027 .|2.B ........
CVS CAREMARK CORP 6.036% Due 12/10/2028 Mo-10
.. 126650-BP-4 |6.036% 12/10/28 ......ooveueviiiiiieiiieciies [ . 06/10/2023 . [Various .......cccceveevrues fovvinieviniiiiens [ 319,285 |..oceenene 319,285 [...couee 327,025 |.......... 321,698 |ovoeieiieien [ (2,43) | [ (2,43) |- [ 319,285 [ooveiiciien foeviieiiieins [ Jocii, 8,035 [ 12/10/2028 . [2.B FE .
..126673-W6-5 |CHHEL 2004-1 A 5.860% 07/25/35 .....cevveee [ e . 06/25/2028 . |Paydonn .....oeeveveenrens |oerieenieiininens [ 148,910 [ooveenee 148,910 |..oueeeee. 135,880 [...evunee 148,910 [ooveiieciieee Joreereinieies fereiirriinine v fereiieins oo 148,910 [oveiiiciiiie forreireiiens feeerieenieeis foeerieenens 3,034 |. 07/25/2035 . |1.A FM .
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
. 12668A-VL-6 |5.670% 12/25/35 .....ovvreciienieisieinieenns [ e . 06/25/2028 . {Paydomn ....ccveueeveeereene |oerieieinieenee foereeienn 5,408 |oooeiinnne 5,408 |oevrveeenne 4,758 [ 4,939 |ciriiinies [ 464 [ e 464 [ e 5,408 |oveveirieins feerrreinnein v [ 78 | 12/25/2085 . |1.A FM .
.. 12668B-RC-9 | CWALT 2006-0C2  5.350% 02/25/36 ......ccevvee [vnne . 06/25/2023 . |Paydonn .......ccceveveies foovvieiiieiiieens [ 105,908 [.......... 105,088 |...cvcvuneee 87,486 |..ocennn 90,750 [.ovvvveiiieinns oo 4847 s [ 47 e [ 105,197 [ooveviriiies oo AU R LAV RPN 1,840 |. 02/25/2036 . [1.A FM .
Countrywide Asset-Backed Certi SERIES 20073
.. 12668U-AG-6 | CLASS 2A3  5.402% 05/25/47 .....cevvvevrueenn [ ernne . 06/25/2028 . {Paydonn ......coveveieiens [oviieiiieiiieens [ 12,916 oo 12,916 [oeoeenee 1,818 [ 11,934 | [, 982 [oovveviiviies e 982 [oovveveivieies e 12,916 |ooveiiiiis oo i oo 237 |. 05/25/2047 . [5.A M
CHL 2007-12 SERIES 200712 CLASS 1A2  6.018%
L A26697-AB-7 | 08/25/47 ... [ e . 06/25/2028 . {Paydonn .....c.coveveiieies [oviieiiiiiiieens [ 91,946 ..o 91,946 |vvnnnnne 90,567 |............ 90,692 [..vvoveviiiiies o 1,254 | [ 1,258 [ e 91,946 [ooviiciiiins i oo i 1,710 |. 08/25/2047 . |1.A FM .
CHHL 2003-50 Adj % Due 1/19/2034 Mo-1
. 12669E-G6-7 |3.908% 01/19/34 ...oovviniiiiiiieiiieiiiies [ . 06/01/2023 . {Paydonn ......occvvveueviens |oovvieiiiiiiiiies [ 4,298 |ooieinnne 4,298 oo 4,239 | 4,261 [oociiiiiies o 38 [oocieiiiis o < FOOOUORRRRPI IR 4,298 |oveeiiiiciis foeeriiicin i e 70 | 01/19/2034 . |1.A FM .
CVS HEALTH CORPORATION PASS-THROUGH Redempt ion 100.0000
.. 12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 ..coevvveevns [orvnnen . 06/10/2023 . 171,633 [oeeenee 171,633 e 171,633 [ooveennee 71,633 [ooviiicciices e [ v e o 171,633 . 10/10/2038 . |2.B ........
HSS PROPERTIES CERTIFICATES ~ 4.210% 09/15/47
.. 126964-AA-8 | ... e . 06/15/2023 . | .. ... 32,876 ...82,876 ...33,199 |............ 33,136 [.... ..32,876 |.. . 09/15/2047 . |1.E PL .
CVS HEALTH CORPORATION CVS HEALTH CORPORATION
. 12702¢-AA-4 |3.901% 10710739 ..o [ . 06/10/2023 . 130,694 [ 130,694 |vvenneee 130,694 |...eeeee. 180,694 [-vvveiviiens foerereiiiiin Joeeiciiiiis oo i s 130,694 . 10/10/2039 . |2.B ........
CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550%
L A27088-AA-4 | 07/15/35 ..o [ e . 06/15/2023 . 223,280 |ovoveennnne 223,280 oo 223,280 |vvennnee 228,280 |voveiiciiins [ o [ e i, 223,280 . 07/15/2035 . |2.B PL
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26
A2708%-AA-8 | e [ . 06/06/2023 . 285,179 |ovreeernee 235,179 [oovernnne 235,179 |ovveeenee 235,179 ovvveirecinne fereerneine oo [ oo e, 235,179 . 12/27/2026 . |1.F ........
CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC Redempt ion 100.0000
. 127656-AA-4 | 7.480% 04/28/40 ...oovvveviiiiiiiiciiciiciee [ . 06/28/2028 . [ .eviviiiiiiiiiiiiiins | [ 1,470,057 |........ 1,470,057 |........ 1,469,722 |.voevvecvsceniees |oveeieiiiees feeenieen 835 | fooennen 835 | [ 1,470,057 |.. . 04/28/2040 . |1.6 Z .....
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CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC Redenption 100.0000
L 127788-AA-1 [6.360% 08/15/43 ...vvvveeeiniirieniisinenenes | ceeees L 08/15/2023 . | ceveeeieieeieeeeeeeeees e oo 6,414 | 6,414 | 6,414 |oeeiiiiininien forreninninine oo e s s e 8,414 oo foeeeeinninine oo e 73 |. 08/15/2043 . |2.C Z .....
CARMAX AUTO SUPERSTORES, INC SENIOR UNSECURED
. 14313*-AA-1 [NOTES ~ 3.860% 04/27/23 ...evrvvreererninninnnns | coeees . 04/27/2028 . [Maturity «.ooovevveriiens fooereeneienenens oo 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |-eeeerrnninnins Jorerrererenes forreenieninine oo e o 2,000,000 [+vevverierine Joeerrnieninnies e o 38,600 |. 04/27/2023 . |2.B ........
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 [ 2007RFCT CLASS A3 5.288% 12/25/36 ..ovvuvs | cvne . 06/26/2023 . |Paydomn ..c.eeververienie forereenienienienens oo 285,170 |vreeenne 285,170 |ovovveene 252,613 [ovrevrene 263,713 [oveveinininn [ 20,857 [ [ 20,857 [ e 285,170 |oveveeenenne . 12/25/2036 . [1.A Fl ...
CARR 2006-NC1 SERIES 2005NC5 CLASS M2
. 144531-DP=2 [5.648% 10/25/35 ..o.vvevereeneinieninnienenenens | ceeees . 06/26/2023 . | Paydown ... . 10/25/2035 . [1.A Fl ...
..144531-DQ-0 [ CARR 2006-NC1  5.670% 10/25/35 ...eeeeeererne | crvene . 06/25/2023 . | Paydown ... . 10/25/2035 . |4.C FM ...
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-25
L 44531-EY-2 [5.550% 01/25/36 ..eeveeeaeeaneaieaieaneeenenens | ereens . 06/26/2023 . | Paydown ... . 01/25/2036 . [1.A FM ...
Carrington Mortgage Loan Trust SERIES
..144538-AC-9 [ 2006FRET CLASS A3 5.208% 04/25/36 ..evvees | cvene . 06/26/2023 . | Paydown . 04/25/2036 . [1.A FM ...
Carrington Mortgage Loan Trust SERIES 2006NC2
.. 14453F-AD-1 [CLASS A4 5.388% 06/25/36 ... [ P . 06/26/2023 . | Paydown ... . 06/25/2036 . [1.A FlM ...
CARS MTI SERIES 20201A CLASS .
L AETBA-AA-0 [ 12/15/50 e | s . 06/15/2023 . | Paydown . 12/15/2050 . |1.A FE ...
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..1485501-AA-4 [ SECURED AVIATION  6.500% 07/31/36 .eevveverne | cvene L 05/15/2023 . | cevveeeiniinienieneneneee foeeeenee e [eeeeen 233,426 |..oooenee. 233,426 |.eeeenene 207,498 |oeeveeeeeeeieeee feeeeeeieiees [ [75:72: ) A I [75:72: ) AR I 233,426 [oooeiiiiins [ [ e 1,042 . 07/31/2036 . [1.C Z .....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..1485501-AA-4 [ SECURED AVIATION ~ 6.500% 07/31/36 .eeveevere | crvene L 08/15/2023 . | cevveieiniinienienienenenee foeeeeeeenenenens [eeeeen 348,023 |oeveeene 348,023 |.oeeenne 339,184 |ovoeeeeeeeieeee feeeeieieiees [ F:JE: I AU N FJK: I A FS 348,028 [oooeeiiiiiin [ i e 4,901 |. 07/31/2036 . |[1.F Z .....
CASTLELAKE SECURED AVIATION CASTLELAKE Redenption 100.0000
..1485501-AB-2 [ SECURED AVIATION  5.650% 07/31/36 .eeveeeeans | crvene L 08/15/2023 . | cevveeeineiniinirninienines [oeeeenenenenenn [eeeeiene 83,052 [oeeenene 83,052 |eeeennne FZ R AU FUUURRR R 8,913 |veieieieies e IR TKT PO B N0 AU ISR RSSO TSR 1,017 |. 07/31/203 . |1.F Z .....
CASTLELAKE SECURED AVIATION CASTLELAKE Redempt ion 100.0000
..148550/-AB-2 [ SECURED AVIATION ~ 5.650% 07/31/36 .eevveevane | crvene L 05/15/2023 . | cevveeeieiieiineninininee [oeereeenenenens feeeenene 57,144 oo 74017 (3 101 I SR AV RS [JE 72 FU [JE7 2 IO B L YAR L7 AU NSRRI USRI SRR 220 |. 07/31/2036 .|2.B Z .....
CENTENNIAL ENERGY HOLDINGS INC 4.49% Due Redenpt ion 100.0000
..151354-BS-0 [6/27/2023 D27  4.490% 06/27/23 . [T PP L 08/09/2023 . | cuvvereiniiiiinieniseniaee |oeeesenesenens [e2ee. 7,000,000 [........7,000,000 |........ 7,000,000 |.... ... 141,435 | 06/27/2023 . [2.B ........
CENTENNIAL ENERGY HOLDINGS INC CENTENNIAL
..151354-CB-6 [ENERGY HOLDINGS INC ~ 3.780% 03/23/34 ...ceee | cvenee L 08/09/2023 . | cuveveeuiniinieninenenenee Joeeeeseeenenene [e22 11,000,000 [...... 11,000,000 |..... 11,000,000 |- 11,000,000 |orvveeveevainns fervmniniiins oo i s e 11,000,000 [eneeiiiiiin e e e 205,680 |. 03/23/2034 . |2.B ........
CXHE 2003-B SERIES 2004B CLASS M2 ~ 5.898%
1 152314-J0-1 [03/25/34 ..o | . 06/26/2023 . |Paydomn ..cveveereeiiries foeereenenenenene [ 72,758 |eoeeeeenne 72,753 |eeeenenne 71,505 [evveeeen 71,807 |oviiiiiieies foeeeieiienes 7130 F IR 7130 FR IR 72,753 |ooeeennnienee Joeeeeieeieis Joereeeieies o 1,676 |. 03/25/2034 . |1.A FM ...
CXHE 2003-B SERIES 2004B CLASS M4  6.536%
L 152314-0Y-7 [08/25/34 ..o | . 06/25/2023 . |Paydomn ..coveeveeeeneies foeeeneieienene fereeene 100,579 [ 100,579 [ 00,508 [ 100,524 | e85 o o585 [ 100,579 s e o 2,001 |. 03/25/2034 . |[1.A FM ....
CFAB 2003-4 SERIES 20032 CLASS 242  5.738%
L 1B1546-EN-2 [02/25/33 .o | . 06/25/2023 . |Paydomn ..coeevveeeeneies foeeeeeneneienene fereeenennn 58,810 [ 58,810 [oriiiein 57,340 [ 57,450 | e 1,360 [ [t 1,360 [ 88,810 | e e 1,172 | 02/25/2083 . [1.A FN ...
CFAB 2003-4 5.15%% Due 11/25/2032 Mo-1
L 161546-FX-9 [5.159% 11/25/32 .eevveneieeieieiieseeenenene | v . 06/01/2023 . |Paydomn ..cverveeeereaes foeeeeeieieienens fereen. 188,228 [iii...188,223 [l 180,929 [ 185,959 | 2,268 [ 2,268 [ 188,228 | e o 3,647 | 11/25/2032 . |1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
.. 161630-AG-3 [4.108% 02/25/37 ...eeeeeeeeeeeerienenenes | e . 06/01/2023 . | Paydown ... . 02/25/2037 . [1.A FN ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
L 161630-AU-2 [ 4.305% 02/25/37 .eonveneeeeeeeieeenenene | v . 06/01/2023 . |Paydomn ..eeeeeereerernes foeeeeenienrnennne fernienennn8,126 [ 3,126 03,034 [ 8,084 | 82 e o082 e [ 30126 | e o 51 |. 02/25/2037 . |1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1
L 161630-AY-4 [ 4.202% 02/25/37 .ooeveeeeeeieeieieeeeieeeeeees | e . 06/01/2023 . | Paydown ... . 02/25/2037 . [1.A FN ...

CFLX 2006-2 4.8483
.. 16165M-AF-5 |4.816% 09/25/36 .....cceevvveeeeeiiiiiieeeiiiees | e . 06/01/2023 . | Paydoun ... . (2,311) . 09/25/2036 . [1.A FM ...
..16678R-AV-9 | CCMFC 2004-1A  4.974% 01/25/35 <eeeeee |- 06/01/2023 . | Paydoun . 01/25/2035 . [1.A FM ...
CHUGACH ELECTRIC ASSOCIATION CHUGACH ELECTRIC Redenmpt ion .
..171265-C#-6 | ASSOCIATION ~ 2.910% 10/30/50 .....cvvvvvvvvnnns [eeeennn . 04/30/2023 . | evveiiinininiiiiniininnininns e e 125,714 |.......... 125,714 |........... 125,714 |........... T O P P 125,714 | o s . 10/30/2050 . [1.G ........
..172441-BC-0 | CINEMARK USA INC BASIC ~ 8.750% 05/01/25 .... |....... . 05/01/2023 . [Call 102.1880 ... |oeeeeiiiieeiiiies e 408,752 |.......... 400,000 |.......... 408,800 |........... 408,182 |.evveeeeieiis e (1,980) |-eeeniiiiiaeees [t (1,980) |- oo [ 406,232 |oeeeeeeiiiiiees [ (6,282) |......... (6,282) |..cununens 26,252 (. 05/01/2025 . |3.B FE ...

Citigroup Mortgage Loan Trust SERIES 2004HYB4
..17307G-MC-9 | CLASS AA  5.478% 12/25/34 ....coouuveeeeeeenn | eeeees . 06/25/2023 . [Paydoun ......cccceveeeeeee foeeiiiiiiiiiiieinns foeeenns 8,082 [............ 8,032 |.....cce... 7,781 |............. 7,807 fooeeeeeiiiiiie oo, 226 |oeieiiiiiiiin oo, 226 |ooeeeiiiiiins i 8,082 | [ i e 148 |. 12/25/2034 . [1.A FM ....
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Citigroup Mortgage Loan Trust SERIES 2006AMC1
. A7309P-AB-2 |CLASS A2B  5.308% 09/25/36 ...evvevevevavarens | verenen . 06/25/2023 . | Paydown . 09/25/2036 . [1.A FM ...
..184496-A0-0 | CLEAN HARBORS INC BASIC ~ 6.375% 02/01/31 ... |....... . 05/03/2023 . | BANK OF AVERICA . .2,500,000 |.. . 02/01/2031 . |3.C FE ....
COREBRIDGE FINANCIAL INC BASIC ~ 3.650%
21B71XAC-3 | 04/05/27 oo ens [ e . 05/31/2023 . | Tax Free EXChange ....... |eeevereeereress fovenens 2,996,705 |........ 3,000,000 |........ 2,995,800 |........ 2,996,374 [ooveeeieieias forereeinns 330 [oovreeiireiin e 330 [orvreeriieine e 2,996,705 [cevvvveiieiin Joeereiiieies [ o 71,783 |. 04/05/2027 . |2.B FE ...
COREBRIDGE FINANCIAL INC BASIC ~ 3.900%
L 218T1X-AG-4 | 04/05/32 ot [ e . 05/31/2023 . | Tax Free EXChange ....... |ooeevevererereiens [oeens 10,485,965 |....... 10,500,000 [....... 10,484,460 |....... 10,485,415 [ovovevicias forrieeinns 550 [rvrererrieiens e 550 [oovrereieiainns o 10,485,965 [covevveveririens Joeeeeieieriiies [ o 268,450 |. 04/05/2032 . 2.8 FE ...
COREBRIDGE FINANCIAL INC BASIC ~ 4.400%
218TAX-AL=3 | 04/05/52 et [ e . 05/31/2023 . | Tax Free EXChange ....... |ooeeereeerereinns [eenne 1,199,800 |[........ 1,200,000 |........ 1,199,796 |........ 1,199,798 |ovevereririeens fereeieieine L USRI IR LT AU IS 1,199,800 |-veveireiris forrreeiieeiees foeveerieens [eeeeienenn 34,613 |. 04/05/2052 . [2.B FE ...
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redempt ion 100.0000
..218724-AA-5 |LLC  4.430% 01/31/40 ... O . 04/30/2023 . | .. ... 100,638 ... 100,638 [.......... 100,638 |.... .. 100,638 |.. . 01/31/2040 . |1.F PL ...
CSFB 20041 5.91296% Due 2/25/2034 Mo-1
L 20541S-AX-6 |5.922% 02/25/34 ...eonvevirieriiereieieeeienniens [ e . 06/01/2023 . | Paydown . 02/25/2034 . |1.A FM ...
CSFB 2004-1 5 1/4% Due 6/25/2034 Mo-1
. 205418-GE-2 |5.250% 06/25/34 ..veuvvenevenesienesienesienenes [ eeeenes . 06/01/2023 . | Paydown ... . 06/25/2034 . |1.A FM ...
CSFB 2004-1 5 1/4% Du
.. 205418-G-1 | 5.250% 06/25/34 .vevvevenerenerienesieesieenes [ e . 06/01/2023 . |Paydonn .c.veveveeveeerens |ooeeieerieenieiens [eeveeesnns 5,798 i 5,793 | 8,008 |ovieieen 5,925 [ooveiciecies forveeenes (132) e feeeieees (182) o oo 5,793 [ i oo i 125 |. 06/25/2034 . |1.A FM ...
CSFB 2005-10 FIt % Due 11/25/2035 Mo-25
. 205470-EC-3 |5.850% 11/25/35 .vovvveveeerieereieieesienens [ eevenes . 06/25/2023 . | Paydown ... . 11/25/2035 . |3.A Fll ...
CSOLAR 1V SOUTH, LI Redenption
L 20050H-AA-9 | cueuietiieiee e [ e L 06/30/2023 . | +evveveeireeninieiinieennen | [ 170,502 [.voevenee 170,502 |.v.eeve.. 170,491 |.......... 70,471 [eoveveeeieees e 31 feoeeeeiiees o KT SRR RS 170,502 [oveveiieiiiers foreeereiines feeeeereeeines foereeenenns 4,580 . 09/30/2038 . |2.A PL ...
CSOLAR IV WEST, LLC CSOLAR IV WEST, LLC Redempt ion 100.0000
.. 20064%-AC-2 | 3.850% 03/31/41 wvveveeeieeiieeisieeeeeieeeies [ e L 06/30/2023 . | +evvivenirieiieieiineininen [ [ 43,453 |........... 443,453 |........... 443,453 |........... U3,453 [oevrieieieees Joeeieieieies foeeiiieiinees e [ oo 3,453 [ovoeiciiies o [oreeeieeeinis foeeeeiens 8,537 | 03/31/2041 .|2.B PL ....
DNKN 2015-1A SERIES 20211A CLASS A2l
..233046-A0~4 | 2.493% 11/20/51 w.veuvveveeerieiereeeeeeieeens [ oo . 05/15/2023 . {Paydonn .c.veveveverieres [oeeeieesieniieens [eeiereens 25,000 |overerennns 25,000 [ovevennne 25,000 [ovveeee 25,000 [oevreeeivreinns Jorereeieinnieies feeerineiieens e e o 25,000 |oveveerreiriies forreeiieeiies forreerieinies [ 312 |. 11/20/2051 . [2.B FE ....
DELAWARE NORTH COMPANIES, INC SENIOR SECURED Redempt ion 100.0000
L246174-AA-9 |NOTES  3.820% 11/14/34 .voveneveneeeieenans [ L 05/06/2023 . | +evvvenireenieieiininenine |ooerieeseesieens [ 354,834 |........... 354,834 |........... 354,834 |........... 354,834 [ooviviiirieicns foeereieieies foeeiiiniinens e [ oo 354,834 [ooveeieiiie foeeeeieieienes foereieieiein foeieee 6,777 |. 11/14/2034 . [2.B PL ....
DELAWNARE NORTH COMPANIES, INC DELAWARE NORTH Redempt ion 100.0000
.. 24617#-AC-5 | COMPANIES, IN ~ 3.490% 11/14/34 ..ooovevrrans [ e L 05/14/2023 . [ evvivenireiieieineinnen [ [ 142,406 |........... 142,406 |........... 142,406 |........... 182,806 |.vevevieieies forrreieiieieins Joerseiineies oo e o 12,406 [ovoveiieiiers oreeieeiiees [eeeeieseines forreeeenenns 2,485 |. 11/14/2034 . |2.B PL ....
DELAWARE NORTH COMPANIES, INC DELAWARE NORTH Redempt ion 100.0000
..24617#-AD-3 | COMPANIES, IN ~ 3.490% 11/14/34 ..oovevrvans [ e L 05/14/2023 . | 1evveveniieeisieieeinee [ [ 94,937 oovrneenee 94,937 |oereinnne 94,937 |oovevennen 94,937 [oovevirieiiees oererereieiies foeeeeriiieiiees foeveiereieies forereiieeines o 94,937 [eoveveeiieien oo feeereiiein e 1,657 |. 11/14/2034 . [2.B PL ....
..24703T-AA-4 |DELL INT LLC DELL INT LLC  5.450% 06/15/23 |....... . 04/17/2023 . | Cal | 100.0000 +oov feovereiiriiiiies freiene 132,000 [ovvevee 132,000 |eeeene 133,930 [oveeenne 132,325 |oveveiieiiies ferreiins [75)) U IS (75 T B 132,000 [oveviiieiriere foererineiinns fereeereneeie foerereieas 2,438 |. 06/15/2023 . |2.B FE ...
DBALT 2007-0A2 FIt % Due 4/25/2047 Mo-1
25150U-AA-6 | 4.746% 04/25/47 .ovvvrneieerinieieieieineninns | oo . 06/01/2023 . [Paydoun ..veveveevrieien foereereririeieiees [oeeeeans 6,261 o 6,261 [oevrrrnnne 5,633 [coerrerernnn [75: 1 AU IR 74 P A A7 e oo 6,261 [coereiieiin e oo e 49 |. 04/25/2047 . |1.AFM ...
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS Redemption 100.0000
.. 255120-AB-5 |PHASE V LLC ~ 5.780% 12/28/30 ..vovvvvevvririns | verenen L 06/28/2023 . [ cevuvereeeeieieieiieinnins e [ 1,353,636 |....... 1,353,636 |........ 1,353,636 |........ 1,353,636 |ovovevereeriins [reererriins fererernneens oo o o 1,353,636 |-voververeriiies foeeniiiinne foeveeieieies feereenns 31,698 |. 12/28/2030 . 2.B FE ...
DPABS 2012-1A SERIES 20211A CLASS A21 |
.. 25755T-AP-5 | 3.151% 04/25/51 .. O P . 04/16/2023 . | Paydown ... ... 18,750 ...18,750 118,750 | 18,750 ... ..18,750 |.. . 04/25/2051 . |2.A FE ...
P10 PICO LLC SENIOR SECURED NOTES ~ 4.170% Redemption
..26860#-AA-8 | 12/31/41 oovveiniiieeeeeee e | e L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 64,502 |orrnnnne 64,592 |evernne 64,592 [.ovovennnne 62,950 |ovovevrieeeies foreereren 1,643 [ [ 1,643 s [ 64,592 . 12/31/2041 . |1.G PL ...
EAGLE SOLAR, LLC EAGLE SOLAR, LLC  4.820% Redemption 100.0000
1. 26986%-AA-1 | 12/31/42 oo | e L 06/30/2023 . [ cevuveerenieieieieeennnene [oereeeneieeiieen [ 136,192 [oovevvee 136,192 |ovovoeenen 136,192 [covvnnnne 136,192 [eovrvrveeeiers fooeeiiiiin oo v Jovreeieieees e 136,192 . 12/31/2042 . |3.A ........
EAST KENTUCKY PONER CORP EAST KENTUCKY PONER Redempt ion 100.0000
.. 273064-AC-0 | CORP  4.450% 04/19/49 ....vvvvnenririeianans | e L 04/18/2023 . [ ceveevrerereeieieieeneeenine [oereeeneieiieen [ 333,333 |oovereeee 333,333 [oeeieinne 333,333 [oovevnee 333,333 [orveeririrnns foorreeieieies Joveeieieienns e i o 333,333 . 04/19/2049 . |2.A ........
ELIZABETHTONN GAS ELIZABETHTOIN GAS ~ 4.020% Redemption 100.0000
1.286857-A8-6 | 12/20/28 ..veveeineeiieeieieeee s | e L 04/07/2023 . [ ceveveeenerenieeeneeencnene [oereeeieeiiniies oo 3,000,000 |[........ 3,000,000 [....... 3,000,000 |........ 3,000,000 |ovvevereeieies foreereiennnns ferereriinees oo o oo 3,000,000 [-eveverierire foerrrerireiins Joereiieiens feerereeeens 35,175 |. 12/20/2028 . 1.6 ........
ELIZABETHTONN GAS ELIZABETHTOIN GAS ~ 4.290% Redemption 100.0000
1.286857-B¥=7 | 12/20/38 ..vvveriniiiieieieieieee e | e L 04/07/2023 . [ ceveveeenerenieeeneeencnene [oereeeieeiiniies oo 4,000,000 |........ 4,000,000 [....... 4,000,000 |........ 4,000,000 |ovvovereeieres foreerereinnns e [ o oo 4,000,000 [-vevererieiie foerrreiineiins Joereeneiens [ 50,050 |. 12/20/2038 . [1.G ........
ELIZABETHTONN GAS ELIZABETHTOIN GAS ~ 4.370% Redemption 100.0000
..286857-B8-5 | 12/20/48 .veveviiiiiiiiiiiieieieiieesesesnsieiens | e L 04/05/2023 . [ covveiiiiiisieccciininine [ | 5,000,000 |........ 5,000,000 [........ 5,000,000 |........ 5,000,000 ..ovoeeicinnes Jovererenniins fvveniiisiens fooviiieieiiiins o foens 5,000,000 |..eiveriieiinee foorrriennicins |oovvsiiisiens feoieiaenns 63,729 |. 12/20/2048 . [1.G ........
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ELIZABETHTONN GAS ELIZABETHTOIN GAS  3.360% Redenption 100.0000
L 286857-E#-0 [06/15/51 .vvveeeriieiinieniesieeeeesesenenies | ceeees L 04/06/2023 . | ceeeieeeeeeeeeeeeees e [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |oeeevererinnins Jorerrerenenes forreenieninine oo e o 5,000,000 [+vevverieriene Joeerenieninnins e foereeene 51,333 |. 06/15/2051 . |1.G ........
..29103D-AJ-5 [EVERA US FINANCE LP BASIC ~ 3.550% 06/15/26 |....... . 05/25/2023 . | GOLDMAN SACHS ....vevevee |ouererreeneenienenne ferrenns 5,272,736 |........ 5,600,000 |........ 5,571,608 |........ 5,587,363 |oeeeeveeaiens ferieinns 1,832 [oeiiiiiiiees s L& 72 O A 5,588,796 |-veveereicies foenne (316,060) |...... (316,060) |-+vvveenne 91,117 |. 06/15/2026 . |2.C FE ....
FLNG LIQUEFACTION 2, LLC FLNG LIQUEFACTION 2, Redenption 100.0000
..30288*-AE-0 [LLC  4.390% 12/31/38 ..eervriereieeieeienenees | e L 08/30/2023 . | cuvveeeinieniinieneneneeee foeeeeeee e [eereen 168,300 |.......... 168,300 |..e.ee.... 168,300 [....eene 168,300 [oevveveiriraee feerrieiinns e e o e 168,300 [oovereeirien feeeeiiiiiiee [ e 3,604 |. 12/31/2038 . |2.B FE ....
FLNG LIQUEFACTION 3 LLC FLNG LIQUEFACTION 3 Redenption 100.0000
..30306V-A@-8 [LLC ~ 4.360% 06/30/39 ...eoveeveaueaueareaneaneanes | crvenns L 08/30/2023 . | cuvvieeiniinienienieneneeee foeeeeeee e [eeeeen 183,600 |.......... 183,600 |.......... 183,600 |.......... 183,600 [oovveveiriinee [eerrniiieies e s o e 183,600 [orvereieiine [ [ e 4,002 |. 06/30/2039 . |2.C FE ...
FEDERAL REALTY INVEST TRUST 2 3/4% Due
..313747-AT-4 [6/1/2023 D1 2.750% 06/01/23 ..eevveueaeeann | covene . 06/01/2023 . | Various «eeeeeeeeeeeeeans |oeereeneeneennnens feren 8,000,000 |[........ 8,000,000 |........ 7,189,600 |..eerrn 7,959,119 [ovoeeirinins [eren 40,881 [ [ 40,881 | o 8,000,000 |.. .. 110,000 |. 06/01/2023 . [2.A FE ....
Redemption
..31953*-AL-6 [BNSF BNSF  5.960% 10/15/27 .eevveeveueaeeaeans | ervene L 05/15/2023 . | cevveeeiniininnieninenenee foeeeenenenenens [eeeeens 111,816 |o.eeeee. 111,816 [ooeeene 111,816 |oo.eeeen. AT1,816 [oveeeeeeeeiees feerrniiiiis oo i s e 111,816 [ooeeiiiiicns oo i e 3,332 |. 10/15/2027 . |1.C ........
Redemption 100.0000
..31953%-Al-4 [BNSF BNSF  5.960% 10/15/27 .eovveeveeeaeeaeans | e L 05/15/2023 . | ceveveieiniiniinieninenenee [oeeeeeseenenenene [eeeenens 11,089 |eeeeeenne 11,089 [ovoeeeeenne. 11,089 |.vveeeenne 11,089 |oevevveeeeeies Joerrenenenees foreeeenieeine feoviiiiis e i 11,089 |oveveeeeernnies foreeneeiieine ferreiiiiins oo 330 | 10/15/2027 . [1.C ........
Redemption 100.0000
..31953%-AN-2 [BNSF BNSF  5.960% 10/15/27 .eovveeaeeaeeaeans | e L 05/15/2023 . | cevveeeiniiniinenenenenee [oeereneenenenens [ereeiene 69,334 [ooernnne 69,33 |oeeeenenne 69,334 |.eeeennne 69,334 |-eeeerairnies oerenenenes forneeeieeieeiees feereiiii e 69,334 |ooeereririeies Joeeeeieeieies e o 2,085 |. 10/15/2027 . |1.C ........
Redemption 100.0000
..31953%-AP-7 [BNSF BNSF  5.960% 10/15/27 .eevveueeueaeeaeans | e L 05/15/2023 . | cevveeeiniiniinieninenenee [oeeeenenenenenn [eereene 29,207 forrreennne 29,207 |eeerennns 29,207 |oreveeeneene 29,207 [erveieieiieee foeereienienes e e o [ 29,207 |veeeieeienes Jooeeeeieeienies foereieeeies e 870 |. 10/15/2027 . [1.C ........
Redemption 100.0000
..31953%-A0-5 [BNSF BNSF  5.960% 10/15/27 .eevveeveeeaeeaeans | e L 05/15/2023 . | cevveieieiiniinieninenenes [oeeeeeneene e [eeeenene 40,713 |oveeeenne 40,713 | 40,713 [ 40,713 [ e e e o [ 40,713 [oveiiiiins [ s e 1,213 | 10/15/2027 . [1.C ........
Redemption 100.0000
..31953%-AR-3 [BNSF BNSF  5.960% 12/13/27 weevveveeveiieieaes | e L 05/15/2023 . | cevveeeieiieiineninininee [oeereeenenenens feeeenene 34,497 o 34,497 oo 34,497 v 34,497 |oveieieieies e e o e s 34,497 |ooeeieinieies Joeeeeieeieis e o 1,028 | 12/13/2027 . [1.C ........
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
..32027N-JT-9 [5.898% 08/25/34 ....oveeveeeeaniaieaiiaeeeaeaees | e . 06/27/2023 . |Paydomn ..oveveeieeriries foeeeeenienenenene [ 5,502 |oeerennn 5,502 [oiovieannnne 5,498 [oooeeeennnne [ 707 N R [ IS R [ IO 5,502 [ceoeiiiiiins [ e e 83 |. 08/25/2034 . |1.A FM .
FIRST FRANKLIN BANK SERIES 2005FF10 CLASS A5
..32027N-WP-2 [5.508% 11/25/35 ...eoveeveeeeeeeaieeieaeeeeeaeee | e . 06/27/2023 . |Paydomn ..cverveieeieies foeereeeienenenens feeeeiene 14,701 | 14,701 | 14,008 |voveneeee 14,208 [overeeeieien [ I R IR I R IR 1,701 |oeeeeieiies o oo s 224 |. 11/25/2035 . |1.A FM .
OHIO EDOSON TOWER, LLC OHIO EDISON TOWER, LLC Redempt ion 100.0000
..33766#-AA-9 [ 3.200% 06/15/35 ...eeveneeeeeeeeeiernienenenes | e L 08/15/2023 . | cevveeeiniinienienienenenee foeeeeeeeene e [eeeeen 281,706 |[ooeeeeene 281,706 |voeeneene 284,513 [oveueenee 284,024 | ferees (CI1:)) I (CRIE:) ) R 281,708 |oeeveerenens Joeeeeieniinies foerenenenes foeeeeeeneas 3,757 |. 06/15/2035 . |3.A ........
FLORIDA POIER & LIGHT BASIC ~ 2.750% 06/01/23
LBHI0BIF-T [ | . 06/01/2023 . [Maturity «eeoeereerenene foeeeeeneeneenenens ferieen 600,000 [.eeeene 600,000 |..ecenen 587,652 [vcvenennnn 598,770 |oeveveeeaeaes oeeaeeen LI | AU A 1,230 [eoreiieiiiieee e 600,000 |-eereererrnns Joeeeeieeienies foererenenes foeeeeeeeeas 8,250 |. 06/01/2023 . |1.E FE .
CORKTOWN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000
..34524#-AA-0 [HUB LLC ~ 4.720% 07/15/42 eeeueeraeeaeaiacen | e L 08/15/2023 . | cevveeeiniininienienenienee foeeeeeeenee e [eereen 145,029 |.eeeenene 145,029 |..coeeeeee 146,425 |........... 146,347 |overeieiaens e [G1R11:)) U S [G1R11:))) A 145,029 |oeeeeeeeieies foeeeeienieeiees ferreirieins e 2,854 |. 07/15/2042 . |3.A ........
FOUR CORNERS OPERATING PARTNER FOUR CORNERS
..350860-AC-5 [OPERATING PARTNER  4.630% 12/20/26 ...oceevee. | cvnne . 06/01/2023 . |No BFOKEr .evevveeeeuraes |oeereerienienienenne ferreens 3,999,913 |....... 4,000,000 |........ 3,999,013 |........ 3,999,971 [oroviiiiiiiies e (6 ) A A, (65 ) A A 3,999,913 [ooiiiiiiinis Joeeeeieninis e o 3,173 |. 12/20/2026 . |2.B FE
FRISCO HQ OPERATIONS LLC FRISCO HQ OPERATIONS Redempt ion 100.0000
L35877#-AA-0 [LLC  4.130% 12/15/37 weeoveeeeeieeeeeeeeees | e L 08/15/2023 . | cevveeeiniininienienenienee foeeeeeeenee e [eereen 44176 | H4AT6 .o H4AT6 | BAATE |oreeeieieies Joerenenenies foeereeieeienine oo e i AATE e o e s 8,553 |. 12/15/2037 . |2.C PL
GMS 2013-GC12 3 3/8% Due 6/10/2046 Mo-1
..3B197X-AP-9 [3.375% 06/10/46 ....eeveeeeeeeaneaeeeeeeeeeaeaes | e . 05/01/2023 . |Paydomn ..eveveeeeenries foeeeeenienienenene feeen 5,210,000 |........ 5,210,000 |........ 5,258,271 |........ 5,208,464 |ooooveoreeiin [ LT AU A 1,536 [eeeeeereaieaee [eeeenen 5,210,000 |+veveerrrenns foreeeenieeieee ferreieiiiis e 23,163 |. 06/10/2046 . [1.A ........
GSR 2003-13 Adj % Due 10/25/2033 Mo-1
..36228F-YY-6 [4.165% 10/25/33 ...eoveeueeereiieieiieeeeeeeeen | e . 06/01/2023 . |Paydomn ..eoveevereerenies foeeeeeeienenenens fereeneen 1,977 foveeeennne 1,977 e 2,012 |ooreene 2,004 |eeiiieieis e (G20 S (G201 U RN 1,977 [eveeiiiiiis e s e 34 |. 10/25/2033 . [1.A FM ...
GSAMP 2005-AHL F1t % Due 4/25/2035 Mo-25
..36242D-28-8 [ 6.125% 04/25/35 .....eeeeereeieieesieaienenene | e . 06/26/2023 . |Paydomn ..ceervereeeeenes freeeeeeeenieneaene feeeeen 239,392 [oeenene 239,32 |.eeeennnne 192,860 |........... 209,252 [ooeveieieiaes [ 30,140 [oveveieiiien [ KO T S S 239,392 [coeeeeieienes Joreinirnieeies e [ 3,302 |. 04/25/2035 . |1.A FM ....
GSAMP 2005-AHL 5 1/2% Due 6/25/2035 Mo-1
..36242D-5-9 [5.500% 06/25/35 ...veeveaeeaniaieaieaeeeeeaees | e . 06/01/2023 . |Paydomn ..coveveereenienes foeeeeeneeneenenens fereeien 9,912 |verenne. 9,912 [oriiienns 9,887 |veveannne. ;-7 PR L3 S L3 S 9,912 |oeveeeienes foreeeeeieeieee ferrriiii e 251 |. 06/25/2035 . [1.A FM ...
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
L. 3B242D-ET-6 [ 05/25/83 ..oneeneeeeeeeeeeee e | e . 06/01/2023 . |Paydomn ..coveveereenienes foeeeeeneeneenenens fereeien 5,927 e 5,927 [ororeeeanns 6,082 |.eeeennnne 5,927 [oveeeeeenines ferrennieiins oo s s e 5,927 |oeeeeeenenes foeeenenieeiee ferreiiiis e 100 |. 05/25/2043 . |1.A FM ....
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
..36242D-EY-5 [ 09/25/34 IR P . 06/01/2023 . | Paydown ... ... 52,558 ...52,558 ...54,383 |............53,775 |.... ..52,588 |.. . 09/25/2034 . [1.A FM ...
..36242D-FG-3 [GSAMP 2005-AHL  5.897% 09/25/34 ..e.veveves | cevenee . 06/01/2023 . | Paydown ... ... 19,545 ... 19,545 119,240 |............ 19,274 ... ..19,545 |.. . 09/25/2034 . |4.C FM ....
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
..36242D-0Y-2 [5.000% 12/25/34 .vvivvieiiriniiniiiiniiniiiiinn | ceeeaes . 06/01/2023 . |Paydonn ..oovevveieiinies |orenienieniininiens foeniinens 14,573 | 14,578 | 14,382 |ooorenne. 14,408 |ooooioiiiine foviinn, 165 [oeeerreriiiine fonininnn, 165 [oererieniiine foniiiinnn, 14,573 [ooviiiiiin foviiiii o o, 300 |. 12/25/2034 . |4.C FM ...
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GENERAL DYNAMICS CORP BASIC ~ 2.625% 11/15/27
1:389550-AZ-1 | cvnereiereeete e [ e . 05/30/2023 . | CITICORP SECURITIES ... |vvvererveerierens fernne 5,789,196 |....... 6,300,000 |........ 5,857,677 |.eueee. 6,058,913 |oeovoveciiciins e 19,049 |oovviiiiins [ 19,049 |ovovvvvnininn [ 6,077,962 |ovovevveirien oo (288,766) |...... (288,766) |............ 90,038 | 11/15/2027 . [1.G FE ....
HASC 2006-OPT1 SERIES 20060PT2 CLASS M5
. 40430H-EE-4  [5.988% 01/25/36 ...veuvenvenveeeierieriesiesienies | ceeees . 06/23/2023 . | SOCIETE GENERALE ......o. |ovevverververieriens foenenn 4,620,000 |........ 7,000,000 |........ 6,391,875 |........ 5,125,176 |..... 1,305,549 |........ 10,867 [ovvvrvriiinns o 1,816,416 [oovveriiins [ 6,441,502 [...coiveunns ... (1,821,502) [... (1,821,592) ... 97,636 |. 01/25/2036 . [4.B FM ...
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 [ 20060PT4 CLASS M1 5.488% 03/25/36 ..oveuvs | cvns . 06/26/2023 . |Paydomn ..c.eeververienie forereenienienienens oo 282,107 |vrerenne 282,107 [evevreene 186,266 |........... 200,332 [ovevrrnnninn [ KL 24T RN KL 24T RN P 232,107 . 03/25/2036 . [1.A FM ...
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenption 100.0000
L A13707-AA-8 [ 3.500% 04/07/31 ..vvveerneeninnieniesiesiesenes | ceeees L 08/07/2023 . | ceveeeeeieeieeeeeeeeees e [ 500,000 [eeeene 500,000 |...ecue. 500,000 |...ee.. 500,000 |veereenernnnins forerrerenenes Joereenieninine foeveiii oo s 500,000 . 04/07/2031 . |1.F PL ...
HARVEY STONE, LLC SENIOR SECURED NOTES Redenption 100.0000
LATT818-AA-3 [4.910% 04/15/26 ..o | s . 06/30/2023 . | .. . 738,048 738,048 |...........738,048 |.... 738,048 |.. . 04/15/2026 . [2.CPL ....
HEAT 2005-4 SERIES 2! .
L A37084-0Z-2 [04/25/36 ..oeveeeeeiiniiniieiieieeieseeenenene | e . 04/25/2023 . |Paydomn ..cvevervenienies foreeienienienenens oo [ (3,313) [oevreennne (3,198) |-v.veuvnnee (3,207) [lvveeernennns [ feeiiiiii [ s e (3,206) [evveverviriens fereerinns 3,208 |oveenns 3,206 e . 04/25/2036 . [1.A Fl ...
HEAT 2005-4 SERIES 20059 CLASS M2  5.838%
L A37084-0Z-2 [04/25/36 .. | e . 05/25/2023 . | Paydown ... .. (518) |... .. (500) |.... . (501) ... A .. (500) ... . 04/25/2036 . |1.D FM ...
HEAT 2005-4 .
L A37084-0Z-2 [04/25/36 ..vveieeeiieiisiieiisieeieseeenenene | e . 06/25/2023 . |Paydomn ..cvevevenienies forerienienenenens oo [ (1,075) [ocovuenee (1,087) |-vvee (1,040) [ [ o [ Jiiiiis e (1,041) . 04/25/2036 . |3.B FM ...
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redemption 100.0000
L 44416%-AB-2 | FMANST  4.410% 05/31/33 .o.veveeereiereieiees [ e L 05/31/2028 . | ceveeiieeeeeeeeeeeees e [ 271,007 ferevrene 271,007 |vvevene 269,464 |........... 269,903 [vvvreriiniin foeriiine L 1 ISR S L 11 IS S 271,007 . 05/31/2033 . |2.A PL ...
HUDSON TRANSMISSION HUDSON TRANSHISSION Redenption 100.0000
AAA16*-AE-6 [ 4.440% 11/80/32 .evvveiieiiininineeeeenene | e L 05/31/2028 . | cevieeeeeeeeeeeeeeees e oo 12,79 |ererennns 12,79 [ooovienene 12,79 [oveevrene 12,79 [oveevvnnienine froririiiins o s s e 12,79 |ovevveveienes foereneniinine oo e 284 [. 11/30/2032 . [2.A PL ...
HUDSON TRANSMISSION HUDSON TRANSHISSION Redenption 100.0000
L AA416*-AF=3 [ 4.440% 11/80/32 .evevieeieiiiiiiiseeieenine | e L 05/31/2028 . | cevieeeieeeeeeeeeeees e oo 9,765 |vrerreene 9,765 |.vovvreeenne 9,765 |.uvrvvene 9,765 |ovveeviininins Jorerenenenes foerrenieninine oo e e 9,765 |ovevveireiiies forvenenienine oo e 217 [. 1173072032 . [2.A PL ...
HUDSON  TRANSMISSION HUDSON  TRANSMISSION Redemption 100.0000
AA416*-AG-1 [ 4.440% 11/80/32 v | e L 05/31/2028 . | cevieeieeeeeeeeeeeeees e oo 56,010 [...oceenee. 56,010 [oereeene 56,010 |....ceeee. 56,010 [vovvrerininne fooririiiiin e s s o 56,010 [covevveririn feoeriiiiiiie forireiiiiis Joviiien 1,243 . 11/30/2082 . [2.A PL ...
HUNTINGTON INGALLS INDUS HUNTINGTON INGALLS
.. 446413-AL-0 [ INDUSTRIES ~ 3.483% 12/01/27 w.vvvvrevrevnirninns [ cevenes . 05/25/2023 . | GOLDMAN SACHS ....veveve |oveveeerienneriens foenee 10,378,083 |....... 11,300,000 |....... 11,427,520 |....... 1,404,159 [ovoviiiiciis o (8,784) [evveviveiis v (8,784) [evvevviciis fovene 11,395,375 |ovevevenenns ... (1,017,342) [... (1,017,382) |........... 195,696 |. 12/01/2027 .|2.C FE ...
Redemption 100.0000
..44919¥-AC-2 | | 595 EXPRESS, LLC NOTES ~ 3.310% 12/31/31 .. |....... L 08/30/2023 . | e e [ 187,045 | 187,045 |.eeeenene 187,045 |........... 184,931 |ovriiiniiins e P2 RT3 PR P2 RT3 PO R 187,045 [ooveeiiiiiie Joreiniiiiiiis e foeeenenes 3,006 | 12/31/2031 . |1.F PL ....
INPAC Secured Assets Corp SERIES 20044 CLASS
L A5254T-Q-7 (M5 6.842% 02/25/35 ..o | e . 04/25/2023 . |Paydomn ..eveververiinies forerrenienenenens oo [, (54,409) ..o (51,654) ... (51,828) [vvevviciis fovrieiiins (2 ) T AN (<)) IR AT (51,847) [eveeeiciics o 51,847 |........ 51,847 |ovvevrerrieenne 515 | 02/25/2035 . [1.A FM ...
INPAC Secured Assets Corp SERIES 20044 CLASS
L A5254T-Q-7 (M5 6.842% 02/25/35 ..o | e . 05/25/2023 . |Paydomn ..c.ververieniinies foreerenienenenens oo [ (13) [oeriiiiis [GK)) [GE:) ) AU AR RUSURURURVREE TPV SURURPRUR RPN (GK) T AR USSR 13 | LT TR . 02/25/2035 . |5.C FE ...
Impac Secured Assets Corp. SERIES 20063 CLASS
L 45255R-AB-3 A2 5.348% 11/25/36 ...eeevereereeriinieiiiiinies | ceeees . 04/27/2023 . |Paydomn ..cvevervenienie foreeeenienenenens oo 3,946 |vrriinnn 9,518 [ovrvereeenns 7,900 |eiieriennn LI FUURURUR R 172 FOURURURR ORI 172 FOURURURUR VRN 8,918 [oovviiiiins o (4,972) |- (€773 150 | 11/25/2036 . [2.A FM ...
Impac Secured Assets Corp. SERIES 20063 CLASS
L 45255R-AB-3 A2 5.348% 11/25/36 ..ceervereereeriiniiniiniinies | ceeees . 08/27/2023 . |Paydomn ..o.vevervenienies foreeienienieneiens oo 9,502 |oivreene 11,379 [eoviiins 9,445 ..o LTI I FR RO 1,080 [ovvvrerriiinn foeriiiene 1,080 [ovverevriniin foerieiiens 1,189 |oviciiiiis foeeee (1,59) |-....... (1,59) |-vveeevennns 244 |. 11/25/2036 . |2.B FM ....
RAST 2004-A2 5 1/4% Due 5/25/2034 Mo-1
L 45660N-BI-5 [5.250% 05/25/34 ....evvvveerneeneenienienienienies | ceeees . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 19,865 |oveeeereenne 19,865 [ovvvrerrenns 10,926 [ovvvene 12,060 |oevvevrininins e 7,805 [orvieiininiee v 7,805 [ooeriiiniinee e 19,865 |veververienes forreneniinine froreiiiiin e 519 |. 05/25/2034 . [1.A FM ...
RAST 2004-A2 5 3/4% Due 11/25/2033 Mo-1
L A56B0N-VH-5 [5.750% 11/25/33 ..vvveereeneenienienienienennns | ceeees . 06/01/2023 . |Paydomn ..e.veververienies forerienienienienens oo 6,502 |eierriene 6,502 [oeoererennn 6,649 | 6,508 [ooooioiiiiiis o (L R TN (€1 A T 6,502 |-vevverririies foeeerienieniene [ e, 89 |. 11/25/2033 . |2.B M ....
JPUNT Adj % Due 12/25/2034 Mo-1 ~ 3.889%
L ABB24T-HE-6 [ 12/25/34 .o | e . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 40,539 [ovreeenne 40,539 |oooeveenee 35,978 [ovirenne 37,760 |oveeerriiiinn [ 2,779 |viininiinies e 2,779 |vieiiniiiens e 40,539 |oveviiiiiins Joeriniiniinis e o 583 |. 12/25/2034 . [1.A FM ...
JPUNT Adj % Due 11/25/2033 Mo-1 ~ 4.194%
L ABB247-KT-7 [ 11/25/33 1. | e . 08/01/2023 . |Paydomn ..cveveverienies forerienienienenens oo 34,357 o 34,357 |ovrrrenn 34,290 |ovreriinnnn K721 I RN RO L7 PR RN (-7 FOURURRR U 34,357 |ovvvviiiiins Joreienienienis e o 586 | 11/25/2033 . [1.A FM ...
JPUNT Adj % Due 6/25/2035 Mo-1  4.214%
L 4B6247-0A-4 [06/25/35 ....eveieeeiieiiniieii e | e . 06/01/2023 . |Paydomn ..c.veververienies forerienienienenens oo 3,829 |iviorinnnn 3,829 [oriiiins 3,815 | K IE: 11 FUORR U LK FTRRR RO LT RN RO 3,829 |ouiviriiiies foeeenenienins oo e, 61 |. 06/25/2035 . |1.A FM ....
JPUNT Adj % Due 6/25/2035 Mo-1  4.218%
L 4B6247-0Y-2 [06/25/35 .. | e . 08/01/2023 . |Paydomn ..cveveverienies forerrenienienenens oo 16,385 |vrvrennne 16,385 [oveererrenn 16,204 [ooveneenee. L7074 T PR ORI LT TR LT PR 16,385 |oveverrerienes forrenieniinine oo e 296 |. 06/25/2035 . [1.A FM ...

