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STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenna 51,329,099,943 ..o [ 51,329,099,943 |......... 51,055,889,558
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiei e [ [ e [ree e
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 1,247,792,967 [.ooiiviee 1,136,823 |........... 1,246,656,138 |............ 1,251,743,850
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 6,006,875,677 |....cccerrreiieererirriiens foeveriinens 6,006,875,677 |............ 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
$ 347,304,579  encUMDIanCes) .........cccoveveeieveeeereernenes froveerreirennes 246,353,733 | e 246,353,733 | 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 50,754,663 ), cash equivalents
[C T 1,353,598,596 ) and short-term
investments ($  .......cooe.ee. 276,726,115 ) oo [ 1,681,079,374 oo [ 1,681,079,374 |............ 1,349,607,900
6. Contract loans (including $  .ooooveiecunineccce premium notes) ...... |oeeeeee 4,326,687,960 |....cccvvennee 1,121,116 |............ 4,325,566,844 |............ 4,010,523,058
7. DEIIVALVES ...ttt [eonsinineenenns 142,604,481 |.. .. 142,604,481 |.. ..155,701,842
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 5,464,296,251 |.......c.........2,414 686 |............ 5,461,881,564 |............ 5,436,218,773
9. ReCeivVables fOr SECUMHIES .........o.iuiuiiiieiieiieieie e 141,919,811 141,919,811 19,018,615
10. Securities lending reinvested collateral assets . ..709,058,542 |.. 709,058,542 |...ocovveeee
11.  Aggregate write-ins fOr iNVESLEA @SSELS ...........cieueueiiiiiririririeieieeeresesesseies [reererereireene s ettt [oererereeeee e 37,141,135
12. Subtotals, cash and invested assets (LINes 110 11) ....ocoovcveveveeeeeeeieicicereens oo 71,295,768,733 71,291,096,108 |.......... 69,559,323,270
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 532,168,865 |......covvceeeererrriciieins [ 532,168,865 |................ 492,903,297
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 108,261,976 |.......ccco.c... 16,639,326 |...ocvvnne. 91,622,650 |............... 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 1,748,761,008 |...oeiiieerecceens [ 1,748,761,098 |........... 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 134,060,951 |.....coveverenee 286,790 ..o 133,774,161 |....c.ooo.o. 125,530,530
16.2 Funds held by or deposited with reinsured companies ............ccccceeveeees |oveerenenne 3,632,122,941 | [ 3,632,122,941 |............ 3,574,265,248
16.3 Other amounts receivable under reinsurance contracts ............cocceeeeee |ovveveeveeveennns 35,300,227 ..o o 35,300,227 |ooveenn. 38,071,307
17.  Amounts receivable relating to uninsured plans ...............ccceeveeereueeeieieeeeens foreeeeinens 71,728,172 | 548,406 | 71,179,766 |................. 63,981,699
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccocc.c.. 101,904,025 101,904,025 |................ 77,884,680
18.2 Net deferred tax asset ............cccceuvennnee ..801,313,698 |.. .. ..792,510,149 |.. ..768,078,680
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 3,541,385 [ e 3,541,385 |.....conne 3,805,932
20. Electronic data processing equipment and SOfWAre .............coceeueeeereririnnes foeveerrirenenens 56,346,050 |................. 53,121,520 |.......ccceuevev 3,224,530 |.covoeiinnn 3,247,911
21. Furniture and equipment, including health care delivery assets
(8 e IR OT SO SU PO UEPRUTTOTPRTRTE NUSPTPTORPRPRUOPN 6,013,452 |...cviviieeeeenn 6,013,452 [ e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates .............ccccovevrveeeeees foerererererennnns 30,031,396 |.vovviiciieieeiceceees [ 30,031,396 |...ccveenee 46,186,890
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..ccccoorenne. 20,424,861 |....ccovunenne 20,424,861 | [
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 180,384,422 |............... 112,199,675 |...ccovevneee 68,184,747 |.cccvvvnennn. 83,570,815
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 78,758,132,251 |.......cceec. 222,710,208 |.......... 78,535,422,048 |.......... 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) 78,758,132,251 222,710,203 78,535,422,048 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 71,309,496 |[..ooovvr.. 14,118,415 [oovireen. 57,191,081 |oveeeen. 70,366,039
2502. State tax credit .o | 9,586,769 |...eovoreeeeieer e [ 9,586,769 |......ceenve. 12,343,394
2503.  SUSPENSE ACCOUNTS  .iviuiiiiiiiiieieieteteieee e [t 1,249,662 |.....cocooveeeeeeeeeereeeeees e 1,249,662 |........cvevvevenne 559,658
2598. Summary of remaining write-ins for Line 25 from overflow page ...98,238,495 |... 98,081,260 |... ..157,235 |... ..301,725
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 180,384,422 112,199,675 68,184,747 83,570,815




STATEMENT AS OF MARCH 31, 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 $ ........... 51,343,817,878 less $
(INCUAING $ v MOGCO RESEIVE) .....oeeevviiiieiete sttt bttt bt se s snssse s s s s snsnss [eercnenes 51,343,817,878 |.......... 50,016,167,895
2. Aggregate reserve for accident and health contracts (including $ 5,116,446,683 |.. ...5,020,315,519
3. Liability for deposit-type contracts (including $ 5,328,776,162 |............5,004,998,956
4. Contract claims:
B LR e bbb b bbb bbb bbb et st ns [eren s 454,171,367 462,630,416
4.2 ACCIHENT BNG NEAIN ...ttt st 335,931,133 328,279,416
5. Policyholders’ dividends/refunds to members $ .(31,368,285) and coupons $
and unpaid (31,368,285).......ceue.. (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 1,301,506,895 |.. 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 (24,153,128) discount; including $  -veveveveeneeee 120,443,051 accident and health premiums .............cccoceuews forrrccnnd 412,001,553 |.............. 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 17,290,410 |...ccoooenneee 16,685,996
9.4 Interest Maintenance Reserve 556,006,932 |................ 581,670,203
10. Commissions to agents due or accrued-life and annuity contracts $
$ 82,631,815 and deposit-type contract funds $  ......... 113,823,643 |............... 147,862,478
11.  Commissions and expense allowances payable on reiNSUranCe @SSUMEA ............cccovevveveviueueuesiieeseeeseuesesesesssesssssesesesesssnsess foeseesesseseseeeaenens 767,252 | 316,396
12, General @XPENSES AUE OF BCCIUBH .............c.oviveveveeieeeeseeseeteseseeeessesesaseses et esessssesasssseeses et essssesssssssesesesessssasssssssssesesesesnssesssssssasens [esesesesnsenens 904,392,725 |........... 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 ..........oeuiueuiieieeieieieiieietete st aeae st s ettt e bbb esses et s s s s ses et et nsnsesesesss s s sesesessnananss [eeessscseseses 124,932,138 |.oooene 111,698,381
17.  Amounts withheld or retained by reporting entity as agent or trustee ..51,793,861 |.. . 44,269,986
18.  Amounts held for agents' account, including $ 47,194 agents' credit balances .............ccccccuevruevcecveceeieees oo 47,194 ....52,950
19. Remittances and items not allocated .109,787,988 102,917,358
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 .........coviriiiriiieieiiiiiisee e [ 565,008,297 |.....coceuvee. 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 .183,643,031 |.. 178,741,930
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen ..15,088,758 |.. . 16,544,230
24.09 Payable for securities ..... 509,296,408 |.. .. 281,916,815
24.10 Payable for securities lending 709,058,542 |......cooviireeee
24.11 Capital NotesS $ ...cvevvvveevvcrcircceeeee. AN INEErESENEIEON $ oo et sens [t eeees et
25. Aggregate write-ins for liabilities 68,990,829 65,824,145
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 69,669,986,515 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] 69,669,986,515 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 ......oveviieeececteteieeeeeeecte e teeeeeeasaete e s sseessaetesesesenssassesesasensssesesasassnsssssesassssnsssssesassssssssssessssssssnsesesessssssnsnsesessssnsnnseses |oennneenees 1,000, 179,499 [ 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 7,361,249,302 |........... 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) .............. 8,865,435,533 8,845,421,645
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 8,865,435,533 8,845,421,645
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 78,535,422,048 75,998,514,695
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt sttt s nns [oeseseietenennns 34,481,501 |...oovcene 31,059,941
2502. Paid family leave risk adjustment ...t [ee e 17,000,000 |................. 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 4,343,902 |....cooovvvnnne 5,598,777
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 68,990,829 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 MARCH 31, 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 2,831,557,323 |........... 2,749,058,029 |............ 9,930,471,068
2. Considerations for supplementary contracts with life contingencies................ccccceeeeveveveveveveeeeeeeeee e 616,607 | 42,473 | 1,530,003
3. Netinvestment INCOME ..o ..2,536,985,417
4. Amortization of Interest Maintenance Reserve (IMR) ..........cccceoeiinnesieceeneene ... 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 15,744,464 |................ 17,055,347 |..cocoeee. 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 .. 63,309,384 26,184,588 147,228,444
9. Totals (LiNes 110 8.3) .o 3,596,282,860 3,377,357,230 12,733,715,571
10, DEAth DENETIS ... ..o ee e eseeeseeee . 296,196,129 ......o........342,542 559 |........... 1,260,584,703
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,496,857
12, ANNUItY DENETILS ..viviuiiiiiicicececccee ettt s s s sesesnsensn e sesesssnsnensnen e e ennnnnnnnnennenes 109,90 L. 668,822 | 2,719,903
13. Disability benefits and benefits under accident and health contracts .................cccceeveveeveeeeeievevevccess foeeeenenenn. 102,845,646 |................678,624,373 |............ 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 .............ceeueueieeievereieieeceeeeeeeeeee e eseseeeeeeeeenes 900,006 [ 373,187 [ 1,482,114
19. Increase in aggregate reserves for life and accident and health contracts ) 1,423,781,149 1,458,456,969 3,232,327,098
20.  Totals (LINES 10 10 1) ...iieeieieieiiiiieeee ettt n e s e e e s enenena eeeeeennens 2,850,191,456 |............ 2,800,888,247 |............ 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 191,930,398 |..cocveeenve 179,499,016 |................ 710,696,386
22. Commissions and expense allowances on reinsurance assumed . ...57,474,415 |. ...57,406,852 |.. ..260,837,395
23. General insurance expenses and fraternal expenses ................. | S 407,407,084 |........c....... 393,973,342 |............ 1,604,802, 129
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 71,383,043 |..oveee 73,757,780 |.coooeene. 239,625,584
25. Increase in loading on deferred and uncollected premiums ........... (359,121,754)|.. (342,076,482)|.. ... (3,023,268)
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieiceiceiceieeieeee s [ oeeeee s
27. Aggregate write-ins for deductions ... 15,934,271 (16,575,682) (44,775,698)
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 3,235,198,913 3,146,873,072 11,349,874,769
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 361,083,947 |................ 230,484,188 |........... 1,383,840,802
30. Dividends to policyholders and refunds to members 324,841,798 282,458,215 1,257,388,389
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas 36,242,149 |.....ocoe.. (51,974,057) ..o 126,452,413
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 17,031,197 (1,617,617) (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) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 19,210,952 |....cceveeee (50,356,440)|................ 172,309,817
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 6,633,169 (excluding taxes of § ...cccoeveeneee (3,896,884)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (13,140,926) (30,983,069) (157,839,404)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 6,070,026 (81,339,508) 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 ettt s e s e e e e e s esesesesene e seseseeefeneeeeneneneneeaes 6,070,026 |............... (81,339,508)....cocvevenne 14,470,413
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(13,369,239) ..(31,832,575)].. . 124,414,840 |.. ... 37,685,923
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ... 19,964,769 |.. ..(27,857,110)|.. (111,553,048)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...25,167,046 |.. ...26,090,525 |.. ... 47,636, 160
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... (8,728,648)]|.. ... (7,191,876)]|.. ..(53,051,513)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ..........c.covieiierienieieeiees e [ et
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ...............o.oveevecdoeeeeeeeeieiiecceies e [ (20,676,584)
44,  Change in asset VAlUALION FESEIVE .............c.ceuiuriieieieeeeceeeeeeeeiesesesesees st ses e es s s s s s sesessssesesd e eseeneeeenens 2,356,883 ..o (61,846,184 |......cocenvnce (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 6,419,764 14,904,543 345,663,827
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 20,013,888 (12,228 ,147) 256,470,928
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,865,435,533 8,576,722 ,570 8,845,421,645
DETAILS OF WRITE-INS
08.301. Interest on funds withheld @SSUME ............cooooiiiiieeeeeeeeee e e eaeenens 43,130,477 |ooeeee. 41,740,440 |................ 170,137,439
08.302. Other reserve adjustment on rEINSUFANCE ........c.ccoiiiiieeieicececcc e 15,223,751 oo (19,447,045).....c.......... (58,639,721)
08.303. SEIVICE S uiiiiiiecteeeieiee ettt e et s e s e e e s e s e e e e e e e ese s e e e e e e eaesesesee s s e seseees e s s s e sesenaorsesenannananeeen 3,222,784 ... 2,436,411 | 10,268,565
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.ccoveueveueuiueieeieeiceieveeeeeeses oo 1,732,373 [ 1,454,781 | 25,462,161
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 63,309,384 26,184,588 147,228,444
2701. Reserve adjustment on reinsurance assumed ... ..9,258,911 |. ..(24,599,105)|.. ..(81,735,450)
2702. Other miscellaneous expenses ................... J4,011,759 | 1,554,309 |..ocoovvnens 9,682,248
2703. |Interest expense on funds held ceded ...........cccoovivvvcvercncnennns 1,437,174 |. 2,081,037 [ 8,947,386
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cccoeevevevevevevevereeeeeeeeeeeeeee oo 1,226,427 |.oooeerene 4,388,077 |.cooeineee 18,330,118
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 15,934,271 (16,575,682) (44,775,698)
5301. Change in pension funded STAtUS ......ccocoviviuiuiiiieicic et e 6,419,764 |............... 14,904,543 |............... 335,219,971
5302. Prior Period COTTECTION .....cocvovivieeeceiiceee ettt seseseas |oaeseseass st s et e esssenns orsesesesesesesesesssnesesesesas ... 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) 6,419,764 14,904,543 345,663,827




STATEMENT AS OF MARCH 31, 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 2,531,058,693 |............ 2,479,581,241 |.......... 9,955,485,621
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 661,776,143 |.....ccocenvee. 591,368,532 |............ 2,601,085,778
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 19,215,433 51,700,261 130,606,810
4. TOtal (LINES 110 3) oottt 3,212,050,269 3,122,650,034 12,687,178,209
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,435,395, 177 |............ 1,378,078,352 |............ 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 ...............ccccoveveveveveueceeeeieienens e 999,079,644 |........... 1,001,952,262 |............ 3,124,442 ,196
8. Dividends paid t0 POICYNOIAETS .........cocovevivirererieieie ettt ettt es e sesesnans [eneeeeeneenens 270,270,124 |.....coene.... 240,952,362 |............ 1,130,634, 127
9. Federal and foreign income taxes paid (recovered) netof $ ................ 2,736,285 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 43,786,827 5,622,424 32,180,553
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 2,748,531,772 2,626,605,400 9,645,353,211
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 463,518,498 496,044,635 3,041,824 ,998
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 912,338,711 |. 6,618,021, 131
12.2 Stocks .............. ...21,832,900 |.. ...63,538,028
12.3 Mortgage loans ... ... 37,645,336 |.. ..913,100, 128
124 REAI ©STALE ...t ee ettt ee e et ee e | e 81,326 oo o 37,560,362
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 90,339,962 |......ccounnne 41,113,764 |................ 435,319,672
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ................cccceceeeee |oervereeeinnennnnnns (2373 ] (14,951) [ (30,980)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 142,325,550 164,760,308 121,920,262
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,204,563,534 |........... 3,387,314,410 |............ 8,189,428,604
13. Cost of investments acquired (long-term only):
T = T T OO RSO 1,199,675,554 |............ 3,346,068,507 |............ 7,955,842,404
1312 STOCKS ...ttt |eeterne s 39,193,476 |.......ccvvvneee 4,050,000 |.....ccrveenee 88,659,525
13.3 MOMGAGE [OBNS .....ceueriiriiiie ettt |oevinineinnanes 50,728,636 |................ 110,437,679 |............ 1,577,094,895
13,4 REAI ESIALE ...t [rree s 1,608,643 |......covveernne 521,571 [ (19,566,382)
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiiciiei ettt nienne[eesesineesinens 116,649,842 |................ 615,571,729 |........... 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 1,407,856, 151 4,076,649 ,485 11,200,436 ,049
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 315,081,533 24,091,907 244 886,703
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (518,374,151) (713,426,982) (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 596,623 |....cooovrerrnn 596,623 |....coovrerenne 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 323,777,205 |.eooeeenene 329,872,422 |............... 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 61,953,299 48,290,196 233,458,561
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 386,327, 127 378,759,241 773,085,380
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. 331,471,474 ..o 161,376,8% |............... 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) 1,681,079,374 951,968,565 1,349,607,900
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds t0 Bonds EXChANGE ........cciiiiiiiiiiieiriii et etenee [reneeeneenena 128,336,326 |.............. 141,159,688 |............... 549,686,305




STATEMENT AS OF MARCH 31, 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
............ 1,328,727,764 |............1,295,442 426 |............5,193,438,816
................... 3,057,276 |.................. 2,434,736 |................. 11,553,504
................ 475,892,285 |................450,806,762 |................760,835, 149
............ 1,039,310,29 |................993,131,263 |............ 3,888, 150,059
................. 44 582,747 |................. 44,202,224 |............... 180,940,582
............ 2,891,570,367 |............2,786,017,412 |.......... 10,034,918, 110
............ 2,891,570,367 |...........2,786,017,412 |.......... 10,034,918, 110
............ 2,018,208,980 |................903,015,640 |............ 1,925,904,005
4,909,779,347 3,689,033,052 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 MARCH 31, 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 March 31,

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 $ 6,070,026 $ 14,470,413
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 4 $ 7,893,700 $ (5,745,139)

Impact on admitted unearned premiums/allowance SSAP #1 4 $ (3,237,346) $ 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 $ 1,413,672 $ 17,943,929
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 8,865,435,533 $ 8,845,421,645
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Impact on deferred premiums SSAP #1 3 $ (125,031,291) $ 132,924,990

Impact on admitted unearned premium/allowance SSAP #1 3 $ 52,400,141 $ (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 $ 8,938,066,683 $ 8,768,134,142

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 MARCH 31, 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 $ 50,256,567
2. 12 Months or Longer $ 232,611,414
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 705,498,653
2. 12 Months or Longer $ 1,496,852,400
(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 $694,563,998.

a. Aggregate Amount Collateral Received

Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 29,920,588
(c) 31 to 60 Days $ 1,832,812
(d) 61 to 90 Days $ 295,493
(e) Greater Than 90 Days $ 662,515,104
(f) Subtotal (a+b+c+d+e) $ 694,563,997
(9) Securities Received $ -
(h) Total Collateral Received (f+g) $ 694,563,997

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

repledged $ 694,563,997

(5) Collateral Reinvestment
Amortized Cost Fair Value

1. Securities Lending
(a) Open
(b) 30 Days or Less $ 375,240,042 $ 375,240,042
(c) 31to 60 Days $ 215,609,550 $ 215,600,488
(d) 61 to 90 Days $ 75,000,000 $ 74,999,655
(e) 91 to 120 Days
(f) 121 to 180 Days $ 809,869 $ 793,389
(g) 181 to 365 Days $ 3,868,173 $ 3,755,775
(h) 1to 2 years $ 5,753,085 $ 5,568,093
(i) 2to 3 years $ 4,211,318 $ 4,009,616
(j) Greater than 3 years $ 33,032,241 $ 29,166,027
(k) Subtotal (Sum of a through j) $ 713,524,278 $ 709,133,085
() Securities Received
(m) Total Collateral Reinvested (k+I) $ 713,524,278 $ 709,133,085

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 $ 713,564,622 of par value bonds (fair value of $ 709,133,085) that are currently tradable securities that could
be sold and used to pay for the $ 709,133,085 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 $ 42,996,644
Total Collateral Extending beyond one year of the reporting date $ 42,996,644

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.

71



STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

N.  Offsetting and Netting of Assets and Liabilities

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Currency Swaps $ 130,145,163 $ 130,145,163
Index Participation Feature $ 8,643,382 $ 8,643,382
* 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 $ 11,782,165 $ 11,782,165

* 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

1. Number of CUSIPs 2
2. Aggregate Amount of Investment Income $ 1,191,680

Separate Account

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 $3,926,771,102 as of March 31, 2023 and $3,799,925,735 as of December 31, 2022.

(2) FHLB Capital Stock
a. Aggregate Totals

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)

7.2

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 9,885,800 $ 9,885,800
(c) Activity Stock $ 46,347,800  $ 46,347,800
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 56,233,600 $ 56,233,600 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 3,926,771,102 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
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A
2.Class B $ 9,885,800 $ 9,885,800
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $ 1,339,243,265 $ 1,430,188,071 $ 1,029,950,000
2. Current Year General Account Total Collateral Pledged $1,339,243,265 $1,430,188,071 $ 1,029,950,000
3. Current Year Separate Accounts Total Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 864044462  $ 949822492  $ 662,700,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $1,339,243,265 $ 1,430,188,071 $ 1,029,950,000
2. Current Year General Account Maximum Collateral Pledged $ 1,339,243,265 $1,430,188,071 $ 1,029,950,000
3. Current Year Separate Accounts Maximum Collateral Pledged
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $1,193,958,579  $1,333,370,189  $ 921,000,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current Year
(a) Debt XXX
(b) Funding Agreements $ 1,029,950,000 $ 1,029,950,000
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 1,029,950,000 $ 1,029,950,000 $ - $
2. Prior Year end
(a) Debt $ - $ - $ _ XXX
(b) Funding Agreements $ 662,700,000 $ 662,700,000 $ - $
(c) Other $ - $ - $ - 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 $ 1,029,950,000 $ 1,029,950,000
3. Other
4. Aggregate Total (1+2+3) $ 1,029,950,000 $ 1,029,950,000 $ -

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

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No
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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 $ 7,531,856 $ 47,098,818 $ 549,547 $ 2,913,188 $

b. Interest cost $ 30,370,103 $ 95,333,901 $ 2,271,185 $ 5,836,861 $

c. Expected return on plan assets $ (29,792,305) $ (163,174,264) $ (1,339,124) $ (9,260,751) $

d. Transition asset or obligation $ - $ - $

e. Gains and losses $ 7,107,719 $ 62,735,330 $ 1,250,334 $ 3,603,984 $

f. Prior service cost or credit $ - $ (1,938,289) $ (6,721,142) $

g. Gain or loss recognized due to a

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

h. Total net periodic benefit cost $ 15,217,373 $ 67,321,411 $ 793,653 $ (3,627,860) $ - $

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

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

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments
No Changes.

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

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

No Changes.

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

A. Transfers of Receivables Reported as Sales
No Changes.

B.  Transfer and Servicing of Financial Assets
No Changes.

C. Wash Sales
No Changes.

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.
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NOTE 20
A

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds - Industrial and Misc $ 7,152,065 $ 7,152,065
Common Stock - Industrial and Misc $ 633,570 | $ 56,555,460 | $ 31,076,672 | $ 88,265,702
Residual Tranches $ 37,118,837 $ 37,118,837
Index Participation Feature $ 8,643,382 $ 8,643,382
Total assets at fair value/NAV $ - 13 7785635 | $ 102,317.679 | $ 31,076,672 | $ 141,179,986
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock
Industrial & Misc $ 39,498,160 $38,890,200 $(21,832,900)| $ 56,555,460
Residual Tranches $ 132,319,749 $(95,200,912)| $ 37,118,837
Index Participation $ 4395080 |$ 1.766.703 | $§ (59.964) $ 2.549.221 $ (7.657) $ 8,643,383
Total Assets $ 176.212989 |$ 1.766.703 | $ (95.260.876)] $ -19 - 1941439421193 - 185(21.840557)| $ - 1% 102.317.680

(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 $88,265,702 at March 31, 2023. $0 was valued based on quoted market prices from an active
market for that identical investment and $633,570 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 $56,555,460 were determined by using estimates and assumptions based on
internally derived information. Common stocks with an aggregate fair value of $31,076,672 were determined by using Net Asset Value.

Mortgage Loans:

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

the matrix include (1) the weighted average cash flow and average term to maturity for each individual loan; (2) a base spread over the U.S. Treasury rate
and (3) an internally computed credit rating that is used to derive the appropriate credit spread. At March 31, 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 March 31, 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 the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 45454444237 |$ 51329099943 | $ 910,339,249 39484693343 |$ 5059411644 |$ 31,076,672
Common Stock $ 88265702 | $ 88.265.702 $ 633,570 | $ 56,555,460
Mortgage Loans $ 5969415364 |$ 6.331.252677 $ 5969415364
Surplus Notes $ 575765243 | $ 688,810,755 $ 575,765,243
Residual Tranches $ 37118837 | $ 37,118,837 $ 37,118,837
Currency Swaps
(Asset) $ 226130933 |$  130,145.163 $ 226139933
Index Participation
Feature $ 8643382 | § 8,643,382 $ 8,643,382
Currency Swaps
(Liability) $ 11,100,705 [ $ 11,782,165 $ 11,100,705

D.  Not Applicable.
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E. The mutual funds valued at NAV are priced by dividing the daily NAV by the number of shares outstanding. As a result, the shares will never be sold for below NAV.

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

B.  Troubled Debt Restructuring: Debtors
No Changes.

C.  Other Disclosures
No Changes.

D. Business Interruption Insurance Recoveries
No Changes.

E. State Transferable and Non-transferable Tax Credits
No Changes.

F.  Subprime Mortgage Related Risk Exposure
No Changes.

G. Retained Assets
No Changes.

H. Insurance-Linked Securities (ILS) Contracts
No Changes.

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

No Changes.

NOTE 22 Events Subsequent
No Changes.

NOTE 23 Reinsurance
A. Ceded Reinsurance Report
No Changes.

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

No Changes.

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

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

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

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

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses

Activity in the liability for unpaid accident & health claim reserves is summarized as follows:
03/31/2023 12/31/2022

Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance at January 1
$  4,799,293,089 $  4,548,885,222

Incurred related to:

Current year $ 928,034,453 $  3,005,051,888
Prior Year (189.928.591) (132,552,000)
Total Incurred $ 738,105,862 $  2,872,499,888

Paid related to:

Current year $ 414,364,848 $  1,920,502,688
Prior year 273,501,560 701,589,330
Total Paid $ 687,866,408 $  2,622,092,018
Balance of Unpaid A&H Claims and Claim Reserves, net of Reinsurance $ 4849532543 $  4.799.293.092

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

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

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

NOTE 35 Separate Accounts
No Changes.

NOTE 36 Loss/Claim Adjustment Expenses
No Changes.
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STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred Dy the MOGEI AGE? .........c.c.cvovceeueeeieeeeeceeee ettt et ee e aet et eses s ae e e e s en e s eaetesesenssseaesesesensnssaesesesanssssaesesesansnsssssesasansnseaesesanns Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity? ..... Yes[ 1 No[X]
LT F= (=N el i =g Lo L PRV RURUR RPN
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes[ 1 No[X]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccooiiiiiiiiiiiiieeeeeee 12/31/2018
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoovverreerrereseresennne., 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
10 OO T PP TRR 06/30/2020
By what department or departments?
New York State Department of Financial Services
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveeeueeeeeeeeeceeeete e eeeeeete s e s ssaeaeeeses s saseesesesesssasaesesessssassssesas s asasseses s s sssssesesasssssnsesesansanansnsesasnans Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? ... [ 1 N[ 1 NALX]

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

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

1 2 3 4
Affiliate Name Location (City, State) FRB [ OCC

Park Avenue Investment Advisory, LLC ... . |New York, NY ... ..NO....
Park Avenue Institutional Advisers LLC New York, NY ... ...NO...
Park Avenue Securities LLC .... New York, NY ... ...NO...
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STATEMENT AS OF MARCH 31, 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? ...........ccooiiiiiiiiiieeeeeee 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 .164,750,000
1,187,914,486 1,159,527,259

1,182,699, 422
2535 363,908

1.191,547.877
515,825 136

LOLLee e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiicicicne 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

...709, 133,086
...113,524,278
................ 709,058,542
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Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

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

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

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

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

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

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

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

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

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[ 1 No[X]
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 MARCH 31, 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. 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 T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieeee ettt ettt ettt s e et s et et e b et e s e ae e s s s et e s e b et et e ss e s e s et et et et esesess s ss et esesesesesnssasasesasesesesn B 6,006,875,675
1.14 Total Mortgages in GO0 SANGING .......c.cvevvreeeeeeeeeeeeeceete et eeeeaeeete e ses s aeaeseses s s e seteses s s assesesessssassesesesssassssesssesnssansesssannans $ 6,006,875,675
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
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) .....cceverreueeeieeeeccee e $ 6,006,875,675
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 66
Y7 Tty o LT g k=T 1Y foT o= o 1= B
1.63 COMMEICIAI MOTGAGES ..........vvvevceieieeeee ettt ettt ettt s e et e s et et et et es e se s s es et et e b e s esese s eses et et et et esesess s st et esesesesessasesasesasesesesen B 33
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooioiiiiiiiiii e $ 99
2. 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 .........cvvivieieeiiieietetetcteeeeee et et e te s et eseses et st et eseseseseseases et et et et et esesess s ss et es et esesesses s e s es et et et esessas s es s e s et et et esess s ssas e s e s e et s eseseeesesene e e s eseseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........uiiiiiiiiiiitie ettt ettt ettt e b e sb e e be e bt e bt ea bt eaeeaaeesheesbeeabeebeeabeens Seeesseeaseesseesseasaeeaeesaeesaessesaesaaeaaaeas %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueieiiiieceeee e ee e et ee e ettt ee s e e e et esenssaesetesesenssseaesasesensssesesesssensraneasa Yes[ ] No[X]

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

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

4.1 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 FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 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.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

5.2 If no, explain:

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

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

Date Outstanding Lien Amount
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b e 11,211,876 136,909 |.......... 14,706,316 | [ 26,055,101 [...ooveieiiiiins
2. AlASKA it AK e L 737,830 [ e B47,992 | e 1,185,827
3. Arizona ..... . AZ 9,585,798 .21,299,674 |..
4. Arkansas .. .. AR 3,804,962 |....coveieieiins o 6,746,558 |..
5. California .. CA 172,147,915 .. 268,641,612 |..
6. Colorado ...... .. CO 11,530,481 .25,251,464 |..
7. Connecticut .. . CT 8,277,587 .32,687,009 |..
8. Delaware ............. .. DE 1,668,728 .. 6,663,204 |..
9. District of Columbia . . DC 5,648,849 .... 10,219,100 |..
10. Florida .. .. FL 91,079,988 .. 192,750,650 |..
11. Georgia .. GA 31,250,046 ... 77,230,694 |..
12.  Hawaii .. .. HI 1,522,643 ..9,988,871 |..
13. Idaho .... . ID ....1,562,716 ...2,579,196 |..
14. lllinois ... L IL 47,488,525 .78,548,440 |..
15. Indiana . . IN 20,793,916 .36,518,829 |..
16. lowa ..... LA 3,004,527 .14,642,126 |..
17. Kansas . .. KS . . . 7,669,740 .11,406,334 |..
18, KENLUCKY ..o KY | b s 6,825,019 |........o.c.... 128,163 |........... 9,854,286 |.....cooviveiieiiees [ 16,807,468
19, LOUISIANA ...eovuviiiiiiieiiie et LA | b e 1,112,122 .o 139,963 |.......... 11,870,695 | [ 23,122,780
20.  MaiNe ...coovvieiiieneesieeneenieeneeieseeseenieenees. ME - e Lo s 2,282,917 |. ... 1,874,008 |.. ...4,156,920 |..
21.  Maryland . ...18,591,678 |. , . ..15,612,350 |.. .34,230,734 |..
22, MasSaChUSELES ..........ccceerueerieeieeieeieeieenens MA | b e 42,799,278 |ovviiiiene 150 |.......... 36,143,280 oo [ 78,942,708
23, MIChigan .....ccoeiuiiiiiieeieee e M e b e 14,044,887 |..coovvveieinns [ 22,636,806 |....oovovreireirines feeenn 36,681,694
24. Minnesota . .. MN ...15,049,5% |. ... 8,373,631 |.. .23,532,899 |..
25.  Mississippi .. MS ... 7,054,516 |. ..10,817,614 |.. .17,872,130 |..
26, MISSOUN ..eovieiiiiieiieie e MO |oeoeee b s 8,783,184 18,295,762 ..o [ 27,078,946
27, MONEANA ...oveiiiiiie e MT | b s 4,293,736 |ovovvreeieiieinns e 2,455,535 |..ciicieieien o 6,749,270
28. Nebraska .. .. NE .2,541,911 |. ...6,321,201 |..
29. Nevada ........ .. NV ...12,652,963 |. .19,364,007 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 6,798,333 | foreenenn 2,531,988 | o 9,330,321
31, NEW JErSEY ..ccoovieiiieiiiiieiee e NJ e b s 126,251,090 |.....cooeenee 22,507 |...... 36,310, 147 | s 162,583,744
32.  New Mexico . NM e 1,878,341 | e 882,436 | o, 2,220,777 |..
33. New York ..... . NY . 275,698,975 |. .. 415,626,717 |..... 2,016,100,000
34. North Carolina .. . NC ...23,706,004 |. ....46,409,098 |.. ..2,021,491
35.  North Dakota .. ND 1,475,179 |. .. 2,311,268 |.. .
36.  OhiO ............. .. OH ...34,795,454 |, .74,184,555 |..
37. Oklahoma . .. OK .... 5,564,712 |. .12,984,271 |..
38. Oregon ......... .. OR .... 9,957,428 |. .19,115,454 |..
39. Pennsylvania ... . PA ...51,537,005 |. .90,190,989 |..
40. Rhode Island .... . RI .. 2,244,925 |, .. 2,787,833 |..
41.  South Carolina . sc ...18,310,573 |. .33,684,979 |..
42. South Dakota ... .. SD ...877,123 |. ...1,716,049 |..
43. Tennessee ... .. TN ...19,367,963 |. .37,135,139 |..
44, Texas ....... X ...59,155,488 |. .. 148,881,833 |..
45. Utah ..... . uUT 5,641,283 |. .11,689,236 |..
46. Vermont VT 1,172,562 |. ..1,552,469 |.....oovviiiee
A7, VIFGINI eeeeeeeeeeeeeeee s VA o b s 21,068,661 |............... 105,072 |..........27,269,170 |.c..ccovrrrrrinreres [ 48,442,904
48.  Washington ........ccceceeveeveeneeneeieeiesienees. WA | b s 8,214,215 |................ 65,000 |............ 6,319,624 [.....oovoviiiieiies [ 14,598,839
49.  West Virginia ... 3,840,733 |.. ..6,534,324 |..
50. Wisconsin .... . 9,681,612 |.. .18,321,674 |..
51, WYOMING woeeeieeieeieeieeieeieeeeseeseeseeneenee. WY i Lo [ 1,343,010 | e 746,362 |...oveeieeeiieiieienes [ 2,089,372
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT ..
59.  Subtotal ......cccoeiiiiiiiiiiiiie e XXXl 1,227, 364,835 .l 3,625,363 ... 1,005,743,919 [ e 2,286,733,817 |..... 2,018,208,980
90. Reporting entity contributions for employee benefits
PIANS. ... KXo [ 1,100,870 |...oovvveeeeiieicnn oo 1,298,367 | e 2,394,237 [oceeveiiiicenn
91. Dividends or refunds applied to purchase paid-up
additions and annuities................cceveveeeeeveeerenens fooees XXX e 215,746,665 |...............865,482 |.oooooiiiiiiiins [ o 216,612,148 ..o
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 6,534,799 |. 2,105,817 .. 8,640,616 |..
94.  Aggregate or other amounts not allocable by State..|. 4,780,813 [ [ 407,651 [ [ 75,188,463 |..
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas .1,525,527,682 |........... 4,490,845 |..... 1,059,550,754 |....cvvvvveviiiiieins oo 2,589,569,281
96.  Plus Reinsurance ASSUMEd.........c..ccoeeeeeeeenennnns [oeers XKoo | 7,054,158 | e 147,875,425 ..o e 154,929,583
97  Totals (All Business).... .1,5632,581,840 |........... 4,490,845 |..... 1,207,426,179 [.oocovveieecis [ 2,744 ,498,864
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 180,352,624 |......cvoovveiieiies foeeen 31,792,153 [ o 212,184,777 |
99. Totals (All Business) less Reinsurance Ceded 1,352,229,216 4,490,845 1,175,634,026 2,532,354,087 2,018,208,980
DETAILS OF WRITE-INS
58001. Other alien . 4,496 |.. ..6,985,850 |..
58002. ..o e XXX e
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 6,981,354 4,4% 6,985,850
9401, Paid=Up .ooeeveieeiiieeeeeeeeeeeeeeeee e XXX o 50,960,997 [.oovoiiiiiiiieins [ e o 50,960,991 |...ooviieiciine
9402. Dividend accumulations applied as premium in
states that do not allow a dividend deduction
and non-taxable fees and charges ..........cccooevveers|ooree XXXeoowoi fornennnn 23,819,821 |.oviiiiieiiciie e 407,651 [orooeieiciieeins [ 24,227 472 |.covoevveice
9403. oo XXX e e
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvvieiiiiiiiiinnnienieee e XXX forri e i e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 74,780,813 407,651 75,188,463
(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 MARCH 31, 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)
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 MARCH 31, 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 MARCH 31, 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 MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

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

0

o
—

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

o o
— —
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STATEMENT AS OF MARCH 31, 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 ......occovovoieveececcceeieeeeceeee e eeienns|oeeiereieeneneneee 11,280 o [ 157,235 | 301,725
2505. Prepaid assets - pension plan . ...62,805,587 |...
2506. Leasehold improvements ..........ccococoooeiiiieieieieieecceec e 35,275,673
2597. Summary of remaining write-ins for Line 25 from overflow page 08,238,495 98,081,260 157,235 301,725
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504.
2505.
2506.
2597.

Reserves for special litigation expense
Claims liabilities for all other lines of business - pools
Miscellaneous reinsurance liabilities
Summary of remaining write-ins for Line 25 from overflow page

5,508,777

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. MiSCEIIANBOUS TNCOME .......oevveeeeiecececi ettt ettt ettt ettt esesessas s s sesesesesssnanans [oresesesesesesnanas 1,732,054 |oovee 1,454,781 | 12,972,886
08.305. EXPErience FEFUNG .......ocoiieiieeeeecece ettt esnanans |orese et senas 319 e o 12,489,275
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,732,373 1,454 781 25,462,161
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 ... e 1,000,000 |..coooveeneeee 4,200,000
2705. Federal exchange f€es ......cooveveeviricrcreiisiieiieinns . 161,598 . 166,199 |..
2706. Interest on fines & penalties of regulatory authorities .. ..55,968 ...15,459 |.
2707. Fines & penalties of regulatory authorities ... [ 8,861 oo 2,084
2708. Losses on all other 1ines 0f DUSINESS ...ocooiiiiiiiiiiiiiiicccce e |oeeseieiee et seeeees oeseesesse e seeneeas
2709. Miscellaneous-space and aviation aCtiVily ... [oeeesieeee e seesenes [t 4,334
2797. Summary of remaining write-ins for Line 27 from overflow page 1,226,427 4,388,077
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STATEMENT AS OF MARCH 31, 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 time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition . et 8,341,655
3. Current year change in NCUMDIANCES ............c.ccovoviveueveveriieeeeeesesesesesesesssssssesesesssssesssssssesesesssssssssssasesesesssssssssssssesesssnnsnsnss |roeeeseeesereseeneness Q4,322 ovuioiiviveinnns (27,908,037)
4. Total gain (I0SS) ON GISPOSAIS .........cveveveueuieieiiieteteteteece ettt esese e ss ettt es et ess s s ssesesesesessssassesssesesesessasssssssesesesesssnnsnssssenes [eoeseeseessnsnnnnneese Q1,020 |oveverrrrueueuene 36,426,280
5.  Deduct amounts received 0N AISPOSAS ............cccooveveveveueeieeiiieieteteteeeees sttt sesssss st sesessse s s s sesesesessssssesssesesesensannans [oeseeseseseseneererens 81,820 [oeveiiiiiiinns 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 4,941,074 ..o 19,368,643
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvevveveveuereeeeeeieeeieeeeeseeeeseneseienes oesereeeeeeeenns 246,353,739 |.......cc.... 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) 246,353,739 249,686,170
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 .........c.oiiieeeeeeeecececceeeee ettt s s eseseseasasesasssesesssesessanasnnannn |oeeeeseseeeannens 25,000,000 |............ 1,464,592,326
2.2 Additional investment made after acquisition . e 25,728,636 |.............. 112,502,568
3. Capitalized deferred interest and other .............
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) 6,006,875,669 5,993,792,369
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cuoveveececueeeeeieeceeeeeeeeeeseeeeeaesesesessaeaesesesesasassesesesesssasesssnanana |oeesceesees 5,438,894,930 |............ 4,398,532,648
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ccoiiieieteeeececccc ettt ettt ettt ettt et s easseas s s sesesesessansnnns |oeeeseeesnaeaeiens 4,000,000 |....cccuueeee. 412,503,967
2.2 Additional investment made after acquisition . U 112,639,450 |............ 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 10,392 [ 40,556
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens (1,795,258).....oceenene (41,743,052)
6. Total gain (I0SS) ON QISPOSAIS ........c.ceiuiuiieieteeceeeceeie et et ettt et eae s as st esesesesssss st s sesesesessasssasasssesesessssasssassssesesesnas [oeseeeseneeeneneiens (167,283)]... ... (2,675,903)
7. Deduct amounts received on disposals . ISR PR 85,436,335 |...ccvovnnne 420,054,539
8. Deduct amortization of premium and depreciation .................. O FOTSRRR 4,903,627 |.....cocunve. 15,265,133
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeiieieieteteeeeeeee et es e sesessnenenans[eeeeseseeeeeenaene 1,053,976 |....coovieine 189,860
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoieieveviiirerereeieieeeeeeieteteesesse et sessssesesssans [eoeseseeeseeeeeseseseeeennenees |oeeeeeereseienene 78,494,558
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..5,464,296,246 |............5,438,894,930
12.  Deduct total nonadmitted amMOUNES ...........cceceieirieerieieieeeee s e [ 2,414,686 |.................. 2,676,162
13.  Statement value at end of current period (Line 11 minus Line 12) 5,461,881,560 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 1,367,205,356 |............ 8,594,188,234
3. ACCTUBI OF QISCOUNT ...ttt s s s s s bbbttt ettt [ooeeinesnnesnaen 17,707,933 ..o 60,103,281
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (21,388,188) ....cecveeenvne (84,060,645)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ..(28,345,196)... ....(185,148,198)
6. Deduct consideration for bonds and stocks disposed of . I 1,063,699,617 |............ 7,244 956,205
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 26,523,296 |............... 108,260, 149
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 24,190,155 | (141,382,990)
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 7,693,533 [..coeeeeneen 16,428,932
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............cooovvveeeeeeenes [oeeicicieiiines 1,191,680 |... ... 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 52,576,892,910 |.......... 52,314 ,247,616
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieieiesceeiet ettt ettt ettt et e et et esenannens [roemennnananannanas 1,136,823 | 6,614,149
13. Statement value at end of current period (Line 11 minus Line 12) 52,575,756,087 52,307,633,466

SI101




AV

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

STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

NAIC Designation

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o WD

BONDS

NAIC 1 (8) vovvvveeeereeeeeeeeeeeeeeeeeeesee e eeseseeesese e eessesseeeess e eessseseeeee e e s eessesseeeee e eeeees
NAIC 2 (8) vovvveeeeeereeeeeeeeeeeeeeeeeeeeeeeeesseeseeeeeeeseeeeeseeeees e eeeesseeeeeeeeee e eeeseseseeeeeesseeeeeesseeseeeesseeseseeeeeeeees

NAIC 3 (a) ...

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeeeeeeseseeseeeeeeeseeeseseeeee s eeeseesseeeeeeeeeeee e seseseseeeeeeseeeeeeeeseeseeeesseeseseeeeeeeees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeeeeeeeeseeeesseeeseeeesssseeesese e eessssseeeese e eessseseseees e s oo seesseeeee e eeeees
NAIC B (8) vvvvveeeeeereeeeeeeeeeeeeeeeeeeeeesessseeseeeseeeseesseseeeee s eeeeeesseseeeeeeseee e eeseseseseeeeeesseeeeeesseeseeeeeseeessseeeeeeeees

Total Bonds

.......... 28,561,725,905
.......... 20,612,767,781
............ 1,146,527,133
............ 1,809,707,290
................ 301,862,377

16,992,931

.......... 50,948,787,902
................ 393,726,109
................. 78,196,674
................ 304,318,938
................... 4,521,250

.......... 29,083,310, 184
.......... 20,598,088,574
............ 1,103,023,327
............ 1,889,833,417
............... 282,018,298

3,150,854

.......... 28,561,725,905
.......... 20,612,767,781
............ 1,146,527,133
............ 1,809,707,290
................ 301,862,377

16,992,931

52,449,583,417

51,729,550,873

52,959,424 ,654

52,449,583,417

10.
1.
12.
13.
14.
15.

PREFERRED STOCK

Total Bonds and Preferred Stock

52,449,583,417

51,729,550,873

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 1,617,874,712 ; NAIC2 $ ..cocevvvnenene 9,000,000 ; NAIC3 $

NAIC 4 §

................................... ; NAICS §

3 4
Dispositions Non-Trading Activity
During During

Current Quarter Current Quarter
.......... 50,518,844,822 |................ 91,641,199
................ 413,295,444 |..................4,890,128
................ 121,364,763 |.................... (335, 717)
................ 160,792,707 |................(63,400,104)
................. 15,364,298 |................. (9,001,031)
18,524,636 4,682,559
51,248,186,670 28,477,034
51,248,186,670 28,477,034
................... 3,450,000 ; NAIC6 $..........




STATEMENT AS OF MARCH 31, 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 276,726,115 XXX 275,484,532 103,866
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

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

2. Cost of Short-term INVESIMENTS ACQUINET ............ccooiiiieieeeieeceececeeete ettt s s st et eseasas s s s seseseasanas [ereneenes 48,031,846,327 |......... 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 15,652,880 |....cccoveenvee 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 (4570 ] (30,396)

6. Deduct consideration reCeived 0N ISPOSAIS ..............ccceueuiuieieiiieiitetetesieie et etetetetesesee et e s st e e sesesessesssesesesesesessssesssssesesesessnssssas [eeesesenens 47,831,394,771 |......... 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) ..........cceceiiieiererereeeeeeeieeieieeseeesesesesens fereeeeeneeenens 276,726,115 |[.ooeeneee 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) 276,726,115 60,621,931
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STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eviiiuiueieieiiieecieteieiees ettt esese st st es et s ssssesese s s sseses et s ssssssesesessssssssesesessssssssesesasns ebesesrstssiesena 2,549,222

Unrealized Valuation INCrEASE/(AECIEASE) .............cuvueueueueiirieseseteietssesesesessssssssesess s ssssesesesssssassesesesssssassssese s sssasses et et sassssesesesssssessesese s s s snsesesasasnanans estiesesesnsnes (20,319,285)
SSAP NO. 108 AUJUSEMENTS .......eiitiitiitiiteiti ittt bbb bbb b bbb S E e E £ E £ H e E £ E £ E £ £ E £ E e E e E £ AR E £ b e 4R e AR e e b e b e e bbbt bbb bbb nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieitetiiitiesetetete ettt te bt st seses et et et st ses et ebe s s et e s es e bbb s e s e bbbt s e s eb e bbb s ses bbb s esnseb et s s s et ebebasanss fttsetetesssnenes 4,057,351

Considerations received/(Paid) ON tEIMINALONS .............ccciviiueueteieiieteteteietesseseses st sssesese s s s ssesese s ssssssesesesssassesesesesssssesesesesssssssaesesesssssesesesesnanans ebebessssssietenn 4,057,351

440 17251 o PP TP PP PTTOE

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuiueueiriiiieieieiieeiesesessesese et ss e sssssnanaes stsesesesssnenes 127,006,380
Deduct NONAAMIIEA @SSELS ..........iiiiiiii e bbb b e s b b s b e b e s b e s b e e E e e E e e b e e R e e b e e R SRR R RS R e R R e R R e e ae s SReeEeeEeaeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cviiuiueuiiiiiiiieteteiie ettt ettt sss ettt es b b s s snse bbb s s snsebebesessnns ehebeseensssees 127,006,380

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT)...........c.occeueueeeeeeceeeeeeeeseseseseeesesessassesesesesssssesesesessssssesesasssssassssesassasanes <eassssssesesasa 21,564,250
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccoccueueieviereceereeeeeesecaes ceeseeeeeeneasenas 6,952,394
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............cccccoeeieieiece cevererererenieieeeeas 509,343
3.12 Section 1, ColUMN 15, PrIOT YEAN ......c.cvevieeeieieeerereteeeeieeeeeseseiesesessnesenes eeeesesssseneees (5,618,832) ..cvcvrine 6,128,175
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinUS ............ccccoeveveveeeies covvererieienenns 11,634,608
................. 26,932,975

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 ............ccccoeveveeeeies covverereeienenns 12,143,951
3.22 Section 1, COIUMN 17, PHOT YEAN .......cucvevevieeeeeeeeeetetereseeeee e e evesesens ereseesssenees (14,789,025) .......ccevene 26,932,975
Change in amount recognized

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

3.24 Section 1, Column 19, Prior YEAr PIUS .......ccccciiiiiiiiieiiesieere e eies eeeieeie e

3.25 SSAP NO. 108 QAJUSIMENLS ........cocvevevieieiiieiieietetetcsceet et et et teteseaessesass Sseseseassessesesetes et e aeaeseate 1esseseteseseneeaesessetebebesnnes eeeesesesesenens 26,932,975

10 o) o) =TI (g Lo i o g UL IR L= 0 OO TP
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieieieiiieveierereeees e (8,048,071)

Less:

4.21 Amount used to adjust basis of hedged Item ............cccccoveiviiiiiciiiiees e (8,048,071)

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiiieiieeee ettt sieeniees shessbessbesaressresstesassaae i

4.23 SSAP NO. 108 AQJUSIMENS ........oevvvetetceieieee et teteteteee e ettt sesesses seteteseseeaeseseeseseseneeataene eatassessesesens (8,048,071)

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA ...... ..o uiiitiiiieie ettt ettt b e et ea e e saeesheesh e e bt e b e e bt ea bt ea bt eaeeeaeesheeeheeebeeabeabeen Seemeeeneesaesaeeaesaeaaaeeieeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YEAT ..ottt et e e e e et e eae e s Seeseeeaeesaeesaesaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceuruereeeeeeeeeeeeeeeeeeeeeeetesesesaeeesesesessaesesesessssssesesesesasassstasassananes <eesssassesesasas 28,516,645
Deduct total NONAAMIEA @MOUNLS ..ottt oo e e e e s e e e E e H e oot s E e SR e e R e £ R e SR e £ R e e R e £ R e e e oo R e e R e e R e e R e s e e s ee e eesheseeseeeeesae s maeeseesenneeneenseneeeeneeneeaeen

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcrueueieeeececeeeteeeesctete e eseessaete et esesssastesesesesssaesesasesssssesesasesssssesesesssnsssssesasanssanan 2sesesesessnnas 28,516,645
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STATEMENT AS OF MARCH 31, 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

SI05, SI06
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STATEMENT AS OF MARCH 31, 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, COIUMN 14 ......iuiiiiiiteieeeeieee ettt ettt e ettt e s e e s e e St et s s st s e b s et st see s etesnes trebesniesnias 127,006,380

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe..............cc.cueuevccucueueeeeeececeeens eeeeeenesenees 29,025,988

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s st et esesessss s s sesesesesesensnsnsnsseneseninenenee s 156,032,368
Part D, SECHON 1, COIUMN B ...ttt ettt ee e se e s s es s s e e s e e e s s e s e s e s e s s s s e s e s s e s s e s es s s e s s s esnsesnsesanas eebesniesnias 171,121,126

Part D, SECHON 1, COIUMN 7 ...ttt s et s e s e s s e s s s 2 e s e s e s s e st e s e s e s s st enses s s s nsesenas tebessiesnias (15,088,758)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt st sttt sbe b snesnesne e siees

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et et et et et et et et et et e e e e et eee s e e e e e e e ee e e seeeanee atneaeereaseanes 223,682,611

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 e e seseeeaeen oaneaearesreeaeans 2,066,482

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt sttt s et et et easss s s sesesesesessnensnsseneseneninenenes e 225,749,093
Part D, SECHON 1, COIUMN O ..ottt a et e s s a2 s e e s e s e e e s s s s s e s e s s s s s e s s nsesnsesnns erebessiesnias 238,136,563

Part D, SECHON 1, COIUMN 10 ..ottt s s e s e s e s e s e ns s e s e s s e s s s s e s e s n s s s s s ensesnsesenas erebessiesnias (12,387,470)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuitiuieiieiie ettt tes sttt sse st 8 82828 s bbb ss st enies eeiessensetsinai 30,911,975

Part B, SECHON 1, COIUMN 20 .......uiuiuiuieeireiseiseiseeseesessesssss et ssessessessessesse s ses s s st s a8 s 82828 s s s bbb bbb b st st enies esiessensessinai 22,695,838

Part D, SECHON 1, COIUMN 12 ...ttt h ettt sieie oebesecbesecanes 53,607,813

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiieeee et nesneneennene i
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STATEMENT AS OF MARCH 31, 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 2,369,692,665 |............ 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 2,467,990 ..o 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.cevvveieeeieeieeeiieieee et ettt et et e s s st e s et et easa s s s st esesesessasssassesesesesesssssssssesesesesssnannas |oeesesesenenesnsasssstesensnesnns |oesesnensesesesenenenennes (584)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,351,634,000 |........... 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 1,353,598,5% |............ 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) 1,353,598,596 1,333,071,941
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STATEMENT AS OF MARCH 31, 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

(273) INDUSTRIAL
(120) APARTMENT BUILDING
(269) WAREHOUSE
(7024) Cambridge Park Apartments
(5098) GUARDIAN LUMIERE, LLC

.. | MONTEBELLO

. | MEDFORD

PASADENA ..
Vernon .....
CAMBRIDGE .

03/31/2023 Var ious
. |Various ..
. |Various ..
. |Various ..

Var ious

... 03/31/2023 ..
03/31/2023

.. 33,668

0199999. Acquired by Purchase

24,322

141,087

(5081) PIAZZA D'0RO, LLC
(5073) GUARDIAN TRYON VILLAGE, LLC
(7018) Hanover Hoffman Estates, LLC ..
(5054) GUARDIAN LEDGES, LLC
(5065) GUARDIAN PARK PLACE, LLC .
(7023) Guardian Springwoods I11,LLC
(5053) GUARDIAN QUINCY, LLC
(5089) SEASONS LYNNWOOD, LLC

. | OCEANSIDE

WILMINGTON ...

... | HOFFMAN ESTATES
.| WEYMOUTH

ANNAPOLIS .
SPRING .....
.| ARLINGTON .
LYNNWOOD

03/31/2023 Various
... 0373172023 .. . |Various ..
03/31/2023 .......... Various
03/31/2023 .......... Various
03/31/2023 . |Various ..
... 03/31/2023 . |Various ..
... 0373172023 .. . |Various ..

03/31/2023 Various

0299999. Acquired by Internal Transfer

0399999 - Totals

24,32 1,584,321
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
(119) APARTMENT BUILDING ........... PASADENA ......oeveeennnnnnnnns foniinnnnens [0 ...08/31/2028 .. [Various ..........oooeeiiiiiiiiiiiiiiiiies e e e e L Lo Lo foviiiiiiiiii s o, 81,326 [ oo 81,326 |.......... 81,326 [ foiiiiiiiiinnnn,
0199999. Property Disposed 81,326 81,326 81,326

0399999 - Totals

81,326
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STATEMENT AS OF MARCH 31, 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
1052481 ... CARLSBAD . 03/07/2023 .. ... 6.500 |.. .. 47,600,000
1052369 ... REDONDO BEACH .. .10/01/2019 .. .. 5.000 |.. . 133,500,000
1052444 ... STANTON ... . 06/13/2022 .. . 175,900,000
1052438 ... BOULDER ... . 12/30/2021 ..
1052439 .... BOULDER . 12/30/72021 ..
1052421 ... WASHINGTON ... . 07/29/2021 ..
1052453 ... BAYTOWN .... . 06/08/2022 .. .
1052454 . BAYTOWN . .06/08/2022 .. .. 29,050,000
1052456 . BAYTOWN . . 08/26/2022 .. . 149,600,000
0599999 Mortgages in good standlng Commermal mortgages-all other 25,000,000 25 728,636 829,900,000
0899999. Total Mortgages in good standing 25,000,000 25,728,636 829,900,000

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

829,900,000

25,000,000 25,728,636
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

1062231 . .| CARLSBAD . .12/10/2015 .. ..03/07/2023 ..24,926,397 |. ..24,926,397 |. 24,926,397
1051814 . SEATTLE . 10/12/1999 ...02/23/2023 ...1,608,260 |.... ...1,608,260 |. .1,608,260 |...
0199999 Mortgages closed by repayment 26,534,657 26,534,657 26,534,657
1052288 .... TUSCALOOSA .. 09/28/2017 .. 109,774 |.... .. 109,774 |...
1062372 . .. | BUENA PARK A2/17/2019 .. 120,229 |.
1051985 . . | CAPITOLA . .10/24/2005 .. 71,354 |.
1062253 .... CONCORD ... 08/15/2016 ... 88,368 |....
1052225 .... CULVER CITY ... 11/17/2015 ...90,819 [....
1062226 .... CULVER CITY ... 11/17/2015
1052279 ... CULVER CITY ... 07/26/2017
1062198 ... 12/01/2014
1052208 ... 03/23/2015 . .
1062246 ... LAKEWOOD . 05/05/2016 .. 88,128 |...
1052228 ... LOS ANGELES ... 11/30/2015
1062290 . .. | LOS ANGELES .09/29/2017 ..
1052291 . . |LOS ANGELES .09/29/2017 ..
1062292 ... LOS ANGELES ... 09/29/2017
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

1052293 .... LOS ANGELES ... 09/29/2017 27,19 ... 27,196 |.

1052294 .... LOS ANGELES ... 09/29/2017 ... 16,8% |.... .. 16,8% |.

1052295 ... LOS ANGELES 09/29/2017 ....46,491 |....

1052287 . .. |MALIBU .... ... 09/18/2017 .. .. 147,032 |.

1052259 . .. | MONTEREY . ... 11/18/2016 .. 250,448

1052373 . . | NORTHRIDGE ... 12/17/2019 .. .. 115,420

1052169 .... SAN DIEGO ... 08/01/2013 116,136 |.... ... 116,136 |...

1052177 ... SAN DIEGO ... 12/05/2013 ... 10,367 |.... .. 10,367 |. ... 10,367 |...

1052251 ... SAN DIEGO ... 08/09/2016 .. 166,426 |.... ... 166,426 |...

1052262 .... SAN DIEGO ... 12/14/2016 257,223 |.... ... 257,223 |...

1052389 .... SAN JOSE ... 08/02/2021 226,630 |.... .. 226,630 |...

1052197 ... SANTA MONICA 11/19/2014 ....39,078 |....

1052237 ... SANTA MONICA 04/07/2016 ....39,515 [....

1052163 .... SIMI VALLEY ... 04/23/2013 ....49,618 [....

1052166 . . |AURORA ... .06/26/2013 .. . 78,966 |.

1052196 . .. | BOULDER ... ... 11/18/2014 .. . .26,239 |.

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

1052222 .... WASHINGTON 10/28/2015

0028309 .... LAUREL 09/26/2007

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

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

1052249 ... 06/29/2016

1052285 ... 08/25/2016

1052393 .... PENSACOLA ... 08/30/2021

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

1052406 . .. | STUART ... .08/30/2021 ..

1052408 . .. | STUART . .08/30/72021 ..

1052252 . .. | DECATIR ... 08/11/2016 ..

1052405 . .. | FLOWERY BRANCH .08/30/72021 ..

1052402 . .| LOCUST GROVE .08/30/2021 ..

1052394 .... MILTON 08/30/2021

1052403 ... LAKE ZURICH 08/30/2021

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

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

1052224 .... BOSTON ... 11/05/2015

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

1052206 . .. | BROOKL INE .06/01/2015 ..

1052364 . .| BOWIE .. .05/28/2019 ..

1052186 . FREDERICK .03/31/2014 .. .

1052188 . . | MINNEAPOLIS . .05/27/2014 .. . 37,756 |

1052368 . . | CHARLOTTE .08/28/2019 .. . 303,163 |.

1052397 ... CLAYTON 08/30/2021 ....21,846 |.... ....21,846 |.

1052398 .... FUQUAY-VARINA . 08/30/2021 ....41,265 |.... ... 41,265 |.

1052411 ... RALEIGH 04/07/2021 ....55,451 [.... ....55,451 |.

1052391 ... SALISBURY ... 08/30/2021 ... 26,701 [.... ... 26,701 |

1052283 ... BURL INGTON .. 09/07/2017 .. 306,841 [.... .. 306,841 |. . .

1052445 .... FLEMINGTON 06/07/2022 309,145 |.... 309,145 |. .. 309,145 |...

1051971 ... LAWRENCEVILLE . 06/27/2005 249,352 |.... 249,352 |.

1052191 ... MOUNT LAUREL .. 06/30/2014 ... 15,221 ...

1052257 . . | RIVERDALE ... 10/31/2016 .. 144,563 |.

1051987 ...

LAS VEGAS ... 10/31/2005

267,89% |.... .. 267,8% |...
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1062185 ... NEW YORK ... 03/21/2014 ....76,304 |.... ....76,304 |.
1052330 .... NEW YORK ... 06/19/2018 ....25,592 |.... ...25,592 |.
1062363 .... NEW YORK 12/31/72021 .. 409,054 |....
1052248 . .. | STATEN ISLAND . 06/06/2016 .. .61,289 |.
1052400 . .. | LANCASTER .08/30/2021 .. 44,906 |.
1052220 . . | PORTLAND .. .10/13/2015 ..
1062247 ... PORTLAND .. 05/16/2016
1052407 ... ALLENTOIN ... 08/30/2021
1062367 ... 08/21/2019
1052404 ... 08/30/2021
1062193 .... SPRINGFIELD . 10/02/2014 .
0028292 ... ANDERSON .. 09/28/2006 ... 16,777 |....
105239 ... 08/30/2021 ....25,487 |....
1052401 ... 08/30/2021 ....32,769 |....
1062392 . .. |NORTH MYRTLE BEACH .08/30/2021 .. 41,265 |.
10524009 . .. |FRANKLIN .. .08/30/2021 .. .33,983 |.
1062211 . . | HOUSTON ... .06/29/2015 .. .29,202 |.
1052286 .... STAFFPORD ... 09/07/2017 ....43,149 ... .
1062371 ... ALEXANDRIA .. 11/06/2019 114,199 |.... 114,199 |. 114,199 |
1052176 ... ARLINGTON ... 11/21/2013 141,487 |.... 141,487 |. .. 141,487 |...
1062399 .... CHESAPEAKE .. 08/30/2021 ....46,119 |.... ....46,119 |.
1052280 .... 07/26/2017 ....91,093 |.... ...91,003 |.
1062234 .... 12/22/2015 .. 113,508 |....
1052284 ... 09/07/2017 ....57,583 |....
1062218 ... SEATTLE ... 09/08/2015 ... 98,777 |....
1052238 . .. | MADISON 04/11/2016 .. 609,459 |.
1062420 . .| WAUNAKEE . .07/28/2021 .. .65,869 |.
1052395 . CHARLES TOWN .. 08/30/2021 ... 61,897 |.... ... 61,897 |.
0299999 Mortgages W|th partial repayments 11,110,679 11,110,679 11 110,679
0599999 - Totals 37,645,336 37,645,336 37,645,336
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000000-00-0 ......... ALTA DAVENPORT JV, LLC Davenpor t .| ALTA DAVENPORT JV, LLC ....12/07/2021 ... ... 4,646,570 ..95.000
000000-00-0 . ..| CENTER KEY LAND PARTNERS, LLC . Winter Park, CENTER KEY LAND PARTNERS, LLC ..10/26/2021 . . 1,030,500 |.. ..90.000
000000-00-0 . ..| GUARDIAN/ABBEY, LLC ........... Valhalla ... GUARDIAN/ABBEY, LLC .......... ..11/20/2007 . .605,357 |.. 100.000
000000-00-0 ......... REIGL EREG Chambersburg LLC . .. | Chambersburg ... .|REIGL EREG Chambersburg LLC ... . o|e--- 1071972022 ... . 4,847,046
000000-00-0 ......... TROY COURT INDUSTRIAL, LLC. eeeeiiiiiiiiiiiiiiiiiie et Jurupa Valley ....ccoeeeeeiiiiiiiieeiniiins TROY COURT INDUSTRIAL, LLC. eeeeiiiiiiiiiieiiiiiiiiieiiiiiins |oiiiiee s eeeeane L A1/24/2020 e s e 385,336
2299999. Joint Venture Interests - Real Estate - Affiliated 11,514,809 XXX
000000-00-0 ......... |CBRE US Credit Partners, LP ........cccccccuiieiiiiiiiiiieiiiiiiieeeae |Wi IMington .....oceeviiiiinineiiiiiiiieeees | DE.......... TOd SAMMANN ....eeeiiiieiee et esiiieee e e e aeiineee s eeaeeees |oas .08/29/2022 ... fouveeie i | e 20,212,727 oo | o, 6.670
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 27,212,727 XXX
000000-00-0 ......... 57 Stars Global Opportunity Fund 3 L.P. ... . | Wilmington . .| 57 Stars ... ....04/13/2011 ...
000000-00-0 . ..| Accel-KKR Growth Capital Partners IV LP Accel-KKR ... ..12/14/2021 . ..
000000-00-0 . ..| Advantech Capital 1 LP ............ New Horizon Capital .. ..03/29/2018 . . 167,406 |.. 1,833,812
000000-00-0 ......... Affinity Asia Pacific Fund V L.P. . . .|Affinity Equity Partners . oo 1171772017 L ....458,778
000000-00-0 ......... AH Bio Fund 111-Q, L.P. oot Wilmington . .| Andreessen Horowitz o |---.01/13/2020 ... ....120,000
000000-00-0 ......... Alchemy Special Opportunities Fund IV L.P. .. .| Alchemy Partners ... .|....10/18/2017 ... .... 997,260 .
000000-00-0 ......... Amulet Capital Fund I1, L.P. ... Wi Imington .... .|Anulet Capital Partners o |---.08/3172021 ... . 2,566,108 ..16,240,132 |...
000000-00-0 ......... Andreessen Horowitz LSV Fund 111, L.P. . . |Wilmington .... .| Andreessen Horowitz ... 1172972021 ... ....495,000 ... 4,785,000 [...
000000-00-0 ......... ASF VII Infrastructure L.P. ............ .|{Ardian Investment . . |--..05/24/2017 ... ....187,460 ...5,972,822 |...
000000-00-0 ......... Battery Venture X111 Side Fund, L.P. . Wilmington . .|Battery Ventures ... .|....01/13/2020 ... .... 141,100 ... 2,096,100 |...
000000-00-0 ......... Battery Ventures Select Fund 11, L.P. .. Wilmington .... .|Battery Ventures ... ...02/07/2022 ... ...208,000 ..2,000,000 |...
000000-00-0 . ..|Battery Ventures XII1, L.P. Wilmington . Battery Ventures .. 81,250 |.. 3,443,750
000000-00-0 . ..|Battery Ventures XIV, L.P. .. Wilmington . Battery Ventures ... . 1,105,000 |.. ..17,000,000
000000-00-0 . ..|Brightstar Capital Partners Fund II, L.P. Wilmington . Brightstar Capital Partners . . 2,852,277 |.. .. 16,649,858
000000-00-0 ......... Brynwood Partners VIII Wilmington .... ..|Brynwood Partners .|....12/15/2017 ... .. 6,411,234 .. 6,219,013 |...
000000-00-0 ......... CapStreet IV, L.P. .covvreniennnns . |Wilmington .... . CapStreet Group .|....12/15/2013 ... 3,372,085 |...
000000-00-0 ......... Centre Lane Partners IV, L.P. . Wilmington .... .|Centre Lane Partners . .|....01/22/2016 ... 4,385,9% |...
000000-00-0 ......... Centre Lane Partners V, L.P. .. Wilmington .... ..|Centre Lane Partners . .|....10/31/2018 ... .. 18,886,923 |...
000000-00-0 ......... CIVC Partners Fund VI, LP . | Wilmington .... .| CIVC Partners . |---.09/14/2020 ... .. 12,626,208 |...
000000-00-0 ......... CNK Seed Fund I, L.P. wovveeniiiiiiiiiiiiicninns Wilmington .... . [Andreessen Horowitz .. . )....02/17/2022 ... ... 1,312,500 |...
000000-00-0 ......... Davidson Kempner Long-Term Distressed Opportunities Fund V, L.P. . |Wilmington .... .|Davidson Kempner .|....08/20/2019 ... . 1,172,516 .. 4,175,965 |...
000000-00-0 Energy Spectrum VIII LP Wilmington . .|Energy Spectrum Capital ...11/01/2018 ... . 1,009,190 .. 14,536,264 |...
000000-00-0 . CJEQT VI FUND e | e EQT Partners .............. .. 23,678 |.. ...662,078
000000-00-0 . ..|Equistone Partners Europe Fund VI, L.P. . Equistone Partners Europe . 1,478,465 |.. 8,009,376
000000-00-0 . ..|Felicis Ventures VII, L.P. ... Wilmington . Felicis Ventures ... .577,500 |.. 2,625,000
000000-00-0 . ..|Felicis Ventures VIII, L.P. Wilmington . Felicis Ventures .300,000 |.. 3,600,000
000000-00-0 . ..|Foundation Capital IX, L.P. . Wilmington . Foundation Capital . . . 42,79 |.. 1,757,155
000000-00-0 ......... Genstar Capital Partners IX, L.P. Wilmington .... .|Genstar Capital .|....01/28/2019 ...
000000-00-0 ......... Genstar Capital Partners VII, L.P. Wilmington .... .|Genstar Capital .... .|....07/02/2015 ...
000000-00-0 ......... Genstar Capital Partners VIII Wilmington .... .|Genstar Capital .... .|....03/23/2017 ... 1,143,954 |...
000000-00-0 ......... Global Infrastructure Partners |11 A/B ... . [Wilmington .... .|Global Infrastructure Partners .. .|....07/08/2016 ... ...6,278,012 |...
000000-00-0 ......... Global Infrastructure Partners IV, L.P. .. Wilmington .... .|Global Infrastructure Partners .. .|....05/01/2019 ... .. 4,070,898 |...
000000-00-0 Green Equity Investors VI, L.P. Wilmington .... .|Leonard Green & Partners .... ....12/15/2011 ... 1,540,950 |...
000000-00-0 . ..|Grotech Ventures |1, LP ......... Wilmington . Grotech Ventures ... ..12/20/2011 . .119,047 |.. ... 563,579
000000-00-0 . ..| GSO Capital Opportunities Fund I11 ... Wilmington . Blackstone Credit ..06/17/2016 . 172,768 |.. .. 14,855,320
000000-00-0 . ..| GSO Energy Select Opportunities Fund Il LP Wilmington . Blackstone Credit 11/09/2018 . 1,583,914 |.. .. 16,280,387
000000-00-0 . ..| GTCR Fund XI/A & B . Wilmington . GTCR ... 11/18/2013 . 437,298 |.. ... 756,155
000000-00-0 . ..| GTCR Strategic Growth Fund I, L.P. Wilmington . GTCR ... 10/26/2021 .795,000 |..

000000-00-0
000000-00-0

HHBC Rol lover, LLC .
HPS Mezzanine Partners 2019, L.P. ....ooovviiieiiiiiiiiiiieiieeeeeee

. | Wilmington ....

Wilmington

.. |--..02/06/2023 ...
....06/21/2019 ...

.|Brynwood Partners .
HPS Investment Partners
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000000-00-0 ......... HPS Mezzanine Partners 111, L.P. ....ccocociiieenns . | Wilmington .... .|HPS Investment Partners ....07/11/2016 ... ... 166,359 ... 2,867,547 |...
000000-00-0 . ..|HPS Special Situations Opportunity Fund I, L.P. Wilmington . HPS Investment Partners, LLC ..09/06/2022 . . 5,002,632 |.. .. 84,992,205
000000-00-0 . ..|Huron Fund IV, L.P . . |Wilmington . Huron Capital .... ..12/14/2012 . .287,102 |.. 2,147,634
000000-00-0 ......... Huron Fund V Wilmington .... .|Huron Capital .... . |--..12/30/2016 ... ....959,511 2,082,358 |...
000000-00-0 ......... Investindustrial VII L.P. ... .| Investindustrial . |---.08/26/2019 ... ....301,738 .. 14,615,959 |...
000000-00-0 ......... Jade Equity Investors, L.P. Wilmington . .|Leonard Green & Partners .... .|....10/03/2019 ... ....600,620 .. 3,724,693 |...
000000-00-0 ......... Kinderhook Capital Fund V, L.P. .... Wilmington .... .|Kinderhook Industries . |---.06/03/2016 ... ...746,667 .. 6,272,502 |...
000000-00-0 ......... Kinderhook Capital Fund VI, L.P. ... . |Wilmington .... .[Kinderhook Industries .|....01/08/2019 ...
000000-00-0 ......... Kinderhook Capital Fund VII, L.P. ............. Wilmington .... .[Kinderhook Industries . |....10/19/2021 ... . .
000000-00-0 ......... Levine Leichtman Capital Partners V, L.P. ... Wilmington .... .[Levine Leichtman Capital Partners . .|....03/22/2013 ... ... 2,467,279 |...
000000-00-0 ......... Lime Rock Partners VIII, L.P. ............... .{Lime Rock Partners ...10/31/2018 ... .. 6,141,458 |...
000000-00-0 . ..|Lovell Minnick Equity Partners IV, L.P. Wilmington . Lovel | Minnick Partners 1,072,262
000000-00-0 . ..|Lovell Minnick Equity Partners V, LP Wilmington . Lovell Minnick Partners .. 6,379,903
000000-00-0 . ..|Meritech Capital Partners VII, L.P. Wilmington . Meritech Capital Partners . 4,637,500
000000-00-0 ......... MSouth Equity Partners IV, L.P. ....... . |Wilmington .... . [MSouth Equity Partners .... .|....02/28/2018 ... . 1,053,633 9,150,792 |...
000000-00-0 ......... Primus Capital Fund IX, LP .. Wilmington .... .[Primus Capital .. ... 11/24/2020 ... . 3,128,635
000000-00-0 ......... QED Fund VII, LP Wilmington .... .| QED Investors .... o |---.07/29/2021 ...
000000-00-0 ......... QED Growth Fund, LP Wilmington .... .| GED Investors .... .|....08/12/2021 ...
000000-00-0 ......... Redpoint Ventures IX, L.P. .. Wilmington .... ..|Redpoint Ventures .|....04/18/2022 ...
000000-00-0 ......... Redview Capital 11 L.P. .| Redview Capital . |--..03/29/2018 ...
000000-00-0 ......... STG Allegro, L.P. ........ ..| Symphony Technology Group ... .|....06/16/2021 ... .... 708,752 . .
000000-00-0 STG VI, L.P. ... .| Symphony Technology Group ... ...09/17/2020 ... . 1,997,931 ..9,285,886 |...
000000-00-0 . ..|Stork SPV, L.P. Wilmington . Amulet Capital Partners 01/06/2022 ....3,685 [.. 2,830,317
000000-00-0 . ..| Sumeru Equity Partners IV, L.P. . Wilmington . Sumeru Equity Partners . 01/18/2022 ,460,993 |.. .. 22,301,301
000000-00-0 . ..| SVP Special Situations Fund V, LP .......ccccevieiiiiiiiiiiiiiiiiieeeees | e Strategic Value Partners . 04/27/2021 ..10,870,803
000000-00-0 . ..|Synova Fund V LP . . .{Synova Capital ... ..06/15/2022 ... .. 11,354,581
000000-00-0 . ..| Thompson Street Capital Partners IV, L.P. Wilmington .... .| Thompson Street Capital Partners ..12/08/2015 ... 1,876,216
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 ... .. 25,997,723 |...
000000-00-0 ......... Trident IX, L.P. oooviiiiiiiins Wilmington .... ..| Stone Point Capital . |-...12/06/2021 ... ... 3,956,728 |...
000000-00-0 ......... Trident V, L.P. .. .. Stone Point Capital o |---.12/16/2010 ... ...288,776 |...
000000-00-0 ......... Trident VI, L.P. . .| Stone Point Capital o|--..12/15/2013 ... .. 42,108 1,082,977 |...
000000-00-0 Trident VI, L.P. cceeeennn. Wilmington .... .| Stone Point Capital .. ....12/21/2016 ... ... 227,356 .. 1,235,319 |...
000000-00-0 . ..|Trivest Discovery Fund | L.P Wilmington . Trivest Partners ... ..12/05/2019 . .157,060 |.. 1,254,415
000000-00-0 . ..|Trivest Fund VI, L.P. . Trivest Partners ... 08/22/2017 .402,104 |.. 8,600,856
000000-00-0 . ..| 7866, L.P ... Wilmington . TSG Consumer Partners 11/15/2011 .. 79,005 [.. 1,942,182
000000-00-0 . .| TSG7 L.P. A . Wilmington . TSG Consumer Partners .. 11/20/2015 .. 92,705 |.. 3,758,315
000000-00-0 . ..| 867, L.P. B Wilmington . TSG Consumer Partners .. ..11/20/2015 19,971 |.. ... 144,943
000000-00-0 ......... TSG8 L.P. .... Wi Imington .... .| TSG Consumer Partners o |---.10/25/2018 ... ...951,011 7,834,114 |...
000000-00-0 ......... Upfront V, L.P. .. Wilmington .... .[Upfront Ventures ... ... 12/23/2014 ... 8,219,231 |...
000000-00-0 ......... Upfront VI, L.P. Wilmington .... .[Upfront Ventures ... .|....06/02/2017 ... ... 3,141,787 |...
000000-00-0 ......... venBio Global Strategic Fund Il1, L.P. . Wilmington .... .|venBio Partners .... .|....12/18/2019 ... ... 1,131,484 |...
000000-00-0 ......... venBio Global Strategic Fund 1V, L.P. .. Wilmington .... .| venBio Partners .... ....04/30/2021 ... ..10,873,567 |...
000000-00-0 ......... Windrose Health Investors VI, L.P. woiiiiiiiiiiiiiiiiiiniiiiniiiinaianns Wilmington WindRose Health Investors ......ooceeviiviniiniiiiiiniiiiniinins ovvinrenns vevenees fons .03/02/2022 .. |oieinn eeens e [ 1,723,859 |evuieiniiiiiiiiiiiiiiiiiins Joveeiiiiiiiins 18,201,210
2599999. Joint Venture Interests - Other - Unaffiliated 4,000,000 57,994,044 652,114,505
000000-00-0 ......... Georgia Tax Credit Fund XVII, L.P. ... Wilmington .... ..|Georgia Tax Credit Fund XVII, L.P. . |....10/15/2020 ... . 6,405,144
000000-00-0 ......... R4 Housing Partners X LP .. |Wilmington .... .|R4 Housing Partners X LP ....12/14/2018 ... .... 241,150
000000-00-0 ......... R4 Housing Partners XVI LP ..iicuuiiiuiiiuiiiiiiiiieiiieiieeiineennaes Wilmington R4 Housing Partners XVI LP ....c.viiuuiiiinniinnnniinieiinienns fovveiniins vevvnnes 10770172021 Lo e e | e 4,458,049 |..iiuuiiiiiiiiiniiiiniiiinee e e
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000000-00-0 Red Stone Equity-Fund 95 Limited Partnership .. Wilmington .... ..|Red Stone Equity-Fund 95 Limited Partnership . ....06/01/2022 ... .... 191,334
000000-00-0 .. .|USB LIHTC Fund Guaranteed 2017-9 . Wilmington ... .]USB LIHTC Fund Guaranteed 2017-9 .... ..12/06/2017 ... .. 12,554

3799999. Non Guaranteed Federal Low Income Housing Tax Credlt Unaffiliated

11,308,231

¢'€03

000000-00-0 .........[Core Senior Lending Fund Il Feeder, L.P. - Equity Tranche .. Wilmington .... .[HPS Investment Partners .. ..03/30/2022 . . 1,113,448 . 202,965,923 |...
000000-00-0 .. ..|Credit Value Fund VI Feeder, L.P. - Equity Tranche . Wllmlngton . ..|HPS Investment Partners .. 5 el ..06/01/2022 ... .... 305,881 .. 13,038,366 |...
5699999. Re5|dual Tranches or Interests with Underlying Assets Havmg Characteristics of Other - Unaffiliated 1,419,329 216,004,289
000000-00-0 ......... RG Badger Solar, LLC ....ceeeereeeieieeinniae e eeeeeie e e e e WiTmington ...ooeeeeeeeieeeieieee e e DE.......... ‘RG Badger Solar, LLC ...coeeeeeeenieiieiniie e ee e eeeeeeeaas ‘ ................... |....08/31/2022 ..................... 2,280,994 |oeeeeeeieeeeeee e fore e [
000000-00-0 ......... USB RETC Fund 2022-6, LLC ......cccvvuuiiiiiiiniiiiiiiiiiiiiiiiiiinieees Wilmington .ooovvvvvvenniiiiiniinniiiiinn [ DE.......... USB RETC Fund 2022-6, LLC .......ccevuniiiiiiinnnniiiiiininiiees fovvennnns coveveens founs 01/28/2022 ... el [ 849,316 |..uvuuniiiiiiiiiiiiiiiiiiiinns frrriiiniiriiirrrinii e
5899999. Any Other Class of Assets - Unaffiliated 3,130,310 XXX
6099999. Total - Unaffiliated 4,000,000 101,124,641 868,118,794 XXX
6199999. Total - Affiliated 11,514,809 XXX
6299999 - Totals 4,000,000 112,639,450 868,118,794 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... CENTER KEY LAND PARTNERS, LLC .......evvnnnnnens Winter Park, ......cccovvvviinnnnns CAPITAL DISTRIBUTION ....10/26/2021 ...]....08/31/2023 ...|....... L1000 P R O N R R RN L1 1LV VN I, 468,000 [.ooeevvvnniinee Jonnereeiinns foovvviiiin e
000000-00-0 ..... CHESLA PLACE APARTMENTS, LLC .. . |Wilmingotn .... .... | CAPITAL DISTRIBUTION ....08/16/2018 ...|....08/31/2028 ... |e.... 170,827 [ooeeeeeeiniiiies Jeeneeeeeenn [ e o e [ 170,827 | 170,827
000000-00-0 ..... GUARDIAN MATTHEWS,LLC . Nashville .. .| CAPITAL DISTRIBUTION .. ..09/01/1989 . .03/31/2023 .. . 188,583 A 188,583
000000-00-0 ..... GUARDIAN SHORES, LLC . Marina Del Ray . oo feeeens .... | CAPITAL DISTRIBUTION ....03/25/2011 ...|....03/31/2023 ...|....... 384,136 |... .. ceee |- e eeeen.. 384,136 ... 384,136 |...
2299999. Joint Venture Interests Real Estate - Aff|||ated 1,211,546 1,211,546 1,211,546
000000-00-0 ..... 57 Stars Global Opportunity Fund 3 L.P. ..... [Wilmington . .... | CAPITAL DISTRIBUTION ....04/13/2011 ...]....03/31/2023 ...|.... 4,415,238 |... .. 4,415,238 |.... 4,415,238 |...
000000-00-0 ..... Advantech Capital 11 LP ....occvvvenniiiiiinnnnns ... |CAPITAL DISTRIBUTION ....03/29/2018 ...|....08/31/2023 ...|........ 20,343 |...
000000-00-0 ..... Affinity Asia Pacific Fund V L.P. .| CAPITAL DISTRIBUTION .. 11/17/2017 .......08/31/2023 ...|........ 10,285 |...
000000-00-0 ..... ASF VII Infrastructure L.P. . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. . 699,569
000000-00-0 ..... Battery Ventures XI Side Fund L P. Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. .. 16,035
000000-00-0 ..... Battery Ventures XI, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. .. 10,963
000000-00-0 ..... Brightstar Capital Partners Fund I, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. 2,100,118 A
000000-00-0 ..... Brynwood Partners VI .... .. |Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. .306,860 .(167,283)).
000000-00-0 ..... CapStreet 11, L.P. .. Wilmington . .| CAPITAL DISTRIBUTION .. . .03/31/2023 .. . 390,331 N . . .. 390, . s N
000000-00-0 ..... Chequers Capital XVII, L.P. . | CAPITAL DISTRIBUTION ...04/04/2017 ...]....03/31/2023 ...].... 1,868,582 |... .. T ,868, 1 868,582 |...
Davidson Kempner Long-Term Distressed
000000-00-0 ..... Opportunities Fund V, L.P. ....ooovuniiiinnnnnn Wilmington .... ....| CAPITAL DISTRIBUTION ....08/20/2019 ...]....08/31/2023 ...|....... 434,265 |.. . T T 434,265 |....... 434,265 |...
000000-00-0 ..... Energy Spectrum VIII LP Wilmington . .| CAPITAL DISTRIBUTION .. ..11/01/2018 . .03/31/2023 .. ,556,071 .. 1,556,071 |.... 1,556,071
000000-00-0 ..... EQT VI Fund . | CAPITAL DISTRIBUTION ...06/30/2011 ...]....08/31/2023 ...|......o. 47,599 [ i oo e fo e o 47,59 |........ 47,599
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Equistone Partners Europe Fund VI, L.P. ..... .| CAPITAL DISTRIBUTION ...02/01/2018 ...|....03/31/2023 ...|....... 336,973 |... 336,973 |....... 336,973 |...

.| CAPITAL DISTRIBUTION ..

000000-00-0 ..... FirstMark Capital V, L.P. ........ Wilmington . .03/31/2023 .. .. 19,954 19,954 |. . 19,954
000000-00-0 ..... Genstar Capital Partners IX, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. . .03/31/2023 .. .. 34,435 34,435 |. . 34,435
000000-00-0 ..... Global Infrastructure Partners IV Wilmington .... .| CAPITAL DISTRIBUTION ...05/01/2019 ...|....03/31/2023 ...|....... 171,108 |... 171,108 |....... 171,108 |...
Green Equity Investors VII, L.P. & Slde VII
000000-00-0 ... [.ueummmmniiiiiii s Wilmington .... ....| CAPITAL DISTRIBUTION ...02/29/2016 ...|....03/31/2023 ...|....... 440,272 |.. 440,272 |....... 440,272 |...
000000-00-0 ..... GS Capital Partners VI Fund, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. . 149,205 .. 149,205 |....... 149,205
000000-00-0 ..... GSO Capital Opportunities Fund ||| . |Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. 2,218,120 .. 2,218,120 |.... 2,218,120
000000-00-0 ..... GSO Energy Select Opportunities Fund II LP Wilmington . .| CAPITAL DISTRIBUTION .. . . .03/31/2023 .. . 269,812 . ..269,812 |....... 269,812
000000-00-0 ..... GTCR Fund XI/A & B weeoveiiiiiiiiieiiiiiieee Wilmington .... .| CAPITAL DISTRIBUTION ...11/18/2013 ...|....03/31/2023 ...|....... 219,850 |... R . 219,850 |....... 219,850 |...
Harbourvest Guardian Co-Investment Fund L.P.
000000-00-0 ..... . |Wilmington .... ....| CAPITAL DISTRIBUTION ....12/11/2015 ...|....03/31/2023 ...|.... 1,900,696 |... weee |-... 1,900,696 |.... 1,900,696 |...
000000-00-0 ..... HPS Mezzanine Partners 111, L.P. . |Wilmington .... .| CAPITAL DISTRIBUTION ...07/11/2016 ...|....03/31/2023 ...|.... 2,151,797 |... o |--e. 2,151,797 |.... 2,151,797 |...

HPS Special Situations Opportunity Fund || )
000000-00-0 ..... L.p. .
000000-00-0 ..... Huron Fund IV, L.P .

.| CAPITAL DISTRIBUTION

...09/06/2022 ...|....08/31/2023 ...|.
.| CAPITAL DISTRIBUTION ..

.03/31/72023 ..

. [Wilmington ....
Wilmington .

000000-00-0 ..... Investindustrial Growth I11 SCSp .| CAPITAL DISTRIBUTION .. .03/31/2023 ..
000000-00-0 ..... Investindustrial VII L.P. ...... . - | CAPITAL DISTRIBUTION .. .03/3172023 .. .314,573
000000-00-0 ..... Kinderhook Capital Fund V, L.P. . Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. .302,280

000000-00-0 ..... Kinderhook Capital Fund VI, L.P. Wilmington . .| CAPITAL DISTRIBUTION .. .03/3172023 .. .684,781 . E
000000-00-0 ..... Levine Leichtman Capital Partners V, . .. [Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. ,788,247 B 2 788,247 |.
000000-00-0 ..... Lovell Minnick Equity Partners IV, L. P Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/72023 .. 1,413,333 1,413,333 |
000000-00-0 ..... Lovell Minnick Equity Partners V, LP Wilmington . .| CAPITAL DISTRIBUTION .. .03/31/2023 .. 1,883 .. 1,883 |.

10/04/2007 ... [.--03/31/2023 .|

000000-00-0 ..... Presidio Partners 2007, L.P. .. Wilmington .... ....| CAPITAL DISTRIBUTION E .. 20,799 |...
000000-00-0 ..... Primus Capital Fund VII, L.P Wilmington . ....| CAPITAL DISTRIBUTION ....12/07/2012 ...|....03/31/2023 ...|..........2,831 |...
000000-00-0 ..... STG VI, L.P. . | CAPITAL DISTRIBUTION .. ..09/17/2020 . .03/3172023 .. . 468,368 .. 468,368 |. 468,368

000000-00-0 ..... SVB Capital Preferred Return Fund, LP ....... ....| CAPITAL DISTRIBUTION ....09/16/2009 ...|....03/31/2023 ...|....... 113,400 |... IR 113,400 |....... 113,400 |...

000000-00-0 ..... SVP Special Situations Fund V, LP ............ ... |CAPITAL DISTRIBUTION ....04/27/2021 ...|....03/31/2023 ...|.

000000-00-0 ..... Thompson Street Capital Partners IV, L.P. .. [Wilmington . .| CAPITAL DISTRIBUTION .. ..12/08/2015 . .03/31/2023 ..

000000-00-0 ..... Thompson Street Capital Partners V, L.P. ... [Wilmington .... ....| CAPITAL DISTRIBUTION ....04/02/2018 ...|....03/31/2023 ...|.

000000-00-0 ..... Trident V, L.P. ... . | CAPITAL DISTRIBUTION ....12/16/2010 ...|....03/31/2023 ...|.

000000-00-0 ..... Trident VI, L.P. . .| CAPITAL DISTRIBUTION .. ..12/15/2013 . .03/31/2023 .. .291,743

000000-00-0 ..... Trident VII, L.P. .. .. |Wilmington . ....| CAPITAL DISTRIBUTION ....12/21/2016 ...|....03/31/2023 ...|....... 126,594 |...

000000-00-0 ..... TSG7 L.P. A . |Wilmington .... ....| CAPITAL DISTRIBUTION ....11/20/2015 ...|....03/31/2023 ...|....... 139,682 |...

000000-00-0 ..... Upfront VI, Wilmington . .| CAPITAL DISTRIBUTION .. ..06/02/2017 . .03/31/2023 .. .624,067

000000-00-0 ..... venBio Global Strateglc Fund 111, Wilmington . .| CAPITAL DISTRIBUTION .. ..12/18/2019 . .03/31/2023 .. .901,326 K . . .901, e 901,

000000-00-0 ..... Warburg Pincus Energy ... |Wilmington .... ....| CAPITAL DISTRIBUTION ....05/01/2014 ...|....03/31/2023 ...|.... 3,672,000 |... . R 3 672,000 |.... 3,672,000 |...

000000-00-0 ..... Warburg Pincus Private Equity XII, L.P. .... [Wilmington .... ....| CAPITAL DISTRIBUTION ....11/19/2015 ...|....03/31/2023 ...|.... 1,092,000 |... e |-... 1,002,000 |.... 1,092,000 |...

000000-00-0 ..... Windrose Health Investors VI, L.P. Wilmington .... .. ....| CAPITAL DISTRIBUTION ....08/02/2022 ...|....03/31/2023 ...|....... 392,163 |... - e | U 392,163 |....... 392,163 |... R

2599999. Joint Venture Interests - Other - Unaff|l|ated 33,261,740 202,805 202,805 33,094,457 | 33,094,457 (167,283) (167,283)
Core Senior Lending Fund |1 Feeder, L.P. -

000000-00-0 ..... Equity Tranche Wilmington ......ooovviiienneiiiis oeninnns DE......... CAPITAL DISTRIBUTION ...oeeviviiiiieeinnns ....03/30/2022 ...|....03/31/2023 ...|.... 6,000,000 |......corririie Joorinrnnnnnnins Joovriiiinineens foeeriiiiieneees feereeiiiiieeees feeeiiiiie fons 6,000,000 |.... 6,000,000 [....covurrennns feurmmemmininnns foeeiniiiis s
Credit Value Fund VII Feeder, L.P. - Equity

000000-00-0 ..... Tranche ... .. |Wilmington .... .| CAPITAL DISTRIBUTION ...06/01/2022 ...|....08/31/2023 ...| ... 86,451 |ooiiiiiiiiiiis | e [ e e e 66,451 [........ 66,451
HPS Strategic Investmen s

000000-00-0 ..... L.P. - Equity Tranche ........ccccvuveiiiiinnnns Wilmington ..oooevevviiivnenneiiiis |oveiens DE......... CAPITAL DISTRIBUTION ..oovviviiiiieiinnees ....02/24/2022 ...|....03/31/2023 ...|.... 3,281,726 |..cevvereiiiin |ooviinninnniiies |ovviiiiiiiiiins |oveiiiiiiiieeens Joeeiiiiiiiieees foveeiiiiiiinnns foos 3,281,726 |.... 3,281,726 |...cvvveeeeeees |ooviiiininninns |oveiiiiiiieinns |

5699999. Residual Tranches or Interests with Underlylng Assets Having Characteristics of Other - Unaffiliated 9,348,177 9,348,177 9,348,177

000000-00-0 ..... Advantage Capital Solar | . . [Wilmington .. . ....| Advantage Capital Solar | .... . |....10711/2017 ...]....03/31/2023 ...|. .150,000 |...

000000-00-0 ..... Advantage Capital Solar II Wilmington . .| Advantage Capital Solar Il ..10/29/2018 . .03/31/2023 .. . 110,058

000000-00-0 ..... Blue Earth Solar (Gercmmo) Wilmington .... .|Blue Earth Solar (Geronimo) .. ...10/26/2017 ...|....03/31/2023 ...|. . 251,556 |...

Conway RG Solar, LLC (Greenbackerf Rockwell
000000-00-0 ...ce | ) eeviiiiiiiie e Wilmington ....
000000-00-0 ..... Fayetteville RG Solar (Panda/ReneSola) . Wilmington .
000000-00-0 ..... Nittany Solar, LLC ..oivveiiiiiiiiniiiiiiiinnes Wilmington ....

Conway RG Solar, LLC (Greenbacker-
oo |Rockwel T ) wevvviiiiiii ....02/09/2018 ...|....03/31/2023 ...|.

.|Fayetteville RG Solar (Panda/ReneSola) . |....11/05/2018 . .03/31/2023 ..
-|Nittany Solar, LLC ..ooovvviuvnnnnniiinnnnes ....08/28/2019 ...|....03/31/2023 ...|.

335,362 |...
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... RBC- Fern Holding Company LLC . [Wilmington .. ....|RBC- Fern Holding Company LLC ...12/18/2019 ...]....03/31/2023 ...|. .. 41,003 |... .. T
000000-00-0 ..... RBC-VSF 26 Holding Company, LLC . Wilmington . .|RBC-VSF 26 Holding Company, LLC .03/31/2023 .. 74,217
000000-00-0 ..... RG Badger Solar, LLC .... Wilmington . .|RG Badger Solar, LLC .. .03/31/2023 .. .800,000
000000-00-0 ..... RG Granite Solar, LLC .. Wilmington . .|RG Granite Solar, LLC . .03/31/2023 .. .. 74,964
000000-00-0 ..... RG Haberdasher Solar LLC Wilmington . .|RG Haberdasher Solar LL .03/31/2023 .. .. 70,220
000000-00-0 ..... RG Mankato Solar, LLC .. Wilmington . .|RG Mankato Solar, LLC . .03/31/2023 .. .. 97,397
000000-00-0 ..... RG Paiute Solar, LLC . Wilmington . .|RG Paiute Solar, LLC .. .03/31/2023 .. .. 46,065
000000-00-0 ..... RG Plymouth Solar, LLC . Wilmington . .|RG Plymouth Solar, LLC .. .03/31/2023 .. . 120,513
000000-00-0 ..... RG Redlands Solar, LLC . Wilmington . .|RG Redlands Solar, LLC . .03/31/2023 .. . 116,420
000000-00-0 ..... RG Roanoke Solar, LLC Wilmington . .|RG Roanoke Solar, LLC . ....06/27/2019 . .03/31/2023 .. .. 73,814
000000-00-0 ..... RG Waseco Solar, LLC . Wilmington . .|RG Waseco Solar, LLC .. ...09/20/2018 . .03/31/2023 .. .. 97,355
000000-00-0 ..... RG Worcester Solar, LLC Wilmington . .|RG Worcester Solar, LLC . .03/31/2023 .. .. 40,307
000000-00-0 ..... USB RETC Fund 2019-1 LLC . Wilmington . .|USB RETC Fund 2019-1 LLC .03/31/2023 .. .. 35,741
000000-00-0 ..... USB RETC Fund 2019-5, LLC Wilmington . .|USB RETC Fund 2019-5, LLC . .03/31/2023 .. . 114,446
000000-00-0 ..... USB RETC Fund 2021-3, LLC Wilmington . .|USB RETC Fund 2021-3, LLC . . .03/31/2023 .. . 150,316
000000-00-0 ..... USB RETC Fund 2022-6, LLC ... ... |Wilmington .... .| USB RETC Fund 2022-6, LLC .... ...01/28/2022 ...|....03/31/2023 ...|....... 781,954 |...
5899999. Any Other Class of Assets - Unaffiliate: 3,782,156 3,782,156 [ 3,782,156
000000-00-0 ..... [Guardian Investors Services, LLC ............. TWilmington wovvovveviiiiiienens | DE......... [Guardian Investors Services, LLC ........ [....08/31/2006 ...]....03/31/2023 ...]... 38,000,000 [....eooiviiiiie [ooioiiiiiiiirs [ooeiiiiiiiiiiies feoeieiieiiiiiies fooresieiieiieis foeeeeeieenes ...38,000,000 [...38,000,000 [....vvvvrvnvnnnn Jovverrriiriinnns Jovveeeieiiieeees foeiiiiiiii
5999999. Any Other Class of Assets - Affiliated 38,000,000 38,000,000 | 38,000,000
6099999. Total - Unaffiliated 46,392,072 202,805 202,805 46,224,789 | 46,224,789 (167,283) (167,283)
6199999. Total - Affiliated 39,211,546 39,211,546 | 39,211,546
6299999 - Totals 85,603,618 202,805 202,805 85,436,335 [ 85,436,335 (167,283) (167,283)
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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
912820-GG-0 ......... US TREASURY N/B NOTES  4.125% 01/31/25 ..oeenuiiieiiiiiaeeeiiinnaeeeernnnnaaseeennnnasseennnnnseene | seeerenssnnnnes Joennns 03/20/2023 ..... V@I OUS ettt e e et ees s e e e et s e e e e e e s e e eenss e e e e eennsaneeennnnn et eernnnnneeeerennnaaeeeennnnanas [sesecnnnnnatteeennnnseeernnnnaaaee [reeernnnnaeeeeennnnnnn 29,271,323 [ 29,401,000 1TAFE ...
0109999999. Subtotal - Bonds - U.S. Governments 29,271,323 29,401,000 XXX
00946A-AG-9 .........|AIRPORT AUTHORITY HK AGENCY DEBENTURES  4.750% 01/12/28 D.. 01/05/2023 ..... ALLIANCE BERNSTEIN ... 02,052,926 |oeeeiiiiieiiiis 2,059,000 |... 1.B FE ..
195325-EF-8 . ..|REPUBLIC OF COLOMBIA GOVT NATIONAL ~ 8.000% 04/20/33 D.. 02/01/2023 ALLIANCE BERNSTEIN 5,099,000 3.AFE ..
43858A-AH-3 . ..|HONG KONG GOVT NATIONAL ~ 4.625% 01/11/33 ... D.. 01/04/2023 ALLIANCE BERNSTEIN 1,850,000 1.DFE ..
445545-AR-7 ......... [HUNGARY GOVT NATIONAL  6.125% 05/22/28 .. D.. 01/05/2023 ALLIANCE BERNSTEIN 1,863,000 2.BFE ..
445545-AT-3 ......... |HUNGARY GOVT NATIONAL  6.750% 09/25/52 ..... D.. 01/10/2023 ALLIANCE BERNSTEIN 2,027,000 2.BFE ..
46514B-RA-7 . ..| STATE OF ISRAEL GOVT NATIONAL  4.500% 01/17/33 D.. 01/10/2023 ALLIANCE BERNSTEIN 3,967,000 1.EFE ..
698299-BT-0 . ..|REPUBLIC OF PANAMA GOVT NATIONAL  6.400% 02/14/35 D.. 03/23/2023 ALLIANCE BERNSTEIN 1,335,000 2.BFE ..
698299-BV-5 . ..|REPUBLIC OF PANAMA GOVT NATIONAL ~ 6.853% 03/28/54 D.. 03/21/2023 ALLIANCE BERNSTEIN .487,000 2.CFE ..
731011-AV-4 . ..| POLAND REP OF GOVT NATIONAL  4.875% 10/04/33 ... D.. 03/28/2023 ALLIANCE BERNSTEIN 1,696,000 1.G FE ..
731011-AW-2 . .| POLAND REP OF GOVT NATIONAL ~ 5.500% 04/04/53 ... D.. 03/28/2023 ALLIANCE BERNSTEIN N 1,252,000 |. 1.G FE ..
80413T-BE-8 SAUDI INTERNATIONAL BOND GOVT NATIONAL  5.000% 01/18/53 .. |D.. 01/10/2023 ..... ALL IANCE BERNSTEIN ... PP PP 1,109,879 [..ooeiiiiiiiieiinnnnns 1,198,000 |... 1.F FE ..
0309999999. Subtotal - Bonds - All Other Governments 22,823,209 22,833,000
00401Y-AA-8 ......... ACADEMY LTD BASIC ~ 6.000% 11/15/27 ..eeeeeeeeeeeeeeeeee e eeeee e eeene e e een e eeennneeeee | eevvvnnniinenns [eennid 01/12/2023 ..... VAT TOUS . eeeete e e e et 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 s e e e e e s neeeeennnnneeeennnnnees reernnnnaaeeernnnaneeeennnnnaanees Joernniae e e 5,055,700 |eevvuueieeennniens 5,200,000
00687Y-AA-3 ......... ADIENT GLOBAL HOLDINGS BASIC ~ 4.875% 08/15/26 .. 02/09/2023 ..... LT RO RN 5,700,080 [oeuvriiiinnnnniinnnnns 6,000,000 |...
00687Y-AC-9 ......... ADIENT GLOBAL HOLDINGS BASIC ~ 8.250% 04/15/31 .. 02/28/2023 ..... 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 8,000,000 |..eeevvenneeeeennnnnns 8,000,000 |...
00914A-AU-6 ......... AIR LEASE CORP BASIC ~ 5.300% 02/01/28 03/14/2023 ..... L T R KON 9,730,400 |. ....10,000,000 ...
01185@-AC-7 ......... ALASKA UTILITY HOLDINGS INC ALASKA UTILITY HOLDINGS INC  5.410% 03/31/33 . ...02/24/2023 ..... RBC CAPITAL MARKETS .. ....25,000,000 |. ....25,000,000 ...
02406P-BB-5 ......... AMERICAN AXLE & MFG INC BASIC ~ 5.000% 10/01/29 ...01/17/2023 ..... UBS WARBURG CONVERTIBLES ......eivireiniiiiiiniisiesiiiii e s ciiiis s crnni e s srnni s s snnnn s esenns [oesrnnsinnssennnnnnsnssnnnnnnnnees Jrnniinnnnninn, 2,550,000 |..eevunniiiiiininnnnns 3,000,000 |...
03027W-AM-4 . ..| AMTT 2007-1A BASIC ~ 5.490% 03/15/28 03/08/2023 BARCLAYS . .25,000,000 |. .25,000,000 |.
038522-A0-1 . .. | ARAMARK BASIC ~ 5.000% 02/01/28 .... Various ... 1,878,440 2,000,000
05237*-AF-1 . ..| AUSTIN PONDER HOLDINGS COMPANY 4 3/4% Due 5/1/2025 MN1  4.750% 05/01/25 THE SEAPORT GROUP .. 2,856,180 3,000,000
05369A-AN-1 ......... AVIATION CAPITAL GROUP BASIC ~ 6.250% 04/15/28 .......cevviiiiiiiniiiiiiiiiiiininniiininnevninnnnes | eeeeeenniieeens fonnid 03/30/2023 ..... Various .... 10,956,950 |. ....11,000,000 |...
053773-BF-3 ......... AVIS RENT A CAR INC BASIC  5.375% 03/01/29 ....ceeereiiiieeeeeeieeeeeeene e eeeee e eeeennneeeee | cevvviniiinnnns Joennid 02/23/2023 ..... VAT TOUS e eeete e e e e et e et e e et e e e e e e e e e e e e e e e e e ena e e e e e nna e e e e ennnnneeeennnnnaee [eeeernnnnaeeeennnnnaaeeeennnnaaaeee |eennnnaaeeeernnaaes 4,585,545 [....covveiiiiiiiinnnnns 5,025,000 |...
05377R-GC-2 ......... AESOP 2012-1A SERIES 20231A CLASS A 5.250% 04/20/29 .....evvviviiiiiiniiiiiiiiiiiiciiiiinneeeeenn | eeeeveniieeens il 01/09/2023 ..... BARCLAYS . ... 19,996,304 |. ....20,000,000 ...
05377R-GE-8 ......... AESOP 2012-1A SERIES 20231A CLASS B 6.080% 04/20/29 .....ccevvmueieeemnniieeeeeenniieeeeeennneees | cevvvvniiinnnns feennid 01/09/2023 ..... BARCLAY S ettt et e e e e e e e e e e nn e e e e e an e e e e e enna e e e eennnanaeeeennnns [eeeernnnaeeeennnnaaeeeennnnaaaees |eernnaaeeeennn e 2,499,525 |...oiiiiiiieeeeee 2,500,000 |...
053807-AW-3 ......... AVNET INC BASIC ~ 6.250% 03/15/28 .....oevvnniiiiiiiiiiiiiiiiiien e eeernnnissesnnnnns | eeeeeenniinenes fonnnd 03/14/2023 ..... Various ... .... 40,045,550 |. ....40,000,000 ...
07030U-AA-O ......... BASTION FUNDING I, LLC BASTION FUNDING I, LLC ~ 7.119% 04/25/38 ....ccevvemeieeemnniieeecennees | eevvvvniiienens feennd 01/27/2023 ..... CANTOR FITZGERALD & CO INC . ...28,000,000 |. ....28,000,000 ...
075560-BR-5 ......... BEAZER HOMES USA BASIC ~ 5.875% 10/15/27 .ccvvveniiiiiiiiiiiiiiiiiiieccccviinceecvvineeecvinies | eeeeeennineees ol 02/09/2023 ..... Various 2,724,580 |oeevvnniiiiiiniinns 3,000,000 |...
08576P-AK-7 ......... BERRY GLOBAL INC BASIC  5.500% 04/15/28 ...coveeeeeeeeeeiieeeeeeeeeeeeeeenie e eeenne e eeennnnes | cevvviniiinenns Joennid 03/29/2023 ..... Various ... .... 14,868,430 |. .... 15,000,000 |...
092174-AA-9 . ..| BLACK KNIGHT INFOSERV LL BASIC ~ 3.625% 09/01/28 .. 01/19/2023 Various ... .. 2,732,620 |. .. 3,000,000 |.
10806*-AC-9 . ..|BRIDGE INVESTMENT GROUP HLDGS BRIDGE INVESTMENT GROUP HLDGS  5.990% 02/15/30 01/19/2023 DEUTSCHE BANK . .19,000,000 |. .19,000,000 |.
127656-AA-4 . ..| CAERUS UINTA ABS | LLC CAERUS UINTA ABS | LLC  7.480% 04/28/40 ...........cccc..ee. 01/27/2023 BANK OF AMERICA . . 13,996,808 |. . 14,000,000 |.
12767@-AA4 ......... CGA CAPITAL CTL 2022 SHER WILL CGA CAPITAL CTL 2022 SHER WILL  6.010% 03/15/55 .. 03/15/2023 ..... CGA CAPITAL .... 11,382,675 |. ... 11,382,675 |...
12771*-AA-0 ......... CIOPS CONSOL IDATED HOLDINGS CIOPS CONSOLIDATED HOLDINGS ~ 8.200% 01/11/26 .....ccvvvnvvvivnnns | eorevennieeees |l 01/11/2023 ..... GOLDMAN SACHS ... ....10,000,000 [. ....10,000,000 ...
12771*-AB-8 ......... CIOPS CONSOL IDATED HOLDINGS CIOPS CONSOLIDATED HOLDINGS ~ 8.300% 01/11/28 ..ccevvvveiieeinins | eevvviiiineens e 01/11/2023 ..... GOLDMAN SACHS ... ..10,000,000 |. ..10,000,000 |...
127788-AA-1 ......... CRIC PHX AVIATION LLC CRIC PHX AVIATION LLC  6.360% 08/15/43 .......cevvvviiiinnnniiiiiiiiiinnes | eeeevenniieeens il 02/28/2023 ..... WATERWAY CAPITAL
13123X-BF-8 ......... CALLON PETROLEUM CO BASIC ~ 7.500% 08/15/30 .....cevruuuereeemnnneeeeemnniaeeeemnnneeeeernnnnaneeeens | cevvvnnnninnnns Jonnid 03/14/2023 ..... CITICORP SECURITIES ..
131347-CN-4 ......... CALPINE CORPORATION BASIC ~ 5.125% 03/15/28 .....cevveniiiiiiiiiniiiiiiiineeecciiineeecvnineeeenns | eeeeeennieeens fonnid 01/05/2023 ..... MORGAN STANLEY .. N
14040H-CX-1 ......... CAPITAL ONE FINANCIAL CORP BASIC ~ 5.468% 02/01/29 .....ceceveeeieeeeennieeeeeeennieeeeeenneeeees | cevvviniiinnnns e 03/14/2023 ..... GOLDMAN SACHS ... e e eeeeee e e e eeee e e e e e e e e e e e e e e e eeene e e e eemnnn e e eeennnnneeeennnnnnaeeennnnnn reeennnnaseeeennnnnneeeennnnnaerees Joermnnaaneeemnnnnnanees 4,872,600 [oeeeeeeeennieeeeens 5,000,000 |...
14366R-AA-7 CARNIVAL HLDGS BM LTD BASIC 10.375% 05/01/28 03/24/2023 ..... LT RO RN 7,895,607 |. 7,435,000 |...
148550-AA-4 . ..| CASTLELAKE SECURED AVIATION CASTLELAKE SECURED AVIATION  6.500% 07/31/36 . 03/16/2023 GOLDMAN SACHS . . 23,390,496 |. . 24,000,000 |.
14855W-AB-2 . ..| CASTLELAKE SECURED AVIATION CASTLELAKE SECURED AVIATION  5.650% 07/31/36 .... 03/16/2023 GOLDMAN SACHS . .. 5,356,105 |. ..6,000,000 |.
153609-L6-9 . ..| CENTRAL HUDSON GAS & ELECTRIC CENTRAL HIUDSON GAS & ELECTRIC  5.780% 03/28/35 . 03/08/2023 SCOTIA CAPITAL .15,000,000 |. . 15,000,000 |.
172441-BF-3 . ..| CINEMARK USA INC BASIC ~ 5.250% 07/15/28 .... Various ... 6,511,485 7,825,000
184496-AQ-0 . ..| CLEAN HARBORS INC BASIC ~ 6.375% 02/01/31 ... GOLDMAN SACHS . 2,500,000 2,500,000
19416M-AB-5 ......... PERMIAN RESOURC OPTG LLC BASIC ~ 5.875% 07/01/29 .. PR R 03/15/2023 ..... MARKET AXESS B 1,820,710 [oooeviiiiiiiiiiinnnnns 2,000,000 |...
203380-AD-5 ......... COMMSCOPE FINANCE LLC BASIC  6.000% 03/01/26 ....eevvuuaeeeeinnnnaareernnnnarreennnnassernnnnnnsneee | soeerennnnnenes Joennn 03/02/2023 ..... MITSUBISHI SECURITIES .....iieeeeuuueseemnnnnasaennnnnaasaennnnnnasarnnnnnsasennnnnnsssennnnnnsseennnnnnne renenennnsssennnnnnsseennnnnnnereee |oerennnssseernnnnnseees 6,447,788 |.cooiiiiiiiiaeieenes 6,699,000
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205768-AS-3 ......... COMSTOCK RESOURCES INC BASIC ~ 6.750% 03/01/29 ...ceevveeeieiieeeeeeeeeeeeeeeeeene e eeennneees | cevvviniiinnnns Jeennid 02/16/2023 ..... 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 2,784,700 [oeeeeeeennnaeeeeenns 3,020,000 |... ... 94,373 |4.AFE ..........
205768-AT-1 ......... COMSTOCK RESOURCES INC BASIC ~ 5.875% 01/15/30 ...ceevvveniiiiiiiiniiiiiiiinececviiineeccviinees | eeeeeennieeens fonnd 01/10/2023 ..... L0 I O ) RO RN 3,550,000 |..evvvnniiiiiiniinnnns 4,000,000 |...
207597-EP-6 ......... CONNECTICUT LIGHT & POWER CO BASIC ~ 5.250% 01/15/53 ..eeeeeiiieeeieeieeeeeeeeieeeeeeenneeeeeeene | evvvvvniiinenns Jeennid 01/19/2023 ..... MITSUBISHI SECURITIES ....eeeeeeeieeeeeeenee e e e e eeee e e e e eenee e e e e eene e e e e ennna e e e eennnnaeeeennnnnns eeeennnnaaeeernnnnnseeeernnnnaerees Joermnnaaneeemnnnnannees 2,082,810 |eevrnneieeineniens 1,900,000 |...
28470R-AK-8 ......... ELDORADO RESORTS INC BASIC ~ 8.125% 07/01/27 eevvvniiviiiiiiiiiiiiiiiiiiincinnineeeevviineeennnnns | eeeevennineees fonnid 02/07/2023 ..... LT RO RN 4,307,500 |.eevvnnniiiiiiniins 4,250,000 |...
30190A-AA-2 ......... F&G ANNUITIES & LIFE INC BASIC ~ 7.400% 01/13/28 ....ceeereeieieeieeiieeeeeeeieeeeeeenneeeeeeneen | eevvvvniiinenns Jeennid 01/09/2023 ..... BANK OF AMERICA .... ... 24,989,750 |. ....25,000,000 ...
30225V-Ad-6 ......... EXTRA SPACE STORAGE LP BASIC ~ 5.700% 04/01/28 ....evvniiiiiiiiiiiiiiiiiininiiiniienneviiniinneenns | ceeeeennineens fonnid 03/21/2023 ..... L T R RO 6,987,610 [.oovvvvinnnnniennns 7,000,000 |...
337964-AE-0 ......... FIVE 2023-V1 SERIES 2023V1 CLASS AM  6.244% 02/10/56 .....eeveueeeeennnieeeeenniieeeeeenneeeeee | vevvvvniiinnnns feennd 02/10/2023 ..... DEUTSCHE BANK ... 6,431,304 |. 6,244,000 |...
34501*-AA-1 ......... NFL TRUST XV NFL TRUST XV 5.390% 10/05/28 .......evviviiiriniiiiiiiiiiiieciiiineeecvininneeeennn | eeeeeennineens fonnid 03/09/2023 ..... LT 0 U RO KON 4,000,000 foeeuviiiirnnnniinnnnns 4,000,000 |...
34501*-AC-7 ......... NFL TRUST XV NFL TRUST XV 5.470% 10/05/33 ..eerrreeeeeeeeieeeeeeene e eeeenn e eeeennnneeeeennn | cevvvnnninnnns Joennid 03/09/2023 ..... BANK OF AMERICA .... ..10,000,000 |. ..10,000,000 |...
345370-DB-3 . ..|FORD MOTOR COMPANY BASIC ~ 6.100% 08/19/32 .... 02/23/2023 Various ...... 1,875,343 |. 2,000,000 |.
35908M-AE-0 . ..| FRONTIER COMMUNICATIONS BASIC ~ 8.625% 03/15/31 . 03/01/2023 J.P. MORGAN . .. 7,000,000 |. 7,000,000 |.
382550-BR-1 . .| GOODYEAR TIRE & RUBBER CORP BASIC ~ 5.250% 07/15/31 . 02/24/2023 Various ... 7,656,280 |. 9,000,000 |.
40440V-A#-2 ......... HPS CORPORATE LENDING FUND HPS CORPORATE LENDING FUND  8.120% 03/15/26 .. 02/16/2023 ..... 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 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
40440V-B*-5 ......... HPS CORPORATE LENDING FUND HPS CORPORATE LENDING FUND  8.170% 03/15/28 .. 02/16/2023 ..... L T R RN 5,000,000 [oeuviiiiinnnnnninnnnns 5,000,000 |...
42806M-BW-8 ......... Hertz Vehicle Financing LLC SERIES 20232A CLASS A 5.570% 09/25/29 ....ceeevveeieeeeenniiieeeee | eevvvviiiinnnn Jeennd 02/22/2023 ..... BANK OF AMERICA .... ... 11,008,417 |. ....12,000,000 ...
501550-AK-6 ......... KYNDRYL HOLDINGS INC BASIC ~ 2.700% 10/15/28 ......cevvveniiiiiininiiiiiiiiinniiiiinineeeviniinees | eeeevenniineens fonnid 03/16/2023 ..... Various .. 21,352,508 |. ... 26,153,000 |...
50167*-AA-2 ......... LA CHARGERS HEADQUARTERS TR LA CHARGERS HEADQUARTERS TR~ 4.020% 06/15/54 ......cccvvreeeeeeen | vevvvinnnnnnns Joennd 03/15/2023 ..... COASTAL SECURITIES, INC. .
53190F-AA-3 ......... LIFE TIME INC BASIC ~ 5.750% 01/15/26 ....covvvvveiniiiiiiiiiiiiiciiiie v neeninniens | eeeeeennineees fonnid 03/08/2023 ..... GOLDMAN SACHS . N
532457-C6-1 ......... LILLY (ELI) & CO BASIC ~ 4.875% 02/27/53 .....ceeeeeereieeeeennieeeeeeenneeeeeeenneeeeeennnneeeees | cevvvinniinnnns Jonnid 02/23/2023 ..... P MORGAN ettt 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 eennnneeeeennnnnaaeees reernnnnaaeeeennnaneeeennnnnaeeees Joernniaaeeeern s 2,998,110 |eevenneeeeennniaens 3,000,000 |...
552953-CF-6 ......... [ MGM MIRAGE MGM INC BASIC ~ 5.500% 04/15/27 .....cevvuviiiiiiiiiiiiiiiiiiiiecceiiine e eceniieeeeennnn [ eeennnneeeneens foend 02/27/2023 ..... LT RO RN 2,686,149 |...oovniiiiiiiinnnnns 2,800,000 |...
57708#-AA-9 . ..| MATTERHORN EXPRESS PIPELINE MATTERHORN EXPRESS PIPELINE ~ 5.630% 06/30/34 01/18/2023 SMBC NIKKO SECURITIES 5,320,000 |. 5,320,000 |.
57767X-AA-8 . ..| MCGRAW-HILL EDUCATION BASIC  5.750% 08/01/28 03/08/2023 Various ... .. 2,638,313 |. .. 3,000,000 |.
58769J-AG-2 . ..| MERCEDES-BENZ FIN NA BASIC ~ 4.800% 03/30/28 . 03/27/2023 CITICORP SECURITIES . 14,979,600 |. . 15,000,000 |.
59565J-AA-9 . .. |MIDAS OPCO HOLDINGS LLC BASIC ~ 5.625% 08/15/29 . J.P. MORGAN ... 2,239,250 |. 2,600,000
640695-AA-0 . .|NEPTUNE BIDCO US INC BASIC ~ 9.290% 04/15/29 .. Various ... 1,934,125 |. 2,000,000
64083Y-AA-9 ......... NESCO HOLDINGS [l INC BASIC ~ 5.500% 04/15/29 ....cevvvniiiiiiiiiiiiiiiiininiceiiinceccciiinneeees | eeeeeenniieeens fonnid 03/23/2023 ..... L T R RO 1,765,000 [..oocvvvennniiiiinnnnns 2,000,000 |...
65336Y-AN-3 ......... NEXSTAR BROADCASTING INC BASIC ~ 4.750% 11/01/28 ...eeeeeeeeeeeeeieeeeeeee e eeceeneeeeeenes | cevvviniinenns e 01/05/2023 ..... CITICORP SECURITIES «..eeeeeeeeeeee e e e eeene e e e e eenie s e e e ee s e e e e emn e e e e e ennne e e e e ennnaneeeennnnns eeeennnnaseeeemnnnnseeeennnnnnenees Joemnnnaaneeemnnnnnanees 1,760,000 |.eevvnneieeinnninns 2,000,000 |...
65343H-AA-9 ......... NEXSTAR ESCROW INC BASIC ~ 5.625% 07/15/27 ..eevviiiiiiiiiiiiiiiiiiieicviiiineecccviineeecvnninees | eeeeeennineens fonnid 01/19/2023 ..... o R RO RN 4,757,890 |eevvnniiiiiiiiinns 4,980,000 |...
668074-H¢-7 ......... NORTHWESTERN CORP NORTHWESTERN CORP D 5.570% 03/30/33 .....cceevvemeeeeemniieeeeeennieeeeeenne | cevvvviniinnnns Jeennid 03/16/2023 ..... CIBC WORLD MARKETS ... eeeeeeeeeeeeeneeeeeeemnie e e e eeene s e e eeemn s e e e eennnaseeeennnnneeeeennnnnneeeens  eeeennnnaseeeennnnnseeeennnnnnenees Joemnnnaaneeemnnnnannees 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
668074-J*-9 ......... NORTHWESTERN CORP NORTHWESTERN CORP MT  5.570% 03/30/33 ..ceevvveniiiiiiniiiiiciiiiiieeecvinines | eeeeeennieeens founnd 03/16/2023 ..... CIBC WORLD MARKETS ... .... 15,000,000 [. .... 15,000,000 ...
67116H-AE-2 OCP CLO Ltd SERIES 202326A CLASS C  7.983% 04/17/36 ..cevvveneeeeennieeeeeeneieeeeeemnneeeeeeene | cevvvvnniinnnns feennid 01/26/2023 ..... CITICORP SECURITIES .. ...10,000,000 |. ...10,000,000 |...
69007T-AE-4 . ..| OUTFRONT MEDIA CAP LLC/C BASIC ~ 4.250% 01/15/29 .. 03/15/2023 Various ... .. 5,792,070 |. .. 7,000,000 |.
7T1677K-AA-6 . ..|PETSMART INC/PETSMART FI BASIC ~ 4.750% 02/15/28 02/07/2023 Various 2,557,500 |. 2,750,000 |.
737446-AR-5 . ..|POST HOLDINGS INC BASIC ~ 4.500% 09/15/31 ... 02/08/2023 Various 4,313,990 |. 5,000,000 |.
753272-AA-1 . ..| RAND PARENT LLC BASIC ~ 8.500% 02/15/30 .. 03/08/2023 BARCLAYS .. 3,585,000 |. 3,650,000 |.
78409V-BG-8 . .| S&P GLOBAL INC BASIC ~ 4.250% 05/01/29 . 03/01/2023 Tax Free Exchange . .20,077,728 |. .20,000,000 |.
78409V-BH-6 ......... S&P GLOBAL INC BASIC  2.450% 03/01/27 ...eeeveiieeeeeeieeeeeeene e e e eeeene e eennneees | ovvvvnnniinnens Joennid 03/01/2023 ..... Tax Free Exchange .... .... 13,400,960 |. .... 14,000,000 |...
78409V-BK-9 ......... S&P GLOBAL INC BASIC ~ 2.900% 03/01/32 ...cevvvinniiiiiiiiiniiiiiiineeecreiine e ecrvnineeecnnninees | aeeevennninenes fonnid 03/01/2023 ..... Various ... 14,852,363 |. .... 15,500,000 |...
78409V-BL-7 ......... S&P GLOBAL INC BASIC ~ 3.700% 03/01/52 eeeeeieeeeeeeniaeeeernniaeeeeennnaeeeeennnnneeeennnnneeees | cevvvnnninnens Jonnid 03/01/2023 ..... Tax Free Exchange . .... 36,149,314 |. .... 37,200,000 |...
78454L-A-0 ......... S ENERGY CO BASIC ~ 6.500% 07/15/28 ...evvvnniiiiiiiiiiiiiiiiiiieecciiin e eeecevnineeenenns | eeeeeennnnneees fonnid 03/17/2023 ..... Various 4,545,265 | 4,891,000 |...
79546V-AL-0 ......... SALLY HOLDINGS/SALLY CAP BASIC ~ 5.625% 12/01/25 ....coeeeeeeiiiieeiniieeeeeeneieeeeeeenneeeeenee | evvvvinniinnnns Jeennid 02/14/2023 ..... J.P. MORGAN . 02,863,750 |eeeeiiieeeieiieees 2,900,000 |...
810186-AX-4 ......... SCOTTS COMPANY BASIC ~ 4.000% 04/01/31 02/23/2023 ... MARKET AXESS .. 3,122,781 |oeeeeiiiiiiiiiis 3,890,000 |...
82967N-BC-1 ......... SIRIUS XM RADIO INC BASIC ~ 5.500% 07/01/29 ... ...03/02/2023 ..... Various 4,535,000 |eevenneieeinnnins 5,000,000 |...
857691-AH-2 ......... STATION CASINOS LLC BASIC ~ 4.625% 12/01/31 ... ...03/17/2023 ... MARKET AXESS .. 1,644,390 | 2,000,000 |...
87133L-AA-8 . ..| SYLVAMO CORP BASIC ~ 7.000% 09/01/29 ......... 02/15/2023 J.P. MORGAN ... 3,921,443 |. 4,117,000 |.
87485L-AC-8 . ..| TALOS PRODUCTION INC BASIC 12.000% 01/15/26 .. 03/13/2023 WELLS FARGO SECURITIES LLC . 2,943,620 |. 2,777,000 |.
87612B-BG-6 . .| TARGA RESOURCES PARTNERS BASIC ~ 5.000% 01/15/28 03/22/2023 GOLDMAN SACHS ....... 1,425,006 |. 1,485,000 |.
88033G-DK-3 ......... TENET HEALTHCARE CORP BASIC ~ 6.125% 10/01/28 ......cuvuiiiiiinnniiiiiiiniiiiiiiiniiininniininnnniees | aeeeeennnnnenes |oaunad 01/20/2023 ..... Tax_Free Exchange . 8,975,352 [....civvuniiiiiinnnnns 9,200,000 |...
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88687#-AA-9 ......... TILLMAN NETWORKS FINANCING Il TILLMAN NETHORKS FINANCING Il 5.000% 12/16/30 ...oooevecniin | eevviiiiiines fonnend 01/18/2023 ..... MUFG SECURITIES AMERICAS INC ....10,000,000 |. ....10,000,000 |... 207 ...