JPMCC 2013-C10 SERIES 2013C10 CLASS B
.. 46639J-AJ-9 |3.674% 12/15/47 wovveiiiiiiiieiiiiiiiiiiiiiiiiies e . 06/01/2023 . [Paydown ....oooovveeiiiiien Joveeiiiiiiiiiiiiin e 267,978 |........... 267,978 |........... 276,468 |........... 276,130 J.oovvvrieiiiin e (8,182) )i forrenns (8,182) )i forreeannns 267,978 f.oovvveeeiiiiin e foviiiiiiiiiis i 2,212 |. 12/15/2047 . [1.A ........
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JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redemption 100.0000
4666 1#-AA-T |3.440% 04/13/27 w.vvvreriieirieieeeieieneeninns | oo L 04/13/2023 . [ ceveeeereeeeieieieeceenne e [ 187,751 |oovernene 137,751 [oovrenne 137,751 [oevernee 137,751 [orveeeirirnns foevrseieieies Jooveeeieienes fovevereieiiees fooeeiiiiiens oo 17,751 [ooveiieiieee oereinniines freeeeieieie foerereis 1,185 |. 04/13/2027 . (1.6 Z .....
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redempt ion 100.0000
4666 1#-AA-T |3.440% 04/13/27 w.vvveerneieeriniereieieieenines | oo L 06/13/2023 . [ cevueeerereeieieieeniennens [oereeereieriiiees [eeeens 276,688 |.......... 276,688 |.......... 276,688 |.......... 276,688 [.vvoveveees [eerereiiiiiin o v e [ 276,888 [veveveiries foeveeneiinns [reeereieieie foeerieins 3,570 [ 04/13/2027 . |2.A ........
JFK FUEL INFRASTRUCTURE LLC JFK FUEL Redempt ion 100.0000
..466614-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 wovvvr | venvne . 04/13/2023 . | .. e 47,703 | 47,703 |ooeeeen. T (1 0 I 47,703 |oeoveeeeeieies foeeeeieienes e oo oo o 47,703 ovveiieiies forreiiciies oo [ 388 |. 04/13/2027 . (1.6 Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL Redempt ion 100.0000
..466614-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 wovvvr | venvne L 06/13/2023 . [ cevveeeeeieieieceeninnies oo [ 95,794 |vrrninnne 95,79 |everenne 95,794 |oovevennnne 95,79 [coveveeirieins Joerereririnies Joererrnnieies Joreeeieienes e [ 95,794 [eevevveiiiien e [ e 1,168 |. 04/13/2027 . |2.A ........
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redempt ion 100.0000
..466718-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 w.vcvvvvevevins | verene L 06/15/2023 . [ cevuveeeeeeeieieieineninine foeeenenesieeiees [ 1,270 fooirinnne 1,270 |ooverevnnnen LI2( ) 1,270 |oeeveeeerinins foorvrieeiene fooreeiieins o oo e 1,270 |oeeerieeneies fooererniiiine o [ 19 |. 01/15/2041 . [2.B ........
JLL SECURITIES CREDIT LEASE JLL SECURITIES Redempt ion 100.0000
..466724-AA~4 | CREDIT LEASE  3.974% 02/15/37 wovvvvvvvrren | verenen L 06/01/2023 . [ 1. oo [ 93,834 |oirirnnne 93,83 |oeuenne 4,772 | 94,703 [oevvrvevraens e (870) |-vvevevererees Jorererenens (0] IS R 93,834 . 02/15/2037 . |2.B PL ...
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redempt ion 100.0000
..46673*-AA-7 | SECURED TRUST  3.214% 12/15/41 wvvvveveren | verene L 06/15/2023 . [ ceveveeeeeieieieeeenininies oo [ 84,127 |evernee 84,127 [ovveeene. 84,127 |overrnnnne 84,127 |oveveieeeeies Joeeeeieienns feeereieiies [ oo o 84,127 . 12/15/2041 . |2.B ........
Redemption 100.0000
..466748-AA~4 |MHHS CTL MHHS CTL  3.510% 12/15/43 .vcvvens | venene L 06/15/2023 . [ cevueeerereeieieiecninnnene [oereeeieieniiees [eeeens 140,807 |ovuvevnen 140,807 [vvvennne 143,623 ..ovennen. 143,529 |ovovciecine [ [C723)) S [C723) U S 140,807 . 12/15/2043 . |1.F ........
VEYRON OPTIMUS 1V US FUNDING VEYRON OPTINUS Redempt ion 100.0000
..48020#-AA-9 | IV US FUNDING  5.710% 01/15/38 .vvvnereians | cerne L 06/15/2023 . [ cevveeeeeieieieceenninins oo [ 75,787 |ererennne 75,787 |ovrrnnne 75,787 |oeverennne 75,787 [coeveeeieiens foorrreieiene oo o oo o 75,787 . 01/15/2038 . |2.B Z .....
JRD HOLDINGS LLC SENIOR NOTES ~ 4.650% Redempt ion 100.0000
L AB1218-AB-T | 04/30/27 v | e . 04/30/2023 . [ cevuvierereieieeeeeen e [ 2,454,546 | 2,454,546 |........ 2,454,546 [0 2,454,546 |ooovririiccies e [ oo o o 2,454,546 |.. . 04/30/2027 . |2.B PL ...
KDP FRISCO TX CTL KDP FRISCO TX CTL  3.300% Redempt ion 100.0000
. 482598-AA-3 | 06/24/37 ..vvvrrineeiieieieieieee e | e L 06/10/2023 . [ ceveveeeeeeeeeieieiceiiene [oereeereiesieiees [reeens 105,628 [..veveee 105,628 [vvveennne 105,628 [..vvevee 105,628 [oeveverririres Jooverieeieieies Joevseeieienes e foeereiieiens oo 105,628 . 06/24/2037 . |2.B ........
KANSAS ATHLETICS INCORPORATED KANSAS Redempt ion 100.0000
..48461#-AA-5 | ATHLETICS INCORPORATED  3.500% 10/27/45 .... | ....... L 04/20/2023 . [ cevevereneeeeieeeeeeenne [ [ 193,461 [.ovveee 193,461 |ovoeevenen. 193,461 [.ovnee. 193,461 [oovveveeeiees [ oo v v e 193,461 [orveviveiiere oererinniines [rerereieieie foerereenas 3,386 [ 10/27/2045 . |1.E ........
KANSAS CITY SOUTHERN INDS 4.3% Due 5/15/2043
..485170-AQ-7 |WN15  4.300% 05/15/43 ..vvvverereeeririeiens | verenes . 04/19/2023 . [ Tax Free EXChange ....... [oeererervrvererees [orene 14,777,865 |....... 12,500,000 |....... 14,921,125 |....... 14,803,299 [ovoveviciiis forreene (25,434) |ovoveieeines [ (25,434) |ovoveveeines [ 14,777,885 |vvevereiies foovreineiins oereerieienes feereeens 242,431 . 05/15/2043 . [2.B FE ...
KAYNE ANDERSON NP INVESTVENT 3.57% Due
..486606-J8-6 |4/16/2023 JD19  3.570% 04/16/23 ..vvevevenrs | venenen . 04/16/2023 . [Maturity .oooovoveveveeen feerereeeriiiiies foaene 1,083,658 |........ 1,083,658 |........ 1,083,658 |........ 1,083,658 [vevereeirare foeeerinieniiies feorerenniinnne v feeeenieiins o 1,083,858 |-.vveverieiie feorrrieriiein foereeieins [ 12,681 | 04/16/2023 . | 1.A FE ...
HIIS 850 BARGE FLEETING HMS 850 BARGE FLEETING Redempt ion 100.0000
. A97278-AA-5 | 4.410% 03/15/42 w.vevvevriieirieieeeieiesirenns | oo . 06/15/2023 . | .. ... 36,674 ...36,674 ..36,674 |............36,674 |.... ..36,674 |.. . 03/15/2042 . |2.C ........
LABL ESCROW 1SSUER 750
L 50168A-AB-6 | 07/15/26 ..vvveveeeeeeererereneneesesesienenenens | verenen . 04/19/2023 . [Various ....ococeeervens feerereerereririins fooena 5,388,000 |........ 5,500,000 |........ 5,500,000 |........ 5,500,000 |-vevereeiraies fooverineieiene foeverieiies [ o s 5,500,000 |vverirreiries forenes (112,000) |...... (112,000) [-..o.o. 280,125 |. 07/15/2026 . [4.C FE ...
L3 HARRIS TECHNOLOGIES INC 3.85% Due
..502431-AJ-8 |06/15/2023 DJ 15 3.850% 06/15/23 ..vcvvvvucns | vervne . 06/15/2023 . [Maturity .... ..500,000 ..... 500,000 ... 500,810 [.......... 500,116 |.... ... 500,000 |.. ..9,625 [. 06/15/2023 . [2.B FE ...
LV STADIUM EVENTS COMPANY, LLC LV STADIM Redempt ion
..502478-AA-4 | EVENTS COPANY, LLC ~ 3.360% 06/30/45 ........ | .eevne. . 06/30/2023 . 270,869 |........... 270,869 |.......... 270,869 |........... 270,869 [-vvvevereens foorereririeins Joereveiieis oo s el 270,869 |-vevervevieies feoeriieiiiiene v [ 4,551 |. 06/30/2045 . |2.A PL ...
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ...cvov. | cenvne. . 06/30/2023 . 26,436 | 26,436 ... 26,436 |............26,390 [.... rerererenene e 26,836 | [ e . 12/28/2051 . |1.E ........
..540424-AR-9 | LOEWS CORP BASIC ~ 4.125% 05/15/43 ....cvevne [evene . 05/25/2023 . | GOLDMAN SACHS ... 22,482,320 |....... 28,000,000 |....... 28,175,120 |.......28,165,123 |.... ... (2,810) [. . (2,810) |... 28,162,314 |.. ... (5,679,994) ... (5,679,994) . 05/15/2043 . |1.G FE ....
MANUF & TRADERS TRUST CO BASIC ~ 2.900%
L 5B2TOH-AK-6 | 02/08/25 .. seeeeeeiens [ e . 04/19/2023 . [KEY BANK vovveveierieiens [ooeereeeieneienns feenene 1,408,860 |........ 1,500,000 |........ 1,420,785 |........ 1,471,056 [ovveveeieieees forererins 4,081 [oveeeieeiee [ 4,081 [orreiiieeie e 1,475,437 |ooveeeieenns foenne (66,277) |....... (66,277) [cevnevee. 30,813 |. 02/06/2025 . [1.G FE ....
MAS GEORGIA LFG, LLC SENIOR SECURED NOTES Redempt ion 100.0000
..55280M-AA-4 |5.000% 12/01/35 ...voveeveveniereneeeenneieneeienens [ eevenes . 06/01/2023 . | .. ..371,526 371,526 371,56 |...........371,5% |.... .371,5% |.. . 12/01/2035 . |3.C PL ...
MEPT EDGEMOOR OPERAT .
..553350-AA-6 |6/29/2023 J029  3.430% 06/29/23 ....cveverenes [ nee . 06/29/2023 . [ MAtUF ity vovveverieieeens [eeeereieieieieines feenens 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 |-veveeveeraies feoerireiiiiens foreerieeieees [ o s 9,000,000 |-vevvevrreiere forrveeireiees Joerieerieieies feeeeieiens 154,350 | 06/29/2023 .|2.B ........
MSDB TRUST SERIES 2017712F CLASS A 3.427% WELLS FARGO SECURITIES
L 553540-AA-2 | 07/11/39 1.eovieeriieieeeieeee e [ e L 05/31/2023 . [LLC vvvveveiereieriieiens [oeeeieesieesieens [eeea 12,719,531 |....... 15,000,000 [....... 15,177,129 [.......15,077,360 [ovevevereeere [ooreeena(4,200) oo |oeeeenn(4,200) oo o 15,073,151 [eoveveiieernns ... (2,353,620) ... (2,353,620 |........... 128,541 . 07/11/2039 . |1.A ........
..55003V-AG-8 | MAGALLANES INC BASIC ~ 3.758% 03/15/27 w.eo. | cenvne . 05/04/2023 . [ Tax Free Exchange ....... [SUSURURURUURURR R 14,894,612 |...... 15,000,000 [...... 14,867,250 |.......14,886,040 |.ovovevevirinrs [ooeeeeenn8,572 foovoiiiiiiics foeeeeeenn8,572 i o 14,894,612 |.. . 03/15/2027 . |2.C FE ...
..55903V-AN-3 | MAGALLANES INC BASIC ~ 5.050% 03/15/42 ....... [....... . 05/01/2023 . | Tax Free Exchange ....... I 3,000,000 |[........ 3,000,000 |........ 3,000,000 |.... .. IO R 3,000,000 |.. . 03/15/2042 . |2.C FE ...
..55003V-A0-6 | MAGALLANES INC BASIC  5.141% 03/15/52 ....... | .cucee. . 05/01/2023 . [ Tax Free Exchange ....... oeeeeereissieieies |ooene 16,000,000 |...... 16,000,000 [...... 16,000,000 |...... 16,000,000 |..ooeveevrcaies feoveniiniiins Jvviciiiiis foviiiiiiins i fonens 16,000,000 . 03/15/2052 . |2.C FE ...
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..55916A-AB-0 | MAGIC MERGERCO INC BASIC ~ 7.875% 05/01/29 . |....... . 06/27/2023 . |Various ......cceeeueeeeeenn Joemmmneeeeennnines foeeeens 1,622,125 |........ 2,375,000 |........ 2,432,031 |........ 2,416,964 |...covvniiiiann foeeennnnn (5,583) [-eeeeemenieeeee foeeeennnn (5,583) [-eeeeeeneiiaeee o 2,411,431 [ |t (789,306) |...... (789,306) |........... 122,194 |. 05/01/2029 . |5.B FE ....
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
.. 576433-UE-4 [4.578% 04/21/34 ooveveeeieiieeieieeeeeeeeeeeee | s . 06/01/2023 . |Paydomn .eevveeeeeeennins Joenneeeeeenieees feeeeeeeens 28,122 | 28,122 |oeeeeennnes 27,923 |ocoeeeeenne 27,963 |oeeeeeiiieieeen Joeeennns LSS AU AR LSS PO IR 8,122 [ oo e 550 |. 04/21/2034 . |1.AFM ....
MARM 2004-13 SERIES 200413 CLASS 3A7B
.. 576433-WM-4 [7.110% 11/21/34 .eeeieeeeeeeeeeeeeees | s . 06/01/2023 . |Paydomn .ceeveeneeeeennnis Joeemnnieeeeenniees ferieeeeees 3,194 [ 3,194 [............ 3,114 | [T L VA PR ISP T oeeeeeeeeeeieee e Y/ PR RN 3194 | oo e e 57 | 11/21/2034 . |[1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2  6.248%
..576436-BY-4 [06/25/43 ...covreeeieeiiiieeeeeeeee e | s . 06/26/2023 . |Paydomn .cevvuueeeeennnns Jeenneeeeeeniees feeeeeees 35,433 |...cconnnnns 35,433 ..o 33,600 |.......e.... 34,115 | e 1,318 [ o 1,318 [ oo 35,433 |oeeeiieeeenniies erneeeeeennnee feeeeeeeeeies e 537 |. 06/25/2043 . |1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-ClI-7 [5.800% 01/25/36 ...eveeeeeeeeeenaeeeeenniieeeeennn | s . 06/26/2023 . |Paydomn .ceeuuneeeeeenniins Jeenneeeeeenieees feeeeeeeens 60,434 |............ 60,434 |............ 49,858 |............ 60,064 |oeeeeeeieeeenns orneeeeens K< 7(V I PO K< 7( I PO 60,434 [.oooeeeeniiiies oo e 728 |. 01/25/2036 . |1.A FM ...
MABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 [7.953% 09/25/34 ....ccieeiiieiiieeeienee e | s . 06/25/2023 . |Paydomn ..cceveuneeeeeennnnn Jeeennieeeeeenies s 455,865 |........... 455,865 |........... 461,136 |...........460,764 |.coooeeemiiins foeeeeee e (4,899) [ [ (4,899) [ 455,865 | e e e 7,400 |. 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 ...ceeevvreeeeeeeenieeeeeennees | s . 06/01/2023 . |Paydomn .ceeveeneeeeeennns Joeemnnieeeeeeniees foreeeeeens 8,554 |ceiieenne 8,554 |............. 8,598 |eeereeeeeee 8,574 | e (20) [ e (20) [ [ 8,554 [ e e 196 |. 05/25/2035 . |1.A FM ...
Redemption 100.0000
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC 5.160% 09/20/26 |....... . 06/20/2023 . | .. 824,664 824,664 |.... . 09/20/2026 . |2.C PL
MC KESSON CORP 3.796% Due 3/15/2024 MS15
..581557-BE-4 [3.796% 03/15/24 ...oeevveeieeeiiieeeeeeeieeeeee | s . 06/16/2023 . | Call 98.7460 ... |oeeruiieeeenriiiees s 1,974,920 |........ 2,000,000 |........ 2,031,360 |........ 2,018,283 |.eeeeeiiiiiieenn feeeennnn (8,685) [coeeeeeereenieee foreeees (8,685) [ceeeeeeeeeiene foreeees 2,009,598 [..eeeemreiiiiee foeeeeiiis e s 22,473 |. 03/15/2024 . [2.A FE
MERCK & COMPANY, INC. 2.8% Due 5/18/2023 MN18
..58933Y-AF-2 [2.800% 05/18/23 .....eeieeeeeenieeeeeeniieeeeeeen | s . 05/18/2023 . |Maturity ....ccoovmeiiineee Joemmniieeeeeenes e 2,000,000 |........ 2,000,000 |........ 1,977,700 |........ 1,998,097 |...cevmreiiiieee foeeeennnnn 1,908 | 1,908 [ s 2,000,000 |.. . 05/18/2023 . |1.E FE .
MLMI 2005-A2 SERIES
..59020U-X7-5 [5.478% 07/25/36 cevvveeeeeeeenneeeeeeenieeeeeen | s . 06/27/2023 . |Paydonn ...cevuuneeeeeennnns feeenneeeeeeenies s 205,770 |........... 205,770 |eeeeennnns 194,903 |...coveennn 197,996 |eevveeiiiieeenn eennnns T4 eeeieiiies e T4 s o 205,770 . 07/25/2036 . |3.A FM
MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
..599191-AA-1 [06/20/27 ..eeeeeeeeeeeiee e eeeeeneeeeeeeen | s . 06/21/2023 . |Various ......cceeeeueeeeeee Joeemmmnnneeeennnns Jonnens 325,000 |........... 325,000 |........... 330,281 |.......... 310,687 |oeeeeeeeeeeennns eeninns 14,313 | s 14,313 | s 325,000 [oeeevruiiieeenn Joerennineeeenn Jeerrieeeeeenns e 10,563 |. 06/20/2027 . |2.C FE
MILLENNIUM PIPELINE COMPANY, L SENIOR SECURED Redenption 100.0000
..60040#-AA-0 [NOTES ~ 5.330% 06/30/27 ..ceevvvueeeeeennnaeeaee | s . 06/30/2023 . | .uveniiiiiiiieneiniiiinnes e s 472,888 |........... 472,888 |........... 472,888 |....uunnn.n 472,888 |eeeeeieeeennns eenieeeeeniis Jeeeieeeeeennies e e e 472,888 |.ooeveieieeen Joevenniieeeeenne eeerieeeeeens s 12,602 |. 06/30/2027 . |2.C FE
NOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032 Redenption 100.0000
..607120-EZ-1 [FMANG  3.810% 11/09/32 ...eeviieviiiiiieeeeennnn | s . 05/09/2023 . | .evuniiiiiiiinneneiininnnes feeenneeeeeenns s 254,635 |........... 254,635 |........... 254,635 |........... 254,635 |oeeueeeeeeinins ereeeeeeennies e e e e 254,635 .oeeeeeneiieee foeeeeeei e s 4,702 |. 11/09/2032 . |1.F ........
MSHEL 2005-2 SERIES 2006lMC1 CLASS A2C
..61744C-XM-3 [5.488% 12/25/35 ...oeeeeeeeeeeeeeieeeeeeenees | s . 06/25/2023 . |Paydomn .cevveueeeeennnins Jeeenieeeeeeniees e 24,595 |............ 24,5% |........... 24,165 |............ 28,211 | Jeeeeeins B2 | eeeens B2 | eeeens 24,595 |eeiieeiiiiies erneeeeeennies e e 333 . 12/25/2035 . [1.A FM .
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A2B  5.258% 10/25/36 ....ccvvvuueeeeeennnn | uunnnns . 06/26/2023 . |Paydomn ..cevuueeeeeennis Jeennieeeeennies e 1,121 s 1,121 | 683 |.eeeiiiies (X T IO ISR L3 1T PO L3 LT PO IO 1121 [ e e e 9 |[. 10/25/2036 . |1.A FM .
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A2B  5.258% 10/25/36 ....cevvvuneeeeeennnn | uunnnns . 05/26/2023 . |Paydomn .ceevuueeeeennnins Jeennieeeeeenies e 5,953 |oeeiiienns 5,958 [oieeiinnnns 3,838 |eeeeeinns 4,216 |oeeeeeieiieein eenns 1,736 [oeeeeeiiiiiieee o 1,736 [ o 5,953 [oooeeeeeiniiies [ e el 46 |. 10/25/2036 . |3.B FM
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 [CLASS A2B  5.258% 10/25/36 ....ccvvvuueeeeeennnn | uunnnns . 06/26/2023 . |Paydomn .ceevuueeeeennnis Jeeeeneieeeeenniees e 1,281 | 1,281 | 826 |.ccevnnnnnns 907 |oeeeeeeiiieeeeen feeeennns B74 | eeeennns KL IO IR 1,281 [ oo oo el 14 |. 10/25/2036 . |3.C FM
MHL 2004-1 FIt % Due 11/25/2034 Mo-25
..61913P-AA-0 [5.930% 11/25/34 ...oeeeeeieeeeeieeeeeeeeeees | s . 06/25/2023 . |Paydomn .ceveeneeeeeennins Jeenneeeeeenieees feeeeeeeees 71,851 [o.......... 71,851 |oeeeennees 68,539 |...cevnnnnnn 70,159 |ooeeeiiiiiieeee foeeeennnnn 1,692 |oeeeeeeieeenens s 1,692 |oeeeeieeeiins Jorneeeeees AR L5) N AU FOURTRRPPR PP URPRR ISP 1,539 |. 11/25/2034 . |1.A FM .
..61913P-AB-8 [MHL 2004-1  5.975% 11/25/34 . .covvvvnnviiiinnnn | nnnnns . 06/25/2023 . |Paydonn ....cevvveiiiiinnnn Jevvnniiniiiiiiins o 6,433 [eeiiiinne 6,433 [...........e. 6,043 |eeiinnnnnns (70721 N O ER {17 R R V7 O R [R5 T R R R R, 138 | 11/25/2034 . |[1.A FM .
NRP (OPERATING) LLC NRP OPERATING LLC Redenption 100.0000
..62963#-AA-9 [5.550% 06/19/23 .....covvvniiiiiiiiiiniiiiiiiiinees | s . 06/19/2023 . | .evenieiiiiieeieeieieeees i e 759,900 |........... 759,900 |........... 752,301 |.....oeeenn 758,274 [.oovvviviiienns foeeeiinnnn 1,625 | v 1,625 |oeeeiiiiiiins o AT V[V RN R RN R, 21,087 |. 06/19/2023 . |3.C ........
NATIONAL FOOTBALL LEAGUE SENIOR NOTES Redenption 100.0000
..63615#-AD-3 [5.600% 02/27/24 .....ovvvvvvviiiniiiiiiiiiiinieeees | s L 04/15/2023 . | eeeeneeiiiiieeeeeieieeees v e 804,913 [........... 804,913 |[........... 804,913 |........... R0 R O R R R0 Z e I R ) R A, 22,538 |. 02/27/2024 . [1.E FE .
NEPTUNE REGIONAL TRANSMISSION 10 DRAWDOINS, Redemption 100.0000
..64079*-AB-8 |BLENDED RATE AT  6.210% 06/30/27 ........eeves | unnnns . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 287,241 |.......... 287,241 |........... 287,241 |........... 2 R O R RS P70 N RN R R R 8,919 |. 06/30/2027 . |1.F PL ....
NEW CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-UK-8 [2/25/2035 Mo-25  5.945% 02/25/35 ......cevvvnnn | unnnns . 06/26/2023 . |Paydonn .....eeuveviiinnnnn fevenniniiniiiiins fenns 174,082 |........... 174,082 |oeeeeennnn. 157,460 |.eennnnnn. 12 O O N Y N RN Q307720 R R R NN 3,015 |. 02/25/2035 . |1.B FM ....
NEW CENTURY HOME EQ LOAN TRUST 4.52744% Due
..64352V-LZ-2 [8/25/2035 Mo-1 ~ 4.688% 08/25/35 .....cevvvvees | uunnnns . 06/01/2023 . |Paydonn ...ccevunvvriinnnnn foevvnnininiiiiiins fonenns 120,963 |........... 120,963 |.....oeeens 109,865 |..veennnnn. 113,928 |oovvveiiiiiiin Joveiinnnns V< O FRR VN PO ER LPIURCICK T R FORRRR RN NN 2,289 |. 08/25/2035 . [1.A FM .
NEW CENTURY HOME EQ LOAN TRUST FIt % Due
..64352V-NK-3 [ 10/25/2035 Mo-25  5.630% 10/25/35 .........ceu | eunnnns . 06/26/2023 . |Paydomn ......eoveeiiiinnnns Jevvninniiiiiiinens foeeneeeens 64,449 |............ 64,449 |............ 53,493 [.oooeenne (2481 I AU RN 1,618 [ooveriiiiiieins oo 1,618 [ooeeiiiiiiiiens [ [CL T R R R R, 765 |. 10/25/2035 . |1.A FM .
NEW CENTURY HOME EQ LOAN TRUST SERIES 2005C
..64352V-PA-3 [CLASS M2  5.823% 12/25/35 ...ovvvvvvvnnnniiiien | unnnnns . 06/26/2023 . |Paydomn ....ceeeeviiiiiinins Jovvninnnniiiiiinns foviinnniiiiiinnns foiienininnns 7.27) | (6,833)]............ (6,863) |.evvvvniiiiinnn Jovvvnnniinnes (8) |eevvensrrirnnnns Jovonreriinnnnn (8) |vvvensrriennnns Jovnnrinnes (IR 1272} O A 6,872 |.......... 6,872 |oeiiiiiiiinnnns 81 |. 12/25/2035 . |4.B FM ....
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NEW ORLEANS ENERGY PARTNERS NEW ORLEANS Redempt ion 100.0000
..B47608-AA-2 | ENERGY PARTNERS LL  4.270% 08/15/32 ....oovee [oeeeee. L 08/15/2023 . [ vvvveeineeeinieiieenieeene [ [ 283,767 |vreenenn 283,767 |.voevennne 283,767 |.eeeennn 283,767 |oeveevennnnins forerenenines v oo e e 283,767 |ovevveieeiinies foereninienine oo e 5,051 |. 08/15/2032 . [1.G ........
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
.65536M-AF-4  [5.702% 03/25/36 ....evevererreiniieiinienininiens | ceeees . 06/25/2023 . |Paydomn ..cvevervenienies foreerenienenenens oo [ (31,614) |vveeneee (30,497) [-voenvee. (80,568) |-vcveverernns orerveriennens ;N SRR T 2 TR SR (80,538) |-vevverververies ferreenens 30,538 |......... 30,538 [orvvreeriiriinieen . 03/25/2036 . |1.D FM .
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
.65536M-AF-4  [5.702% 03/25/36 ....vvevereereiniinieninininens | e . 04/25/2023 . |Paydomn ..cvevervenienies foreeienienienenens oo [ (9,402) |..veeneee (9,070) |-vveenee [0 ) R ST (€3]] ERR RO (€3]] FURR RO (VT R PR 9,094 |eeenee. 9,004 |vieiiiiiine 65 |. 03/25/2036 . |5.A Fil
NHEL| 2006-HE2 SERIES 2006HE2 CLASS M2
.65536M-AF-4  [5.702% 03/25/36 ....vvevererreiniinienienininene | e . 05/25/2023 . |Paydomn ..cveverieniinies forerienienienienens oo e, () (868) [..cvneeee [€:7(0)]) FUURRR U 2 [ [ 2 [ e [€:13:1)) R PRI 868 [..ceenen. 868 [oevieeieiriiiien . 03/25/2036 . [6. FE .....
OHI0 VALLEY ELECTRIC CORPORATI 6.71% Due Redempt ion 100.0000
LBT7734-AJ-9 |2/15/2026 AO16  6.710% 02/15/26 w.ovvvevees [ e L 04/15/2023 . [ eevveeineeinieineeeenes [t [ 658,106 [.......... 658,106 |....c...... 679,395 |..uvunne 665,744 |.oovrevirienn [ [€2:1:70)) PR NURN [C2:570)) PR RO 658,108 |+vvververine Joeeeeniiniinins forererenines [oereneeenenenes . 02/15/2026 . |2.C ........
OHI0 VALLEY ELECTRIC CORPORATI 6.71% Due Redempt ion 100.0000
..B77734-AK-6 |2/15/2026 AO15  6.710% 02/15/26 ..vevvvcvrns [ rvee L 04/15/2023 . [ eevveeineeinieineeeenes [t [ 982,860 |....e... 982,860 |........ 1,029,808 [........... 997,045 |.vvvveviinnn [ (14,185) [evvevvrvrenee [ (14,185) [evveeererrnnee [ 982,860 |vevveverieies forreninninniene [ [ 32,175 . 02/15/2026 . [2.C ........
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redemption 100.0000
..B83470-AA-5 |5.330% 03/31/34 .veviveneieeieeseesieenes [ e L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 302,780 |vrerrenne 302,730 [ererrene 302,730 [ovevvrene 302,730 [oveverrnininns [ e s s e 302,730 . 03/31/2034 . |2.C ........
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25
..683BIN-CZ-4 [5.480% 12/25/35 ...oevenveeeriieiesienieneiens | e . 06/25/2023 . |Paydomn ..cveververienie forerienienienienens oo 70,826 |ocoveenee. 70,826 [ovevreeenne 66,314 [.ooenenne 68,619 |ovovervrvrinn foeriiine 2,207 |viininiinies e 2,207 |vieniniiies e 70,826 . 12/25/2035 . [1.A FM .
..690742-AK-7 [ OWENS CORNING BASIC ~ 3.875% 06/01/30 ..eevve. | cuvenee . 05/25/2023 . | GOLDMAN SACHS ....veveree |oeererserneenieninne ferrenns 6,834,225 |........ 7,500,000 |........ 8,316,525 |........ 8,172,977 |oveeeieiaes oeenen (35,646) |-vveveaeeaeaes oeenen (35,648) |-vveveeeeaeaes oeeaeens 8,137,331 . 06/01/2030 . |2.B FE
PGA TOUR, INC PGA TOUR, INC ~ 3.430% 05/30/41 Redempt ion 100.0000
L BI3HE-AA-3 [ e | L 05/30/2023 . | cuvevereiniinieeieneneneeee Joeeeeeee e [eereen 464,728 |.oeeeen 464,728 |........... 405,949 |........... 407,008 |oeeeeeieeaes e YA/ U S 57,700 [veeeeeaeainns ferreriens 464,728 . 05/30/2041 . |1.F PL .
PGA TOUR, INC PGA TOUR, INC ~ 3.350% 05/30/41 Redempt ion 100.0000
L B930-B-1 [ i | L 05/30/2023 . | cuveereinienieeieneneneeee foeeneeee e [eeeeen 209,654 |.veueenne 209,654 |........... 181,894 [...o.oe.... 182,402 |oveveeieiaies e 27,252 [ooveieieiaee e 27,252 [ e 209,654 . 05/30/2041 . |[1.F PL ...
PETROS MISSISSIPPI FUND LLC PETROS
..716820-AA-2 [MISSISSIPPI FUND I, LLC  6.950% 03/01/27 ... |....... . 05/01/2023 . ... 99,748 ...99,748 ...99,748 |............99,748 |.... ..99,748 |.. . 03/01/2027 . |1.C FE ...
PETROS MISSISSIPPI FUND LLC PETROS
..716820-AA-2 [MISSISSIPPI FUND I, LLC  6.950% 03/01/27 ... |....... L 06/20/2023 . | ceveieeiniiniiniieineeenee Joeeeeenene e [eeeens (392,943) |.eeeeene (392,943) |......... (392,943) |-..evvee (392,943) |- eeeveereiains oenenenenes e [ e e (392,943) |- venveeenenes foreeeeeieeine feereiiis e 86,848 |. 03/01/2027 . |1.C FE ....
PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT Redenpt ion 100.0000
..716848-AA-0 [FUND 11 6.000% 12/15/30 .eveveeveeueaeeacaes | ervens L 08/30/2023 . | cuvveeeiniinieeienienineeee e [eeeeen 575,709 |.eeeennene 575,709 |o.eeee.... 575,709 |ovevennnne 522,363 [ccreveiriinaes [eeeeeens 53,346 [covereiiiias [eeens 53,346 [ooveriieiaes [eeeieeen 575,700 |oeeeeeeeenenns foreeeieeieniene ferreieiiins e 16,731 |. 12/15/2030 . |1.C FE ....
PIONEER NATURAL RESOURCE BASIC ~ 0.550%
L 723787-AU-1 [05/15/23 .o | . 05/15/2023 . [Maturity «eeoeereveiens foeeeeeneeeeienene feeen 1,400,000 |........ 1,400,000 |........ 1,367,828 |........ 1,389,083 |-eeeevaiains e AU 1A FU RO 1A SO 1,400,000 [orveeeeiiiins [ [ . 05/15/2023 . |2.A FE ...
PLAINS ALL AMER PIPELINE 4.7% Due 6/15/2044
L. T2650R-BE-1 D15 4.700% 06/15/44 ..veeuveeeeraeeeaeaes | e . 05/30/2023 . | GOLDMAN SACHS .... 4,934,735 ... 6,500,000 |........ 6,973,135 |.... .. (5,719) . L (5,719) | e 6,948,907 |.. ... (2,014,172) |... (2,014,172) . 06/15/2044 . |2.C FE ...
..T2650R-BH-4 [PLAINS ALL AVER PIPELINE ~ 4.900% 02/15/45 . |....... . 05/30/2023 . | GOLDMAN SACHS ... 1,551,940 |[........ 2,000,000 |........ 2,194,440 |.... . (2,287) . (2,287 | [ 2,184,897 |evviriiiiies fornee (632,957) |....... (632,957) . 02/15/2045 . |2.C FE ...
PLAINS ALL AVER PIPELINE BASIC ~ 4.500%
L T2650R-BL-5 [ 12/15/26 v | e . 05/25/2023 . | Various ....ceeereereernnee fovereereenenenens foenns 21,160,700 |....... 22,000,000 |....... 22,226,920 |....... 22,113,025 |.vvriiiines o QRN RN (11,666) |-vvevrvcrie [ 22,101,359 |ovevveriiiies foren (940,659) |........ (940,659) . 12/15/2026 . |2.C FE ...
PLAINS ALL AVER PIPELINE BASIC ~ 3.550%
L T2650R-BI-3 [ 12/15/29 .o | e . 05/25/2023 . | GOLDMAN SACHS ....veveve |oveververienieriens foenenn 7,962,500 |........ 9,100,000 |........ 8,742,036 |........ 8,839,635 [oeovvrriiiin [ 13,555 [.veeereeninien foereennn 13,555 [oveverevnininn foereenns 8,853,190 |vevverririres fornen (890,690) |...... (890,690) . 12/15/2029 . |2.C FE ...
PRINE 2003-3 5 1/2% Due 1/25/2034 Mo-1
L TA160M-CS-9 [5.500% 01/25/34 ..vvvveeerneinieninsienienenene | ceeees . 08/01/2023 . |Paydomn ..cveververienie forerienienienenens oo 14,49 | 14,49 | 15,282 [ovreeene. TR VLT RN RO [(:1:73)) RN RO [(:1:73)) FURR RO 14,49 [ [ e i 332 |. 01/25/2034 . |1.A FM .
AMAZON GARNER CTL AMAZON GARNER CTL  4.034% Redemption 100.0000
..74338*-AA-6 | 11/15/39 ... [ . 06/15/2023 . | vvvveeieeieieieerieee . 11/15/2039 . [1.D ........
1600 0SG0OD STREET 1600 0SG0OD STREET Redempt ion 100.0000
. T43534-AA-2 | 3.366% 10/10/42 ...ovenereiienisieisieeeiees [ e L 08/10/2023 . [ +evvveineeiinieiinieiieiees [ereeieesieeneens [reeeea 77,659 |oveeeene 77,659 |eieieenne 77,659 [oeviieenne 77,659 [ooeeiiniiiinee [ oo v o oo, 77,659 [ooviiiiiin [ i i, 874 |. 10/10/2042 . [1.E ........
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF—6 [CLASS M1 5.508% 08/25/46 ....eveveververuens | covenes . 06/25/2023 . |Paydomn ..cveververienies forenienieneieiens oo 8,020 [ovirienne 7,459 o 6,663 |.ooverene [%: 117 FURRURR VR [ AU AT [ AU AU 7,508 |overveieeiene Joereniens 514 [ 514 | 176 |. 08/25/2046 . |2.B Fil
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF—6 [ CLASS M1 5.508% 08/25/46 ....cveveververuens | covenes . 06/25/2023 . |Paydomn ..c.veververienie foreneenienieneniens [ 112,283 [oeveenee. 104,420 |.ooovneeee. 95,022 |.uveeeennne 96,596 [ovvrvervriines [rrerienns 8,404 |viiiiiiies e 8,404 |viiiiiiies e 105,000 [oeververiirins feriiinns 7,283 |ooeeienn 7,283 |virine 2,461 |. 08/25/2046 . |3.A FM
Residential Asset Securities C SERIES
..TA94T-AD-6 [ 2006EMX7 CLASS A4  5.418% 08/25/36 ....eovre | eene . 06/25/2023 . |Paydomn ..c.eevververienie foreeeenienienienens oo 212,151 | 215,785 [ovreenne 181,218 [ooeveenee. 199,968 [oovvreviiriinee [ 28,377 [eveiviininee [ 28,377 oo e 215,346 [oooveiiiiiinn [ (3,195) ... (3,19) [.vvvveenne 4,543 |. 08/25/2036 . |1.A FM .
RS 2018 PRIVATE, LLC RS 2018 PRIVATE, LLC Redemption 100.0000
. 74979U-AA-3 | 4.040% 06/20/26 ....ovvovevesisieiiniicisaiene | cereees . 06/20/2023 . | .euvrieiiiciiiiiiiiiiies |oreieiieenieiene | 387,500 |..oirein 387,500 |..oeieene 387,500 |..coeeenne 359,821 [oeoereriiriinne fooniens 27,679 |oooveiiiine foiens 27,679 |ooevieiiiine foninnnd 387,500 |eevveriiienies foveniniiinne foviiiiin foiii 7,828 |. 06/20/2026 . |1.G PL .
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AUTUMN WIND HQ, LLC AUTUMN WIND Ha, LLC Redemption 100.0000
L T50731-AA-9 [ 3.744% 02/10/49 ..ovvievierieiniininininenie | e L 08/10/2023 . | ceveieeieeieeeeeeeeees Jorerienienesenens oo 46,930 [oerrnnne 46,930 |erriinnne 46,930 [oevreeneene 46,930 [ovvvvvriiiiinen [ i e o oo 46,930 |oveviriiiis Joreenieniinis e o 967 |. 02/10/2049 . [2.A ........
Residential Asset Securities C SERIES 2006KS9
.. 75408Y-AD-9 [CLASS Al4  5.398% 11/25/36 ..oeveverueruvninnns [ conenes . 06/25/2023 . |Paydomn ..c.eeververienie foreneeienienienens oo 100,089 |...oeueeee. 93,005 |.veeuerennne 79,926 |.ooueneene 84,084 [oovvrvriiriiies [ 9,603 |ovvreirininies e LK FURURR RUR 93,667 [covverviiiiin feriiiins 6,423 |eeenen. 6,423 |vreerene 2,067 |. 11/25/2036 . |[1.A Fl ...
Renaissance Home Equity Loan T SERIES 20032
.. 759950-AY-4 [CLASS M1 6.415% 08/25/33 ..vovvevvreenerninnen | conenes . 06/25/2023 . |Paydomn ..cveververienie forerienienienienens oo 25,389 [ovrrnene 25,389 |ovovrene 24,961 [orvrrenne 25,068 [ooevveeriiiies e 72 1) FUUURURR U 72 1 FOUURRR ORI 25,389 |overviiiiine Joreenieniinis e o 500 |. 08/25/2033 . [1.A FM ...
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L 761118-KU-1 [5.550% 10/25/45 ..ceveuveneereieiesiesiesiesens | ceeees . 06/25/2023 . |Paydomn ..o.vevververienie forerrenienienenens oo 3,551 |ovrrrinnn 3,551 [oreiiiinns 2,788 v 2,880 |vriiiniinins e AT PR AT T2 [eiiiiine [ 3,551 |overeerririines foerenienieniene oo e 73 |. 10/25/2045 . |4.B M ....
SWF ESCROW ISSUER CORP BASIC ~ 6.500%
L T8500A-AA-6 [ 10/01/29 ..o | ceeees . 06/28/2023 . | J.P. MORGAN ...oevvnvevens foveeeierieiieiiens foeen 1,230,000 |[........ 2,000,000 |........ 1,975,400 |........ 1,078,434 |ovvevivnivnons Joereeeen 1,277 o foo 1,277 [ 1,979,711 |ooveiiiiiins o (749, 711) |...... (749, 711) [veee 97,139 [. 10/01/2029 . [5.B FE ....
S&E REPLACEMENT PONER LLC SENIOR SECURED Redempt ion 100.0000
.. 78512%-AA-5 [NOTES  4.120% 05/31/29 ..oeeveeeviiirieriens [ e L 08/30/2023 . | ceveeieeeeeeeeeeeeees e [ 416,315 |vreeenne 418,315 [orevrenne 416,315 [ovrvvene 1,526 [oveeerrnininne [, 789 [ [ 789 | e 416,315 |oveeeviiiiies forrenieniinins oo e 7,150 |. 05/31/2029 . [1.D PL ...
THE SABINE MINING COMPANY 6.37% Due Redempt ion 100.0000
.. 78532%-AC-7 [10/31/2024 AO31 ~ 6.370% 10/31/24 .ooevvevvuvne | cevenes L 04/04/2023 . | ceveeeieeeeeeeeeeees e [ 9,000,000 |........ 9,000,000 |....... 10,661,040 |........ 9,398,602 [.oovevverrronn [orne (398,602) [ovveviiiiiies [0t (398,802) |oeeiiiiiins o 9,000,000 |.. . 10/31/2024 . |2.B ........
THE SABINE MINING COMPANY SENIOR SECURED
.. 78532%-AD-5 [NOTES ~ 4.580% 02/21/32 ..oveveeerveierieriens | ceeenes L 04/04/2023 . | ceveeeieeeeeeeeeeees e [ 5,625,000 |........ 5,625,000 |[........ 5,625,000 |........ 5,625,000 [vovvrevrnrinne fooreniniiin e s s e 5,625,000 |-veverreniies forreenienienins oo e 244,207 |. 02/21/2032 . |2.B ........
THE SABINE MINING COMPANY THE SABINE MINING
.. 78532%-AE-3 [ COMPANY ~ 4.680% 10/11/35 .oovveuveveierieries [ ceeenes L 04/04/2028 . | o e [ 12,235,289 |[....... 12,235,289 |....... 12,235,289 |....... 12,235,289 |.uvveiiininnins forererenenes foeeeenieninine oo e e 12,235,289 |cvevveiiiins Joeeeninienies e foerenen 610,197 |. 10/11/2085 . |2.B ........
SAN DIEGO GAS & ELECTRIC BASIC ~ 3.750%
L TO7440-BV-5 [08/01/47 e | e . 05/30/2023 . | GOLDMAN SACHS ....veveve foveververienieniens foereens 4,432,467 |........ 5,725,000 |[........ 5,784,312 |........ 5,733,345 [oviiiiiiines [ (1D A RN (CDT AR RS 5,733,254 |ooeevviriiienn ... (1,300,788) ... (1,300,788) |........... 107,344 |. 06/01/2047 . |1.F FE ....
SAN DIEGO GAS & ELECTRIC BASIC ~ 4.150%
L TO7440-BN-3 [05/15/48 ..o | e . 05/25/2023 . | GOLDMAN SACHS ....vevevve |ovevereerienneiiens foenne 10,600,720 |....... 13,000,000  |....... 12,393,670 |....... 12,439,953 |vivriniiiens e RT3 PR U 5,014 |vrviiiinees oo 12,444,967 .o ... (1,844,247) |... (1,844,247) |.......... 292,229 . 05/15/2048 . [1.F FE ....
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 [ 8.410% 05/25/29 ...vvveeenernieniinienienienens | e . 06/01/2023 . |Paydomn ..o.vevervenienies forerienienieienens oo 9,705 |vrerrenne 9,705 |vrvvrevenne 9,632 [ovovvrerenne [SJE55:I FPRUR RN v SR v SRR 9,705 |oveeeriiirines foerenenieniene frereiiiiien [ 6 | 05/25/2029 . [1.A FN ...