902104-AC-2 ......... T1=VI INC BASIC  5.000% 12/15/29 ...coooviiiiiiiiiiiiiiiiieeiiiieee e ssiieeees [ e [ 02/08/2023 ..... LT e Y 8- - 1 8,515,000 |... 4.AFE ..
90353T-AC-4 ......... UBER TECHNOLOGIES INC BASIC ~ 8.000% 11/01/26 ....oevieeeiiiiiiieeiiiiiieeeiieeeeeeiieeeeee | e [ 02/23/2023 ..... L LT USSR UUURRRRO ST UURRROUUURRRUUUUUURRRR IPUUUUUURRRRURUTRRRRY' 3.1 5. < I RO 4,789,000 |... 4BFE ..........
958254-AH-7 ......... WESTERN GAS PARTNERS LP BASIC ~ 4.500% 03/01/28 ......ceviiiiiiiiiiiiiiiiiiiieeiiiiiiiieeceiiiiees | eeeeeiiieenes [onnd 03/29/2023 ..... 0T e P8 - 1 s 1) A 3,000,000 |... 2.CFE ooinis
958254-AK-0 ......... WESTERN GAS PARTNERS LP BASIC ~ 4.750% 08/15/28 ......coeeeeuiiiiiieiiiiiiieceeiiieeceeiiieees [ eeveiiiiennes [ 03/29/2023 ..... MORGAN STANLEY ...ttt e e e e e nnes [orneeeeeesiiie e e e e esineeeeeeens [oneeeeeeeeineeeeenn 2,812,600 [ 3,000,000 |... 2.CFE ..........
958667-AC-1 ......... WESTERN MIDSTREAM OPERAT BASIC ~ 4.050% 02/01/30 ....vvvveeieiiiiiiiiiiiiiiiieeeeiiiiieeeeiiiens | eeeeeiiieeees [oend 03/16/2023 ..... MORGAN STANLEY e 5,000,000 |... 2.CFE ooinis
97573*-AC-7 ......... WINSUPPLY INC. WINSUPPLY INC. ~ 5.370% 03/09/35 .......eviieeeiiiiiiieeeeiiiieeeeeiieceeeeeeiees | eeeeniiienees [ennd 03/03/2023 ..... US BANCORP INC ....20,000,000 |. ....20,000,000 |... 2BZ..
983133-AC-3 ......... WYNN RESORTS FINANCE LLC BASIC  7.125% 02/15/31 .eoveviiiiiiiieiiiiiiiieeiiiiiceeeciiieeeeen | e [ 03/24/2023 ..... Various .. 14,688,750 |. .... 14,750,000 |... 4.BFE ..
LX1928-67-5 ......... COHERENT CORP 11-VI INC - COHERENT TLB S$+275 12/07/28 e [ | 02/14/2023 ..... JLPLMORGAN e ins [eeee e e e e eins [oeeeeeeeeeineeeeeenn 1,905,000 2,000,000 |... 3.CFE ..
PLO315-23-1 . ..| TRAVEL LEADERS GROUP, LLC TRAVEL LEADERS GRP 1L S+550 03/27/28 . 03/15/2023 DIRECT - 1 .97,752,960 |. 100,259,446 |. 4.02Z.
008911-BK-4 . ..|AIR CANADA 008911BK4 ~ 3.875% 08/15/26 ............ A.. 02/14/2023 Various ... 2,729,400 |. ..3,000,000 | 3.B FE
071734-AP-2 . .. | BAUSCH HEALTH COS INC BASIC ~ 6.125% 02/01/27 A.. 02/02/2023 BARCLAYS . .. 2,458,750 |. .. 3,500,000 |. 5.AFE ..
31420K-AK-9 . ..|FED CAISSES DESJARDINS BASIC ~ 5.700% 03/14/28 A.. 03/08/2023 Various ... . 25,037,600 | .25,000,000 | 1.EFE ..
00131L-AP-0 . ..|ATA GROUP LTD BASIC ~ 4.950% 04/04/33 ........... D.. 03/28/2023 ALLIANCE BERNSTEIN . . 1.EFE ..
01609W-AX-0 . ..| ALIBABA GROUP HOLDING BASIC ~ 2.125% 02/09/31 D.. 03/03/2023 ALLIANCE BERNSTEIN 1.EFE ..
034863-All-0 ..| ANGLO AMERICAN CAPITAL BASIC ~ 5.625% 04/01/30 D.. 01/25/2023 ALLIANCE BERNSTEIN 2.AFE ..
034863-BA-7 ..| ANGLO AMERICAN CAPITAL BASIC ~ 2.875% 03/17/31 .. D.. 01/24/2023 ALLIANCE BERNSTEIN 2.AFE ..
05765D-AC-9 . ..|Balboa Bay Loan Funding Ltd SERIES 20231A CLASS B 7.209% 04/20/35 . D.. 02/17/2023 BANK OF AMERICA . 1.CFE ..
06738E-BD-6 . ..| BARCLAYS PLC BASIC ~ 4.972% 05/16/29 .......ovvvieeeiiiiiieeenns D.. 03/14/2023 JANE STREET 791, ,000, 2.AFE ..
073096-A#-6 ..| BAYPORT POLYMERS LLC BAYPORT POLYMERS LLC ~ 5.050% 02/15/33 C.. 01/19/2023 MZUHO ... .12,000,000 |. .12,000,000 |. 1EPL ..
073096-A¢-8 .| BAYPORT POLYMERS LLC BAYPORT POLYMERS LLC ~ 4.890% 02/15/30 .. C.. 01/19/2023 MIZUHO .... . 13,000,000 | . 13,000,000 | 1EPL ..
08183D-AE-3 . Benefit Street Partners CLO Lt SERIES 202331A CLASS B1  7.019% 04/25/36 D.. BANK OF AMERICA . 1.CFE ..
090976-AE-1 . Birch Grove CLO Ltd. SERIES 20235A CLASS B 7.609% 04/20/35 .... D.. J.P. MORGAN . ,000, ,000, 1.CFE ..
090976-AG-6 Birch Grove CLO Ltd. SERIES 20235A CLASS C  8.250% 04/20/35 .... D.. 02/07/2023 ..... J.P. MORGAN ... ..12,000,000 |. ..12,000,000 |... 1.F FE
10554T-AG-0 BRASKEM NETHERLANDS BASIC ~ 7.250% 02/13/33 D.. 02/16/2023 ..... ALLIANCE BERNSTEIN ... 1,434,153 |. 1,439,000 |... 2.CFE
12803R-AA-2 . ..|CAIXABANK SA BASIC ~ 6.208% 01/18/29 ......... D.. Various ........... . 35,207,400 |. .35,000,000 | 2.BFE ..
14686B-AJ-6 . .| Carval CLO LTD SERIES 20231A CLASS C  8.359% 01/20/36 C.. BANK OF AMERICA . . 13,750,000 | . 13,750,000 | 1.FFE ..
21987B-BF-4 CODELCO INC BASIC ~ 5.125% 02/02/33 D.. 01/30/2023 ..... ALLIANCE BERNSTEIN ... 579,640 |. 580,000 |... 1.G FE
279158-AS-8 ECOPETROL SA BASIC  8.875% 01/13/33 D.. 01/10/2023 ..... ALLIANCE BERNSTEIN ... 675,463 |. 681,000 ... 3.AFE
302154-DV-8 . .. | EXPORT-IMPORT BANK KOREA AGENCY DEBENTURES ~ 5.000% 01/11/28 . D.. 01/08/2023 ALLIANCE BERNSTEIN .. 1,219,728 |. .. 1,224,000 |. 1.CFE ..
S7149H-AC-0 . ..|Generate CLO Ltd. SERIES 202311A CLASS B 7.409% 04/20/35 . D.. 01/27/2023 J.P. MORGAN ... . 12,500,000 | . 12,500,000 | 1.CFE ..
37149H-AE-6 . ..|Generate CLO Ltd. SERIES 202311A CLASS C  8.209% 04/20/35 . D.. 01/27/2023 J.P. MORGAN . . . 1.FFE ..
449841-AH-0 . ..| INEOS FINANCE PLC BASIC ~ 6.750% 05/15/28 ... D.. 02/13/2023 GOLDMAN SACHS . 755, ,800, 3.BFE ..
460599-AE-3 . ..| INTERNATIONAL GAME TECH BASIC ~ 5.250% 01/15/29 D.. 01/05/2023 MARKET AXESS .. 1,889,400 |. ..2,000,000 | 3.AFE ..
48241F-AB-0 . ..|KBC GROUP NV BASIC ~ 5.796% 01/19/29 ............... D.. 01/20/2023 Various ........ . 39,592,600 |. .39,200,000 | 1.G FE ..
70016R-AS-4 . ..|Park Avenue Institutional Advi SERIES 20181A CLASS BR  6.916% 10/20/31 . D.. 01/11/2023 MIZUHO SECURITIES . .. 4,709,190 |. ..5,000,000 | 1.FFE ..
70019A-AE-9 . ..|Park Blue CLO Ltd SERIES 20233A CLASS B1  7.259% 04/20/36 . D.. 02/24/2023 J.P. MORGAN ... .11,000,000 | .11,000,000 | 1.CFE ..
73730E-AD-5 . ..|POSCO BASIC ~ 5.750% 01/17/28 oo D.. 01/11/2023 ALLIANCE BERNST 1,024,932 2.AFE ..
73743C-AC-6 . ..|Post CLO LTD SERIES 20231A CLASS B1  7.159% 04/20/36 . D.. 02/23/2023 J.P. MORGAN . 1.CFE ..
780153-BT-8 . ..|ROYAL CARIBBEAN CRUISES BASIC  7.250% 01/15/30 . D.. 03/17/2023 Various ...... 4.BFE ..
78392B-AE-7 . .| SK HYNIX INC BASIC ~ 6.375% 01/17/28 ... D.. 01/10/2023 ALLIANCE BERNSTEIN 2.CFE ..
853254-CN-8 .. | STANDARD CHARTERED PLC BASIC  7.767% 11 D.. 02/13/2023 ALLIANCE BERNSTEIN X X 1.G FE ..
853254~CS-7 ......... | STANDARD CHARTERED PLC BASIC ~ 6.301% 01/09/29 .. D.. 01/04/2023 ALLIANCE BERNSTEIN ... .. 1,370,000 |. .. 1,370,000 |. 1.G FE ..
872373-AL-9 . ..| TCW Gem Ltd SERIES 20231A CLASS C  8.176% 04/28/36 . D.. 01/24/2023 JEFFERIES & COMPANY INC. .11,000,000 |. .11,000,000 |. 1.FFE ..
89378T-AD-5 ......... TRANSNET SOC LTD BASIC ~ 8.250% 02/06/28 D.. 01/30/2023 ALLIANCE BERNSTEIN , 3.CFE
AL2762-66-7 ......... HUARONG FINANCE |1 BASIC ~ 4.875% 11/22/26 . D.. 03/15/2023 ALLIANCE BERNSTEIN ... 1,948,650 |. 2.CFE
AM1928-14-3 . ..|GOHL CAPITAL LTD BASIC ~ 4.250% 01/24/27 .... D.. 03/21/2023 ALLIANCE BERNSTEIN 1,748,705 |. 2.BFE ..
AP8052-69-2 . .| HUARONG FINANCE 2017 CO BASIC ~ 4.250% 11/07/27 . D.. 03/15/2023 ALLIANCE BERNSTEIN ..401,250 |. . X 2.CFE
B95508-AG-6 UMICORE S.A. UMICORE SA/NV ~ 6.320% 01/18/30 .... D.. 01/18/2023 J.P. MORGAN ....10,000,000 |. ....10,000,000 |... 2BZ..
B95508-AH-4 UMICORE S.A. UMICORE SA/NV  6.440% 01/18/33 .. D.. 01/18/2023 J.P. MORGAN ..10,000,000 |. ..10,000,000 |... 2BZ..
BMB532-50-9 . ..|PROSUS NV BASIC  3.832% 02/08/51 .......... D.. 01/22/2023 ALLIANCE BERNSTEIN 2.CFE
BNS536-09-7 . .| MARB BONDCO PLC BASIC ~ 3.950% 01/29/31 .. D.. 03/20/2023 ALLIANCE BERNSTEIN 3.AFE ..
BP0464-80-3 GENM CAPITAL LABUAN BASIC ~ 3.882% 04/19/31 ... D.. 03/31/2023 ..... ALLIANCE BERNSTEIN ... ..1,000, . 2.CFE
BP4387-50-5 ......... ORBIA ADVANCE CORP SAB BASIC ~ 2.875% 05/11/31 D.. 03/28/2023 ..... L = e PP - <} | 1,138,000 |... 2.CFE oooinis
BP7700-86-0 ......... AAC TECHNOLOGIES HOLDING BASIC  3.750% 06/02/31 .. D.. 03/03/2023 ..... ALLIANCE BERNSTEIN ....uuseiieeeeeiiiiiee e ettt e e e e e eesiiieeeeeeeiiieeees [oreeeeeeeiiiieeeeeesiiieeeeeeeeis [oeeeeeeeesineeeeeeees 1,718,600 [ 2,320,000 |... 2.0FE ..........
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BS4744-55-0 GREAT WALL INTL V BASIC  2.875% 11/23/26 .. D.. 01/05/2023 ALLIANCE BERNSTEIN ... ...1,535 |2.B FE
BT8491-87-5 . .| CT TRUST BASIC ~ 5.125% 02/03/32 .............. D.. 03/02/2023 ALLIANCE BERNSTEIN 3.AFE ..
BZ3435-54-3 .........[GACI FIRST INVESTMENT BASIC  5.000% 10/13/27 D.. 02/08/2023 ALLIANCE BERNSTEIN N 1.EFE ..
EK5680-94-8 . ..|ENGIE ENERGIA CHILE SA BASIC ~ 4.500% 01/29/25 D.. 02/16/2023 ALLIANCE BERNSTEIN 1,357,603 |. 1,454,000 |. 2.BFE ..
L9082*-AW-9 . ..| TRAFIGURA FUNDING S.A. TRAFIGURA FUNDING S.A. 7. D.. 02/24/2023 MIZUHO ............. .20,000,000 |. .20,000,000 |. 2B1Z
LW2396-00-7 . ..|HUARONG FINANCE |1 BASIC ~ 4.625% 06/03/26 .......... D.. 03/15/2023 ALLIANCE BERNSTEIN .. 1,064,010 |. 1,223,000 2.CFE
07160#-AR-0 . ..|ORICA LTD ORICA FINANCE LIMITED 5.820% 10/16/32 . D.. 02/23/2023 CITICORP SECURITIES .. 8,000,000 |. 2B1Z
ZM3846-00-7 ......... BANK LEUMI LE-ISRAEL BASIC  7.129% 07/18/33 D.. 01/11/2023 ..... ALLIANCE BERNSTEIN ... s . 2.BFE ..
G7302V-LL-6 ......... QNB FINANCE LTD BASIC  1.625% 09/22/25 D.. 03/15/2023 ..... ALLIANCE BERNSTEIN ... 1,736,125 |oeeeeeeiiiieeeeee 1,900,000 |... 1.EFE
Y44709-AH-9 . .| KAZMUNAYGAS NATIONAL CO BASIC ~ 3.500% 04/14/33 . D.. 01/05/2023 ALLIANCE BERNSTEIN 1,351,075 |. 1,870,000 |. 2.BFE ..
203579-11-2 BRASKEM NETHERLANDS BASIC  4.500% 01/31/30 ... |D.. 02/07/2023 ..... ALL IANCE BERNSTEIN ... I 176,986 |. 203,000 |... 2.CFE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,206,211,733 1,236,712,767
LX1730-00-6 ......... CONSOL IDATED PRECISION CONSOLIDATED PRECISION 1L+375 04/30/25 ..oeeeeeieeeeeeeees | e fend 03/10/2023 ..... MORGAN STANLEY ... e e e et e e et e e e e e e e e e e e e e e e e e e e e eenn e e e e eennnneeeeennnnnnaes |reennnnnaseeernnnnnneeernnnnnneeees Joennnnaseeeemnnnaaeeeennes 912,500 |+eevveneeieeniiieees 1,000,000
LX1784-54-0 ......... COMMSCOPE COMMSCOPE TLB2 +325 04/04/26 03/13/2023 ..... L T R KON 2,895,000 |..eevunniiiiiininnnnns 3,000,000 |...
LX1923-26-2 ......... JANUS INTERNATIONAL JANUS TLB-1 +325 02/15/25 ... ...03/16/2023 ..... UBS WARBURG CONVERTIBLES .
LX1966-45-1 ......... ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB +350 08/17/28 . ...03/15/2023 ..... J.P. MORGAN .
LX1967-63-2 . .| BALLY'S CORP BALLY'S CORP TLB +325 10/02/28 ........... 03/22/2023 Various ......
LX1983-98-5 . ..|MEDLINE INDUSTRIES INC MEDLINE INDUSTRIES TLB +325 10/23/28 BANK OF AMERICA .
LX2104-17-7 . ..| TRANSDIGM TRANSDIGM TLE +225 05/30/25 .. Tax Free Exchange .
LX2104-18-5 ......... TRANSDIGM TRANSDIGM TLF +225 12/09/25 .. 01/03/2023 ..... Tax Free Exchange .... 4,922,98 |. 4,801,133 |...
LX2106-80-0 ......... CAESARS ENTERTAINVENT INC CAESARS ENTERTAIN TLB S$+325 01/23/30 .... 03/24/2023 ..... J.P. MORGAN . 8,177,750 |. 8,200,000 |...
LX2108-92-1 ......... INEOS INEOS TLB 2030 S$+350 02/09/30 .ivviiiiiiiiiie e srrnnieeens | eeeeeenieees o 02/10/2023 ..... BARCLAYS ... 1,732,500 |. 1,750,000 |...
LX2109-29-1 ......... HANESBRANDS INC HANESBRANDS INC TLB $+375  02/15/30 ceerreeneeeeinniieeeeennieeeeeeenns | eevvvvniinenns Jeennad 02/14/2023 ..... J.P. MORGAN
LX2109-44-0 ......... TRANSDIGM TRANSDIGM TLI $+325 08/10/28 ovvviiiiiiiiiiiiiiiiiseeererinrrrieeens | e o 02/24/2023 ..... Tax Free Exchange . .. 10,509,749 |. .. 10,283,255 |...
LX2110-38-0 ......... SEDGWICK SEDGWICK TLB $+375 02/16/28 .ot eeees | e [eed 02/24/2023 ..... Tax Free Exchange . 2,541,058 |. 2,909,091 |...
LX2111-61-1 ......... UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB $+275 02/27/30 .evvvviieeiiiiiineeceiinn | eeerreeeeeenn [ 03/15/2023 ..... MORGAN STANLEY 5,958,750 |eevvrnniiiiiiiiins 6,000,000 |...
LX2115-56-1 ......... GRAY TELEVISION GRAY TELEVISION TLE $+250 01/02/26 PP SO 03/17/2023 ..... Tax Free Exchange . 9,545,763 |. 9,653,175 |...
LX1817-51-4 .........[WESTJET AIRLINES WESTJET AIRLINES 1L TL S$+300 12/11/26 .. . A e Jeennnd 02/14/2023 ..... BARCLAYS P P T 2,913,700 |..eevuniiiiiiiinnnnnns 3,000,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 69,705,615 70,343,013
2509999997. Total - Bonds - Part 3 1,328,011,880 1,359,289, 780 5,180,890 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,328,011,880 1,359,289, 780 5,180,890 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
03213A-10-4 ......... |AMPLITUDE INC. COMMON STOCK ...ieeuenniiiiiuuunsiiiiiiuiinissiiesii s s s e ceaui s e e e eeenansesresnnaneeeees | ............... | ...... 03/29/2023 ... |D|HECT L PP PPPPI | ...................... 24,340.000 |...covnniiiiiiinnniiiinns 303,276 |..ieevenniiiiiiiiiiiiiiiiiiiniins forreniiinniriiiiisnrrreninnnenes | neeeeeeesiinees
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 303,276 XXX XXX
FHLB0O-01-8 ......... Federal Home Loan Bank Membership Stock ..........ccoovvviiiiiiiiiiiiiiiiiiiiiiiiiiniiiiiniiies | e, | ...... 01/03/2023 ..... 00 R R 8,224.000 |..cvvuuniiiiiiniiiiiaens 822,400 |..eevvvnniiiiiiiiieeeiiiiiees e | e
FHLB00-02-6 ......... Federal Home Loan Bank Activity Based STOCK .......cccvveiiiiiiiiuniiiiiiiiniiineeeeieniinnaeeennnines | crvnnnensnnnes Joennnd 03/31/2023 ..... L0110 PP PPPPPT FEPPPPTTTPOUPPPPRPN 380,678.000 [...oeeevvrenuiniaanes 38,067,800 [..eeeuenuiiiiiiiinaarierninaaaes [rrernnnnnaeeernennnaareerneniaanaes | esreeereesinnnes
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 38,890,200 XXX XXX
5989999997. Total - Common Stocks - Part 3 39,193,476 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 39,193,476 XXX XXX
5999999999. Total - Preferred and Common Stocks 39,193,476 XXX XXX

6009999999 - Totals 1,367,205, 356 XXX 5,180,890 XXX




STATEMENT AS OF MARCH 31, 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 ............. [...ces . 03/01/2023 . |Paydoun .......ooeeeeiiiiins Joeeiiiniiiiins e 3,931 [ 3,931 [ 4,124 o L O U () PO N (X)) A N < 2 O S N 39 | 12/15/2033 . [1.A ........
US TREASURY N/B 7 1/8% Due 2/15/2023 FA15
.912810-EP-9 | 7.125% 02/15/23 oo [ . 02/15/2023 . |Maturity .....ccccvvnnnns .. |-+errrnn 300,000 J.......... 300,000 |........... 305,438 |...........300,052 |[.... ... 300,000 |. . 02/15/2023 . [1.A ........
..91282C-BN-0 | US TREASURY N/B NOTES  0.125% 02/28/23 ...... [....... . 02/28/2023 . |Maturity .... .. |..... 42,700,000 |....... 42,700,000 |....... 42,693,703 |.......42,699,471 |.... 42,700,000 |.. . 02/28/2023 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 43,003,931 43,003,931 43,003,265 43,003,607 43,003,931 XXX
AIRPORT AUTHORITY HK AGENCY DEBENTURES
..00046A-AG-9 |4.750% 01/12/28 ....ovvvvvviiiiiiiiiiiiiiiiiiiiaeas D..... . 02/13/2023 . | ALLIANCE BERNSTEIN ... |ooeeeeeeeiiiieiinnns |oeees 2,074,731 |........ 2,059,000 |........ A Y N [ PO AN [ PO R 2,053,023 [ooevvvvriiininnn fonnnnne 21,708 |........ 21,708 |ovevvveennns 8,694 |. 01/12/2028 . [1.B FE ....
REPUBLIC OF COLOMBIA GOVT NATIONAL ~ 4.125%
.. 195325-EA-9 | 02/22/42 ... D..... . 03/03/2023 . | ALLIANCE BERNSTEIN ... |oeeeeeeeiiieeeeenins |oeees 1,008,563 |........ 1,650,000 |........ 1,018,338 |........ 1,019,546 |.ooovvvrriiiiins fonnnnnnnn 2,704 s [l 2,704 | | 1,022,250 |.. (13,688) . 02/22/2042 . (3.A FE ....
STATE OF ISf
..46514B-RA-7 101/17/33 O [V . 02/13/2023 . | ALLIANCE BERNSTEIN ..... ..1,336,355 .. 1,340,000 ..1,332,215 |.... 01,332,256 |.. .4,099 . 01/17/2033 . (1.E FE ....
..48266X-AF-2 |KSA SUKUK LTD BASIC  5.268% 10/25/28 .. |D..... . 01/26/2023 . | ALLIANCE BERNSTEIN ..... . 1,041,480 990,000 990,000 |.... ....990,000 |.. . 51,480 . 10/25/2028 . [1.F FE ....
POLAND REP OF 3% Due 3/17/2023 MS17  3.000%
LT31011-AT-9 | 03/17/23 oo D..... . 03/17/2023 . |Maturity ....oeeveenninnnnn Jooreiiiiiiiis s 3,940,000 |........ 3,940,000 |........ 4,049,504 |........3,959,086 |.......cceevvens fernnnnn (19,086) [ouvvvvnnnnnnnnnn [oeeeenn (19,086) |ooeeeeeeeiiiiins s 3,940,000 [ouuuiiiiiiiies oo i e 59,100 |. 03/17/2023 . |1.G FE ....
SAUDI INTERNATIONAL BOND GOVT NATIONAL
..80413T-BE-8 |5.000% 01/18/53 .....evvvvvvvvvennnnniinnininnnnnes D..... . 02/17/2023 . | ALLIANCE BERNSTEIN ... |ooeeeeeeeeieeeneenns |oeees 1,096,170 |........ 1,198,000 |........ 1,109,879 |..oooveeeeeieneeenes Jovieiiiiiiiiins foveiinennes M2 [ | M2 [ |, 1,109,991 oo s, (13,821) |....... (13,821) |..ooveeennns 5,657 |. 01/18/2053 . [1.F FE ....
0309999999. Subtotal - Bonds - All Other Governments 10,497,299 11,177,000 10,552,862 5,968,632 (16,131) (16,131) 10,447,520 49,778 49,778 128,104 XXX XXX
DEKALB CNTY GA WATER & SEWER 5 1/4% Due
..240523-1IM-8 1 10/1/2036 AO1  5.250% 10/01/36 ...vvvnnnnnnn [eeeennn . 01/13/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 4,000,000 |........ 4,000,000 |........ 4,365,520 |........ L 00 P R (SRR R 4,000,000 |.oeeeeeeiiieinns fevveiiiiiiiieens foiiiiiiiiiinn o, 59,500 |. 10/01/2036 . |1.E FE ....
DEKALB CNTY GA WATER & SEWER 5 1/4% Due
.. 240523-11Z-9 110/1/2033 A0  5.250% 10/01/33 ..oevvvrvvvvnnns [ eeennn . 01/13/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 1,750,000 |........ 1,750,000 |........ 1,935,203 |........ 1,750,000 |oeveveeeeeneins feveviiiiiiiiiins foniiiiiiiii fo e e 1,750,000 [.evvvvvvvvennnnn fornnnnniiniiiis foeiiis e 26,031 |. 10/01/2033 . |1.E FE ....
FREDDIE MAC 7 1/2% Due 2/1/2032 Mo-1  7.500%
L 31283H-08-1 | 02/01/32 oo [ . 03/01/2023 . |Paydown .......cooeveeiiiins Joeniniiiiiins e 500 |..oeeiiiiienns 500 |.oooeiiiennns 74 T L L O N (L) TP RN (1) [errniniiiiiiis foeriis FLV [V R N R R 6 |. 02/01/2032 . |1.A ........
FREDDIE MAC 6 1/2% Due 4/1/2032 Mo-1  6.500%
.312870-7G-0 |04/01/32 wooeeieiiiiii [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e T4 | 740 |l T70 [oeeniininnnnns ) I PP AN A s [ O LV R N R R 8 |. 04/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
. 31287U-AX-0 | 06/01/32 wevvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeees [ . 03/01/2023 . |Paydown .......oooeeeiiiiins Joeniiininiiins e 2,986 [oeeerrrinnnns 2,986 ..o 3,128 |l 3,047 |oovveiiiiiiiiins e, [(C10) ) TR A ({10 R A 28 S SN 37 [ 06/01/2032 . |1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
L 31287U-JM-5 1 06/01/32 v [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e L2 T4 789 |oveeiiiiiiinnns LKA PO N (13) ferrvrmmniniinnns oo (13) fervvmnnviniiinns foeeeiiis O R R N 9 . 06/01/2032 . [1.A ........
FREDDIE MAC 7 1/2% Due 6/1/2032 Mo-1 ~ 7.500%
P2 (U e LUV VRV v P [P . 03/01/2023 . |Paydown .......ooevveiiiiins feviiiniiiin e 1,002 [oeiennnnes 1,002 |oeeeiennnns 1,144 | LI K I PP AN (1)) ISP RN (1)) ST RN LI O N (SRR N 14 1. 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 [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Joeeeiiiiiniiis e 793 [ 798 | 72 I O LV 7/ O RN (1) [errvnnniiiiiins oo (1) [errniniiiiiiis foeriis T O S N 9 . 04/01/2033 . [1.A ........
FREDDIE MAC 7% Due 9/1/2038 Mo-1  7.000%
.. 3128M6-RR-1 1 09/01/38 .oevvvviiiiiiiiiiiiiiiiiiiiiiiicicceeeeeeees [ . 03/01/2023 . |Paydown .......cooeveeiiiies Joeniniiiininins e 949 o 949 [ 989 |ivviiiiiiinnns [e74 ) PO AN (30) forvvvrmmnnnnnnnn forreeiiinns (30) [orvvvvmmnnnnnnnn fooreiiiiiiis L Y S N 11 {. 09/01/2038 . |1.A ........
FREDDIE MAC 7 1/2% Due 2/1/2023 Mo-1  7.500%
312026-G8-9 | 02/01/23 oo [ . 02/01/2023 . |Paydoun .......cooeveiiiiins foeneiiiniiiis e L PO Tl T L P O Y (SR N R L O P N . 02/01/2023 . [1.A ........
FREDDIE MAC 7 1/2% Due 1/1/2032 Mo-1 ~ 7.500%
L 31202H-PI-T 101701732 v [ . 03/01/2023 . |Paydoun .......ooeeveiiiiins foeeeiiinnini e 1) I [ PO 96 [oveernnnnnnnnnns L N ()] R R ()1 R AU [ OO (O R R 11.01/01/2032 . |1.A ........
FREDDIE MAC 4% Due 12/1/2040 Mo-1  4.000%
. 31292K-6A-0 | 12/01/40 evvvvvviiiiiiiiiiiiiiiiiieiiieeeeieiieeeeens [ . 03/01/2023 . | Paydoun ... . 12/01/2040 . [1.A ........
FREDDIE MAC 4 .000°
..312043-11G-4 | 11/01740 ...vvvvvviiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiinn [ . 03/01/2023 . |Paydoun ......cooeeveeieiins fovennnneennns el 1762 | 1,762 | 1766 [ 1,765 [ o) e ) e [ 1762 [ e fe 12 |. 11/01/2040 . |1.A ........
FREDDIE MAC 6 1/2% Due 12/1/2033 Mo-1
..31206R-HB-4 16.500% 12/01/33 ..evvvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ . 03/01/2023 . | Paydoun ... . 12/01/2033 . [1.A ........
FREDDIE MAC 6 1/2% Due .
. 312968-YF=7 | 01/01/34 oovvvviiiiiiiiiiiiiiiiiiieiiiiieevieeeeeens [ . 03/01/2023 . |Paydown ......oooeeeiiieiins foennininnnn e 554 BB B2 [l 862 [ e B) e e B) | [l BB [ e e 6 | 01/01/2034 . |1.A ........
FREDDIE MAC 7 1/2% Due 5/1/2031 Mo-1
L 31208M-7F-8 | 05/01/31 evvviiiiiiiiiiiiiiiieiiieeeeeeeeccieeeeeeens [ . 03/01/2023 . | Paydoun ... . 05/01/2031 . [1.A ........
FANNIE MAE 6.64° .640¢
..313637-FB-1 03/01/28 ..ovvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieies [ eeeens . 03/01/2023 . |Paydown .....oevveeeeeiieees Joeveeeieieieieeieees e 363 [oiiiiiiinnnns 353 [ 353 | 353 | e eeveiiiiiiiiies fevciiiiiiiiins fovviiiiiiiiiiins fon 33 | e foveciiiiins i, 4 1.03/01/2028 . [1.A ........
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Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
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FANNIE MAE SERIES 201180 CLASS HE ~ 3.500%
.. 3136A0-SE-8 [08/25/26 ...evvvviiiiiiiiiiiiiieeceiieeeeen | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 85,730 [oeeiiienns 85,730 |[....covunnns 87,337 [oevvirnnnns 86,089 |....oovvviiiiins fernnininnns [ReiSIe) ) O F (RIS O R ST VI RN RO R RN 502 |. 08/25/2026 . |1.A ........
FANNIEMAE-ACES SERIES 2018M1 CLASS A2
L 313BAY-TL-1 [3.086% 12/25/27 ovvveeeiiiiiiiieiieciiiineeeeen | s . 03/01/2023 . | Paydown ... . 12/25/2027 . |1.A ........
FANNIE MAE 7% Due 8/
L 31371G-2Y-5 [08/01/28 e | s . 03/01/2023 . |Paydoun ...ccvvunvveiiinnnnn Joevvnninnniiiininns foveennnnnn 2,497 o 2,497 [ 2,638 | 2,561 [ e [(CZ ) PR AR (64) |vvveniiiiinns Jovvneneeenn 2897 e o o [ 29 |.08/01/2028 . |1.A ........
FANNIE MAE 7% Due 9/1/2028 Mo-1 ~ 7.000%
L 31371G-4T-4 [09/01/28 evvvviiiiiiiiiiiiiiiiienceccinineeeeinn | s . 03/01/2023 . |Paydomn .....uuunvviiiiinnns Joevnnnnieiiiiines foeeeeeeiiiinns KT F 357 oo T/ R R I O N (1D A RN (R T 7 R R O RN 4 1. 09/01/2028 . |1.A ........
FANNIE MAE 7% Due 10/1/2028 Mo-1  7.000%
L3137AHBY-3 [10/01/28 e | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,501 |ooeeeens 1,501 | 1,586 |ovveniinnne 1,686 [ovvvvveviiiininn foniiininnns (1571 PR AR (157 A A, < O Y R 18 |. 10/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1  7.000%
L137THD9-6 [ 12/01/28 v | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,065 |oeeeeennnnns 1,065 |ooeevennnnnns 1,125 | 1,085 [oevvviviiiiiiins forniiiiiinns (201 P AR (0] AR AR LT R Y R 13 | 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 12/1/2028 Mo-1  7.000%
L3TAHF2-9 [12/01/28 v | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 184 | 184 | 195 | L7 O A (-1 ) PO RN (-1 PO RN L O O N 2 |. 12/01/2028 . |1.A ........
FANNIE MAE 7% Due 2/1/2029 Mo-1  7.000%
LBTIHHL-E (02701729 i | s . 03/01/2023 . |Paydoun ....cuuuviiiiinnnns Joevnnininiiiiiinnes foreeeeeiiiinns 206 fooeiiiiiiiiinnns 206 |...ccoennnnnnns 218 | K O N ({5 ) PO RN ({5 ) P FRRRN (0 O 2 [. 02/01/2029 . |1.A ........
FANNIE MAE 7% Due 3/1/2029 Mo-1  7.000%
L3I37AHKX-5 (08701729 v | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,006 [.oooieinnens 1,005 | 1,157 | LI LT PP AN (72 P R (7)) F F, L0155 R ) R F N 13 . 03/01/2029 . |1.A ........
FANNIE MAE 7% Due 5/1/2029 Mo-1  7.000%
L31371H-PB-8 (06701729 ovvveiiiiiiiiieieen | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns | VA R L LA P 187 [ L7 O RN (5 PO AN (5 PO FRRRN L L/ P FOURRR R R 2 |. 05/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 10/1/2029 Mo-1  7.500%
L31371H-YB-8 [ 10/01/29 v | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 204 | 204 | 205 | 2 N ({5 ) PO RN ({5 ) P FRRRN (0 R N N 3 |[. 10/01/2029 . |1.A ........
FANNIE MAE 7 1/2% Due 9/1/2031 Mo-1 ~ 7.500%
L31371K-BU-4 [ 09701731 v | s . 03/01/2023 . |Paydoun ....cuuuviiiiinnnns Joevnnininiiiiiinnes foreeeeeiiiinns 494 i L1 O 574 B E L O N (L)) PO A (L)) PR AN T R N RN 4 1. 09/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 4/1/2032 Mo-1  7.500%
L31371K-NI-6 [ 04701732 v | s . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns 249 N P PO 267 |ooeviiiiienns A O N (1D ) AT RN (R T 21 R O O RN 3 |. 04/01/2032 . |1.A ........
FANNIE MAE 7% Due 6/1/2032 Mo-1 ~ 7.000%
L 31371K-P8-8 [ 06/01/32 evveeiiviiiiiiiiiiiieeccinieeeen | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,262 |oeeiiinne 4,262 |......oeenenn 4,440 |............. 37 R R [CSL0 ) R AR [CeLV ) A A L3075 O O R AN 50 |. 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 . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 508 foeiiiiiiiiinnns 508 |....coovnnninns 530 |ooiiiiiiins £ O O, (129 P (129 PP FRN 10 O 6 |. 08/01/2032 . |1.A ........
FANNIE MAE 8% Due 5/1/2031 Mo-1 ~ 8.000%
L. 31384-K5-8 [ 05/01/31 wovveeiiiiiiiiiiiiiiiien e | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 207 fooeeriiiiiinnnns 207 |ooiiiiiiins 208 |...coovnnnnns () O O R N (17 O 3 [. 05/01/2031 . |1.A ........
FANNIE MAE 7 1/2% Due 11/1/2031 Mo-1  7.500%
L138BH-XF-4 [ 11701731 i | s . 03/01/2023 . |Paydonn ...ccevunveriiiinnnn fevvnniniiiiiiiins Jeneeeeninnnd P PO A P 29 [ 2 PO AN [ PO AN [ P AN P2/ U K R RN . 11/01/2031 . |1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1  8.000%
L 31387X-2G-9 [09/01/31 wevviiiiiiiiiii e | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns [T O N oL oL e O O O R RN LS R R R R, 13 . 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 . 03/01/2023 . |Paydonn .....euuvvviiiinnnn Joevvnniiniieiiiins feneneens 3,341 e 3,341 [ooiiiiinnnns 3,343 [ooiiiinnnnns FC <73 S R R R R R FC TR I R R R RN 45 |. 08/01/2031 . [1.A ........
FANNIE MAE 8% Due 9/1/2031 Mo-1  8.000%
..31388J-W9-2 [09/01/31 evvvniiiiiiiiiiiiiiiien e | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 894 |viiiiiiiinnns 894 .. 895 | e O O R N 1T R N R R, 12 . 09/01/2031 . |1.A ........
FANNIE MAE 4% Due 12/1/2040 Mo-1 ~ 4.000%
L3138A1-d3-6 [ 12/01/40 evvvvniiiiiiiiiiiiiiiceeen | s . 03/01/2023 . | Paydown ... . 12/01/2040 . |1.A ........
FANNIE MAE
L B13BE6-VW-3 [02/01/42 ovvveeiiiiiiiieieiciieeceiieeeen | s . 03/01/2023 . |Paydoun .....oveveriiinnnns Joevvninineiiiinnns foeeennnnn3,328 i 3,328 [ 30379 [ 30378 [ [ (48) [ e (48) [ [ 30328 e [ s [ 19 |. 02/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1
.3138E9-D9-8 [07/01/42 evvveiiiiiiiiiiiiiiiiiiininccinieeeeen | s . 03/01/2023 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
LO13BES-TK-4 [08/01/42 wevveiiviiiiieiiiciiieeecvenieeeenn | s . 03/01/2023 . |Paydoun .....oueveviiinnnns Joevvninnneiiiiiinns foveeneeen 7,636 foeiiiiiinn 7,636 [ 7754 | 740 [ [ (104) [ e (104) [ [ TUB36 [ [ e [ 52 |. 08/01/2042 . [1.A ........
FANNIE MAE 3 1/2% Due 7/1/2042 Mo-1
L 313BLU-VL-6 [ 07/01/42 weveeiiiiiiiieiiiiiiicecceninceeeeen | s . 03/01/2023 . | Paydown ... . 07/01/2042 . |1.A ........
FANNIE MAE
L. 3138LI-DV-0 [07/01/42 wevvvniiiiiiiiiiiiiiiiiiininiiiiiinieiiies | neeees . 03/01/2023 . |Paydown ....ceevviiiiiinnns Jovvennnnnnnieinnnnns Joveennnna 1,062 [ 1,062 [ 1,079 i 1,076 s e (M) i e () i oo 1,062 [ o foviiiincns o, 6 ). 07/01/2042 . |1.A ........
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For- | Disposal Name Shares of Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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FANNIE MAE 4% Due 8/1/2042 Mo-1 ~ 4.000%
..3138M5-3B-3 [08/01/42 ..eevvriiiiiiiiiiiiiiiiieieccinineeeien | s . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns 655 |oiiiiiiiinns 655 |.oiiiiiiiinns 699 |..oviiiins (oL O N [0 PR AR [0 PP FRRN [C15 1 R O O RN 4 1. 08/01/2042 . |1.A ........
FANNIE MAE 3 1/2% Due 11/1/2042 Mo-1
L3138MI-PP-0 [ 11/01/42 ovveiiiiiiiieiiviiiiecceieeeeen | s . 03/01/2023 . | Paydown ... . 1170172042 . |1.A ........
FANNIE MAE % .
L313BML-BA-5 [ 12/01/42 ovvveiiiiiiieieeen | s . 03/01/2023 . |Paydoun ....cvvunvvviiiinnns Joevvninineiiiiinns foeeennnnn 3,784 [ 3,784 030842 |0 3835 [ e (B) [ e (B [ [ BTBA L [ e [ 23 |. 12/01/2042 . [1.A ........
FANNIE MAE 3% Due 4/1/2043 Mo-1  3.000%
L 3138W7-58-9 [04/01/43 ovvveniiiiiiiiiiiiiiiecieeen | s . 03/01/2023 . |Paydonn ...ccevunvveriiinnnn foevvnnnnniiiiniinns foveenenn 4,884 i 4,884 [ ATET | ATBE [ e L LV T RN L L VA O RN LR O N RN 24 |. 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 eveeeiiviiiieeeeciiceccenieeeeen | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 12,790 |[oooveeeennns 12,790 |oeeennnns 12,987 |oeeeennnnns 12,971 | e, [ E-1 D) PO (L1 D) PO /20 40 O O N A 75 |. 06/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1 ~ 3.500%
LO13BWA-RV-1 [12/01743 v | s . 03/01/2023 . |Paydomn .....euuvvviiiinnnn Jevvnniiiniiiiiins o 2,466 |............. 2,466 |.....oennnnns 2,505 [..cccevnnnnns PR T R R (0] P (270 P A, PR ( T R R R AN 14 . 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 .evvvriiiiiiiiiiiiiiiien e | s . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,691 [eeiiiiine 3,691 | 3,753 [ooeiiiiinnnns KNI R R (551 PR AR (55N FR AR FCPLC1° I R R R RN 22 |. 06/01/2044 . [1.A ........
FANNIE MAE 4% Due 10/1/2044 Mo-1 ~ 4.000%
.3138WD-BH-3 [10/01/44 .eveviiiiiiiiiiiiiiiieccieeeen | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 10,492 [ooennnne 10,492 |oooeennnnnns 11,164 |......eee A2 | e [(SC) TN FO R ([N O R L O e 77 | 10/01/2044 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1  3.000%
.. 3138ID-Y8-8 [01/01/45 ..evvviiiiiiiiiiiiiiiiien e | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 3,350 [oeiiiiinnne 3,350 [oiiiiinnnns 3,211 | 3,280 |oeveriiiiiiiiinn e (VI PO N (VI PO RN TV R R R RN 16 |. 0170172045 . |1.A ........
FANNIE MAE 3% Due 1/1/2045 Mo-1 ~ 3.000%
L.3138UD-Y9-6 [01/01/45 ..evvviiiiiiiiiiiiiiiienecciiiiceeien | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 3,755 |oeeeiiiine 3,755 [ooiiiiiinnnns 3,666 |...ouunnnnn. 74T PO F - R R, -7 F R F [TV £SS T U KRR RN RN 14 . 0170172045 . |1.A ........
FANNIE MAE 3% Due 5/1/2045 Mo-1 ~ 3.000%
L 313BWE-Q3-6 [ 05/01/45 ovvvenniiiiiiiiiiiiiiiieeceieeen | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,031 | 1,081 | 1,004 |oernene 1,006 [oooivveeenenens [ < R F < P FRR <3 O Y R (R, 5 |. 05/01/2045 . |1.A ........
FANNIE MAE 3 1/2% Due 9/1/2045 Mo-1  3.500%
. 3138IF-LC-8 [09/01/45 oevvvnniiiiiiiiiiiiiiiiiecciieeeeen | s . 03/01/2023 . |Paydonn .....eeuvvvriinnnnn Jovvnninniiiiiiinns o 5813 [eeiiiinne 5,813 |iiiinns 6,053 |oeeiennnnnns 6,035 |..ooeiiiiiiiiins e (72 F (725 F R 5,813 |oviiiiiiiiiis v v v 34 [. 09/01/2045 . [1.A ........
FANNIE MAE 3 1/2% Due 7/1/2043 Mo-1  3.500%
L. 3138X0-ZA-9 [07/01/43 ovveeiiiiiiiiiiiiiiiiie e | s . 03/01/2023 . |Paydonn .....eeuviviiinnnnn Joevenninniniiiiins o 2,777 |ovreviinnnnns 2,777 |veeeinns 2,820 |veiiiinnnns 2,815 | e, (271 P AR (1)) PR AR, /% 0 PO O RO R 17 . 07/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 8/1/2043 Mo-1  3.500%
L.3138X2-T9-5 [08/01/43 ovvvviiiiiiiiiiiiiiiiiececceninneeeien | s . 03/01/2023 . |Paydomn .....euuvvviiiinnnn Jevvnniiiniiiiiins o 2,640 [ 2,640 |.nnns 2,685 |ievennnnnns 2,680 |oeiiiiiiiiiiins e, (i) ) PR AR [Ric)) AR AR P21V R N R RN 15 . 08/01/2043 . |1.A ........
FANNIE MAE 3% Due 8/1/2043 Mo-1 ~ 3.000%
L. 3138X3-GV-8 [08/01/43 ..evvviiiiiiiiiiiiiiiiien e | s . 03/01/2023 . |Paydonn .....euuviviiiinnnn Jevvniiinieiiiiins e 2,608 |[...occevnnnns 2,608 |...ccoeennn 2,541 [ooiiiiinnnns T R R (CIV I O RN (G0 I PO RN 10T O R N AR 17 . 08/01/2043 . |1.A ........
FANNIE MAE 3 1/2% Due 12/1/2043 Mo-1  3.500%
L313BXHAMC-2 [ 12/01/43 v | s . 03/01/2023 . |Paydonn .....euuviviiiinnnn Jevvniiinieiiiiins e 2,787 |foveiiiiiinnns 2,787 |veeiinns 2,830 |oeeiiinnnnns P27 FO R (10D PR AR (10 FR A, 07/ PR O RO AR 16 | 12/01/2043 . |1.A ........
FANNIE MAE 3% Due 11/1/2044 Mo-1  3.000%
.3138Y2-3J-0 [ 11/01/44 oveeeiiiiiiiiiiiieeenn | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 185 [ LIS T L I O L O L O PN L ) RN L < O O N R 1 [ 1170172044 . [1.A ........
FANNIE MAE 3% Due 2/1/2045 Mo-1 ~ 3.000%
L.3138Y5-YH-3 [02/01/45 .evvvniiiiiiiiiiiiiiiieieeen | s . 03/01/2023 . |Paydoun .....evunveviiinnnns Joevenininiiiiiinns foeeenennnn3,867 oo 3,867 [ 3775 | 3783 [ [ T R O, LT R RN 1R - <A PR RO NN RN 23 |[. 02/01/2045 . [1.A ........
FANNIE MAE 3% Due 3.000%
L.3138Y9-EJ-3 [09/01/44 oovvenriiiiiiiiiiiiiiieieeen | s . 03/01/2023 . |Paydoun ....cevunveviiinnnns Joeveniininiiiiiinns foeeeneennnn 2,826 [ooiiiiinnn 2,826 [ 2,759 | 2,763 [ e (S R R, (S R FORRR - - < ) AU RO RN RN 14 . 09/01/2044 . |1.A ........
FANNIE MAE 3% Due 3.000%
..3138YD-DQ-9 [01/01/45 ovvvviiiiiiiiiiiiiiiieeeeieeeeen | s . 03/01/2023 . |Paydoun .....evunvevirinnnns Jevnninnneiiiiiinns foeeeneennn 1,818 [0 1,818 [ L TTE T8 [ [ KL O RO, L R R - - N Y AN R (R 9 [. 01/01/2045 . |1.A ........
FANNIE MAE 3% Due 3.000%
L313BYF-AZ-7 (01701745 wevveiiiiiieeiiieeeenn | s . 03/01/2023 . | Paydown ... . 0170172045 . |1.A ........
FANNIE MAE .000¢%
L313BYF-GV-0 [02/01/45 ovvveniiiiiiiiiiiiiiiieciieeen | s . 03/01/2023 . |Paydonn ...covvunvevriinnnnn Joevvnninnnniiiiinns foveeneneenn 1890 [ 159 170 167 [ [ (8) [ e (B) [ e 189 [ [ e [ 1 [.02/01/2045 . [1.A ........
FANNIE MAE 3% Due 3.000%
L313BYN-PE-1 [07/01/45 wevveeiiiiiiiiiiiiiiiecciiceeeen | s . 03/01/2023 . | Paydown ... . 07/01/2045 . |1.A ........
FANNIE MAE .000¢%
L. 3138YP-AY-8 [05/01/45 ..evvvnriiiiiiiiiiiiiiiiieeeeceiieeeen | s . 03/01/2023 . |Paydoun .....oueveviiinnnns Joevvninnneiiiiiinns foveenenen 4,263 i 4,263 [ 4163 | 4160 [ [ 103 [ e 103 [ [ 4283 [ [ i [ 23 |. 05/01/2045 . [1.A ........
FANNIE MAE 3% Due 8/1/2045 Mo-1 ~ 3.000%
..3138YS-BR-6 [08/01/45 ..eevvviiiiiiiiiiiiiiiicineciinieeeen | s . 03/01/2023 . | Paydown ... . 08/01/2045 . |1.A ........
FANNIE MAE .000¢%
..3138YT-40-4 [09/01/45 ..vvvvvniiiiiiiiiiiiiiiiiiiiiniiciiiiniieees | eeeees . 03/01/2023 . |Paydown .....ooveeviiinnnns Joovvnnnninniiinnnnns foeeenenenn 1,420 i 1,421 o 1,885 | 139 s e 30 |iviiiiiiiiiins eveiis L P .72 S o T (T 7 1. 09/01/2045 . |1.A ........
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nation,
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Total Total Desig-
Current |Change in| Foreign Bond nation
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FANNIE MAE 3% Due 7/1/2045 Mo-1  3.000%
L 3138YV=ZN=2 | 07/01/45 oovvvvviiiiiiiiiiiiiiiiiiiiiiiiciieeeeeeeees [ . 03/01/2023 . |Paydoun .......ooeeeeiiiiins Joeeiiiniiiiins e 2,458 |oeeiiiinnas 2,458 |oinnnnnen 2,39 [ 2,400 |oeeeeiiiiiiiiees e [ PO AN [ PO A 2,458 | e e o 10 |. 07/01/2045 . |1.A ........

FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%

..3138YX-42-5 109/01/45 ... . 09/01/2045 . [1.A ........

....... . 03/01/2023 . | Paydoun ...

FANNIE MAE 0004

.. 3138YX-RA-0 | 09/01745 vt [ e . 03/01/2023 . [Paydown ....coouviireiiniis foeneeniiiiiiniein e, 18,240 |............ 18,240 |....oeeees 17,768 |..oeenne 17,803 [oeveeeeiiiiins i [T U [T U L O 78 | 09/01/2045 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%

..3138YX-Y6-6 | 09/01/45 .cvvviiiiiiiiiiiiieeeieeeeiiens [ e . 03/01/2023 . [Paydown ...ocooviniieenenn forneneniiiiiinn e 2,193 [ 2,193 |.oeeenn. 2,136 |ooeeiiinnnns 2,139 | e L O L RO 2,193 | e e e 9 | 09/01/2045 . [1.A ........
FANNIE MAE 7% Due 2/1/2032 Mo-1  7.000%

..31300A-G4-6 | 02/01/32 .ot [ e . 03/01/2023 . [Paydown ....coviviiiiiennis foeneeniiiiiiieiis e [31:2 I AP [31:3 I A 719 [ [ O A (QE ) FTR O (G O L O A 8 [.02/01/2032 . |1.A ........
FNR 2002-77 5 1/2% Due 12/25/2032 Mo-1

L. 31392F-4F-1 15.500% 12/25/32 ..evvviiiiiiiiiiiiieiiiiiiieeen | . 03/01/2023 . [Paydown ....coovviieiieniis foeveeniiiiinieis e, 18,147 |..oeeeeenn. 18,147 |oeeeennns 20,435 foeeeennns 19,203 [oviiieiiis oo (1,145) oo s (1,145) | o L O o 161 | 12/25/2032 . |1.B FE ....
FANNIE MAE SERIES 201146 CLASS B 3.000%

.. 313078-62-4 | 05/25/26 ....vvvviiiiiiiiiiieeiiie e [ . 03/01/2023 . |Paydown . 05/25/2026 . |1.A ........
FANNIE MAE 6 1/2% Due 9/1/2036 Mo-1  6.500%

.. 31407J-DD-1 1 09/01/36 .oeeeneiiiiieeiiiiiiiieeeeiiiieeeesiiins [ eeeeeas . 03/01/2023 . |Paydown . 09/01/2036 . [1.A ........
FANNIE MAE 5 1/2% Due 11/1/2085 Mo-1  5.500%

L314078-EK-4 | 11701735 oo [ e . 03/01/2023 . |Paydown . 11/01/2035 . |1.A ........
FANNIE MAE 6% Due 1/1/2036 Mo-1  6.000%

.. 31408H-PN-9 | 01/01/36 ..eeveeiniiiiiieeiiiiiieeceiiceeeeein [ eeeeees . 03/01/2023 . |Paydown . 01/01/2036 . [1.A ........
FANNIE MAE 3% Due 9/1/2045 Mo-1  3.000%

.3140E1-BU-6 | 09/01/45 et [ e . 03/01/2023 . |Paydown ... . 09/01/2045 . [1.A ........

..3140GY-GZ-6 | FANNIE MAE POOL BH9215 ~ 3.500% 01/01/48 .... |....... . 03/01/2023 . |Paydoun ... . 01/01/2048 . [1.A ........

..3140H7-29-1 | FANNIE MAE POOL BJ6167 ~ 3.500% 02/01/48 .... |....... . 03/01/2023 . |Paydown ... . 02/01/2048 . |1.A ........

..3140HB-GA-0 | FANNIE MAE POOL BJ9192  3.500% 05/01/33 .... . |- 03/01/2023 . [Paydoun ... . 05/01/2083 . [1.A ........

..314008-3U-7 | FANNIE MAE POOL CA1710  4.500% 05/01/48 .... |....... . 03/01/2023 . |Paydown . 05/01/2048 . [1.A ........
FANNIE MAE FIt % Due 12/1/2036 Mo-1  7.351%

A (o L B N PP SRR . 03/01/2023 . |Paydown . 12/01/2036 . [1.A ........

FANNIE MAE 6 1/2% Due 3/1/2038 Mo-1  6.500%
.. 314128-RC-1 1 03/01/38 ...
FANNIE MAE .
L 31413D-85-7 | 08/01/37 woveeeeeiiiiiiieeiieceeeiieeeeeen [ e . 03/01/2023 . | Paydown
FANNIE MAE 6% Due 8/1/2037 Mo-1  6.000%
..31413L-LL-1 | 08/01/37 ...
FANNIE MAE .
L3ABT-TE-3 | 11701737 v [ e . 03/01/2023 . | Paydown
FANNIE MAE 6 1/2% Due 2/1/2038 Mo-1  6.500%
.. 31414P-U3-1 102/01/38 ...

....... . 03/01/2023 . | Paydoun ... . 03/01/2038 . [1.A ........

. 08/01/2037 . |1.A ........

....... . 03/01/2023 . | Paydoun ... . 08/01/2037 . |1.A ........

. 11/01/2037 . |1.A ........

....... . 03/01/2023 . | Paydoun ... . 02/01/2038 . [1.A ........

FANNIE MAE .

L 31414R-ON-3 | 03/01/38 oot [ eeeens . 03/01/2023 . |Paydown . 03/01/2038 . [1.A ........
FANNIE MAE 5% Due 4/1/2038 Mo-1  5.000%

L B1414R-PN-9 | 04/01/38 oot [ e . 03/01/2023 . |Paydown . 04/01/2038 . [1.A ........
FANNIE MAE 6 1/2% Due 11/1/2038 Mo-1  6.500%

L3IHBV-RI-7 | 11701738 e [ . 03/01/2023 . |Paydown . 11/01/2038 . [1.A ........
FANNIE MAE 3 1/2% Due 4/1/2042 Mo-1  3.500%

L3IHTB-NC-7 | 04701742 i [ e . 03/01/2023 . |Paydown . 04/01/2042 . |1.A ........
FANNIE MAE 3% Due 1/1/2043 Mo-1 ~ 3.000%

SBMHTENS-T (01701743 o [ . 03/01/2023 . |Paydown . 01/01/2043 . |1.A ........
FANNIE MAE 3% Due 2/1/2043 Mo-1  3.000%

LOATF-NR-5 | 02/01743 e [ . 03/01/2023 . |Paydown . 02/01/2043 . |1.A ........

FANNIE MAE 3 1/2% Due 6/1/2043 Mo-1 ~ 3.500%
. 3147G-T5-5 106/01/43 oooovoiiiiiiieiiiiiiiiiiiiiiiiieeiiiiies | eeeens . 03/01/2023 . | Paydown

. 06/01/2043 . [1.A ........
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FANNIE MAE 4 1/2% Due 9/1/2043 Mo-1  4.500%
L 31418A-XY-9 [ 09/01/43 1.vveeniieiisieecsee e [ e . 03/01/2023 . {Paydomn .c.veveneeveeerens [oevieenieinieens [eeeeene 144,148 i, 144,148 |........... 155,438 | 154,084 |.oovevieiiiins [ (9,936) |-vovvvvevviens foeiins (9,936) |+vovevevevees fooeeennn 4,188 [ s i i 788 |. 09/01/2043 . [1.A ........
FANNIE MAE 3% Due 10/1/2045 Mo-1  3.000%
L 31418B-V5-2 [ 10/01/45 vt [ e . 03/01/2023 . | Paydown ... 1,725 ... 1,683 |.... R . 10/01/2045 . |1.A ........
..31418C-HT-4 [FANNIE MAE POOL MA2941  3.500% 03/01/32 . |- 03/01/2023 . [ Paydown 23,668 23,812 |. . (145) . 03/01/2032 . |1.A .
..31418C-RC-0 | FANNIE MAE POOL MA3182 ~ 3.500% 11/01/47 ... |....... . 03/01/2023 . | Paydown ... ... 34,050 ...34,308 |.... v (253) ... . 11/01/2047 . [1.A e
..31418C-U7-7 [FANNIE MAE POOL MA3305 ~ 3.500% 03/01/48 .... |....... . 03/01/2023 . | Paydown ... ...39,737 3] . 03/01/2048 . |1.A ........
..31418C-UB-5 |FANNIE MAE POOL MA3306  4.000% 03/01/48 ... |....... . 03/01/2023 . | Paydown ... (1,243) ... . 03/01/2048 . [1.A woeee
..31418C-112-6 [FANNIE MAE POOL MA3364  3.500% 05/01/33 .... |...c... . 03/01/2023 . |Paydomn ..eeeeereenernes foeeeeeneenenennne ferneeeens 17,2720 17,272 e 17,807 [ 17,382 | e (110) e [ (110) . 05/01/2083 . [1.A ...
PENNSYLVANIA ST TURNPIKE COMMI  5.500%
L. 709224-VB=2 [ 12/01/42 oo | . 03/16/2023 . |Cal | 106.5540 oo [ooeereeieinieies o 18,114,180 |...... 17,000,000 |....... 19,324,750 |....... 18,957,467 |ovevveeevane ferene (15,250) |-eveveeveaeaes oeenen (15,250) |-eeeveaveaeaes oeenen 18,942,218 [ooooiiienene ... (1,942,218) |... (1,942,218) . 12/01/2042 . |1.F FE .
RIVERSIDE CALIF 4.91% Due 2/15/2025 FA15
.. 769130-AR-0 [4.910% 02/15/25 ..eoveeveeeiaiiaieeiiacecneaaes | e . 02/15/2023 . | Cal | 100.0000 .ove |oreeieieieieies foeenes 1,105,000 |........ 1,105,000 |........ 1,105,000 |........ 1,105,000 [ovveieiiiiine fooeieiniienes e foernininies foeeieeiesinnien fernens 1,105,000 [roeieiiiins [ i . 02/15/2025 . |1.C FE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 25,839,452 24,725,272 27,628,882 26,705,017 (37,528) (37,528) 26,667,490 (1,942,218) [ (1,942,218) XXX XXX
AVAC 2003-11 5 1/2% Due 10/25/2033 Mo-1
..000780-MP-8  [5.500% 10/25/33 ...vvveerneenienirnienienenens | ceeees . 03/01/2023 . |Paydomn ..cvevevenienies forerienienieieiens oo 1,476 |oveevieeenne 1,476 v 1,562 [oreeierninnne 1,549 [oviiiiiiis o ()] PR (73) | [ 1476 [oeeiiiiin [ i v 12 |. 10/25/2033 . |3.B FM
AIA COLCHIS LLC SENIOR SECURED NOTES  4.460% Redenption 100.0000
L00150%-AA-6 [ 12/31/31 1.vveeiieieiecee e [ e . 02/10/2023 . | .. .. 325,076 325,076 325,076 |...........325,076 |.... .325,076 |.. . 12/31/2031 . |2.B PL
AVF FLORENCE LLC ANF FLORENCE LLC ~ 3.210%
.001768-AA-4 [ 12/31/35 .oveeieeeiieiieieiesieeesesieeees [ e L 03/31/2028 . | cevieieeeeeeeeeneeees e [ 248,190 [, 248,190 | 248,190 [ovevenne 28,190 [voevviniiiens oo e s s o 248,190 . 12/31/2035 . |2.C PL
AMAZON EUCLID CTL AMAZON EUCLID CTL  4.095%
..001848-AA-4 [06/30/39 ..o | e L 03/31/2028 . | cevieiieeeeeeeeeeeees e oo 18,577 [ 18,577 |oveevreene 18,577 |oeveeerennn 18,577 |oevevneninnens Jorerenenenies forvieneeninine oo e e 18,577 ovevrenrevienes Joereneniinine oo e 127 |. 06/30/2039 . |1.E ........
AVAZON TUCSCON CTL AMAZON TUCSCON CTL Redempt ion 100.0000
..001914-AA-3 |4.095% 08/31/39 ...cvvveveeeriiereenieisieians [ e . 03/31/2023 . | .. [ PSRN RO 35,354 |vriiinnns 35,354 |oivrene 35,354 |vriiinnne 35,354 |oviinnninnins Jorerenenenes Joveeneninine oo e e 35,354 |ovevveiiiiies foeveniniinins oo e 242 |.08/31/2039 . |1.E ........
AVAZON OKC CTL AMAZON OKC CTL  4.233% Redempt ion 100.0000
..001918-AA-5 [09/30/33 ....vvrvenieerireeieneeieesieesieenee [ e L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 53,169 [..ooeeee. 53,169 |.ovrveuennes 53,169 [...cveee. 53,99 [orvvrvrrriinee feorerereniine e v o oo RGN FUNURURURUR RURIUITUUR EURRRN 376 [. 09/30/2039 . [1.E ........
AVAZON TULSA CTL AMAZON TULSA CTL  4.233% Redenption 100.0000
..00193%-AA-5 [09/30/33 ..evveurvenieeriseeieneeieesieenieneee [ e L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 35,738 [oovrenene 35,738 |oviennne 35,738 [oovvenenne 35,738 [oevrvriiinee oo e e o oo 35,738 |oeverrevirins Joreieniiniinis e o 172 |. 09/30/2039 . |1.E ........
Redemption 100.0000
..002308-AA-8 | AT&T PORTFOLIO 002308AA8  4.003% 05/15/46 . |....... L 03/15/2023 . [ 1uvrveiinieiinieeeeeieeees [ [ 43,173 o BAT3 o 43,604 |............ 43,588 [ooooveieiies o (CA15) ) R (415) |-vvcniciis o ZE JR V& T AR RUNURURURUR USUTUUR ORISR 288 |. 05/15/2046 . [2.B ........
ADVANTAGE CAPITAL ALABAMA PART GUARANTEED
..00750%-AA-0 |NOTES ~ 0.001% 05/15/23 ...evvevereveneeveneriens [ v . 01/20/2023 . | ADVANTAGE CAPITAL .vvovr |oveverververieniens frevieniene 57,752 [eoerernens 57,752 |vrenens 109,645 |..vvvvrene 60,108 |ovovevieiies [ (€715} RN R (671 FS IR 59,762 |evevvervirene e (2,010 |-....... (2,010) [-vveviieiiinnns . 05/15/2023 . [1.A weeeee
ADVANTAGE CAPITAL COMMUNITY ADVANTAGE CAPITAL Redenption 100.0000
..00796#-AA-2 | COMMUNITY ~ 0.001% 03/01/25 ....ecveneveneerenes [ L 03/01/2023 . [ evvveeineeirnieiineneeenes [ [ 687,500 [.......... 687,500 |....ceune 512,560 |v.vee... 841,171 |vveeevierenns foeenns 46,329 [oivviiiiiiies [ 46,329 [oiviiiiiinee [ 687,500 |+vevverririins Joereniiniinies e o . 03/01/2025 . |1.D ........
ADVANTAGE CAPITAL GROW NEW JER INVESTOR 111 Redenption 100.0000
. 00800*-AA-0 |LLC SENIOR NOTES ~ 0.001% 03/01/28 ...ovevens [ uveee . 03/01/2023 . | .. ... 18,860 ...18,860 AT [ 16,477 o ..18,860 |.. . 03/01/2028 . |1.F PL .
ADVANTAGE CAPITAL 2019 ST TAX ADVANTAGE
..00804*-AC-2 | CAPITAL 2019 ST TAX ~ 0.001% 01/15/29 ........ [....... . 03/31/2023 . 109,581 [oovveene 109,581 |vvreenenne 109,581 [ovvvueenee. 109,581 [orvvvvvriniinee [vrereriiins Joerienieninis e v oo 109,581 [oveviiiiiiiis o [ [ (1)]. 01/15/2029 . [1.D ........
ADVANTAGE CAPITAL DEVELOPMENT ADVANTAGE
..00806%-AA-4 | CAPITAL DEVELOPMENT  0.001% 03/01/28 ........ [....... . 01/05/2023 . 490,230 |.voevene 490,230 [oeeueenee. 490,230 [.vvvuenne 490,230 [ovovvvevnvninne [ e e s e 490,230 [ooveviiiiin [ s . 03/01/2028 . |1.D ........
ADVANTAGE CAPITAL 2015 ST TAX SERIES A
..00841#-AA-7 |6.160% 07/28/23 ....evvvereveneerenenieesieenies [ eeveees . 01/20/2023 . | ADVANTAGE CAPITAL .vvvvr |ovevevereenieniens foeviennn 307,522 |ovvvrene 327,52 | 3,275,224 | 389,165 |ovvevvieieinn e (9,413) | foeiis (9,413) |-voveviiiies [ 379,751 |oveveiiiiies foveeene (52,229) |....... (52,229) |-v.vcvrvcirinnne . 07/28/2023 . |1.G FE .
AHERN RENTALS INC 7 3/8% Due 5/15/2023 MN15
..008674-AH-6 [ 7.375% 05/15/23 ..evvvererneenieninnicnenenens | ceeees . 01/08/2023 . |Various ....cceeereerenee foververvenenenens foennn 9,835,000 |........ 9,835,000 |[........ 8,036,563 |........ 9,671,908 [ovovvvvrviinn foeriinne 2,438 Lo [ 2,434 Lo [ 9,674,338 [oooveviiiiins [ 160,662 |....... 160,662 |....ecnee 92,681 |. 05/15/2023 . (6. FE .....
AVAZON FORT WORTH CTL AMAZON FORT WORTH CTL Redenption 100.0000
..009098-A*-5 | 4.494% 11/10/39 ...ovvveveeeriinieeneiesierins [ e . 03/10/2023 . | .. JE PSRN R 37,192 ferirnene K720 <720 RO 7001720 TR K720 <72 IOV FVURURURURTPR RUUURORURUR UTPPTOTUTUR RTURURURPR RPN 37,192 |ooveviieiene Joeeneniinienis e o 140 |. 11/10/2039 . |1.E ........
AVAZON SAN BERNARDINO CTL AMAZON SAN Redempt ion 100.0000
..00910G-A*-4 | BERNARDINO CTL  4.494% 03/10/41 .vovevvvvree [covee. . 03/10/2023 . | .euvieeriiiiiiiiniininies |oreieniieneieiens e 62,235 [ 62,235 |ooiiiiinns 62,235 |.oieines 62,235 |.oioriiriinis Joenvenienienis fonesininine feviniinn foiiiinn o, 62,235 [ v fovieiiiiiiiies v, 236 [. 08/10/2041 . [1.E ........
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ALASKA VENTURES LLC ALASKA VENTURES ~ 4.670% Redempt ion 100.0000
L01185%-AA=3 | 06/30/33 .vevevenerereierenieee e eeieesiene [ e L 03/31/2028 . | cevieieeeeeeeeeeenees e [ 473,637 |vrrnnne 473,637 |ovevrene 473,637 |oveevene 473,837 |veevevenninne [ e e s e 473,837 oveveevveiines forveeninienine oo e 5,530 |. 06/30/2033 . |2.C PL ...
ALASKA VENTURES LLC ALASKA VENTURES LLC Redempt ion 100.0000
..01185%-AB=1 | 4.670% 06/30/33 ....cvvvvevenervenireenriieirieens [ eevene L 03/31/2028 . | cevieeeeeeeeeeeeeeees e oo 51,018 |oocvreenee 51,018 [ovreenne 51,018 |ooceveenee 51,018 [ovovvvvrinins froviriiiins e s s o 59,018 [covevveviiin [ foeeiiiiiis i, 600 . 06/30/2033 . [2.C PL ....
ALTA WIND HOLDINGS LLC 7% Due 6/30/2035 JD31 Redemption 100.0000
..021345-AA-1 [ 7.000% 08/30/35 ....veuverveneereierreriesienienns | ceeees . 01/01/2023 .| .. o [ o 1,716 [ 1,716 [ervieienns 1,874 [oeiranne 50,994 |.vieeinninies e (49,277) |ovvevnninens o (49,277) |oveevniiinins e 1,716 [oeiiiiin [ i e . 06/30/2035 . |2.C FE ...
AVERICAN AIRLINES INC AMERICAN AIRLINES Redempt ion 100.0000
..02378L-AA-1 | 5.180% 08/15/23 ...cveuvveneveniseenisienesieiens [ e L 02/15/2028 . | ceveeeeeeeeeeeeeeeees e [ 365,926 |..oveevnnn 365,926 [ooeeeenee 365,926 [.ovvunnn 365,926 [vovvvrnnriens foereriiiiin feriiiiii s s e 365,926 [coverviiiiin [ i i 9,477 |. 08/15/2023 . [3.A PL ...
Amer ican Home Mortgage Investm SERIES 20051
..02660T-Dl-2 [CLASS M1 5.686% 06/25/45 ....oveveveverues | e . 03/25/2023 . |Paydomn ..eveververienies forereenenenenens oo [, (37,932) [eeveuennee (34,284) ..o (35,259) [.vvvveirniin feeriiiienn (€7 AR TN (€73 AT T (35,304) |-veveveieries feereeen 35,304 |ooveuene 35,304 [oiviiiiiiinn 94 | 06/25/2045 . [3.C FM ...
AMTT 2007-1A 3.07% Due 3/15/2023 Mo-15
..03027W-Ad-1 [ 3.070% 03/15/23 .. | e . 03/15/2028 . [Maturity «.ooovevveverens foverrenienienenens oo 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,500,000 |-eeeeereninnins Jorerrerenenes Joeeenininine oo e e 4,500,000 [veverrirines forrenienienine oo e 34,538 |. 03/15/2023 . |1.A FE ....
AMPLIFON USA, INC SENIOR UNSECURED NOTES Redemption 100.0000
..032108-AG-3 | 4.510% 07/31/23 w.veuveveeeriieeisieeeieieesene [ e L 01/31/2028 . | ceveeeieeeeeeeeeeees s [ 7,000,000 |........ 7,000,000 |........ 7,000,000 [........ 7,000,000 [orvvievriniinee fovrerenenene Joerinieninis e o oo 7,000,000 |+veveriinine Joereninienies e foerenens 157,850 . 07/31/2023 . [3.A ........
AVPLIFON USA, INC SENIOR UNSECURED NOTES Redempt ion 100.0000
..032108-AH-1 | 4.660% 07/31/25 ...ovvueevenisveisieisieesieens [ e L 01/31/2028 . | ceveeeieeeeeeeeeeees s [ 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |oevreerininnins Jorererenenes forreenieninine oo e e 4,000,000 [+vevveriirine Joerrnieniinies e foeeenen 105,160 [. 07/31/2025 . [3.A ........
Argent Securities Inc SERIES 20043 CLASS A3
..040104-FI-6  [5.651% 02/25/34 ...veuvenveeeieieniesieieiens | ceeees . 03/25/2023 . |Paydomn ..cveveveriinie forerienienieneniens oo 10,301 |ovrvrennns 10,301 [ovrevenee. 10,137 v 10,148 |oevvevvnninins orereeniens L:X I A AT L I A AT 10,301 Jovevrererienes forreninienine oo e 62 |. 02/25/2034 . |1.A FM ....
Asset Backed Funding Certifica SERIES
..04542B-KC-5 [ 20040PT5 CLASS M1 5.956% 03/25/34 ........... . |- 08/27/2023 . Paydown 109,172 |.... . 03/25/2034 . [1.A Fl ...
..04650Y-AA-8 [HOME GROUP INC. BASIC ~ 4.875% 07/15/28 ..... . 01/04/2023 . | GOLDMAN SACHS . 992,500 |.... . 07/15/2028 . |5.A FE ...
ATLANTA FALCONS STADIUM COMPAN SENIOR SECURED Redempt ion
..047744-AA-0 [NOTES  3.590% 09/01/42 ..oeeeneeererirarnene | e 1 03/01/2023 . | cevvveeiniinienieneninenee Joeeeneneneiene [ereeennn 89,728 [oiil89,728 [, 89,728 . 09/01/2042 . |2.B PL ...
ATLANTA FALOONS STADIUM COMPAN SENIOR SECURED Redempt ion
..047744-AB-8 [NOTES ~ 3.590% 09/01/42 ..oeevrererieraenene | crvenne 1 03/01/2023 . | ceveveeeiniinienienesenene Joeeeeenenenene fereeeenn. 59,819 [.059,819 [ 59,819 . 09/01/2042 . |2.B PL ...
AUSTIN POWDER HOLDINGS COMPANY AUSTIN PONDER
..05237*-AC-8 [HOLDINGS COMPANY ~ 4.450% 01/15/23 .eeevveeeee | cvene . 01/15/2023 . |Maturity .oeooeveeenccne |oeeeeenenesenens [e202. 2,000,000 [........2,000,000 |........ 2,016,900 . 01/15/2023 . [2.B PL ...
AVERCEN PROPERTIES LLC AMERCEN PROPERTIES LLC Redempt ion
..052798-AA-9 |- AUTOL  4.101% 08/15/34 eeveveeeeeeaeaes | e L 03/15/2023 . | ceveveieiniinienennnenene Joenenenenenene [ereeenn. 129,436 [ 129,436 [, 129,436 |..eeevnenn 129,436 |-ueeeeiaiiains oeerenenenes forereeenieeiees feereneieins e e 120,436 |oeevveeeieies foeereeeeieeins feereniii e 891 |. 08/15/2034 . [2.B ........
ESSENTIAL FACILITIES-BPHQ, LLC ESSENTIAL Redempt ion
..055004-AA-9 [FACILITIES-BPHQ, LLC ~ 3.540% 11/15/32 ooee. | v L 03/15/2023 . | cuveveeeiniininienenieene Joenenenenenene [ereeenn. 369,957 [oiii...369,957 | 367,872 e 368,408 |.eeeeiaiaes e LN I AU A AN I A A 369,957 [oeovereiriene feeeeiiii e e 2,171 | 11/15/2082 . |1.F ........
..05607B-AA-9  [BXGNT 2017-A  2.950% 10/04/32 ...eovveveeens | e . 03/02/2023 . |Paydomn ..cveververvenies forerienieienenens foevenn 64,083 [l 64,083 [ 64,082 [o..ooueneene 64,083 [oovvrvriiiiinee [orrerereiins e e o oo 64,083 [ooviiiiiiin [ s i, 319 |. 10/04/2032 . |1.F FE .
BOAMS 2003-J Adj % Due 11/25/2033 Mo-1
..05948X-YD-7 [3.794% 11/25/33 ..evveuveeiriieieieseneiens | e . 03/01/2023 . |Paydomn ..evevevenvenie forerrenenenenens [ 7,924 [ 7,924 | 7,614 | 7,692 |ovieiiiiiiies e P72 FOURURR ORI P72 FORURUR VRN 7,924 |ooeiiiiiiies foeveeeninine oo e 52 | 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 ..eeveveee | couene . 03/01/2023 . |Paydomn ..cveveverierie forerrenienienenens oo 16,035 |eeieeiennne 16,074 |oveeveennee 15,270 [vreeenne 15,367 [ovevervrvninne frereerienn L0057 AR AT L0057 PR AT 16,072 |ovevververeres foereeeienens [6:11) RO (€ 62 |. 06/20/2036 . |1.A FM .
BAFC 2006-8T2 5.8341% Due 10/25/2036 Mo-1
..05951U-AE-1 [5.834% 10/25/36 ..evvvereereenienienienininens | ceeees . 03/01/2023 . |Paydomn ..eveveverienies foeerienienienenens oo 21,883 |ovovrene 31,256 |oererienne 25,732 |oveeriinen 26,500 [ooueeeiriiiinee [ 3,330 |rririniinies e 3,330 |ovririninnies e 29,830 [ovevverviriinns e (7,947) ... (7,947) v 210 |. 10/25/2036 . |1.A FM .
BAFC 2004-2 Adj % Due 5/25/2035 Mo-1 ~ 3.756%
1.08051G-DU-8 [ 05/25/35 .....veuveneereeeieieiesieseeseesennens | ceeees . 03/01/2023 . |Paydomn ..cveveverienies forerrenienienenens oo 3,787 o 3,787 | 3,807 |vrerrienn 3,802 |oerininiinins e (G A TN (G A T K IN£: T PSRN FUURURURUR RTIUUROIUR USSR 35 | 05/25/2085 . [1.C FM .
BAFC 2004-2 Adj % Due 5/25/2035 Mo-1 ~ 3.756%
..08051G-DU-8 [ 05/25/35 .....veuveneereeeieeeiesieseesienieniens | ceeees . 02/01/2023 . |Paydomn ..c.vevervenienies forerienienieieniens oo 2,717 e 2,717 o 7 2,728 |viviniiinins e (G5 PRI (G5 R RN P2 A VA PSRN FUURURURUR RUTURORUR USSR 13 |. 05/25/2035 . |1.D FM .
BANK SERIES 2018BN10 CLASS A4  3.428%
1.085404-BA-2 [ 02/15/B1 .. | e . 01/01/2023 . |Paydomn ..c.veveverienies foreveenienienenens oo 40,618 ... 40,618 [ovveennne 45,455 .o 44,050 [oreviviiiines [ (3,432) [eevvverriiinen e (3,432) [eevvvevrrninnen e 40,618 [ooveiiiiin [ s i, 116 |. 02/15/2061 . |1.A ........
BATON ROUGE HOSPITAL ENERGY BATON ROUGE Redempt ion 100.0000
..07123#-AA-1 |HOSPITAL ENERGY ~ 4.320% 12/15/37 weovvvevrees [vee L 03/15/2028 . | cevieeieeieeeeeeeeeeees e oo 21,882 |oirrene 21,882 |viiienns I ;72 21,882 [oriiiiiiiines [ s e o oo 21,882 [oooviiiiiiin [ s i, 158 | 12/15/2087 . [1.F ........
BATON ROUGE ENERGY PARTNERS, BATON ROUGE Redemption 100.0000
..07124#-AA-0 | ENERGY PARTNERS,  3.520% 10/15/39 ..coevveven [rveee L 03/15/2028 . | ceveeeeeeeeeeeeeenees e [ 140,963 [.oveenee. 140,963 [.oovvrene 140,963 |..eveenenne 140,983 |ovvvvvrnniinins forerenenenes foevrenieninine oo e e 140,963 [vvvverviiine Joeneniiniinis Jorereneniies foeeenenene 827 | 10/15/2039 . |[1.G Z .....
BALTA 2003-3 SERIES 20043 CLASS M1 5.686%
..07386H-GH-8 [04/25/34 ..oviiveiiiiiiiiiiiiiiiiicicseniciens | e . 03/26/2023 . | Paydown ... ..9,642 .9,642 |.. . 04/25/2034 . |1.A FM .
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BALTA 2003-3 SERIES 20057 CLASS 1M1 5.572%
L.07386H-VM-0 [08/25/35 ..cevvvvniiiiiiiiiiiiiiiiiien s | s . 03/25/2023 . |Paydonn .....eeunvvviiinnnns fovinniniiniiiiins o 342,073 |.ooevnnnns 342,073 |........... 319,012 |........... 328,810 |oevveviiiinnnn ovnnnnnns 13,263 |oveveiiiiiiinnn Jovninnnns 13,263 |ovvvvviiiiiinnn ovvniinns 342,073 [oovevvviininnns fooeriviiiii [ s 2,006 |. 08/25/2035 . |1.AFM ....
BEAR SWAMP FINANCE SENIOR SECURED NOTES Redenption 100.0000
..07387#-AA-2 [4.890% 09/30/25 ....cevvvvniiiiiiiiiininiiiiieeees | s L 03/31/2023 . | eeeeeeeeiiiieeeeeieieeeees i e 240,093 |........... 240,093 |........... 240,093 |........... 21001 R O R R 240,003 [..ooovevininnns fooviiiiiii [ s 2,766 |. 09/30/2025 .|2.C PL ....
Bear Stearns Asset Backed Secu SERIES 2004HE6
..073879-CV-8 [CLASS M2  6.727% 08/25/34 .....evvvnvvvvvinnnns | nnnnns . 03/25/2023 . |Paydonn .....eueviiiiiinnnns Jovnnininiiiiinees feeeeeeens 30,762 [ 30,762 |......oennnn 30,753 [.oeviieinnns R V£ T  E /2 PO RN [ P A L 22 R RN 298 |. 08/25/2034 . |1.AFM ....
BRAVES STADIUM COMPANY, LLC SENIOR SECURED Redenption 100.0000
..10567@-AA-0 [NOTES ~ 3.770% 09/30/41 ..ovvvvniiiiiiniiiiiinn | nnnnns . 03/30/2023 . | eeeeneieeiiiiieeeeeennieeees v e 234,922 |........... 234,922 |oeeennnnn. 234,922 |oeennnnnn. 2T 725 O O N N AR RN T 770 N FO R RO NN 4,428 |. 09/30/2041 . [2.A PL ....
BRISTOL-MYERS SQUIBB CO 3.25% Due 2/20/2023
.. 110122-CZ-9 [FA20  3.250% 02/20/23 ...covvvennvieiiiiiinieeees | s . 02/20/2023 . |Maturity ...oooovvniinnins Joovnniiininiiiiins e 866,000 |.......... 866,000 |........... 850,518 |....uunnnns 865,154 [....ccovvveeens forriiinnnnns LI T PR R LI T PR AR LG IC T 0[O0 Y AR R N 14,073 |. 02/20/2023 . |1.F FE ....
BUNKER HILL LOAN DEP TR SERIES 20192 CLASS A3
..12061R-AC-5 [3.185% 07/25/49 .....cvvvvniiiiiiiiiiiiiiiiiiieees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 62,076 |............ 62,076 |oeeevennnnns 62,270 |.....ceenens 62,266 |....oooeiiiiiens e [QEE[0) ) PO (R0 ) PO AR (S50 7/ ) FO R R RN 329 . 07/25/2049 . [1.A ........
BUTLER MACHINERY COMPANY 4 3/4% Due Redemption 100.0000
..12365*-AB-0 | 12/18/2023 JD18  4.750% 12/18/23 R IR L 02/02/2023 . | eeeeneeeeiiiiee e i e 8,000,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 |......coovvrvinn oorrrnninnnnienn fovvrvnniiininins oo fovvviiiiiiis foeeenenn 8,000,000 |.. . 12/18/2023 . |2.C ........
BUTLER MACHINERY COMPANY 4.9% Due 12/18/202
..12365%-AC-8 [JD18  4.900% 12/18/25 ...oovvvviiiiininiiiiiinn | s L 02/02/2023 . | eeeeneeeeiiiiee e i e 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ L0000 [0 Y O N N A R 4,000,000 [oooreririvnninns forerniiiiiniins foeeiiiii e 74,426 |. 12/18/2025 . ]2.C ........
MAUSER PACKAGING SOLUT BASIC  5.500%
L 12420T-AD-6 [04/15/24 oovvvniiiiiii s s . 02/24/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 1,442,000 |........ 1,442,000 |........ 1,402,333 |........ L U & R R e 7 R RN 2,992 [ [ 147,708 [oooeieeiieeeees o 24,29 |......... 24,292 |............ 28,419 |. 04/15/2024 . |4.B FE ....
CHENIERE TUG SERVICES LLC CHENIERE TUG Redenption 100.0000
..125238-AA-9 [ SERVICES LLC  6.400% 09/30/30 ..eevvunvvvvinnnn | uunnnns L 03/31/2023 . | eeeeieeiiiieeeeeeeiieeees e e 194,526 |........... 194,526 |........... 194,526 |........... L O O R RO 194,526 [..oovvvveiinnes oo s s 3,112 |. 09/30/2030 . |3.B PL ....
CHS INC. SERIES S SENIOR NOTES ~ 4.390%
L A2542R-J%-2 [01/25/23 v s . 01/25/2023 . | Maturity ..ooooovvvvinnnes Joovvininiiiiiiins e 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 [..ooevvvennenns foorrriiniiis oo [ e [ 6,000,000 [oooeevreivnninns fooevriiiiiiiinns o e 131,700 |. 01/25/2023 . [2.C ........
CSAIL COMMERCIAL MORTGAGE TRUS SERIES
.. 12595X-AR-4 [2018CX12 CLASS A2  4.148% 08/15/51 .....ccoee | eunnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 23,531 | 23,531 [oeeiiiinne 24,237 | 28128 | | [GSIS70 T FO (G0 R R 23,531 [ oo [ e 171 [. 08/15/2051 . [1.A ........
COMM 2012-LTRT 3.3996% Due 10/5/2030 Mo-1
.. 12624N-AC-4 [3.400% 10/05/30 ..evvvnniviiinnnniniiiiiniiinieniinn | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 473,334 |...ooennnns 473,334 |oeeennnnns 475,285 |........... LY <7 Y N N N AR N 473,334 [ooveeiiiiiiinnns oo [ s 3,683 |. 10/05/2030 . |[1.A FM ....
COMM 2013-SFS 3.08636% Due 4/12/2035 Mo-1
.. 12625E-AG-4 [3.086% 04/12/35 .oovvvvniiiiiiiiiiiiiiiiiiineeeees | s . 03/14/2023 . |Various ........ccceeeevenns foovvvnnnnniniinnnns Jovnens 6,000,000 |........ 6,000,000 |........ 5,878,459 |........ 5,990,537 [oooeiiiiiiinins foeeeennens P LY PO FRR ALY PO N 5,993,283 |oiiiiiiiinins e 6,717 |.......... 6,717 |oeeene 44,806 |. 04/12/2035 . |1.A ........
COMM 2013-300P 4.53995% Due 8/10/2030 Mo-1
.. 12625X-AG-2 [4.540% 08/10/30 ..eevvvnvviiiinnniiiiiiniiinieniinn | s . 03/17/2023 . |Various ........ccceeeeeeens foevvnnnininniiinnns Jovnens 6,562,500 |........ 7,500,000 |........ 7,780,277 |weeenn. 7,515,595 |ooovvviiiiiiiins fevninns (7,510) feneiviinieens o (7,510) feuneiviinieees o 7,508,085 |..evvueiiiiinnn Jovenns (945,585) |...... (945,585) [.......... 100,684 |. 08/10/2030 . [1.A ........
CVS CAREMARK CORP CVS HEALTH CORPORATION Redenption 100.0000
.. 126650-AY-6 [5.361% 10/10/27 ...evvvvviiiiiiiiiiiiiieieciiiie | s . 0373172023 . | eeveeeeiiiie e 307,894 330,795 [o.nvnnnnnnn822,611 [oiiiiiiiiiins s (14,717) | . (14,717) |... ..8,138 |. 10/10/2027 . [2.B ........
CVS CAREMARK CORP
..126650-BP-4 [6.036% 12/10/28 ......ccevvvveniiiiiiiiiiiiieiiiin | s . 03/10/2023 . |Various ... 314,515 322,140 |.... ... (2,317)). . (2,317) |... .. 3,169 |. 12/10/2028 . [2.B FE ....
..126673-6-5 |CWHEL 2004-1 A  5.555% 07/25/35 ..cceevvenes | uunnnns . 03/25/2023 . | Paydown ... 125,260 114,300 |.... 1,016 |. 07/25/2035 . [1.A FM ...
CWALT 2005-56 FIt % Due 12/25/2035 Mo-25
L 12668A-VL-6 [5.365% 12/25/35 ....ceieeeiiiiieeeeeineee e | s . 03/25/2023 . | Paydown ... ... 4,582 ... . 12/25/2035 . |[1.A FM ...
..12668B-RC-9 | CWALT 2006-0C2  5.045% 02/25/36 . [ IR . 03/25/2023 . | Paydown ... ...94,155 [.... . 02/25/2036 . |1.A FN ....
Countrywide Asset-Backed Certi SERIES 20073
.. 12668U-AG-6 |CLASS 2A3  5.062% 05/25/47 ......cevvvvnvvvvennn | unnnns . 02/25/2023 . |Paydonn .....eueviviiiinnns Joenniininiiiiinees foeeneeeens 34,7% |oeeennnnnns 20,849 |............ 19,077 foeeernenne 19,264 |oevveiiiiiiiiins o 2,641 | e 2,641 | e 21,905 [oooviiiiiiinens o 12,891 |........ 12,891 [ooeiiiiiiiinnns 138 |. 05/25/2047 . |5.A FM ....
CWL 2007-12 SERIES 200712 CLASS 1A2  5.671%
L 126697-AB-7 [ 08/25/47 oevveniiiiiiiiiiiieiiiieeeceiieeeeen | s . 03/25/2023 . |Paydonn .....oeeveviiiinnnns Jovvnininiiiiiinens feeeneeeens 69,503 |............ 69,503 |............ 68,460 |..eevnnnnnn. 68,555 |.oiviiiiiiiiiiin i [T 0 R A [T 0 R A (SIS TV R R R R 583 |. 08/25/2047 . |1.AFM ....
CWHL 2003-50 Adj % Due 1/19/2034 Mo-1
. 12669E-G6-7 [3.910% 01/19/34 .oovvveniiiiiiiiiiiiiiiiiinieeees | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,253 | 4,253 |ooooiiiinnnns 4,194 [..ooooeeenens L3072 (I O F Y/ FO [T/ PO F L0 20 R Y R 28 |. 01/19/2034 . |[1.A FM ....
CVS HEALTH CORPORATION PASS-THROUGH Redemption 100.0000
..12695%-AA-3 | CERTIFICATES ~ 3.416% 10/10/38 .....ccevvvvnners | unnnns . 03/10/2023 . | .eeenieiiii e . 10/10/2038 . |2.B ........
HSS PROPERTIES CERTIFICATES  4.210° Redemption 100.0000
L A2696F-AA-8 [ oo | L 03/15/2023 . | eeeeeeiiiiee s i e 32,532 [ooiiiinnnns 32,582 |oeeiiiinne 32,852 [oeiiiinne 720 L/ FUUU R (251 R ER (1. U R FCZ8K 720 NN FOU R R AR 229 . 09/15/2047 . [1.EPL ....

CVS HEALTH CORPORATION CVS HEALTH CORPORATION Redempt ion 100.0000
.. 12702%-AA-4 13.901% 10/10/39 ...evvvvvvvvrviiiiiiiiiiiiiiiiiiiies oo . 03/10/2023 . f.eiiiiiiiiiiiiiiieiiiiiees e e, 129,428 |........... 129,428 |.......... 129,428 |........... 129,428 |.oovvvveeiiiiie oveeeiiiiiiiies fovviiiiiiiiiins o fovviiiiiiiiiis e 129,428 [.vvveeeeiiiis e foviiiiiiiiiis i, 842 |. 10/10/2039 .]2.B ........
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CTL 2018-12 TRUST CTL 2018-12 TRUST ~ 5.550% Redemption 100.0000
. 12708#-AA-4 | 07/15/35 oooeeeiiieii [ . 03/15/2023 . | evvveiiniiniiiiiiniiiiiniinns e | 220,176 |eeeeenees 220,176 |........... 220,176 |........... 7 O O R (O R R 7 O P 2,040 |. 07/15/2035 . [2.B PL ....
CTL PHILADELPHIA LEASE FINANCE CTL
PHILADELPHIA LEASE FINANCE ~ 4.008% 12/27/26 Redemption 100.0000
LA2708%-AA-8 | eeeiiiiiiiiieeeee [ . 03/06/2023 . | .evvvvrriniiniinnnniiiiiniinns feeeeeeeeeeennneeees o 240,722 |...........240,722 |...........240,722 |........... 240,722 . 12/27/2026 . (1.F ........
Carrington Mortgage Loan Trust SERIES
.. 144526-AC-4 | 2007RFC1 CLASS A3 4.971% 12/25/36 .....ccevee [oeennnn . 03/26/2023 . |Paydoun .......ooooeeiiiiins |eeeiiinii e, 162,181 |.......... 162,181 |........... 143,665 |........... 149,978 . 12/25/2036 . [1.A FM ...

CARR 2006-NC1 SERIES 2005NC5 CLASS M2
.. 144531-DP-2 |5.331% 10/25/35
..144531-DQ-0 | CARR 2006-NC1 ~ 5.365% 10/25/35 ..
CARR 2006-NC1 FIt % Due 1/25/2036 Mo-

. 10/25/2035 . [1.A FM ...
. 10/25/2035 . |4.C FM ....

. 03/26/2023 . | Paydown ...
. 01/25/2023 . |Paydoun ...

.. 196,447 . 184,781 |....

...(549) [....

L 144531-EY-2 | 5.245% 01/25/36 .vevvvenerrenerienesieiesieenes [ e . 03/27/2023 . |Paydomn .c.ceveeeveerens foevieirieenieens [ 159,585 |.vvveve..159,585 |orverrn 151,906 |vueenennes 156,085 [covevrverrene forerenrene 3,520 [ foveennn 3,521 s o 159,585 |.veuvevenirieies feorerineiiiiene e fereeenniens 1,136 |. 01/25/2036 . [1.A FM ....
Carrington Mortgage Loan Trust SERIES

.. 144538-AC-9 | 2006FRET CLASS A3 4.981% 04/25/36 ...oceovns [ ceeee . 03/26/2023 . | Paydown ... .. 427,482 e 407,710 [ 411,254 | 427,482 |.. . 04/25/2036 . |1.A FM ...
Carrington Mortgage Loan Trust SERIES

.. 14453F-AD-1 | CLASS A4 5.071% 06/25/36 ...evevereerereeiens [ v . 03/26/2023 . |Paydomn ....eeveeeveerens foerieerieinieens [ 12,124 v 712,124 | 649,934 ........... 666,724 |.evveririreins ferrinns 45,400 [ooovveeiieein [ 45,400 [oovvveireiins e 712,12 |oeeieiieees feveeiciiiee v e 4,555 |. 06/25/2036 . |1.A FM ...
CARS MTI SERIES 20201A CLASS A1 2.010%

L ABTBA-AA-0 [ 12/15/50 1.veveeveneieieieiesieie e [ e . 03/15/2023 . | Paydown ... ....8,728 |.... .8,731 . 12/15/2050 . |1.A FE ...
CXHE 2003-B 5819

L 152314-00-1 [ 03/25/34 .. [ e . 03/26/2023 . |Paydonn .c.veveveverieiens [erreieieieieienns ferieennd 29,354 |oovieennen 29,354 |oeueiinne 28,850 [..ovueeene. 28,972 |ocvveireiin e ;72 O R ;72 O R 29,354 |oovvveireiins foerereiinnin e oo 268 |. 03/25/2034 . [1.A FM ....
CXHE 2003-B SERIES 20048 CLASS M4 6.218%

L 152314-0Y-T [ 03/25/34 ..o [ e . 03/25/2023 . {Paydomn .c.veveveveieies [oreeieesieeieens [ 28,321 [oorrinee 28,321 |eovienee 28,300 [oevveeene 28,308 [oevvererieiin foerieenienn LT P R L IS R 28,321 [eoeieiiiiens v [ o 328 |. 03/25/2034 . [1.A FM ...
CFAB 2003-4 SERIES 20032 CLASS 242  5.391%

L AB1546-EN-2 [02/25/33 v [ e . 03/25/2023 . {Paydonn .c.veveeevereeiens [oreeieeiieeieens [ 23,076 |oveveennns 23,076 [oovrvennes 22,499 oo 22,503 [ooeeiiiiiiis oo [ IO S [ IO 23,076 |ovoveerreriies fooreeiireine oo [ 189 |. 02/25/2033 . |1.A FM ...
CFAB 2003-4 5.159% Due 11/25/2032 Mo-1

L A61546-FX-9 |5.159% 11/25/32 .venveneieisieresieiesieenes [ e . 03/01/2023 . |Paydomn .c.ceveeevenveens foerieerieinieiens [ 156,051 [coveueeene 156,051 |.veeeeee. 150,004 [..voeeee L7 17/ FSR S 1,877 |oeeeernenns [ L7240 PSS 156,051 [ovevereeiriere foereeininienns freeereseinie foerereines 1,463 |. 11/25/2032 . [1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

. 161630-AG-3 | 3.644% 02/25/37 .vvvvevenereisienesieesieenes [ e . 03/01/2023 . | Paydomn .o.eoveveeveeriens [oerieieieeniiens [oerieeieeeens 2 e 2 [ 2N 2 foveeirnienes [ o v o e 2 | o v [ . 02/25/2037 . |1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

. 161630-AU-2 | 3.78%% 02/25/37 ..cvvuveveveeiieieisieesieenns [ e . 03/01/2023 . {Paydomn .o.coveververeriens foereeeninieriiens foerieieens 3,267 fooeeriirine 3,267 |erriennne KIRTA T S IR AR R - OO RO - SR IR 3,267 |ooveeiieiie foeveveiieins e oo 21 | 02/25/2037 . |1.A FM ...
CHASE 2007-A1 Adj % Due 2/25/2037 Mo-1

. 161630-AY-4 | 4.064% 02/25/37 ..covvevieeeiinienisieesieines [ e . 03/01/2023 . {Paydomn .o.veveververeriene foereeenirieieiee [oerieieens 9,396 [ovevirinnne 9,396 [oevrvernen 9,321 e 9,330 |oevreireies foeeiieind (- O RO (- OO FUR 9,396 |+vvveiieiiie foerereriein e [ 61 | 02/25/2037 . |1.A FM ...
CFLX 2006-2 4.84837% Due 9/25/2036 Mo-1

L A61B5M-AF-5 | 4.816% 09/25/36 .....veververiieririeieieieieiens [ e . 03/01/2023 . {Paydomn .c.veveveveeevens [oreeieerieeiieiens frveeens 59,372 [oorrenene. 72,169 |oovienenee 66,170 |veveenene 67,088 |ovevreriies ferreieens 4,200 [oreoiieiiiees e 4,200 [ooeeiriiiis oereeine LA TYI:7 A S RV (11,8%) |....... (11,89) [cevvvvereeiens 574 |. 09/25/2036 . [1.A FM ....