..805564-0K-0 [ SAXON ASSET SEC TRUST  6.020% 08/25/35 ..... |....... . 06/25/2023 . |Paydomn ..coveveereeieies foereeeeienenenene [ 16,381 |eeeeeenne 16,381 |oveennnne 14,978 |.ooeeee 15,451 [oveeeriieien [ XV SR IR XV PSR IR 16,381 |oeeveeeereies foeeemeeieniee ferreiiiei e 204 |. 08/25/2035 . |1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-
..805564-0L-8 (25 6.950% 08/25/35 ....erveveeeerieiieniene | e . 06/26/2023 . |Paydomn ..cveeeereeiieies foerreenienenenene feeneene 16,167 [ooveeennene 16,167 |oveeeeeene 15,450 [voveneeee LTV ATIN FUR N 13 T P IR 15 T R IR 16,167 |+oeeeeeeiens Joeeeeieeiieis Joereeeneies foeeeeeneeeas 205 |. 08/25/2035 . |1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 [Mo-25  5.810% 10/25/35 ...ovveveeeauraeaieaenn | s . 06/26/2023 . |Paydomn ..ceereerereeenes foeeeeeneeneneiene feeeeen 201,467 |.eeeeeen 201,467 |.ooeeeeee 174,954 |.eoeeeee. 187,925 |veeeeieeaies oeeeeenes 13,502 |ovoieeieaee [ 13,502 [oveeireiine [ 201,467 |oeeeeeerernes foreeeeeiieine ferreiiiiins e 1,629 |. 10/25/2035 . [1.A FM ...
Securitized Asset Backed Recei SERIES 20050P1
..81375W-CU-8 [CLASS M3 6.168% 01/25/35 ...eeeeereeeriiee | e . 06/26/2023 . |Paydomn ..cveeeereeiieies foerreenienenenene feeneene 84,982 |oovoennn. 84,982 |eoeenne 83,707 |oveveennne 83,985 [ooreeiiiiines [eeeeeieens Els7 4 PSR R Eis7 4 PSR I 84,982 |oevieieiens Joeeeeieeieeies e foeeeeeeees 802 |. 01/25/2035 . [1.A FM ....
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG Redempt ion 100.0000
..824366-AA-8 [LLC  4.500% 06/15/38 ...veveeeeenerneenennene | ervenns L 08/15/2023 . | cevveeeiniinienienienenenee foeeeeeeeene e [eeeeen 110,790 |oveveneee 110,790 |veeeeeee. 110,790 [oovenene 110,790 [oovveveiiiieee e e e foeeenieeiiins e 110,790 fereeiiiiiins oo i e 2,078 |. 06/15/2038 .|2.B ........
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 [5.400% 11/25/36 ...eeveeeeeerieeeeeneenenenes | e . 06/26/2023 . |Paydomn ..ceervereeeeenes freeeeeeeenieneaene feeeeen 124,800 [ooeeeee.e. 124,800 |.eeeennne 94,852 |.eeunene 117,289 [ [ 7511 [ [ 7,511 [ e 124,800 |oveeeeieieies Joeeeeieeieeis e foeeeeeeens 2,327 |. 11/25/2036 . |1.A FM ...
Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 [CLASS A2 6.000% 02/25/38 ...eeveereererierneene | crvenns . 06/01/2023 . |Paydomn ..cveveereeieries foerreenienenenene ferieiene 16,861 [ooveeennne 16,861 [ovevenenne 16,819 |.eeeeeeenne JL%:73 N R I 1 B IO SR 1) I S 16,861 |oveveeeeiens Joeeeeieniinies Joereneneies foeeeeeneeens 186 |. 02/25/2038 . |1.A FM ....
SOUTH JERSEY GAS SOUTH JERSEY GAS ~ 3.280% Redempt ion 100.0000
..838515-J8-4 [ 04/16/30 «vvveeeeeieeiieieeeeeee e | s . 04/05/2023 .| .. . 04/16/2030 . [1.G ........
SOUTHERN MARYLAND ELECTRIC SOUTHERN MARYLAND Redempt ion 100.0000
..84334#-AA-5 [ELETRIC COOP  4.000% 04/16/48 ..oovveveeeean | crvens L 04/16/2023 . | ceveviiieiiiinieieenins e [eeeeene 31,436 [ooreeennne 31,436 |eeeeenne 31,436 [ooeeeennnne 31,836 [ooeeiiieiaee [ e e o feeii 31,436 |oeeereniens Joeeeeieeiieies s foeeeeeeeee 629 | 04/16/2048 . |2.A ........
Specialty Underwriting & Resid FIt % Due
..84751P-KII-8 [ 12/25/2036 06-AB1  5.450% 12/25/36 ...eevveeee | cvnee . 06/26/2023 . |Paydomn ..ceervereeeeenes freeeeeeeenieneaene feeeeen 135,298 |eeeennene 135,298 [oveveeennne 131,535 |oeeeennene 132,335 [oveeeeeeaiees ferieeiene 2,963 |eeieiieaies e 2,963 |eeieieiaies oeieeeene 135,208 oveeeeieerenes foeeeeienieeiees ferreneiein [ 3,179 | 12/25/2036 . [1.A FM ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redenpt ion 100.0000
..84860*-AB-9 [NOTES ~ 3.850% 03/31/33 ..eveveeererierienniene | crvenns L 08/30/2023 . | cuvveeeieienienienineneeee foeeeeeeee e [eereen 17,198 |oveeeeeee 17,198 |eeeeee. 117,198 [ooeenne 117,198 [oeveeeeieiee [ e e o e 117,198 [oroeiiiiiine oo i e 2,256 |. 03/31/2033 . |2.CPL ....
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redempt ion 100.0000
..848609-AA-1 [5.300% 06/30/36 ...veeveveaeeaneaneaieaenieaeaes | e L 06/30/2023 . | cuvveeeinienieeienienenieeee Joeeeeeee e [eeeeen 113,961 [ooeeene. 113,961 |veeennne 113,961 [ooeeeeene. 113,961 [eovveeeieiiene [oeevmieiiens Joeeieeienieeis foereneienees foeeeeienieeiee feriiis 113,961 [ooeeerieinie Joeeeniinieeis foerereieies foeeeeeeens 3,020 |. 06/30/2036 . [2.CPL ....
SPONER FINANCE, LLC SPOWER FINANCE, LLC Redempt ion 100.0000
..84929#-AA-6 [ 4.550% 12/31/36 ...eoveeueeeeaeieieieeeeeeeeen | e L 06/30/2023 . | cuvveeeinienieeienienienienee foeeeeee s [eeeeen 369,807 |.eevennenn 369,807 |veveennne 369,807 |.eevennenn 369,807 |-vveveaeainains oeerenenenees foeereeieeieeiee feereiiiei e e 369,807 . 12/31/2036 . [3.A PL ...
SPONER FINANCE 2, LLC SPONER FINANCE 2, LLC Redempt ion 100.0000
..84929*-AA-0 [4.960% 12/31/41 woviiviiiiiiiiiiicicieieies | e . 06/30/2023 . | .. . ..471,013 471,013 471,013 |...........471,018 |.... 471,018 .. . 12/31/2041 .|3.CPL ....
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STADIUM FUNDING TRUST 5% Due 4/1/2039 AO1 Redenption 100.0000
..85234#-AB=1 |5.000% 04/01/39 ....cvevvvenirrenirienirieirieens [ e L 04/01/2023 . [ +vvveeireeiinieiineeeenes [ [ 351,549 |.ooevenne 351,549 |vreennne 351,549 oo 351,549 [orvviiiiiiinee [ Jeriniiiiiis e o oo 351,549 . 04/01/2039 . |2.C PL ...
TRANSMISSION SERVICES HOLDINGS TRANSMISSION Redenption 100.0000
..858271-A%-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ..coevves [ uveee L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 127,960 [ooevreenee. 127,960 |evreenenne 127,960 [..eoeeeee. 126,932 |ovreviiniiens e L7 RN 1,028 [oveeeieiiiinne [ 127,960 . 06/30/2047 . |2.B PL ....
STEPAN COMPANY 3.86% Due 6/27/2025 JD27 Redempt ion 100.0000
..858586-H#-0 [3.860% 06/27/25 .| 06/27/2023 . | .. ..2,285,714 2,285,714 |........2,285,714 |.... .2,285,714 |.. . 06/27/2025 . [2.CPL ....
..863579-BC-1 [ SARM 2004-12  5.700% 09/25/34 . 06/25/2023 . | Paydown ... 147,635 122,353 |.... ....147,635 |.. . 09/25/2034 . [1.A FM ...
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..86358E-MA-1 [ 6.080% 09/25/34 ....eueeueeeeeeieeienenenenes | e . 06/26/2023 . | Paydown ... ...49,826 ... 44,610 |.... ..49,826 |.. . 09/25/2034 . [1.A FM ...
SASC 2003-31A Adj
..86359A-3F-1 [5.533% 10/25/33 ...ovveueiueaeieieeieeeeieeeeeees | e . 06/01/2023 . |Paydomn ..eoveevereerenies foeeeeeeienenenens fereeneen 8,006 [oeooernenne 8,006 [oeeeeeennnn 8,061 [crveeeeree 8,085 |oveiiiiiiins orreeneneen82 o o832 e s 8,096 . 10/25/2083 . [1.A Fl ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86359A-5A-7 [ 4.796% 11/25/33 ..eeivveeeeeieiieeeeeeeeeeeeen | e . 06/01/2023 . | Paydown ... ...58,189 ...58,535 |.... ..58,189 |.. . 11/25/2083 . [1.D FM ...
SASC 2003-31A FIt
..86359A-FD-0 [ 6.800% 12/25/32 ...eeuvenieieieieeeee e | e . 06/26/2023 . | Paydown ... . 12/25/2032 . [1.A PN ...
..86359A-ZE-6 [ SASC 2003-31A  5.007% 06/25/33 ..eovvruvruvnes [ covenes . 06/01/2023 . | Paydown ... . 06/25/2033 . [1.A FM ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
.. 86359D-VX-2 [5.608% 09/25/35 .....eervervrriiniiiiinienienenene | ceeees . 06/25/2023 . | Paydown . 09/25/2035 . [1.A FM ...
SAMI 2004-AR5 FIt % Due 10/19/2034 Mo-19
..86359L-DX-4 [5.808% 10/19/34 ...evvererriiriinieniininenines | ceeees . 06/19/2023 . |Paydomn ..e.veververeenies foreerenenenenens o559 [ 5,596 [oviiiinenn 5,329 [ 5,382 |oviiiiiiiis e 88 o oo 258 [ [ 5,596 | e oo e 146 |. 10/19/2034 . [1.A FM ....
SAMI 2004-AR5 FIt % Due 4/19/2035 Mo-19
.. 86359L-FN-4 [5.846% 04/19/35 ..evvieerereeinienienieneninens | ceeees . 08/19/2023 . |Paydomn ..c.veververienies foreerenienenenens oo 10,071 [ 10,071 o0 9,681 [ 9,766 |oeviiiiiiies e 305 [ oo 805 [ [ 10,071 s o oo s 212 | 04/19/2035 . [1.A FM ...
Structured Asset Securities Co SERIES
..86361N-AD-3 [2006GEL4 CLASS M1 5.528% 10/25/36 ....covern | eene . 06/25/2023 . |Paydomn ..c.veverviriinie e oo 44,329 i 44,329 oo 42,888 |..oounen. 43,351 |ovriiiniiiins e (72 PR AT (72 PR AT 44,329 e o e 871 [ 10/25/2036 . [1.A FM ...
TJX COMPANIES, INC 2 1/2% Due 5/15/2023 NN15
.. 872540-AP-4 [ 2.500% 05/15/23 ..v.vvvererneinienienienienenens | e . 05/15/2023 . [Maturity «.ooovevverenens fovereenienienenens oo 5,300,000 |........ 5,300,000 |........ 5,295,283 |........ 5,299,805 [o.evvvriiiines [orreriennens LT A AN LT AR R 5,300,000 -veverrerieres forreerienienine v e 66,250 |. 05/15/2023 . [1.F FE ....
BELL 2016-1A SERIES 20211A CLASS A2|  1.946%
L BTBA2R-AG-9 [08/25/51 ..evevvineeieieieeiesiesiese e | e . 05/19/2023 . |Paydomn ..oveveverienies foeerrenienenenens oo 25,000 [eoeerenne 25,000 |eeeeerinnne 25,000 [ooeereenenne 25,000 [ooevririiinnee o e e o o, 25,000 [oeveriiriiin [ e 243 |. 08/25/2051 . |2.B FE
TNTS 2005-8HE FIt % Due 7/25/2035 Mo-25
.B81561-UK-8 [5.750% 07/25/35 ..evvveeeneenienienienieninnns | ceeees . 06/26/2023 . |Paydomn ..c.eeververienies forenienienienenens [ 283,957 |ovverreene 283,957 oruvrene. 210,467 |.eeeennne 284,299 [orviiiiiiinen [ 39,659 [orviiiiiiiies [ 39,659 [oiviiiiiiiien [ 283,957 . 07/25/2035 . |[1.A FM .
TEXAS INSTRUVENTS IN BASIC ~ 2.250% 05/01/23
1 BB250B-AN-4 | vttt [ e . 05/01/2023 . |Maturity ... 600,000 ..... 600,000 572,706 |...........507,781 [.... ... 600,000 |.. . 05/01/2023 . |1.D FE .
TEXOMA WIND LLC SENIOR SECLRED  4.120% Redempt ion
..B8307%-AA-3 | 06/30/34 .veueveniiereiene e [ e L 08/30/2023 . [ .vvveveeieieinieinieinies | e 1,022,341 | 1,022,341 |........ 1,022,341 | 1,022,381 |oviiiiniinis foerenenenes foveenieninine oo e o 1,022,381 oveveeiiiiies foereenieninins oo e 21,060 |. 06/30/2034 . |2.C PL
M C0 3 1/8% Due 9/19/2046 NS19  3.125%
.88579Y-Al-1 [09/19/46 +...oeveneiiieieeeeeeeeee [ e . 05/25/2023 . | GOLDMAN SACHS ....vevevve |ovevereerienneiiens foenne 10,717,080 |[....... 16,500,000  |....... 15,738,795 ....... 15,841,825 |cooovrcvrcvnens foevenen 7,581 o oot 7,581 [ s 15,849,406 |.. ... (5,132,326) ... (5,132,326) ...359,505 [. 09/19/2046 . [1.E FE ....
..88579Y-AZ-4 [3M CO BASIC  3.625% 10/15/47 05/25/2023 . | GOLDMAN SACHS . . 6,977,100 10,000,000 ..9,858,300 |........9,873,380 [. ........9,874,686 ... (2,897,586) |... (2,897,586) |.. 226,563 |. 10/15/2047 . |1.E FE ...
..88579Y-BD-2 [3M CO BASIC ~ 4.000% 09/14/48 .......ocoveunns . 05/25/2023 . | GOLDMAN SACHS ... 11,687,250 |....... 15,000,000  |....... 15,604,500 |....... 15,560,552 [..vovenvrrciine foevrenes (5,587) fovereireiine foeveees (5,587) [ovieiiciis o 15,554,965 |.. .. (3,867,715) |... (3,867,715) |..... ...426,667 . 09/14/2048 . [1.E FE ....
TILLMAN NETWORKS FINANCING |1 TILLMAN Redemption
..886874-AA-9 | NETWORKS FINANCING 11 5.000% 12/16/30 ..... |....... L 08/16/2023 . | vevvveireeiinieiinieeeenes [ [ 469,229 |........... 469,229 |..oonen. 469,229 [eviviiinininns Jorriniiniiis e o oo e e 469,229 [ooveiiiiiin [ s i 7,876 |. 12/16/2030 . [2.A Z .....
2014 REPLACEMENT POWER STATUTO (NOVEC) SENIOR Redemption 100.0000
..90226#-AA-3 | SECURED NOTES  3.850% 05/31/29 ...evevvveven [vee L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 359,871 |vrerenne 359,871 [oouvrene 359,871 [ovevvrene 359,844 [oreviiiiiiines [ 27 Joveerninine [ 7 USSR R 359,871 ovevviveiiiies forreninienine oo e 5,774 . 05/31/2029 . [1.D PL .
2015 ESA PROJECT COMPANY LLC 2015 ESA PROJECT Redenption 100.0000
..90229%-AA-4 | COMPANY LLC ~ 3.040% 06/30/31 w.vvvevvvererees [ v L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 357,605 |vreeenne 357,605 |oeeene. 357,605 [..vvenne 350,427 |oveevrrnininn [ TATT [ [ TATT [ [ 357,805 |veverririiies forrenenienine oo e 7,274 . 06/30/2031 . |2.B PL
UBSBB 2013-C5 3.6487% Due 3/10/2046 Mo-1
..90270Y-AG-4 [ 3.649% 03/10/46 ....eeverververeeerierieiiesienies | ceees . 06/01/2023 . |Paydomn ..c.vevervenierie forerienienienieniens oo 1,207,461 |........ 1,207,461 |eeuene 1,242,640 |........ 1,207,253 oevvevnininins e 208 [eoiiiiiiinee [ P20 T ORI AR 1,207,461 [ooveiiiiiens Joerieninienis foeveneieies foeeeneen 14,811 |. 03/10/2046 . |1.A ........
UBSBB 2013-C6 3.8751% Due 4/10/2046 Mo-1
.. 90349G-AN-5 [ 3.875% 04/10/46 ....vvvererrernienieeienieeieens .| 06/12/2023 . [Various ... 5,000,000 |[........ 5,000,000 |........ 5,161,083 [........5,000,168 [o..eovvrvrcvnee [orereenes (168) |ouviiiiiiinis foverienens (168) v [ 5,000,000 |.. . 04/10/2046 . [1.A ...
..907818-DN-5 [UNION PACIFIC CORP BASIC ~ 2.750% 04/15/23 04/15/2023 . | Maturity . 1,400,000 ..1,400,000 1,356,656 |........ 1,396,910 |. .1,400,000 | . 04/15/2023 . |1.G FE .
..91159H-HI-5 [US BANCORP BASIC ~ 3.100% 04/27/26 . 05/25/2023 . | Various ... 10,760,373 11,700,000 111,392,716 |.......11,561,756 [. . 16,282 11,578,039 (817,666) |...... (817,666) |.. . 04/27/2026 . |1.G FE .
..91150H-HR-4 [US BANCORP  3.150% 04/27/27 . 05/25/2023 . | GOLDMAN SACHS . 22,428,900 |....... 24,300,000 |....... 25,492,542 |....... 25,222,883 |.... .. (87,055) ... 25,135,828 |.. .. (2,706,928) |... (2,706,928) . 04/27/2027 . |1.G FE .
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..91150H-JA-9 | US BANCORP BASIC ~ 1.375% 07/22/30 ...vcevveee [ e . 05/30/2023 . | BARCLAYS ...vvvveueniees [ooerreienieicnieens [eeene 33,492,035 |....... 44,500,000 |....... 42,639,625 |......42,871,751 |.... ... 83,696 |. 83,69 |oveiriiis feeene 42,955,447 |.. ... (9,463,412) ... (9,463,412) ...525,193 . 07/22/2030 . |1.6 FE ....
..91150H-JB-7 | US BANCORP BASIC ~ 2.491% 11/03/36 ........cee [vee . 05/25/2023 . | GOLDMAN SACHS .......cove. [oovevreiiiiiicnns [ 7,287,200 |...... 10,000,000 |........ 9,869,300 |........9,877,509 |..ccviviien forveienne 3,063 |. 23,083 | [ 9,880,572 |.. ... (2,593,372) ... (2,593,372) ... 143,233 . 11/03/2036 . | 1.F FE ....
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due Redemption 100.0000
..91845#-AA-2 |5/15/2035 Mo-15  3.810% 05/15/35 .....ccvevee [rnne L 06/15/2028 . | vevvveeriieieeieieeinieiee [ [ 242,906 |........... 242,906 |........... 247,267 | 246,837 |.oveiiienn [ (3,930) |-vevvvveiviens foeiiins (3,930) |-vovevrveiies fooveiins 242,906 [oovoveiciiin i oo Jci 3,849 |. 05/15/2035 . |2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036
..91854%-AA-4 |Mo-15  3.620% 08/15/36 ......ceovevvrvcrrcianns [ ernne L 06/15/2028 . | vevvveeriieieeieieeinieiee [ [ 287,128 | 287,18 [oeceee 287,128 |ovecenene 287,128 | [ o i oo e, 287,128 | [ v e 3,578 . 08/15/2036 . |2.A ........
PITTSBURGH 2021 LEASE FINANCE PITTSBURGH 202
..91862¢-AA-4 |LEASE FINANCE ~ 2.900% 02/15/43 .. R [ L 06/15/2023 . | +evvvenieieiiieeeieeeiee [ [ 7,473,618 |........ 7,473,618 |........ 7,473,618 | 7,478,618 | [ e oo s 7,473,618 |.. .. 107,678 . 02/15/2043 . |1.A ........
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ......covr [uene L 06/30/2028 . | +evvveuriieneiienieeieee [ [ 80,602 |.cveeuee 80,602 |............ 80,602 |..ocuenee 80,602 |-.oveveieiiies [ o [ e e 80,602 [vveviieiiie [ o [ 1,584 |. 06/30/2030 . [1.F PL ...
VISTAJET MALTA FINANCE PLC VISTAJET MALTA
..92838%-AA-3 |FINANCE PLC ~ 6.850% 04/05/32 .....ccvcuvvucuns [ornnnen L 04/05/2023 . [ .eveveveieieiiieinieeies | o 1,183,212 |........ 1,183,212 |........ 1,153,212 |........ 1,153,212 | [ s i s 1,183,212 oo [ oo [ 49,811 |. 04/05/2032 . [2.A PL ...
VISTAJET MALTA FINANCE PLC VISTAJET MALTA Redenption 100.0000
..928420-AA-5 |FINANCE PLC ~ 9.500% 04/05/31 ...covvevvvcuns [ernnnen L 04/05/2028 . | vovvvenriieneeieirenieenies [ [ 455,901 |..oeenee 455,901 oo 455,901 | 455,901 |ovvciiciins [ o [ oo i, 455,901 [ e oo Joiiis 29,320 . 04/05/2031 . |3.B PL ....
IIFRBS 2012-C10 3.241% Due 12/15/2045 Mo-1
.. 92B90N-AN-9 | 3.241% 12/15/45 ..o [ . 06/01/2023 . {Paydonn ......cccvvveeveens |ovvieiiiiieiiies Joeas 2,829,421 |....... 2,820,421 |........ 2,863,021 |........ 2,820,421 [ooviiiiiiiins v oo o e o, 2,829,421 [ooiiiiiiiins i oo i 22,527 | 12/15/2045 . | 1.A FM ...
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25
..92025C-BH-4 |5.650% 12/25/45 .. 06/25/2023 . | Paydoun 44,753 41,705 |. . 12/25/2045 . |1.A Fll ...
..981142-EK-5 | WAL-MART STORES BASIC ~ 3.400% 06/26/23 ..... . 06/26/2023 . | Maturity . o . 2,500,000 .2,501,386 |.... . 06/26/2023 . |1.C FE ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redenption 100.0000
..949784-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ..oevevenvvns [ e L 08/01/2023 . | e [ [ 197,284 |oveeeee 197,284 |ovrveenee 198,126 [oovevnee 197,468 . 02/01/2028 . |2.B ........
IIFCM 2013-BTC 3.544% Due 4/16/2035 Mo-1
..94988M-AA-8 | 3.544% 04/16/35 .....ceevuereeireienieerieeees [ e L 04/19/2028 . | .ouviveiiiciiieiieieiees [ [ 15,000,000 ... 15,000,000  [....... 15,752,344 |....... 15,000,000 . 04/16/2035 . |1.A ........
WETT HOLDINGS LLC SENIOR SECURED NOTES
..96188#-AA-6 | 4.310% 12/18/24 ...ooveinveeiieiiieeeeeeees [ L 08/30/2028 . [ .uvveiiieiiiieiiieieiee [ [ 44,591 [ 4,501 | 4,501 oo 44,201 [ooeiiciis o 300 |oveveeeieienes [ 300 |oeeveeerieienes [ 44,501 [ e [ o 91 |. 12/18/2024 . 2.8 PL
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE
..96928#-AH-6 |USER  6.130% 01/15/32 w.cevvervcerrecirncens [ L 08/15/2028 . | .vvveiiiieiiiieiiieieiee [ [eeeeeee. 85,664 [ 85,664 |........... 85,664 |............ 85,664 [.o.vvveviriiens forerereineies [ e e o 85,664 . 01/15/2032 . |2.B ........
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED
..96928%-FP-7 |NOTES ~ 4.470% 01/15/35 . O IO . 06/15/2023 . | .. 272,388 ... 280,810 |.... . 01/15/2085 . |2.C ........
WINNHOLESALE INC. SENIOR UNSECURED NOTE
L O7651#-AF-1 | 4.020% 06/18/27 ...onvvveneveneereinreesieenies [ e L 08/11/2028 . | v [ [ 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 2,000,000 |-eveeeerieriies feoeiineieneee o [ oo e 2,000,000 . 06/18/2027 . |2.B ........
WELLSPAN HEALTH OBLIGATED GR WELLSPAN HEALTH Redenpt ion 100.0000
..98665#-AA-4 | OBLIGATED GR  3.350% 06/01/50 ...ovevvvveuvnees [ e L 08/01/2023 . | e [ [ 172,267 oo 172,267 |oeveeee 172,267 [ooveennee 172,267 [oevevieeincee Joeeereiennies foreiiiiiiiiee v fevecieins oo 172,267 . 06/01/2050 . |1.E ........
GRAYMONT WESTERN CANADA INC 4.7% Due Redenpt ion 100.0000
..CA1114-AG-6 |6/21/2027 JD21 ~ 4.700% 06/21/27 ...ecevvcere [ L 08/21/2028 . | e [ [ 1,100,000 |........ 1,100,000 [........ 1,100,000 [..evevee,900,000 [oenvvivriinins femrieinieiine foerereienein [oevieeneiens oo e 1,100,000 [.. . 06/21/2027 . |2.CPL ...
COHERENT CORP 11-VI INC - COHERENT TLB $+275 Redenpt ion
L LX1928-67-5 [ 12/07/28 ...t eeee [ e L 08/30/2028 . [ v [ [ 314,128 | 314,128 [oeenes 308,797 |veeeene 208,565 |vveerreeines [eereeennn8,000 oo [eieeen8,009 [ e 314,128 [ooeeveieeeen Joeeereeineees e Joeiis 11,148 | 12/07/2028 . |3.C FE ...
HOLLEY INC HOLLEY INC 1L TL $+375
LLX2000-91-2 | 11/17/28 .o [ L 08/30/2028 . | .vvveiiiieiiiieiiieieiees [ [ 24,056 |...ooeeee. 24,056 |..eovennne 23,901 [ocvvenene 23,909 [ovrveiiieiiie e LT/ FUUIUU ISR LT/ FUTRUOIUU ISR 24,058 [ooveeeieenens e [ i 1,059 |. 11/17/2028 . [4.C FE ...
LIGHT & VIONDER SCIENTIFIC GAMES INTL 1L $+300
..LX2038-93-8 | 04/07/29 ...veeviiiiecneeeeeeeeeeeee [ L 08/30/2028 . [ .cevveiiiieiiiieieieieeies [ [ 38,844 |.oooeeee. 38,844 |.ooeeennee 38,469 |............ 25,756 [ocevreeinieins foeereeieens 578 [oeeveeeiveiene e YL SRR RO 38,884 [ooviiiiiins e [ i 1,233 [ 04/07/2029 . |3.C FE ...
TRAVEL LEADERS GROUP, LLC TRAVEL LEADERS GRP
..PLO315-23-1 | 1L $+550 03/27/28 e | e . 04/28/2028 . [DIRECT = 1 .evveerrvenns [oerreeniecnieens [eeene 97,752,960 |..... 100,259,446 |....... 97,752,960 |-vveevrveinieinns Jorreeineiines [ (161,779) |-eeveeeccees foenene (161,779) |-eeeeeeeeecins fovrene 97,501,181 |oveeeeeireees foeeene 161,779 |....... 161,779 |ovveenee 926,162 |. 03/27/2028 . |4.C Z ...
AGNICO EAGLE MINES LIMITED SENIOR NOTES
..008474-B#-4 | 4.540% 06/30/23 ...evnvevenerveenieiniennieenes [ Aueee . 06/30/2023 . [ Matur ity ..ocooveeviccenne [oomrreeniecneiens fernee 5,000,000 |[........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-vveveereernies fooevireiineee v [ oo e 5,000,000 |-eevveeirrens foeereiinnien Joerreieneies [ 113,500 |. 06/30/2023 . [2.A FE
CRESCENT POINT ENERGY SERES 0 SENIOR GTD
..22576C-E#-4 |NOTES ~ 3.780% 06/12/23 ..oevvueveeereecnnene [ Aueee . 06/12/2028 . [ Maturity .ocoeveeeviccinns [oomrreenieinieens [ 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |-vveevereenies feoreveneieneee v [ o s 4,000,000 [-eeveeeriecns foerreineiin e [ 75,600 |. 06/12/2023 . |2.C ........
ENERPLUS CORPORATION SENIOR NOTES ~ 4.400% Redenpt ion 100.0000
.. 200766-A#-9 | 05/15/24 .t A..... . 05/15/2028 . [.eviviiiiiiiciiiiiins | [ 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 J.oovoeieiees [ oo oo oo o 2,000,000 |..oveeiiiiis fooericeiiieins |oeeiiiiiiiiis e, 44,000 |. 05/15/2024 . [2.C ........
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GREAT LAKES PONER HOLDINGS LP GREAT LAKES Redempt ion 100.0000
..39072F-AB-3 | PONER HOLDINGS LP  5.132% 11/30/29 ...cveveves | vervne L 06/30/2023 . [ cevueererenieieieieeieneene [oereeeneierieen [ 536,536 |.oonn. 536,536 [...cveee. 520,576 |.......... 524,186 [vvevvrveires frreenieieninne foereiennienns fveveieieiiis o (3,611) |-eneeee 536,536 |........ 15,961 [covevervriiie e 15,961 [oovrvenenns 14,527 |. 11/30/2029 . |2.B FE ...
OILERS ENTERTAINVENT GROUP OILERS Redenption 100.0000
..068026-AA-0 | ENTERTAINVENT GROUP  4.560% 06/30/51 ...cvcv. | envne L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 82,370 |evernee 82,370 [oeoveene. 85,108 |..cvveee. 80,474 |ovvvevreeeies Joeeeeieienes e oo o 4,634 |oovreeenne 82,370 |........ (C25:) ) ISR (2,738) |- eveeenne 1,859 |. 06/30/2051 . [2.B PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redemption 100.0000
..G5814#-AA-2 |SEREIS A 5.580% 06/30/31 w.vvvvevererenans | veenen . 06/30/2023 . | .. e 85,547 |rrrnrnnne 85,547 [oovvveee. 85,547 |ovuvrnnnne 85,547 [oevvreeireiin Joerereriiieies [ e o o 85,507 [ceveveeereien Joeiveiiieies [ i 2,387 . 06/30/2031 . |2.CPL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redempt ion 100.0000
..G5814#-AB-0 |SEREIS B 5.580% 06/30/31 w..vvvvevererrrnns | verenen L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 85,547 |rrrnrnnne 85,547 [oovvveee. 85,547 |ovuvrnnnne 85,547 |ovoveveieeeies foreeeeieiinns foeerereeies fooeriinieiens oo oo 85,507 [ceveveeereien Joeiveiiieies [ i 2,387 . 06/30/2031 . |2.CPL ....
MARI COUVA / MARI KOKAKO MARI COUVA LTD Redemption 100.0000
..GI400#-AA-4 |5.350% 09/30/33 ..vevvvvereneiirieiereieieee | oo L 06/30/2023 . [ cevueeerenieieieieeennnene [oereeeneieriiees [ 188,157 |ovvennne 188,157 e 188,157 |.vvvevnnne 188,157 [ovvevvevrireies forviereeeieies Joeeeeinnins frereriieiens fooereieieiens foreeene 188,157 [vuveverveenen foerenieninienns foeveveiiiein Joeiieene 5,033 |. 09/30/2033 . |2.C PL ...
MARI COUVA / MARI KOKAKO MARI KOKAKO ~5.350% Redempt ion 100.0000
..GI400#-AB=2 |09/30/33 ..ovvvrrerereiieesieieieieieeeenns | e L 06/30/2023 . [ cevueeerenieieieieiinneine [oereeeneienieen [ 188,154 [.ovveee 188,154 [ooovnrnnne 188,154 [..vveee 188,154 [evevvieirres foovreieieieies fooveeeieienes e oo oo 188,154 [orvevivieiriers foeveeirieiinns [vevereieieie foererieinns 6,982 |. 09/30/2033 . [2.CPL ...
STARS GROUP HOLDINGS BV STARS GRP - FLUTTER Redempt ion 100.0000
..LX2078-55-3 |TLB $+325 07/04/28 oo | eeeeen L 06/30/2023 . [ cevveeeeeieieieeenrnies oo [ 20,000 |oovernee 20,000 |ooernnnne 19,616 [ovvevnnene 19,577 [oovevevreees forrereinns 17 2 TR R [ N O R 20,000 [vveeireiies feoreeiireiie oo [ 834 |. 07/04/2028 . [3.A FE ...
BANCO SANTANDER CHILE BASIC ~ 3.848% 04/12/23
..05964H-AG-0 Do . 04/12/2023 . | Maturity e e 20,000,000 |[....... 20,000,000 |....... 19,964,800 |....... 19,997,850 |.... 2,150 [ovieiieiie feeed 20,000,000 |.. ...384,800 . 04/12/2023 . |1.G FE .
..225433-AF-8 |UBS GROUP AG BASIC ~ 4.875% 05/15/45 . D.... . 06/12/2023 . | Tax Free Exchange ....... ISSRRUURRRRRR IO 15,320,663 |....... 12,000,000 [....... 15,505,415 |....... 15,367,626 |.... (46,963) [-.vevevrererans forrene 15,320,663 |.. ...336,375 | 05/15/2045 . [2.B FE .
UBS GROUP AG 4.55% Due 4/17/2026 A018
. 225433-AR-2 | 4.550% 04/17/26 ..oovevenereeeieeeieeeiene s D.... . 06/12/2023 . |VArious .oveevevereereeveres [ersieesieeinenns [oeen HA71,147 | 40,500,000 |....... 42,297,005 |....... 41,270,683 [oveverieias fornens (99,537) [+veverreenans forrens (99,537) [+veveereeenas forrens AT [ o [ o 1,197,788 |. 04/17/2026 . |2.B FE ....
FOMENTO ECONOMICO MEX BASIC ~ 2.875% 05/10/23
.. 344419-AA4 | ... D.... . 05/10/2023 . |Maturity ...coceevenenee. ..900,000 10 900,000 |oveenee 853,821 | 895,927 |ovoveiieiiie feeieienns 4,073 |. ... 900,000 |. . 05/10/2023 . |2.A FE
..T8392B-AE-7 | SK . veeeenee | D . 05/23/2023 . | ALLIANCE BERNSTEIN ..... 1,471,725 .. 1,458,000 ..1,452,237 |.... .. v 344 1,452,582 |.. 144 . 01/17/2028 . |2.C FE
VALE OVERSEAS LIMITED BASIC ~ 3.750% 07/08/30
S OIGTTACE | -eeeeeeeeeeeeeeeee et Do . 06/16/2023 . [MORGAN STANLEY ..o foeveneeisieieienes [orene 37,519,750 |....... 42,500,000 |....... 45,615,750 |....... 45,137,808 |vvvevrciire [ernne (146,558) |..vevvveevren [ (146,558) |-v.vovvcvcvcns o 44,991,250 |.oveviieennne ... (7,471,500) ... (7,471,500 |........ 1,475,885 |. 07/08/2030 . |2.C FE ....
VALE SA 5 5/8% Due 9/11/2042 NS11  5.625%
LO1912E-AR-3 | 09/11/42 1. Do . 05/25/2023 . | GOLDMAN SACHS ...vevvves [orvveneriecrieens fernne 9,350,000 |...... 10,000,000 [....... 12,777,500 |....... 12,604,751 [oevvreciieiins e (37,593) [+vvvererieine foereens (37,593) [ovvrvreerereee [ 12,567,158 [oveveiveieniae ... (3,217,158) |... (3,217,158) |........... 404,688 |. 09/11/2042 . |2.C FE ....
IWINDMI GMBH SENIOR SECURED NOTES  5.020% Redempt ion 100.0000
L GTBAV-AR2 | 0B/30/27 v.veveeveneieesienieieie et Do . 06/30/2023 . | .. JUR R R 1,475,663 |........ 1,475,663 |........ 1,475,663 |........ 1,475,863 |ovevvreevrerns foereveiiieins Jevveinieis oo s 1,875,863 |-vveririeriie feerrrerineins foeveeieiens [oeereeens 37,039 |. 06/30/2027 . [2.C FE ...
EQUATE PETROCHEMICAL BV BASIC ~ 4.250%
L ALO164-36-1 | 11/03/26 .cvveeveneenisienieieiesieie e . 05/02/2023 . | ALLIANCE BERNSTEIN ..... . 1,363,740 11,344,027 |.... 4,474 | .1,348,502 |.. . 11/03/2026 . |2.B FE ...
..AL0289-71-3 | TRINIDAD GEN UNLTD BASIC ~ 5.250% 11/04/27 .. . 05/10/2023 . | ALLIANCE BERNSTEIN ..... |. ..841,388 . 881,786 . (1,598) . 880, 188 . 11/04/2027 . |3.A FE ...
..AL2762-66-7 |HUARONG FINANCE |1 BASIC ~ 4.875% 11/22/26 .. . 06/30/2023 . | ALLIANCE BERNSTEIN ..... O A 1,412,000 [........ 1,600,000 [........ 1,375,200 [oreevrierrirnnnnes 15,898 e [ 1,391,098 |.. . 11/22/2026 . |2.C FE
KAZMUNAYGAS NATIONAL CO BASIC ~ 4.750% Redemption 100.0000
1 ASO267-81-3 | 04/24/25 ..o Do L 04/26/2023 . [ cevuveeerereeieieieieeenene [ [ 2,220,000 |........ 2,220,000 |........ 2,124,984 |........ 2,142,453 [oovreeeciies forrenne 77547 [oovevieieens [ L08R P 2,220,000 |voveveeeriies forenineiie v [ 56,832 |. 04/24/2025 . 2.B FE ...
Redemption 100.0000
..AS3189-43-6 | COMETA ENERGIA SA BASIC  6.375% 04/24/35 ... [D..... L 04/24/2023 . [ ceveeererereieieeeeneee [ [ 198,720 [oovevevene 198,720 [oovrnrnnne 225,539 |.voveee 223,89 |oveerreiiies [ [CIRT()) O N (25,176) [cevvvererrans e 198,720 [orvevirieiiiers foereirnienns freeeieieeie [oerereins 6,334 |. 04/24/2035 . |2.C FE ...
TRANSPRTDRA DE GAS INTL BASIC ~ 5.550%
L AV0967-02-7 | 11/01/28 v Do . 04/05/2023 . | ALLIANCE BERNSTEIN ..o [ovevenervenerieens fernne 2,772,770 |........ 2,860,000 |........ 3,177,697 |........ 3,132,762 [ovvvreviciine oo (12,156) [evvvevericcne Jovenene (12,156) [-cvvevevrereee Joverene 3,120,607 |ovoveireiien foeene (347,837) ... (347,837) |- vvenene 70,106 |. 11/01/2028 . |2.C FE ....
AES PANAMA GENERATION HL BASIC ~ 4.375% Redemption 100.0000
L BKB770-86-3 |05/31/30 v.vevrereirereiereieee s Do L 05/31/2023 . [ ceveeereeeeieieieeeennnins oo [ 24,485 |.ooenen. 24,485 |oveenee 25,371 |overrnnne 25,212 [eoeveiriiiis foereeieens (10 PSS RT (C670] ST R 20,485 [ooveieiiiins e [ o 53 |. 05/31/2030 . [2.C FE ....
COMISION FEDERAL DE ELEC BASIC ~ 3.348%
L BNB775-81-7 |02/09/31 .t Do . 05/19/2023 . | ALLIANCE BERNSTEIN ..o |overevenerieiriens Jovenees 2,443,764 |........ 3,080,000 |........ 3,011,444 |........ 3,017,927 [ooveveievrien fooveeeenn 2,870 | oo 2470 [ [ 3,020,397 [ooevviiiiaes o (576,633) |...... (576,633) |v.veveneene 77,595 |. 02/09/2031 . [2.B FE ...
NATURA COSMETICOS SA BASIC ~ 4.125% 05/03/28
2 BP2725-50-8 | eueueeitet ettt Do . 06/27/2023 . [ ALLIANCE BERNSTEIN ... [oevveveeeririiis [ovees 1,147,134 | 1,348,000 |........ 1,317,544 |........ 1,321,946 | [ 1,582 [ oo 1,582 [ e 1,323,528 |oveverieiieies fernne (176,394) ... (176,394) |-..vcvnee 29,291 . 05/03/2028 . |3.B FE ....
JSI HYDRO ENERGY LTD BASIC ~ 4.125% 05/18/31 Redenmpt ion 100.0000
1 BPAB3B=28T | ettt RRTAT: V.17 T e 40,358 ... . 05/18/2031 . |3.A FE ..
..BP9085-44-3 | CSN RESOURCES SA BASIC ~ 4.625% 06/10/31 ... . 05/23/2023 . | ALLIANCE BERNSTEIN . 630,000 . 600,318 |. . 602,871 . 06/10/2031 . |3.B FE ..
..BX9715-89-3 |LENOVO GROUP LTD BASIC ~ 5.831% 01/27/28 ... . 04/06/2023 . | ALLIANCE BERNSTEIN ... 1,060,000 1,036,734 |........ 1,037,036 |.. . 01/27/2028 . |2.C FE ..
ENGIE ENERGIA CHILE SA BASIC ~ 4.500%
.EK5680-94-8 |01/29/25 ....veviiieiiiisiiiisiii st D..... . 06/06/2023 . | ALLIANCE BERNSTEIN ..o |oevvereseervianens fovnne 1,410,380 |........ 1,454,000 |........ 1,357,608 |vevieiiiciiians |oenrnieiniiais fooviiiens 14,199 |ooorciiians foornins 14,199 |ooeviiciiines fooenns 1,371,802 |ovieiiiiiis forenes 38,578 |........ 38,578 |.criianene 23,446 |. 01/29/2025 . |2.B FE ....
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LIMA METRO LINE 2 FIN LT BASIC  5.875% Redenption 100.0000
LEKO717-50-6 [ 07/05/34 .ovvvviiiiiiiiieeiiii e D..... . 04/05/2023 . | .eeneeieiiiieeeeeiniineeees i feeeen 40,291 |oeeeennnnns 40,201 |....ooeeeens 45,99 |............ L3872 I AR (5,230) |evvveeiiiiiiens fevnninnns (5,230) |vvvvveiiiiiiens v £ O P 1,184 |. 07/05/2034 . [2.C FE ....
AKIEM HOLDINGS SAS AKIEM HOLDINGS SAS Redenption 100.0000
. F1000#-AA-6 | 1.750% 09/05/34 ......evvviiiiiiiiiiiiiiineeees B..... . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 572,723 |...oovnnnns 572,723 |........... 579,338 |........... 562,013 [.ooovviieiinnns oo s s e 17,325 |ovvenenes 572,723 |........ (6,615) [cuvvvvvvninninnn foeeeenn (6,615) [c.vvvvnnnnnes 5,011 |. 09/05/2034 . [2.CPL ....
SONEPAR 4.78% Due 5/15/2024 IN15 ~ 4.780% Redenption 100.0000
..F8568@-AA-7 |06/15/24 ..coooeiiiiiii D..... . 05/15/2023 . | evvveriiiiiniiniiiiininininns e | 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [.eeeeiiiiiiiiens e e e o o 5,000,000 |oeeeviieiineins fevveriiiiiiiiees foiiiiiiiiiiinn o 119,500 |. 06/15/2024 . [2.A ........
BROOKFIELD UTILITIES ISSUER UK SENIOR SECURED
..G1745%-AA-9 |NOTES  4.200% 04/17/23 ...cooeveiiiiiiiiinnnnnns D..... . 04/17/2023 . |Maturity ...ooevvvviiiiiins Joeeeeiineieiens | 18,000,000 |...... 18,000,000 |...... 18,000,000 |...... 18,000,000 |..evvvvvvereinnn fovvvvnnnnnnnninn forviiins fo e e 18,000,000 [..vvvvvvvvvvnnnn fornnmnnnnniiiins fooviiiiiiiiis e, 386,100 |. 04/17/2023 . |2.B FE ....
HPS CSL 11 Fund Prvt HPS CSL 11 Fund Prvt Redenption 100.0000
..G2530#-AA-2 |Senior  8.242% 12/02/33 .......coeviiiiiiiiinnnns Cu..n. . 06/20/2023 . | .eeenieiiiiieeeeeeiiiieeees i e 32,841,100 |....... 32,841,100 |....... 32,841,100 |....... R72VZC T K [ PO AN (S R R R 32,841,100 [ovvvvvvvrnnnnnnn forvniiiiiiins oo e 622,908 |. 12/02/2033 .|2.B PL ....
HPS OSL 11 Fund Prvt HPS CSL 11 Fund Prvt Redenption 100.0000
..G2530#-AB-0 |Junior  9.742% 12/02/33 .. Cu..n. . 06/20/2023 . | .eenniiiiiiii e R RN 16,420,550 |....... 16,420,550 |....... 16,420,550 |....... 16,137,866 [...oevvvvneeees fooveriniiiis oo s [ s 16,420,550 |.. ...366,620 |. 12/02/2033 . [2.C PL ....

DCC TREASURY IRELAND 2013 L

..G26156-AB-0 | UNSECURED NOTES ~ 4.040% 04/25/23 ............. Do . 04/25/2023 . [Maturity .oooovoveverereen feorereeririiniies foaenes 7,000,000 |[........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [ovovvovrieeiere fooeeeeiiiins oo oo i o 7,000,000 |-voverrrvriies forveieiireiens oo o 141,400 |. 04/25/2023 . [2.B ........
INTERVEDIATE CAPITAL GROUP PLC 6 1/4% Due

..G4588#-BB-6 |5/8/2023 N8 6.250% 05/08/23 ....cvvvevenee Do . 05/08/2023 . [Maturity ..ooovoveverereen feerereereriiiriies foaenen 9,000,000 |[........ 9,000,000 [........ 9,000,000 |........ 9,000,000 |+vvevereeieies foreererinniis feereeininees [ o o 9,000,000 |+veveverreire foervreririniine Joereeiiiienes feeeiinns 281,250 |. 05/08/2023 . (2.8 ........

Redemption 100.0000

..G5063-AH-6 |MEGGITT PLC SENIOR NOTES ~ 3.600% 07/06/26 . |D..... L 06/23/2023 . [ cevuvereeeeieieieienennies oeeeieeiseeiees [ 15,000,000 |....... 15,000,000 [....... 15,000,000 |....... 15,000,000 |ovvvvririreies Joreeeeieienes foeereieninns [ oo foeen 15,000,000 [vuveverveiies feerieiireiins foereinieiene e 520,500 |. 07/06/2026 . [2.B PL ...
PORTERBROOK RAIL FINANCE LTD PORTERBROOK RAIL Redempt ion 100.0000

. G7178*-AF-1 |FINANCE LTD  2.770% 04/16/28 ...vvvrvrnenee. B..... L 04/16/2023 . [ ceveeereeereeieieieenieenene [oereeieneienisees [eeens 806,348 |.......... 806,348 |.......... 847,508 |.vveee. 784,912 |oeveciieins foeeririieiens [ o o 62,686 [........... 806,348 . 04/16/2028 . |2.B FE ...
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31 Redempt ion 100.0000

. K70174-AA-8 | 4.110% 08/01/30 Do . 06/30/2023 . | .. ..100,760 ..... 100,760 .... 100,760 [.......... 100,760 |.... ... 100,760 |.. . 08/01/2030 . |2.A FE ...
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027 .

..L8038*-AA-4 |WJSD15  5.500% 09/15/27 w..vvvevvrerrnnnnnine Do L 06/15/2023 . [ ceveveerereeieieieccnenene [oereeieieieiiees [eeeens 391,000 [oveennen 391,000 |vueevneee. 391,000 [oovennnenn 391,000 [ovvovreeers fooreeieiiiiin oo oo v e 399,000 |oveverreiieies fererireiiiene v [ 10,753 |. 09/15/2027 . |3.C ........
TRAFIGURA FUNDING S.A. TRAFIGURA FUNDIN S.A.

..L9082#-Al-1 |5.550% 05/29/23 ..eveveveerrererereneeeeeseees Do . 05/20/2023 . [Maturity .ooooveveverereen feorereeiieiiriies foaenes 6,000,000 |[....... 6,000,000 |........ 6,000,000 |........ 6,000,000 [ovovrirriee fooeeeeiiiins oo oo i e 6,000,000 |-vovevererirrs forrrrrirrniens oo o 167,425 | 05/29/2023 . |2.A PL ...
KONINKLIJKE VOPAK N.V. 3.74% Due 6/19/2023

. N42818-BS-3 | D19 3.740% 06/19/23 ..vvvvevvrieirerererenens Do L 06/19/2023 . [Maturity .oovovevevereires foorerererisisieees [ 18,000,000 |...... 18,000,000 |...... 18,000,000 |...... 18,000,000 |vevvrveraeies forerererererins freererinnes [ oo oo 18,000,000 |-vevevereririres foreeririiiies fooreeeeiens [ 338,470 |. 06/19/2023 . [2.B ........
FIBRA MACQUARIE MEXICO SENIOR NOTES ~ 5.550%

+P2BO4*AAT | 06/27/23 e Do L 06/27/2023 . [Maturity .oovoveveveverires fooreererisieieees [ 25,000,000 [....... 25,000,000 |...... 25,000,000 |....... 25,000,000 [-voveveirieins forrrerrireiens [ oo oo o 25,000,000 [ovuvvereeiers fooeeeieiiins oo oo 668,023 . 06/27/2023 . |2.C .......
EOLICA MESA LA PAZ S DE RL DE EOLICA MESA LA Redempt ion 100.0000

..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 ............. Do L 06/20/2023 . [ cevueeereeeeieieieeieneene [ [ 109,365 [covevevee 109,365 |vveenven. 109,365 [vvvunne 109,365 [ovvrvereeiers fooereeieiin oo v Joveeeeieies e 109,365 [oveveveeiriere foereerereiinns fereeereneieie foererieennas 3,270 | 12/20/2044 . |2.CPL ....
FORTIS TCI LIMITED SENIOR NOTES ~ 4.750%

L PAZBBEAAS | 12/18/29 oo Do L 06/18/2023 . [ 1. [oereeieieieiiiiees [eeeens 850,000 [.......... 850,000 |......... 850,000 [.......... 850,000 [ovvvererees foerereiriiiin foereririeinies v e [ 850,000 [ovveveeririns fooreriririiiies Joovivrieeieies e 20,187 | 12/18/2029 . |2.C ........
FORTIS TCI LIMITED SENIOR NOTES ~ 5.140%

L PA3BBEAC—T | 05/02/31 oo Do L 05/02/2023 . [ cevuverereneeieieieeennene [ [ 275,000 [.vovennen 275,000 |voevee. 275,000 [oveeeen 275,000 [ovvevrireiers fooreeieieiiin oo oo v e 275,000 [-vevevreriies forreieieeeiene [ oo 7,068 |. 05/02/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG

..P49T75-AA-5 | TRANSPORT SA  7.135% 09/30/37 ..vovevvnenene. Do L 06/30/2023 . [ cevueererenieieieieeieneene [oereeeneierieen [ 157,836 [ovvevee 157,836 [ovvvnennne 157,836 [..vveeee 157,836 [oeveverrirines fooverieeieieies Jrveeieieienes e fooeeeiiiiens oo 157,836 [coveveiririie orreriereieies Joveneieienes foeeiinns 5,194 [. 09/30/2037 . |2.A PL ...
MILESTONE LNG TRANSPORT SA MILESTONE LNG

..P7000%-AA-6 | TRANSPORT SA  7.135% 03/31/37 ..vevevvennnene. Do L 06/30/2023 . [ cevueererenieieieieeieneene [oereeeneierieen [ 196,078 |vuvevnenn 196,078 |.......... 196,078 |....vv.... 196,078 [ovvvvveveireies forviereeeieies Joeeeeriiins forereviieiens foovreeieiens foreeene 196,078 |ovovrverereeies fooveeeieieies Joeeeeieieiines foeeieinnns 6,452 [. 03/31/2037 . |2.A PL ...
MILESTONE LNG TRANSPORT SA MILESTONE LNG

..P7000%-AB~4 | TRANSPORT SA  3.220% 03/31/37 ..vvvevenenes Do L 06/30/2023 . [ cevueererenieieieieeieneene [oereeeneierieen [ 143,470 |.vveee 143,470 |oveenee. 143,470 ..o 143,470 [oveveeeeiees [ o v Jvrieieieies e 3,870 [oeveeieiiie foereerrnieies e [ 2,310 |. 03/31/2037 . [2.A PL ...
SOCIEDAD CONCESIONARIA OPERADO SOCIEDAD

..P8711*-AA-4 | CONCESIONARIA OPERADO  4.090% 12/15/26 ...... Do L 06/15/2023 . [ cevuveerereeieieieieencnene [oereieereieiiniiies o 1,166,887 |....... 1,166,887 |....... 1,166,887 [..vovee. 1,166,887 [ooveeverevns foovviveeieiens oo oo oo o 1,166,887 |.. . 12/15/2026 . |3.A FE ...
CIVIC NEXUS FINANCE PTY LTD SENIOR SECURED

..02464#-AB-9 |NOTES ~ 3.400% 09/01/32 w.ovvevvvrernreninens Do L 06/01/2023 . [ ceveeeereeieieieiccceinens [oereeieieieisiees [eeeens 546,633 |......... 546,633 |........... 546,633 |........... 546,633 |.vovevereririnns foererereiine frereerneiens [ o oo 546,633 |-vvvverereeies foereeeieienes Joeeeieneines [ 9,293 . 09/01/2032 . |1.E FE ...
HALLETT HILL NO. 2 PTY LTD SENIOR SECURED

..Q4436#-AA-2 |NOTES  3.780% 06/27/27 .eevevvvrererenrnnnins Do L 06/27/2023 . [ cevevereneneeieieieeneeenine [oereeieneienieeen [reens 178,105 |ovuvevnen 178,105 |.......... 178,105 |.vvevee. 178,105 [ovvvevevevreies foovieieenieies Joeeeierinins forereriieiens foovneieieiens foreeene 78,105 |ovvvvereeeies foeveieeieieies Joeeeieienins foeeiinnns 3,366 |. 06/27/2027 . [2.B FE ...
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE Redempt ion 100.0000