.. 16678R-AV-9 | CCMFC 2004-1A  4.591% 01/25/35 ...oeveveevans [ evee . 03/01/2023 . |Paydonn ...eevevevereeres |ooerieerieesieens [ereeeenns 146,346 |........... 146,346 |........... 136,430 [........... 137,318 [eeveeeeeeiiiees foveeins 9,028 [ooeveeiiens foreeins 9,028 [ooveeeiieiies forrieienns 146,346 [ovoveiieiiers oreeieeiiies [reeeieeeines foereeienenns 1,518 |. 01/25/2035 . [1.A FM ....
CMSI 2006-1 5 1/2% Due 2/25/2036 Mo-1

L AT2973-5E-5 |5.500% 02/25/36 .vvveveveeereeereeeineenenens | eevenes L 01/01/2023 . {Paydonn .c.veveeeveeeiens [oeeieeiieesieens [oeeeeeeeienes CC I 779 |ooveeeeienne (730 686 -vovereeriiies feorerereriiens frerereneienes fereeeinieiens foereeeieneien e B86 [orvererieeries foreeeereinns X I F <X 2 AU 4 |.02/25/2036 . [1.A FM ....
Citigroup Mortgage Loan Trust SERIES 2004HYB4

L A7307G-MC-9 | CLASS AR 5.161% 12/25/34 .vovveveeereieinn [ . 03/25/2023 . {Paydonn .e.veveveverieres [eeeeieesienieens [eeneieens 31,911 e 31,91 [ 30,914 [ocoeveee 31,014 [ooreereeiies e 72 RO AU 897 |eveeeerines feereiiinn 31,91 oo fereeiieies o [ 369 [. 12/25/2034 . [1.A FM ...
Citigroup Mortgage Loan Trust SERIES 2006AMC1

.. 17300P-AB-2 |CLASS A 4.991% 09/25/36 ..o.vovevvevenrreens [ v . 03/25/2023 . {Paydonn .e.veveveverieres [eeeeieesiensieens [eeiereen 30,144 | 39,144 |oournnnne 35,719 [oevrenene. 36,411 [ooieeieeiens e 2,733 [ooeiieiiiiees e 2,733 [ooeieeiies e 39,148 [ooivieiiiiens e [ o 24 | 09/25/2036 . |1.A FM ...
CGOMT 2013-GC11 SERIES 2013GC11 CLASS A4

.. 173200-AG-3 |3.003% 04/10/46 .....veverveeeierereereieieieies [ eevene . 01/12/2023 . | Cal | 100.0000 .oove overeeeieriieeens foreeeens 832,385 |o.ovevnnn 832,385 |[........... 858,820 |........... 854,640 |ovoverereiaes feereiine (€73 ISR IS (44) | [ 854,596 [vvererieeren [ernen (22,211) [....... (22,211) [evevrrenne 2,145 |. 04/10/2046 . |1.A ........
CLEARBRIDGE ENERGY MIDSTREAM SERIES B SENIOR

..18469P-A8-9 | SECURED NOTES  3.870% 02/07/23 ...veeveveevaves [ evee . 02/07/2023 . [ MAtUF ity vovveveieieers [eeeeieieieieienes feenene 1,672,851 |........ 1,672,851 |........ 1,672,851 |........ 1,672,851 [covevieieiiiaes fooeerieierieies foeeeneienens foeeeieeeieeies e o 1,672,851 |oveverieieis forrreeiiieiee |oeveeieiens [oeeeienene 32,370 |. 02/07/2023 . [1.A FE ...
CONTINENTAL WIND LLC 6% Due 2/28/2033 FA31 Redempt ion 100.0000

..212168-AA-6 |6.000% 02/28/33 ......eeveveneerenrerenreieneeienens [ eerenes L 02/28/2023 . | evviveeirieiieeiineinnen | [ 434,145 |........... 434,145 ... 434,145 | 430,145 [ Joeeieieieies [ v forrreiieiees foeveeeens 438,185 [ oo oo i 13,024 |. 02/28/2033 . |2.B FE ...
CORECIVIC OF KANSAS, LLC CORECIVIC OF KANSAS, Redempt ion 100.0000

..218724-AA-5 |LLC  4.430% 01/31/40 ... e . 01/31/2023 . | .. . ... 95,009 ...95,009 ...95,009 |............95,009 |.... ..95,009 |.. . 01/31/2040 . |1.F PL ...

CORNERSTONE BUILDING BASI .
S 21926D-AA-T | e | e . 02/27/2023 . [Various ....eeeeeeeiieees |oveeeeiiiiiieeeeiis e 724,994 |........ 1,000,000 |........ 1,058,935 |........ 1,041,897 |.oovveeeeeeenn e (2,625) oo fourees (2,625) ). foreee 1,039,272 |ooeeeeiiieees e (314,278) |...... (314,278) |............ 38,451 |. 01/15/2029 . [5.A FE ....
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CSFB 2004-1 5.91296% Due 2/25/2034 Mo-1
.. 225818-AX-6 [5.922% 02/25/34 ...veuviieiiiiienenenenenies | e . 03/01/2023 . |Paydomn ..eveveverienie forerienienienenens oo 20,318 |ooevennne 20,318 |rrrrenne 18,667 |.vvrvereenne 18,988 |.evevvririnins e 1,830 [ervvriniiiinee e LK L AU AU 20,318 [oooviiiiiiin [ s i 1738 | 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 ...veuvveneveninienesieienieenes [ e . 03/01/2023 . | Paydown ... ... (256) [. ceen (256) |... . 06/25/2034 . [1.A FM ...
CSFB 2004-1 5 1/4%
.. 225418-G-1 |5.250% 06/25/34 ..vevvveneieninienesieienieenes [ e . 03/01/2023 . | Paydomn .o.eeveeeveeevens [oovvieerieenieiene [eoeeerenn8,089 [ 6,089 |oiiiiinn 6,279 [ 8,198 [oviiciiciiis [ QKD R R (139) [-veeeeerrenins [ 8,059 | i e o 55 |. 06/25/2034 . [1.A FM ....
CSFB 2005-10 Flt % Due 11/25/2035 Mo-25
. 205470-EC-3 |5.545% 11/25/35 .uvveeeenisieneseeieneeienennens [ e . 03/25/2023 . |Paydomn ..cveververienie forerienienienenens oo 21,204 foviienne 29,167 |vrerennne 22,280 v 28,482 |viiiiiines e Z98 VT PR R VS V< FURRURR VR 27,657 |oveveieieiie oo (6,363) |-....... (6,363) [-eveeeeeenns 286 |. 11/25/2035 . [3.A FM ...
CSOLAR IV SOUTH, LLC SR SEC  5.371% 09/30/38 Redempt ion 100.0000
L 20050H-AA-9 | ettt [ e L 03/31/2023 . | 1evveeireeinieineeieiees [ereeeeseeieens [ 97,31 [orrnene 97,31 v 97,335 [oovrvennnne I%:7 ) AU L1 P ST LI AU A 97,31 [ooiiiiiiins e oo i 1,308 |. 09/30/2038 . [2.A PL ...
CSOLAR 1V WEST, LLC CSOLAR IV WEST, LLC Redempt ion 100.0000
.. 20064%-AC-2 | 3.850% 03/31/41 wveuveviieeiieiisieieeeeesiens [ e L 03/31/2023 . [ evvreeeirieiieieieeneenes [ [ 162,201 [ooveinene 162,291 |ovrvennnes 162,291 v 162,291 [oovveeriverins foereeierenieins e [ v s 162,291 [oveveiiiine Joreiniriinis forereieieies foeeenenen 1,562 [. 03/31/2041 . [2.B PL ...
DNKN 2015-1A SERIES 20211A CLASS A21
.. 233046-A0-4 [ 2.493% 11/20/51 o.evvvieiieiiiiiiinieenenine | e . 02/15/2023 . {Paydomn .c.veveveveeeens [oreeieeiieeieens [eeeieen 25,000 [voeerene 25,000 |eeeeerinnne 25,000 [ooeereenenne 25,000 [ooeeeiriiiinee fooereneiins e e o oo 25,000 [oeverieiiiin feoniiniiiie s 156 |. 11/20/2051 . [2.B FE ....
DG-CS MASTER BORROWER LLC CLEARWAY ENERGY INC Redempt ion 100.0000
.. 233254-AA-9 | 3.510% 09/30/40 ...eoveverieriieiirieieieeeeiene [ e L 03/31/2023 . [ evvreeeirieiieieieeneenes [ [ 363,602 |..eueeee. 363,602 [...c..e. 363,602 |....e... 363,602 |vveviiieiires ferreeneieiie foereeninein [ oo e, 363,602 |-veveriiriies forrenenienine oo e 6,381 |. 09/30/2040 . [2.CPL ....
DAIMLER FINANCE NA LLC BASIC ~ 3.350%
..233851-DD-3 |02/22/23 ... I IO . 02/22/2023 . [ MAtUFity ooverveerieins [oerieesieeieens [ 25,017,000 |[....... 25,017,000 |....... 24,866,806 |....... 25,012,355 [ovovviviviins foerenn 8,645 [ [ 4885 | o 25,017,000 |.. . 02/22/2023 . |1.G FE ...
DBALT 2007
.. 25150U-AA-6 | 3.908% 04/25/47 ..ovuvevieeeienieinieisieinns [ e . 03/01/2023 . |Paydomn ..cveververvenies forerienienienenens oo 207,332 |overreenne 207,332 fovrreene 186,550 [..veenee. 191,528 |oevvevriiinins e 15,804 |ovvveviiiinies e 15,804 |oveeeiiniinins e 207,332 . 04/25/2047 . [1.A FM ...
DIVERSIFIED ABS PHASE V LLC DIVERSIFIED ABS Redempt ion 100.0000
..25512D-AB-5 |PHASE V LLC  5.780% 12/28/30 ..eevvveeverireen [ v L 03/28/2023 . | .uvveeirieiinieineieees [ [ 1,977,705 | 1,977,705 |........ 1,977,705 | 1,977,705 [ovevivieinaee foeveneieniies foverinniennne v foeeeiiieines o 1,977,705 [oveviiiiiene Joereniinienis Joeereneienes foeeenenen 19,148 |. 12/28/2030 . |2.B PL ...
DPABS 2012-1A SERIES 20211A CLASS A2I1
. 25755T-AP-5 [ 3.151% 04/25/51 .evvveeieeneieiiniescninenine | e . 01/16/2023 . |Paydomn ..c.vevvevervenies foeereenienienenens oo 18,750 |oevreereenne 18,750 [vrvvrene 18,750 |ovvreereenne 8,750 |ovvvvenevnnnins Jorenrenenenes forveenieninine oo e s 18,750 oveververienes forneneniinine oo e 148 | 04/25/2051 . [2.A FE ....
PI0 PICO LLC SENIOR SECURED NOTES ~ 4.170% Redempt ion 100.0000
..26860#-AA-8 [ 12/31/41 .oveiiieeeeeeeeeeees [ e L 01/01/2023 . [ 1eveeireeieieinieiniees [reeeneeeeeeees [ I - [ A 58 [oveeerernrniene [ e s s e 58 [oeeeiiiiin feeerininiiee [ . 12/31/2041 . |[1.G PL ...
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR Redempt ion 100.0000
..28258#-AA-4 | INVESTCO 1 LLC ~ 4.680% 11/30/35 ...vevvvvcvre [nee . 02/28/2023 . | .. . 11/30/2035 . [2.C PL ....
8point3 SOLAR INVESTCO 1 LLC 8point3 SOLAR
..28258#-AC-0 | INVESTCO 1 LLC ~ 4.680% 11/30/35 ...vevvvevens [vee L 02/28/2023 . | ceeeereeeeneeeeeeees e oo 82,077 [ 82,077 [ i82,077 [ 82,077 |oiiiiiiiies e v oo e e 82,077 [oevveveiviiins feoriiiiiie o i 1,921 [. 11/30/2035 . [2.C PL ...
ENTERPRISE PRODUCTS OPER BASIC ~ 3.350%
1. 2937V-AZ-6 [ 03/15/23 ..eveieieereiieiiniiee s | e . 03/15/2028 . [Maturity «ooovevveveerins Jovereevieieienens [ 15,000,000 |....... 15,000,000  |....... 15,498,600 |....... 15,000,000 |oevrvvreininnins Jorerrerenenes foereenieninine oo e [ 15,000,000 |vevveverenes forrerrimnienine v [ 251,250 |. 03/15/2023 . |2.A FE ....
FLNG LIQUEFACTION 2, LLC SENIOR SECURED NOTES Redemption 100.0000
..30288*-AA-8 | 4.540% 03/31/38 ...cvvvevieeriinienisieesieinne [ e L 03/31/2023 . [ evvreeeirieiieieieeneenes [ [ 512,500 |.eoeenene 512,500 [covevnene 512,500 |ovvevne 512,500 |voverrrerinee fereeneienne foererennenns freveieneins oo e, 512,500 |oveverieriies forveenienienins oo e 11,634 |. 03/31/2038 . |2.B FE ....
FRENF 2013-K28 3.49396% Due 6/25/2046 Mo-1
+.30201H-AE-7 [ 3.610% 06/25/46 ....evvevveenerieenienieninnines | ceees . 02/27/2023 . |Cal | 100.0000 .ve [oveieiiiiienies e 1,943,823 |........ 1,043,823 |........ 1,983,306 |........ 1,943,823 [ovovvrvniniine [ e s s e 1,943,823 ovovveviiiiies foevenienienine oo e 11,075 |. 06/25/2046 . |1.A ........
FRENF 2013-K28 3.49396% Due 6/25/2046 Mo-1
+.30201H-AE-7 [ 3.610% 06/25/46 ....evvevveenerieenienieninnines | ceees . 01/01/2023 . |Paydomn ..eveververienie forereenienienienens oo 1,146,177 ... 1,146,177 | 1,169,459 |........ 1,946,177 [eveviiiiiine [ i e o oo 1,446,177 [oeiiin e [ v, 3,272 |. 06/25/2046 . |1.A ........
FLNG LIQUEFACTION 3, LLC FLNG LIQUEFACTION 3, Redemption 100.0000
..30306V-AA-7 |LLC  5.550% 03/31/39 ..vevevervrvenereererienenns [ e L 03/31/2023 . [ .vvrveeinieiieeeeeeneeines [orerieienieeneiens [eeneen. 170,850 [ 170,850 |.veueeee 170,850 [.......... 170,850 [oovvveviveiens Joerererenienes feoverniiiien foeriiiieis e e 170,850 . 03/31/2039 . |2.C FE ...
FIRST FRANKLIN BANK SERIES 2004FF5 CLASS A1
.. 32027N-JT-9 |5.551% 08/25/34 ..vvvvveneveniienesieienieenes [ e . 03/27/2023 . | Paydown ... ....6,308 08,208 [ 6,230 [ .6,308 |.. . 08/25/2034 . [1.A FM ...
FIRST FRANKLIN BAN
L B2027N-WP-2 [5.191% 11/25/35 . | e . 03/27/2023 . |Paydomn ..cveveveriinie foreerenienenenens oo 12,504 oo 12,504 | 11,948 | 12,119 Lo [ 425 |iiiiiiinies e 425 |iiiiiiinies e 12,508 [ [ s e 58 |. 11/25/2035 . |1.A FM ....
OHI0 EDOSON TONER, LLC OHIO EDISON TONER, LLC Redempt ion 100.0000
..33766#-AA-9 | 3.200% 06/15/35 ....vververirverereeeeiereesiene [ eevenes L 03/15/2023 . [ vvvreeeineeenieiineeeenes [ [ 279,464 |.vvennne 279,464 oo 282,249 |..oouee 281,764 |oooeciiiciis o (G2 00) ) RN (2 00) ) RN 279,464 [oooveiiiiin [ s i 1,492 |. 06/15/2035 . |3.A e
FLORIDA PIPELINE HOLDINGS, LLC FLORIDA Redemption 100.0000
..34107@-AA-7 |PIPELINE HOLDINGS, LLC ~ 2.920% 08/15/38 .... |....... L 02/15/2023 . [ vevrveeireeieieiineeeeenes [ [ 660,351 |.veeeee. 660,351 |vvevne 660,351 [veueeee. 660,351 [-vvererriens foererereieiens Joerereiineis oo v e 660,351 |veveveriies forreniniinine oo e 9,641 |. 08/15/2038 . [2.B PL ...
CORKTONN MOBILITY HUB LLC CORKTONN MOBILITY Redempt ion 100.0000

.. 34524¢-AA-0 |HUB LLC  4.720% 07/15/42 ....ceoeeeeeeeeeeeeeees oo . 03/15/2023 . | .uvvveeriiiiiiiiiiiiiiiiiiiins i e 143,331 |........... 143,331 |........... 144,711 ... 144,633 |.oovvveeiiiinn v (1,802) ). fornen (1,802) )i forreeannns 143,331 fovveeeeiiiiis e foviiiiiiiiiins o, 1,129 | 07/15/2042 . |3.A ........
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GSR 2003-13 Adj % Due 10/25/2033 Mo-1
.. 36228F-YY-6 [4.122% 10/25/33 ...ooevvviiiiiiiiiiieneceiies s . 03/01/2023 . |Paydonn .....euunveviiinnnnn Joeveniinniniiiiins o 1,968 [ooiiiiinnnns 1,958 |oveeeinnns 1,998 [.oooiiiinnnns 1,985 |ovveeiiiiiiins o (270 P A (20 P A, L1 ) A R E N 13 . 10/25/2033 . |[1.A FM ...
GSAMP 2005-AHL FIt % Due 4/25/2035 Mo-25
..36242D-2B-8 [5.820% 04/25/35 ...coovvvviiiiiiiiiinieeiiiines | s . 03/27/2023 . | Paydown ... ... 86,374 ...86,374 ... 75,500 |.... ..86,374 |.. . 04/25/2035 . |[1.A FN ...
GSAMP 2005-AHL 5 1/2%
.. 36242D-50-9 [5.500% 06/25/35 ...cevvvvvnniiiiiiiiinieiiiniieees | s . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,276 [ 3,276 |eeerennnnnns 3,268 |ieevennnnnns FC (1 T R E R L PO RN L P R [T I U KPR ERR R RN 40 |. 06/25/2035 . |[1.A FM ....
GSAMP 2005-AHL 5% Due 8/25/2019 Mo-1  5.000%
..36242D-ET-6 [05/25/43 ...oovvvviiiiiiiiiineecciiieeeceviies | s . 03/01/2023 . |Paydomn .....uuunvviiiiinnns Joevnnnnieiiiiines foeeeeeeiiiinns 304 i 304 | 311 | 0 O O O R RN 0 R O RN 3 |. 05/25/2043 . |1.A FM ....
GSAMP 2005-AHL 5% Due 9/25/2034 Mo-1  5.000%
.. 36242D-EY-5 [09/25/34 R R . 03/01/2023 . |Paydonn .....euenvvviiinnnnn Jevvniinniieiiiins o 5,280 ....5,280 05,460 |.............5,402 |.... ...5,280 |.. . 09/25/2034 . |[1.AFM ...
..36242D-FG-3 |GSAMP 2005-AHL  5.897% 09/25/34 ....ccevveeees | uunnnns . 03/01/2023 . | Paydown ... ... 55,830 ...55,830 ...54,95 |............55,055 |.... ..55,830 |.. . 09/25/2034 . |4.CFM ...
GSAMP 2005-AHL 5% Due 12/25/2034 Mo-1
.. 36242D0-QY-2 [5.000% 12/25/34 ..coevveeieeieeeniieeeeeeeneeeee | s . 03/01/2023 . |Paydomn .cevvueneeeeennnis Joeeennieeeeeeniees e 3,731 | 3,731 |eees 3,682 |oeereninns 3,688 |eeeeiiiiiieiin e ;7 IR FOPPN L7 IO ISP 3,781 oo oreeemniieeeee e e 32 . 12/25/2034 . [4.C FM ....
GIVAUDAN UNITED STATES INC 3.3% Due 2/6/2023
..37636#-AK-6 |FA6  3.300% 02/06/23 .......ccvvvmuieeeeeennnaes | s . 02/06/2023 . |Maturity .....coovvieiiiee Joevmniieeeeeeiees e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [..oeeeeveneeeee fooveemmniiieees oo e e e 10,000,000 |-eevvveueeeeenn [oeeemmnnaneeeenn Jeeeennieeeeeeen Jeeeennnns 165,000 |. 02/06/2023 . [2.C ........
GRIFFITH FOODS 5.47% Due 1/15/2029 JAJO15 Redenption 100.0000
..39839#-AF-8 [5.470% 01/15/29 .eevveeeeiiiieieeeeeeeneeeeeee | s L 01/15/2028 . | eeveeiiiiiiiiieneeciininnees e s 750,000 |..eeennnnn 750,000 |oeeeeennns 750,000 |eeeeennnn 750,000 eevveneeeeemnnn Joemmnneeeeennns Joermnieeeeenne Joenriieeeeenns e s 750,000 [veeeeeeemmnns foeeeeeeemnies fereeeeeeennees feeeeeeeeens 10,256 |. 01/15/2029 . |2.C ........
HSI Asset Securitization Corpo SERIES
..40430K-AH-4 [ 20060PT4 CLASS M1 5.141% 03/25/36 .. [P . 03/26/2023 . | Paydown ... ... 99,331 ...99,331 L 79,713 fo...l....85,733 |.... ..99,331 . 03/25/2036 . |1.A FM ...
HPS STRATEGIC INVESTMENT PART STRATEGIC Redemption .
..40488%-AA-5 | INVEST V SENIOR  9.398% 12/05/32 .....cccvvve | uunnnns L 03/14/2028 . | .eveeiiiiiiiiiinieiiiiiinnees e e 3,281,726 |........ 3,281,726 |........ 3,281,726 |........ 3,281,726 |.eeeeeenieieeen Joeeemniiieeeees oeeemiiiiieees e e e 3,281,726 |eeeeieeeeenns Jeeeneiieeeeenee Jeeeniieeeeeens e 15,159 |. 12/05/2032 . |3.B FE ....
HPS STRATEGIC INVESTMENT PART STRATEGIC Redenption 100.0000
..40488%-AB-3 | INVEST V JUNIOR 10.648% 12/05/32 ...ccevvvnees | uunnnns L 03/14/2028 . | .eveeiiiiiiiiiineeiiiiienees e e 1,640,863 |........ 1,640,863 |........ 1,640,863 |........ 1,640,863 |.eoeeeeeeeiieee foereeeeei e e e [ 1,640,863 . 12/05/2032 . |3.C FE ....
HARRIMACK HOLDINGS LLC HARRIMACK HOLDINGS LLC Redenption 100.0000
..413707-AA-8 [3.500% 04/07/31 wevvreeiieeieeieeeeeeeneeeeeeenn | s . 03/07/2023 . | .. ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... .. 500,000 |.. . 04/07/2031 . |1.F PL ....
HUDSON TRANSMISSION 4.41% Due 5/23/2033 Redemption
.. 44416%-AB-2 |FMAN31  4.410% 05/31/33 oovrreeeeeiiiiieeeeee | s L 02/28/2028 . | .eveeiiiiiiiieneeiiniienees e e 271,007 el 271,007 |oeeerennnns 269,464 |........... 269,903 [.ooeeeeeiiiieeee oo 1,104 [ [ 1104 | 271,007 . 05/31/2033 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AE-6 [4.440% 11/30/32 ooeeeeeeiieeeeeeeeeeeeeeeeeee | s L 02/28/2023 . | .eveiiiiiiiiiieeeeiniieeees s e A P 12,796 |oeeeennnnnns 12,796 |oeevennnnnns 12,796 |veveeeeeeeenne Joemnineeeeenns Jeemeiieeeeennes Jonieeeeeenes Jeeieeeeeeiees Joreeeeeeees 12,796 |oveeeeeeceniies ermeeeeeemnniee feeeeeeeeeeiiiees e 142 |. 11/30/2032 . |2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
. 44416%-AF-3 [4.440% 11/30/32 ooeeeeeiieeeeeeeeeeeeeeeeeeeee | s . 03/01/2028 . | .eveniiiiiiiiinieiiinieeees e e 9,765 [ 9,765 |eeerrnnnnns 9,765 |oeerrennnnnns [T (<1 FOUPRP FVUPRRRRUUPPOT IOPPRRRRUUPPE ASUTRRPUPRR ISUOTRRRPUUPRT AP 9,765 |oeeeeeeeiiieeee foreeemmiiiieeee e s 108 |. 11/30/2032 . [2.A PL ....
HUDSON TRANSMISSION HUDSON TRANSMISSION
L 44416%-AG-1 [4.440% 11/30/32 ooeeveeiiieeeeeeeeeeeeeeeeeee | s L 03/01/2023 . | .eveiiiiiiiiieieiiniineenes e e 010 |oveeeies 56,010 |oeeeeunnnnns 56,010 |oeevennnnnns 56,010 |eveueeeeemnnnn Jormneeeeeemnnne Jermmeereeennnns Joieeeeeeenies e e 56,010 |oevvveieeeeenns Joermrnieeeeenne Jeevniineeeeenns e 622 |. 11/30/2032 . |2.A PL ....
..44919*-AC-2 || 595 EXPRESS, LLC NOTES  3.310% 12/31/31 .. |....... L 08/31/2028 . | eveeiiiiiinieeieiiininees e e 177,461 [ 177,461 |eeeeeee e 177,461 [l 77,459 s 2 e e 2 i s 177,461 [ooeeeeeiieies o . 12/31/2031 . |1.F PL ....
Impac Secured Assets Corp. SERIES 20063 CLASS
.. 45255R-AB-3 |A2  5.031% 11/25/36 .. [T (R . 02/27/2023 . | Paydown ... ....6,821 .6,821 1 . 11/25/2036 . |1.G FM ...
Impac Secured Assets Corp. ASS
.. 45255R-AB-3 [A2  5.031% 11/25/36 eevveeeeeeeeieeeeeeeiies | s . 03/27/2023 . |Paydomn .ceevvueeeeeennis Jeeenniieeeeeeniees e 1,642 [oooeeeennnnns 1,940 |oeeeeieeeeen 1,610 [ 1,728 [ o 184 [ e 184 L s 1,908 [ooeeeeeeeniiees feeeeeeeens (265) |-evvnennnns (265) |+eveeenneeaennes 17 | 11/25/2036 . |2.A FM ...
INDIANA MICHIGAN POWER 3.2% Due 3/15/2023
..454889-AP-1 [MS15  3.200% 03/15/23 ..eevveeeeeeeeeiiieeeeee | s . 03/15/2023 . |Maturity .... .... 100,000 .. 100,000 |.. . 03/15/2023 . |1.G FE ....
RAST 2004-A2 5 3/4% Due 11/
. 45660N-VH-5 [5.750% 11/25/33 oeeeeeeieeeeeeeiieeeeeeeeneeeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 38,396 |.eeennns 38,396 |...coeennnn 39,260 |...ccovennnn 38,961 |eeeeeiiiiieenn eeeenins (564) |.eevveneeeeeenn eeennins (564) |+eevennaeeeeenn oeeennns 38,396 [..oooevvniiiiee foeeeeiis e e 411 |. 11/25/2033 . |2.B FM ....
INGERSOLL-RAND GL HLD CO 4 1/4% Due 6/15/2023
..45687A-AJ-1 [UD15  4.250% 06/15/23 ...cceevveeeeeeeinniaeeee | s . 03/20/2023 . |Various ......ccceeeueeeeees foeeemmnnnneeeennnins Jounnns 2,000,000 |........ 2,000,000 |........ 1,996,300 |........ 1,999,795 [..ovveiiiiiiies oot o1 I IO FEPPN 99 | Jeeeenenn 1,999,894 |..oovviiiiiiien [oeeeeiinnns 106 [....coennn 106 [ 22,431 |. 06/15/2023 . [2.B FE ....
IOWA INTERSTATE RAILROAD, LTDS SENIOR SECURED Redempt ion 100.0000
..462470-AA-2 [NOTES  4.530% 01/28/28 ...coovveeveeeinnnieeeee | s L 01/28/2028 . | .eveeiiiiiiiiinieiiiiieeees e e 1,667,000 |........ 1,667,000 |........ 1,667,000 |........ 1,667,000 |-oeevveniieieeen oeemmmniieneee Jeeemeiieieees e e e 1,667,000 [..oeeevveniiieee oo s e 37,758 |. 01/28/2028 . |1.D PL ....
JPWNMT Adj % Due 12/25/2034 Mo-1  3.439%
L AB624T-HE-6 [ 12/25/34 ..o | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 171,620 |.......... 171,620 |oeeeennnees 152,312 |oeeeeeennns 159,856 |eevvvnniereeenn Jeeennnnn 11,763 [ooeeeeeiiiiieee e 11,763 [ooeeeeeeiiiieee o 171,620 [ooeeeeeneieee foeeeeei oo et 1,311 |. 12/25/2034 . |[1.A FM ...
JPMMT Adj % Due 11/25/2033 Mo-1  4.184%
.. 466247-K7-7 [11/25/33 oieeeeieeiieiiiiiae e eeernennnees | nnees . 03/01/2023 . |Paydomn .eevveueerrernnnns Joorennnnarecnnnaes Jorinnaaeees 5,808 [..cennnns 5,808 |..ccoeernns 5,797 |oevvvnnnanes 5,797 |oevvvninnieenne oeennnnnaaees i fos i oo 5,808 |evuiiierrrnns Joeennererennnns Jonnneeeeeeniiins Jeeeiaaeeeeiennans 41 ). 11/25/2033 . |[1.A FM ...
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JPVNT Adj % Due 6/25/2035 Mo-1  3.644%
. 466247-QA~4 | 06/25/35 ... | e . 03/01/2023 . [Paydoun .vevevevvrieiene foereereririeieiees [oeeeeenns 4,639 [ooviiirnne 4,639 |oorennee 4,62 e FN:7< ) FUR T L7 P ST L7 P T 4,839 |ooveeiieiine foerereiiein s oo 30 | 06/25/2035 . |1.A FM ...
JPMNT Adj % Due 6/25/2035 Mo-1  4.213%
. 4B6247-0Y-2 | 06/25/35 ... | e . 03/01/2023 . | Paydown ... ... 12,789 ...12,789 12,648 ..l 12,700 . ..12,789 |.. . 06/25/2035 . |1.A FM ...
JPNICC 2013~
. 466300-AJ-9 | 3.674% 12/15/47 oo | e . 03/01/2023 . [Paydoun .veveveeevrvriens oereeiririsieiees [renens 2,282,022 | 2,232,022 |....... 2,302,732 [ooeueee 2,300,575 [oevvreevraiine foveene (68,554) [+vvvevvreeires foerene (=7 AU 2,282,022 |oovveiieiiie foerrveiinein foeveeieiens oo 15,709 |. 12/15/2047 . |1.A ........
JFK FUEL INFRASTRUCTURE LLC SENIOR SECURED Redempt ion 100.0000
4666 1#-AA-T |3.440% 04/13/27 .vvevriniieerieieeeieienneninns | oo L 03/13/2023 . [ cevueereeereeieieieeinenine oo [ 410,895 |.ovennnn 410,895 |........... 410,895 |........... 410,895 |ovoveveeiiiees fevererereiiee frererneiene o o o 410,895 |ovevvvveiieies feoeiieiiiiene e [ 1,180 |. 04/13/2027 . |1.G Z .....
JFK FUEL INFRASTRUCTURE LLC JFK FUEL Redempt ion 100.0000
..466614-AC-3 | INFRASTRUCTURE LLC ~ 3.250% 04/13/27 wovvvr | venvne L 03/13/2023 . [ cevueereeereeieieieeinenine oo [ 142,338 [ovovrnnne 142,338 | 142,338 oo 142,338 [oovoeeeeiens [ oo e v e 142,338 |ovveeiriienns [ e o 386 |. 04/13/2027 . (1.6 Z .....
JRD HOLDINGS SECURED TRUST JRD HOLDINGS Redempt ion 100.0000
..466718-AA-7 | SECURED TRUST ~ 3.620% 01/15/41 w.vvvvvevvis | verene L 03/15/2023 . [ cevuvereeeeieieieecninnns feeeenenireeees [ 1,100 [ooriiine 1,101 | 1,101 forveeernnnen 1,901 feovvieieeiees foeeieieieiins oo oo v e 1,901 [ feoeriieiinn v o 7 | 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 03/01/2023 . [ ceveveereeeeeeieieenieenniee oo [ 88,284 |.cveueee. 88,284 [.oeeee. 89,167 |ovvenee 89,103 [oevvvevraiine e (818) |-vveverereees Jorererenns (31D S 88,284 |voveiiieiiies forreiiieiis oo [ 301 [. 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 03/15/2023 . [ cevvereeeeieieieceenenines oo [ 83,441 |oiiinnnne 83,441 [ 83,441 |orrennnne 83,441 |oroveieeeieies foeeeeieiinns e [ oo oo 83,441 [eovereiiiiens v [ o 447 | 12/15/2041 . [2.B ........
Redemption 100.0000
..466748-AA~4 |MHHS CTL MHHS CTL  3.510% 12/15/43 .vcvvens | venene L 03/15/2023 . [ cevueeereeieieieieeenenine [oereeeneneeiiees [eeeens 139,578 [ooveveeee 139,578 |vveenee. 142,370 v 142,277 |oveeennenes [ (2] FS R (2152 ) IR 139,578 [ooveiieiiiiene Joererireinies ferereiiiiens o 817 | 12/15/2043 . |4.A ........
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 03/15/2023 . [ cevueeereeieieieieeenenine [oereeeneneeiiees [eeeens 159,118 [ovvevee 159,118 [oovvrennne 159,118 [..vveeene 159,118 [oeveveieirines foovereieeieies Joeveeeieienes foeverereiiees foeerniieiens oo 159,118 [oveviieiriere oeveeirieienns feveeeiereieie foererieinas 1,139 |. 01/15/2038 . [2.B Z .....
JRD HOLDINGS LLC 4.13% Due 3/27/2024 MS27 Redempt ion 100.0000
..481218-AD-3 | 4.130% 03/27/24 .. O P L 03/27/2023 . [ ceveveeenereeieieieeenenene [ o 1,001,000 [........ 1,001,000 [....... 1,001,000 [.veveen 1,001,000 [ovoveevrerrns foovviveeieiens oo oo oo o 1,001,000 |.. . 03/27/2024 . |2.B PL ...
KDP FRISCO TX CTL KDP FRISCO TX CTL  3.300%
.+ 482598-AA-3 | 06/24/37 ..vvvrineeieieieieieieee e | e L 03/10/2023 . [ cevueererenieieieieeeeenene e [ 104,761 |ovvenene 104,761 [ 104,761 [veeeeee 104,761 [oovveciinien Joereeereiiens feorernieiiien foevieiieis o e 104,761 [ovvevireinee foevveiiieiins fooreiereienes [ 577 |. 06/24/2037 . [2.B ........
KIRBY CORP 3.29% Due 2/27/2023 FA27 ~ 3.290%
. A97266-B¥-6 |02/27/23 .. | e L 02/27/2023 . [Maturity .oovovevevereires foereererisieieees [ 26,000,000 [....... 26,000,000 |....... 26,000,000 [....... 26,000,000 [oveveverriene Jorerrveereies [ foviiiiiiies i ol 26,000,000 [ovevevveriiene foererireiiies [ o 427,700 |. 02/27/2023 . |2.C ........
HIIS 850 BARGE FLEETING HMS 850 BARGE FLEETING Redempt ion 100.0000
. A97278-AA-5 | 4.410% 03/15/42 w.vevvevriieirieieeeieiesirenns | oo L 03/15/2023 . [ cevvereeeeieieieceenenniee oo [ 36,273 |orrrirnnne 36,273 [oovoveennen. 36,273 |ovrrnnnne 36,273 |ovoveiereieies foeeeeieiinns e forrrrineiens oo o 36,273 [ooveveeiiiiens Joeernieinies [ o 267 |. 03/15/2042 . [2.C ........
Redemption 100.0000
..521108-AA-4 | LAXFUEL CORPORATION ~ 3.100% 12/28/51 ...cvov. | venvne L 03/30/2023 . [ 1evvereeeeieieieiennies e [ 26,233 |orrerrnne 26,233 |ererennne 26,233 [oovevrnnnne 26,233 [coveveeerieins Joererereninies Joereeirnieies e [ [ 26,233 [oovvieiiiiins e [ o 203 |. 12/28/2051 . [1.E ........
MAPLELEAF MIDSTREAMNINVESTVENT MAPLELEAF Redempt ion 100.0000
..56540#-AA-3 | MIDSTREAM INVESTNENT ~ 4.560% 09/30/25 ....... | .cec... L 01/05/2023 . [ cevuveeenereeieieneieenenene [oereieeeeieniies oo 1,040,032 |....... 1,040,032 |....... 1,048,412 |........ 1,045,783 |oevrevraies forrenne (7)) PSR (7)) U 1,040,082 |ovvveirieine feorrrerinein foeveeieiens oo 23,713 |. 09/30/2025 . [3.A PL ...
MARM 2004-13 Adj % Due 4/21/2034 Mo-1
.. 5T6433-UE~4 |4.064% 04/21/34 w.vovvvrneieirieieeerereeeinnns | oo . 03/01/2023 . [Paydoun ..vevevevrvrieiens feorererisieieieiees [ 15,678 |ovrvennes 15,678 |veveinnne 15,567 |oveveeanene 15,589 |ovevvreerireies foererieiiins LT SRR T T AR ISR 15,678 |ovrveivieiins feerereiinnin e oo 105 |. 04/21/2034 . |1.A FM ...
MARM 2004-13 SERIES 200413 CLASS 3A7B
..576433-MM-4 | 7.060% 11/21/34 ovvrverriirieiereieeeeienens | oo . 03/01/2023 . [Paydoun ..veveveverieien foereeririiieieiees [oeeeeenns 1,807 foveieiine 1,897 fooveiiinne 1,850 [euervenennes L 53 T PR FU T3 ARSI ISR T30 AU IR 1,897 |oveveveeeneies fooerevsiiiine oo [ 12 |. 1172172034 . [1.A FM ...
MASD 2006-1 SERIES 20051 CLASS M2 5.931%
. 576436-BY~4 |06/25/43 ....vevvererereniiieesieeieieeeennns | e . 03/26/2023 . [Paydoun .veveverevririnns [oereeiriiiiiieen [reene 130,11 |oveeee 130,111 v 123,381 [ooveeene 125,271 [ooveeeereies foereriene 4,840 [ e 4,840 [oeiiciiiens e 130,111 [ooeeeeein foervieiviens oo Joviieen 1,002 |. 06/25/2043 . [1.A FM ....
MASD 2006-1 FIt % Due 1/25/2036 Mo-25
..576436-Cl=7 |5.495% 01/25/36 ....vvvevereeiririsiereieneees | oo . 03/27/2023 . [Paydoun ..vevevevrvrieiens oo [ 65,912 |oorrnennne 65,912 [oovreernes 54,377 [oeevreenne (701 O RN 404 [ e 17 OO SN 65,912 [oovereiiiiens Joverriiinies [ o 298 [. 01/25/2036 . [1.A FM ....
MABS 2006-HE1 SERIES 2004HE1 CLASS M7
..57643L-EQ-5 |7.606% 09/25/34 ...e.vevereeeiieririeieieieeeiens [ e . 03/25/2023 . [Paydoun .vevevereveirinns [oereeiriiiiiieen [reene 469,371 |veeeee. 469,371 [ooveenene 474,798 |ovennnne PYZ ST U AU (G373 FR R (G273 IR S 469,371 |oevveiieies [ e o 3,434 |. 09/25/2034 . |1.A FM ...
MASTR 2005-1 5 1/2% Due 5/25/2035 Mo-1
. 57643-KK-9 |5.500% 05/25/35 ...vveveverereireririerererennes | verenes . 03/01/2023 . [Paydoun ..veveveverieien foereeririiieieiees [oeeeeenns 8,437 |oveiririne 8,437 |evriennn 8,480 [ooirinene 8,456 [covevereiiiie oerreiiine (19) [ovevevererens foerereeens [GLC))) PR O 8,437 |ovveeieiiie foerereriieins v oo 77 | 05/25/2035 . | 1.A FM ....
Redemption 100.0000
..57878#-AA-3 |MAYZURE, LLC MAYZURE, LLC ~ 5.160% 09/20/26 |....... L 03/20/2023 . [ cevuverereeeeieieeeeneene [ [ 826,490 [.ovrnnnnn 826,490 |........... 826,490 |.......... 826,490 |ovoveveeiiinns fovererereiiee frrreeiieiene [ o o 826,490 |.vevrverviieies feoerieiiiiene v [ 3,550 |. 09/20/2026 . |2.C PL ...
MLMI 2005-A2 SERIES 2005HE3 CLASS A1B
+59020U-X7-5 |5.161% 07/25/36 ..vvvvevererenenreseresnenenens | verenn . 03/27/2023 . [Paydoun ..vevevevrerieiens foerererisirieieieen [ 76,221 |oveinene 76,221 |ovienne 72,196 [ocvvreneene 73,382 [oovveiiciins [ 2,880 [ovoeeriririin e PRV OO RO 76,221 |ovvveiieiies forreiieiie Joeveierieiies foeveirieens 426 |. 07/25/2036 . [3.A P ...
MESA AIRLINES INC CERTIFICATES ~ 4.750% Redemption 100.0000
..590488-AA-6 | 01/15/28 ..vevveriierisieieicicssinsisisisieiniens | aeeeas . 01/15/2023 . | .. . 01/15/2028 . [2.B PL ...
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MILEAGE PLUS HLDINGS LLC BASIC ~ 6.500%
..509191-AA-1 | 06/20/27 ...covvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 03/21/2023 . | Various ......cceevviinnnn foererennenininnnnnns Joeeennns 325,377 | 325,377 |ovevnnnnnnn 330,664 |........... 330,921 [ovveiiiiiiiiins oo (5,544) [cvnnniiiins oo (5,544) [cnnnnniiiins foeeeeienns 325,377 |ovvvvvvvnnninnnn foviiiiins o e (95,083) |. 06/20/2027 .|2.C FE ....
MOBILE AIRPORT AUTHORITY 3.81% Due 11/9/2032 Redemption 100.0000
..607120-EZ-1 |FMANO ~ 3.810% 11/09/32 ....evvvvvvvrirvirriiinnns [ eeeenn . 02/09/2023 . | evvviiinnnnnniinnnirinnnininn e e 252,233 foennnnnen 252,233 |.....oenn 262,233 |ovvveennns YA X O R (S R R A PV U O R N 2,330 |. 11/09/2032 . |1.F ........
MSHEL 2005-2 SERIES 2006lNMC1 CLASS A2C
..61744C-XNM=3 |5.141% 12/25/35 ...ovvnniniiiiiiiiiiiiiiii [ . 03/25/2023 . |Paydoun ........oooeeiiiiiis Jeniiiiiniiie e 13,024 |...ooeeens 13,024 |............ 12,79 |............ ZJR: 7 FO N 177 F 127 F L S N 64 [ 12/25/2035 . |[1.A FM ...
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A2B  4.941% 10/25/36 .....evvvvvvvvvnnnnns [eeeenn . 03/26/2023 . |Paydown ........oooeeeiiiins Joeniiiiiininens e 1,364 [oennnnnnne 1,364 |oeveeiiiiinnnns L I L O N FSIUL: 20 O RN 10120 O RN LI T O Y (SRR N 5 |. 10/25/2036 . [1.A FM ....
Morgan Stanley Capital Inc SERIES 2006NC5
..61749B-AD-5 |CLASS A2B  4.941% 10/25/36 .....evvvvvvvvvvnnnns [eeeenn . 03/26/2023 . |Paydoun ........ocoeeeiiiins Joeeiiiniininis e 8,797 [oeeeinnnnnn 8,797 | 5,673 |.oeeeeeenns 6,231 | [ 2,566 [ 2,866 | | LT PO R R R 32 |. 10/25/2036 . (3.B FM ...

MHL 2004-1 FIt % Due 11/25/2034 Mo-25
..61913P-AA-0 |5.625% 11/25/34
..61913P-AB-8 |MHL 2004-1  5.670% 11/25/34

. 11/25/2034 . |1.A FM ...
. 11/25/2034 . |[1.A FM ...

. |- 03/25/2023 . [Paydoun ...
. 03/25/2023 . | Paydown ...

NRP (OPERATING) LLC 5.82% Due 3/28/2024 NS28 Redenpt ion 100.0000

..62963#-AE-1 | 5.820% 03/28/24 ...eveveveeevieereeereieienens [ e L 03/28/2023 . [ .evvrveririeriieieineines | e 1,925,948 |........ 1,925,948 |........ 1,940,921 |........ 1,925,865 |-vevevereeins [orrerieenins 73 AU USRI 84 [ooeeeeeeiias o 1,925,988 |ovovevieerieies fooreerieieiens forvereieieies [ereeeeenns 56,045 |. 03/28/2024 . [3.C ........
NRP (OPERATING) LLC 8.92% Due 3/25/2024 NS25 Redenpt ion 100.0000

..62963#-AG-6 |8.920% 03/25/24 ...vovvvenereieieesieeeieenes [ e L 03/25/2023 . [ evvieeeirieiieeinnennen [ [ 909,091 |.veeevee. 909,001 [.ovevevee 909,001 |...ee.ee 909,001 |vvevreeiees forreerieieries forreenieieies foeeveieieiens foerereiienien e, 909,001 |oveveererieies fooerieeiinens e feeeeinns 40,545 . 03/25/2024 . |3.C ........
NEPTUNE REGIONAL TRANSMISSION 10 DRANDOINS, Redenpt ion 100.0000

..64079*-AB-8 | BLENDED RATE AT  6.210% 06/30/27 ...eovevenees [ rvee L 03/31/2023 . [ evveeenireeiieieiineeinnen [ [ 287,241 | 267,241 |ooveie. 267,241 | 287,281 |oveeveeiees foeeerieieiees Joereieiiieees v o e, 287,281 |oeeeeeeeins fooeeiieiiiiees e oo 4,459 |. 06/30/2027 . |1.F PL ...
NES ANTARES HOLDCO, LLC NES ANTARES HOLDCO, Redenpt ion 100.0000

..64082#-AA-1 |LLC  4.430% 09/30/41 wovvvenevenereeeieesiens [ e L 03/31/2023 . [ evveeeeirieieieinieinines [ [ 460,703 |........... 460,703 |.......... 460,703 |........... 460,703 |vvereeeiens fooreeeiriieinns Joeeeeeieeeis oo e e 460,703 |oveverveeieies fooerieeiieens e [ 10,205 |. 09/30/2041 . |2.C PL ...
NEI CENTURY HOME EQ LOAN TRUST FIt % Due

..64352V-JK-8 |2/25/2035 Mo-25  5.640% 02/25/35 ..eveveuveee [ eeee . 03/27/2023 . {Paydonn .c.veveveverierens [oeeeieesieesieens [eeieieen 58,350 [ooveeeee. 58,350 |ovrvenne 52,778 [oceveeeee. 58,350 [cevvrveireien forereeeierieies feoveriieiiniens e feeeieneieiis o 58,350 [covevieerieiens foeeereienieies [ e 441 . 02/25/2035 . [1.B FM ....
NEJ CENTURY HOME EQ LOAN TRUST 4.52744% Due

..64352V-L7-2 |8/25/2035 Mo-1  4.688% 08/25/35 ....eevevere [ vee . 03/01/2023 . |Paydonn ...eevevevereeres |ooerieerieesieens [ereeeenns 169,622 [.oveunene 169,622 |v.veeene 154,060 [......... 159,758 |vevereeiennes [errereenn 9,864 [ovvevreiiers foreeins 9,864 [oovevrerieiiis forrieienns 169,622 [rveveiieiiiers forereieeiines [oeeeeieneinis foereeienenns 1,439 | 08/25/2035 . [1.A FM ....
NEI CENTURY HOME EQ LOAN TRUST FIt % Due

..64352V-NK-3 | 10/25/2035 Mo-25  5.325% 10/25/35 ..oovevenee [oeene . 03/27/2023 . {Paydonn .c.veveveverierens [oeeeieesieesieens [eeieieen 55,237 |oovrreeene. 55,237 |oereeinnne 45,847 | 53,850 [coveereiriaiens foreeins 1,387 |oeeeeeriienns foreeeene 1,387 |oereeiiees feeerieiene, 55,237 [oeerieerieiens Joeeereiinieies foeerieieiiens e 272 |. 10/25/2035 . [1.A FM ...
NEJ CENTURY HOME EQ LOAN TRUST SERIES 2005C

..64352-PA-3 | CLASS M2 5.506% 12/25/35 ..ovovevrveerienes [ v . 03/26/2023 . {Paydonn .c.veveveverieiens [eeeieeeieieseiens feereeieerieiens feereeienenes (3,805) [cevrneeee (3,602) |-vvenennene (3,618) |+vevrrvererees feeerieiins (1) SRR R (1) U R [EN:7.0) ) ISR ISR 3,620 oo 3,620 [ooeeiriiiinnn 14 |. 12/25/2035 . [4.B FMl ...
NEII ORLEANS ENERGY PARTNERS NEI ORLEANS Redempt ion 100.0000

..647608-AA-2 | ENERGY PARTNERS LL  4.270% 08/15/32 ...covee [oevene. L 03/15/2023 . [ vevvevenirieiieieineinnen [ [ 281,05 |........... 281,056 |........... 281,056 |........... 281,056 |.voveeeieiens fooreeeiniieiens Joerieeieneies oo e ol 281,056 |-vevererreins feoerieieiiniens foeerereieieies feeeeeeieiens 2,002 . 08/15/2032 . |1.6 ........
NISSAN MOTOR ACCEPTANCE BASIC ~ 3.450%

L BB4740-BH-1 | 03/15/23 vevveereeeeieierieieieeeee e [ e . 03/15/2023 . [ MAtUrity vevveveerieieene [ooreieesieeiieens [eees 25,000,000 [....... 25,000,000 |....... 24,959,250 |....... 24,998,182 |ovoveveeiee frierenns 1,818 |oeeeeerireens fereiene 1,818 |oeveeerieies [ 25,000,000 [oovevererriiens Joreerieeiieies fooeirieieiens e 431,250 |. 03/15/2023 . [2.C FE ...
OPATHO GAS TRANS, LLC OPATHO GAS TRANS, LLC Redempt ion 100.0000

..683470-AA-5 |5.330% 03/31/34 .veneveneieesieiesieeeieeees [ e L 03/30/2023 . [ +evvrvenirieiieieineininen [ [ 328,330 |ovovennnn 328,330 [ooveeeene 328,330 |ovvenenne 328,330 |ovoverieiiees feereerieienies foereeierieieies v oo e 328,330 [ovveereiiies forreeieeiins foereeeriiienes [ . 03/31/2034 . |2.C YE ....
OPMAC 2005-5 FIt % Due 12/25/2035 Mo-25

..6838N-CZ-4 |5.175% 12/25/35 .ovenereneeieesienesieeesieenns [ eevenes . 03/25/2023 . {Paydonn .c.veveveverieres [eeeeieesienieens [eereneens 55,745 |.cvveee.. 55,745 |oveveennnne 52,194 |oovovnenen 54,008 [coveevererieiens foreenns 1,787 |oeeeeeeeeieens foreeiene 1,787 |oereeeeeees feererieiene 55,745 [ooveeeirieiens Joeeeieienieies [ e 353 | 12/25/2035 . |1.A FM ...
Public Service New Hampshire F SERIES 20181

..69363P-AA-8 | CLASS A1 3.004% 02/01/26 .. I IO . 02/01/2023 . | Paydown ... . 02/01/2026 . |1.A FE ...
PETROS MISSISSIPPI FUND LLC PETROS Redempt ion 100.0000

..716828-AA-2 |MISSISSIPPI FUND |, LLC  6.950% 03/01/27 ... |....... L 03/01/2023 . | +evvrveeireeiieieiininenne [ [ 107,625 |...........107,625 |...........107,625 |........... 07,625 [coveeveerieiens forerereieieies foeevirniineee fooeereseieiies forereieneiees foeveeeens 107,625 [overerreieiers foreereeeiieies fveereieiens orreeeeeeeeeeeenns . 03/01/2027 . |1.C FE ...
PETROS CONNECTICUT FUND |1 PETROS CONNECTICUT

..716848-AA-0 |FUND 1| 6.000% 12/15/30 e L 01/01/2023 . [ .evvveeeierenieieineiines |oerieerieeieees [oeeieeens 3,875 ... 3,875 |.... ...3,875 |.. . 12/15/2030 . |1.C FE ...

..721283-AA-7 |PIKE CORP BASIC ~ 5.500% 09/01/28 .....ceveves | verene . 01/30/2023 . | STIFEL NICOLAUS . . 1,301,688 .1,483,32% |.... .1,483,084 |.. . 09/01/2028 . |5.A FE ...
PRIME 2003-3 5 1/2% Due 1/25/2034 Mo-1

L TAIB0M-CS-9 |5.500% 01/25/34 .vovvveniniiieeeeenerenneenns | oo . 03/01/2023 . [Paydoun .veveveervrieiens foererererieieieiees [ 14,693 |oveinnne 14,693 [oovvreenee 15,492 [.cvvvenene. 15,384 |oveverririnies ferreiiiene (691) |ovoveverererees Joreeerenene (10 S 14,693 voveiieiies foerreiieiie oeveieieiie [ 133 |. 01/25/2034 . |1.A FM ...
AMAZON GARNER CTL AMAZON GARNER CTL  4.034% Redempt ion 100.0000

L TA338E-AAE | T1/15/39 oo | e . 03/15/2023 . | .. e 93,383 |orrrrrnne 93,383 |overennnen 93,383 [covevennnne 93,383 [covovieiiiiis oevereneiiiies e oo [ oo 93,383 [ooveveeiriiens Joevernieiiies [ o 630 [. 11/15/2039 . [1.D ........
1600 0SGOOD STREET 1600 0SGOOD STREET Redemption 100.0000

.. 74353#-AA-2 3.366% 10/10/42 ...oovvvvvveveiiiiiiiiiiiiiiiiiiiins [ . 03/10/2023 . | .uvvvieiiiiiiiiiiiiiiiiiiiiies e | 77,009 ..o 77,009 J...cenenn. 77,009 |............ 77,009 |ooeeeeiiiinens fovvieieeiiiiins Jeveeiiiiiiiiiins fovviiiiiiiiis o o 77,009 Jooooiviiiienns foviiiiiiiiiis i foiiiiiiii 217 |. 10/10/2042 . J1.E ........
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Q-LNG OPERATING | LLC Q-LNG OPERATING | LLC Redempt ion 100.0000
L TA739*-AA-1 [4.440% 02/28/35 .....cevvvveiiiiiiiniiniieiiiiines | s . 02/28/2023 . | eeenieeiiiieeeeeeieeees i e 623,310 |........... 623,310 |........... 623,310 |........... 674 R O R RO (7T [V RN R RN R, 13,837 |. 02/28/2035 . |2.B PL ....
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 [CLASS M1 5.191% 08/25/46 ......evvvvvvvvnnnees | unnnnns . 03/25/2023 . |Paydonn .....euuviviiiinnnn Jeveniinnniiiiiins feeeeens 7,749 |oeeeiinie VAL 6,920 |oeeerennnnnns 7,078 |ooeeeeiiiiiiines o [C1C1° I R AR [C1CIC I R F AL A PO AN 2 | 2 | 65 |. 08/25/2046 . |2.B FM ....
Residential Asset Mortgage Pro SERIES 2006RZ5
.. T49239-AF-6 [CLASS M1 5.191% 08/25/46 ......evvvvvvvvnnnnes | unnnnns . 03/25/2023 . |Paydonn .....eeunvvviiinnnns fovinniniiniiiiins o 108,483 |........... 108,456 |..eeeennnnn. 98,695 |........... 100,330 [oveviiiinnnns fooeeeenens 8,129 | it 8,129 | i 108,458 |ovvvenivviiiiis Jovvnnniinnnns 28 | 28 i 912 |. 08/25/2046 . |3.A FM ....
Residential Asset Securities C SERIES
.. TA924T-AD-6 | 2006EMX7 CLASS A4  5.071% 08/25/36 .......... |.eeeen. . 03/25/2023 . |Paydonn .....eeunvvviiinnnns fovinniniiniiiiins o 300,475 |........... 291,212 |........... 244,618 |........... i B KV R R 33,095 |.oiiiiiiiiniiinn Joeeeennnn Ve S U R 202,225 |oveiiiiiiiiis e 8,250 |ouvuunnnns 8,250 |ievvuunnnnns 2,850 |. 08/25/2036 . |1.A FM ....
RS 2018 PRIVATE, LLC RS 2018 PRIVATE, LLC Redenption 100.0000
.. TA979U-AA-3 [4.040% 06/20/26 ....eevvvvviinnnniiniiiniiinniniinn | s L 03/20/2023 . | eeeeieiiiiieeeeeenieeees i e (968,750) |.evveees (968,750) |......... (968,750) |......... [RCLC1- 410 O R RN AN AR AR, [CSLC2- TS0 R RO RN R 3,914 |. 06/20/2026 . [1.G PL ....
RREEF AMERICA REIT I1, INC 3.39% Due 1/5/2023
.. 749868-AS-0 [JJ5  3.390% 01/05/23 ......cevvveniiiiiiinininees | s . 01/05/2023 . | Maturity ....oooovvvenines Joovvininiiiiiiiins e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ ES0 V[0 000 Y Y NN N N SRR 5,000,000 [oeerrrivnnnne fooeiriiiiiniens feeeiiiiiii e 84,750 |. 01/05/2023 . |1.G ........
AUTUMN WIND HQ, LLC AUTUMN WIND HQ, LLC Redempt ion 100.0000
..750731-AA-9 [3.744% 02/10/49 .....covvvniiiiiiiiiiiiiiiiiiiiinees | s . 03/10/2023 . | .. ... 46,493 ... 46,493 ...46,493 |............46,493 |.... .. 46,493 |.. . 02/10/2049 . |2.A ........
Residential Asset
..75406Y-AD-9 [CLASS Al4  5.081% 11/25/36 ...evvvvvvvvinnnnnns | nnnnns . 03/25/2023 . |Paydonn .....euuviviiiininns Jevnnininiiiiiinees feeeneeeens 84,691 |........... 83,305 |[....covvnnns 71,590 [.ooveveennns 75,296 |ooevvvenininnnn foevennnnnn8,140 | 8,140 | 83,436 [ e 1,255 1,255 | 594 . 11/25/2036 . [1.A FM ....
RALI 2005-Q03 FIt % Due 10/25/2045 Mo-25
L 761118-KU-1 [5.245% 10/25/45 ....ovvvviiniiiiiiiiiienieciiiin | s . 03/25/2023 . | Paydown ... ... 10,254 ... 10,254 ....8,049 [... ..8,199 [.... L 77 | 10/25/2045 L |4.A FN ...
..78409V-AZ-7 |S&P GLOBAL INC BASIC ~ 4.250% 05/01/29 . . |- 08/01/2023 . | Tax Free Exchange 20,077,728 .20,000,000 .20,083,800 |. 20,079,627 | N 283,333 |. 05/01/2029 . [1.G FE ....
..78409V-BA-1 [ S&P GLOBAL INC BASIC ~ 2.450% 03/01/27 .......|.eeeen. . 03/01/2023 . |Various ........cceeeeerenen Joevennnnneniinnnnns founen 13,400,960 |....... 14,000,000 |....... 13,325,640 |....... 13,378,220 |vvvvenniiiiiinn Joeeennnnn22,740 | 22,740 | e 13,400,960 |.. ...343,000 |. 03/01/2027 .|1.G FE ....
..78409V-BC-7 |S&P GLOBAL INC BASIC ~ 2.900% 03/01/32 ..cceee | vunnnns . 03/01/2023 . | Tax Free Exchange ....... |oeeeeeiieeeeemnnnns founen 14,852,363 |....... 15,500,000 |....... 14,802,515 |....... 14,842,349 [....oooeeniiees e 10,014 [ [ 10,014 [ [ 14,852,363 |.. . 03/01/2032 . |1.G FE ....
..78409V-BD-5 |S&P GLOBAL INC BASIC ~ 3.700% 03/01/52 ....... | ..en... . 03/01/2023 . |Various .......ccceeeeeeeeee foevvnnnnnnninnnnnns founen 36,149,314 |....... 37,200,000 |....... 36,135,522 |....... 36,146,407 |oeevvevivvinnns Joeeennnnn 2,907 Joiiiiiiiiiinns oo 2,907 feiiiiiiiiiins fonnns 36,149,314 |.. . 03/01/2052 . |1.G FE ....
S&E REPLACEMENT POWER LLC SENIOR SECURED
..78512%-AA-5 [NOTES ~ 4.120% 05/31/29 ....cevvvnnnvviiiiinnnnes | nennns L 03/31/2023 . | eeeeeieiiiieeeeeeeiieeees e e 408,428 |........... 408,428 |........... 408,428 |........... 0T R O R FR 408,428 . 05/31/2029 . |[1.DPL ....
THE SABINE MINING COMPANY SENIOR SECURED
..78532%-AD-5 [NOTES ~ 4.580% 02/21/32 ..ccevvvveniiiiiiinnnens | s L 02/2172023 . | eeeeeeeiiiieeeeeeiieeeees i e 312,500 |........... 312,500 |........... 312,500 |........... R O R R 312,500 . 02/21/2032 . |2.B ........
SAXON ASSET SEC TRUST SERIES 19992 CLASS BF1
..805564-DV-0 [8.410% 05/25/29 ......cvvvnviiiiinniniiiiiiniinees | s . 03/01/2023 . |Paydonn .....euuviviiiinnnn Joevvniiiniiiiiiins o 5,216 [ceeirennne 5,216 |eevennnnnns 577 |oveeeeens LT (51 I PP AN < R R < P FRR LS4 (- O R N RN 1 [ 05/25/2029 . [1.A FM ....
..805564-0K-0 | SAXON ASSET SEC TRUST ~ 5.715% 08/25/35 ...... | ....... . 03/25/2023 . |Paydomn .ceevuueeeeeenniins Jeenneeeeeenineee feeeeeeeees 10,079 |[.oeeeennnnns 10,079 |oeeeeeeeenee 9,216 |oeevennnnnnns 9,507 |eeereiiieieeenn Jeeeennns 572 |oveeeiiieeieee eeeenins 572 |ieeeeiiieeieeen eeeenins 10,079 |oveeeeeeeennes ermnereeeennes foeeeeeeeenies e 61 |. 08/25/2035 . |[1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 8/25/2035 Mo-
..805564-0L-8 25  6.645% 08/25/35 ...cevvvreieieeenniieeeeennn | s . 03/27/2023 . |Paydomn .ceeveneeeecennins Jenneeeeeenieeee feeeeeeeees 1,22 oo 1,222 |eoeeeeneeee 10,724 |eoeeennnens 10,909 |evveeiiieeinens e YK IO IR YK U IR 11,222 oo e e Jeeeeneeeeeene 75 | 08/25/2035 . |[1.A FM ....
SAXON ASSET SEC TRUST FIt % Due 10/25/2035
..805564-SD-4 [Mo-25  5.505% 10/25/35 ...ceeeeevenneieeennnnaes | s . 03/27/2023 . | Paydown ... . 10/25/2035 . |[1.A FM ...
Securitized Asset Backed Recei SERIES 20050P1
..81375W-CU-8 [CLASS M3 5.851% 01/25/35 ..oeevvvveeeeecennns | s . 03/26/2023 . |Paydomn ...eevuueeeeeeennnns Joeeenneeeeeenniees e 58,149 [ 0058,149 [ 57,277 e BTLAET s e (5157200 PO (5157200 PO 58,149 [.ooeeeeeiiiiie oo s e 322 . 01/25/2035 . [1.A FM .
GVEST FREDERICKSBURG LLC GVEST FREDERICKSBURG Redempt ion 100.0000
..824368-AA-8 [LLC  4.500% 06/15/38 ....coeeeeveneieeeeennines | s L 03/15/2028 . | .eveniiiiiiiiiinieeiiiinees e s 109,553 |o.eeennnnes 109,553 |.eeeeeennnn 109,553 |.eeevvennnn 109,553 [oeeeeeeiiiieenn eeemmiieeeeeenn Jeeemnnieneeeee e e s 109,553 [ooeeeeeniiieeee oo e s 823 |. 06/15/2038 . |2.B ........
SIMMONS FOOD INC/SIMMONS BASIC ~ 4.625%
..82873M-AA-1 [08/01/29 eeeeeeeeeeeeee e eeeeeeeeeen | s . 03/27/2023 . |MARKET AXESS ...oeevevvenn Joevmmnmneeeeennns Joenens 802,682 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |-oeevveenieieeen Joeremmnineeeee foeeemnniieeeens e e e 1,000,000 |[...ccvvvneneeee foeees (197,318) |...... (197,318) |eeveennnnen 26,702 |. 03/01/2029 . |4.C FE
SIMON PROPERTY GROUP BASIC ~ 2.750% 06/01/23
.828807-DD-6 [ ..evvunniiiiiiiiiieeiiii s | s . 03/14/2023 . |MARKET AXESS ...oeevvvees Joemmnieeeeenniiees s 7,943,840 |........ 8,000,000 |........ 7,712,010 |........ 7,974,568 |..covvvniiiiaenn eeeennnn 12,716 [oeeeeeeeiieieee s 12,716 [oeeeeeeeiiieeee s 7,987,284 |ooeeeieeeeennn e (43,444)|....... (43,444) |............ 64,167 |. 06/01/2023 . |1.G FE ....
SVHE 2006-3 FIt % Due 11/25/2036 Mo-25
..83612H-AD-0 [5.095% 11/25/36 ...eeevveeeeeeeinnieeeeeeenniieeee | s . 03/27/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 103,315 |........... 103,315 |..cceeneeens 78,523 |oeeeeennnnnn 97,097 |oeeeeeiiiieieee foeeeennnnn 6,218 [oeeeieiiiiies e (772 1 T PO 103,315 |ovveieeeeenie eremeeeeeemenee foeeeeeeeenees e 797 |. 11/25/2036 . |1.A FM ....
Soundview Home Equity Loan Tru SERIES 20081
..83613G-AB-5 [CLASS A2 6.000% 02/25/38 ....eevveeeennnaeeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 39,903 |oeeeeunnnnns 39,903 [.....ceeeee. 39,803 |...cevnennnn 39,808 |...cevviiiiiieee foreeeeiis oIS AU FOPPN [SLS N U IR, 39,903 [oooeeeiiiiiieee oo e e 154 |. 02/25/2038 . |[1.A FM ...
SOUTH JERSEY INDUSTRIES INC. SOUTH JERESY Redempt ion 100.0000
..838518-D#-2 | INDUSTRIES, INC.  3.560% 01/16/28 ............ |.eeeees . 03/23/2023 . | .. TR FOPR 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 [..cceeeemmmmians foomeeeemmie oo e e s 5,000,000 |.. . 01/16/2028 . |2.C ........
SOUTH JERSEY INDUSTRIES INC. South Jersey Redemption 100.0000
..838518-D*-6 [ Industries Inc  3.460% 08/16/27 .......ccoeeee |eunnens L 08/23/2023 . | ieiiiiiiiiiiiiiiiiiiiiiinens rernnnneeeeenins Jeennns 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 J-eeeuiirirrennns Jonnnnereeennnns Jorennarreeeennns Jorenneeeeennnnns Joreeaereeenennas foenaees 4,000,000 J..ooeeemmnninne feonnereriiiiines feeeeeeeiiiiiees feeiiins 89,452 |. 08/16/2027 . [2.C ........
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SOUTH JERSEY INDUSTRIES INC. SOUTH JERSEY Redempt ion 100.0000
..838518-E8-3 | INDUSTRIES INC. ~ 3.820% 06/19/28 ...oovvves | cenne L 03/23/2023 . [ cevuveeeeeeenieeieeeeene [ [ 8,000,000 |[........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [ovvovrirriee fooreeeeiiiins oo oo o o 8,000,000 [-vevererieere foorererireiins Joereiieiens foeereeeens 85,018 |. 06/19/2028 . |2.C ........
SOUTH JERSEY INDUSTRIES INC. SOUTH JERSEY Redempt ion 100.0000
..838518-F#-0 | INDUSTRIES INC. ~ 3.910% 07/30/30 ..evovvers | venne L 03/23/2023 . [ cevueeeenerenieeieeeenene [ [ 6,000,000 |[....... 6,000,000 |........ 6,000,000 |........ 6,000,000 [ovovrirriee fooeeeeiiiins oo oo i e 6,000,000 |-vevvererieins foerererinnine Joereeiienes [ 151,838 [. 07/30/2030 . [2.C ........
SOUTH JERSEY INDUSTRIES INC. SOUTH JERSEY
..838518-F8-2 | INDUSTRIES INC. ~ 3.710% 07/30/27 ..voveveveves | verenen . 03/23/2023 . [Various .e.veveververereees [rveeenerieeienens fernene 7,000,000 |........ 7,000,000 |........ 7,000,000 [........ 7,000,000 [oeoveiiiiiie foerreerieines feeverenniens foereneriein e feeene 7,000,000 |ovevveririeins foereveiinnien Joereveieieies ferei 168,084 [. 07/30/2027 . [2.C ........
SOUTHIESTERN ENERGY CO. BASIC  7.750%
L BABABT-AN-O | 10/01/27 .o | oo . 02/27/2023 . | Cal | 103.8750 wve |ovevereererieierines oo 2,077,500 |........ 2,000,000 |........ 2,005,000 |........ 2,071,533 |oovvvevreiins e [CIAK) ) ISR R [CIAK) ) ISR R 2,067,820 |ovoveerieiie [ (67,820) |....... (67,820) [.evunee 139,931 |. 10/01/2027 .|3.B FE ....
Specialty Underwriting & Resid FIt % Due
..84751P-KII-8 | 12/25/2036 06-AB1  5.145% 12/25/36 ...voveveve | venvne . 03/27/2023 . {Paydomn .c.vevevevereeens [oreeieeiieeieens [reeieens 66,534 |[............ 66,534 |.ooveune 64,683 [............ 65,077 |oveevreiines ferreennns L7 S AR L7 R R 66,534 [covevieiiiiiens Joererriiinies [ e 687 |. 12/25/2036 . |1.A FM ...
SPIRITS OF ST.LOUIS BASKETBALL SENIOR SECURED Redempt ion 100.0000
..84860*-AB-9 |NOTES  3.850% 03/31/33 ..vovvvvverevrerererenes | veenes L 03/31/2023 . [ ceveeerereeeeieieieeeninene e [ 17,44 e 7,414 oo, 17,414 ..o 7,41 [ v v e oo oo LATZR37 T AU IUSSOURUSRRUT FUURRRRRPRR SOTRON 1,130 |. 03/31/2033 . [2.C PL ...
SPIRITS NEWCO LLC SENIOR SECURED NOTES Redempt ion 100.0000
..848609-AA-1 |5.300% 06/30/36 ...v.vvevevevererernereseenerenens | verenn L 03/31/2023 . [ ceveeererereeieieeeineeene e [ 12,471 v 12,471 [ 12,471 |ooveeee 2,471 o foevrreieieies Jovreieieiens e e oo 2,471 [eoeiieiiieee o [oreeeieieieis foerereins 1,490 |. 06/30/2036 . [2.C PL ...
STAG INDUSTRIAL OPERATING PART SENIOR
..85253#-AF-8 | GUARANTEED NOTES ~ 3.980% 01/05/23 ...ovvvvune | venvne . 01/05/2023 . [ MatUr ity eovvvereiicine [ereeieesieeieiens fernene 6,000,000 |........ 6,000,000 |........ 6,000,000 [........ 6,000,000 [oeoveriieiiie fooreerieienes feeeverinniens foererereiein Joerveiieies [ 6,000,000 |-vevvererieins foerererinnine Joereeiienes [ 119,400 [. 01/05/2023 . [2.C ........
TRANSHISSION SERVICES HOLDINGS TRANSMISSION Redempt ion 100.0000
..858271-A*-0 | SERVICES HOLDINGS ~ 3.820% 06/30/47 ...eevevee | verne L 03/30/2023 . [ cevveereeeeieieieeeeennes oo [ 88,495 |oooovnnnn. 88,495 |........... 88,495 |.o.ouennnnn. 88,495 |-vovovereieies forereeeieiinns e [ oo o 88,495 [oovvvveiriiiens e [ o 726 |. 06/30/2047 . [2.B PL ....
STOLTHAVEN NEW ORLEANS, LLC STOLTHAVEN NEW Redempt ion 100.0000
..86157#-AA~4 | ORLEANS, LLC  5.150% 07/17/29 woovevvveveren | verenen . 01/17/2023 . | .. e e 315,000 |veeeee. 315,000 |vveeennen 315,000 [-v.evee. 315,000 [+vvvereveiens feorerereieins e oo e el 315,000 |oveververiieies feoerireriniene e [ 8,111 |. 07/17/2029 . [2.C PL ...
STORE CAPITAL CORPORATION 4.73% Due 4/28/2026 Redempt ion 100.0000
..862121-A%-7 |WN21  4.730% 04/28/26 ..vvvvevereiriererenens | e L 03/13/2023 . [ ceveveereeeeeeieieieernies e [ 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |+vevvrvereeies forererererenines feerererirenes oo oo oo 10,000,000 |-veveevereeenes feoreveienniins Joereveiiiiens [ 141,900 |. 04/28/2026 . [2.C FE ...
STORE CAPITAL CORPORATION 5.24% Due Redenption 100.0000
..862121-A8-9 | 11/21/2024 MN21  5.240% 11/21/24 .evvveis | cenne . 03/13/2023 . 11,000,000 |...... 11,000,000 [...... 11,284,880 |.......11,131,127 |.... 172,920 |. 11/21/2024 . |2.C FE ....
..863579-BC-1 | SARM 2004-12  5.395% 09/25/34 ...vevvverrees [ v . 03/25/2023 . | Paydown ... 190,587 |oeriinnne 90,587 |ovevennnne 75,074 |.... . 09/25/2034 . |1.A FM ...
SAIL 2004-8 FIt % Due 9/25/2034 Mo-25
..86358E-MA-1 |5.775% 09/25/34 .vevevenereneienesienesieienns [ oo . 03/27/2023 . {Paydonn .e.veveveverierens [oeeeieeeienieens [eeieieen 62,057 |oveveennne 62,057 |ooverennne 55,560 [...coee.. 60,186 |-voveverereees fooereeene 1,871 o foveeeeee 1,871 i [oieeeeee82,057 [oiiiiiiiiie feoieeiieiin e oo 380 [. 00/25/2034 . [1.A FM ...
SASC 2003-31A Adj % Due 10/25/2033 Mo-1
..86350A-3E-1 |4.402% 10/25/33 ..vovvevenireneeieeesieeeieeees [ e . 03/01/2023 . [Paydonn .o.voveueeveeeiens |oerierenieieiiees feeeieieens 9,942 |erenene 9,942 |ovveennne 9,898 [.ovrennnne 9,903 |oveveerrreins foorrreenennB9 foeiieiieis o890 9,082 [ s e 73 |. 10/25/2033 . |1.A FM ...
SASC 2003-31A Adj % Due 11/25/2033 Mo-1
..86350A-5A-7 |4.353% 11/25/33 .evveneeeerreeereeeereeeeieeeenens [ e . 03/01/2023 . {Paydonn .c.vevevveverierens [oreeieesiensieens [eenereens 67,856 |ovevernnne 67,8% |............ 68,259 |............ 68,081 |-overvreriies frreiins (20| U RS (€20 U RS B7,856 |ovoverrrerriies ferreerieniies forvererieinnes [eeeeeeieeenns 259 | 11/25/2033 . |1.C FM ...
SASC 2003-31A FIt % Due 12/25/2032 Mo-25
..86350A-FD-0 |6.495% 12/25/32 ...vveuveeereeereeeereeeeneneenens [ oo . 03/27/2023 . {Paydonn .c.vevevevereerens [eeeeieeiieeieens [enereens 62,138 |overennne 62,138 |oovevennnnen 55,070 [cevveeee. 62,138 [oovveeireien Joerieieiiiieies feeveririeiiiens foevereieneies foeeienseiees v 62,138 ovoverrerriies feoreerieiniiies forreierieienes feeeeeeeenenns 414 [, 12/25/2082 . [1.A FM ...
..86350A-ZE-6 | SASC 2003-31A  5.061% 06/25/33 ....vvevvves | verene . 03/01/2023 . |Paydomn .c.ceveeevenveens foerieerieinieiens [ 404,563 |.vveeenne 404,563 [.ooune. 397,957 |ovrvennen 402,332 [ooveieiiiens e 2,231 [oeiireiiiens e 2,231 [ooeiiieiis o 404,563 [.evveveieerin foereeiiiieis [ Joeiie 4,764 . 06/25/2033 . |1.A FM ...
SASC 2005-NC2 SERIES 2005AR1 CLASS M2
.86350D-VX-2 |5.291% 09/25/35 ....vovevvverieeninieriseeienienens [ e . 03/25/2023 . {Paydomn .c.eeveeevereriens foevieerieenieens [ 173,679 [ooveenee 173,679 |eenee 168,301 [coveeenee 169,468 [covevrverriiens foreerine 4,212 [ e 4,212 [oiiiiis o 73,679 [eoveiieiiene Joeverreinies foveriiiiene o 938 [. 09/25/2035 . [1.A FM ....
SAMI 2004-AR5 F1t % Due 10/19/2034 Mo-19
..86350L-DX-4 |5.421% 10/19/34 ..ovvveviiciiieieseseinne [ e . 03/19/2023 . {Paydomn .c.veveveveieiens [oreeieenieeiieens [ereeeen 20,419 [orrnene 20,49 |oovienrnee 19,443 [.cvveenee. 19,491 |oveereinnies feoreriine <72 O R <72 O R 20,419 [oovirieiiiiins v [ o 147 |. 10/19/2034 . |1.A FM ...
SAMI 2004-AR5 F1t % Due 4/19/2035 Mo-19
..86350L-FN-4 |5.461% 04/19/35 ...cvvvevieeriieieesieesieenns [ e . 03/19/2023 . {Paydomn .c.veveveveieiens [oreeieenieeiieens [ereeeen 28,491 [oooenene 28,491 |oovvennnee 27,385 [oovvreenne 27,627 |oveveeineinn e 864 |overeiiies feoeiine -7 R A 28,491 [ooveiieiiiiens v [ o 302 |. 04/19/2035 . [1.A FM ....
Structured Asset Securities Co SERIES
..8636IN-AD-3 | 2006GEL4 CLASS M1 5.211% 10/25/36 .ovvvr | cenvne . 03/25/2023 . {Paydonn .c.veveeevereeiens [oreeieeiieeieens [ 83,13 |eerinene 83,113 [eovreenes 80,412 [oevveeeene 81,280 |ovovevreiiies frreens LI I R AR LI I SR R 83,113 |ovvveeieriies forreiieiis oeveensieies [ 653 [. 10/25/2036 . [1.A FM ....
SURGERY CENTER HOLDINGS BASIC 10.000% JEFFERIES & COMPANY INC.
.808BM=AD~4 | 04/15/27 .. | oo L 03/06/2023 . [ cevuverereeeeieieieinininene [oereeieieieiiees [eeeens 247,36 | 241,000 |v.ove. 248,833 |.......... 243,399 [oovvvieiiriins e (72 R R (72 R IR 243,070 . 04/15/2027 . |5.B FE ...
SHEETWATER ROYALTIES LLC SHEETWATER ROYALTIES Redempt ion 100.0000
..87054#-AA-6 |LLC  5.320% 09/30/40 IR I L 03/31/2023 . [ ceveeierereeieieieeeen 341,652 341,652 |...........341,652 |.... ....341,652 |.. . 09/30/2040 . |2.B PL ...
..87133L-AA-8 | SYLVAMO CORP BASIC ~ 7.000% 09/01/29 ... 03/10/2023 . [Cal | 97.0000 ... 4,117,000 ..3,921,443 |, . . 3,923,123 . 09/01/2029 . |4.A FE ...
..B72898-AG-6 | TSNC ARIZONA CORP BASIC ~ 4.125% 04/22/29 ... . 01/10/2023 . | ALLIANCE BERNSTEIN ..o [vovvverervevriees [rnnn2,599,884 [oone. 2,660,000 |........ 2,655,824 [......2,656,186 [oovevrciiriars foreererenn 18 [ o 18 s e 2,656,203 |.. . 04/22/2029 . |1.D FE ...
BELL 2016-1A SERIES 20211A CLASS A2I  1.946%
.. B7342RAG-9 |08/25/51 vvveveriiiiiiiisieieieiceisnesesisisiens | e . 02/19/2023 . | Paydown ... ...25,000 ...25,000 |............25,000 |.... ..25,000 |.. . 08/25/2051 . |2.B FE ...
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TENET HEALTHCARE CORP BASIC  6.125% 10/01/28
1880336-D-6 | +vrenereeeeieeeeei et | e . 01/20/2023 . [Tax Free EXChange ....... [oeerervrerererees [oenens 8,975,352 |........ 9,200,000 [........ 8,966,530 |........ 8,973,794 |ovvereievee o L T R A R OO R 8,975,352 [coveveveiririns foeeirivrne v o 170,615 |. 10/01/2028 . [4.C FE ....
TMTS 2005-8HE FIt % Due 7/25/2035 Mo-25
..881561-UK-8 |5.445% 07/25/35 .evevuveeerererenerenecsininnans | verens . 03/27/2023 . [Paydoun .vevevereveirinns [oereeeiriiiiiiiees [eeeene 188,348 [..veenen. 188,348 |..eeeene. 139,602 [..v.eeee. 162,042 |ovvvereririnns ferennd 26,305 [ooereeiieinn e 26,305 [oevreireiine e 188,348 [vvevirieiriee foereineiines [reeeieieieie [oeereins 1,446 |. 07/25/2035 . [1.A FM ....
TEXAS ACP 11, L.P. GUARANTEED NOTES  0.001%
..882138-AA~4 |01/30/23 ..vveeriiiiieieeieeee s | e . 01/20/2023 . | ADVANTAGE CAPITAL .vovor fovvereeerieneienen fooeeenns 83,19 |evernene 83,119 |[oereeeene. 185,622 [vrvevnnes 83,475 |ovvvicces e [£XX) ) SR U [£XX) ) SRR SN ;20 IO SN (G722 (122) |+ . 01/30/2023 . |1.A ........
..88579Y-BG-5 |3 CO BASIC ~ 3.375% 03/01/29 ..veveeeveeerens [ L 01/17/2023 . | Various .o.eeveveevereeeeres [oonereresieresieinns feenens 8,001,108 |[........ 8,542,000 [........ 8,548,002 |........ 8,546,014 [oovevevecins e [6:1) IR AU [6:]) IR U 8,545,976 [covevvereeras v (544,868) |....... (544,868) |.......... 108,167 |. 03/01/2029 . [1.E FE ....
TILLMAN NETHORKS FINANCING 11 TILLMAN Redenpt ion 100.0000
..88687#-AA-9 | NETWORKS FINANCING 11 5.000% 12/16/30 ..... |[....... L 03/16/2023 . [ vevvveeereenieieiinieeninen [ [ 341,966 |........... 341,966 [covennnne 341,966 |vovenrereieeines Joeereeeieieies [ e [ e [ 3,966 |-vevereirieins feoreiiieiiiiens oo [ 1,734 |. 12/16/2030 . [2.A Z .....
TORTOISE ENERGY INFRASTRUCTURE 3.99% Due
..BO147L-Fa-4 |1/22/2023 JJ22  3.990% 01/22/23 ...eovvrvevens [ e L 01/22/2023 . [ MAtUr ity eoveveneeieiens [eeeeieieieeeienns feenene 3,226,667 |........ 3,226,667 |........ 3,226,667 |........ 3,226,667 |oeveveirerin feoeeiereieieie foereeierieieines feeveieieiens foereeeinieien e 3,226,667 |ovovevieeriiies feereerieieiies oereieseieie e 64,372 |. 01/22/2023 . [1.A FE ...
2014 REPLACEMENT PONER STATUTO (NOVEC) SENIOR Redenpt ion 100.0000
..90226#-AA-3 | SECURED NOTES ~ 3.850% 05/31/29 e . 03/31/2023 . | .. .. 356,422 356,422 356,422 |...........356,395 |.... 356,422 |.. . 05/31/2029 . |1.D PL ....
2015 ESA PROJECT COMPANY LLC 2015 ESA PROJEC
..90229%-AA-4 | COMPANY LLC ~ 3.040% 06/30/31 .vvvevevererees [ v . 03/31/2023 . 323,244 | 303,244 |........... 303,244 |........... 303,284 [ foeeeieieieies [ e [ o 323,204 [oviiiieiiees oo [eeeeieeeinis foereeeeens 2,219 |. 06/30/2031 . |2.B PL ....
UBSBB 2013-C5 3.3468% Due 3/10/2046 Mo-1
..90270V-AA-T | 3.347% 03/10/46 ...o.vevereeneiereseereeieieeeiens [ e . 02/13/2023 . | Cal | 100.0000 .ove fovereriererieririens foeenes 1,117,842 |........ 1,117,842 |........ 1,134,173 |........ 1,117,882 [evciieieieaes oo foeeineienees foeeereeieies feeeensieiees o 117,882 |oeeeiceies Jeereeeieeies foeeeeeieieie foeieeenns 6,235 |. 03/10/2046 . |1.A ........
UBSBB 2013-C5 3.3468% Due 3/10/2046 Mo-1
..90270V-AA-T | 3.347% 03/10/46 ...o.voverveneierrreereieeeeiens [ e . 01/01/2023 . | Paydonn .c.veveveverierens [oevereieieineieinns feenene 3,882,158 |........ 3,882,158 |........ 3,938,874 |........ 3,882,158 [eveveireiie [ooeeieiisieiens foereeierieieines feoeveieieiens foerereiieeine e 3,882,158 |oveverieeriiies feoeerinieiens Jooeereeeinees feeeeeninnens 8,910 [. 03/10/2046 . |1.A ........
UBSBB 2013-C5 3.6487% Due 3/10/2046 Mo-1
..90270Y-AG-4 | 3.649% 03/10/46 .....veverveeeiereiereieieeeies [ e . 03/01/2023 . [Paydonn ..o.eeveeveveeriens |oerieierieieiiies Joeens 2,333,212 |....... 2,333,212 |........ 2,401,189 |........ 2,332,810 [ovreevieiin e 402 [oorreiieiies e 402 [ooreeieeie e 2,333,212 |ooveeieeiies ferrreeiieiee s [ 14,247 |. 03/10/2046 . |1.A ........
USTA NATIONAL TENNIS CENTER, | 4.08% Due Redenpt ion 100.0000
..903638-AB-6 |9/8/2039 JJ8  4.080% 09/08/39 .......cvevrruen [vene L 01/08/2023 . | vevvvevireenirieiinieininen |oerieesieeseens [ 21,590 |oveveenn 221,590 [ooveeeee 221,590 |ovvnenne 221,500 ovovereeiiees feeerereieiiees foereieinieins v oo e 221,500 [evveirieiies foeeeierieienns feereveieiein e 4,592 |. 09/08/2039 . |1.G FE ....
VZ (SR NOTE) CTL PASS-THROUGH 3.81% Due Redenpt ion 100.0000
..91845#-AA-2 | 5/15/2035 Mo-15  3.810% 05/15/35 ...ecveneevs [ e L 03/15/2023 . [ vevvevenirieiieieiineennen | [ 237,805 |..oeee.. 237,805 [ooveunee 242,075 |- 201,653 |ovoveieeeians ferrenns (3,848) |-vovreverreiaes ferrenns (3,848) |-vevevereriies forreeins 237,805 |-vevererieins feoeriieiiniens e [ 1,505 |. 05/15/2035 . [2.A ........
VERIZON CTL-HIDDEN RIDGE 3.62% Due 7/31/2036 Redenpt ion 100.0000
..91854%-AA-4 |Mo-15  3.620% 08/15/36 ...vvevvevereverraiannns [ ervne L 03/15/2023 . [ vevvevenirieiieieineinnen [ [ 234,995 [oovonee. 234,995 |..oeee. 234,995 [..oooee. 234,995 [ooviiieiieiiiens foeeereieneies foeeiinnienens e [ o 238,995 [orveiieiiers foreeeeeieees [eeeeieeeines foereeenenns 1,419 |. 08/15/2036 . [2.A ........
VIRGINIA INTERNATIONAL GATEWAY 3.93% Due Redempt ion 100.0000
..92783#-AA-4 |6/30/2030 MJSD30  3.930% 06/30/30 ...vevenees [ e L 03/31/2023 . | 1evveveiirieisieiseieee [reeeereeeeees [ 79,730 |oveveennns 79,730 |ooviennnn 79,730 [oovveenee. 79,730 [ovvreieieeien Joerieieierieies feoeriieiiiens foereieieieies oo o 79,730 oveveveeeniies forveeiiieiiees orveerieienes feeeeeeeenenns 783 |. 06/30/2030 . [1.F PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redempt ion 100.0000
..92841E-AA-7 |FINANCE PLC ~ 3.875% 08/15/31 wovveveuervereries [ v L 02/15/2023 . [ evveeenireeieieiineinnen [ [ 500,59 |........... 500,596 [.vevenene 500,596 |..v.e.... 500,596 [vverrereneas ferrererieennes forreerenieiennes forveieieinns foerereiiieien e 500,59 |-vevveveinieins feoerrieriniene foreereieieies feeeeeiieiens 9,699 |. 08/15/2031 . |2.A PL ....
VISTAJET MALTA FINANACE PLC VISTAJET MALTA Redempt ion 100.0000
..92841F-AA-4 |FINANCE PLC  6.250% 08/15/30 ..veovevvvererees [ v L 02/15/2023 . | evvevenirieiieieineeinne [ [ 668,714 |.......... 668,714 |.......... 668,714 ... 868,714 [coveerreriee forreerieienns ferereineiens foereeieinieins foersieniniens o 668,714 [orveverieiiees forreeerieienns foreveieieiees forreeienenes 20,897 |. 08/15/2030 . [3.B PL ...
VISTAJET MALTA FINANCE PLC VISTAJET MALTA Redempt ion 100.0000
..928420-AA-5 |FINANCE PLC ~ 9.500% 04/05/31 ..vevveveveeveres [ v . 03/31/2023 . | .. .. 336,724 ..336,724 |.... .336,724 |.. . 04/05/2031 . |3.B PL ....

IFRBS 2012-C10 3.241% Due 12/15/

. 92890N-AN-O |3.281% 12/15/45 ...veveveerreeeeeereeeeen | e . 03/01/2023 . [Paydoun ..vevveerreieiens foereeeeeeeeeieiees e 152,085 |...........152,055 |[..........153,861 |........... 152,055 [ovvevereeiees fooreeeieeiees oeeeeiieieiees e e foeeenns 152,085 [oeveveverereee foerereeeeiens oo oo 846 |. 12/15/2045 . |1.A F ...
WAMU 2005-AR19 FIt % Due 12/25/2045 Mo-25

. 92925C-BH-4 |5.345% 12/25/45 .....eoeveverrerererereneenenenns | e . 03/25/2023 . [Paydoun ...ovevvevieiens e [ 15,854 |oveern. 15,854 [ 14,348 |, 14,775 [oeriereeees [ 1,080 [oovovereeeies foereienns 1,080 [eovovevereeiees foereriens 15,854 |oveveeeerereies foveeeeieeeiere oo oo 12 | 12/25/2045 . |1.A Fll ...
WELLS FARGO & COMPANY 3.45% Due 2/13/2023

. Q4074B-FJ-4 |FA13  3.450% 02/13/23 w.vevvvrererrrerererens | e . 02/13/2023 . [Maturity .ooooveveveverees foerereiieeeeeiees o 1,000,000 |.......1,000,000 |...........928,810 |........... 998,958 |.vvevevrrerens [ 1,082 |oerecieienens oo 1,082 |oeeeierees [ 1,000,000 [ooveveveieieres foreeeieieiees foreeeieeeieees oo 17,250 |. 02/13/2023 . |2.B FE ...
LEGG MASON MORTGAGE CAPITAL 6 1/4% Due Redempt ion 100.0000

..949784-BE-6 |2/1/2028 Mo-1  6.250% 02/01/28 ...evevevevevene | eenes L 03/01/2023 . [ cevevveieieieieieieeieieies foereeeeeeeeeeees e 194,184 |..o.e..... 194,184 |........... 195,062 |........... 194,44 [ooveviereies [ [X10)) O RIS [X10)) N RIS 194,184 [oovevereieiee v Joeeeceeeees foeeinns 2,026 |. 02/01/2028 . [2.B ........
WETT HOLDINGS LLC SENIOR SECURED NOTES Redempt ion 100.0000

..96188#-AA-6 |4.310% 12/18/24 ..o | e L 03/31/2023 . [ cevveeieieieieeeeieeeies o [ 4,300 | 44,300 |............ 44,300 | 44,300 |ovevrerereeies Joreeieeeeeeens foeeeieeees feereeeeieiees oo o 84,300 |orreieeeies Joeeeeeeeieins e e 479 |. 12/18/2024 . [2.B PL ...
WILLIAM BLAIR CTL CTL PASS-THRU TRUST - SEE Redempt ion 100.0000

..96928#-AH-6 |USER  6.130% 01/15/32 w.vovvererrrevcrerenens | oo L 03/15/2023 . [ ceveveeieieeeieieieieeeies e [ 84,364 |..ooeoen... 84,364 |............ 84,364 |...eee... 84,364 |.vveverereeies Joreeeeieiiens foeeieieeiees feereeeeeiees oo foeeeins 84,364 |.ruvvreierees Jorereieeeieins e e 863 |. 01/15/2032 . |2.8 ........
BECKNELL INDUSTRIAL CHAMPAIGN SENIOR SECURED Redenpt ion 100.0000