..08048#-AA-3 |PTY LTD  4.230% 03/31/42 ..voveveveriniencnenes B..... . 06/30/2023 . [ ceevoiiirisiccciiieiiee oo | 363,713 |ooovrnnne 363,713 |oovoveeee 375,666 |........... 371,846 [oovoieicines fooveieiiiins v v e 3,820 [ 363,713 |....... (11,952) |oovveeciiainns fornens (11,952) |o.covenceene 7,704 |. 03/31/2042 .| 1.6 FE ...
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IR CARPENTER NO 1 PTY LTD iR CARPENTER NO 1 Redempt ion 100.0000
..094960-AA-0 |PTY LTD  5.760% 11/01/36 .e.vevenvvenrrvennns Do L 05/01/2023 . [ cevevereneneeieieieecnnnene [oereeieneieniiees [eeenens 154,840 ..o 154,840 |.voeve. 154,840 ... 154,840 [ovveveeeiees feoreeiieiin oo v v e 154,840 [oveviiieiiiere foerreiieiines freeeieneieie foerereinas 4,459 |. 11/01/2036 . |2.C PL ....
WESTRAC PTY 5.19% Due 6/7/2023 JO7  5.190%
(. QO7A9H-AF-2 | 0B/07/23 v Do . 06/07/2023 . [ MatUr ity oovvvverevieine [oveeieesieeiieiens fernene 5,000,000 |[........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-veveveeereies fooerereieniene forverneiies [ o s 5,000,000 |-vevvererreiins foorereiirnine Joereeiniienes [ 129,750 |. 06/07/2023 .|2.B PL ....
TEEKAY SHUTTLE TANKER FINANCIA SERIES B Redempt ion 100.0000
..¥8564*-AB-0 | SECURED NOTES ~ 4.960% 12/31/23 ....ocvvveeee. Do L 06/30/2023 . [ cevueeerenieieieieiinneine [oereeeneienieen [ 579,49 |.......... 579,496 |........... 579,49 |........... 547,624 |ovoveereiieines [ KTIR: 772 FOR S 31,872 [cooeeieiies [ 579,496 [vuvevereeerin Joerereinieies [ e 17,964 |. 12/31/2023 . |2.C FE ....
KAZMUNAYGAS NATIONAL CO BASIC ~ 3.500%
L Z0B193-28-6 | 04/14/33 ..ovveiieiiieieeeieee s Do . 04/05/2023 . | ALLIANCE BERNSTEIN ..o |overvvenerieiiiens Jovenens 1,428,213 |........ 1,870,000 [........ 1,351,075 |oveevreeircinies foeneneninienes foereniene 8,727 |ovoeeieeinn v 8,727 |ovoveveireein e 1,359,802 |vovevireriies fereains 68,410 |........ 68,410 |.vevererene 31,998 |. 04/14/2033 . 2.B FE ...
ENGIE ENERGIA CHILE SA BASIC ~ 3.400%
. ZP6639-24-6 | 01/28/30 .eviireiiiiiiiiei et D..... . 05/16/2023 . | ALLIANCE BERNSTEIN ..o overveverviienvians |oveneas 2,449,083 |........ 2,980,000 |........ 3,024,983 |........ 3,019,685 |oovveivricin |ooeiins (1,918) |ooooveeiciie e, (1,918) |oooveiiiiie o, 3,017,767 |ovrveriiinnes forens (568,684) )....... (568,684) |...vencnene 80,385 |. 01/28/2030 . [2.B FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 972,274,180 | 1,032,531,325 | 1,041,433,232 926,670,751 2,221,072 (84,841) 912,689 1,223,542 84,854 | 1,037,674,362 (46,594) | (65,374,257) | (65,420,851) 22,117,985 XXX XXX
ARCH COAL ARCH COAL TLB +275
L LX1B06-14-9 | 03/07/24 .vveeeeeieeeeieeesieieeeeeeeeeiens [ e . 06/30/2023 . {VAri0US wvvveveevereriares [oreereeniensieens [eenereens 29,21 fooreeee 29211 |oovreenne 27,486 .o 28,514 [ooveeiieines e {2720 O AT (2720 O AU 29,21 feoeveiieien oo [ e 1,110 |. 03/07/2024 . |4.B FE ...
SUDDENLINK (ALTICE) CSC HOLDINGS TLB 2025 Redenpt ion 100.0000
..LX1616-95-7 [+225 O7/15/25 vvevveeeeeeeeieeeeinnans | eeeene L 04/17/2023 . | 1evviveniseeisieineiniees [ [eieieen 19,139 |oveveeinnne 19,139 [ooreeee 19,133 |oveveinnne 19,113 |oereeieeens [ 26 [ooeeeeiiees o L 3 FOOOUUUTUR ISR 19,139 |ovevereeieiies foreeeriieiies v [ 442 |. 07/15/2025 . |4.B FE ...
AIR METHODS AIR METHODS TLB +350
L LX1626-55-0 | 04/22/28 ...ovnveveieeieieeeeeeee e [ e . 06/30/2023 . {VAri0US wveveververeriares [ereeeeesiensieens [eenereens 59,891 [ooreeene. 50,891 |ovrvenenne 49,453 |...ee... 55,449 |ovovereeies forinne 4,882 | o 4,882 | o 59,891 [eovevieireiins Joeeeeieeies [ i 2,557 |. 04/22/2024 . |5.B FE ...
BRAND ENERGY & INFRASTRUCTURE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 «oveeveerees [ . 06/30/2023 . [VArioUs .ovvevevereerereenes [oonsieesieesieans [oeea 20,958,239 |....... 21,773,635 |....... 20,906,349 |....... 21,357,391 |oereeiiaes [ 657,940 |ovoverrreiias forenns 657,940 |ovoveiieias forenns 22,015,331 |ovverrinnene ... (1,057,092) [... (1,057,002) |........ 1,302,418 |. 06/21/2024 . |5.A FE ...
BRAND ENERGY & INFRASTRUCTLRE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 «oveeveerees [ . 06/30/2023 . | Various ... ... 53,815 ...53,815 ...51,485 |............52,634 |.... ...1,180 |... ..53,815 |.. ..4,828 . 06/21/2024 . [5.A FE ....
PENN INTERNATIONAL & MANUF PENN ENGINERING
..LX1654-14-9 | TLB +250 06/27/24 .vveeeeeeeraeennes | e . 04/28/2023 . |VArioUs .ovveveveevereeieres [eveeereeieinsieinns feenens 2,778,3%6 |........ 2,778,396 |........ 2,754,728 |........ 2,773,060 |overereieeins forenne 5,336 [coevrrieriiiens foreerins 5,336 [ooeireieias oo 2,778,396 |veveveeeiiiies foreeeiiieiies orvereieiene e 117,205 |. 06/27/2024 . [4.A FE ...
AIR MEDICAL AIR MEDICAL TLB S+425 Redenpt ion 100.0000
LLX1686-39-8 |03/14/25 ....voveerveeieierieeeieeeeie e [ e L 06/30/2023 . [ 1evvvenirieiirieiineinee [ereeieesee s [eeieens 12,537 |overrennne 12,537 [oeereeee 12,160 [ovevennnnn 12,715 |oeeeeeeeees forreeiins Q1)) 'O R (G0 ST R 12,537 overereeienies forreeiiiieiies v [ 576 |. 03/14/2025 . [5.B FE ...
CALPINE CORP CALPINE CONSTRUCTION 1L +200 Redenpt ion 100.0000
LXA702-04-7 | 01/15/25 .o [ e L 06/30/2023 . [ vevvveririerininienineines |orerieenieenees [ 9,808 |oorrinnne 9,898 |ereenene 9,898 [.eoveennnne 9,898 [oovorrieiiiiers foeeerieieieies e e e e 9,898 [oveveireiiis foerreerieieiies v [ 339 | 01/15/2025 . |3.B FE ....
ROBERTSHAN HOLDINGS ROBERTSHAW 1L TL S$+350 Redempt ion 100.0000
LXA713-34-1 [ 02/28/25 oo [ e L 06/30/2023 . [ 1euvvenirienirieiinieiniee [ [ 10,000 [ooveneevee. 10,000 |ovevreenee 5,40 [oovovrinnene 9,967 [covevreeiiaes forererieiens 15 feveenne 4,842 |........ [C3X: 720 IO ISR 5,940 [ooveereiries foreeenne 4,860 |.......... 4,860 [oovvoverrinene 209 |. 02/28/2025 . [6. FE ...
ROBERTSHAN HOLDINGS ROBERTSHAW 1L TL S$+350
LXA713-34-1 [02/28/25 e [ . 06/30/2023 . {No BrOKEr ..eveveuveveees [oreereesrensieens [eevereens 83,448 [oovvoerieieiiies [ 83,448 |............ 83,448 [oovvoveieeiie foereeieiiiieies foeerireiiiens e oo o 83,448 [oovvveeieiins e [ i 3,386 | 02/28/2025 . |6. FE .....
XPO LOGISTICS XPO LOGISTICS 1L TL +175 Redempt ion 100.0000
CLXA715-18-9 | 02/28/25 ... [ e L 06/08/2023 . | +evvveneeieninieiiiieiniees [eeeerieieneeees [ 1,138,417 |........ 1,138,417 |....... 1,135,571 |........ 1,145,930 |oeveeireins forrene (7,512) e [ (7,512) e [ 1,188,417 |ooveveieeiiis ferrreeiieeiee foeveeieees foeeeienene 36,222 | 02/24/2025 . |3.B FE ...
XPO LOGISTICS XPO LOGISTICS 1L TL +175
CLXA715-18-9 [ 02/28/25 ... [ e . 05/24/2023 . | Tax Free EXChange ....... |oeveverevereiens [orvevenes 616,048 |........... 611,583 |........... 610,054 |.voueeene 615,618 [oovvverieiiis forreererins 430 [oorieiiein e 430 [ooiiiiiiiens s 616,048 [covovevieiiees forreereiiies [oreeeieieiees feeeeienene 16,692 |. 02/24/2025 . |3.B FE ...
AVNEAL HOLDINGS , LLC AMNEAL HOLDINGS TLB
..LX1720-08-0 | $+350 05/04/25 .ovnveveeereeeieeenens [ e . 06/30/2023 . {VAri0US wveveververeriares [ereeeeesiensieens [eenereens 66,185 |veverenene 66,185 |[............ 63,678 |..cveennnne 64,504 |ovoereeias forinne 1,641 |oereeieens [ 1,641 | feoveriine, 86,185 |ovoveerrereres fooeeerieieniens oreereseienes feeeeeieeiens 2,800 | 05/04/2025 . |4.B FE ...
CINEMARK USA INC CINEMARK USA TLB +175 Redempt ion 100.0000
LXA721-16-1 [03/29/25 v [ e L 05/26/2023 . [ .evvveririeriieieineines | e 3,055,378 |........ 3,055,378 |........ 2,890,721 |........ 2,904,784 |ooeveveereenes o 150,594 [ovevereeiiae forrens 150,594 [vevereeies forerenes 3,055,378 [eevevveiieiin Joeeeeiieies [ o 89,350 |. 03/29/2025 . [3.C FE ...
CONSOL IDATED PRECISION CONSOLIDATED PRECISION
..LX1730-00-6 | 1L +375 04/30/25 .oeeveeereneeieeaien [ e . 06/30/2023 . {VAri0US +vvveveevereeiares [oreereesiensieens [eenereens 31,262 [oovreeene 31,262 |oovreenne 29,91 [oovrneee. 27,879 [oevveeiraiens e 1,108 |oveveeieeens fereeiene 1,108 |oveeveieeeees feereieeiene 31,262 [eoreveiieien oo [ e 1,715 |. 04/30/2025 . [5.A FE ....
CONSOL IDATED PRECISION CONSOLIDATED PRECISION
LLX1730-02-2 |2L +775 04/30/26 .vevvverrieieiannn [ e . 04/01/2023 . [ MORGAN STANLEY ...vevveves |oeeriererieririnens [oeevieenieienieee foeerererinsinnes foerieeieeeinsens Joesesesesereeens fooeseeesisienes foevesieennens 88 [oeeereiieries [oeereeenenns 88 |ovveeeieeiie |oeereiiieieas 88 [ooereiriiiens e (1) F— (23 F— 62,202 |. 04/30/2026 . [6. FE ...
HUB INTERNATIONAL HUB INTERNATIONAL TLB +300
LXA731-50-9 | 04/25/25 ..o [ e . 04/05/2023 . | MORGAN STANLEY ...vvveves [oveveeeiecrieens feenns 3,625,081 |........ 3,634,166 |........ 3,506,970 |........ 3,539,382 [ooveveeieers foreerins 8,989 [orevireiiiens foreeins 8,989 [oooireiiras o 3,548,371 [eorrieiieiins o 76,709 |........ 76,709 |ovoveennnne 67,472 |. 04/25/2025 . (4.B FE ...
HUB INTERNATIONAL HUB INTERNATIONAL TLB +300 Redempt ion 100.0000
LXA731-50-9 | 04/25/25 ...t [ e L 06/20/2023 . [ .evvveviieriieieineines e o 4,241,368 |........ 4,241,368 |........ 4,230,764 |........ 4,202,833 [ooverieiies oo 38,535 [ovveveiieiies e 38,535 [ooveevieines e 4,241,368 [oovvieiieiins oo [ o 216,616 |. 04/25/2025 . |4.B FE ...
BROOKF [ELD RETAIL HOLDINGS BROOKFIELD RETAIL Redempt ion 100.0000
.LX1731-82-2 |TLB $+250 08/24/25 ..vevvevveaes [ L 06/30/2023 . [ 1evvvenirieiinieiineiniee [ereeieeeeeeeees [ 12,153 |overeienne 12,453 [ovreeennes [I2( ) 10,440 |ovevreveeiieies foereiens IRAK TN AR SRR 1,713 | [, 12,953 Jovevereeinies fereeeiieieiies oeveeieienes feereieeeienenns 422 |. 08/24/2025 . |4.A FE ...
JORDAN HEALTH SERVICES JORDAN HEALTH-BI NHHC
..LX1732-91-1 | 2L $+900 05/18/26 vovvveveveeeinanens | ceeneas . 05/22/2023 . [No Broker ......coevevevees |ooesresiieniienns |oonenenes 104,256 [oveoviiiiiiiiies i 104,256 |........... 104,256 |.vvoveeieienes feoreieiiieins Joeriiieiiieies feoviiiiiiiiens foeeisieiiies feoeisinens 104,256 [oveviieiriions fooeeiiiieiiiies fooeiiieiiiens foreiesieieieneaes . 05/18/2026 . 6. FE .....
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LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN TL
..LX1735-65-8 [ $+600 10/01/24 oo | e . 05/19/2023 . |Various ....ceververeernnes fovereerienienenens foeveenn 369,339 |.vovrunne 369,339 |ererenne 347,573 |oveerene 357,258 [.eoevrerninin foerien 12,081 |ovvviiiinies e 12,081 |ovriviniiiins e 369,339 [.ovoviieeiinn foeeiieiiieins oo i 24,853 . 10/01/2024 .|5.A FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN TL
..LX1735-65-8 [ $+600 10/01/28 oo | e . 05/19/2023 . |Various ... ..9,338,784 |........ 9,566,366 |[........ 9,002,590 ... 9,253,457 [orevrvivicvner [o0eeenn85,328 |oviiiiiiiiies [oeeen85,828 [ [ 9,338,784 |.. . 10/01/2024 . |5.A FE ...
LIFESCAN GLOBAL CORP L IFESC
..LX1735-67-4 [+950 09/28/25 .vevieeeeinienieninens [ e . 05/19/2023 . | Tax Free Exchange ....... |reoververerienens [oenenn 2,137,727 |eueee 2,250,000 |........ 2,160,000 |........ 2,184,481 Lo [ (8,758) [ [ (B,754) |oiiiiiies o 2,137,727 oo oo o [ 198,520 | 09/28/2025 . |6. FE .....
RADIOLOGY PARTNERS INC RADIOLOGY PARNTERS 1L
LLX1742-70-4 [$+425 07/09/25 eveveeiaienienenienes [ e . 08/26/2023 . | BARCLAYS ..o.vvvvrevnnne fovereenierienieniens foeenn 1,530,000 |[........ 2,000,000 |........ 1,895,000 [........ 1,915,880 [ooevvvrviinnes [orveene 1,485 | [ 1,485 | [ 1,927,325 |oovvieiiees [ (397,325) |...... (397,325) [ 92,452 . 07/09/2025 . |4.C FE ...
MESSER INDUSTRIES USA INC MESSER INDUSTRIES
..LX1760-02-9 [TL $+250 03/01/26 e | e . 04/01/2023 . |Various ....ceeeeeeeeerenes fovervenienienenens foeveiinenns (D FEUURURUR ITURRURURURN STURURURURPRUR RURURRURR RUR 320,131 |ovrrnininens o 320,131 |ovrriiiiiiies e 320,131 |oevieiiees [ (320,152) |....... (320,152) [........ 108,753 |. 03/01/2026 . [4.A FE ...
MESSER INDUSTRIES USA INC MESSER INDUSTRIES
..LX1760-02-9 [TL $+250 03/01/26 oo | e . 08/30/2023 . |Various ....eeveevereenennee fouereeneenienenens foeviennn 235,520 |eeerrene 235,520 |vreeenne 230,721 fovrevrens 230,438 |ovovrriininn [ 5,082 |ovreeriniinies e 5,082 |ererriniinins forerrennens 235,520 [ooveeiiieiien e oo Jciie, 9,657 | 03/01/2026 . |4.A FE ...
..LX1761-64-7 [GOODRX GOODRX TLB +275 10/10/25 .o | cevene . 06/30/2023 . | Various «.eeeeeveeeeeeans foeereeseeneennnens ferneneens 34,766 |eeeeneene 34,766 |eeueennne 34,017 [oeeeeneee P27 2 A S (275 FS IR (275 FS IR 34,766 [eeereieiens [ e 978 |. 10/10/2025 . |4.A FE ...
DISTRIBUTED PONER DISTRIBUTED PONER TLB +275
CLXA761-67-0 [12/31/25 oo | . 06/30/2023 . | Various «.oeeeeueeeeeeans freereeneeneennnene feereneens 24,361 [ooreennne 24,361 |reraeenne 22,902 |oeeeeenne 23,309 |rereieieies e LIN1:72 IO R L0720 A P2 X R SR NSRRI ISV SRR 891 |. 12/31/2025 . |4.C FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI TLB-DD
..LX1763-39-5 [+275 01/04/26 e [ . 05/01/2023 . | Tax Free Exchange ....... |oeeececercesoenocne [eeenn 2,157,028 |....... 2,418,136 |........ 2,006,015 |........ 2,139,303 [ooveveeiiiieaes [ 17,725 |ooveeeieiees e 17,725 |oeeeeieeaes e 2,157,028 |eeveeeeienes foreeeeeieeiens [ e 73,855 |. 01/04/2026 . [4.A FE ....
CPM HOLDINGS INC CPM HOLDINGS 1L-TL S$+350
LX1764-53-4 [ 11/15/25 oo | e . 06/30/2023 . | Various «.eeeeeeeeeeeeeans freereeseeneenenens fernenens 23,125 [oreennne 23,125 |overenee 20,927 [ooveeennnne AN N O L7 AU LN A 23,125 |oeeeeeeeeens Joeeieeieeieis s e 947 |. 11/15/2025 . |4.B FE ...
COMMSCOPE COMMSCOPE TLB2 §+325 Redempt ion 100.0000
LX1784-54-0' [04/04/26 ..o | L 08/30/2023 . | cevveeeiniinienieninenenee foeeeeenee e [errenen 7,752 e 7,752 |oveeeennns 7481 | o e P24 A A, P24 T A S 7,752 |oeeeeeeienies foeeeeenieeiee forveieiiis e 162 |. 04/04/2026 . [4.B FE ....
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redempt ion 100.0000
. LX1806-87-1 [$+250 10/19/26 e [ L 08/30/2023 . | cevveeeiniiniinieeeninenee [oeeeenee e [ereeens 50,528 [ooeeeennnns 50,528 |eeeenenne 49,507 |veeeenene L0 3  F AS Y£: N PO I, Y£: PSR I N AU FUUURUUR USRI TSR 1,748 . 10/19/2026 . [3.B FE ....
US RENAL CARE US RENAL CARE TLB +500
LLX1807-56-4 [06/26/26 ....eeveeeeeeeaeeaeieieeieeieeeeeeeeeees | e . 06/30/2023 . | Various «.oeeeeueeeeeeans freereeneeneennnene feereneens 59,169 [ooereeennne R TCI T 57,620 [o.eeuennene L7005 [ O P2 111 R IS 2111 FUURR R LT T AU IR USRI TSR 2,935 |. 06/26/2026 . |5.A FE ....
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL $+350
L LX1813-30-7 [07/18/26 eevveneieieiieeeeeeeee s | e . 06/30/2023 . | Various «.eeeeeueeeeaeans freereeseeneennnens ferreneens 29,479 |oreennne 29,479 |oveerenene 29,026 [o.eeounene 28,752 [ceveieieiees [eerieine 2 R A, [ R S, 29,479 |ooeeiiinicenee e e o 1,281 |. 07/18/2026 . [4.B FE ....
GENESEE & WYOMING INC GENESEE & WYOMING INC Redempt ion 100.0000
..LX1814-64-4 [ 1L $+200 12/30/26 e | e L 06/30/2023 . | cuvevieiiniinienienenenienee foeeeee e [eereien 5,155 |oeeeeeene 5,155 [oreeeeennne 5,182 [oveeeeeeeeeees [ [, RKT FU AT FUR U 5155 |oeereeeeenes foeeeeenieniens feerereieien e 35 | 12/30/2026 . [3.B FE ....
PLZ AEROSCIENCE PLZ Aeroscience 1L $+350 Redempt ion 100.0000
LX1817-13-4 [08/01/26 .o ees | L 06/30/2023 . | cuveveeiiniinienienenenene Joeeeeene e [eereieen 3,812 |oveeeenne 3,812 |oeoieennne 3,125 [ 3,302 [ ferreien [ A AU, [ A AU 3,812 |oeeeeeeieies foeeeeeeieeies ferreiiis e 160 |. 08/01/2026 . |4.C FE ....
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB Redempt ion 100.0000
..LX1821-54-0 [$+350 08/08/26 .nveneeeeeeneenenneee | e L 08/30/2023 . | cevveeeiniiniinieeeeeninee [oeeeeneene e [eeneiene 30,829 [oorrenene 30,829 |iiieinne 28,295 |.eeeannne 28,361 [oeoeeeiiieiiaes e 2,468 |eeieiiiaies e 2,468 |eeieiiiaies e KIOJE: 72 AU ISR NSO TSR 1,232 |. 08/08/2026 . |4.B FE ....
VIGOR INDUSTRIAL VIGOR MHI TLB +500
LLX1825-43-4 [09/19/26 ...eeueeeiiiee e | . 06/15/2023 . | Various «.eeeeeeeeeeans foeereeneennnenens feees 24,932,976 |....... 24,932,976 |....... 24,725,950 |....... 24,294,191 | [ 638,785 |.eeeeeaiaies oeenen 638,785 |.eeeeeaiains oeenen 24,932,976 |eeveereiries foeeeeeeieniee ferreiiiiin e 1,090,826 |. 09/19/2026 . [4.B FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L $+400
LLX1826-40-8 [10/22/26 ...eeueeneiiieeeeeeee e | s . 06/30/2023 . | Various «.eeeeeueeeeaeans freereeseeneennnens ferreneens 18,805 |eeeenenne 18,805 [oveeeeenne 18,699 [oveveneenne LT/ R U P30 PSR IR P03 FSR R 18,805 |veverrerirnes foreeneeieeieee ferreriiein e 834 |. 10/22/2026 . |4.C FE ...
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redempt ion 100.0000
LLX1830-42-6 [04/15/27 oo | e L 04/17/2023 . | ceveeiieieiiiinieenenens e [ 28,029 [ooienene 28,029 |eeienne 27,576 |ooeeeenen 27,850 oo [ LTC I P U LTC I P U 28,020 |oeereiiiens Joeeeeieniieies e [ 671 . 04/15/2027 . [4.B FE ....
Redemption 100.0000
..LX1840-74-8 [USI INC USI TLB 2026 +325 12/02/26 | ....... L 06/30/2023 . | cuvevieiiniinienienenenienee foeeeee e [eereien 3,744 | 3,748 o 3,200 |oeeeeranne 3,307 |oreeeeeeeiee [ K72 FS R K772 FS 3784 e o [ e 155 | 12/02/2026 . [4.B FE ....
ACRISURE ACRISURE TLB +350 02/15/27
LLXABBA-1A-5 [ e | e . 06/30/2023 . | Various «.eeeveeueeeeeans foeereeneeniennnens feeneneens 23,798 [oorrennne 23,798 |eerenenne 2,511 [ 22,530 |oveeeieieies e L7 O R, L7 T 23,798 |oeeeeeenienes Joeeeeieniinis e o 995 |. 02/15/2027 . |4.C FE ....
STATION CASINOS LLC STATION CASINOS TLB +225
LLX1854-55-8 [02/08/27 ...evveeeieiieieeiieieeeeeee e | e . 06/30/2023 . | Various «.eeeveeueeeeeans foeereeneeniennnens feeneneens 19,621 |eeeeennne 19,621 [ooeeennne 18,182 |.veeeenne 10,860 |ovveveeeaeaies oeeeeenen 1,235 [ooeiieiiiiiees [oeeeiees L% T A A, 19,621 |oeeveeieiniees foreeneeienies ferreiiiis e 450 |. 02/08/2027 . |3.C FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ 1L TL
..LX1856-14-0 [US BOR $+350 04/08/26 ecnveneeeee [ . 06/30/2023 . | Various «.eeeeeeeeeeeeans freererneeneennnens feenenens 19,086 |oeeeeenenne 19,086 [oveveeenn. 17,182 |oveeeeene 18,424 |oooeeiiiein [ (272 A A, (272 A A, 19,086 |-vevvererrries foreemenienieee feereiiieiins e 805 |. 04/08/2026 . |4.C FE ...
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS Redempt ion 100.0000
..LX1856-44-7 [TLB §+225 02/25/27 e [ L 08/30/2023 . | cevveeeiniinienieninenenee foeeeeenee e [errenen 7,500 [ooriiienns 7,500 [oeeeeeeennns 7,350 |veeeanenne % 1'% PSR LI I S JC/- 3 I %[0 SR ISR IO SRR 273 |. 02/25/2027 . |3.A FE ...
DYNASTY ACQUISITION CO INC DYNASTY ACQ 1L TL
..LX1857-30-4 [ CAD BR $+350 04/08/26 «oovvevveeanane | e . 06/30/2023 . | Various ...eooeeoeeoeaieas Joeeseeseniennnnne fersnieens 10,261 |oveeenens 10,261 [oooeenenneee 9,287 |oeeiiinnne 9,905 |ovoviiiiiiiin [, i PO IR i PO IO 10,261 oeeieeininins forneeeieniiiins feniiiiis o 433 |. 04/08/2026 . |4.C FE ....
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. LX1888-01-0 [PG&E PGAE CORP TLB $+300 06/23/25 . |....... . 06/30/2023 . | Various «.eeeveeueeeeeans foeereeneeniennnens feeneneens 37,563 [oeeeeeeennns 37,563 |eeeanenne 37,453 e 37,360 [oereieiiiiaes e X FSR U X AR U K708 T AU ISR IS TSR 1,484 |. 06/23/2025 . [4.A FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2025 $+300 Redenption 100.0000
L LX1888-67-1 [06/30/25 ...eeueeeeeeieeieeeenieeee e e e e | e L 06/30/2023 . | cuvevieiiniinienienenenienee foeeeee e [eereien 7,712 [ 7,712 | 7,693 |oeeeeeeeeeeeienn foeeeeieeinies [ LT AU R, LT PR 2472 PSSR ISR IO ISR 26 |. 06/30/2025 . |3.C FE ....
UNITED AIRLINES MILEAGE PLUS HOLDINGS TLB
..LX1889-05-9 [+525 06/21/27 eveeeeeeeeeaeas | v . 06/20/2023 . |Various «eeeeeeeeeeeeeeans foeeeeenenneenennnns feeen 1,920,126 |........ 1,920,126 |........ 1,954,834 |........ 1,905,870 [ooveereeiiaee [oreeens 14,256 [eeeeeeeeeeee fereen 14,256 [oeoeeeeeeeeiee ferrens 1,920,126 [oveveeieinies Joeeenieieeis foereneienes foeeeeenn 98,096 |. 06/21/2027 . [2.C FE ....
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV Redenption 100.0000
..LX1898-91-0 [TLB2 $+325 02/05/26 vveeeeeeaeaea | s L 06/29/2023 . | cuvviieiniinenenineneeee e [eereen 216,176 [coeeneee 216,176 |oveeeeeee 215,636 [oveveevnnns ARSI AR P11 1 PO IS, P11 1 PO I 216,176 |oveeeeerenes Jooeeeeieeiinis Joerenenenes foeeeeeeeas 7,394 |. 02/05/2026 . |4.A FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 [TLB §+375 10/20/27 e [ . 04/20/2023 . | Various «eoeeeveeeeeeeans foeeeeeneeneenenens ferneeens 750,000 foeeennne 750,000 |oveveenne 753,438 |ooeeennne 738,971 |oveieieiaies e R 7 I U 11,029 |overeieiees e 750,000 |+vereenernnns Joeeeeieeieeies foerereienes foeeeeene 31,365 |. 10/20/2027 . [2.B FE ....
AIR MEDICAL AIR MEDICAL TLB S+425
L LX1899-51-2 [10/02/25 .. | e . 05/10/2023 . | MORGAN STANLEY ..eeovveer |oerernennieninnins fernen 2,465,000 |........ 4,000,000 |........ 3,929,424 |........ 3,920,613 |oveeereiniee ferirne [75:773 AU (75772 AU U 3,927,536 [oeoeeiiieenne ... (1,462,536) |... (1,462,536) |............ 87,301 |. 10/02/2025 . |5.A FE ....
AIR MEDICAL AIR MEDICAL TLB S+425
L LX1899-51-2 [10/02/25 ..o | e . 06/30/2023 . | Various «.oeeeeueeeeeeans freereeneeneennnene feereneens 57,457 eeeeeennne 57,457 |eeeeanenne LTRAT: I - 55,836 [ceeeeaierieaes [eeeieennn LI 72 I O R, L7 R LYY NS FUTUSUR USSR TSR 2,668 |. 10/02/2025 . |5.B FE ....
UNIVERSAL HOSPITAL SERVICES AGILITI
..LX1899-66-0 [ INCREMENTAL 1LTL +275 01/04/26 ... | .eeee. . 05/01/2023 . | Tax Free Exchange ....... |oeeceecescercencens ferreens 422,207 voerennne 428,571 oo 424,286 |........... 422,855 e e (G257 S (G257 ) S S 422,207 [oveeieiiins [ s e 13,083 |. 01/04/2026 . |4.A FE ...
PCI PHARMA SERVICES PCI PHARMA SERVICE 1L TL
..LX1899-79-3 [$+350 11/30/27 e [ . 06/30/2023 . | Var ious . 11/30/2027 . |4.C FE ...
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1L
..LX1900-32-8 [$+350 10/08/27 +eeeeeeeeeeneaen [ . 06/30/2023 . | Var ious . 10/08/2027 . |4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB §+375
LLX1901-12-8 [10/19/27 v | . 04/28/2023 . | Var ious . 10/19/2027 . |4.B FE ...
CALPINE CORP CALPINE CORP TLB5 +250
LLX19T1-92-9 [12/16/27 e | . 06/30/2023 . |Various ... . 12/16/2027 .|3.B FE ...
..LX1912-33-1 |US LBM US LBM TLB $+375 /17727 .. | e . 06/30/2023 . | Various ... . 12/17/2027 . |4.C FE ...
MEN'S WEARHOUSE INC MEN'S WEARHOUSE T-BACK TL
..LX1912-66-1 |+800 12/01/25 oo [ . 05/01/2023 . | Various . 12/01/2025 . |4.A FE ...
EW SCRIPPS Ell SCRIPPS TLB3 $+275 Redempt ion 100.0000
L LX1914-05-5 | 01/07/28 .eevvvenieeiieeeieieeeieesiee s [ e L 08/30/2023 . | 1evveeirieiinieiinieiieeees [ [ 20,47 | 20,417 o 20,819 [oovveeee 10,893 |ovevereeineies ferreriniene ;T FOUURUROR U ;I FOUURURR RO 20,817 [eeeiiiiiin o s i 462 |. 01/07/2028 . |3.C FE ...
UTZ QUALITY FOODS LLC UTZ 1ST LIEN TL $+300
LX1919-27-8 [01/20/28 ..o | e . 05/02/2023 . | Various ....ceeeeereenenne fouereerienenenens foeveens 5,850,354 |........ 5,865,016 |........ 5,850,354 [........ 6,054,266 [..oovrriiin forriens 10,644 |ovveviiiinins e 10,644 |ovvviiiiiins o 6,064,910 . 01/20/2028 . |4.B FE ...
UTZ QUALITY FOODS LLC UTZ 1ST LIEN TL $+300 Redemption 100.0000
L LX1919-27-8 |01/20/28 vt [ e L 06/30/2023 . [ vvvveiineeiiieieinieenies Joevieenieeieiee [ 9,999 [ 9,999 009,974 |l 10,321 .9,999 |.. . 01/20/2028 . |4.B FE ...
TRUCK HERO INC TRUCK HERO INC TLB $+375 Redempt ion 100.0000
L LX1920-14-4 | 02/24/28 ..o [ e L 08/30/2023 . | 1evveeirieiinieiinieiieeees [ [ 25,157 [overenene 25,157 |eovreeenn 25,139 [oovvenenne 25,002 [oovveeiieiiis oo LT R LT R 25,157 . 02/24/2028 . |4.C FE ...
LIFE TIVE INC LIFE TINE FITNESS 1L TLB +475 Redemption 100.0000
L LX1920-34-2 [ 12/16/24 .o [ L 05/09/2023 . [ vvvveeeieiernieinieinies | o 2,763,895 |........ 2,763,895 |........ 2,762,927 |........ 2,750,301 |oeveveiierin [ 13,59 |oevreriieies foeerins 13,50 [ovoriiniiin [ 2,763,895 [ooveviiiiin [ [ i 116,745 . 12/16/2024 . [4.B FE ....
CP ATLAS BUYER INC AMERICAN BATH TLB1 §+375
LX1922-22-3 [ 11/23/27 v | e . 08/30/2023 . |Various ....ceververeeneenes frvereenienienenens foevennens 62,899 [ooovrnnne 62,899 |eociiienne 62,748 |.ooeenenne (31874 R L1720 SRR S L1720 R TN (78 < T RNV RUNURURURURE UIUIRUUR PSRN 2,669 |. 11/23/2027 . |4.C FE ...
JANUS INTERNATIONAL JANUS TLB-1 §+325 UBS VIARBURG CONVERT IBLES
L LX1923-26-2 [ 02/15/25 .ot [ e L 04/01/2023 . [ .vveeeieieeneineines |oereeeeseines e 2,509,498 |........ 2,518,944 |........ 2,509,498 [..eeverierirninnn fereiieiiiien e [ v e o 2,509,498 [oovoviiiiin [ [ . 02/15/2025 . |4.A FE ...
JANUS INTERNATIONAL JANUS TLB-1 $+325 Redemption 100.0000
L LX1923-26-2 [ 02/15/25 .. [ e L 08/30/2023 . | +vvveiinieeinieiinieineeees [ereeeeiee s [ 69,003 |veveenene 69,003 |.viveunnen 68,793 [.cvvvueene. 62,618 |.covveciiins [ (G557 R (G557 ) R R 69,003 [oovevviiiiin [ s i 2,668 |. 02/15/2025 . |4.A FE ...
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TL1L
.LX1923-43-7 | $+225 A1/01/26 e | e . 05/03/2023 . | GOLDMAN SACHS ....vevveve |oveververienieriens foenenn 4,975,000 |........ 5,000,000 |........ 4,758,284 |........ 4,775,939 [ooviviiiines [ 6,502 |oerriiiinies e 6,502 |.vriiininins e 4,782,462 [oooveiiiiiins [ 192,538 |....... 192,538 |.evreeenn 147,572 |. 11/01/2026 . |3.A FE ...
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TL1L Redemption 100.0000
.LX1923-43-7 | $+225 /01/26 wovveeeeeeeeines | e L 08/30/2023 . [ .evvveeieeiieinieinieinies |oerieeneeeeiee [ 1,958 [ovvreenenns 1,958 [ooveviriinne 1,869 [oeuvrvenenn L7230 U 7 SRR R 7 SRR RIS I AR FUNURURURURES RUTTUUUUR PSRRI 110 |. 11/01/2026 . |3.A FE ....
PETSMART PETSMART TLB $+375 02/11/28 Redempt ion 100.0000
..LX1923-65-0 |... e . 04/28/2023 . | .. JOR ORI R 30,338 [ 30,338 oo 30,357 [oevvreenne 30,073 [oevvveevrerins foeereeienens FL5 3 PR U FL5 30 PR U RO I AR NUNURURURUR RUSURRUUR IEURRRN 859 |. 02/11/2028 . |4.A FE ...
RESIDEO TECHNOLOGIES RESIDEO TECH TLB +225 Redemption 100.0000
. LX1924-23-7 ]02/09/28 .oviuiiiiiiiieiiiieisiessseneeenene | e . 06/30/2023 . [ .evviveiiiiiiiiiiiiicinie |ovenisiniieniiens |oenieeead 6,178 [oooiernes 6,178 |.ovrirnns 5,058 |oiieanens IR T O 1,000 forverneninine foninnns 1,000 forvernerninine fooviiinns 6,178 |oovereicninns Jorniniiiiins Joenieniiiinies forverniniinnnn 278 |. 02/09/2028 . |3.A FE ....
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PERATON CORP PERATON CORP 1L S+375
L LX1924-68-2 | 02/01/28 v.vevereiieieieieieneeeiee s | oo . 06/30/2023 . [Various ...cevevevevevrins foorereresisieneieen freeeenns 45,000 |overenene 45,000 [............ 44,981 | 44,208 [oereeiiciis o 230 P A 270 P A 45,000 [vveeieiies foeeiniiie o [ 1,944 . 02/01/2028 . |4.B FE ...
AMWINS AMWINS GROUP INC TLB +225 Redenption 100.0000
L LX1926-58-8 |02/19/28 ...vvvvineiiieieieieieee e | e L 06/30/2023 . [ cevueerereeieieieieenennens feeeene e [ 4,907 |ooverernnnn 4,907 [oirinnne 4,864 |oueennen. 4,820 [ooireieeee o 87 |overerirreies [ 7 NSO SR 4,907 [oovereiieiine foereveriieins v oo 208 |. 02/19/2028 . [4.A FE ...
PETCO ANIMAL SUPPLIES PETCO TLB 2028 $+325 Redempt ion 100.0000
1 LX1927-45-3 |03/03/28 ..vvvrineiiieieieieeeee e | oo L 05/17/2023 . [ ceveeerenereeieieieeeeenene [oereeieneiesisiees [eeeens 591,425 | 501,425 |.ovnnen. 590,816 [.ovvvvne.. 586,030 [oovovrveeeiis ferrerenne 5,395 [oovrrieeiies forreenens 5,395 [oovorreeiens [ 591,425 [vveverveeien foeeereiiieies oo e 18,591 |. 03/03/2028 . |4.A FE ...
GATES GLOBAL GATES GLOBAL TLB3 $+250 Redempt ion 100.0000
LX1927-51-1 | 03/31/27 v | oo L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 37,044 |oorrnnnn. 37,044 o 36,672 |ovrrnnnnn 36,520 |ovovereiieee o 773 T R 773 TR R 37,088 [ooeeriiiiien e foeeriiii i 1,368 |. 03/31/2027 . [4.A FE ...
Verscend Holding Corp VERSCEND HOLDING TLB-1 Redempt ion 100.0000
..LX1927-50-4 | $+400 08/27/25 vvveveeeereeeeerienans | eeeen L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 2,009 |orrrinne 22,009 [oeeeeen. 20,740 |ovrrnnnnn 20,941 |ovoverreeeie oo 1,068 [oovvrrereeirs [errerenns 1,068 [oovveverereiers [errerenenns 22,009 [eovevveiiiiene Joererniennies [ o 976 |. 08/27/2025 . 4.B FE ...
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL S+300
< LX1928-45-1 | 08/04/27 ..vvveveiiiererereieneeeeeesesieieienens | oo L 05/31/2023 . [Various ....eeevervevris [oererereririririees [oeenens 194,586 [..voveee 194,586 |..oveve.. 193,813 [oovvnnene 191,327 [oovveevveens foereriene 3,259 |eeieirienns [ 3,259 |oeireiinies [ 194,586 [veverieiiiare [oeveerinniinns freeereieieie foerereinnas 6,449 |. 08/04/2027 .|4.B FE ....
PONER SOLUTIONS PONER SOL. - CLARIOS TLB +325
1 LX1920-23-6 | 04/30/26 ..vovevrineiiieieieieieee s | e . 05/04/2023 . [Various ...ceveveeeveeries foorermrerisisneenes forene 21,256,197 |....... 21,256,197 |....... 20,475,158 |....... 20,518,787 [ceveveririeinns [oenene L4700 S N AU I P40 N AU S 21,256,197 |-veveeereiens feervreieneiens e o 589,446 |. 04/30/2026 . 4.A FE ...
LESLIES POOLMRT LESLIES POOLMART TLB REF
..LX1930-83-8 |S+275 03/09/28 vvvovevverereeesesiens | eeeeen . 06/30/2023 . [Various ...cevevevevevrins foorereresisieneieen freeeenns 25 :7 2 74,732 oo 74,074 |ovevernnn 73,154 |ovoveiveeeies oo 1,577 |oeeeeeenenes [ LIE:7740 P A 78,732 [oveiiiiiiien e foeeiiiii e 2,800 . 03/09/2028 . |3.C FE ....
HARSCO CORP HARSCO CORP TLB-3 $+225 Redenption 100.0000
L LX1931-03-4 |03/10/28 ..vvveeieieeeveieieeeeeee e | oo L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 13,795 |oevereenne 13,795 |orvrrrnnne 13,450 [ovevriieirieieiens oererenieinne v K3 TR R 35 | [ 13,795 |oveveeeieieies foreerinieinee v [ 36 | 03/10/2028 . |3.C FE ...
CONSOL IDATED COMMUNICATIONS CONSOL IDATED COMM
..LX1932-28-9 | TLB1 +350 10/02/27 wvevevrereesinins | eeeeen . 04/01/2023 . [Various .veveveveveererens foereereriririiees [oereriiiiiiiene Joovreeeeieienes foeeeeieieniinnes fooeeieieieninnns e [ LAL T PSR I L[ AU ST 16 |oeeerieeres feereieniens (RRL)) - (116) frvevvnne 110,268 |. 10/02/2027 . [4.C FE ...
TRITON WATER HOLDINGS TRITON WATER TLB $+325 Redempt ion 100.0000
1.LX1933-19-6 | 03/31/28 ..vovvveneiiieieieieieee e | oo L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 23,497 |ovrrnnne 23,497 |oeverennne 23,444 | 23,297 [evverereeeiins forveeinne 200 [ooveieieeies foereeine 200 [eoveieeeeies foereeeens 23,497 [ooiveiieiin e [ i 1,035 |. 03/31/2028 . [4.B FE ...
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS Redemption 100.0000
..LX1934-40-0 | TLB2 $+250 05/03/28 ovvveveveerrinns [ e L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 17,500 [ooveeenee 17,500 |ovevevennes 17,43 [ 17,195 [ovevevieees fooreieenns KT I R KT U R 17,500 [oveveerieiens foereveiinnine e e 643 |. 05/03/2028 . [4.B FE ...
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | $+500 03/30/27 vvveeeveeeerreesenienens | eeeeen . 06/30/2023 . [Various ...ceveveveveveies foorereresisieneieen freeeenns 38,756 |everrene 38,756 [oovrvenrnnn 38,381 [oovvennnne ;eI O R (12) [ervevererenens foerereeens (G73)) PR 38,756 |ovveereiies fooreerneniie v [ 2,484 |. 03/30/2027 . |4.A FE ...
THOR INDUSTRIES INC THOR INDUSTRIES TLB-1
..LX1934-59-0 |$+300 02/01/26 cveveveevevereeeieens | eeeeen . 06/30/2023 . [Various ....coceceverevvenns feerereereriririins fooenn 3,688,197 |........ 3,688,197 |........ 3,662,497 |........ 3,641,617 |oovreccee oo 46,580 |.veverieiiains feerennn 46,580 |.vevvrieiiaies feerenn 3,688,197 |ovoveiveriiies foveveiiieiine oeveineiene [ 126,045 . 02/01/2026 .|3.B FE ....
SINCLAIR TELIVISION SINCLAIR TELEVISION TLB-3 Redempt ion 100.0000
..LX1935-65-4 | +300 O4/01/28 cvvveeeeeesieieieieienen | eeeeen L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 10,362 [oovvnnen 10,362 |rvrrnennne 10,363 [oovvennee. 10,203 [ovovevrieees ferreieenns 189 [ovverereeiens foerereeene 189 [oovevevereeiens feerereeens 10,362 |oevvererieiens foerererinnine e oo 407 |. 04/01/2028 . [3.C FE ...
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB Redemption 100.0000
..LX1936-95-9 |$+325 04/12/28 e | e L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 20,00 |orrrrnnne 29,00 [oovoeeeen. 28,875 |ovrrennne 28,362 |ovoveveireee o 658 [ovvorererees [eerereinns 658 [ovverererees [eerereiinns 29,020 [eovevieiriiens Joerereiiieies [ e 1,268 |. 04/12/2028 . [4.B FE ...
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL Redempt ion 100.0000
..LX1937-90-8 |S+425 O4/14/28 oo | e L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 75,044 |ooeinnnn. 75,044 oo 74,644 |.ooee 73,885 |ovoverviriee v 1,188 [oveeieeeies foeveenns 1,158 [ooveeieeces [oereieenne 75,084 [ooverieiiiiin Joeireiieies fooveriiiis e 3,488 |. 04/14/2028 . |4.C FE ....
INGRAM MICRO INC INGRAM MICRO TLB +350
(LX1938-91-4 |07/02/28 ..evveveieeieierereieneeeeeesesieieieiens | oo . 04/01/2023 . [J.P. MORGAN ..o foevereeiiieiiiies [oreieieienne (25 1) AUV IUSIPUSIURTOIUPR IUSIUIRSUURUIURR RUTSIRSRTUUP TS L3 YZ FSSR R [ YZ 3 AR IS L0 YZ FUU SRR (4,699) |-..ooen (4,699) |-.vnnen 183,953 . 07/02/2028 . |4.A FE ...
INGRAM MICRO INC INGRAM MICRO TLB +350 Redemption 0.0000
(LX1938-91-4 |07/02/28 ..evveveieeieierereieneeeeeesesieieieiens | oo L 04/01/2023 . [ ceveveerereeeeieieeeniecnins [oereerererinisees [eereieiiiiniens Joveeeieieieins [ oeeeieeneiinns [ oo oo o e v foeee e s v 468 |. 07/02/2028 . [4.A FE ...
ADIENT GLOBAL HOLDINGS LTD ADIENT TLB $+325 Redempt ion 100.0000
L LX1930-44-1 | 04/10/28 ..vveieieieieieeeeee s | e L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ (4,602) |.vvveeene (4,602) [cevvneeee. (4,398) [.cvvneeee. (4,386) |- voveeererres frreiinens (217 U RIS (C21) 1 S IR (4,802) |- vveneereiies foorreiieiie oeveieieiiies [ 326 |. 04/10/2028 . |3.C FE ...
FRONTIER COMMUNICATIONS FRONTIER COMM TLB Redempt ion 100.0000
..LX1942-13-0 | +375 10/08/27 .vvveeeeeneesererienens | verenn L 06/30/2023 . [ cevueereeeeieieieieinennns feeeenenreeeen [ KIZ I 3,740 [oeereinnne 3,627 |ovrrinen K75 I O IR LRI ORRRRT USRI LRI OURRRRRP RS 3,740 [ooveeiieine foereveieieins e oo 179 |. 10/08/2027 . |4.C FE ....
UNITED AIRLINES UNITED AIRLINES TLB +375 Redemption 100.0000
1 LX1942-89-0 | 04/21/28 ..vovvrneiiieieieieieee e | e L 06/30/2023 . [ cevuveeenereeieieieieenenene [eeeeeeeiniies o 1,481,605 |....... 1,481,605 |........ 1,485,360 |........ 1,507,387 [eoveveereiins e (CSIE:72 ] O (25,782) [ovevenvrieiae fovreenes 1,481,805 |vvervvieiie feorrveiivcin foevieeieins oo 84,985 |. 04/21/2028 . 3.B FE ...
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB Redempt ion 100.0000
L LX1945-22-4 | +225 05/19/28 ovoveereeeereieiriaens | oo L 06/30/2023 . [ cevuveeeeeieieieeeneninens e [ 5,206 [oovererennne [0 J A 4748 | 4,752 [oovireeeiees [ 453 | [ 453 | [ 5,206 [oveveeieriie foerererinein Joereienieienes oo 185 |. 05/19/2028 . |3.B FE ...
ACPRODUCTS HOLDINGS INC CABINETWORKS - Redenmpt ion 100.0000
..LX1947-06-3 | ACPROD.TLB S+425 05/17/28 . N L 06/30/2023 . [ cevuvuieereeieieeeieeeens ... 45,000 ...45,000 144,638 |............ 85,372 |.... ..45,000 |.. . 05/17/2028 . |5.A FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L +400 Redemption 100.0000
L LX1947-77-4 |06/01/28 ..vvevereeciiiiiisiiisieieicissieininns | aenens L 06/30/2023 . [ cevviiiiiiicicciiciisns o | 9,375 |ooeecnnes 9,375 |vririnnan, 9,328 [oioennnes 9,966 [ooveeririiiise |ovviiiennes 209 |ooeciiiins |, 209 |oovreiiiiiiis fooiiiiinns 9,375 |ooveenviieines foovsieniieins Jvvveiniiens feoviiiiins 423 |. 06/01/2028 . |4.B FE ....
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UNIVISION COMM UNIVISION COMM TLB 2028 +325 Redemption 100.0000
L LX1948-27-7 |01/31/29 .o | e L 06/30/2028 . | +evvveuriieneiienieeieee [ [ 1,250 v 1,250 [ 11,138 [ 11,026 [coviveiiciiis o 28 o e 22 TR RO 11,250 [oeieiieiis [ v oo 456 |. 01/31/2029 . [4.A FE ...
SRS DISTRIBUTION INC SRS DISTRIBUTION TLB Redenption 100.0000
..LX1950-86-9 | +350 06/02/28 .. [ e L 04/28/2023 . [ .o e [ 26,250 |ooorrnne 26,250 oo 26,078 |.cvceeee 26,720 [ocvveieiies o (470) [oevviiiiees o (470) [eviiiiiiies o 26,250 [ooviiiiiiiiies o oo o 703 |. 06/02/2028 . 4.C FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES Redenption 100.0000
..LX1953-66-5 | TLB §+250 09/22/28 .o e . 06/22/2023 . | .. TR FURRTURRTRRRROR IR 12,500 v 12,500 [oovveeenee 12,375 | 12,291 |ocveiiiies [, 209 [ooiiiiiiiiies e 209 [ooiiiiiiiiies e 12,500 |-ovveiiiiiiis [ v e 437 |. 09/22/2028 . [2.C FE ...
MADISON 1AQ MADISON [AQ LLC 1L TL +325 Redempt ion 100.0000
L LX1954-92-9 | 06/21/28 ... [ e . 06/30/2023 . . 06/21/2028 . |4.C FE ...
HERTZ CORPORATION HERTZ CORP TERM B-EXIT
..LX1955-25-6 | $+325 06/30/28 ... e . 06/30/2023 . . 06/30/2028 . |3.C FE ...
UNIVISION COMM UNIVISION COMM TLB +325
. LX1959-34-0 | 03/24/26 ......ocuviiiiiiiiiiiiecees [ . 06/30/2023 . . 03/24/2026 . |4.A FE ...
JO-ANN STORES INC JO-ANN STORES TLB +475
. LX1959-36-5 | 06/30/28 .....euveviuiiiiiiiiei e [ e . 04/28/2023 . . 06/30/2028 . |5.B FE ...
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL
..LX1962-73-2 | $+250 09/01/28 ..o [ . 05/31/2023 . . 09/01/2028 . |4.A FE ...
MOGRAW-HILL EDUCATION MCGRAW-HILL EDU TLB
..LX1964-70-4 | S+475 07/28/28 ..o [ . 06/30/2023 . . 07/28/2028 . |4.C FE ...
ACRISURE ACRISURE TLB-ADD ON +375
LLX1966-04-8 | 02/15/27 .vvenviiiiieiee s [ e . 06/30/2023 . . 02/15/2027 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB +350
L LX1966-45-1 | 08/17/28 ..o [ e . 06/30/2023 . . 08/17/2028 . |4.A FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI 1L TL
..LX1966-82-4 | +400 09/15/28 ..o [ . 06/30/2023 . . 09/15/2028 . |4.C FE ....
EYEMART EXPRESS EYEMART EXPRESS 1L TL +300
L LX1967-34-3 | 08/05/27 ....evuvviiiiiiiiieiien s [ oo . 05/08/2023 . | BARCLAYS ....cvvvcvicieies foevieiciieiiiees [ 915,000 |........ 1,000,000 [........... 990,000 |......vee 981,777 |eovveciiciiis o (1,745) |- [ (1,745) |- [ 980,032 |-veveviiiins [ (65,032) |....... (072 - 13,273 |. 08/05/2027 . |4.C FE ....
EYEMART EXPRESS EYEMART EXPRESS 1L TL +300 Redenption 100.0000
< LX1967-34-3 | 08/05/27 ....evurerereerereieicenieireneeeieiees | oo L 04/01/2028 . | v [ [ 207,466 |........... 207,466 |........... 205,752 |ovveennnee 204,281 oo [ 3,285 |eoiiciieens [ 3,285 |ociieiiies [ 207,466 |-.ovveveviiies [ v e 4,400 |. 08/05/2027 . |4.C FE ...
BALLY'S CORP BALLY'S CORP TLB +325
L LX1967-63-2 | 10/02/28 ... [ . 04/01/2023 . | Various ... .4,563,059 |........ 4,734,717 | 4,563,059 [..oovevivieiiiiins [ v e v e o, 4,563,059 |.. . 10/02/2028 . |3.C FE ...
BALLY'S CORP BALLY'S CORP TLB +325 Redempt ion .
< LX1967-63-2 | 10/02/28 ....eveereeeieveiciceieeerereeeieees | e L 06/30/2028 . | vevvveniiieneiieneeeeeee [ [ 79,562 |............ 79,562 |.ooveunnne 77,891 | 63,550 [oovvoveviiiiies o 1,369 [ovvevieiiiin [ 1,369 [ovveveiieiins e 79,562 [oovvveiiiiiins oo [ i 3,577 | 10/02/2028 . |3.C FE ....
FLEXSYS INC EASTMAN TIRE -FLEXSYS 1L $+525
L LX1967-93-9 [ 11/01/28 . [ . 06/22/2023 . |RBC CAPITAL MARKETS ... |-.eoeeivvciiins fouenene 3,039,234 |........ 3,371,970 [........ 3,304,530 |........ 3,337,618 [oeoveviciiiiin [ 1,665 |ovoviciiens [ 1,665 |ovovrciiins [ 3,339,283 |.coveiieins [ (300,049) |........ (300,049) |........... 156,699 | 11/01/2028 . |4.B FE ....
FLEXSYS INC EASTMAN TIRE -FLEXSYS 1L $+525 Redenption 100.0000
(LX1967-93-9 | 11/01/28 .o | e L 06/30/2028 . | vevvveniiieneiieneeeeeee [ [ 12,633 | 12,633 [ooeveeee 12,380 |ovoviinnne 12,504 |oecviiiiiies [ 129 | [, 129 | [, 12,633 v e o [ 682 |. 11/01/2028 . [4.B FE ....
PAREXEL INTERNATIONAL PAREXEL - PHOENIX 1L TL
..LX1968-14-3 [+325 /15/28 o [ e . 06/09/2023 . | BARCLAYS ....cvvveviviees [oevieieiiieiicens [oene 15,193,830 [....... 15,444,000 |....... 15,366,780 |....... 15,186,083 [..vvveveevieee Joveeen (56,198) o oo (56,198) [evciiciis s 15,129,890 [ooiviiiiiiins o 63,940 |......... 63,940 ... 411,513 |. 11/15/2028 . [4.B FE ....
SPRINGS WINDON FASHION SPRING WINDONS 1L TL
..LX1982-15-1 | $+400 10/06/28 ... R [ . 06/30/2023 . | .. ... 90,000 ...90,000 ...89,100 |............90,392 |.... ..90,000 |.. . 10/06/2028 . |5.A FE ...
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV
..LX1982-97-9 | TLB3 $+325 09/20/28 ..o | e L 06/30/2023 . | .ovvvereiereinienniennies [ [ 8,750 |oovrveunnne 8,750 |eienene 8,706 [oevvennene 8,613 [ooeiieiiiiiis o LT/ FURURUU IR LT FURRUU IR 8,750 [ooveeciiiins v oo i 356 |. 09/20/2028 . [4.A FE ....
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE 1L
..LX1983-37-3 |TL +325 09/20/28 .cevveiiciicies [ L 06/30/2023 . [ .evvveriiereiniennennies [ [ 7,538 [oeiieiine 7,538 | 7,226 [ 7,200 [ooiiiiiiie o 337 [ e 337 [ s 7,538 [ooveieiiieiiis foevrreiiicies i oo 306 |. 09/29/2028 . [4.B FE ...
MEDLINE INDUSTRIES INC MEDLINE INDUSTRIES TLB
..LX1983-98-5 | $+325 10/23/28 o | e L 06/30/2023 . [ .eveveriiereinieinennies [ [ 7,557 [ 7,557 e 7,285 | e oo 312 [ e 312 [oeiiiiiiiie i 7,557 [ooveveiiieiiis foeveveiiieie v oo 176 | 10/23/2028 . |4.A FE ...
LSF11 A5 HOLDCO LLC LSF11 A5 HOLDCO -AOC TLB
..LX1986-28-5 | $+350 10/15/28 o e . 06/30/2028 . | .evieiiiieiiiiiiiiins | | 16,439 Jiiovnnnn 16,439 [ 15,921 |vrrnen 15,850 |oooveiiiiins fooiinnn, 589 [ v 589 [ i 16,439 oo Lo o oo, 698 [. 10/15/2028 . [4.B FE ...
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RH RESTORATION HIl - RH TLB +250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvvvveieiererereieieieeeeeesieieieiens | oo L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 12,500 [ooveeennen 12,500 |orvrrnnnnne 12,469 ..voeve. 12,372 [ooveierneies [ L7 R IS 128 |orrreiriree o 12,500 [overveerieiine feerereiineins e oo 459 |. 10/20/2028 . |3.C FE ....
CARNIVAL CORP CARNIVAL CORP TLB 2028 S+325 Redempt ion 100.0000
L LX1991-53-3 | 10/18/28 ..vevevevrereeeeeesieieieieieieeeees | oo L 06/30/2023 . [ cevueereeeeieieieieinennns feeeenenreeeen [ 7,595 [oovererenne 7,595 |ereennnen 7,500 [oeveerereirieieeen fooerieirneiens foeeeeins 95 | e 95 |oeeeeeeies foeeeeeens 7,595 |ooveeeiieiiie foereveniieins foeveieieiens oo 14 |. 10/18/2028 . 3.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB Redempt ion 100.0000
..LX1993-56-2 |$+325 11/03/28 v [ e . 06/30/2023 . | .. e 28,250 |orrrrnne 28,250 [oeeeeen. 8,179 |orrrnnne 27,895 |ovovereireee o KT SO S KT SO R 28,250 [oeverveineien e [ i 1,148 |. 11/03/2028 . 4.8 FE ....
WIRECO WORLDGROUP INC WIRECO 1L TL $+425 Redempt ion 100.0000
L LX1996-81-3 | 11/13/28 v.vevreeiiieieiereieneeseeeseseeieienens | oo L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 12,500 [oovveennen 12,500 |orvrrnennne 12,375 [ooverene 12,191 [oovoieieeies forreieenns KT U R 309 |oovereeiiiens e 12,500 [oeeiveireiine foerereiinein e oo 719 |. 11/13/2028 . [4.B FE ...
TRANS UNION LLC TRANS UNION TLB-6 S+225 Redempt ion 100.0000
(LX2002-58-7 | 12/01/28 vvvereveiiieiereiereneeeeeeesesieieieiens | oo L 06/30/2023 . [ cevueeerenieieieieeennnene [oereeeneieriiees [ 185,666 |......... 185,666 [....evnn.. 185,402 ..vnve. 183,745 [evvvvereeeiirs [orreenns 1,920 |oeeeeiiens [ 1,920 |oeeciiiens ferereenns 185,666 [.evveveeererin forerireriiienns foereveieiein e 7,202 | 12/01/2028 . |3.B FE ...
CHG PPC PARENT LLC CHG PPC PARENT 1L TL S$+300 Redempt ion 100.0000
1 LX2003-44-5 | 12/08/28 ..ecvveveiiieierereieneeeeee s | e L 06/30/2023 . [ cevueerereeieieieieenennens feeeene e [ 7,598 [oovererenne 7,598 [oereiinnne 7,560 |overreenen LA%7: TN SR IS LI O IS 120 orrererneies Joeeeeeens 7,598 [oveveiieiine foereveriieins Joeveeieienes feeeiiininns 300 |. 12/08/2028 . [4.B FE ...
ACRISURE ACRISURE TLB ADD-ON +425 Redenption 100.0000
1 LX2003-55-1 | 02/15/27 vevvvrieiieieieieieieee e | e L 06/30/2023 . [ cevueerereeieieieieenennens feeeene e [ 7,500 | 7,500 [ooeerinnne 7,484 [ [ 7< TN O IR L7208 W SN L2 WSSO RS 7,500 [oeveieeiieiin Joereieieies oo i 342 | 02/15/2027 . |4.B FE ...
BASS PRO GROUP BASS PRO - GRT OUTDR TLB1 +375
< LX2008-47-1 |03/05/28 ..vovvreneiiieieieieeeneesesesnsienens | oo . 04/18/2023 . [J.P. MORGAN ..o foerererieeiiriiies o 1,980,000 |........ 2,000,000 |........ 1,982,274 |........ 1,959,743 [vvevevieiin e (6,005) |+vevvverrrires forenne (6,005) |+vevvvererires feorenne 1,953,648 | voverieiiies ferienene 26,352 ... 26,352 [ocoveenne 41,842 |. 03/05/2028 . 4.A FE ....
BASS PRO GROUP BASS PRO - GRT OUTDR TLB1 +375 Redempt ion 100.0000
< LX2008-47-1 |03/05/28 ..vevvrereiiieieieieieneesesesieieiens | oo . 06/30/2023 . | .. ... 67,500 ...67,500 (67,073 i 86,293 [oviiicicis ferreens 1,207 |. 1,207 ... ..67,500 |.. . 03/05/2028 . |4.A FE ...
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT
..LX2011-26-5 |TLB +525 12/23/28 oo [ e L 06/30/2023 . [ cevuverereeieieieceinennins foeeieneninieeees [eeneen 55,000 |oieiiine 55,000 [.eeoe.. 51,150 |ovurrnnnne 50,498 [oovvvieiriiins e 4,502 [oreeiieiiees e 4,502 [eoeeiiiiiie e 55,000 . 12/23/2028 . |4.C FE ....
INTELSAT JACKSON HLDG INTELSAT JACKSON EXIT
..LX2014-35-0 | 1L §+425 02/01/29 oo | eeeen L 06/30/2023 . [ cevuvererereeieieieeenenens [oereeieieninees [ 520,119 | 520,119 [.ovcvevee. 514,918 |.......... 510,219 |ovovevreiies foreeiene 9,900 [evvevveriiars foreerins 9,900 [oovevevireiiie forrieieens 520,119 |oveerreiieies feoeriveiiiene v [ 26,020 |. 02/01/2029 . 4.C FE ...
GOLDEN NUGGET GOLDEN NUGGET 1L $+400
LX2020-71-2 | 01/27/29 oo | e L 06/30/2023 . [ cevuvereeeieieiecenernns foeeieneeiriseees [ 53,251 | 53,251 |oveverenne 52,25 [oovevennnne 45,143 [oovreiicins [ L% X I U AR L X I SR R 53,251 [eeverieiriien e [ e 2,137 | 01/27/2029 . |4.B FE ...
GRIFFON CORP GRIFFON CORP TLB $+225
L LX2021-20-7 | 01/31/29 oo | e L 06/27/2023 . [ ceveveeeereeieieeecenennine e [ 12,195 | 12,195 |orurrinne 12,34 |oeiieiieienes foerveiiieis foeriied (-] [ IO RS (-1 IS RO 12,195 |oveveiieriiies foreiiieiies v [ 27 |.01/31/2029 . |3.B FE ....
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L
..LX2022-21-3 | TL §+325 02/07/29 vvvvveeeereieirnn | eeeen L 06/30/2023 . [ cevevereeeeieieieeenernne foeereneerieeeen [ 72,500 | 72,500 [oovoeeee. 7K T LA TYC7 A IO R 1,003 |oveereirenes foeeriene 1,003 |oveevreeiieies feeeriniene 72,500 |ovoveiiereiies forenieiiee o [ 2,792 |. 02/07/2029 . |4.B FE ...
APEX TOOLS APEX TOOL 1L $+525
.LX2022-85-8 |02/15/29 ....vvverreieiieiee e | e . 06/13/2023 . [BARCLAYS ..vovevvevveiries [oerereeririviiees [rene 7,381,058 |........ 8,347,919 |........8,102,227 [........7,981,223 |.ccverriirinns [ornne (53,000) |. .. (53,000) |... . 02/15/2029 . |4.C FE ....
APEX TOOLS APEX TOOL 1L $+525 Redenption
.LX2022-85-8 |02/15/29 ...evvvrereiieieeseeieeieeeen | e L 06/30/2023 . [ 1evvereeeeieieieeenrnies oo [ 19,482 |oveenene. 19,482 |vvrvnrnnne 7,796 [oevevenennne LA T PR AR 1,903 |oeveciriins [ 1,903 . 02/15/2029 . |4.C FE ....
ENBECTA CORP EMBECTA CORP TLB $+300 Redenption 100.0000
1 LX2023-03-9 | 01/27/29 oo | e L 06/30/2023 . [ cevueereeeeieieieieinennns feeeenenreeeen [ 2,582 [oovererennne 2,582 e 2,566 [vurrennn 2,593 |oerreiieies feeeriien [R50 SRR USRI [GRD ] P S 2,582 [oovereiieiiie foerereriiein v o 102 |. 01/27/2029 . |4.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S+525
(LX2023-51-8 |01/27/29 ..vvveieeiieieeieeeese e | e . 06/27/2023 . [BARCLAYS ..vvovevveiirins [oererereereririnins foeeees 1,286,818 |........ 1,727,273 |........ 1,710,000 |........ 1,693,330 |oevveiraes frnene (17,038) [cevvvveireine o (17,034) ocevvevreree o 1,676,206 |-.evvererieires fearne (389,478) |...... (389,478) |-v.vevnee 90,451 |. 01/27/2029 . [5.A FE ...
BAUSCH HEALTH COS INC BAUSCH HEALTH TLB S+525 Redempt ion 100.0000
< LX2023-51-8 |01/27/29 ..vverieeiieieieieieeeseseeeieiens | e L 06/30/2023 . [ cevuveerenieieieieeennnene [oereeeneieeiieen [ 618,750 |.......... 618,750 |v.eeven... 612,563 |........... 606,591 [ovovvriraes [erreinnn 12,159 [oovvveiiiees forieinns 12,159 [orveieirires [ 618,750 [rveverieiries ferveeernieins forereeieiens [ 26,141 |. 01/27/2029 . [5.A FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+400 Redempt ion 100.0000
1LX2023-68-2 |05/28/29 ..vvvvrereniiieesieieieieieieenn | e L 06/30/2023 . [ cevuveeeeeieieieeenrnies oo [ 12,500 [ooveeennen 12,500 |orvrrnnnnne 12,438 [ooveene. 12,361 [oovoverrreies ferreieene 139 [eoveeereeiens feerereeens 139 [ooveeereniens feerereeens 12,500 [overveerieiine feerereiineins e oo 562 |. 05/28/2029 . [4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY Redempt ion 100.0000
..LX2023-74-0 |TLB $+425 02/15/29 ... N L 06/30/2023 . [ ceeuveerereeieieieeeeeea . 02/15/2029 . [5.A FE ...
TIBCO SOFTWARE INC CITRIX - TIBCO TLB $+450 Redempt ion 100.0000
.LX2026-39-6 |03/20/29 ....vvvrerereiiieeeseeieeieeeen | e L 05/31/2023 . [ cevveereeeeeeieieenennnies oo [ 44,375 | 4,375 | 40,381 |ovrrnnnne 40,275 |ovveveeeee oo 4,900 |oeeeeeneiens [ 4,900 |oveeeeieiens [ 4,375 [ v [ . 03/20/2029 . |4.B FE ...
ALBAUGH LLC ALBAUGH LLC TLB S+375
..LX2028-01-2 | 02/18/29 ..vevveineiiieieieieieeeee e | oo . 06/30/2023 . [HSBC SECURITIES INC. .. [eeveveveeeriririns [oueeen 1,477,462 |........ 1,496,212 |........ 1,481,250 |........ 1,469,177 [evveverieiine o (8,961) [ovvevrrerire v (8,961) [ovevevrverire orrrene 1,462,215 |oovrieiiaies [ 15,247 |.ooee. 15,247 |oveveennne 58,607 |. 02/18/2029 . [3.B FE ...
ALBAUGH LLC ALBAUGH LLC TLB S$+375 Redenption 100.0000
..LX2028-01-2 | 02/18/29 ...veveveiiiiiiiisieieicicesieiesisisiens | e . 06/30/2023 . [ 1voviciiiisiciiiiiiiee oo | 25,000 |oooceee 25,000 [ 24,750 oo 24,588 [oooeiciriiiins fooiiiinns 452 oo |, 452 oo e, 25,000 |eoereiieninies foosieiiiciies foveiiiines foeieiiaen 981 |. 02/18/2029 . [3.B FE ...
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TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB Redemption 100.0000
..LX2028-31-9 |$+525 02/17/27 ceveveveeeesieeeneees | eeenes | 0673072023 . [ e e [reeieenn 75,901 | 75,901 | 69,222 |.evcvevnnnnn 69,108 [ovevvrerrrs frrrennns 8,793 [ovverrrrrrnies forrereree8,793 | [ 75,901 oo oo foeeeieieines foeeiins 3,834 |. 02/17/2027 . |5.B FE ...
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR Redemption 100.0000
..LX2033-03-8 |TLC $+350 03/14/29 ovvvveveveeeeens [ eeveeee [ 0673072023 . [ ceeeeeeiiinenneeeens fovirieeeiieins [ 33,750 [ocviiiinn 33,750 [ovnnnnnne 32,912 |oourrrnnnne 32,668 |ovverririee o 1,082 [ovvereeeiere foorereeen 1,082 oo oo 33,750 [ oo oo oo 1,423 . 03/14/2029 . |3.A FE ...
RENAISSANCE HOLDINGS CORP RENAISSANCE Redempt ion 100.0000
..LX2033-85-5 |HOLDINGS 1L S+450 03/16/27 vvvvuvr | v . i e [10002,481,250 ... 2,481,250 |........ 2,406,813 |........ 2,393,313 [covreeeieiins foerenene 87,937 [ceevevevrrns fooree 87,937 [ o 2,481,250 [oiiiiiees fooiviieeiens oo o 74,787 |. 03/16/2027 . |4.C FE ....
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN Redempt ion 100.0000
..LX2034-23-4 |TLB $+525 04/01/29 vovevevevrervenenns [ eeeeeee |- 0673072023 . | ceeeieinerinieieieieenene oo e 37,500 v 37,500 | 36,313 [ 35,883 | [oeeeee e 1817 fiiiiiiees oot 1617 i oo 37,500 [oiiieiecies oo oo oo 1,913 |. 04/01/2029 . [4.C FE ...
NOVOLEX NOVOLEX-CLYDESDALE 1L S+417.5
+.LX2036-29-6 |03/30/29 ....vveverereniiieieieieieneneenennnnns | eeeeees |- 0873072023 . | v e oo 35,000 [iien0035,000 [ 34,125 | 33,785 [ [ 1,215 Lo e 1,215 | [eeeee0035,000 e i e [ 1,505 . 03/30/2029 . |4.B FE ...
PERRIGO INVESTMENTS LLC PERRIGO TLB S+225
..LX2037-85-6 | 04/05/29 .....vvvevereniereiririeienenenenennnnnenns | eeeeeee |- 0873072023 . | eoveiiiiiienneeeees o o508 [ 5,038 [ 4,981 | [ o7 e o7 i [ 5,088 e o e [ 11 |. 04/05/2029 . [3.A FE ...
OLDCASTLE BUILDING ENVELOPE OLDCASTLE BLDG -
..LX2038-97-9 | OSCAR 1L S+450 04/13/29 oovveverenen [ v [ 0673072023 | oo [ 3,769 [ 3,769 [ 3,665 [ oo oo 108 [ [ 108 L o 3,769 | [ e o 8 | 04/13/2029 . |4.B FE ...
CHAMPIONX CHAMPIONX TLB-1 $+325
L LX2046-74-1 | 05/12/29 ..eovvvveeeneiieieieienenieennennnnns | eeeeees |- 0873072023 . | v e oo 37,500 [ 37,500 [ 36,656 i 36,420 [oiiiiiciiens foeeiienn 1,080 oo oo 1,080 | [ 37,500 e o e [ 1,715 |. 05/12/2029 . [3.B FE ...
GATES GLOBAL LLC GATES GLOBAL TLB4 S+350
2 LX2093-14-9 | 11/09/29 ..vvveneiiieieieneieeeesesieienenenens | eeeeees |- 0873072023 . | v foeieieeeieienines [oeeeeeenen5,000 [0 5,000 [ 4,850 | 4,845 s oo 155 o e 155 [ [0 5,000 | e [ [ 208 |. 11/09/2029 . [4.A FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB
..LX2093-23-0 | $+350 11/10/29 ... IO . 11/10/2029 . [4.A FE ...
TRANSDIGH TRANSDIGM TLH S+325
+.LX2097-38-9 |02/28/27 ..vvveenriieieiereieneenenesinienenenens | eeeeeee |- 0873072023 . | v e oo 7,220 [ 7,220 [ 7,365 | 7,360 [ oo (139) oo e (139) s [ 7,220 e e [ [ 292 | 02/28/2027 . |4.A FE ...
AVERICAN AXLE & MFG INC AVERICAN AXLE TLB
..LX2097-61-1 | $+350 12/08/29 evveveeeeeieneeeeees | eeveees | 06/12/2023 . [ i oo [ 30,151 |80, 951 [ 29,925 [ [ [ 26 oo oo 26 oo oo 30, 151 oo o oo oo . 12/08/2029 . |3.A FE ...
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN
..LX2106-80-0 |TLB $+325 01/23/30 vvveveverereeiris [ eeeeen P MORGAN v [oveneeeeirieieiens foeeens 1,194,000 |........ 1,200,000 [........ 1,194,000 [oovvveieieeeies foereerseieies Joeeeereiens freveieriniees [ oo oo 1,194,000 [ e oo oo . 01/23/2030 . |4.A FE ...
CAESARS ENTERTAINMENT INC CAESARS ENTERTAIN Redempt ion 100.0000
..LX2106-80-0 |TLB $+325 01/23/30 vvevevererenrennnns [ eeveeee |- 0673072023 . [ ceeeeeeiininenineeiees fovivieeeeieiens [ 40,500 [oeveviviin 40,500 |oveineene 40,332 [ooveverereieieiens foeeeeiiiens [ 168 [ovvvverriraies Jorvrereenes 188 [oeeiiiiiis forriiieend0,500 |ooniiiiieeies fovieeeeieies foeeieieieies forereeiiieinas 609 [. 01/23/2030 . [4.A FE ....
HANESBRANDS INC HANESBRANDS INC TLB $+375 Redempt ion 100.0000
2 LX2109-29-1 | 02/15/30 vevvveneiiieieieiereeenenesnsienenens | eeeeees | 0673072023 . | vt oo oo 1,250 [ 1,250 [ 1,238 |oeevevererinieinns foereeieeininn fooverieieiens 13 forerreeeee [ 13 e o 1,250 [ o o e 32 |. 02/15/2030 . |3.B FE ...
TRANSDIGH TRANSDIGM TLI $+325 Redenption 100.0000
< LX2109-44-0 | 08/10/28 ...vevevvvenereeieieieneneneeresesnnnes | eeeeees |- 08/30/2023 . | wvveiniiiririeieceenes fovieeeeieieienns [oreee 38,208 [, 38,208 [ 38,759 [cevvvevivieinine foereveiieiin e, (551) |+vvverenenenes foerererens (851) |ooeiciieins [ 38,208 [ o o i 810 [. 08/10/2028 . |4.A FE ...
SEDGWICK SEDGWICK TLB $+375 02/16/28 Redenmpt ion 100.0000
LX2110-38-0 | 1veeeeereeeeneieneeeneneeeeeeeeneneeesesennnnnes | eeneees | 0673072023 . | 1oviiieiciisnseeen [ 7,278 [ 7,273 [ 8,353 [eovererereeerinnns foereeeieiines [ 920 |oveveeerieies forereeee 920 oo oo 7,278 s [ o o 219 |. 02/16/2028 . 4.B FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB Redempt ion 100.0000
.LX2111-51-1 | s+275 02/27/30 vvvveeveveneennnnnne [ eveeeee [ 0673072023 . [ ceoeeiciciienreeees oo v 41,316 [ 41,316 [ AT [ oo o 139 [overeeeieiene foeererenn 139 fooiiiiiiies oo 81,316 [t oo oo e 449 |. 02/27/2030 . |3.C FE ...
CINEMARK USA INC CINEMARK USA TLB $+375 Redempt ion 100.0000
(LX2127-14-5 | 05/18/30 v.vveeeeieeerereieeeeeeeesesieieieiens | oo . 05/18/2030 . [3.B FE ...
LIFESCAN 6L
L LX2128-70-5 | 12/31/26 vevvvreneeieieieieieieee e | oo .| BANK OF AMERICA vvvovee [overeereririeienens foeenn 783,000 [...........978,750 |........... 969,789 |vvevveverrierinne foeerererineies foeeiiens (2,944) | [ (2,988) | [ 967,645 [ [ (184,645) (184,645) |...vcvvveeeeene . 12/31/2026 . |5.A FE ...
LIFESCAN GLOBAL CORP LIFESCAN 1ST LIEN $+650 Redempt ion 100.0000
2 LX2128-70-5 | 12/31/26 vevveerneeieieieeeieeeeesenenesnenenens | eeeeeee |- 0673072023 . | cvveiciiieinininsicees foovirieeeeieiene [ 203,285 [00000000.203,285 [oaninnne. 198,173 [oevereneerriririeen [reereieiiins forereens 5,112 forvereieiiies foeveeeend 5,112 [ [eie0000203,285 e oo e [ . 12/31/2026 . |5.A FE ...
TITAN ACQUISITION LTD HUSKY TITAN TLB +300
LX1721-92-2 |03/28/25 .o [ A VAT H0US +vveveveeerenennen [reeeenenereneiens [eoneennns 48,503 [oiiiin 48,503 [ovinennes 46,841 |............ 47,588 [oeoveieirniins e 1,085 [oveereeeenne foreerennn 1,085 oo e 88,593 [oiiiiiiie oo foveveiieieis foeevieinns 2,002 |. 03/28/2025 . |4.C FE ....
STARS GROUP HOLDINGS BV STARS GROUP -FLUTTER
.LX1740-18-7 |TLB $+225 07/21/26 ceveveveeeieeerenns | eeeen VAT IOUS ©voveveveeerenenes |ovenerereeienennnns [ooeeiens 13,608 [ooiiiiirr 13,606 [ooeneenenee. 13,159 [vvvereea 13,216 oo oo 390 [ooeveiiiiien e 390 oo Joiiien 18,608 | oo Jeiiis e 495 | 07/21/2026 . |2.C FE ...
WESTJET AIRLINES WESTJET AIRLINES 1L TL $+300 Redenmpt ion 100.0000
LLXI817-51-4 | 12/11/26 1ovvvieisiciciciiiiise s Anoee | 06/30/2023 . | cevveececnnenencnnssieiens fooiiiieieiciiins i 35,653 [ooiiernrn 35,653 |ooiiinnes 33,039 [ooeeeeeeen 19,376 |ooiiiiiins [, 177 Lo feoreeeee 177 o | 35,653 [ oo v v 891 [. 12/11/2026 . [4.C FE ....
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
AIR CANADA AIR CANADA TLB +350 Redemption 100.0000
..LX1966-03-0 [08/11/28 ....covivvriiiiiiiiiiie e A..... . 06/30/2023 . | evviiiiniiiiiininiiniinninnns e | 72,338 |.oeoeeens 72,338 |oooeennnne 71,888 |oeeveeeeens 64,498 |...ooooeiiiiiins e, A% I O AN A% I O AN 5 O O 2,645 |. 08/11/2028 . |3.C FE ....
ICON LUXENBOURG SARL 1CON LUXEMBOURG SARL TLB Redemption 100.0000
..LX1956-16-3 [S+225 07/03/28 ovveeiieiiiiieeeeiinen D..... . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 262,124 |........... 262,124 |........... 260,143 |........... P I L O R 3,850 |oeviiiiiiiiiiins e 3,850 |oeviiiiiiiiiiins e P70 VN R R R R 9,609 |. 07/03/2028 . [3.A FE ....
ICON LUXENBOURG SARL 1CON US MERGER TLB STRIP Redemption 100.0000
..LX1958-15-1 [S+225 07/03/28 ..ovvvneevvvinnneeeeennn D . 06/30/2023 . | .eeeniieiiiiieeeeeniieeees e e 174,156 |........... 174,156 |........... 172,840 |........... 171,598 |ovvvvviiiiiiiins feviiiinnns 2,558 | e 2,558 | e L O O R N 4,345 |. 07/03/2028 . |3.A FE ....
COVIS PHARMA COVIS PHARMA 1L TL S+650
..LX2021-49-6 | 02/18/27 O [V . 05/30/2023 . |DIRECT = 1 .ooviiviiiiiiins e e 1,798 |........ 2,140,570 |........ 1,926,513 |........ 1,926,952 |.....ccooeeeiess | 2,751 | [, 2,751 | .. 1,929,703 . 02/18/2027 . |6. FE .....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB $+350 Redemption
.. LX2025-52-1 02/26/29 ..iievvvniiiiiiiiiiiiiiiiii i D..... . 06/30/2023 . | .uviiiriiiiiiiiiiiiiiiiiiiiine e | 37,500 [...oeeeee. 37,500 f..ccoennen. 37,313 | 36,935 [viiiiiiiiiins fooeeiiinns 565 |oiverviiiiiiiins fovuiiiinnns 565 |oiverriiiiiiiins foviininnns 37,500 |oveeiieiieeeee eveveiiiiiiiiies feveiiiiiiiiins foriiiiinnn, 1,853 |. 02/26/2029 . [4.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 172,295, 281 180,205,426 175,641,105 166, 149, 275 2,842,822 4,842 2,837,980 178,776,382 (6,481,102) |  (6,481,102) 7,401,951 XXX XXX
2509999997. Total - Bonds - Part 4 1,167,799, 549 1,237,114,034 1,240,662, 151 1,111,929,320 2,221,072 2,763,201 917,531 4,066,742 84,854 1,240,020, 123 (46,594) | (72,750,434)| (72,797,028) 30,771,003 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 1,167,799, 549 1,237,114,034 1,240,662, 151 1,111,929,320 2,221,072 2,763,201 917,531 4,066,742 84,854 1,240,020, 123 (46,594) | (72,750,434)| (72,797,028) 30,771,003 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
..03213A-10-4 | AMPLITUDE INC. COMMON STOCK ........ccovvvvrvenns [ereenn RV V(17X S O RN 24,340.000 |......... 308,706 [...evverennnnnniinnn foniinnnne 803,276 [oeeveeniiiiiiiiiiinn oo e e e e e 303,276 |.ooeeiiiiiiiiins e 5,430 |.......... 5,430 |oovviiiiiiiiiiis o e
PIPELINE TRADING SYSTEMS
. 10576N-10-2 |BRAZE INC ...oooeeeeriiiiiiiii [ RVTLUV/(1 74 S R RN 24,492.000 |......... 695,520 |.....ooooiiiiiiiiins oo £ 15 7 O R A (SRR R R R 851,007 |ooovviiiiiiiens |oeens (155,577) |...... (RIS TA 0N F I [
PIPELINE TRADING SYSTEMS
..30212P-30-3 |EXPEDIA INC CL A COMMON STOCK ..........ccoevvees [erennn VY V17X R R R, 1.000 [oeeveveennnnnnes 94 s o e e i e o e e b e [T L Y (N RN
PIPELINE TRADING SYSTEMS
..68134L-10-9 | OLO Inc. OLO INC. ....coceeeeiiiiiiiiiiiiiiiiiiiiee [eeeenn . 05/05/2023 . | .uuvvniiniiiiiiiiiiiiiiiiiiins | 42,590.000 |......... 279,591 | o 374,792 [ fooieiiiiiiiiiiss e e feveeiiiiiiiieee fovviiiiiiiiiiins o KIZNE7 2 R R (95,201) |....... (95,201) oo foeeeeees ceiiien] e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,283,911 XXX 1,529, 165 1,529, 165 (245,254) (245,254) XXX XXX
Federal Home Loan Bank Activity Based Stock | ‘
LFHLB00-02-6 | ...eeevviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeees [ . 06/12/2023 . |DIRECT - 1 .iivvvvveviennns |oeeeenes 6,968.000 |......... 696,800 [.....cccccceiiiiins founnnnnns 696,800 |........... 654,800 |..oooeiiiiiinns oeeeens 42,000 |oeeeiiiiiiiiinn fouennnns 42,000 |ooeeiiiiiiiiiinn foennnnns 696,800 |.....ooovvviinns foevviiiiiiiiins fovviiiiiiiiiiins foeiiiiiiiiiiiiiiiis f ]
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 696,800 XXX 696,800 654,800 42,000 42,000 696,800 XXX XXX
5989999997. Total - Common Stocks - Part 4 1,980,711 XXX 2,225,965 654,800 42,000 42,000 2,225,965 (245,254) (245,254) 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 1,980,711 XXX 2,225,965 654,800 42,000 42,000 2,225,965 (245,254) (245,254) XXX XXX
5999999999. Total - Preferred and Common Stocks 1,980,711 XXX 2,225,965 654,800 42,000 42,000 2,225,965 (245,254) (245,254) XXX XXX
6009999999 - Totals 1,169,780, 260 XXX 1,242,888,116 1,112,584, 120 2,221,072 2,805,201 917,531 4,108,742 84,854 1,242,246,088 (46,594) | (72,995,688)| (73,042,282) 30,771,003 XXX XXX




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

SCHEDULE DB - PART A - SECTION 1

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

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

903

S&P 500 OPTIONS SPREAD

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 07/20/2022 |. 07/20/2023 |.......... 4,596 |...... 18,200,017 |......... 3,959.90 |........ 600,819 [cveeeeeeiiiiiins e [ 1,193,874 [ .o | 1,193,874 |......... XU RO RO R AR 21,302 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 08/19/2022 |. 08/18/2023 |.......... 4,683 |...... 19,799,984 ......... 4,228.48 |......... 669,873 [..eeeeeeiiiiins e [ 523,005 |.eveeenanns foninnnns 523,005 |....... (146,868)[....eeeeenineens o e 36,273 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 09/20/2022 |. 09/20/2023 |.......... 4,9791...... 19,198,675 |......... 3,855.93 [......... 632,481 |oeeeiiiieeee e | 1,199,071 [ | 1,199,071 |......... B ) O A 45,499 N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 10/20/2022 |. 10/20/2023 |.......... 7,003 ...... 25,999,985 ]......... 3,665.78 |......... 838,100 [o.eveeeeiiiiins e [ 1,677,843 [ .o |oene 1,677,843 |......... LXK RO RO RSP AR 72,012 N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 11/18/2022 |. 11/20/2023 |.......... 6,002 |...... 23,800,010 ]......... 3,965.34 [......... 804,440 |.oeoiiiiiiieeis e | 1,333,579 |.evveeeens s 1,333,579 ......... YRR K ) RO RO R AR 74,485 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 12/20/2022 |. 12/20/2023 |.......... 4,762 |...... 18,200,007 |......... 3,821.62 |......... 613,340 |eeeiiiiiiieni e | 1,072,882 [ .o |oenee 1,072,842 |......... L1 RO RO R AR 62,650 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 01/20/2023 |. 01/19/2024 |.......... 6,4191...... 25,499,985 |......... 397261 | s 886,762 [....ceeeeeiiiinns o 1,386,175 [ 1o | 1,386,175 |......... 499,413 | [ feee e Lo 95,085 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 02/17/2023 |. 02/20/2024 |.......... 5,639 |...... 22,999,990 |......... 4,079.00 |+eevvviiieeiiis o 798,100 [.ovvvreeiiiiies o 1,080,712 [ oo fenns 1,080,712 |......... N ) O R 92,275 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 03/20/2023 |. 03/20/2024 |.......... 6,377 |...... 25,199,992 ]......... 3,951.57 [euveiieeeiiiins [ 864,359 | | 1,258,506 [..ovvveee |oonnne 1,258,506 |......... B L O U RO R 107,158 |N/A ... 0002 ............