..96928*-FP-7 |NOTES  4.470% 01/15/36 .oooeevvveeeeeeeiiieees | e L 03/15/2028 . | .eiiiiiiiiiiiiiiiieiiiiies e e, 269,367 |........... 269,367 |........... 277,6% |........... 274,669 [.....ooeeeieees |oennnnes (5,802) ). fornee (5,302) ). foreee, 269,367 [..ooveeeeeiiies e foeiiiieeeiiii e 2,015 |. 01/15/2035 . |2.C ........
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UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES Redempt ion 100.0000
..971814-KZ-5 | INT FOR KV 5.360% 07/02/28 ...cvevevevrrrrars | verenen L 01/02/2023 . [ ceveveereeeeieieieeeeennies oo [ 34,826 |ooornnnne 34,826 |.ooooe.. 34,826 |ovurennnnn 34,826 |oroveieeeieies foeeeeieinns e [ o o 34,826 [oovevieiiiiins Joeernieiiies [ o 933 | 07/02/2028 . |1.D ........
UNION PACIFIC RAILROAD 1/6/05 BNK COMBINES Redempt ion 100.0000
..97181#-LA-9 | INT FOR KV 5.380% 07/02/28 ...ceevevevererrns | verenen L 01/02/2023 . [ ceveveereeeeieieieeeeennies oo [ 50,844 |oiornnnn. 50,844 |.cvcueee 50,844 ..o 59,844 [oovoveciiiiins foerereririnies foererrrnieies Joreeieieienes [ [ 59,844 [oovvvveiriiins Joeireiiieies [ e 1,610 |. 07/02/2028 . |1.D ........
GRAYMONT WESTERN CANADA INC 3.59% Due Redempt ion 100.0000
LCATI1#-AH-4 |3/11/2030 NSTH  3.590% 03/11/30 w.vovvevevers | verene . 03/11/2023 . | .. e 2,212,727 |........ 2,212,727 | 2,212,727 ... 2,212,727 |ovverveieens Joovervneieies Jovrneieieies foeveieieiins foeveviiiies oo 2,212,727 [eeeveiiecn Jerreiieis oo i 40,795 |. 03/11/2030 . [2.C PL ...
COHERENT CORP 11-VI INC - COHERENT TLB S+275 Redempt ion 100.0000
(LX1928-67-5 | 12/07/28 ..vevereeeieeerereieneeeeeeseneeneneiens | verenes L 03/31/2023 . [ ceveeerereeeeieieieeeninene e [ 192,423 ovvnnne 192,423 ..o 189,160 [..v.vevev. 140,012 [vvvrreieee o 3,681 |oeveeerieiens [ 3,681 |oovereeeeins [oeeieenens 192,423 |oveveeeiienes feoeiieiiien e [ 1,915 |. 12/07/2028 . [3.C FE ...
HOLLEY INC HOLLEY INC 1L TL +375 Redenption 100.0000
L LX2000-91-2 | T1/17/28 .o | oo L 03/31/2023 . [ ceveeereeeeieieieienrnes e [ 30,331 |orrrrrnne 30,331 [oorreennen 30,135 |orrrnnnne 30,146 |ovovereireee oo L7 O USRI L7 ORISR 30,331 [ooereiiiiens v [ o 518 [. 11/17/2028 . [4.C FE ....
LIGHT & WIONDER SCIENTIFIC GAMES INTL 1L S+300 Redempt ion 100.0000
..LX2038-93-8 | 04/07/29 ..vovvvireiiieieieieieee e | e L 03/31/2023 . [ ceveeereeeeieieieeennnes oo [ 26,250 |orriennnn 26,250 [oooeeee. 25,953 [oovevennnne 25,756 |ovoverrireae e 494 | [ Y ORI R 26,250 [ooverieririiiens Joeernieiiies [ o 504 | 04/07/2029 . |3.C FE ....
NORSPAN LNG 111 AS NORSPAN LNG 111 AS Redempt ion 100.0000
..RB2368-AA-0 |4.870% 07/27/29 ...eevvvreveneiieessieieieiens | oo L 02/28/2023 . [ cevuveeerereeieieieeeeenene [ [ 876,639 |........... 876,639 |........... 876,639 |........... 876,639 [covvoveieeiers fooreeeiiiiin oo oo v [ 876,639 |-vevevveiieies feoerireiiiiene v [ 21,346 |. 07/27/209 . [2.C PL ...
BAUSCH HEALTH COS INC BASIC ~ 5.000% 01/30/28
OTATBAAHE0 | ettt A . 02/27/2023 . [BARCLAYS w.vvevvevvieies [oerereereriririenes [rreenens 865,000 |....... 2,000,000 [........ 1,972,500 |.veueee. 968,859 |..... 1,010,933 |oeveunnne ;720 IS R 1,011,515 [ereeiviiie o 1,980,375 |-veveveneenne ... (1,115,375) |... (1,115,375) [coucnvee. 58,611 |. 01/30/2028 . 6. FE .....
BAUSCH HEALTH COS INC BASIC ~ 5.250% 01/30/30
COTATBAAIE | ettt A . 02/27/2023 . [BARCLAYS ..vvvvvevveieies foerereeririsinienes [oenens 2,262,375 |........ 5,250,000 [........ 4,785,913 |........ 2,520,000 |..... 2,319,476 |veveune 5,677 |oeeeceieiees [ 2,325,153 [creirririas o 4,845,152 [ooveueiiinns ... (2,582,777) ... (2,582,777) |..cuurnne 149,516 |. 01/30/2030 . |6. FE .....
GREAT LAKES PONER HOLDINGS LP GREAT LAKES Redempt ion 100.0000
..30072F-AB-3 |PONIER HOLDINGS LP  5.132% 11/30/29 ..oeovenes [ e L 03/31/2023 . [ ceveeierereeieieieeeen ...(3,420) |.... .4,816 . 11/30/2029 . |2.B FE ...
OILERS ENTERTAINVENT GROUP OILERS Redenption 100.0000
..068026-AA-0 | ENTERTAINVENT GROUP ~ 4.560% 06/30/51 ...cvcv. | evvne. L 03/30/2023 . [ 1evvereeeeieieieiennies e [ 79,749 |oveinnnn. 79,749 oo 84,149 |ouveennnnne 79,567 |ovoveirieeeies Joreeeeienenes foeerereirns oo o 4,582 |oereennnne 79,749 |......... (4,399) [evvoveireinn o (€351 910 |. 06/30/2051 . [2.B PL ....
TRANSURBAN CARDINAL HOLDINGS TRANSURBAN
..C90828-AA-5 | CARDINAL HOLDINGS ~ 4.220% 02/10/23 ...cveveve | verne . 01/12/2023 . [BMO CAPITAL MARKETS ... [eveveervriririenes [orennd 6,732,999 |........ 6,732,999 |....... 6,776,091 |........ 6,640,110 |ovevvveevreies fooeveiiiiens Joviisiiiis oo s 135,981 [........ 6,732,999 |....... [CXHV7 ) FO [CXHV7 R 55,248 |. 02/10/2023 . |2.B PL ....
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redempt ion 100.0000
..G5814#-AA-2 |SEREIS A 5.580% 06/30/31 w.vvvveverereans | verenes L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 82,853 |orrrrrnnne 82,853 [.oeoveee. 82,853 |ovrrnnnne 82,853 |ovovevrieeeies foreeeeieienns freereriiins foreriiseiens oo o 82,853 [oovevieiriiens Joeeveiennies [ e 1,156 |. 06/30/2031 . [2.C PL ...
MARI JONE LTD. /MARI BOYLE LTD MARI JONE Redempt ion 100.0000
..G5814#-AB-0 |SEREIS B 5.580% 06/30/31 w..vvvvevevcrrnnns | verenen L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 82,853 |orrrrrnnne 82,853 [.oeoveee. 82,853 |ovrrnnnne 82,853 |ovoveirieeeies foreeieeieiinns freerereiies [ oo o 82,853 [oovevieiriiens Joeeveiennies [ e 1,156 |. 06/30/2031 . [2.C PL ...
MARI COUVA / MARI KOKAKO MARI COUVA LTD Redempt ion 100.0000
..GI400#-AA-4 |5.350% 09/30/33 ..v.vvevevereeiriieieieieieees | oo L 03/31/2023 . [ ceveeerereeeeieieieeineeene e [ 182,119 [ooveveene 182,119 [oovvennne 182,119 [oovveene 182,119 [oevevieiiees foovreeieieies Jooveeeieienes fovevereieiiees fooereiiiens oo 182,119 [ooveiieiiees oeveireiines [veveieseieie foererieinnas 2,436 |. 09/30/2033 . |2.C PL ....
MARI COUVA / MARI KOKAKO MARI KOKAKO ~ 5.350% Redemption 100.0000
. GI400#-AB=2 |09/30/33 ..evvvrrerereiieisieieieieieieeens | e L 03/31/2023 . [ ceveeerereeeeieieieeeninene e [ 182,119 [ooveveene 182,119 [oovvennne 182,119 [oovveene 182,119 [oevevieiiees foovreeieieies Jooveeeieienes fovevereieiiees fooereiiiens oo 182,119 [ooveiieiiees oeveireiines [veveieseieie foererieinnas 2,436 |. 09/30/2033 . |2.C PL ....
STARS GROUP HOLDINGS BV STARS GRP - FLUTTER Redempt ion 100.0000
..LX2078-55-3 |TLB $+325 07/04/28 oo | eeeeen L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 20,000 |everneen 20,000 |oovernnnne 19,616 [.ovevevnnnne 19,577 [oovevevreees forrereinns 17 I SRR R 17 2 U R 20,000 [orveeireiies foerreiireiie o [ 409 |. 07/04/2028 . 3.A FE ...
ABU DHABI NATIONAL ENERGY CO 3 5/8% Due
..00386S-AL-6 | 1/12/2023 JJ12  3.625% 01/12/23 .ovevnnnee Do L 01/12/2023 . {Various ...ecvevereerereenen foevieerieenieiens [oreeeenes 564,000 |....e.... 564,000 |........... 567,404 |..oeeen. 564,012 |ovoverreriies ferreeine (12) [ervevererenens foerereeens [G73)) PR AR 564,000 |-voveiveiieies feoeriieiiiene v [ 10,223 |. 01/12/2023 . |1.D FE ...
ALIBABA GROUP HOLDING BASIC  2.800% 06/06/23
2 01B00H-AS=1 |- eeeeeeeeteeeeeeee et Do . 03/14/2023 . [J.P. MORGAN ..o foeverenrisirieienes [oeennd 9,943,900 |..... 10,000,000 [........ 9,661,450 |........ 9,969,240 [ovvevirieiiiie o 14,884 [oovovccciiies forene 14,884 [orveiriiiins o 9,984,124 [oevvvvviiiiens o (40,224) |....... (40,224) [+vvernes 77,778 |. 06/06/2023 . |1.E FE ....
BERMUDA SKYPORT CORPORATION LI SENIOR SECURED Redemption 100.0000
..08523A-AA-6 |NOTES  5.900% 02/15/42 ...ovovevvverrnennenes Do L 02/15/2023 . [ cevueerereeeeieieieeeeenene [oereeieneieiiees [ 182,614 ... 182,614 [ovvnnnne 182,614 [.voveee 182,614 [oeveveieiiees foovveieieieies Joveeieieienes e oo oo 182,614 [ovvevieiiers v [ . 02/15/2042 . |2.A PL ...
CNTL AMR BOTTLING CORP BASIC ~ 5.250%
.. 15230X-AA-6 | 04/27/29 ... . 02/06/2023 . | ALLIANCE BERNSTEIN ..... ..586,328 |.......... 618,000 [........... 613,464 |...........613,905 |.... 613,962 |. (27,634) . 04/27/2029 . |3.B FE ..
..225401-AF-5 | CREDIT SUIS 869 /29 . 03/20/2023 . |Various .............. 1,111,100 .14,245,000 .13,343,661 |. ,663,556 . ,682,315 ... (2,571,215) |.. . 01/12/2029 . |2.B FE ..
..225401-AP-3 | CREDIT SUISSE GROUP BASIC ~ 4.194% 04/01/31 . 03/20/2023 . | CITICORP SECURITIES 7,900,000 10,000,000 .11,005,600 |.......10,839,840 [. .......10,816,400 ... (2,916,400) ... (2,916,400) |.. . 04/01/2031 . |2.B FE ..
..225401-AQ-1 | CREDIT SUISSE GROUP BASIC  2.193% 06/05/26 . 03/16/2023 . | BARCLAYS ...vevveverieieres [oeeeeeeeiessieinns feenens 3,780,000 |........ 6,000,000 |........ 5,844,120 |....r. 5,874,411 |oooeeereiees [oeeeee 7,897 [ [oeeeeee 70897 [ o 5,882,109 |.. ... (2,102,109) ... (2,102, 109) . 06/05/2026 . |2.B FE ..
CREDIT SUISSE NEW YORK BASIC ~ 1.250%
1 22550L-2G-5 |08/07/26 .vvvvevereereneereneeienesiene e seeeenens . 03/16/2023 . | BARCLAYS ...vevvveveeiees [oeeereesieesieens [enes 17,020,000 |....... 23,000,000 |....... 20,153,520 |.......20,454,704 |.... 20,598,288 |.. ... (3,578,288) |... (3,578,288) .. 178,090 |. 08/07/2026 . |1.G FE ..
..279158-AS-8 | ECOPETROL SA BASIC  8.875% 01/13/33 ......... . 01/25/2023 . | ALLIANCE BERNSTEIN ... 681,000 875,463 [ 675,477 .30,379 |.........30,379 [.. ..2,350 [.01/13/2033 . [3.A FE ...
..404280-BA-6 | HSBC HOLDINGS PLC BASIC ~ 3.600% 05/25/23 ... [D..... |- 03/14/2023 . |BANK OF AMERICA .... 10,000,000 .10,026,600 |.......10,002, 281 .......10,001,093 L (41,893) |....... (41,898) .. . 05/25/2023 . |1.G FE ..
..46654%-AA-7 | JSII_INFRASTRUCTURE BASIC _ 4.950% 01/21/29 .. [D..... . 02/24/2023 . | ALLIANCE BERNSTEIN ..o |oveeverevenciicnene [0 1,228,490 [oonne. 1,442,000 |........ 1,442,000 |00 1,442,000 [oovooiiiiinn Jooriniiiiiies v Joveveisiiins fovceiiiins [ 1,442,000 |.. (213,510) ...... (213,510) . 01/21/2029 . |3.B FE ..
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KIER GROUP PLC SENIOR NOTES  5.360% 01/31/25 Redemption 100.0000
L 493859-CF-1 | oevreieeeiei e D..... L 01/04/2023 . | .evnneeiiiiiieeeeeiiieeeees i e 98,618 |............ 98,618 |...eeennnnn. 98,618 |..eevunnnnn. oL O O N ) AR LN O Y R N 690 |. 01/31/2025 . [3.C YE ....
MITSUBISHI UFJ FIN GRP BASIC ~ 3.455%
..606822-AT-1 [03/02/23 ...evvveniiiiiiiiie i D..... . 03/02/2023 . |Maturity ...ooooovvveninns Joovvininiiniiiis e 3,000,000 |........ 3,000,000 |........ 2,995,770 |........ 2,999,845 [.oooiiiiiiinns foriiiiiinnns L LSIS T PO AR SIS R MR 3,000,000 [oeeeerivnnnns fooeiriiiiiniins foeiiiiii e 51,825 |. 03/02/2023 . |1.G FE ....
PANTHER BF AGGREGATOR 2 BASIC  8.500% JEFFERIES & COMPANY  INC.
..69867D-AC-2 [05/15/27 evvvvniiiiiiiiiiiieiiii e D..... L 01/26/2023 . | .eveneeieiiiiieeeeeeiiieeees i e 1,824,000 |........ 1,824,000 |........ 1,944,708 |........ 1,878,145 |ooovveeeieiiinns fovnnnnns (3,073) |vvveeieiiiiiens fevninns (3,073) |vvveeiieiiiiins fevninns 1,875,071 [ s (51,071) |....... (51,071) |eevvveennns 32,300 |. 05/15/2027 . |5.A FE ....
RYMAN HEALTHCARE LTD RYMAN HEALTHCARE LTD Redenption 100.0000
..78391Y-A@-7 [4.160% 02/16/33 ......evvvvvinnnniniiiiinnnnnnnenns | Do L 03/13/2023 . | eeeeneeieiiieeeeeeeiieeees i e 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [..oevvvvvveinns foorvviiiiiis oo [ [ [ 8,000,000 [ooorevvevvneinns fooevriiiiiiiinns o s 188,587 |. 02/16/2033 . [2.C ........
RYMAN HEALTHCARE LTD RYMAN HEALTHCARE LTD
..78391Y-B*-8 [4.280% 02/16/31 ...evvvvriviiiiniiiiiiiiiiineeeenns |Baniis . 03/14/2023 . | J.P. MORGAN .....ovvvvvvnn Jovvvnnnnnniniiininns Joveen 21,163,498 |....... 21,179,375 |....... 24,971,063 |....... P e Y R AN R A 13 B A N R, 21,179,375 ...544,328 |. 02/16/2031 . [2.C Z .....
RYMAN HEALTHCARE LTD RYMAN HEALTHCARE LTD Redemption
..78391Y-B8-6 [5.240% 04/28/32 .......cevvvvvvvvvinnninenieinnnnnn. |Doniis . 03/24/2023 . | .eeenieiiiiieieeeeiiiieeees i e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...ccevvvnveene foovvrvnniniiis oo v o s 10,000,000 |.oevvveniiiriinn Jovvennnnniiiinnn Jevvniniieieinns Joveennns 1,053,841 . 04/28/2032 . |2.C ........
SUMITOMO MITSUI FINL GRP BASIC ~ 3.102%
..86562M-AX-8 [01/17/23 ...eeeiiiiiiiiiiiiiiii . 01/17/2023 . |Maturity ... 16,400,000 |....... 16,400,000 |....... 16,096,108 |.......16,396,941 |.... 16,400,000 |.. 254,364 |. 01/17/2023 . |1.G FE ..
..86964\-AH-5 | SUZANO AUSTRIA GMBH BASIC ~ 5.000% 01/15/30 . 02/16/2023 . | ALLIANCE BERNSTEIN .. 712,500 . 760,000 ..678,749 |. . 681,180 |. . .22,800 |. 01/15/2030 . |2.C FE ..
..869641I-AJ-1 [ SUZANO AUSTRIA GMBH BASIC ~ 3.750% 01/15/31 . 02/16/2023 . | ALLIANCE BERNSTEIN ..... .... 820,000 804,734 |........... . 18,450 |. 01/15/2031 . |2.C FE ..
SIEIHAN PV POIIER CO PJSC BASIC  3.625% Redenption 100.0000
..870674-AA-6 [01/31749 . .ovvvviiiiiiiiiiiiiiiiiiiineeecciiieeeeens | D L 0173172023 . | eeeeeeieiiieeeeeieieeees i e 62,031 ... 62,031 |............ 62,031 |.......eeent (5250 2 R O O R R (<7502 R R RN R, 1,124 |. 01/31/2049 . [2.A FE
SYDNEY AIRPORT FINANCE 3.9% Due 3/22/2023
..87124V-AD-1 [MS22 ~ 3.900% 03/22/23 ......ccvvvuniiiiiinnnnnns D..... . 03/22/2023 . |Maturity ....oooovvnennnes Joovvininniiiiiis e 7,300,000 |........ 7,300,000 |........ 7,437,383 |........ 7,303,539 |oovvviiiiiiiiinn e (3,539) [cvnnniniiiis oo (3,539) [cvnnmniniiiis s 7,300,000 foeeviiiiniinns fooeiiiiiiiniinns oo [ 142,350 |. 03/22/2023 . |2.A FE
..92676X-AE-7 |VIKING CRUISES LTD BASIC 13.000% 05/15/25 . |D..... . 03/16/2023 . |MARKET AXESS ...ceveevvnnn Joeemmmnieeeeennins s 529,040 |.......... 500,000 |..eeeennnnn 587,500 |evvuunnnns 534,186 [..oeevvvenaeeee foreeees [E02515) ) O R (5,086) [ceeeeeeeernnnas feuneeeeens 529,100 |-eeeerueiieeeen fereeeennnnns ()] . [(CI0) ) . 22,136 |. 05/15/2025 . |5.A FE
VISTAJET MALTA FINANCE P.L.C. VISTAJET MALT
..92841#-AA-4 |FINANCE P.L.C.  4.500% 01/15/29 ... . . 01/15/2023 . |Various .......cceeueeeeenn |oee .. 991,453 991,453 991,453 |...........991,453 [.... ....991,453 |.. . 01/15/2029 . |[1.G PL ..
..948596-AE-1 [WEIBO CORP BASIC ~ 3.375% 07/08/30 . .. . 03/06/2023 . | ALLIANCE BERNSTEIN . 1,012,210 .. 1,250,000 ..1,160,338 |. .1,167,889 . 1,169,421 . 07/08/2030 . |2.B FE ..
..AM1928-14-3 [GOHL CAPITAL LTD BASIC  4.250% 01/24/27 .... |D..... . 03/31/2023 . | ALLIANCE BERNSTEIN ..... .. 834,925 ... 910,000 |........... 823,896 [.....covvuniieeennnn .824,920 |.. . 01/24/2027 . |2.B FE ..
HUARONG FINANCE 2017 CO BASIC ~ 4.750%
L AN2992-81-5 [ 04/27/27 .o D..... . 02/16/2023 . | ALLIANCE BERNSTEIN ..... |eeeereiieeeeemnnnns Joenenn 1,356,600 |........ 1,520,000 |........ 1,482,000 |........ 1,487,011 [oooeeieiiiies oo [T 2 T IR (ST IO ISPRPN 1,487,959 . 04/27/2027 . |2.C FE
DP WORLD CRESCENT LTD BASIC ~ 4.848% 09/26/28
L AU4586-30-4 [ ....oeiiiiiiiiiiiniiiiieeeceieeeenieeeenn | Dane . 01/22/2023 . | ALLIANCE BERNSTEIN ..... |oeeeeeireeeemniinns fennnns 3,484,720 |........ 3,440,000 |........ 3,845,588 |........ 3,791,311 | oeeennnns (3,754) |veeeeeeeennne s (3,754) |eeveeeeeeeeenn Jeeeennnn 3,787,557 . 09/26/2028 . |2.C FE
LLPL CAPITAL PTE LTD BASIC  6.875% 02/04/39 Redemption 100.0000
B N D..... L 02/04/2023 . | .eveiiiiiiiinneiiiiiienees s e 82,607 |............ 82,607 |oeeeuunnnnns 93,729 |.ceereenee 93,028 |.oeeeeeeiiiieeee foeeees (10,422) |oeeveeeeeeeeenn eeennen (10,422) |oeeeeeieieeeen oeeennns 82,607 . 02/04/2039 . |2.C FE
.. AZ3324-59-9 | TRUST FIBRAUNO BASIC ~ 4.869% 01/15/30 ....... D..... . 01/31/2023 . | ALLIANCE BERNSTEIN ..... |eeevvevirriiinnnns Jovnnnnnns 184,000 |.......... 200,000 |........... 214,500 |........... AVIR:7.2 B R R (L7 F R (172 PO 212,679 . 01/15/2030 . |2.B FE
GRUPO ENERGIA BOGOTA BASIC ~ 4.875% 05/15/30
.BUAB0B-35-1 | .eereniiiiii e D..... . 02/13/2023 . | ALLIANCE BERNSTEIN ..... |oeeeeevvrviivinnnnns foonns 1,632,225 |........ 1,670,000 |........ 1,809, 111 [........ 1,793,589 [oovvveiins oeeens (1,864) [covvvviiiiininn foeeenn (1,864) [covvvveiiiiiinn oo 1,791,725 . 05/15/2030 . |2.B FE
Redemption 100.0000
..B03759-90-5 |GREENKO DUTCH BV BASIC ~ 3.850% 03/29/26 .... |D..... L 08/29/2023 . | .eeeeiiiiiiieeeeeieiiieeees i e 3,000 fooiiiiinnnnns 3,000 |ieeiinnnnns 2,730 |oeeeiinns P (VI FOR PV R E PV R R B 000 O O N A 58 |. 03/29/2026 . |3.B FE
XIAOMI BEST TIME INTL BASIC  2.875% 07/14/31
..BQ4045-87-9 [ ..eeveniiiiiiiiieie e | D . 03/22/2023 . | ALLIANCE BERNSTEIN ..... |eeeereirivrriinnnns Jovnnnn 1,690,427 |........ 2,200,000 |........ 2,166,109 |........ 2,169,260 [o..vvvvvviinnnnn fooreeiiinns L7/ N PO AR 70 T S RN 2,169,831 [oooeiiiiiiiiins |oenn (479,403) |...... (479,403) [.....uvvene. 39,772 |. 07/14/2031 . |2.C FE ....
ADANI ELECTRICITY MUMBAI BASIC ~ 3.867%
..BAS241-92-3 |07/22/31 oooviiiiiiiiiiiii D..... . 02/03/2023 . | ALLIANCE BERNSTEIN ..... |oeeeeevrirrivnnnnnns foonnns 3,793,775 |........ 5,260,000 |........ 5,143,757 |........ 5,153,842 [oooviviiiiiens oo {07 R F 1,034 [oeeieiiiiiiiens [ 5,154,876 [...ccceeeennnn ... (1,361,101) |... (1,361,101) [.......... 110,177 |. 07/22/2031 . |2.C FE ....
Redemption 100.0000
..BR3836-13-6 | ALFA DESARROLLO SPA BASIC ~ 4.550% 09/27/51 |D..... L 08/27/2023 . | eeeeeieiiiiieeeeeeiieeeees i e 2,344 | 2,344 ....eies P I P 7 R R LT PO AN LT PO A P72 R Y R 53 |. 09/27/2051 . [2.C FE ....
Redemption 100.0000
..EK4069-04-4 | GNL QUINTERO SA BASIC ~ 4.634% 07/31/29 ..... D..... L 0173172023 . | eeeeeeeeiiieeeeeiiieeeees i e 71,148 |............ 71,148 |oeeeennnnns 69,903 |............ 70,040 |oveeiiiiiiinn Jevnninnnns 1,108 [ooviviiiiiiiines oo I (11 O N LA T O O U N 1,649 |. 07/31/2029 . 2.B FE ....
LIMA METRO LINE 2 FIN LT BASIC  5.875% Redenption 100.0000
LEKO717-50-6 [ 07/05/34 oovvvniiiiiiiiieeiiii D..... L 01/05/2023 . | eevnnieeiiiieeieeieieeeees i feeee 39,708 |............ 39,708 |............ 45,330 [ooerinenns 44,863 |.ooeeeiiiiieeees e (5,185) |ovvveeeiiiiiiens v (5,185) |vvevieiiiiiiins v Feie T ) R R RN 583 |. 07/05/2034 .|2.C FE ....
ROQUETTE FRERES SA 4.18% Due 3/26/2024 1S26 Redemption 100.0000
..F7908@8-AA-8 [4.180% 03/26/24 .......evvvvvvinieiiiiiinnnneeens | Do L 03/26/2023 . | .eveneiieiiiiiieeeeeiiieeees i e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ ESV V[V 000 Y Y N N A R 5,000,000 foooeevrirvnninns fooenriiiiiniinns o [ 104,500 |. 03/26/2024 . 1.G FE ....
BALFOUR BEATTY PLC SENIOR NOTES  5.140%
..G1969#-AD-8 |03/05/23 ... D..... . 03/05/2023 . |Maturity .....occcveennnnns Jovvvvninnniiiinninns oueen 21,000,000 |....... 21,000,000 |....... 21,000,000 |....... 21,000,000 f..ooovvvvvnenns fooriviiiiiinnns oo Lo o 21,000,000 |.. ...539,700 |. 03/05/2023 . [3.B ........
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HPS OSL 11 Fund Prvt HPS CSL 11 Fund Prvt Redenption 100.0000
..G2530#-AA-2 |Senior  7.898% 12/02/33 .....eevviiiiiiiinnnnns [ L 03/17/2023 . | eveeeiiiininiiiiiiiiiiiiiiens e | 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |..evvvvvvvrrnnns fervvvnnnnnnnnnnn o fo e e 12,000,000 |.ooveeeieeiiiens fovveiiiiiiiieens feviiiiiiiiiiinn o, (5,331) [. 12/02/2033 . |2.B PL ....
HPS OSL 11 Fund Prvt HPS CSL 11 Fund Prvt Redenption 100.0000
..G2530#-AB-0 |Junior  9.398% 12/02/33 .........coeiiiiiiinnnns [ L 03/17/2023 . | eveveeiiinininiiiiiiniiiines e | 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |..eevvrrrrrnnnnn forvrnnnnninininn o f e e 6,000,000 |..ooevieiiininns foeveiiiiiiiiiens foiiiiiiiiiiinn o, (5,558) |. 12/02/2033 . |2.C PL ....
ABP AQUISITIONS UK LIMITED SENIOR SECURED
..G2956@-AE-1 |NOTES  4.350% 02/19/23 ......evvvvvmnnnnnnnnnnnns D..... . 02/19/2023 . |Maturity ....oovvvviiiiiins Joeveieiieiiiens | 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 |.oevvvvvverirens fervvvnvnnnininnn o fo e e 13,000,000 |oeeveeeiiiiiies Jovviiiiiiiiiiens foviviiiiiiiiinn o 285,892 |. 02/19/2023 . |2.B ........
Redemption 100.0000
..G3198@-AA-5 |ESSENTRA PLC ESSENTRA PLC ~ 4.400% 11/29/24 |D..... . 01/20/2023 . | evveeiiiiiiiniinininiiiiniens e | 12,000,000 |....... 12,000,000 |....... 12,000,000 |....... 12,000,000 |..evvvvvvvrrnnns fervvvnnnnnnnnnnn o fo e e 12,000,000 |.ooveeeieeiiiens fovveiiiiiiiieens feviiiiiiiiiiinn o, 74,800 |. 11/29/2024 . (2.C ........
..G3198@-AB-3 |ESSENTRA PLC ESSENTRA PLC  4.580% 11/29/27 |D..... . 01/20/2023 . | evveeiiiininiiinniiininininnn e | 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..eevrvrrrrrnnns forvrrnnnniiiiinn o fe e e 8,000,000 |.eevvviiienenns fevveiiiiiiiiiens foiiiiiiiiiiinn o, 265,967 |. 11/29/2027 .|12.B Z .....
..G3198@-AC-1 |ESSENTRA PLC ESSENTRA PLC  4.680% 11/29/29 |D..... . 01/20/2023 . | evveeiiiininiiinniiininininnn e | 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 [....cevvrrrrnnnn forviiiiiiiiiiins oo e e e 6,000,000 |.eeevveiiiiinns Jovriiiiiiiiiiens feviiiiiiiiiiinn fon ...311,966 |. 11/29/2029 . [2.B Z .....
..G3198@-AD-9 | ESSENTRA PLC ESSENTRA PLC ~ 3.980% 04/28/27 |D..... . 01/23/2023 . | Various .......cceeevvunnnnn fooverennnnninnnnnnns e 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |.....eevmveneenn foonmmnnnniiis Jooviiiiiiiiiiiis e e e 15,000,000 |.. ...135,983 |. 04/28/2027 . [2.C ........
..G3198@-AE-7 |ESSENTRA PLC ESSENTRA PLC ~ 4.140% 04/28/30 |D..... . 01/23/2023 . | .evviviiiiiniiiiiiiiininininns e | 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 [oeeeeiieiiiiiins fooveeiiiiiiieees o e o o 9,000,000 |ooeeeviiiiiinns foviiiiiiiiiiiees feeiiiiiiiiiiien o 209,550 |. 04/28/2030 . |2.C ........
..G3198@-AF-4 |ESSENTRA PLC ESSENTRA PLC ~ 3.620% 07/27/28 |D..... . 01/05/2023 . | .evvvvriiiniiiiiiiiiiiiiininns e | 8,849,481 |........ 8,849,481 |........ 8,849,481 |[........ 8,849,481 ...evvviiiiiinnn oo e e e e 8,849,481 [..ocooiiiiiiiiis [ e e 140,598 |. 07/27/2028 .|2.C ........
HS1 LIMITED 3.79% Due 3/30/2028 MS30  3.790%
..G4445%-AA-6 | 03/30/28 ....oooiiiiiiiiiie D..... . 03/30/2023 . | .evvvriiiniiiiininniiiiininins e | 3,563,318 |........ 3,563,318 |........ 3,563,318 |........ 3,563,318 [ouvvveevenninnnn oo e e e e 3,563,318 [oeevveeiiiiiiins fernnnniiiiiiiis fo e 67,525 |. 03/30/2028 . |1.G PL ....
VIRIDOR ENERGY GROUP LIMITED VIRIDOR ENERGY
..G9369*-AA-7 |GROUP LIMITED ~ 2.900% 03/31/43 .. . [B..... . 03/31/2023 . | .. . 03/31/2043 . 2.B FE ....
MERIDIAN SPIRIT APS 4.11% Due 8/1/2030 MJSD31
. K7017#-AA-8 |4.110% 08/01/30 ...evvvrrnnnniiiniiiiiiiiiiiiiinnee D..... RVRVR R V(174 S OOORORPPOROPORRR K R 97,728 |t 97,723 |oeeennnnne 97,723 |..cooeeeins 97,723 |ooeeiiiiiiiiiies e o e e e 97,728 [ooeeiiiiiiiiies oo s e, 1,004 |. 08/01/2030 . [2.A FE ....
SBM BALEIA AZUL SARL 5 1/2% Due 9/15/2027
..L8038*-AA-4 |MJSD15  5.500% 09/15/27 ......eevvvvrnnnnnnnnnne D..... . 03/15/2023 . | evvvviiiiiiiiinniiiiiiiniinns e | 376,000 |.......... 376,000 |.......... 376,000 |.......... 376,000 |ooveviiiiiiiins Jooriiiiiiiiis e feieeiiiiiiien o 376,000 |oovvveiiiiiiins fevveiiiiiiiiiees feiiiiiiiii o 5,170 |. 09/15/2027 . [3.C ........
TRAFIGURA FUNDING S.A. 5.53% Due 3/25/2023
..L9082*-AF-6 |MS25  5.530% 03/25/23 ........evvrririnnnnnnnnnne D..... . 03/25/2023 . |Maturity .....oeeveeeeninnn Jooviiiniiiins s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..ccvvvviiiiiinn fevvvvniniiiiiine foriiiiis e e e 8,000,000 |.ooovvviiiiinns fovviiiiiiiiiiins feeeiiiiiiiiinen o 208,912 . 03/25/2023 . |2.A PL ....
TENGIZCHEVROIL FIN CO IN BASIC ~ 4.000%
LNO712-91-7 | 08/15/26 ....evvvviiiiiiiiiiiiiieieeeeeee D..... . 03/07/2023 . | ALLIANCE BERNSTEIN ... |oeeeeeeeiiiiiiiiiins s 1,780,125 |........ 2,020,000 |........ 1,747,300 |........ 1,768,028 |.....coovvvvvees fovnnnnne 1,424 | e 1,424 | o 1,779,452 |eeeeeeniiiiiins o (7K 7K . 45,787 |. 08/15/2026 . |3.A FE ....
EOLICA MESA LA PAZ S DE RL DE EOLICA HESA LA Redenption 100.0000
..P4001#-AA-8 |PAZ S DEL DE CV  5.980% 12/20/44 R R . 03/20/2023 . | .. .. 105,899 105,899 105,899 |...........105,8% |.... .105,8%9 |.. . 12/20/2044 . |2.CPL ....
FORTIS TCI LIMITED 5.29% Due 9/15/2031 MS15
..P4368#-AD-9 15.200% 09/15/31 ....ooooiiiiiiiiiii, D..... VKV V(174 S ORRORRORRPRRR R R 250,000 [oveeeeennns 250,000 |........... 250,000 |........... 250,000 |oooeiiiiiiiiiins oo e feeeiiiiin fo e 250,000 [ooveeiiiiiiiiins oo o e 6,613 |. 09/15/2031 . [2.C ........
GREAT SHALE LNG TRANSPORT SA GREAT SHALE LNG
..P4917%-AA-5 | TRANSPORT SA  6.783% 09/30/37 ................. D..... VRV R V(174 S OORORRPRRRRPRRR R R 172,984 |........... 172,984 |........... 172,984 |........... 172,984 |oooiiiiiiiiiiies s e e o s 172,984 | o e o 2,765 |. 09/30/2037 . [2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000*-AA-6 | TRANSPORT SA  6.783% 03/31/37 ................. D..... . 03/31/2023 . | evvviiiiiiiiiiiiiiiiininiinns e e 146,479 |........... 146,479 |........... 146,479 |........... 146,479 |.oooeiiiiiiiiies v o e o e 146,479 |ooooeeiiiiiiiins o e o, 2,341 |. 03/31/2037 . |2.A PL ....
MILESTONE LNG TRANSPORT SA MILESTONE LNG
..P7000*-AB-4 | TRANSPORT SA  3.220% 03/31/37 .......eevveneeee D..... VRV R V(174 SR OOOROOPPORRPRRRR K R 16,439 |.oeveeeens 16,439 |............ 16,439 |............ JLCTX I AU AP (SRR SRR RS R (X I U RO AR N 132 |. 03/31/2037 . |2.A PL ....
PORT OF SPAIN WATERFRONT DEVEL SECURE NOTES
..P7906#-AA-7 |6.090% 01/01/23 ...oevvvrriiiiiiiiiiiiiiiiiiininnns D..... L 0170172023 . | evvvviiiinniiniiniiiinininnns e | 2,832,397 |........ 2,832,397 |........ 2,820,110 |........ 2,832,397 |oeoiiiiiiiiiiins e e e e e 2,832,307 |oeeeieiiiiiiiinn fonniiiiiiiiiis fo e 86,247 |. 01/01/2023 . |3.A ........
HALLETT HILL NO. 2 PTY LTD SENIOR SECURED
..04436#-AA-2 |NOTES ~ 3.780% 06/27/27 .....oevvvvverevvnnnnnnns D..... L 03/27/2023 . | evvviriiniiiniiniiiniiinninns e | 172,529 |........... 172,529 |........... 172,529 |........... 172,529 |oooiiiiiiiiiiiis s e e o e 172,529 [oooiiiiiiiiiies o s o 1,630 |. 06/27/2027 . |2.B FE ....
..Q7160#-AJ-8 |ORICA LTD SR NOTES  4.590% 09/18/23 ......... D..... . 03/27/2023 . | evviviiiiniinniiiiiiinininins e | 22,000,000 |....... 22,000,000 |....... 22,000,000 |....... 22,000,000 [oueeevvennnnnnnn foorriiiiiiiiiis oo e e e 22,000,000 [ooeeiiiiiiiiiins v oo e, 530,145 |. 09/18/2023 . |2.B FE ....
RAVENHALL FINANCE PTY LTD RAVENHALL FINANCE
..08048#-AA-3 |PTY LTD  4.230% 03/31/42 ...cooeeeeeiiieennnns B..... VRV R V(174 S ORORRPRRRRPRRR R R 3779 | M3, 779 | 426,035 |........... 21,702 [oeeeeiiiiiiis fooi e e e 4,333 | 413,779 |....... [QF3:<I-) ) R R (12,256) ..o 4,376 |. 03/31/2042 . [1.G FE ....
WR CARPENTER NO 1 PTY LTD WR CARPENTER NO 1
..09496@-AA-0 |PTY LTD  5.760% 11/01/36 ......ccccvvnnnnnnnnes D..... . 02/01/2023 . | .vvvviiiiiiiiiiiiiiiiiiiiiiins | |oeeeeees 150,240 |........... 150,240 |........... 150,240 |........... 150,240 [ooeeeeiiiiiines oo o foveevieeiiiiene fooviiiiiiiiiiies i 150,240 oo v foveiiiiiiiiinne foiiiinnnnn, 2,163 |. 11/01/2036 . |2.CPL ....
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NORSPAN LNG VI AS NORSPAN LNG VI AS  2.680% Redempt ion 100.0000
..RB2378-AA-9 |05/28/30 ...veveueriieiererereieeeeesieieneneenene | Devine L 03/31/2023 . [ ceveeerereeeeieieieeineeene e [ 682,800 |.......... 682,800 |......... 682,800 [.......... 682,800 [ovvivereees [eereeiiiiiiin oo v e [ 682,800 [voverveiiies foereeirniiins ferereieieieie foererieinns 9,150 . 05/28/2030 . [2.CPL ....
LANDSVIRKJUN NATIONAL POWER LANDSV IRKJUN
..X5151%-AE-0 |NATIONAL PONER ~ 4.120% 03/08/23 .............. Do . 03/08/2023 . [ MatUr ity eovvvvererieine [eveeieesiecrienens fernene 5,000,000 |[........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-veveveeereies fooerereieniene forverneiies [ o s 5,000,000 |-vevvererieiens foerereiinnien Joereveieieies ferein 103,000 |. 03/08/2023 . [2.A FE ...
TEEKAY SHUTTLE TANKER FINANCIA SERIES B Redempt ion 100.0000
..Y8564*-AB-0 | SECURED NOTES ~ 4.960% 12/31/23 .....coevevenene [Deee L 01/01/2023 . [ ceveveeeeeeeeeieieecnniee oeeeieneseeees [ 2 o P2 P2 2 [ o oo s s e 20 R FEVSIURITRU ST . 12/31/2023 . |2.C FE
NATIONAL CENTRAL COOLING BASIC ~ 2.500%
L Z00466-37-6 | 10/21/27 +.vevveevinsieiseieee e Do . 03/16/2023 . | ALLIANCE BERNSTEIN ..o [oeevenervenirieens fornne 2,011,788 |....... 2,270,000 |........ 2,207,802 |ovoeern 2,217,513 [oveeireinn [ 2,282 oo [ 2,282 o e 2,219,745 [ooveiiiiis [ (207,958) |....... (207,958) . 10/21/2027 . |2.C FE
..203579-11-2 | BRASKEM NETHERLANDS BASIC  4.500% 01/31/30 [D..... . 02/02/2023 . | ALLIANCE BERNSTEIN ..o |ouveveeeiiiniieinss foonens 1,391,815 |........ 1,559,000 |........ 1,618,250 |.... . oo e [ A 1,611,372 |.. T (219,557) |....... (219,557) . 01/31/2030 . |2.C FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 737,892, 110 764, 117,251 762,807,029 3,330,409 3,203,381 758,656,144 | (3,862,588) | (20,841,537)| (24,704,125) XXX XXX
GRAY TELEVISION GRAY TELEVISION TLB-2 +250 Redempt ion 100.0000
L LX1896-21-7 |02/28/24 .o | e L 03/01/2023 . [ cevueereeeeeeieiencneninns foeeeeiesisiniees [oeens 4,746,493 |........ 4,746,493 |........ 4,687,162 |.voveve 4,742,167 [eovevereiiiins oo ,326 | oo ,326 [ [ 4,786,493 [oovvieiiin e [ i 76,894 |. 02/28/2024 . (3.8 FE
ARCH COAL ARCH COAL TLB +275
L LX1606-14-9 | 03/07/24 ..vovveineiiieieieieeeeeeesesieieiens | oo . 03/31/2023 . [Various ..ceveveveveeries fooereresisieeiees frveeenns 29211 [oorrnene 29,211 oo 27,486 [.cooneee. 28,51 [oovreiiciin e (<720 I A (<720 R A 29,210 feoerieiiiiens v [ o 537 |. 03/07/2024 . [4.B FE
BIWAY HOLDING CO BNAY HLDG - MAUSER TLB +325 Redempt ion 100.0000
L LX1616-94-0 | 04/03/24 ..o | oo . 02/10/2023 . | .. e e [ 17,941,715 |....... 17,941,715 |....... 17,214,461 |....... 17,268,815 [oovvvvcvveiine |ovenne 672,900 [oerveireiiis foerene 672,900 [oervevreiiis foerens 17,941,715 [eoveiviiiiins v oo o 262,708 |. 04/03/2024 . |4.B FE ...
SUDDENL INK (ALTICE) CSC HOLDINGS TLB 2025 Redempt ion 100.0000
. LX1616-95-7 |+225 07/15/25 oveeeeereeeereeeirinies | oo L O1/17/2023 . [ e oo [ 19,139 |oveveene 19,139 |orvrrrrnne 19,133 [oovrennee 19,113 [oovvevrivees feoreeiins 26 | [ LT AR ISR 19,139 |ovvveieeiies foerveiieiie oeveeieiene [ 115 |. 07/15/2025 . |4.A FE ...
AIR METHODS AIR METHODS TLB +350
L LX1626-55-0 | 04/22/24 ..o | e . 03/31/2023 . [Various ..ceveveveveeries fooereresisieeiees frveeenns 59,891 [oovereenene. 59,891 |oovrveunes 49,453 | 55,449 [vvveiiciins foriine 4,882 | o, 4,882 | o 59,891 [eevevveirriens Joeereiiieies [ e 1,246 |. 04/22/2024 . (5.8 FE ...
BRAND ENERGY & INFRASTRUCTURE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 ovvveeeees [ e . 03/17/2023 . [J.P. MORGAN ..o [ o 1,860,000 |........ 2,000,000 |........ 1,974,687 |........ 1,997,034 |oevverinieins foeenne [0 T AR [0 T SR I 2,002,093 [oovoveveriias v (142,093) ... (142,008) [.v.evevee. 42,828 |. 06/21/2024 . [5.A FE ...
BRAND ENERGY & INFRASTRUCTURE BRAND ENERGY
..LX1651-83-0 | 1ST LIEN +425 06/21/24 oovvveeieers [ eeenene . 03/31/2023 . [Various ..ceveveveveeries fooereresisieeiees frveeenns 70,393 [ooveeene 70,393 |oovivenenns 67,776 |oveveenene 69,127 [oeveveiriiens e 1,266 |oveerenrenes [oeereenn 1,266 |ovevereeiieies feoerinienn 70,393 [oovevieiriien e [ e 1,524 . 06/21/2024 . |5.A FE ...
PENN INTERNATIONAL & MANUF PENN ENGINERING
..LX1654-14-9 | TLB +250 06/27/24 oovovveeeeeeiennenn [ e . 03/21/2023 . [J.P. MORGAN ..o [ o 2,988,750 |....... 3,000,000 |........ 2,955,000 |........ 2,974,997 [orevieiiiees e 3,309 [ererireiiiens e 3,309 [eoeirriiias o 2,978,306 |veverveeriaes ferrenenn 10,444 |......... 10,444 |oeoviiiiiiiene . 06/27/2024 . |4.A FE ...
PENN INTERNATIONAL & MANUF PENN ENGINERING
..LX1654-14-9 | TLB +250 06/27/24 oovvveeeereieinenn [ e . 03/31/2023 . [Various ...eeveveeevevrins ooreereririnieiees [ooerereenns 7,215 foeeiiine 7,215 e 7153 [ [ L1 S L7 PO R £ O R 7,215 [oovveiieiine foevrveriiein v e 261 |. 06/27/2024 . [4.A FE ...
AIR MEDICAL AIR MEDICAL TLB +425 Redenption 100.0000
L LX1686-39-8 | 03/14/25 ....vvevvercreeeeieirisieieieieieennns | oo L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 12,537 |oevereenn 12,537 |ovrernnne 12,160 [oevevevnnne 12,715 |oeerrennies foreiins (178) |ovevevereeeees Joveeeriene (G1:)] ST 12,537 oveveiveiiies foerreiieiie oeveieieine [ 182 |. 03/14/2025 . |4.C FE ....
CAESARS RESORT COLLECTION CAESARS RESORT TLB Redempt ion 100.0000
..LX1687-84-2 |+275 12/22/24 oo | e L 02/06/2023 . [ cevevereeeeieieieiiieeninins e [ 9,204,485 |........ 9,204,485 |........ 9,162,626 |........ 9,134,233 [oovovvviees [ 70,252 |ovoveeeeeeies foveeenens 70,252 |ovoveieieieees oo 9,204,485 [oevvvveivciin Joerirniiinies [ i 69,504 | 12/22/2024 . |3.C FE ....
CHASSIX INC CHASSIX INC TLB +550 Redenption 100.0000
LX1692-32-1 | T1/15/23 oo | oo L 03/10/2023 . [ cevuveeenereeieieieeeenene [ o 4,750,000 |........ 4,750,000 |....... 4,655,000 |........ 4,721,925 [oovreeeiiis forrenne 28,075 [ooeveeeieires [ 28,075 [cooveeeieiies [ 4,750,000 |vvenveeriies forreiiieiine oo [ 158,535 | 11/15/2023 . |5.A FE ...
CALPINE CORP CALPINE CONSTRUCTION 1L +200 Redempt ion 100.0000
L LX1702-04-7 | 01/15/25 oo | oo L 03/31/2023 . [ ceveveeerereieieieeenenene [oeeeeiiiiees [ 9,898 | 9,898 10n9,898 |ooin.... 9,898 ... .9,898 |.. . 01/15/2025 . |3.B FE ...
ROBERTSHAN HOLDINGS ROBERTSHAW 1L TL +350 Redempt ion 100.0000
LXA713-34-1 | 02/28/25 oo | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 10,000 |orvrrrnnne 10,000 [ovevevenrnnne 9,988 |ovvveeennn. 9,967 [ovverrriririrn v 33 | e i FORUIUPR ISR 10,000 [eoveveririiiens Joeeernieninies [ e 209 |. 02/28/2025 . [5.B FE ...
XPO LOGISTICS XPO LOGISTICS 1L TL +175
LLXI715-18-9 | 02/24/25 e | e . 02/23/2023 . [Various ....oceeverveins foerereereneniniins foeenn 8,239,688 |........ 8,250,000 |........ 8,214,375 |........ 8,261,039 [ovvevevriin [ 3,601 [oveeririeiie [ 3,601 [oovreiieiins e 8,264,639 [coovveiriiins o (24,92) |...... (24,952) |-vovennens 85,741 |. 02/24/2025 . 3.B FE ...
AVNEAL HOLDINGS , LLC AMNEAL HOLDINGS TLB
..LX1720-08-0 | +350 05/04/25 .vvveerieieeeesieieiens | eeeeen . 03/31/2023 . [Various ..ceveveveveeries fooereresisieeiees frveeenns 66,185 |everrnene 66,185 [............ 63,678 .o 64,504 [oovrveirciins forinne 1,641 |oeieiens [ 1,641 | [, 66,185 |vvererrereies fooereniieiiee Joevereveiies feeereniniens 1,366 |. 05/04/2025 . 4.8 FE ....
CINEMARK USA INC CINEMARK USA TLB +175 Redempt ion 100.0000
LLXA721-16-1 | 03/29/25 oo | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 8,062 |voveeenen. 8,062 [orirnne 7,627 |ovveene. 7,664 [oovereieiiee o KT PR R L7 IO RO 8,062 [covevveireiin e oo o 128 |. 03/29/2025 . |3.C FE ....
CONSOL IDATED PRECISION CONSOLIDATED PRECISION
..LX1730-00-6 | 1L+375 04/30/25 .vvererreeeeninnenens | oo . 03/31/2023 . [Various ..ceveveveveeries fooereresisieeiees frveeenns 31,262 [ooeeeene 31,262 |oovieennns 29,911 [oevvieene I 7C T IOS R 1,108 |oveeeevienes foeeine 1,108 |oveevveiieies feoveriin 31,262 [ooeiieiiiiens v [ o 602 |. 04/30/2025 . [5.A FE ...
CONSOL IDATED PRECISION CONSOLIDATED PRECISION
..LX1730-02-2 |2L +775 04/30/26 vovevreerrrnrrrinins | oo . 03/10/2023 . [MORGAN STANLEY ...vovvvves foeveveriiiiiriiies fovees 1,640,000 |........ 2,000,000 |........ 1,980,000 [........ 1,663,760 |....... 249,581 |...enee IR VT AU I 252,756 |oveveeerenines fereenn 1,916,516 |oevveircires ferrne (276,516) |...... (276,516) |-v.veveee 62,202 |. 04/30/2026 . (6. FE ...
HUB INTERNATIONAL HUB INTERNATIONAL TLB +300
L LX1731-50-9 | 04/25/25 ..vvvviiiieieiciieeiesisisieieisieenes | e . 03/03/2023 . [Various ....cocoeeeeevevnens feoeeiiiinniiins |oenas 7,991,875 |........ 8,000,000 |........ 7,770,496 |........ 7,833,255 |iooviiiiiane ieeeeeas 12,595 |oeoviiciiiais fooreninns 12,595 |oovieinninies feaenins 7,845,851 |oerviiiiies |oovees 146,024 |....... 146,024 [...oouee 148,165 [. 04/25/2025 . [4.B FE ...
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HUB INTERNATIONAL HUB INTERNATIONAL TLB +300
LXA731-50-9 | 04/25/25 ... [ . 03/31/2028 . {Various .......coeeeveveues [oovvieiiieiiiieiens feoieiens 20,671 | 20,671 [ooeeeee 20,309 [.covueenee 20,321 [ooviciiiiies e 350 [oovieeiiiiies e 350 [oovveiiiiies e 20,671 oo [ o [ 384 |. 04/25/2025 . [4.B FE ...
BROOKFIELD RETAIL HOLDINGS BROOKFIELD RETAIL Redenption 100.0000
..LX1731-82-2 |TLB $+250 08/24/25 ..ovvvvevres [ L 03/31/2028 . [ .oveeeeeiereieieiniennies [ [ 7,505 [ooeiiiine 7,595 | 5,79 |crinnne 6,525 |.oovieiieins [ 1,070 |oeeviciieins [ 1,070 |oeevieiieens [ 7,595 [oveveiieiiis foevvreiiieie i oo 136 |. 08/24/2025 . |4.A FE ...
JORDAN HEALTH SERVICES JORDAN HEALTH-BI NHHC
.LX1732-91-1 | 2L +900 05/18/26 ..o [ . 02/21/2028 . | No Broker .......ccoceevee |ooevueieriniiiiens [ 108,255 [oveiveiiiciie v 108,255 |........... 108,255 [ouvvevieieriens foeveeeieiieien Joeiiveiiieies oo i e 108,255 [oveveivciies v [ o, . 05/18/2026 . |6. FE .....
LIFESCAN GLOBAL CORP LIFESCAN 18T LIEN TL
..LX1735-65-8 | +600 10/01/24 oo [ . 03/31/2028 . {Various .......coeeveevries fovvieiiiiiiiiens [ 247,509 |........... 247,509 |...cenee 232,922 oo 289,413 [oovieiiiciiees o 8,006 [ooovoiviiein [ 8,06 [oovveiviinns e 247,509 . 10/01/2024 . |5.A FE ...
MESSER INDUSTRIES USA INC MESSER INDUSTRIES
..LX1760-02-9 | TL $+250 03/01/26 ... | e . 03/07/2023 . |Various .......coccevvvueres [oveueienieiiiieinns foeiee 7,973,181 |........ 7,983,160 |........ 7,848,339 |........ 7,824,829 |.ooovcviiinn e (6,912) .o [ (6,912) |-evvvvcivins [ 7,817,918 . 03/01/2026 . |4.A FE ...
MESSER INDUSTRIES USA INC MESSER INDUSTRIES
..LX1760-02-9 | TL $+250 03/01/26 ..o .| 03/31/2023 . | Various ... ... 40,419 ...40,419 ...39,559 |............39,527 |.... ..40,419 |.. . 03/01/2026 . |4.A FE ...
..LX1761-64-7 | GOODRX GOODRX TLB +275 10/10/25 ... . 03/31/2023 . | Various ... ... 25,221 ... 25,221 (028,567 |............24,662 |.... ..25,221 . 10/10/2025 . |4.A FE ...
DISTRIBUTED POWER DISTRIBUTED POIER TLB +275
. LX1761-67-0 [12/31/25 ... O IO . 03/31/2023 . | Various ... .. 24,361 ... 24,361 122,902 ..eoe.... 23,309 |.... .. 24,361 . 12/31/2025 . |4.C FE ...
UNIVERSAL HOSPITAL SERVICES AGILITI TLB-DD Redenpt ion .
..LX1763-39-5 |+275 01/08/26 e [ L 03/31/2028 . [ v [ [ 6,207 [eoeereiine 6,207 |erreenne 5,224 |errennne 5,571 [eoeeieieine v 726 |oeceiciiniee [ 726 e foreiics 8,207 [eveveerieiins foeerreiineien e e 112 |. 01/04/2026 . |4.A FE ...
CPM HOLDINGS INC CPM HOLDINGS 1L-TL +350
LX784-53-4 | 11/15/25 .o [ . 03/31/2028 . {Various .....eeeveeueeveees [oomrueenieenieiens [eeeeieens 28,125 [ooeeeee 28,125 | 20,927 [ocevenenne 21,528 [oeeieeeiiiees o 1,507 [oveeieeenn [ 1,507 [oevreeineien e 28,125 [ooveieiiiieee e [ o 454 | 11/15/2025 . |4.B FE ...
SEDGWICK SEDGHICK TLB +325 12/31/25
CLXATB7-86-7 | oo [ . 02/24/2023 . | Tax Free Exchange ....... |eoeerereveree Joueneas 2,541,088 |........ 2,909,001 [........ 2,363,636 |........ 2,531,080 [oeveveerreen [ 9,978 [ovveiveinees oereins 9,978 [eveeeieieine o 2,541,088 [oceeveeiriins Joeirniiiies [ o 34,905 | 12/31/2025 . |4.B FE ...
GRAY TELEVISION GRAY TELEVISION TLC +250
L LX1768-23-8 |01/02/26 .....onvevieveeieieieisieesee e [ . 03/17/2023 . | Tax Free Exchange ....... |eoeecereceree Joueens 9,545,763 |........ 9,653,175 [........ 9,553,175 |...ee 9,545,863 [.voveurrieiis feereeieens (100 [everrverreee o (100 ferveereeinee o 9,545,763 [.evveeeiiiee v [ o 191,906 |. 01/02/2026 . 3.B FE ...
CONMSCOPE COMMSCOPE TLB2 +325 Redempt ion 100.0000
LX1784-54-0 | 04/04/26 ... [ . 03/31/2023 . | .. .7,752 1,752 \e 7,481 7,752 |.. . 04/04/2026 . |4.B FE ...
NASCAR HOLDINGS INC NASCAR HOLDINGS 1L TL Redenption 100.0000
. LX1806-87-1 [+250 10/19/26 e e L 03/31/2028 . [ .ovvvciiiieiiiiieiieiies [ [ 231,391 |ovreeenee 231,391 [oveeee 226,715 |ovveeneee 281,035 | [, 356 [evereeireiens e 356 [eveeeerieiiens e 231,391 . 10/19/2026 . |3.B FE ...
US RENAL CARE US RENAL CARE TLB +500
L LX1B07-56-4 | 08/26/26 .....ouvevieevieeieinieiisiee e eeeee [ e . 03/31/2028 . {Various .....eevevveveeeeees [ooevueirieeneiens [eeeeieens 59,085 |[...ooveee 59,055 |vveueeene 57,509 [...crvueene 56,950 [.vevveveriiees Joreenine 2,908 [oreeiiiiiees e 2,404 [eoveieiciie o 59,055 . 06/26/2026 . |5.A FE ...
UPLAND SOFTWARE UPLAND SOFTWARE 1L $+375
L LX1810-17-0 | 08/06/26 ....evenveeeneveneeeneereenreesreienees [ e . 02/15/2028 . [Various ...cccoeevreeernes |overmnreinreeniee Joueeas 2,832,966 |........ 2,902,500 |[........ 2,407,835 |........ 2,514,468 |.cooveircins e 66,269 |-.oveeveiiries feereene 66,269 |-.ovevreiiries feereene 2,580,787 |oeeveirreeie e 252,229 |....... 252,229 |.coveeee. 36,489 |. 08/06/2026 . 4.B FE ...
NEXSTAR BROADCAST ING NEXSTAR BROADCAST ING
..LX1810-24-6 | TLB4 +250 09/19/26 .. | e . 03/02/2023 . |BANK OF AMERICA .ocvvvve |ovenenreiriecniene Jovenens 3,804,135 |........ 3,808,897 |....... 3,794,280 |....... 3,769,004 |.cevvvcerviiine o (965) |-venvevereerenns foereerenens (965) |-vevvevenrriees foeveene 3,768,039 |eoveerieiiie [ 36,096 |........ 36,006 |-vovevnnene 44,249 . 09/19/2026 . |3.B FE ...
ANCHOR PACKAGING ANCHOR PACKAGING 1L TL +400
L LX1818-30-7 |07/18/26 ..cnveeenveieeeiieeeieeeeeseenes [ . 03/31/2028 . {Various .....ceevveeeeeeues [roerueerieenieens [eereeeens 20,479 |ooeeeeee 29,479 |ooiinne 29,026 |..evneuene 28,752 [cevreeincins e [-240 FUROR T 727 | foreie 20,479 [orveiiiiiiiees v [ o 635 |. 07/18/2026 . [4.B FE ...
PLZ AEROSCIENCE PLZ Aeroscience 1L +350 Redenpt ion 100.0000
LX1B17-13-4 | 08/01/26 ..o [ L 03/81/2028 . | .evvveiiiciiiiiiiiieiie [ [ 3,818 [0 8,818 [ 3,125 [ 8,802 [ e 511 | [ 511 | [ 3,813 |ooeeeiiciins feerereiiiein e [ 77 | 08/01/2026 . |4.C FE ...
CLEAR CHANNEL OUTDOOR CLEAR CHANNEL OUTDR TLB Redenpt ion 100.0000
..LX1821-54-0 | $+350 08/08/26 ... O P . 03/31/2023 . | .. . . 08/08/2026 . |4.B FE ...
VIGOR INDUSTRIAL VIGOR MHI TLB +500
L LX1825-43-4 | 09/19/26 ... [ . 03/31/2028 . {Various .....eeeeveveeeeees [oomrueerieeneiens [eeeeeeens 75,319 [ooereeene 75,319 [oovrernne 74,693 |.......... 73,389 [oeveveeeeiiees o 1,980 [oveeeereiin [ 1,080 [evrveineiin e 75,319 [ooveveiiien e [ i 1,814 |. 09/19/2026 . [4.B FE ....
NAVICURE INC NAVICURE-WAYSTAR 1L +400
L LX1826-40-8 | 10/22/26 .eveeeviieeeeeeeeeeeee [ . 03/07/2023 . | J.P. MORGAN ... . 10/22/2026 . |4.C FE ...
NAVICURE INC
L LX1826-40-8 [ 10/22/26 .o eeeeeeee [ . 03/31/2023 . |Various .......cccceveuenee , , , , , . 10/22/2026 . |4.C FE ...
CSC HOLDINGS LLC CSC HOLDINGS TLB-5 +250 Redenpt ion
L LX1830-42-6 | 04/15/27 .o [ L 01/17/2028 . { e [ [ 28,029 |ocooeeeee. 28,029 |voveenne 27,576 [.cevenene. 27,450 [ocevreeinceens e 579 [oeevreeieiiene e 579 [oeerveeireiene e 28,029 [ooveeeiiiiees e [ o 175 |. 04/15/2027 . |4.A FE ...
Redemption 100.0000
..LX1840-74-8 |USI INC USI TLB 2026 +325 12/02/26 |....... L 03/31/2028 . [ .vvieiiieiiciieiiciiies [ [ 3,744 e 3,744 oo 3,200 [ooeeveinene 3,397 e ferreiee 37 [ e 37 oo e B8 |oeciecins oo v o 76 | 12/02/2026 . |4.B FE ...

PRESIDIO HOLDINGS INC PRESIDIO TLB +350
..LX1851-00-0 | 01/22/27 oo | e . 02/09/2023 . [J.P. MORGAN ......cceeevee |oveeeeiiiiieeeees |oeee 1,064,1% |........ 1,062,867 |........... 829,037 |........... 874,282 |.oooeeeeeiaes oo 3,202 |ooeeeiiieeees foiiae 3,202 |oeeieiiieees feiiiee 877,484 |..ovveeeeenns | 186,712 |....... 186,712 |............ 23,009 |. 01/22/2027 . [4.B FE ....
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FRONERI INC US FRONERI US INC 1L +225 CREDIT SUISSE FIRST
L LX1852-30-5 |01/30/27 covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 01/25/2023 . | BOSTON .oevvvvvvieiiieeeens Joeeeeeeeeieeeeeeeees | 2,896,750 |........ 2,925,000 |........ 2,917,688 |........ 2,882,022 [ovvvvvinininnnn fooeiiiinnn (816) [cuvvvvnvrrnnnnn forreeiinnn (816) [cuvvvnrrnnnnnnnn foreeeenn 2,881,206 [.ooooeiiiiiiiens foeeennns 14,544 |......... 14,544 |............ 32,762 |. 01/30/2027 . |4.A FE ....
ACRISURE ACRISURE TLB +350 02/15/27
LLXA8B4-14-5 [ oo | . 03/31/2023 . |Various .......cceeevrevinn Jovvnnininniinininnns foeenenenns 23,798 |oeeennnnns 23,798 |..oooevnnnns 2,511 [ 22,530 [ooeeiiiiiiiiiins feeeeeeeens 1,267 [ooviiiiiiiinnns o LYY R R O P N 483 |. 02/15/2027 . 4.C FE ....
STATION CASINOS LLC STATION CASINOS TLB +225
..LX1854-55-8 | 02/08/27 .....cevvvvviiiiiiiiiiiiiiiiiiiiiiiiieieiiins [ . 03/31/2023 . | Various ......ceeevvvinnnnn Joeveeennnenninnnnnns Joeeeeenns 12,015 [oeennnnee 12,015 |............ 10,655 |............ 10,860 [ouvvvvvvvviinnnn fooeeiennn 1,195 [oveiiiiiiiiiens [, LI T PO AN 12,015 [evvveeiiiiinnnns [ fo 206 |. 02/08/2027 . (3.C FE ....
TRANSDIGM TRANSDIGM TLE +225
L.LX1854-56-6 | 06/30/25 ...cooeiiieiii [ . 01/03/2023 . | Tax Free Exchange ....... |.coeeeeeiennnnnnns |oeees 7,361,070 |........ 7,192,698 |........ 7,013,352 |........ 7444, 712 [ oo (83,641) |eevvvvvvviiiinnn fevnnns (83,641) |oevvvvvriiiiinns ferninnns A 0 Y 7 PO Y S N . 05/30/2025 . [4.A FE ....
TRANSDIGM TRANSDIGM TLF +225
L LX1854-59-0 | 12/09/25 ..o [ . 01/03/2023 . | Tax Free Exchange ....... |.ccoeveeieennininns |oeeees 4,922,968 |........ 4,801,133 |........ 4,684,997 |........ 4,983,404 |ooooviieiiiiinns e (60,436) |eevvvvvrrnennns fornnnns (60,436) |.evvvvvvrrnnnnns fornnnnns 772 3 O O N N R . 12/09/2025 . [4.A FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ 1L TL
..LX1856-14-0 |US BOR $+350 04/08/26 ..oovvnnveeeiiinn | eennnnn . 03/31/2023 . | Various .....ccceeevivnnnnn fooreeeennennnnnennns foeeenn. 19,086 |oeenennnnn 19,086 |oeeeennn s 17,182 [ 18,424 [ ot 862 [ | 862 | [ 19,086 [ e e 391 |. 04/08/2026 . [4.C FE ....
BLOCK COMMUNICATIONS INC BLOCK COMMUNICATIONS Redemption
..LX1856-44-7 |TLB +225 02/25/27 oo [ oo . 0373172023 . | eeeeeeiiiie e s s s s [V O R R, 132 |. 02/25/2027 . |3.A FE ....
DYNASTY ACQUISITION CO INC DYNASTY ACQ 1L TL
..LX1857-30-4 |CAD BOR+S350 04/08/26 ..oovvnnveeeiiinn | eennnnn . 03/31/2023 . |Various ... . 04/08/2026 . (4.C FE ....
. LX1888-01-0 |PG&E PGE&E CORP TLB +300 06/23/25 ... [....... . 03/31/2023 . | Various ... . 06/23/2025 . [4.A FE ....
CAESARS RESORT COLLECTION CAESARS RESORT CRC
..LX1888-23-4 | 1LTL +350 07/20/25 ..o | e . 02/06/2023 . |Various .......cceeeevunnnns foorerennnnnnininnnns foeeens 5,580,556 |........ 5,580,556 |........ 5,492,575 |........ 5,489,697 [o.evvvvriiiinnnn o 90,859 |.oeeiiiiiiiiiins e 90,859 |.ooeeiiiiiiiiins e 5,580,556 [..evvvrrreennnnn fornnnnnniniiiins foi e 46,612 |. 07/20/2025 . |3.C FE ....
UNITED AIRLINES MILEAGE PLUS HOLDINGS TLB
..LX1889-05-9 |+525 06/21/27 oo [ . 03/20/2023 . | Various .......cceeeenvnnnn foorerinnnnninnnnnnns foeens 1,920,126 |........ 1,920,126 |........ 1,954,834 |........ 1,905,870 |.oevvvveviiiiins fovennnne 14,256 |oooeeeeiiiiiiees e 14,256 |ooovveeieiiiiins e 1,920,126 |ooooeeeeeiiiiins oo e o, 47,983 |. 06/21/2027 .|2.C FE ....
RYAN SPECIALTY GROUP RYAN SPECIALTY GRP TLB
..LX1891-08-9 |S+300 09/01/27 ooeeeeeiiiiiiie [ . 03/02/2023 . | Various .......cceeeevnnnnn Jooverrnnnnnninnnnnns foeees 10,725,619 |....... 10,752,500 |....... 10,692,628 |....... 10,578,334 [ovvvvviiiiiinnn oo (8,206) [cevvvvevennnnnnn foreeenn (8,206) [cevvvvvvennnnnnn foreenn 10,570,128 |ooeeveeeeieiees foveens 155,490 |....... 155,490 |........... 135,021 |. 09/01/2027 . |4.A FE ....
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV Redempt ion 100.0000
..LX1898-91-0 | 1L +325 02/05/26 ....evvvvnnnnnnnniininn [ e L 02/22/2023 . | evviiiiiiiiiniiniiiiiiniinnns | | 130,907 |........... 130,907 |........... 130,580 [...ceeeennn 120,387 |oeeviiiiiiiiins e L7 O RN L2 O N IO/ U R (SRR R, 1,514 |. 02/05/2026 . [4.A FE ....
DELTA AIRLINES SKYMILES DELTA AIR SKYMILES
..LX1899-34-8 | TLB +375 10/20/27 oo s . 01/20/2023 . | Various .......cceeeeuvenns foorerennnnnninnnnnns Joeeennns 750,000 |.......... 750,000 |........... 753,438 |........... 738,971 | s 11,029 [oveiiiiiiiiiin oo 11,029 [oeeeiiiiiiiiien oo 750,000 |ooveviveiiiiins fovveeniiieiiiens foiiiiiiiiiii o, 15,319 |. 10/20/2027 . (2.B FE ....
AIR MEDICAL AIR MEDICAL TLB +425
LX1899-51-2 | 10/02/25 .o [ . 03/31/2023 . | Various .......cceeeeuuvennn Joorerrinnnnnininnnns foeeenenns 67,688 |............ 67,688 |............ 65,768 |............ 65,863 |..cooeiiiiiiiins |t 1,824 | e LI PO N 67,688 |.....evvvvvennnn fornnniniiiiis o 1,477 |. 10/02/2025 . [4.C FE ....
PCI PHARMA SERVICES PCI PHARMA SERVICES 1L TL
..LX1899-79-3 | +350 1730727 oo [ . 03/31/2023 . | Various .......cceeeeunnnnn foorerrinnnnnniinnnns foeeeennns 35,061 ...l 35,051 |[............ 34,865 |............ 34,280 |oeeeiiiiiiiinns e, L7 R R L7 P RN 35,051 [oooiiiiiiiiies o e e 729 |. 11/30/2027 . [4.C FE ....
ALLIANCE LAUNDRY SYSTEMS ALLIANCE LAUNDRY 1 UBS WARBURG CONVERTIBLES
..LX1900-32-8 | $+350 10/08/27 ... R [ . 03/08/2023 . | .. I ... (8,948) | . (8,948) ... . 10/08/2027 . (4.B FE ....
ALLIANCE LAUNDRY SYSTEMS ALl i
..LX1900-32-8 | $+350 10/08/27 oo e . 03/31/2023 . | Various .......cceeeennennn Joorereinnnnniiinnnns foeeennnns 73,835 | 73,835 |.......ee. 73,691 |l 72,559 [oeveeiiiiiiinnn oo 1,276 [ oo 1,276 . 10/08/2027 . (4.B FE ....
APPLECARAMEL BUYER LLC WHITE CAP TLB S+375
LLX1901-12-8 | 10/19/27 .oovvvviiiiiiiiiiiiiiiiiiiiiiiicciciceeeees [ . 01/31/2023 . | Various ......ccceeevvnennn fooverennnnnnnnnnnnns foeeeennns 46,906 |............ 46,906 |............ 46,429 |............ 45,798 [oveveiiiiiiiiinn oo L R T R R LT R T R R LI U R (SR RN 337 |. 10/19/2027 . [4.B FE ....
CALPINE CORP CALPINE CORP TLB5 +250 CREDIT SUISSE FIRST
LLX1911-92-9 [ 12/16/27 oo [ . 02/23/2023 . |BOSTON ...ovvvvvviiiiiiiinns Jooeeeeieiiieieeeeees e 4,277,448 |........ 4,282,802 |........ 4,282,802 |........ 4,282,802 [oevvveeninnnnnnn fooiiiiiis e e e e 4,282,802 [..oeevvviiinnnnn fonnnnne (5,354) |......... (5,354) [..evnnnnnnnn 49,780 |. 12/16/2027 .|3.B FE ....
CALPINE CORP CALPINE CORP TLB5 +250
LLX1911-92-9 [ 12/16/27 oo [ . 03/31/2023 . | Various .......cceeeeuuvennn Joorerrinnnnnininnnns foeeenenns 14,217 |....eeeeee 14,217 | 13,902 |............ 13,908 |oovveveiiiiiiies feveiiiiinns L[V SR R L[V SR R 14,217 o o o 253 |. 12/16/2027 .|3.B FE ....
..LX1912-33-1 |US LBM US LBM TLB +375 1217727 ... | eeenns . 03/31/2023 . | Various ......ceeevvvinnnnn Joeveeennnenninnnnnns Joeeeeenns 78,822 |.....eeeee. 78,822 |.ccunnnnn 78,729 |............ 79,639 |ooeeeiiiiiiiens e (816) [cuvvvvnvrrnnnnn forreeiinnn [C-R15) ) T AT FC 7 O O U N 2,514 |. 12/17/2027 . |4.C FE ....
MEN'S WEARHOUSE INC MEN'S WEARHOUSE T-BACK TL
..LX1912-66-1 |+800 12/01/25 oo e . 02/01/2023 . | Various ......cceeevvvvnnns fooreeeennnininiinnns Joeeeeeennns 1.2 [, 1,281 | 1,047 |oeeevennnns LI 2 I PO AN LV R A LV R R L2 O N (SRR N 39 |. 12/01/2025 . (4.B FE ....
EW SCRIPPS EW SCRIPPS TLB3 $+275 Redenption 100.0000
L.LX1914-05-5 [01/07/28 ....cvvvvviiiiiiiiiiiieeccviieeeeccinin | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 10,645 |............ 10,645 |oooeeennnns 10,559 |ooeveennnnns 10,693 |oovvvvviiiiiiins e (271 PR AR () PR RN 10,645 ovvvvvvviiiniins fonnniiiiiiis fo 196 . 01/07/2028 . |3.C FE ....
UTZ QUALITY FOODS LLC UTZ 18T LIEN TL $+300 Redemption 100.0000
L.LX1919-27-8 [01/20/28 ...evvviiviiiiiiiiiiiiiiiinieciinieeeeen | s L 08/3172023 . | eeeneeeeiiieeeeeinieeeees i e 24,997 |eeennnnnnns 24,997 | 24,934 |............ 25,803 |oeeiiiiiiiiiens e, (807) [cuvvvnvnnnnnnnnn forreeeinnns (G170 S AT R O P 481 |. 01/20/2028 . (4.B FE ....
TRUCK HERO INC TRUCK HERO INC TLB +375 Redemption 100.0000