S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 04/20/2023 |. 04/19/2024 |.......... 6,29 |...... 26,000,001 ......... 412979 [ouveiieiin o 914,940 | | 1,167,495 [ | 1,167,495 |......... 252,505 [.vvvveeeeiiiine o e | 116,673 |N/A ...... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index [GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . . 05/19/2023 |.05/20/2024 |..........5,725|...... 24,000,008 |.........4,191.98 |......ccurrrrriss |oeeeens 837,800 |ooennninnnneiis |00 1,022,878 | [ 1,022,878 [ 185,278 [ e e [ 113,234 /A L1110 10002
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lt Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 06/20/2023 |. 06/20/2024 |..........5,696 |...... 24,999,979(........4,388.71 | [ 845,000 [T T 860,879 [..ooeeeunnn |ovnnnnn 860,879 |.. 15,879 |.. . 123,449 |N/A ... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 4,159,062 5,146,761 13,776,859 [ XXX 13,776,859 4,471,036 960,095 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 4,159,062 5,146,761 13,776,859 [ XXX 13,776,859 4,471,036 960,095 | 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 4,159,062 5,146,761 13,776,859 [ XXX 13,776,859 4,471,036 960,095 | 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 4,159,062 5,146,761 13,776,859 [ XXX 13,776,859 4,471,036 960,095 | 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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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 14 16 17 18 19 20 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
TO BUY USD SELL CHF - - CHF - CU00019DJT3UX 1 JIZJ14WX
SLL20JT8 ...evvveennne D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 10/08/2015 |. 10/08/2025 |.....euvvvnnnnne 20,502,306 |........... 1.0261 [oeveiiiiiiiinnns (1,829,004)| ... (1,934,142)....... [CICICTN0L<[0)) PR NPT R N/A ......[0001 ...........
TO BUY USD SELL DKK - CU00019DJT3UX 1 JIZJ14WX
SLOKA22M .. D PART 1 .... |Currency 07T . 06/23/2022 |. 06/23/2032 |....evvvrrnnnnnn 11,482, 704(........... [URR S F (240,096) (149,183)|....... [ZL0Z08-Y(0) R EUUIN R, N/A ......[0001 ...........
TO BUY USD SELL DKK - CU00019DJT3UX1J1ZJ14W;
SL10511U ... D PART 1 .... |Currency . 0774 ... . |- 12/15/2016 |. 12/15/2026 |.... 24,948,025 ...0.1485 (.. ...330,145 | ... ... 587,817 |....... (435,792)|. N/A ...
TO BUY USD CU00019D.
SL8M340T ....cevvennnnns D PART 1 .... |Currency 07T . 10/26/2016 |. 10/26/2028 |................ 20,000,000 ........... 0.1183 [ v oo 119,589 | 4,348,572 | .cevvnnnnn fennnnn 4,134,971 |......... LSS 1T R R R N/A ......[0001 ...........
TO BUY USD SELL EWR - CU00019DJT3UX 1 J1ZJ14W;
SLMHIWT ... D PART 1 .... |Currency . 0774 ... . |- 12/14/2016 |. 12/31/2028 |.... 21,190,000 ... 1.05% |.. (628,000) ... (2,195, 717)|....... (408,000)|. N/A ...
TO BUY USD CU00019D.
SLVOJVE ......evennenne D PART 1 .... |Currency 07T . 06/25/2015 |. 06/25/2027 |.......evnenee 22,504,000 ........... 14252 [ 686,000 [....cevvvnn |oenne 1,083,384 |....... (408,000)]...cvvvnnereennnn forrerreiiniiniiees Jeninneeiiianns N/A ......[0001 ...........
TO BUY USD SELL EWR - CU00019DJT3UX1J1ZJ14W;
SLB618RE .. D PART 1 .... |Currency . 0774 ... . |- 1171272014 ). 11/12/2024 |.... 25,920,000 ... 1.2960 |.. F A 4,102,000 [..ouuneenns fornnne 4,053,787 |....... (408,000)|. N/A ...
TO BUY USD CU00019D.
SLED3IAN ... D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........ccccevrrnnnnn . 12/15/2015 . 12/15/2025 |........eeneeeee 15,031,943 1........... 0.7516 [ceiviiiinnnns (71,517)) (88,500)]....... [EZYAIC10) R EUN R, N/A ......[0001 ...........
TO BUY USD SELL CAD - CU00019DJT3UX 1 JIZJ14WX
SLPUTFM .......ouenn.. | CB793#AKO ...oeeeeeeeee D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 10/23/2018 |. 10/23/2030 |...........eeeee 20,088,389 |........... 0.8035 |.evvveneivviinnnns fooreiiiiiins [eenenn.. 35,844 L 1,209,064 |..oeveenns |ovvnnnnns 957,326 |....... (434,575)).cevvnneeeiinnnnn [ e N/A ......[0001 ...........
TO BUY USD SELL CAD - - CAD - CU00019DJT3UX 1 JIZJ14WX
SL3A3BTY ......evunnnnn. | CA931*BCE .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 09/20/2017 . 09/20/2027 |......evvvnnenne 11,303,693 ........... 0.7536 |.evvveneenennnnns fooveeiviiniiiiinn e 20,692 ). [X8¢107)) U (20,372)f....... [LUNZS) R EUN . N/A ......[0001 ...........
TO BUY USD SELL CAD - - CAD - CU00019DJT3UX 1 JIZJ14WX
SLB109IM ............... |C6802BAAD .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........ccceevrrnenn . 02/24/2022 |. 06/30/2051 |....evvnnrnnnnnn 27,420,639 |........... 0.7883 [cnieiviviiieens Jevvineeeciiiens [ (41,012)).00 1,153,396 (1,429,194)|....... [(RESTR-EC) R EUU P, N/A ......[0001 ...........
TO BUY USD SELL CAD - - CAD - CU00019DJT3UX 1 JIZJ14WX
SLA22J06 ................ | DB2BGH#AAS .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 06/22/2023 . 06/30/2033 |.......eeneeee 22,007,042{........... 0.7336 |.eevvnnreiinnnnnns (648,148) (917,981)f....... (648,148)[.....covvvvnnnens foevrnnneeeciinnes [ N/A ......[0001 ...........
TO BUY USD SELL AW - - AU - CU00019DJT3UX 1 JIZJ14WX
SLAT3J6C ..........e.... |Q0332#AB3 .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 02/18/2016 . 02/18/2025 |......evvvvvvnnn fonnnnns 4,003,736 ........... (U011 R FORRRRURRRR RN ¢ (1) ] A 221,287 | oo [ 122,421 |.......... 84,438 |.oeveeiieiiinin [ e N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ14WX
SLEJMYUP ............... |AGO531230 .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 05/31/2023 |. 06/30/2043 |................ 27,152,500 ........... 10861 [.ooevveeine (120,000); (1,406,389)....... [ U000 PR PP RN N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ14WX
SLZA0BZF ............... |N2105@AAT .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 06/29/2022 |. 06/29/2032 |.....euvvrnnnnne 15,278,200 ........... JICCNECN PO FORRPR IR K < 1<) /A E, 5,600 [.uneeeeennn fovennnnns 752,172 |....... (285,600)[.....cccvvvnnnnns Joevrnnnieeeiinnns [ N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ1 44X
SLMH2UYA .........een... |L9B19ABS .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 10/28/2020 |. 10/29/2035 |.......evvnneeee 19,362,750 ........... 1735 [ e [ 143,258 | 1,362,900 [.eneeeeenns |oeene 1,981,347 |....... (336,600)[.....cccvvnnnnnens Joevnnnnieeriinies [ N/A ......[0001 ...........
TO BUY USD SELL GBP - - GBP - CU00019DJT3UX 1 JIZJ14WX
SLEJ3HAV ................ | G5BOO#AAD .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnne . 09/21/2016 . 09/21/2023 |......evvvnnenne 22,715,000 ........... 1.2980 [ceveniviininnnns foevnniieeeeinnnn [ 141,289 | 484,750 [ .evveneens [ 529,827 |..... (1,085,000 .ccvveneeevennnn forrrriiiiiniis e N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ1 44X
SLOSAEE? .........ceee... |G2B16EAMI ............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 09/13/2017 [. 09/13/2027 |.....vvvvvnnnnnn 17,947,200 ........... TA27 [ e | 189,785 L 492,800 [..eeunneens fonnnnn 1,030,342 |....... (7110 R ERUUN R, N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ14WX
SLASAINW ......oeuunnn. | GT996#AAS ... D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 08/17/2017 [.08/17/2027 |....vvvvvrnnnnnn 20,151,000 ........... 1195 [ i [0, 206,452 | 514,800 [..eovneees [onnnnn 1,063,823 |....... (367,200)[...ceevvennnnnnns Joevnnnneeeeeinies [ N/A ......[0001 ...........
TO BUY USD SELL GBP - - GBP - CU00019DJT3UX 1 JIZJ1 44X
SL3HT2PJ .......oeeeeeen. | G2616@AAT ... D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 07/27/2022 (. 07/27/2027 |.eevvvenvvvvnnnn foeeens 9,604,000(........... 1.2005 [cvveeniiiiiiinnnns (558,400)] - -vvveeees |oeennrnnans 3,125 )....... (496,000)[.....ccvvvvnnnnnns Joevnnnneeeeinnnns [ N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 J1ZJ14WX
SLYHOO11 .......eeenee. | BO754*ACT ... D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnne . 05/18/2022 |. 05/18/2032 |......evvvvnnnne 43,292,000 |........... 1.0823 [cvveeiiiiiiinnnns (344,000)( +eeeeeeeas feves 1,335,883 |....... (816,000)]...cvvvnneevrennn forrerriiiiiiiieees Jerineeiiiinns N/A ......[0001 ...........
TO BUY USD SELL EWR - - ER - CU00019DJT3UX 1 JIZJ1 44X
SLPAOYSL .....ccvvnnnn.. |AT9142FE3 ...l D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 06/30/2022 |. 06/30/2032 |......evvvnnnnne 21,822,000 ........... 10011 [ e [oeeeenn. 150,610 | 4,000 [aueeeeennn fovrnnnnns 541,642 |....... (408,000)]...cvvvnnereennnn forrerreiiniiniiees Jeninneeiiianns N/A ......[0001 ...........
TO BUY USD SELL AW - - AU - CU00019DJT3UX 1 J1ZJ14WX
SLL20SPL ........eenn... | QO332#AAS .............. D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 02/18/2016 . 02/18/2024 |.......evvvvvvnn fonnnns 4,003,736 ........... 0.7065 [c.oovvvevenenens Jvvniieeeciinens [ (22,802))...en 221,287 | oo [ 172,428 |.......... 84,438 |.oeveeiieiiinin [ e N/A ......[0001 ...........
TO BUY USD SELL GBP - - GBP - CU00019DJT3UX 1 JIZJ14WX
SLK8O2JL .......eeunee. | GB7S0*AGT ...cevveennne D PART 1 .... |Currency..... [BANK OF AMERICA ... 0774 ........cccoevrrnnnn . 12/08/2022 |. 12/08/2032 |........eevneeee 26,687,500 ........... 1.0675 [ (5,070,000)] ... (5,601,603)..... [QIR=SINVV[0)) R AU RN N/A ......[0001 ...........
TO BUY USD SELL GBP - CU00019DJT3UX 1 JIZJ14WX
SLK70GC3 ..ovvvvvennnnns D PART 1 .... |Currency 07T . 08/22/2023 |. 08/22/2033 |...ovvvnvvvvinnn foeeens 8,467,200 ........... 1.2096 [cvvveniiiinnnnnns [EZZ3111)) I R 464,793 |....... (424,900)]...vvveneenernnnnn fooreriiii e N/A ......[0001 ...........
TO BUY USD SELL GBP - CU00019DJT3UX1J1ZJ14W;
SLPUOWCT ... D PART 1 .... |Currency . 0774 ... . |- 06/27/2016 |. 01/31/2027 |.... 17,516,400 L1070 82,386 | 2,272,800 [.eeuuneenns [ 2,892,815 ....... (744,000)[.....cccvmmnnnrene Jevnnnnreeeennnnns fooreveinninninnns fonen.... 165,985 [N/A ...
TO BUY USD CU00019D.
SLAFSS6U ......ccevvennn D PART 1 .... |Currency 07T . 01/25/2017 . 05/18/2027 |.....evvvvnnnnnn 14,670,000 |........... 1.2225 |oviiiiieieeene (573,600)( +eeeeeeeea fereenenns 316,644 |....... (744,000)(.ccvvvvveenennnnns |ereeeeeeeeeeenees fooneeeieineis o 144,575 IN/A L. | 0001 e
TO BUY USD SELL GBP - CU00019DJT3UX1J1ZJ14W;
SL394PKT7 ... D PART 1 .... |Currency . 0774 ... . |- 0871372020 |. 12/31/2029 |......ccvvvvenn oevenn 6,891,826 ... 1.2230 |.. (266,544)| ... (915,663)|....... (349,537).cevveiviiinnnn fooreeiniinnies e e 87,919 (N/A L
TO BUY USD - CU00019D.
SLAHINOA ................ | G3663#AB7 .............. D PART 1 .... | Currency 0774 cooiiviiiiiinins . 01/06/2017 [.01/06/2027 |.....evvvvvvvenn foeenns 7,449,000{........... 12415 (172,800)] +vvvvvveeee fornnnnnnn 277,306 |....... (372,000)]....cevvvennnnnnns Joevnnnniieiiinnns fooniiiiiiiis N/A ......[0001 ...........
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TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLAHINGS .....eevnne G3663#AA9 D PART 1 .... |Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 12/15/2016 . 12/15/2026 |......coevvvennn foennnns 4,966,000 ........... 12415 [ e e 20,165 |l (115,200)) e el 180,623 | (22 0LV 0] R FUN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLEA3XOE .....cevvunnnns 24906PB#5 D PART 1 .... |Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 10/27/2016 [. 10/27/2024 |....oevvnvvvinnn fonns 3,359,250 ........... T8 [ e [ 33,926 [ 86,550 [.evuueeenns [ 98,249 |......... ({1 1555<10) R AU RN N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLEQ3XCE ... D8286#AA8 ... D PART 1 .... |Currency BANK OF AMERICA ... 0774 ... . |- 1072772016 |. 10/27/2024 |.... 10,077,750 L1198 294747 ... (184,050)[....ccvvvvvnneens Jvvnnnneeeeinnnnns foorevivnninnnnens foenenn.. . 58,084 IN/A L.
TO BUY USD Bond Hedge CU00019D.
SLAFADKN ....oovviinnnnn G6596#AA4 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 12/18/2014 |. 12/20/2029 |................ 19,270,800 |........... 16059 [oeveiiiiiiiienns foevvvinieeeiinnns [ 126,994 . 4,027,200 [.evunneenns fornnns 5,179,159 |....... (744,000)f....ccevvvnnnnnens Jernnnnreeeennnnns foorrvvinnnenninnns Joenen.... 245,267 [N/A ... |0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL324BGC ... . | G9006@AJS ... D PART 1 .... |Currency BANK OF AMERICA ... 0774 ... . |- 05/04/2016 |. 05/04/2026 |.... 16,926,000 .o 1.1284 .. ...562,500 | ... ....749,403 |....... (306,000)]...cevvvnneeneennn ferrrereennnnnnees fvvnnnnneeninnnns [ 142,786 IN/A L.l
TO BUY USD Bond Hedge CU00019D.
SLAKSLAT v G294A@AAT D PART 1 .... |Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 05/27/2015 . 05/27/2025 |....evvvnnnnnnnn 22,671,000........... 1514 [ e [0 106,413 | 3,616,500 [....ceeeens fonnnns 3,937,881 |....... (930,000)f....ccvvvvennneens Jeevnnneeeeenninns foorevviinninninnns Jevnen.... 156,643 [N/A ... |0001 ...........
TO BUY USD SELL AUD - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLL20SPO ... . [Q0332#ACT ... D PART 1 .... |Currency BANK OF AMERICA ... 0774 ... . |- 02/18/2016 |. 02/18/2026 |.........evuvves Jovvnnnn 4,003,736 ...0.7085 |.. L2217 | Ll BAAB e e e [ 32,633 /AL
TO BUY USD Bond Hedge CU00019D.
SL4Q5YCB .....ovvveeennn 09469*AB3 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 04/15/2021 |. 04/15/2036 |................ 19,175,000 |........... 0.7670 [ceevvvevnnneens Jvvnninieeeiinnns [oeneenn.. 16,083 | 2,515,000 [..euuneenns fornnns 3,406,633 |......... KTV [V N R KRN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFSS6R .......cevvvnnnn G5264#AR0 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 11/16/2016 |. 11/16/2024 |................ 27,737,500 |........... 11095 [ceneiiiiiieees e [0 278,332 465,000 [..oouneenns forrnnne 558,289 |....... [ U000 PR NPT R N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLWSONVH .....cevvennnns F1000#AC2 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 04/13/2021 |. 04/13/2036 |........e.nneeee 14,299,200 |........... LI ) ) R AP R |o'c YA R 1,208,400 [..ooeeeenns |onnee 2,670,188 |....... (L2 1[0) R FUUN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLORONOV ...cevvvennnnns 92936UA@8 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......ocvvnirinnnne . 09/28/2022 . 09/28/2032 |.....euvvvnnnnnn 16,227,200 ........... 10142 [ v [l 83,767 | (1,227,200) vevveeens o (927,743)....... (7110 R FUUN P, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL324C5F ..veviiiinnn G7178*ABO D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oevveirinnnne . 07/20/2016 . 07/20/2028 |................ 22,077,000 |......c0u. TAT18 [ [ [ 99,793 [ 3,022,500 | ..cevvunnnn feunnnn 4,003,208 |....... (930,000)f...cevvvvvnnnnens Joerenneeereinnes [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
IR0} | G3225*AE6 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 11/21/2016 . 11/21/2028 |................ 18,301,500 |........... 1.2201 [eeneeiiiiiiienns e [ 67,441 (753,000 +evvnneeens o 698,201 |....... (930,000)f...cevvvvvnnnnens Joevrnnneeereinnes [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL3X3BIS .evevvivinnnns G1745*AR2 D PART 1 .... |Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 11/10/2016 |. 11/10/2026 |................ 11,072,700 |........... 1.2303 [oeveiiiiiiiienes e [ 38,003 . (360,000)] -+eeeevnnn Jovvnnnnns 247,351 |....... (ST VL0V R EUUN P, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLOFH2L i G6750*AC6 D PART 1 .... |Currency BANK OF AMERICA ... 0774 ......coovvnirinnnne . 04/29/2015 |. 04/29/2025 |................ 20,026,500 ........... 1.5405 [cevniiiiiieeees e oo 106,461 | 3,512,600 [..eeuneeens fonnnns 3,787,835 |....... (806,000)]...cvvveneerrennn forrerriiiniieiees Jenineieciiannns N/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge
SL3%AKOF ... 116794886 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPSI70UKS573 | 12/11/2019 |. 12/11/2029 |....eevnvnnnenee 12,024,048(........... 1.0020 [ovveveeeeeeenn feeeeecviiens e 134,917 [ (1,374,792)] «eevvvnnn fennnn (1,438,387)....... (418,848)[.....ccvvvvnnnens |oevnniiieeeiinies [ N/A ......[0001 ...........
TO BUY USD SELL SEK - |Bond Hedge
SLA2IPZU .. \7000#AB2 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPSI70UK5573 | 01/21/2020 |. 01/23/2032 |...evvvnvvnnnnne 29,834,843 |........... 0.1066 [....oevvvvvenneens Jvvvnneeieinnnns [0 219,386 | 3,903,483 | ..ccvvnnnnn feunnnn 4,987,306 |........ 918,680 [..oevvvvveiieiinn [ereeeeiiiiens forveiniee N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLEDALGO ....vvvveeennn J0835#AM9 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPS170UK5573  |. 08/22/2019 |. 08/22/2029 |....evvvvnnnnnne 24,953,789 |........... 0.0092 |.eevvenirviinnnnn fooveiiiins [eenenn 340,410 . 6,242,789 | ..oovvnnnnn fennnnn 4,144,484 |...... 1,881,900 |.evvveneininnnnns fooreiiiiis e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWSH2HG ...ooevvnennn G3301*AK9 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJP5170UK5573  |. 06/29/2023 |. 06/29/2030 |......evvvnneeee 25,991,700 ........... LT/ PO FRUUUR [ RPN (684,600)]..cevevnnn Jovennnnns 327,276 |....... [UC1:Z <100 PR RPN R N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL8J2SMG ......evvennnnn G9766#AE4 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJP5170UK5573 | 08/16/2017 . 08/16/2027 |....evvvvrnnnnne 19,395,000 ........... 1.2980 [ceveniiiiiiiiinns v [ 138,497 | 340,500 [..euunenns founnns 1,832,051 |....... (930,000)f...cevvvvvnnnnens Joevrnnneeereinnes [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA12096 ......evvnnnnnn G2962#AC5 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPSI70UK5573 | 01/21/2021 . 01/21/2033 |....evvnvvnnenne 16,302,000 |........... 1.3585 [oeveiiiiiiiienns foevvnineeeiiines [ 74,064 .. 1,058,400 [..oeveenns |oennne 2,399,329 |....... (QLZVLVV) R RPN R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOOSZ .....cvvvnnnnne (G6428#AA8 D PART 1 .... |Currency..... [BARC ............... GSGSEF7VJP5170UK5573 | 01/15/2019 . 01/15/2031 |....evenenneenne 24,283,900 |........... 12781 [ e | 193,456 . 148,200 [.euneeeenns |oenee 3,438,105 |.... (1,178,000)]...ccuvunvevvrnnnn forrrvviiiniiiis i N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL3MKZ ... (G2686@AC2 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPSI70UK5573 | 11/15/2017 . 11/15/2032 |...evvennnnnenee 27,497,400 ........... 1.3094 [ooeeiiiiiiienns oo e 182,593 | 821,100 [..eeeeeens |oenee 3,549,992 [..... [0 ZV[0[0)) R AU RN N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL3%ATSP evveeiinnnn 05011#AE4 D PART 1 .... |Currency..... [BARC ............... G5GSEF7VJP5170UK5573 | 08/10/2021 |. 08/10/2033 |....evvvvvnnnnne 19,175,000 |........... 0.7670 [ceevvviinnnnens Jvvnnineeeevinnns fooreiiinnnn (593)).0nn 2,515,000 [..euuneenns fornnns 3,004,181 |......... T2V [V N O KRR R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOROGLX ...evvennnnnes G4936@AC6 D PART 1 .... |Currency..... [BARC ...........cee. GSGSEF7VJPS170UK5573  |. 03/02/2022 |. 03/02/2034 |.....eevvennenne 10,206,000 |........... 11340 [oeeneiiiiiieenes v [0 85,431 |l 387,900 [..evnneeens o 869,224 |....... (LK ICI00)) PR PP R N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL9427\R ... . | 03063#AE4 ... D PART 1 .... |Currency G5GSEF7VJP5170UK5573  |. 12/30/2020 |. 01/07/2033 |.... 23,398,000 11899 [ e [ 193,594 | 1,580,000 | ..cevvvnnnn feunnns 2,309,878 |....... (408,000)]...cevvvnnverernnn foorrereennnnnnnes Joevvnninnieninnnns [ 361,185 INA L.
TO BUY USD Bond Hedge
SLTQOSMT v F1068#AHO D PART 1 .... |Currency..... [BARC ............... GSGSEF7VJPS170UK5573  |. 05/02/2019 [. 05/02/2029 |....evvnvrnnnnne 16,836,000 |........... 14224 [ e [ 215,272 472,500 [.eeeenenns [ 1,200,464 |....... (306,000)]...cevvvnneeerennn foonrereennniinnnes foevvnnnnnnneiennns foonn...203,497 IN/A ... (0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL473R00 ... . |G7178*AFT ... D PART 1 .... |Currency GSGSEF7VJP5170UK5573  |. 04/16/2019 . 04/16/2028 |......evvvvvvvnn fennnnns 4,530,050 ... 1.2043 (.. ....84,000 | ... ....335,043 |....... (377,196)[..eeevvvvieeens Jvvnnneeeeeiinns foorevviniinnniens feeenn . 49,624 IN/A ...
TO BUY USD Bond Hedge -
SLAROZYF ....eevvnnnnnns L8367#AG8 ... D PART 1 .... |Currency..... [BARC .......ccceeeens GSGSEF7VJP5170UK5573 ). 07/23/2021 . 07/23/2031 |...eevvvvvnnnnns 18,142,500........... 1.2006 | Jovvvnennneieinnnn fonn. 164,357 ). 1,779,000 ) ....cevnnnn | 2,379,337 ....... (288,000)].cevvvenniiiiennn foonninniinnnnnnnns Jovvennnnnnnniennns [ 257,670 |N/A ... 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL AUD - |Bond Hedge - AUD -
SLEKEBJF ....eevvrenenes 04822#AA4 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 08/28/2019 |. 08/28/2029 |.......evvvvvven feunnns 20,027,400 |........... [UNCICI0LCT) R AP RN 25,197 ot 701,800 [.eeeeeeens |oene 1,330,071 ......... L7/ [1[V N O FORRRRRRR R R 248,677 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge
SLA2ABKY v (G5560@AC6 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 08/17/2017 . 08/17/2029 |....evvvnnnvvnnn founnns 45,885,000 ........... LIR< 2 U PR AR RN 348,580 |...... 1,424,500 [..oonnnens fonnnns 5,219,982 |..... [ V(UM [0]0)) R AU IR N 568,353 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLYO15CX ... G2687*ABS ... D PART 1 .... |Currency..... BARC ... GSGSEF7VJP5170UK5573  |. 03/31/2022 |. 03/31/2032 |...eevvvnnvvnnn founnns 16,722,000 1148 |.. ...149,946 |.........358,500 |....cceenns | 1,186,518 |....... (306,000)|. 247,448 IN/A ...... 0001 ...
TO BUY USD Bond Hedge
SLMH25N2 ..o G7997@AK7 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 02/26/2018 |. 02/26/2033 |......evvnvvvven founnns 28,382,000 AT [ [ [ 266,391 |...... 2,976,000 [...oeeenns founnns 6,919,646 |..... (1,240,000)[....ccevvvnnennns Jovnnnneeeeennis [ Jois 441,258 |N/A ...... 0001 .evvnennens
TO BUY USD SELL EUR - |Bond Hedge
SLOROKEV .. 40637CC#5 ... D PART 1 .... |Currency..... BARC ... GSGSEF7VJPSI70UKS573 | 07/12/2022 . 07/12/2082 |.eeevvvnnivinnn fennnnnd 9,793,800 .0882 |.. .85,334.........(24,300) ... ....280,395 |....... (183,600)|. 147,242 IN/A ... 0001 ...
TO BUY USD Bond Hedge
SR (V113 G5600#AN2 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 06/16/2021 |. 06/16/2036 |......evvvvvvven founnns 11,816,700 G028 R R RN 77,485 |...... 1,019,150 [.eeeeeenns | 2,463,532 |....... (527,000)[...ceevevennenns Jeevnnnneeeeennins fooreriiininneens fenn 212,804 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge
SLPU2CLL ... . |F3152*AL8 ... D PART 1 .... |Currency..... BARC ... GSGSEF7VJP5170UK5573  |. 03/24/2022 |.07/10/2037 |...eevvvnnvvnnn founnns 27,705,000 .1082 |.. ...202,694 |.........432,500 [..cooerennn |onnne 1,621,098 519,023 |N/A ...... 0001 ...
TO BUY USD Bond Hedge
SL335X02 ... G5264#AX7 D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 06/07/2023 |. 06/07/2029 |....evvvnnvvvnn founnns 32,820,000 LT R RN RN RN 93,000 [.uuueeeeens foreeee (720,941).......... [ TRV[V[V N R AU RN R 400,029 [N/A ...... 0001 .evvnennens
TO BUY USD SELL EUR - |Bond Hedge
SL10655H .....oevvveennns G7996#AGS ........eeunnn D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 10/23/2020 |. 10/23/2035 |....evvvvnvvvnn founnns 15,981,000 S [ [ [ 100,560 |........ 708,400 [..oeeeeennn |oenne 1,007,270 |....... (285,600)[.....cccvvenneens Jeernnnnereeeinins foorriiiinineens fe 280,503 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLARO3TU ..eviiiiiannn 038336F*9 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 07/19/2017 . 07/19/2024 |......evvvvvvven feunnns 17,136,000 U2 R RN RN 184,771 ......... 772,500 [.evenneenns o 809,174 |....... [REIVLCTN1[0]0))] RPN IR R RN 87,996 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLIKOTRG ....evvvnnnnnne G5600#AM4 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 04/28/2021 |. 04/28/2036 |......evvnvvvven founnns 11,816,700 G028 R R RN 76,747 |...... 1,019,150 [.eeeeeenns | 2,441,903 |....... (527,000)f...cevvvvenniens Jernnnneeeeenninns foorriiiniiniinies fos 211,700 [N/A ...... 0001 .evvnennens
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLAHALDY .eenniinn G2685@AL3 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 11/05/2020 |. 11/22/2035 |....eevvvnvvven feunnns 19,707,000 BI3B [ [ e 58,904 |......... 652,500 [..eunneeens founnnn 2,149,919 |....... (930,000)f...cevvvrennnnns Jeevnnnneeeennnnns fooreriiiniinneens fos 347,054 |N/A ...... 0001 .evvnennens
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SL3AVY e G7605#AAT ...eeennnnnnne D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573 | 10/17/2017 . 10/18/2032 |...cevvvnnnvnnnn founnns 22,739,182 A9 | [ [ 239,504 |...... 1,912,909 [.oeveneeens [ 2,570,632 |....... [P0 R FTUR R R, 346,905 |N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLKWONMU ... GI369*AAT ......eevnnnnn D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573 | 11/30/2021 |. 03/31/2043 |.....ovvvnvvven feunnns 26,550,401 3T [ [ [ 139,585 |...... 1,439,110 [.eeeeeenns | 4,387,231 |....... (984,863)[.....ccvvvennnnns Jevnnnnerreninnns fooriniiininiens fennnd 590,178 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLLBOTPH ....evvvennnns GOBIT*ACT ...evvnnnneeen D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 05/20/2020 |. 05/20/2032 |....eevvvnvvvnn founnns 29,605,600 B2 [ [ [ 128,112 ........ 388,700 [..oeeeeeenn |oenee 3,164,038 |..... (1,426,000)[....cccevvnnnvnnns Joenmnnnniiinnns [ Jons 441,508 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLYHOILS ..ovvviieene G1746#AB2 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 03/19/2019 |. 03/19/2031 |..ceevvvnnniinnn feunnns 23,094,000 2830 [ [ [ 176,654 |.......... 228,600 [...ouneeee fonnnns 3,190,777 [.... (1,116,000)]..ceuvevevvennnnns forvervnnnineinnn [ oo 320,900 N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLTO001C .ovvvvennnees N8505#AA2 ...........e.. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573 | 01/24/2019 |. 01/24/2029 |......evvvvvvven feunnns 17,104,500 03 [ [ [ 226,024 |........ 741,000 [.oeeeeenns |oeene 1,884,040 |....... [REI0LCT0[0[0)) RPN IR RN AR 201,937 [N/A ...... 0001 .eveneneees
TO BUY USD SELL AUD - |Bond Hedge - AUD -
SLYHO2RR ......ccvvvnnnns 08048#AA3 .........euenn D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 05/21/2019 |. 03/31/2042 |.....evvvnvvvvnn founnnn 52,848,870 7090 | foeeeeii [ 72,547 |...... 3,175,405 | .ooevvnnnns [ennnns 6,505,408 |...... 2,645,469 |...oeeniiiiinnn [ e e 1,144,650 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLWSOPHE ......cevvnnnnn G1320%AC8 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 09/23/2021 |. 09/23/2033 |....evvvvnvvnnn founnns 12,593,700 IR O ERRRURN RN 59,911 |...... 1,161,000 | ..cevvvnnns fonnnn 2,135,855 |....... [SISTVLV[0)) R FOPPRRRRUPN RPN . 201,510 [N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLWSOEAT .ovvveenees G1591#BG6 .............. D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJPS170UK5573 | 05/14/2020 |. 05/14/2030 |...eevvnrvvvrnnn fonnnns 9,108,400 012 [ [ e 39,575 |.......... 216,300 [..evuneeens e 945,062 |....... [CTNVLV0)) A FPPRUEUP R R, 119,427 [N/A ... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLTQOSMW ....evvveee F2OTT#AA3 .....covveeen D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5I70UKS573 | 04/24/2019 |. 04/24/2029 |......eevvvvvvnn feunnns 39,270,000 220 [ [ [ 483,389 |...... 1,088,500 | ..ccvvnnnnn feunnnn 3,555,584 |....... (WAL N00[0)) RPN IR RN AR 473,766 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLP81R3R ......eevvvnnnnn F1000#AA6 .....ceeevnen D PART 1 .... |Currency..... BARC ...ovvviiiis GSGSEF7VJP5170UK5573  |. 09/04/2019 |. 09/05/2034 |......evvnvvvven feunnns 28,974,480 AT | e [ 719,623 |........ 628,807 [.oeeeeennn | 3,359,338 |....... (2253 1 ) R RN PR R 484,658 [N/A ...... 0001 .eveneneees
TO BUY USD SELL NOK - |Bond Hedge - NOK -
SL8J2SHB ....ooviiiiinnn R3000#AET ............e. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 07/27/2017 [. 07/27/2027 |....evvvvnvvnnn founnns 29,157,989 190 | fe [ 144,744 |...... 6,340,404 | ....oevnnns [onnnnn 6,482,929 |...... 2,172,660 [...ovveeieeiinns v [ e 294,363 |N/A ...... 0001 .eveneneees
TO BUY USD SELL JPY - |Bond Hedge - JPY -
SLOKA2AD ... T4346GB*2 .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSRNES7  |. 07/26/2022 |. 07/26/2032 |......evvnvvvvnn founnns 29,266,790 B[00 R RN RN 495,369 |...... 2,982,790 | .eeeernnnnn feuennn 1,403,651 |...... 2,648,600 [......ccevvnnvrens fovvnnnnieniinnns [ e 440,935 |N/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge - GBP -
SLFHONGO .......cvvnnnns G4569#AB0 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 09/16/2021 |. 09/16/2036 |.......evvvvvven founnns 15,242,700 L3857 [ [ i 89,238 |...... 1,269,400 [..oeeeenns |onnne 2,910,826 |....... [{G1:720[0]0)) RPN IR RN AR 277,156 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLLBO1PE .. G4936@ABS ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 05/19/2020 |. 05/19/2032 |.....evvvnvvvvnn feunnns 12,984,000 .0820 |.. ... 122,649 |....... (106,800)] ... ....738,230 |....... (244 ,800)|. 193,600 [N/A ...... 0001 ...
TO BUY USD Bond Hedge -
SLGROCXA ...vvvvvennnnns B7000*AH6 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/15/2022 |. 06/15/2032 |.....evvvnvvven feunnns 42,668,000 BLCTS Y R RN AR, 370,318 |....... (968,000)] ...eevevnnn Jovvnnnnns 311,547 |....... (-2 (CTM0[0[0)) RPN IR RN AR 638,850 [N/A ...... 0001 .evvnennees
TO BUY USD SELL EWR -
SLKOOHGS ... Bond Hedge - EWR ..... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUSRNES7  |. 08/21/2023 |. 08/21/2033 |......evvnvvvvnn founnns 27,070,000 L0828 . [ e [ (202,500 ... (234,293)....... (202,500)(. 431,227 IN/A ...... 0001 ...
TO BUY USD Bond Hedge - EUR -
SLK70323 ....cevvvennnns F8494#AC0 .............. D PART 1 .... |Currency..... JPMO L. 7HBGLXDRUGQFUS7RNES7  |. 04/14/2021 |. 04/14/2031 |....cevvenviinnn fovnnns 23,824,000........... 11912 | | o 248,466 |...... 2,006,000 [...coeeennn onnee 3,230,070 |....... (408,000)]..eevvvveniirirnnn foonnnnnrinnninnnns fovvennnnnniiiinnns foonennnns 332,567 |N/A ...... 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 13 14 15 17 18 19 20 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income 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 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 Entity (b)
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLEHOUBS ............... N52690AB4 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/20/2021 |. 08/20/2031 |....eevvvrnnenne 35,199,000 ........... L PR V) PO EUN R, 317,484 |...... 2,472,000 |........... |...... 3,769,919 |....... (612,000)]..cvvvennierennnn forrerriiiiiiieees e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOZRR ......covvnnnnn G6970*AY2 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/30/2022 |. 06/30/2034 |......evvvvvvnnn foenns 6,790,000 |......en... 1.3580 [oenniiiviniinnes v [ 32,470 | 438,500 | ........... [...... 1,010,032 |....... [ U000 PR PP I N/A ......[0001 ...........
TO BUY USD SELL CAD - |Bond Hedge
SLYWOCMG .. 39072FABS ... D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 12/19/2022 |. 11/30/2029 |.... 13,615,218 0T [ e [0 33,031 [ (443,149)) e |l (326,400 (314,717)|. N/A ...
TO BUY USD Bond Hedge
SLOWORME ......evvvneeee G2730#AF9 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 01/31/2019 . 01/31/2029 |......euvvnneeee 12,767,000 |........... 12767 [ e el 109,763 64,000 |........... |...... 1,552,085 |....... [(CYUN0[0]0))] RPN PP R N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLeKIC89 ... L4801*AA8 ... D PART 1 .... |Currency 7HBGLXDRUGQFUSRNES7  |. 07/13/2022 |. 07/13/2027 |.... 10,530,000 ... 1.0530 |.. (379,000)( ....0vnnes |-onnen (270,054)........ (204,000)|. N/A ...
TO BUY USD Bond Hedge
SLMH2DUO .......ccvvenen (G82798AA6 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/16/2019 . 09/16/2031 |......euvvnneeee 13,164,000 |........... <] (G PR FRRRR RN 98,606 461,000 |........... |......2,071,308 |....... ({70000 RPN NPT R N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLEJ3OXX ... 887389EQ9 ... D PART 1 .... |Currency 7HBGLXDRUGQFUS7RNES7  |. 09/07/2017 |. 09/07/2027 |.... 12,930,500 L1755 ...139,633 |.........930,600 |........... |...... 1,253,776 |....... (224,400)|. N/A ...
TO BUY USD Bond Hedge
R 7) G A 7561098*4 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/30/2022 |. 06/30/2032 |......evvvnneene 26,346,000 ........... L R<1 V<) PR EURR . 110,648 |.......... 940,000 |........... |...... 3,322,089 |..... [V VLV[0)) R AU RN N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLYNAVZ e 02600@AEQ D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 01/12/2022 |. 01/12/2032 |....evvvvennnnne 21,813,000 (........... (U277 ) SR FRRRRRR RN (81,812)...... 1,821,000 |...ccvvnnns onnn.. 1,436,948 ... LT Y0V [V N R KRR R, N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLFHO44d ........covveens G9075%AA2 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/28/2019 |. 02/28/2028 |................ 38,367,000 ........... L RZZ£:5° ) PR EUN R, 345,116 |......... 258,000 |........... v (1,860,000)f...ceeeeeiiens e [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
NI H)) S G0827#BKS D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 |. 08/23/2027 |.....evvvvnnenne 19,467,000 |........... L2 £ I PO FUR R, 144,438 |......... 412,500 |.....envnn fnn... 1,960,901 ... (930,000)f...cevvvvvnnnnnns Joevennneeeriinnns [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAH3VDO ......eevveeenn G7737#AC8 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 03/14/2018 |. 03/14/2030 |.......evvn.eeee 18,577,000 |........... L2 VN R ER N R, 170,692 |...... 2,063,100 |........... |...... 4,075,769 |....... (806,000)]...cvvveneeeennnn forrerriiiniiiiees Jerniinieeiiiinans N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAGI7ZQ v BI550@AA9 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 12/07/2017 . 12/07/2027 |..evvvvnrrnnnnnn 31,995,000 ........... LI PR IR R 347,007 (732,000 ..0ennnns |-l 557,143 | (612,000)]..cvvvennierennnn forrerriiiiiiieees e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL4Q306F .........cevnnnn 48021PA*9 D PART 1 .... |Currency..... [JPMO ......ccevnnnnnns 7HBGLXDRUGQFUSRNES7  |. 06/27/2017 . 06/27/2027 |...evvvvrrnnnnne 22,530,000 ........... L ZLCE- ) PR ERR R, 231,837 712,000 |......cevnn | 1,310,682 ... (408,000)]...cvvvnnereennnn forrerreiiniiniiees Jeninneeiiianns N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLYOOCBS ..........n.... (G6462*ACS D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 11/28/2018 |. 11/28/2033 |.......evvn.eeee 19,746,000 |........... L] (G PR FSN . 166,616 |......... 691,500 |........... [...... 3,877,593 |....... (930,000)f...cevvvvvnnnnens Joevrnnneeereinnes [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLAWGFIF ......eeeee 786455B#1 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 10/29/2019 [. 10/29/2026 |................ 19,882,800 |........... LI (VZZ R RN R 211,561 |......... 246,600 | ........... [.........766,034 |...... (367,200)[...ceevevnnnnnnns Joevnnneeeerinnes [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL54555R ...evveniins 756109A*5 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 05/20/2019 |. 05/22/2034 |................ 29,890,800 |........... 2N R ER N R, 198,240 |......... 673,900 |........... |...... 4,873,839 |.... (I ZVV[0)) R R RN N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLATAQGP ....ccvvvennnnn LO175%AE2 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 10/29/2019 . 09/30/2031 |...evvvnnivinnn fennnnns 9,850,500 ........... TSN R ERR R, 206,008 |.......... 32,400 | ..eevvnnnnn fernnnn. 726,181 ) [QEKICIUI0)) PR PP R N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLAFSIS6 ....ccvvvennnnn 05011#ABO D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/10/2017 . 08/11/2027 |...evvvvvrnnnnne 22,644,000 ........... (VBT R RN R (44,004)...... 2,652,000 |........... |...... 2,153,530 |......... LT Y0V [V N R KRR R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLGROCXD ....evvvvennnns N7660#AZ0 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 06/08/2022 |. 06/08/2034 |..............e. 37,373,000 ........... LG AR IR R 271,995 (808,500)] ....eevvvnn |oreeen... 360,969 |....... (AL NAL1))] KRR PP R N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL33APHO e 03973*AA7 D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 06/24/2019 . 07/01/2024 |.......uve..eee 24,237,500 |........... 0.6925 |.evvveniviiinnnn [ e 58,490 |......... 913,500 | ...ounnrn fonnnnn 817,912 s £V V[V N R KRR R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLZEOTNY .ovvveenens FO731#AK3 D PART 1 .... |Currency..... [JPMO .....ccovvnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/15/2022 |. 11/30/2036 |.....eevvennneee 13,974,600 |........... LI (7 PR IR RN 126,121 883,800 [....cevvvnn |oeeen. 1,835,034 ... (L2 1[0) R FUUN R, N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU290G .......ccvvvnnns B7000*ADS D PART 1 .... |Currency..... [JPMO .....cccvnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 06/23/2021 |. 06/23/2036 |................ 19,050,400 ........... LI 07 PR AR R 209,817 |...... 1,596,000 |........... |...... 3,566,163 |....... (326,400)[....ccevvvnnnnnnns Joevnnnneeeeeinies [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLPU29D .....oeeeennen B7000*AA1 D PART 1 .... |Currency..... [JPMO .....ccovvnnnnnns 7HBGLXDRUGQFUSTRNES7  |. 04/27/2021 . 04/27/2031 |.eeevvvnnivinnn fennns 5,953,250 |........... LI 0 R AR R 61,540 |......... 498,750 | ...vvnnnns fonnnnl 809,111 (10720100 PR R RN N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOEA2JY i G7605#AA1 DPART 2 ..... Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UKS573 | 10/17/2017 (. 10/18/2032 |.eevvvvnniviinn fonnnns 4,331,273 ).ccvvennnns LI ) N R AP R 45,620 |......... 364,364 |...oovnnnnn [nnnnn... 489,644 | [TV R O KU N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL214PJ1 ... . | G2616@AAT ... DPART 3 ..... Currency BANK OF AMERICA ... 0774 ... . 07/27/2022 [.07/27/2027 |.eeevvvnnievinnn foeennns 8,403,500 ... 1.2005 |.. (488,600)] ...cevvvvnn |ovrnnnnnnn 2,734 [ (434,000)[.....ccevmvnnnnens Jovmnnneeeeennnnns foorevvvnninnnnens foeeen. . 84,837 IN/A L.l
TO BUY USD Bond Hedge
R0 (0 B1000#AA0 D PART 4 ..... Currency..... |BARC .....ccevvvnnnnns G5GSEF7VJP5170UK5573  |. 03/03/2021 |. 03/03/2028 |................ 23,324,000 |........... LR 77{0 N PO EUR R, 109,934 |...... 1,728,900 [..oeeeeenn |l 2,982,148 ... [QIUSTVV0)) AR R RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLK700TV .. G1151#AA2 ... DPART 5 ..... Currency GSGSEF7VJP5170UK5573  |. 02/17/2021 |. 02/17/2028 |.... 17,205,500 ... 1.3235 (.. .54,760 691,600 |.......c0un |.oeen 1,513,576 ... (806,000)|. N/A ...
TO BUY USD Bond Hedge -
SL33546M .......ceeeennn D5472#Ad9 ...vuennnnnnns D PART 6 .... |Currency..... [JPMO .....ccevvnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 01/28/2021 |. 01/28/2026 |................ 17,508,500 ........... 11669 [ oo e 105,451 |...... 1,140,000 ........... |.........992,753 |....... (306,000)]..evevennirirnnnn forririiiiiiiiiiies o N/A ......[0001 ...........
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 14,388,864 92,991,636 | XXX 184,976,481 |  (44,095,765), 30,596,046 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 14,388,864 92,991,636 | XXX 184,976,481 |  (44,095,765), 30,596,046 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other 14,388,864 92,991,636 | XXX 184,976,481 (44,095, 765) 30,596,046 | XXX XXX
1409999999. Total Swaps 14,388,864 92,991,636 | XXX 184,976,481 (44,095, 765) 30,596,046 | 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 4,159,062 5,146,761 14,388,864 | 106,768,495 [ XXX 198,753,340 |  (39,624,729) 31,556, 141 | 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 4,159,062 5,146,761 14,388,864 | 106,768,495 | XXX 198,753,340 (39,624,729) 31,566, 141] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 ....
0002 ...

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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
SEP 2023 S&P EMINI
ESU3 .ot [ 693 |....... 155,517,863 | FUTURES ........eevveeee COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/15/2023 .[CVE ...........eeuee. LCZ7XYGSLJUHFXXNXDO  |.06/13/2023 .|...4,388.1900 |...4,488.2500 |......... 1,819,125 | o oo s 3,467,233 |...... 3,467,233 [cevvvviiiiiiiiinn e 7,761,600 [98/98 ...oceeeeeii] e 50
SEP 2023 S&P MID 400
|21V S RN L3 I N 37,281,810 | MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/15/2023 .[CVE ...........eeuee. LCZ7XYGSLJUHFXXNXD0  |.06/13/2023 .]...2,581.3000 |...2,644.1000 |.... 282,650 |eeiiiiiiiiiiiiiiieen fei e ... 885,480 |........ 885,480 |...oooeveeeeiinns [ 2,030,400 [100/100 ....oeueefernnnnnnnnnne 100
SEP 2023 RUSSELL 2000
(21 (V< S F 384 |........ 36,551,040 |EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.09/15/2023 .[CVE ...........eeueee. LCZ7XYGSLJUHFXXNXDO  |.06/13/2023 .]...1,895.1000 |...1,903.7000 |............ 107,520 [oeevveveeeneniiniinne fooreiiiiiiiiiinns e s 165,120 |........ (G150 i P R 2,380,800 [100/100 ... fvrvnnnnnnnnnns 50
SEP 2023 MINI MSCI
LTV R F 386 |........ 19,257,470 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. |LIABILITIES |[Equity/Index [.09/15/2023 .| ICE .................. T330E4AS4QXXS2TT7X50  |.06/13/2023 .|...1,019.3000 |..... 997.9000 |............ 146,680 ..evvvvveeeneennnnnns fooviiiiiiiiiiiins feeiiiiiiiiiiiins e, (413,020)f....... (AR 170)] R R, 1,199,848 [99/99 ...ovvvvennin]eeiiiiiiins 50
SEP 2023 MINI MSCI
MESUS ..o v 332 )........ 35,781,300 | EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. | LIABILITIES |Equity/Index [.09/15/2023 .| ICE .................. T330E4AS4QXXS2TT7X50 |.06/13/2023 .]...2,167.6000 |...2,155.5000 |............ 419,980 [..ooeeeiiiiiiiiiiiies oo fovviiiiiiiiiiiins [, (200,860)]....... (200,860)]..ccveeeeeeieniee |ooveeeenns 711,398 [97/97 ..vvvvvvnnnne] i, 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,725,955 3,908,953 3,903,953 14,084,046 XXX XXX
1579999999. Subtotal - Long Futures 2,725,955 3,903,953 3,903,953 14,084,046 XXX XXX
US 10YR NOTE FUTURES Interest
RV S F 9B [|oeeeeen 11,002,031 [ SEP 2023 ............... FUNDING AGREEMENT ... | SCH D1 ....... Rate........... .09/20/2023 .[CBT ...evvvvvrvnnnnnns LCZ7XYGSLJUHFXXNXD88  |.06/21/2023 .|..... 112.9500 |..... 112.9500 |....cceeees (13,781) [evveeeeiiniiiniinnns oo (T3] PR R (67,051)|.cceeeeiiiiiiinns Joeeeeiiieeieeenns o 205,800 0002 ....ocoeeeee | ennnnnnne 1,000
US 5YR NOTE FUTURES Interest
FW3 ... |.. 519 | 55,581,656 | SEP 2023 .. . | FUNDING AGREEMENT ... |SCH D1 ....... Rate.. .09/29/2023 .[CBT .....oevvvvnnneees LCZ7XYGSLJUHFXXNXD88 |.06/13/2023 .|..... 107.7900 |..... 107.0900 |.... F PP PPPP TN (17 0<[0)| R (362,080)f...ccumeeeiiiiinn fovviiiiiiiiiiiins e 726,600 {0002 ........oeeeei]ieeinnnns 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (13,781) (429,080) (429,080) 932,400 XXX XXX
1649999999. Subtotal - Short Futures (13,781) (429,080) (429,080) 932,400 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,712,174 (429,080) 3,474,872 3,903,953 15,016,446 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 2,712,174 (429,080) 3,474,872 3,903,953 15,016,446 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Goldman Sachs 5,664,363 [....eunniiiniiiiiiinns 6,701,363 |.... ... 12,365,716
JPhorgan Securities . 15,899,888 |......ooeeeiiiiiiiiinns 118,651 |.... ... 16,018,539
Total Net Cash Deposits 21,564,251 6,820,004 28,384,255

Description of Hedged Risk(s)

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

Hedge equity market risk .
Hedge interest rate risk .
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 28,384,255 28,384,255 2,725,955 (13,781) 2,725,955 15,016,446 15,016,446
CU00019DJT3UXJIZJ 1410
Bank of America ... 38,010,000 |.... 36,924,467 |... (13,915,002) ... 48,212,798 [ ..cevvnnnnnnees (15,586,486) |- .cvvveeeeeeennneeeeennes [eeeeerenneeeeeenes 9,232,161
43,256,067 . (2,083,692) ... 92,979,515 | ... .(2,159,329) . 12,331,874 |...

98,840,000

. G5GSEF7VJP5170UK5573 .
Goldman Sachs ..... LCZ7XYGSLJHFXXNDX90 .. 13,130,000 13,776,859
JPMorgan Chase Bank ... 7THBGLXDRUGQFUS7RNES7 . |... .... 66,960,000 |.... 32,449,744 |...
0299999999. Total NAIC 1 Designation 216,940,000 126,407,137
0899999999. Aggregate Sum of Central Clearinghouses (Excludin

Barclays ........ .
... (429,080) 217,719 13,776,859 | e ..531,015
.. (3,639,949))... 62,360,731 ... (830,748)]...

(20,067,723) 217,779 217,329,903 (18,576,562)

646,850 oo, 960,005 |...
i 9,022,012

31,556, 141

0999999999 - Gross Totals 216,940,000 154,791,392 (20,067,723) 28,602,034 220,055,858 (18,590,343) 3,372,814 46,572,587 15,547,461

1. Offset per SSAP No. 64 28,384,255
2. Net after right of offset per SSAP No. 64 126,407,137 (20,067,723)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLDMAN SACHS & CO FOR8UP27PHTHYVLBNG30 .. | Treasury.... 91282C-GG-0 ........ US TREASURY .... 12,796,367 |.... 13,000,000 ... 12,954,140 |....01/31/2025 ...|....... | I
JPMorgan Chase Bank . THBGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-6G-0 US TREASURY 15,749,375 .. 16,000,000 |.. ..15,943,557 |....01/31/2025 . l..

28,545,742 29,000,000 28,897,697
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

0299999999 - Total




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

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

Identification Description Symbol Fair Value Carrying Value Maturity Date
91282C-AW-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/NOV/2023 USD 100 ... R P ... 2,777,438 |.. .... 2,830,366 |....... 11/15/2023 ...
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 A . 2,513,026 |.. ..2,794,234 11/15/2048
91282C-FH-9 UNITED STATES OF AMERICA NOTES FIXED 3.125% 31/AUG/2027 USD 100 . A . 2,458,144 |.. . 2,541,308 08/31/2027
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 A . 2,175,787 |.. . 2,408,822 10/31/2025
91282C-CS-8 UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 A . 2,145,030 |.. . 2,601,528 08/15/2031
912810-RD-2 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 . A . 1,846,682 |.. . 1,935,489 11/15/2043
912828-P4-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 . A . 1,660,832 |.. . 1,779,879 02/15/2026
912828-WU-0 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JUL/2024 USD 100 . A . 1,616,142 |.. . 1,304,527 07/15/2024
912828-31-8 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 .. A . 1,476,5% |.. . 1,553,690 02/15/2028
912828-XL-9 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/JUL/2025 USD 100 . A . 1,473,546 |.. . 1,202,875 07/15/2025
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . A . 1,426,347 |.. 1,505,514 05/15/2028
91282C-EB-3 .........| UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 .... U PO 1,413,003 |.. 1,577,779 |....... 02/28/2029 ...
912810-QH-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2040 USD 100 .. R P ... 1,388,352 |.. 1,316,848 |....... 05/15/2040 ...
912810-0S-0 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/AUG/2041 USD 100 . A 01,313,919 |.. . 1,348,941 08/15/2041
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 A . 1,295,871 |.. . 1,483,895 05/31/2028
912810-SS-8 .........| UNITED STATES OF AMERICA BOND FIXED 1.625% 15/NOV/2050 USD 100 ... U PO 1,242,661 |.. 2,023,018 |....... 11/15/2050
912810-TL-2 .........| UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 R P 1,232,945 |.. ,204,411 |....... 11/15/2052 ...
912828-4M-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 . A . 1,158,214 |.. . 1,196,703 04/30/2025
91282C-ET-4 UNITED STATES OF AMERICA NOTES FIXED 2.625% 31/MAY/2027 USD 100 . A . 1,134,350 |.. . 1,204,411 05/31/2027
912828-K7-4 .........| UNITED STATES OF AMERICA NOTES FIXED 2% 15/AUG/2025 USD 100 U PO 1,127,193 |.. ,185,934 |....... 08/15/2025 ...
912828-27-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 .... R P 1,087,885 |.. ,192,367 |....... 01/31/2027
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . A . 1,019,444 |.. . 1,144,191 05/15/2042
912828-6B-1 UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 . A . 1,015,210 |.. . 1,083,970 02/15/2029
912828-75-2 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . A 994,251 |.. . 1,047,838 01/31/2025
91282C-FL-0 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/SEP/2029 USD 100 . A .984,237 |.. .985,711 09/30/2029
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 .. A .935,706 |.. . 1,264,632 05/15/2051
91282C-GE-5 UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 . A .875,043 |.. .891,264 01/15/2026
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . A .872,718 |.. . 1,023,750 09/30/2027
91282C-DII-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 A .821,181 |.. .928,832 01/31/2029
91282C-CB-5 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 . A .818,422 |.. . 963,529 05/15/2031
91282C-EP-2 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 . A .814,158 |.. .879,220 05/15/2032
912828-G3-8 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2024 USD 100 ... A .781,820 |.. 811,773 11/15/2024
91282C-EM-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2029 USD 100 . A 779,239 |.. .826,527 04/30/2029
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . A 770,674 |.. . 951,485 11/15/2030
912828-B6-6 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2024 USD 100 A . 768,999 .. LT73,774 02/15/2024
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 ..... A . 746,962 |.. . 1,023,750 11/15/2041
91282C-BR-1 .........| UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 R P ... 732,237 |.. 758,779 |....... 03/15/2024 ...
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... U PO ... 123,566 |.. .... 182,867 |....... 11/15/2027
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 A . 723,369 |.. .843,088 01/31/2028
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . A .696,366 |.. . 843,690 11/15/2031
912828-29-4 .........| UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 .... R P ....0564,683 |.. ....770,823 |....... 02/15/2030 ...
91282C-ED-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 .. U PO ....649,535 |.. ....682,901 |....... 03/15/2025 ...
912810-00-4 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 A .632,385 |.. .602,206 05/15/2041
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2025 USD 100 A .627,948 |.. .662,426 11/15/2025
91282C-DS-7 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 . A .626,400 |.. .662,426 01/15/2025
912810-SL-3 UNITED STATES OF AMERICA BOND FIXED 2% 15/FEB/2050 USD 100 .. A .619,384 |.. .908,307 02/15/2050
912810-QB-7 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/MAY/2039 USD 100 . A .602,494 |.. .577,565 05/15/2039
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . A .598,944 |.. .686,514 10/31/2028
912828-6X-3 UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAY/2026 USD 100 . A .584,143 |.. .623,770 05/31/2026
912828-2T-0 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/MAY/2025 USD 100 .. A . 563,589 |.. .616,069 05/31/2025
912828-D5-6 UNITED STATES OF AMERICA NOTES FIXED 2.375% 15/AUG/2024 USD 100 . A .551,484 |.. . 565,244 08/15/2024
912810-FF-0 UNITED STATES OF AMERICA BOND FIXED 5.25% 15/NOV/2028 USD 100 .... A .483,3% |.. . 457,432 11/15/2028
91282C-BF-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/JAN/2031 USD 100 . A . 468,635 |.. . 454,351 01/15/2031
912828-2N-3 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/APR/2027 USD 100 . A . 400,492 |.. . 462,052 04/30/2027
912810-QL-5 UNITED STATES OF AMERICA BOND FIXED 4.25% 15/NOV/2040 USD 100 . A .399,152 |.. . 385,043 11/15/2040
912810-RR-1 UNITED STATES OF AMERICA BOND FIXED 1% 15/FEB/2046 USD 100 ..... A .398,288 |.. .361,941 02/15/2046
91282C-DH-1 UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 A .381,003 |.. . 405,066 11/15/2024
912828-50-6 .........| UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/JAN/2029 USD 100 . U PO ... 377,083 |.. .... 331,137 |....... 01/15/2029 ...
912828-J2-7 .........| UNITED STATES OF AMERICA NOTES FIXED 2% 15/FEB/2025 USD 100 ... R P ... 369,221 |.. .... 385,043 |....... 02/15/2025 ...
912828-YV-6 UNITED STATES OF AMERICA NOTES FIXED 1.5% 30/NOV/2024 USD 100 . A .365,887 |.. . 385,043 11/30/2024
91282C-CZ-2 UNITED STATES OF AMERICA NOTES FIXED 0.875% 30/SEP/2026 USD 100 . A . 351,991 [.. . 392,744 09/30/2026
912828-YD-6 .........| UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/AUG/2026 USD 100 .... U PO ....351,814 |.. .... 385,043 |....... 08/31/2026
91282C-AK-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/SEP/2023 USD 100 . R P ....351,288 |.. .... 354,851 |....... 09/15/2023 ...
912810-0Z-4 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/FEB/2043 USD 100 A .339,916 |.. .388,124 02/15/2043
91282C-FS-5 UNITED STATES OF AMERICA NOTES VARIABLE 31/0CT/2024 USD 100 . A .339,002 |.. . 338,838 10/31/2024
912810-RV-2 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2047 USD 100 .. U PO ....279,532 |.. .... 331,137 |....... 02/15/2047 ...
91282C-CE-9 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. R P ... 268,571 |.. .... 308,035 |....... 05/31/2028 ...
912828-3P-3 UNITED STATES OF AMERICA NOTES FIXED 2.25% 31/DEC/2024 USD 100 A . 222,591 |.. . 232,566 12/31/2024
912810-SC-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/MAY/2048 USD 100 A .221,035 |.. . 257,979 05/15/2048
912810-RK-6 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/FEB/2045 USD 100 A .196,529 |.. . 253,359 02/15/2045
912828-U2-4 UNITED STATES OF AMERICA NOTES FIXED 2% 15/NOV/2026 USD 100 . A 171,292 .. . 184,821 11/15/2026
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . A . 129,388 |.. 161,718 05/15/2030
912810-RT-7 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 . A . 113,654 |.. . 155,558 08/15/2046
912810-QE-1 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/FEB/2040 USD 100 A . . 02/15/2040
91282C-A0-4 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2025 USD 100 . A 10/15/2025
91282C-FR-7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . A 10/15/2027
912810-QX-9 UNITED STATES OF AMERICA BOND FIXED 2.75% 15/AUG/2042 USD 100 . A 08/15/2042
91282C-EX-5 UNITED STATES OF AMERICA NOTES FIXED 3% 30/JUN/2024 USD 100 . A 06/30/2024
912810-SD-1 UNITED STATES OF AMERICA BOND FIXED 3% 15/AUG/2048 USD 100 .. A 08/15/2048
912810-RS-9 UNITED STATES OF AMERICA BOND FIXED 2.5% 15/MAY/2046 USD 100 .. A 05/15/2046
91282C-AT-8 UNITED STATES OF AMERICA NOTES FIXED 0.25% 31/0CT/2025 USD 100 A 10/31/2025
91282C-FK-2 UNITED STATES OF AMERICA NOTES FIXED 3.5% 15/SEP/2025 USD 100 . A 09/15/2025
912810-RU-4 .........| UNITED STATES OF AMERICA BOND FIXED 2.875% 15/NOV/2046 USD 100 ... R P .. 11/15/2046
912828-XB-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 15/MAY/2025 USD 100 . U PO .. 05/15/2025 ...
912810-QD-3 UNITED STATES OF AMERICA BOND FIXED 4.375% 15/NOV/2039 USD 100 ... A 11/15/2039
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . A 05/15/2028
912810-8A-7 .........| UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2048 USD 100 O P .. 02/15/2048 .......
912810-SI-9 ......... UNITED STATES OF AMERICA BOND FIXED 1.875% 15/FEB/2041 USD 100 1 02/15/2041 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 64,293,504 69,554,933 XXX
0109999999. Total - U.S. Government Bonds 64,293,504 69,554,933 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
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 64,293,504 69,554,933 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 64,293,504 69,554,933 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
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

BANKOF-AM-9 BANK OF AMERICA N.A. ........... 10,000,000 |... 10,000,000 07/03/2023
BOFATS-EC-5 . ..| BOFA SECURITIES, INC .. ... 14,456,847 |... 14,456,847 |....... 07/03/2023 ..
316175-10-8 . ..| FIGXX FID INST GOVT LEX ....... .... 15,000,000 |... 15,000,000 |....... 07/03/2023 ..
381410-27-3 . ..| Goldman Sachs Fin Square Govt Fd .... 15,000,000 |... 15,000,000 |....... 07/03/2023 ..
825252-88-5 . .| INVESCO GOVT AND AGCY LEX ........ .... 15,000,000 |... 15,000,000 |....... 07/03/2023 ..
NATWES-TM-7 . ..| NATWEST MARKETS SECURITIES INC .. ....80,000,000 |... 80,000,000 |....... 07/03/2023 ..
NOMURA-SE-2 . .| NOMURA SECURITIES ....57,000,000 |... 57,000,000 |....... 07/03/2023 ..
PERSHI-NG-6 . .| PERSHING LLC ...... ....25,000,000 |... 25,000,000 |....... 07/03/2023 ..
RBCCAP-1T-0 . ..| RBC CAPITAL MKS .. ....50,000,000 |... 50,000,000 |....... 07/03/2023 ..
TDPRIM-ES-2 . .| TD PRIME SVCS .... ....75,000,000 |... 75,000,000 |....... 07/03/2023 ..
BOFASE-CU-9 . .| BOFA SECURITIES, INC ..... ...100,000,000 |... .100,000,000 |....... 08/04/2023 ..
CITIGR-0U-0 . ..| CITIGROUP GLOBAL MARKETS INC . ....50,000,000 |... 50,000,000 |....... 08/31/2023 ..
DEUTSC-HE-6 . .| DEUTSCHE BANK SECURITIES INC. ....10,000,000 |... 10,000,000 |.. 07/31/2023
INGFIN-AN-1 . ..| ING FINANCIAL MARKETS LLC RPEQ .. ....85,000,000 |... 85,000,000 |....... 08/04/2023 .
ROYALB-AN-2 ......... ROYAL BANK CANADA TORONTO 100,000,000 |... 100,000,000 |....... 08/04/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 701,456,847 701,456,847 XXX
9999999999 - Totals 765,750,351 771,011,780 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ - ..765,750,351  Book/Adjusted Carrying Value $ .. ..771,011,780

2. Average balance for the year ~ Fair Value $ - ..718,466,816  Book/Adjusted Carrying Value $ --- .. 723,503,214

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 681,011,780 NAIC2 § .......... 90,000,000 NAIC3 $ ..o NAIC4 $ ..o NAIC5 § .. NAIC6 $ ..o
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STATEMENT AS OF JUNE 30, 2023 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)

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

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

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $ oo
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JP Morgan Chase .........ccceveene. New York, NY ..o fo . 4.480 ... 176,854 | [ 27,491,776 |.......... 48,008,790 |........ 123,575,024 |.
Bank of America .......ccocoooeunnne New York, NY .o foen e o s e o (127,804,792)|...... (125,113,490)...... (129,106,959)|..
PNC e Pittsburgh, PA ..o 18,773,861 |.......... 18,388,853 |.......... 25,063,373 |..
Wells Fargo ......... .. San Francisco, CA (2,056,575)].. (1,592,496)|.. (1,241,962)]|..
Bank of NY Mellon . Pittsburgh, PA L [ e e e [ 700,148 |............... 262,738 |.. ... (103,175)]..
0aSh Other ..o i oans cues essensniens [roneessnisnsnisnssisnsninns foossssissssinnssienssinnens foesseessneennnens 25,237 | 376,148 |............... 405,200 |..
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 206,327 (82,870,346) (59,669,456) 18,591,500
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 206,327 (82,870,346) (59,669,456) 18,591,500
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

206,327

(82,870,346)

(59,669,456)

18,591,500
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STATEMENT AS OF JUNE 30, 2023 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
AIR PRODUCTS & CHEMICALS INDUSTRIAL .. .. 05/19/2023 . 07/10/2023 ... ..49,935,127 |... 302,739
APPLIED MATERIALS INC INDUSTRIAL ... 05/09/2023 .. . 07/11/2023 . 76,889,375 ..575,252
ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC 06/30/2023 .. . 07/03/2023 .. 14,995,692 .2,154
AUTONATION INC INDUSTRIAL ... 06/30/2023 .. . 07/03/2023 .. . 2,499,215
AUTONATION INC INDUSTRIAL 06/30/2023 .. . 07/03/2023 .. 19,993,722
AUTONATION INC INDUSTRIAL ... ... 06/30/2023 .. . 07/03/2023 .. ..16,994,664 |...
AUTONATION INC INDUSTRIAL ... ... 06/30/2028 .......... 5.650 |.. . 07/03/2023 .. ....499,843 |...
AUTONATION INC INDUSTRIAL ... ... 06/30/2028 .......... 5.650 |.. . 07/03/2023 .. 19,993,722 |...
AVERY DENNISON CORP INDUSTRIAL ... ... 06/30/2023 5.150 |.. . 07/03/2023 .. ..15,495,565 |...
AVIATION CAPITAL GROUP FINANCIAL ... 06/30/2023 ... 5.710 |.. . 07/03/2023 .. ..14,995,242 |...
AVIATION CAPITAL GROUP FINANCIAL ... 06/30/2023 .. 5.710 |.. . 07/03/2023 ..
COCA-COLA CO INDUSTRIAL ... 05/16/2023 .. 5.060 |.. . 08/10/2023 .
CUMMINS INC INDUSTRIAL .... .. 05/23/2023 5.150 |.. . 07/05/2023 ..
CUMMINS INC INDUSTRIAL . 05/23/2023 .. 5.160 |.. . 07/05/2023 ..
CUMMINS INC INDUSTRIAL . 05/23/2023 .. .5.150 |.. . 07/06/2023 .
CUMMINS INC INDUSTRIAL . 06/13/2023 .. 5.210 |.. . 07/27/2023 ..
CUMMINS INC INDUSTRIAL .... ... 06/13/2023 5.210 |.. . 07/27/2023 ..
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/15/2023 L. 5.110 |.. . 08/03/2023 .. .
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/12/2023 ..5.110 |.. . 08/07/2023 . ..14,921,546 |...
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/24/2023 5.200 |.. . 08/07/2023 . 1,715,784 ...
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/12/2023 ..5.110 |.. . 08/09/2023 .. 49,724,106 |...
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/17/2023 5.120 |.. . 08/10/2023 . ..24,857,951 |...
JOHN DEERE CAPITAL CORP FINANCIAL .. ... 05/22/2023 .. 5.160 |.. . 08/14/2023 .. . 11,054,761 |...
ENERGY TRANSFER LP GAS TRANSMISSION .. .. 06/30/2023 5.750 |.. . 07/05/2023 .. 34,477,958 |...
ENERGY TRANSFER LP GAS TRANSMISSION .. 06/30/2023 .. 5,750 .. . 07/05/2023 .. . 2,498,403
ENTERPRISE PRODUCTS OPER INDUSTRIAL .. 06/30/2023 .. .5.200 |.. . 07/03/2023 .. 19,994,222
ENTERPRISE PRODUCTS OPER INDUSTRIAL .. 06/30/2023 .. .5.200 .. . 07/03/2023 ..
ENTERPRISE PRODUCTS OPER INDUSTRIAL ... 06/30/2023 5.200 |.. . 07/03/2023 ..
GENERAL MOTORS FINL CO FINANCIAL ... ... 06/30/2023 5.350 |.. . 07/05/2023 ..
GENERAL MOTORS FINL CO FINANCIAL ... ... 06/30/2023 5.350 |.. . 07/05/2023 ..
GENERAL MOTORS FINL CO FINANCIAL ... ... 06/30/2023 5.350 |.. . 07/05/2023 ..
GENERAL MOTORS FINL CO FINANCIAL ... ... 06/30/2023 5.350 |.. . 07/05/2023 ..
HERSHEY COMPANY INDUSTRIAL .. ... 06/16/2023 ..5.100 |.. . 07/10/2023 . . .
INTL PAPER CO INDUSTRIAL .... ... 06/29/2023 5.200 |.. . 07/03/2023 .. ..34,989,889 |...
MERCEDES-BENZ FIN NA FINANCIAL .. 06/16/2023 .. 5.160 |.. . 07/07/2023 . ..49,957,000 |...
MERCEDES-BENZ FIN NA FINANCIAL .. 05/24/2023 .. 5.180 |.. ..07/24/2023 ..
MERCEDES-BENZ FIN NA FINANCIAL .. 05/24/2023 .. 5.180 |.. ..07/24/2023 ..
MERCEDES-BENZ FIN NA FINANCIAL .. 05/24/2023 .. 5.180 |.. ..07/24/2023 ..
MERCEDES-BENZ FIN NA FINANCIAL .. 06/12/2023 .. .5.240 |.. . 08/14/2023 ..
MERCEDES-BENZ FIN NA FINANCIAL .. 05/23/2023 .. 5.210 |.. . 08/21/2023 .. .
MERCEDES-BENZ FIN NA FINANCIAL ... 05/24/2023 5.210 |.. ..08/24/2023 .. ... 136,843
METLIFE SHORT TERM FUND SPECIAL PURPOSE ... 05/17/2023 .. 5.100 |.. . 08/17/2023 ... .. 152,131
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC .. ... 06/06/2023 5.200 |.. . 07/17/2023 ...
NSTAR ELECTRIC COMPANY UTILITY - ELECTRIC .. ... 06/06/2023 5.200 |.. . 07/17/2023 .
OVINTIV INC INDUSTRIAL ... 06/30/2023 5.850 |.. . 07/05/2023 .. .
PEPSICO INC INDUSTRIAL .. 05/10/2023 5.050 |.. . 08/01/2023 . ..24,892,19% |... ... 183,270
ROCHE HOLDINGS INC INDUSTRIAL . 05/10/2023 .. 5.060 |.. . 07/12/2023 .. 29,952,869 . 218,519
TARGA RESOURCES CORP INDUSTRIAL . 06/30/2023 .. 5.750 |.. . 07/05/2023 .. 34,977,639 .5,590
TOYOTA MOTOR CREDIT CORP INDUSTRIAL 06/01/2023 .. .5.270 |.. . 08/30/2023 .. 49,563,301 ..222,051
UNILEVER CAPITAL CORP INDUSTRIAL ... 05/10/2023 .. 5.080 |.. ..07/24/2023 .. 28,695,280 ..205,912
UNILEVER CAPITAL CORP INDUSTRIAL ... .. 05/10/2023 .. 5.080 |.. ..07/25/2023 .. ..13,104,872 |... ...95,898
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STATEMENT AS OF JUNE 30, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

CANADIAN NATURAL RESOURC INDUSTRIAL ....eessuueeeeennu s e e eeesse e e e e eemme s e e e e e e e e e eesa e e e e e eense e e e e e esaa e e e e e e nnaneeeeennnaeeeeennnnn e eeennnnnnaeeennnnnnseenennn | seeenssnnes [reeemnnnnnn 06/30/2023 ...covvenn |eeeennie e 5.700 |oeeeuunnnns 07/05/2023 .... 12,991,767 oo es [ore e 2,058
UNILEVER FINANCE FINANCIAL .... 05/23/2023 . 5.160 |. ... 07/05/2023 ..49,970,651 |.. . 278,817
UNILEVER FINANCE FINANCIAL .... 05/19/2023 .......... 24,981,736 |.. 153,404

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,245,572, 761 4,786,699

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,245,572,761 4,786,699

1309999999. Total - Hybrid Securities

...................... |RS LT I T I P O (<4< < T O N 0o 0 < O R e, 1[0 P AP PP P PPN

1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 72,300,000

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 72,300,000

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 1,317,872,761 4,786,699

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 1,317,872, 761 4,786,699

1,317,872, 761 4,786,699

8609999999 - Total Cash Equivalents
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