L LX1920-14-4 102/24/28 ....cooiiiiiiiiieeiee [ L 03/31/2023 . [ .eviiiiiiiiiiiiiiiiiiiiees e foeee, 25,157 |.oeeouneenn. 25,157 f..oorrnn. 25,139 [oiiiennns 25,042 [ooiiiiiiiiiins o 15 oo o, 15 e fonieins 25,157 fooovrreiiiiiii i foviiiiiiiis i 526 |. 02/24/2028 . |4.C FE ....
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CP ATLAS BUYER INC AMERICAN BATH TLB1 $+350
L LX1922-22-3 [ 11/23/27 covvviiiiiiiicecciicciieeeen | s . 03/31/2023 . |Various .......ccceeevvevinn Jovvnnininniinniinnns foeenenenns 62,899 |........... 62,899 |............ 62,748 |............ 61,897 |oveeiiiiiiinns ovnninnnns 1,002 [ooeiiiiiiiiinees oo {0 R RN 62,899 [.oooovviinines [ [ s 1,281 |. 11/23/2027 . |4.C FE ....
JANUS INTERNATIONAL JANUS TLB-1 +325 Redemption 100.0000
L LX1923-26-2 [02/15/25 ovvvviiiiiiiiiicieis | s L 03/31/2023 . | eeveneiieiiiieeeeeeeiieeees i e 1,681,797 |........ 1,581,797 |........ 1,577,198 |........ 1,614,971 | e [RXIRVLYT RO RO ([T VL) FR N 1,681,797 |oveeeviiiiinins foeeiiiiiiiins o e 31,907 |. 02/15/2025 . |4.B FE ....
BUCKEYE PARTNERS LP BUCKEYE PARTNERS TL1L Redenption 100.0000
..LX1923-43-7 |+225 L VA0) Vi P N L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 14,746 |............ 14,746 |oooenennnns 14,038 |ooevvennnnns 14,089 |ovveiiiiiiinns o (S5 70 PO R (S5 70 PO R B T O Y N AR 253 |. 11/01/2026 . |3.A FE ....
PETSMART PETSMART TLB $+375 02/11/28
..LX1923-65-0 . 03/08/2023 . | J.P. MORGAN .....eovvvvvvnn |oovvnnnniiiiiinnnns Jovnenn 1,995,000 |........ 2,000,000 |........ 2,002,506 |........ 1,982,806 |..ocevvvveeennnn fovnnnns (4,156) |evvveeieieeiees fevninns (4,156) |.evvvenniiiiinn ovvnnnnn 1,978,650 |ovvvenviviiinnn Jovnnnnns 16,350 |........ 16,350 [oeiinenne 27,538 |. 02/11/2028 . |4.A FE ....
Redemption 100.0000
..LX1923-65-0 0172772023 . | eeeneeeeiiieeeeieeieeeees i e 35,414 | 35,414 |............ 35,439 [oceeinenne BT (15 R R FC(12< T R R FC[02< T R N 3,414 [ o [ e 224 1. 02/11/2028 . |4.A FE ...
Redemption 100.0000
..LX1924-23-7 . 0373172023 . | eeeeeeiiiie e . 02/09/2028 . |3.A FE ....
..LX1924-68-2 |02/01/28 . 03/31/2023 . |Various .......ccceeevvevins Jovvnnininniiinninnns foeeieennns 45,000 |............ 45,000 |............ 44,981 |.....oeeeens 44,204 oo [ £ LT PO FE LT PO 0V O R RN 941 |. 02/01/2028 . |4.A FE ....
AMWINS AMWINS GROUP INC TLB +225
..LX1926-58-8 [02/19/28 ....evvviiiiiiiiiiiiiiiieeeceiieeeen | s . 03/09/2023 . | GOLDMAN SACHS .....eevvves |vvnnnnirrrinnnnnns foennns 2,966,250 |........ 3,000,000 |........ 2,973,750 |........ 2,946,846 [....ovviiiiiiinn foeeiinnn (3,575) |ovvvvviiiiiiiens fevnnnnns [(I5-75) ) PR RN 2,943,271 [oooeiiiiiiiiees o 22,979 |......... 22,979 [.ooviiiennns 33,602 |. 02/19/2028 . |4.A FE ....
AMWINS AMWINS GROUP INC TLB +225 Redemption 100.0000
..LX1926-58-8 [02/19/28 ...ovvvviiiiiiiiiiiiiiiieeeeiieeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 4,907 [oeeeiininns 4,907 |oeeiinnns 4,864 |.oovunnnnnns LC3%: (VI FO F R -7 PO R -7 PO RN LR O R, 118 . 02/19/2028 . [4.A FE ....
PETCO ANIMAL SUPPLIES PETCO TLB 2028 $+325 Redenption 100.0000
L.LX1927-45-3 [03/03/28 ...evvvriiiiiiiiiiiiiiiiiieeecviieeeeen | s L 03/14/2023 . | eeeeneeiiiiieeeeeeiiiieeees i e 827,995 |........... 827,995 |........... 827,142 |........... 820,441 [oooviiiiinienn e %<7 N FOU F -T2 PO ERR 827,995 [oovieiiiiniinnns [ s s 13,772 |. 03/03/2028 . |4.A FE ....
GATES GLOBAL GATES GLOBAL TL 1L $+250 Redenption 100.0000
..LX1927-51-1 |03/31/27 ... R IR . 03/31/2023 . | .. ... 37,044 ... 37,044 ...36,672 |............ 36,520 |.... ..37,044 .. . 03/31/2027 . |4.A FE ...
Verscend Holding Corp VERSCEND HOLDING TLB-1
..LX1927-59-4 | +400 08/27/25 oovvveeiiiiiiiieiieiiinn [ oo L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 22,009 |o.eeeennnnnn 22,009 |....coennnns 20,740 |....covnnnns 20,941 | i 1,068 [oooveeiviniienns fooeeennnns 1,068 [oooviviiiiniines oo V[0 R R R R 474 1. 08/27/2025 . |4.B FE ....
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL +300 CREDIT SUISSE FIRST
..LX1928-45-1 [08/04/27 ..evvvviiviiiiiiiiiiiiiiiininiiinineeeiinn | s . 03/08/2023 . |BOSTON ...cvvvnnvvviiininnns Jovvvvniniieiiiinins Jovneen 2,985,000 |........ 3,000,000 |........ 3,002,744 |........ 2,961,336 [cvvvvvrnnnnnnnn forreennn (3,400) |evvvveiiiiiiens fevninns (3,400) |.evvvennniiiiinn Jovvnnnnn 2,957,936 |...ccvvniiinnnn forrennne 27,064 |........ 27,064 |oeevennnnnne 37,352 |. 08/04/2027 . 4.B FE ....
GRAHAM PACKAGING GRAHAM PACKAGING 1LTL +300
..LX1928-45-1 [08/04/27 ..evvvviiviiiniiiiiiiiiiiieieiciiineeeiinn | s . 03/31/2023 . |Various .......ccceeevvevins Jovvnnininniiinninnns foeeieennns 41,349 |oeennnnns 41,349 ... 41,185 |..ooeenennns L1V LY A R R (16720 R F (16720 R A L3 1 R R R R, 814 |. 08/04/2027 .|4.B FE ....
84 LUMBER CO 84 LUMBER CO TLB +300 WELLS FARGO SECURITIES
L.LX1928-99-8 [11/13/26 ..eevvviiviiiiiiiiiiiiiiinieeiininceeeien | s . 02/02/2023 . |LLC wevviiiiiiiiiiiiiiiins i e 2,514,744 |........ 2,514,744 |........ 2,470,624 |........ 2,465,307 [ovvveiiiiiiinn e (1,823) |vvveeiiiiiiiins fevninns [ ) P N 2,463,484 |....coovvieiien foreinnn 51,260 |........ 51,260 |oeeeennnnnns 16,505 |. 11/13/2026 . |3.C FE ....
POWER SOLUTIONS POWER SOL. - CLARIOS TLB +325
..LX1929-23-6 [04/30/26 ...evvnniiiiiiiiiiiiiiieceieeeeen | s . 03/09/2023 . | J.P. MORGAN .....ovvvvvvnn Jvvnnnnniniiiniiines foennns 2,996,250 |........ 3,000,000 |........ 3,000,000 |........ FC V[V [V V[0 0 Y R RN N N R 3,000,000 |oeeeriiiiiiinns feveenns (3,750) |........ (3,750) |.oeeeennnns 38,602 |. 04/30/2026 . |4.B FE ....
LESLIES POOLMRT LESLIES POOLMART TLB REF|
..LX1930-83-8 |+250 03/09/28 .....ovvnniiiiiiiiiniieens [ oo . 03/31/2023 . |Various .......ccceeevvevins Jovvnnininniiinninnns foeeieennns 74,732 | 74,732 |ooeeiiinnnns 74,074 |.....ooeeent AT LS R RN L S-T4 A U RN 1577 fooeeeiiiiiins [ LIV 7/ U R R RN 1,366 |. 03/09/2028 . |3.C FE ....
CONSOL IDATED COMMUNICAT IONS CONSOL [DATED COMM
..LX1932-28-9 [TLB1 +350 10/02/27 weeeevvviiiieieeee [ oo . 03/29/2023 . |Various ........cceeeeveennn foevennininnninnnnnns founnn 15,193,030 |....... 17,850,117 |....... 17,706,364 |.......17,530,849 |.......ccccoeeen [oornns (20,521) |oeeeeeeeeeeeeees e (20,521) |oeeeeeeeeeeeeees e 17,510,328 |oevvenneiennnnn ... (2,317,298) |... (2,317,298) |............ 190,662 |. 10/02/2027 . (4.C FE ....
TRITON WATER HOLDINGS TRITON WATER TLB +350
..LX1933-19-6 [03/31/28 ..evvvvriiiiiiiiiiiiiiiiiieececeiieeeeen | s . 01/19/2023 . |MORGAN STANLEY .....coovve |ovvvvnnniiriiiinns Jovnenn 1,861,127 |........ 1,630,620 |........ 1,620,429 |.... .. (1,761) ] (LT | [ 1,604,479 |.. . (53,351) |....... (53,351) . 03/31/2028 . |4.B FE ....
TRITON WATER HOLDINGS TRITON WATER TLB +350 Redemption .
..LX1933-19-6 [03/31/28 ..evvvnriiiiiiiiiiiiiiiiiiieeecviieeeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 23,497 |eeennnnnnnn 23,497 oo 23,444 |............ 23,207 oooviiiiiiiines foeeiiiiinnns V[V R R V[V PR R T R R R R 521 |. 03/31/2028 . |4.B FE ....
AMERICAN AIRLINES INC AADVANTAGE LOYALTY 1L
..LX1933-80-8 |TL +475 04/20/28 ..covvviiiiiiiienens [ oo . 01/13/2023 . | BARCLAYS ...ovvvivviiinnns Jovvvininiiieiiinin Jovneen 4,085,000 |........ 4,000,000 |........ 4,125,000 |........ 4,028,776 |.ooeeeeeeeeeeens e (5,020) |.eevvvviiiiiiens fevvinnns [E1072 D) MR N 4,023,746 [...ccovvnieinnn forrinnnns 61,254 |......... 61,254 |............ 91,924 |. 04/20/2028 . [3.B FE ....
TRINSEO MATERIALS OPERATING TRINSEQ MATERIALS Redemption 100.0000
..LX1934-40-0 |TLB2 +250 05/03/28 .....cevveiiieiiinnn | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 17,500 [oooveeeennns 17,500 [oeeeennenne 17,413 | L% ST P AT FCLVS TN R F FCLVS T R A %00 O AR R AR 311 |. 05/03/2028 . (4.A FE ....
TRICO GROUP LLC TRICO -FIRST BRANDS 1LTL
..LX1934-56-6 | S+500 03/30/27 ovvvvvneiiiiiinieiieees [ eeeees . 03/31/2023 . |Various .......ccceeevvevins Jovvnnininniiinninnns foeeieennns 38,756 .o 38,756 |.....cevnnnn 38,381 [....covnnnns 38,769 |ooeeeieiiiiiens e, (129 P (129 P A LT £ T ) R RN R 1,480 |. 03/30/2027 . |4.A FE ....
THOR INDUSTRIES INC THOR INDUSTRIES TLB-1
..LX1934-59-0 |+300 02/01/26 wevveeeeeiiiineeeciiiis [ eeeees . 03/21/2023 . | J.P. MORGAN ....ovvvvvvvnnn |oovvnnnniiiiiiinins Jovnenn 2,977,500 |........ 3,000,000 |........ 2,963,538 |........ 2,949,291 [ooooiiiiiiiiinns forriiiiinnns -1 /220 PO R -1 V20 FORR 2,950,103 [...ccvvvvneenne forrienns 27,397 |ooeennnn 27,397 [.oovviinnnns 37,490 |. 02/01/2026 . |3.B FE ....
THOR INDUSTRIES INC THOR INDUSTRIES TLB-1
..LX1934-59-0 | +300 02/01/26 cevvvniiiiiininiiiiiiiins | oeeees . 03/30/2023 . |Various .......oceeeeniiins foovennnnniiniiininns Joviinnnns 826,116 |.......... 826,116 |........... 819,999 [........... 815,385 [....cciieennns foriiiis 10,731 [ [ LU I T 826,116 |...ovvvvvvnnnns Joveeiviiiiininns foveniiiiiiiiinns foveiiiiinns 14,021 ). 02/01/2026 . |3.B FE ....
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SINCLAIR TELIVISION SINCLAIR TELEVISION TLB-3 Redemption 100.0000
..LX1935-65-4 | +300 O4/01/28 cvvevereesieieieieieaen | eeeeen L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 10,362 [oovvnnen 10,362 |rvrrnennne 10,363 [oovvennee. 10,203 [ovovevririees ferreieenene 189 [ovverereeiens foerereeene 189 [oovevevereeiens feerereeens 10,362 |oevvererieiens foerererinnine e oo 197 |. 04/01/2028 . |3.C FE ....
CORNERSTONE BUILDING CORNERSTONE BLG -NCI TLB Redempt ion 100.0000
..LX1936-95-9 |$+325 04/12/28 e | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 29,04 |orrrinnne 29,04 |overnee 28,948 |vvennnnn 27,924 [ooveeeeienns forreenns 170 fooveeeeeies forveens 170 feoveieeeeiees foereenns 29,004 [oovevieiiiiens v [ e 587 |. 04/12/2028 . [4.B FE ....
MICHAELS STORES INC. MICHAELS COMPANIES 1L TL Redempt ion 100.0000
..LX1937-90-8 | +425 O4/14/28 o | oo . 03/31/2023 . | .. e 75,044 |ooeennnn. 75,044 oo 74,644 |.oooen 73,885 |ovovereireee oo 1,158 |oveeeevrenes foeeriene LIS O A 75,084 [ooverieiiiiin Joeineiiieies [ e 1,703 |. 04/14/2028 . [4.C FE ...
ORGANON & CO ORGANON & CO TLB +300 Redenption 100.0000
1 LX1938-25-2 | 06/02/28 ...vveveieieieieieieneieiesesieneieiens | oo L 03/30/2023 . [ cevueeereeieieieeiinenne [ [ 560,243 |v.oee. 560,243 |........... 550,056 |.......... 545,061 |ovoverererieines fooeenns 15,182 [cvveverrreirins forrenens 15,182 [ooveverrerieies orrereenes 560,243 [.evveverrereren foerereiinieies [ e 13,749 |. 06/02/2028 . |3.B FE ...
INGRAM MICRO INC INGRAM MICRO TLB +350
(LX1938-91-4 |07/02/28 ..vvveveieieierereieneeeeeesesieieieiens | oo . 03/28/2023 . [J.P. MORGAN ..o foererereiiiiriiis [ovnes 8,754,075 |........ 8,842,500 |[........ 8,754,075 |........ 8,696,057 |.ovvreririaes fernne (20,048) [evvvevirieans o [0 I R 8,676,009 |-evvevererirs foerenen 78,066 |........ 78,086 |........... 183,953 . 07/02/2028 . |4.A FE ...
INGRAM MICRO INC INGRAM MICRO TLB +350 Redempt ion 100.0000
(LX1938-91-4 |07/02/28 ..vvveveeiieierereieieeeeeesisieeieeens | e L 03/31/2023 . [ ceveeierereeieieieeeen ... 22,500 ... 22,500 22,275 | 22,127 | .. 22,500 |.. . 07/02/2028 . |4.A FE ...
ADIENT GLOBAL HOLDINGS LTD ADIENT TLB +325 Redempt ion 100.0000
L LX1930-44-1 | 04/10/28 ..veveieieieieieeeeee s | e L 03/31/2023 . [ ceveeieenereeieieieeenenene [eereeeeeinis o 1,777,612 |........ 1,777,612 |ooeee. 1,698,834 |........ 1,694,397 |ooverereeiinns e 83,215 |ovvveeeeies foreeennd 83,215 |ovoveireaee oo 1,777,612 [eeeieiiein Joeiviiiieis oo i 34,943 | 04/10/2028 . |3.C FE ...
FRONTIER COMMUNICATIONS FRONTIER COMM TLB
..LX1942-13-0 | +375 10/08/27 .vvveeeeeneesererienens | verenn . 02/14/2023 . [J.P. MORGAN ..o fooverenirisieienes [oeenns 2,462,500 |....... 2,500,000 |........ 2,484,356 |........ 2,483,504 [ooeoveeriiiiis forrieienns (565) [1vveverrieine oreeenns (565) [ovvevereiiins forrenene 2,482,939 |ooveireiens [eenne (20,439) |....... (20,439) [+vveveieieiins . 10/08/2027 . |4.C FE ....
FRONTIER COMMUNICATIONS FRONTIER COMM TLB Redempt ion 100.0000
..LX1942-13-0 | +375 10/08/27 w.vevveveeeieseresieiens | verenn L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ KIZ I 3,740 [oeereinnne 3,627 |ovrrinen K75 I O IR LRI OSSR USRI LRI OURRRRRP RS 3,740 |ooveeiieiie oo v oo 95 |. 10/08/2027 . |4.C FE ....
UNITED AIRLINES UNITED AIRLINES TLB +375
1 LX1942-89-0 | 04/21/28 ..vovvreneiiieieieieieee s | e L 03/31/2023 . [ ceveveerereeeeieieeeneeenine [oeeereneninieees [eeeeeenns 18,338 | 18,338 [ 18,384 [ 18,657 [ovvveiieies [ (319) [t oo (B19) e oo 18,338 [ o oo e 664 |. 04/21/2028 . [3.B FE ....
BEACON ROOF ING SUPPLY INC BEACON ROOFING TLB
L LX1945-22-4 | +225 05/19/28 oovovvereeeeeeieirianns | oo L 03/31/2023 . [ cevuveeereeeeeeieeenencnene [oereeeneneniiees [reererennd5,208 | 5,208 [ 4,748 [ 4,752 | [ 883 [ [ 883 e e 5,206 [ [ o o 89 | 05/19/2028 . |3.B FE ....
ACPRODUCTS HOLDINGS INC CABINETWORKS ~ACPROD.
..LX1947-06-3 | TLB +425 05/17/28 oo | eeeen L 03/31/2023 . [ ceveeerererieieieieenenenene [oeeeieieriineen [eeeeeenn 45,000 | 85,000 |oeveiennn 84,638 [ 85,372 | [ (372) [ oo (B72) e e 85,000 [ o o o 1,021 |. 05/17/2028 . [4.C FE ...
CLUB CAR CLUB CAR - MAJORDRIVE 1L +400
(LX1947-77-4 |06/01/28 .eeovevveveeeeeeeeisieieeieieeeees | oo L 03/31/2023 . [ cevveerereeeeieieeeneeenene oo [ 9,375 | 9,375 [ 9,328 [ 9,166 [ [ 200 [ o 200 o e 0,375 [ e e o 207 |. 06/01/2028 . 4.B FE ...
UNIVISION COMM UNIVISION COMM TLB 2028 +325
L LX1948-27-7 | 01/31/29 oo | e L 03/31/2023 . [ cevveerereeieieieenenenenne foeeereneneneeen [ 11,250 | 11,250 [ 11,138 [ 11,026 [ [ 228 [ o 28 o oo 11,250 i o oo v 221 [.01/31/2029 . [4.A FE ...
SRS DISTRIBUTION INC SRS DISTRIBUTION TLB
..LX1950-86-9 | +350 06/02/28 .. IO P . 01/31/2023 . | .. . 06/02/2028 . [4.C FE ...
STANDARD INDUSTRIES INC STANDARD INDUSTRIES
..LX1953-66-5 |TLB $+225 09/22/28 oovvveverereirnns [ eeeen L 03/22/2023 . [ cevueeerereeieieieeeeenine o [ 12,5000 | 12,500 [ 12,375 [ 12,200 [ [ 200 [ o 200 o oo 12,500 [ e e e 201 |. 09/22/2028 . [2.C FE ...
MADISON 1AQ MADISON IAQ LLC 1L TL +325
L LX1954-92-0 | 06/21/28 ..vvveveiiieeeieieieieneeee s | e L 03/31/2023 . [ ceveverereeeeieieeenenenene foereeeneneneeen [ 11,250 | 11,250 [ 11,214 [ 11,438 [ [ (188) [ o (188) oo oo 11,250 i o oo o 251 |. 06/21/2028 . [4.C FE ...
HERTZ CORPORATION HERTZ CORP TERM B-EXIT +325 Redempt ion 100.0000
1 LX1955-25-6 | 06/30/28 ..vvvereeiieieieieieneneeee s | oo L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 51,853 |orrrrrnnne 51,853 [oereeenee. Y720 51,527 |ovovereirieee |oeeieienenn 7.3 U R 723 O R 51,853 [cevereeireiens Joeeeveiineies [ e 1,019 |. 06/30/2028 . [3.C FE ...
AT HOME AT HOME-AVBIENCE TLB +425
1 LX1958-32-6 | 07/24/28 ..vevveeneeiieieieieieee s | e . 01/06/2023 . [BANK OF AMERICA .vvvvv [oovererireririeieies [orenene 1,342,828 |........ 1,694,205 |........ 1,692,088 |........ 1,673,202 |oevreireies feeeine 1,810 |oevveerienns foererine 1,810 |oevreiiieees foeeee 1,675,012 |ooeveeercenns fernne (332,183) |...... (332,183) [ccvnevee. 23,295 | 07/24/2028 . |5.A FE ...
AT HOME AT HOME-AVBIENCE TLB +425 Redenption 100.0000
1 LX1958-32-6 | 07/24/28 ..vovveeneiiieieieieieee e | e L 01/03/2023 . [ cevveeeeeeieieieeeennnes oo [ 13,755 |oevevennnes 13,755 |orvrrrnne 13,738 [oovvennee 13,557 [oveveeriniees feerereenens 198 [orvrreerieiee e LI O ISR 13,755 |oveveeererines foreerinieinee v [ 55 |. 07/24/2028 . |5.A FE ...
UNIVISION COMM UNIVISION COMM TLB +325 Redempt ion 100.0000
1 LX1959-34-0 | 03/24/26 ....vovvrereieiiieieeieeeieeeen | e L 03/31/2023 . [ ceveeierereeieieieeeen . 03/24/2026 . [4.A FE ...
JO-ANN STORES INC JO-ANN STORES TLB +475 Redempt ion 100.0000
1 LX1959-36-5 |06/30/28 ...vvureiiieierereieneieieesesieieieiens | oo L 01/31/2023 . [ e o [ 1,25 [ooveeene. 1,250 |orerinnnne 1,219 [oovrnnee 1,246 [oovvvveieiras [ /38 ORRUROT FURURT /5 RN ISR 11,250 [oveeireiens foerereiiiein e oo 261 |. 06/30/2028 . [5.B FE ...
ATLANTIC BROADBAND ATLANTIC BROADBAND 1LTL Redempt ion 100.0000
..LX1962-73-2 | +250 09/01/28 vovveererenreieirinies [ eeeeen L 02/28/2023 . [ cevveeeeeieieieiiennee o [ 37,500 |oevernne 37,500 [ooeeeee. 37,406 |ovuvuennnnnn 36,983 |ovoverrireae e 517 fooreeeeeies foereeiene 517 fooreeeeeies foereeins 37,500 |voverireiies feorreireins oo [ 436 |. 09/01/2028 . [4.A FE ...
MCGRAM-HILL EDUCATION MCGRAW-HILL EDUCATION Redenmpt ion 100.0000
..LX1964-70-4 | TLB +475 07/28/28 I . 03/31/2023 . | .. . 07/28/2028 . [4.C FE ...
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ACRISURE ACRISURE TLB-ADD ON +375 Redenption 100.0000
L LX1966-04-8 | 02/15/27 ..vovvvineiiieieieinieneesesesisienens | oo L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 1,250 | 1,250 [oovererennne 1,238 [everienne 1,226 |oeveeeirinns e 25 | e P30 AR IR 1,250 [oevvvveiieiens Joerereriieis [ e 26 | 02/15/2027 . |4.B FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB +350
L LX1966-45-1 | 08/17/28 ..vevevvvereeeeesisieieieieieeeenes | oo . 03/01/2023 . [J.P. MORGAN ..o foevereeririiieieies [oeenns 2,992,500 |........ 3,000,000 |........ 2,985,000 |........ 2,941,234 [oooiiicies foeeenne (5,087) |ovevvreineies feree (5,087) |oevvrernaies fovene 2,936,187 |oveverveiriies feevenene 56,313 |vevnenn 56,313 [cevvreeene 39,852 | 08/17/2028 . |4.A FE ...
ALTERRA MOUNTAIN ALTERRA MOUNTAIN TLB +350 Redempt ion 100.0000
L LX1966-45-1 | 08/17/28 ..vevevevvereeeeesiseeieieieieeeenes | oo L 03/31/2023 . [ cevverereeeeieieeinernen oeerenererieeees [eeeeeens 33,030 | 33,030 [oreennee. 32,449 oo P72 3 S U 7 IO R 7 SO R 33,030 [ooeveiiiiins Joerernieinies [ e 505 |.08/17/2028 . |4.A FE ...
TRIDENT TPI HOLDING INC TEKNI-PLEX TPI 1L TL
..LX1966-82-4 | +400 00/15/28 vovevveveveneneieisinies [ eeeeea L 03/31/2023 . [ cevevrerereeeeieiecenennns oeenenennieieees [ 28,724 | 28,724 oo 28,580 |ovurrnnnne 28,638 |ooververieiin e 740 S RO 74 IS RO 28,728 [ovevieiiiiins e [ o 634 |. 09/15/2028 . [4.C FE ....
EVEMART EXPRESS EYEMART EXPRESS 1L TL +300
L LX1967-34-3 | 08/05/27 ..vveveeeieeererereneneeeesesesieienens | oo L 01/03/2023 . [ ceveverereeeeieiecinennine oeerereninieeees [eeeeens 60,025 i 60,025 |.oeoee.. 59,529 [.ovrveunen 59,089 [cevvrvervrerine forereerenens I3 U 53 U RN 60,025 |vveriieiies foereeiirniine oereeneiene [ 161 | 08/05/2027 . |4.C FE ....
BALLY'S CORP BALLY'S CORP TLB +325
L LX1967-63-2 | 10/02/28 v.vvveeiieieveveieeeeeeee e | oo . 03/31/2023 . . 10/02/2028 . |3.C FE ....
FLEXSYS INC EASTMAN TIRE -FLEXSYS 1L $+525
L LX1967-93-9 | 11/01/28 1.vevevevveeeeeeeeeesieeeieeieeeeees | oo L 03/31/2023 . [ cevevrerereeeeieiecenernne oeereneeerieieees [ 18,125 | 18,125 |orvrrernnne 17,763 |covreennee 17,940 |ovevvvirnes forreiin LT AR I LT AR I 18,125 [ovvveeieiins foerereiinnin e oo 452 . 11/01/2028 . |4.B FE ...
PAREXEL INTERNATIONAL PAREXEL - PHOENIX 1L TL
..LX1968-14-3 | +325 T/15/28 v [ e L 03/31/2023 . [ cevvrerereeieieneeeneenne e [eeeeens 39,000 |oiiiiies 39,000 [oooeeeee. 38,805 |ovurrnennne 38,349 [oovvveoiiiiiis e (<531 R A (<531 R A 39,000 |vvererrerires forreeiireiiie oeveeneine [ 767 |. 11/15/2028 . |4.B FE ...
SPRINGS WINDON FASHION SPRINGS WINDOW 1L TL
..LX1982-15-1 | +400 10/06/28 .. IO . 03/31/2023 . | .. . 10/06/2028 . [4.C FE ....
REYNOLDS GROUP HOLDINGS REYNOLDS GRP PACTIV
..LX1982-97-9 | 1L +325 09/20/28 vvvevvereeeireenes | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 8,750 |vorerenen. 8,750 [oerrrinne 8,706 |.everennnne 8,613 [oeverrreirre o LETZ IO USRI L7 FU 8,750 [oevevveireiin e oo o 172 |. 09/20/2028 . |4.A FE ...
CHG HEALTHCARE SERVICES INC CHG HEALTHCARE 1L Redempt ion 100.0000
..LX1983-37-3 |TL +325 09/29/28 .vvvvevreerieieieens | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 7,538 [ooererenne 7,538 [oeeieienne 7,26 |ovrrnne. 7,201 Joovreveieee oo K7 IR R 7 IO RO 7,538 [ooveeiieiene foereveriieins Joeveieneiens feereiiiis 148 |. 09/29/2028 . |4.B FE ...
MEDLINE INDUSTRIES INC MEDLINE INDUSTRIES TLB Redempt ion 100.0000
..LX1983-98-5 | +325 10/23/28 v [ e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 7,557 oo 7,557 fooereiinne 7,285 [ e [ K172 IR R K172 IS RO 7,557 |oveeieeine foereveiieins foeveieieiens oo 18 |. 10/23/2028 . [4.A FE ...
LSF11 A5 HOLDCO LLC LSF11 A5 HOLDCO -AOC TLB
..LX1986-28-5 |$+350 10/15/28 voveveeeevereeerenennens | e . 01/26/2023 . [BANK OF AMERICA ©vovvv [ooverenreririeienes [ooenns 2,303,750 |........ 2,375,000 [........ 2,287,938 |........ 2,275,275 [covrveccies foeeenene [C2X:110)) IS (X 111)) IS 2,272,365 [oeeieiiiiin e 31,385 |vevnenn 31,385 [oorreenne 16,757 |. 10/15/2028 . |4.B FE ...
LSF11 A5 HOLDCO LLC LSF11 A5 HOLDCO -AOC TLB Redempt ion 100.0000
..LX1986-28-5 |$+350 10/15/28 voveveeeevererenennnens | oo L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 16,439 |ovevevnne 16,439 |vvrrnennne 15,921 [oovvennee 15,850 [vvevrirees feererenenens (T U RS 5 O 16,439 |ovverrreiies frrreiieiine oeveeneene [ 341 |. 10/15/2028 . [4.B FE ...
RH RESTORATION Hil - RH TLB +250 Redenption 100.0000
..LX1990-08-9 | 10/20/28 ..vvveveiiererereieneieeeeesesieieienens | oo . 03/31/2023 . | .. . 10/20/2028 . [3.C FE ....
CHAMBERLAIN GROUP CHAMBERLAIN-CHARIOT TLB
..LX1993-56-2 | +325 11/03/28 v [ e L 03/31/2023 . [ cevuveeeerereeieieieenenenene oo [eeieeens 28,250 |00 28,250 | 28,179 [ 27,895 | [ KT SO S KT SO R 28,250 [oovereeririiiens Joverriiinies [ o 555 | 11/03/2028 .|4.B FE ....
WIRECO WORLDGROUP INC WIRECO 1L TL +425
LLX1996-81-3 | 11/13/28 v.vevrerieieeerereieneeeeseseseeieienens | oo L 03/31/2023 . [ cevverereeeeieieeeenenene e [reeieeen 58,796 | 58,796 [ 58,208 [ooveveinn 57,342 | [ LI U AR L0 R R 58,796 |vvererreeies fooeeennienine Joevereieiies fereeeiniens 2,000 | 11/13/2028 . |4.B FE ...
TRANS UNION LLC TRANS UNION TLB-6 +225
+LX2002-58-7 | 12/01/28 v.verevieeieierereieneeeeeeesesieieienens | oo . 03/07/2023 . [ DEUTSCHE BANK ...ovvevece [oeverereeiririiies foenes 7,963,750 |........ 8,000,000 |........ 7,980,000 |........ 7,905,903 [.cvovvvevrirns oo (12,310) [ceveveviieine o (12,310) [cevvvevireinn o 7,893,503 [oovvvieiiiiins o 70,157 |oweuee 70,157 |oveveennne 89,606 |. 12/01/2028 . |3.B FE ...
TRANS UNION LLC TRANS UNION TLB-6 +225 Redempt ion 100.0000
+LX2002-58-7 | 12/01/28 v.verevieeieierereieneeeeeeesesieieienens | oo L 03/31/2023 . [ ceveeerereeeeieieieeeninene e [ 185,666 |......... 185,666 [....evnn.. 185,402 ..oveve.. 183,745 [evvvvereeeiirs [orreenns 1,920 |oeeeeiiens [ 1,920 |oeeciiiens ferereenns 185,666 [.evveveeereren forerererinienns foereveieiein e 3,776 | 12/01/2028 . |3.B FE ....
CHG PPC PARENT LLC CHG PPC PARENT 1L TL +300 Redempt ion 100.0000
1 LX2003-44-5 | 12/08/28 ..evveveiieierereieneeeieesisieieieiens | oo L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 7,500 | 7,500 [ooerinnne 7,463 |ovurennen. L% ;I SO IR LRI ORRRRT USRI LRI OURRRRRP RS 7,500 [oevereeineiin Joeineieiiis oo e 144 |. 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 03/31/2023 . [ ceveveeerereieieieeeneeene [oeeeeeiniieen [ 7,500 | 7,500 e T4 7,373 .7,500 |.. . 02/15/2027 . |4.B FE ...
BASS PRO GROUP BASS PRO - GRT OUTDR TLB1 +375 Redempt ion 100.0000
< LX2008-47-1 |03/05/28 ..vevvvereeiieieieieieneesesesneienens | oo L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 72,577 e 72,577 oo 72,104 |ovevernnene 71,267 [ooeeeeieiens [ 1,310 fooreeeeeiees foeveens 1,310 |oeevreiieies foeereiine 72,517 . 03/05/2028 . |4.A FE ...
KNIGHT HEALTH HOLDINGS SCION HEALTH-KNIGHT Redempt ion 100.0000
..LX2011-26-5 |TLB +525 12/23/28 oo [ e L 03/31/2023 . [ veveeereeeeieieeeeennnies oo [ 55,000 |ovovereee 55,000 [ooeoee. 51,150 |ovurrnnnne 50,498 |ovovorrireee oo 4,502 [orrreieieee o 4,502 [eoeeiiiiiis e 55,000 . 12/23/2028 . [4.C FE ...
INTELSAT JACKSON HLDG INTELSAT JACKSON EXIT Redenmpt ion 100.0000
..LX2014-35-0 | 1L §+425 02/01/29 N L 03/31/2023 . [ coveeiiniiecccicicnne [ | 1,225,618 |........ 1,225,618 |........ 1,213,362 ... 1,202,290 [oovoooiiiinns ooeeenn23,328 |ooviviiiieins |oeeeennn23,328 | [, 1,225,618 |.. . 02/01/2029 . |4.C FE ....
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GOLDEN NUGGET GOLDEN NUGGET 1L $+400 Redemption 100.0000
LX2020-71-2 | 01/27/29 oo | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 46,306 |..coveee. 46,306 |............ 45,514 |ovovnenne 45,143 [ooveeeciinns forreinns 1,163 [eovrieeeeies foereenns 1,163 [eoveirieeeies foereieienns 46,308 |vveveireiies foreeiiieiiis oo [ 995 | 01/27/2029 . |4.B FE ...
TAYLOR MADE GOLF COMPANY 19TH HLDGS GOLF 1L Redemption 100.0000
..LX2022-21-3 | TL $+300 02/07/29 vvvvvieveieieininn [ e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 72,500 |oevereee 72,500 [oooeeee. 7K T 71,497 |oooieveeeie oo 1,003 [ooveieeeeies foereenns 1,003 [eoveieieeeiers foerereens 72,500 |voveeieieiies foorenneiiee v [ 1,760 |. 02/07/2029 . |4.B FE ...
APEX TOOLS APEX TOOL 1L $+525 Redenption 100.0000
.LX2022-85-8 |02/15/29 ...evvvrereiieieeseeieeieeeen | e . 03/31/2023 . | .. e 36,113 |overnene 36,113 [oorenenee. 34,189 | K AT IO R 2,397 [oreoiieiiiens e 2,307 [eoeiriiiinee oereeiens 36,113 |oveeeveieiies fooeerieiiee v [ 1,056 |. 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 03/31/2023 . [ ceveeierereeeeieieeeene . 01/27/2029 . [4.A FE ...
BAKELITE UK HOLDING LTD BAKELITE 1L TL $+400 Redenption
1LX2023-68-2 |05/28/29 ...vvvrrereiiiieesieieieeieeenn | e L 03/31/2023 . [ ceveeiereeeeieieieeeeene . 05/28/2029 . [4.A FE ...
ATHLETICO PHYSICAL THERAPY ATHLETICO THERAPY Redenption
..LX2023-74-0 |TLB $+425 02/15/29 oo [ e L 03/31/2023 . [ ceveeiereeeeieieieeeeene . 02/15/2029 . [5.A FE ...
ALBAUGH LLC ALBAUGH LLC TLB $+350 Redenption
..LX2028-01-2 | 02/18/29 ..vevveeneiiieieieieieeeee s | e L 03/31/2023 . [ ceveeiereeeeieieieeeeene . 02/18/2029 . [3.B FE ...
TEAM HEALTH HOLDINGS INC TEAM HEALTH TLB Redempt ion
..LX2028-31-9 |$+525 02/17/27 cevevveeeseeieeenns | e L 03/31/2023 . [ ceveeierereeieieieeeen . 02/17/2027 . 5.B FE ...
DIAMOND SPORTS GROUP LLC DIAMOND SPORTS 2L TL
..LX2031-99-0 |$+325 08/24/26 ... IO . 01/09/2023 . [No Broker ... . 08/24/2026 . |5.C FE ....
AVIS BUDGET CAR RENTAL LLC AVIS BUDGET CAR Redempt ion
..LX2033-03-8 |TLC $+350 03/14/29 oo [ e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 33,750 |orrorernne 33,750 [ooereenne. 32,912 |oourrrnnnne 32,668 |ovverririee o 1,082 [oovrieeeeis foereenns 1,082 [eovreeeeeiers foerereiens 33,750 [ooerieiiiiens Joeernieiiies [ o 691 [. 03/14/2029 . [3.A FE ....
RENAISSANCE HOLDINGS CORP RENAISSANCE Redempt ion 100.0000
..LX2033-85-5 |HOLDINGS 1L S+450 03/16/27 ovvvevr | v L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 6,250 [oovererennne 6,250 [oevrerrnne 6,063 |overenennn (072 I ORSUUT IR 222 FU R 222 NSO SN 8,250 [veveririerine foerereriieiin Joereieneienes [ 177 | 03/16/2027 . |4.C FE ...
HOUGHTON MIFFLIN HARCOURT HOUGHTON MIFFLIN Redempt ion 100.0000
..LX2034-23-4 |TLB $+525 04/01/29 oo [ eeeeen L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 37,500 |oevernne 37,500 [ooeeeee. 36,313 |ororinnnne 35,883 |ovoverririee oo 1,617 fooreeeeeiees foereens 1,617 fooveeeeeiees foereeins 37,500 [voveiireriies feorreireine oo [ 933 | 04/01/2029 . |4.C FE ....
NOVOLEX NOVOLEX-CLYDESDALE 1L S+417.5 Redempt ion 100.0000
..LX2036-29-6 |03/30/29 ....vvverereieniiieisieieieieieeenn | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 35,000 |overeee 35,000 [ooeeeeee. 34125 [ 33,785 |ovoverrireee e 1,215 |oeeciieees [ 1,215 | [ 35,000 [vveiireiies foorreiireiins oeveereene [ 776 |. 03/30/2029 . |4.B FE ...
AZZ INCORPORATED AZZ INC TLB §+425 Redenption 100.0000
< LX2044-19-1 | 05/06/29 ...ovvvineriiieieieieieeese e | e L 02/28/2023 . [ cevveeeeeeieieieieenniee e [ 25,000 |oevereee 25,000 [ooeeeee. 241425 | 2157 |oveveeeeeee e < N RO R 7 N RO R 25,000 |vveerieriies foorreiireiine oeveieneine [ 366 |. 05/06/2029 . [4.B FE ...
CHAMPIONX CHAMPIONX TLB-1 $+325 Redenption 100.0000
L LX2046-74-1 |05/12/29 .. | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 37,500 |oevernne 37,500 [ooeeeee. 36,656 |ovuouennnnn 36,420 |ovovoreireeie oo 1,080 [oovrieeeeins forreenns 1,080 [oovreeeeeies foerereenns 37,500 |voveiieiies feorreireine oo [ 926 |. 05/12/2029 . [3.B FE ...
GATES GLOBAL LLC GATES GLOBAL TLB $+350 Redempt ion 100.0000
L LX2093-14-9 | 11/09/29 ..o | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 5,000 |oreenen 5,000 [oevrrrrnne 4,850 |ovreenen 4,845 [oiiiccies [ 185 [ooveverereieene feerereeens 155 [rvererereeiens foereereenns 5,000 [oeverieiriiin e oo i 101 | 11/09/2029 . |4.A FE ...
DELEK US HOLDINGS INC DELEK US HOLDINGS TLB Redempt ion 100.0000
..LX2093-23-0 | $+350 /10729 o | e L 03/31/2023 . [ ceveeereeeeieieieceennies oo [ 61,314 |eernene 61,314 [orenenen. 59,098 |ovurrnnnnn 59,012 |ovovevvirieee Jovevenenas 2,302 forrrereiririee o 2,302 [orreiereiree oo 61,314 |oroeiieiies [ v forereiins 1,255 [ 11/10/2029 . |4.A FE ...
USIINC USI INC 1L TL $+375 11/22/29
1 LX2004-0B-3 | .vevenereeeeeeeeieeeiee et | e . 02/28/2023 . [BANK OF AMERICA ..vovvvve [oovevereieririiies fouees 6,042,486 |........ 6,050,049 |........ 6,050,049 |........ 8,050,049 [evveviirinn foererrrrneies Joevrereeieies e [ feoee 6,050,049 |voveiiiriie [ (7,563) |........ (E21:X) ) I . 11/22/2029 . |4.B FE ...
TRANSDIGH TRANSDIGM TLH S+325 Redenption 100.0000
+.LX2097-38-9 |02/28/27 ..vvveiniiiieieieieieee e | e . 03/31/2023 . | .. 7,220 7,220 107,365 |.... 7,220 |.. . 02/28/2027 . |4.A FE ...
TRANSDIGH TRANSDIGM TLE +225
LX2104-17-7 | 05/30/25 oo | oo L 02/24/2023 . [ cevveereeeeeieieeenns o [ 1,025,833 | 1,025,833 |........ 1,049,846 |.vovvveverinirins Joeiiniiinies [ (CZNT T FO (24,018) [covveeireins v 1,025,833 ovoverieiriiies feveeiiieinne foeveeieieies [ 11,138 | 05/30/2025 . |4.A FE ...
TRANSDIGH TRANSDIGM TLE +225
LX2104-17-7 | 05/30/25 oo | oo . 02/24/2023 . [Tax Free EXchange ....... [ceeveverererriins [ouenes 6,207,762 |........ 6,166,866 |........ 6,311,224 |ooovvvceiicinee foereveiicin o (13,463) [+ voveevreiie fovrene QR A B 6,207,762 |oveveveeeriiies fooreninieine oeveieieienes feereins 66,957 |. 05/30/2025 . [4.A FE ....
TRANSDIGH TRANSDIGM TLF +225 Redenption 100.0000
(LX2104-18-5 | 12/09/25 ... | oo L 02/24/2023 . [ cevvererenieieieeeienne [ [ 684,744 |....o...... 684,744 |.......... 702,121 [oovreeieieireiens fovveiineiiie o (17,376) [ceveevevereann e (17,376) [ceveevereens e 684,744 |.evreiieies [ e [ 7,435 |. 12/09/2025 . |4.A FE ...
TRANSDIGH TRANSDIGM TLF +225
(LX2104-18-5 | 12/09/25 ...ovvvevrerenieieesieieieieieieeeen | e . 02/24/2023 . [Tax Free EXchange ....... [ceeeverererrrns [ouenes 4,211,987 |........ 4,116,389 [........ 4,220,848 |.ovveeiiciriees foerereiiicin e (8,860) [vveveveriae forrvne (8,860) [vveeeverias v 4,211,987 oveeieeiiies fovriiieiie oo [ 44,604 | 12/09/2025 . |4.A FE ...
UBER TECHNOLOGIES INC UBER TECHNOLOGIES TLB Redenmpt ion 100.0000
..LX2111-51-1 | $+275 02/27/30 .. N . 03/31/2023 . | .. ... 15,000 ...15,000 .. 14,897 |.... .. 103 |. .. 103 |... .. 15,000 |.. . 02/27/2030 . |3.C FE ...
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STATEMENT AS OF MARCH 31, 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
TITAN ACQUISITION LTD HUSKY TITAN TLB +300
LLX1721-92-2 103/28/25 ..o A..... . 03/31/2023 . | Various ......ceeevvvinnnnn Joeveeennnenninnnnnns Joeeeeenns 48,593 |............ 48,593 |...ooeeenns 46,841 |............ YR I A A 1,035 [oeveeeiiiiiiiens fernininnns 1,035 [oeveviiiiiiiiins forniniinnnns e O P 1,001 |. 03/28/2025 . |4.C FE ....
STARS GROUP HOLDINGS BV STARS GROUP - FLUTTER
..LX1740-18-7 |TLB +225 07/21726 wovveeeeiiiiieieees [ oo . 03/31/2023 . |Various .......ccceeevvevins Jovvnnininniiinninnns foeeieennns 13,606 |........een. 13,606 [............ 13,159 |ovveennnnns 13,216 |ooveeeeeiieeeees e F N O AN R O A, 13,606 [vvvvvvvvvnnnnns fornnniiniiiiiis foeei e 240 |. 07/21/2026 . [2.C FE ....
AIR CANADA AIR CANADA TLB +350 Redemption 100.0000
..LX1966-03-0 [08/11/28 ....covvvvviiiiiiiiiiie e A..... L 08/3172023 . | evneeieiiieeeeeenieeeees i e 64,781 |............ 64,781 |oeeeennnnnn 64,341 |........eens 64,498 |...cooviiiiiinn Joeriiiinns 2. I R E 2. R E Lo O O S N 1,348 |. 08/11/2028 . [3.C FE ....
ICON LUXEMBOURG SARL 1CON LUXEMBOURG SARL TLB Redemption 100.0000
..LX1956-16-3 [S+225 07/03/28 ovveiieiiiiiieeeeiinan D..... L 03/31/2023 . | eeeeieeiiiiieeeeieieeeees i e 436,874 |........... 436,874 |........... 433,572 |oeeennnnns 430,457 [.ooeviiiniiiinns foeeiiinnnn 6,416 [ooeeiiiiiinens foeeeeenes 6,416 [ooeiiiiiiiins o LR O P 7,832 |. 07/03/2028 . [3.A FE ....
COVIS PHARMA COVIS PHARMA 1L TL §+650 Redenption 100.0000
..LX2021-49-6 [ 02/18/27 ..evvviiiiiiiiiiiiiiiii D..... L 03/31/2023 . | eeeeeeeeiiiieeeeeieieeeees i e 125,000 |........... 125,000 [oeveennnnns 112,500 |oeveennnnns 112,626 |ovvveeeiiiiinn oevennnnn 12,474 oo e 12,474 e v L O O N N 3,548 |. 02/18/2027 .|5.B FE ....
HUNTER DOUGLAS INC HUNTER DOUGLAS TLB S+350 Redenption 100.0000
.. LX2025-52-1 02/26/29 ..iievvuniiiiiiiiiiiiiiiiii i D..... L 08/31/2028 . | aeeniiiiiiiiieeeiiiiiineeees | o 37,500 [o......eo... 37,500 |[............ 37,313 [oiiiinnnnns 36,935 [..ooiiiiiiinns fooniiiiinnns 565 [iiiiiviiiiiiiin ooeiininnnns 565 [iiiivriiiiiiiis oeriininnnns 37,500 |oveeeiiiieeiee eveeviiiiiiiiies feviiiiiiiiiis foriiiinnnn, 1,049 |. 02/26/2029 . [4.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 224,633,925 228,478,219 225,100,641 212,905,474 249,581 907,035 1,156,616 226,382,562 (1,748,637) |  (1,748,637) 2,954,910 XXX XXX
2509999997. Total - Bonds - Part 4 1,041,866,717 1,071,501,673 1,069,092,679 1,038,446,093 3,579,990 1,163,794 4,743,784 3,203,381 1,065, 157,647 (3,862,588) | (24,482,614)| (28,345,202) 19,647,630 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 1,041,866,717 1,071,501,673 1,069,092,679 1,038,446,093 3,579,990 1,163,794 4,743,784 3,203,381 1,065, 157,647 (3,862,588) | (24,482,614)| (28,345,202) 19,647,630 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
Federal Home Loan Bank Activity Based Stock | ‘
LFHLB00-02-6 | ...eeeviiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeees [ . 02/01/2023 . |DIRECT - 1 .iivvvvvevieenns |oenes 218,329.000 |..... 21,832,900 [ oo 21,832,900 |....... 21,832,900 |..oovveviiiiiins foeveeniiniiinne fovviiiiiiiiiiins o e e 21,832,900 [....oevvennnnnnn fooviiiiiiiiiiies Lo e e e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 21,832,900 XXX 21,832,900 21,832,900 21,832,900 XXX XXX
5989999997. Total - Common Stocks - Part 4 21,832,900 XXX 21,832,900 21,832,900 21,832,900 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 21,832,900 XXX 21,832,900 21,832,900 21,832,900 XXX XXX
5999999999. Total - Preferred and Common Stocks 21,832,900 XXX 21,832,900 21,832,900 21,832,900 XXX XXX
6009999999 - Totals 1,063,699,617 XXX 1,090,925,579 1,060,278,993 3,579,990 1,163,794 4,743,784 3,203,381 1,086,990, 547 (3,862,588) | (24,482,614)| (28,345,202) 19,647,630 XXX XXX




STATEMENT AS OF MARCH 31, 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 . [. 04/20/2022 |. 04/20/2023 |.......... 3,924 |...... 17,499,997 |......... 4,459.45|......... 579,845 |oeeeiiiiieeeei e | P24 I RN 28 |....... LT O ] O AP 20,482 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 05/20/2022 |. 05/19/2023 |.......... 3,845 |...... 14,999,988 ......... 3,901.36 |......... LV O R F 480,979 [ | 480,979 |.......... (C-IYZA 1) FURRRR R EPPRR R 27,480 [N/A ...... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 06/17/2022 |. 06/20/2023 |.......... 4,082]...... 14,999,999 ......... 3,674.84 |......... LT AU R E 790,261 [ | 790,261 |......... R ) O A 35,331 [N/A ... 0002 ............
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 [cvvveeeeiiiiies e [ 599,545 [..ooeeiiis e 599,545 |.......... (1,278) e o e s 50,183 [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 [..eeveeeiiiiins [ [ 265,994 |..oeieieis o 265,904 |....... [T O ] O AP 61,313 [N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . [. 09/20/2022 |. 09/20/2023 |.......... 4,9791...... 19,198,675 |......... 3,855.93 [......... 632,481 |eeeiiiiieeei [ e 816,633 [..oeeveees | 816,633 |......... T P TP 66,087 |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.eeeeeeiiiiins e [ 1,204,451 | e 1,204,451 [......... 456,341 | [ feen Lo 96,949 (N/A ... 0002 ............
S&P 500 INDEX ......... N/A s Equity/Index GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [. 11/18/2022 |. 11/20/2023 |.......... 6,002 |...... 23,800,010 ]......... 3,965.34 [......... LIV U RO F 905,183 [.oeevveees | 905,183 |......... 100,743 [ovveeeeeiiiens o e 95,282 [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 |eeoiiiiiiieent [ o 802,863 [..uvveees |oernnns 802,863 |......... L B P FP 77,392 (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 [....eveeeeiiinn [ 986,583 [..evveees |oeenins 986,583 |.......... LR ] AP R 114,429 |N/A ... 0002 ............

........................... S&P 500 INDEX ......... [N/A ...........|Equity/Index [GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX0 . [.02/17/2023 |.02/20/2024 |..........5,639 |...... 22,999,990 |.........4,079.00 |......covrrrrerss |oerenees 798,100 |oeennnnnnnnnnnins e 751,143 | L 701,143 [ (46,957 ) [ e |l 108,683 |N/A L0 (0002 ...
S&P 500 OPTIONS SPREAD

.. S&P 500 INDEX ......... N/A Lt Equity/Index | GOLDMAN SACHS ...... LCZ7XYGSLJHFXXNDX90 . |. 03/20/2023 |. 03/20/2024 |..........6,377 |...... 25,199,992.........3,951.57 |..oovunniiiiinnnn oo 864,359 o e 4947 [ 949,471 .. . . 124,262 |N/A ...... 0002 ...
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 5,716,052 2,549,221 8,643,382 XXX 8,643,382 378,109 877,873 | XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 5,716,052 2,549,221 8,643,382 XXX 8,643,382 378,109 877,873 | 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 5,716,052 2,549,221 8,643,382 XXX 8,643,382 378,109 877,873 | 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 5,716,052 2,549,221 8,643,382 XXX 8,643,382 378,109 877,873 | 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

SCHEDULE DB - PART A - SECTION 1

STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLAFSS6U ......ecvvvennn G6177#ADS D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 01/25/2017 . 05/18/2027 |....evvvunvvvnnn founnnn 14,670,000 |........... 1.2225 | [ e [ (134,400 ... 388,352 |....... (304,800)[...cccvvvennnnns Jeevnnnneeeeninnns fooreriiiiineens fes 149,141 [N/A ... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLMHIWT .. LO175#AD4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 12/14/2016 . 12/31/2028 |......oevvvvvenn founnnn 21,190,000 |........... LIIEiS TN PO FRRRRR [ RN (488,000)] ....eevvvnn |onee (1,463,638)|....... (2L TM0[010)) RPN ISR RN AR 254,256 |N/A ...... 0001 .eveneneees
TO BUY USD SELL CHF - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLL20JT8 ... Q1207#AJ7 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 10/08/2015 |. 10/08/2025 |...........0uves |oeene 20,502,306 ... 1.0251 (.. P P (1,348,454) .ccovvnnnns fennnn (1,106, 709)....... (217,440)(. 162,927 [N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SL8M340T ....cevvennnnns \2710@AB6 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 10/26/2016 |. 10/26/2028 |........cceevven founnnn 20,000,000 ........... [URRRE:K 2 AR FRRURRR RN 119,589 |...... 3,756,903 | ..ccvvnnnnn fennnnn 3,816,022 |........ (7N I-(0)) R AP R . 236,180 [N/A ...... 0001 .evvnennens
TO BUY USD SELL DKK - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLoK122M ... K3380#AH1 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 06/23/2022 |. 06/23/2032 |.......cevvvnnrs ouennn 11,482,704 ...0.1435 (.. .38,7841....... (159,616)| ... ....275,370 |....... (127,040)|. 174,506 [N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SL1051IU i K3380#AB4 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 12/15/2016 |. 12/15/2026 |......eevvvevvnn founnnn 24,948,025 1........... (VR T2 S R RN R 116,134 |......... 499,153 | .ooeeeiinn [ennnns 1,134,059 |....... (266, 784).....ccevvnnnennns |evnnneeeeiinnns [ fons 240,342 IN/A ...... 0001 .eveneneees
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAKSLAT ... G294AAAT ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 05/27/2015 |. 05/27/2025 |........cevvners |oennn 22,671,000 15114 F A 4,165,500 [..euuneenns fonnnns 4,276,708 |....... (381,000)]. 166,555 [N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SLYHOO11 v BI754*AC1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 05/18/2022 |. 05/18/2032 |.....evvvvvvvnn feunnnn 43,292,000 |........... L0721 PO ERRRUUUN N PPN (64,000)( +enveeeennn foueee 2,916,524 |....... (536,000)[...ccevvvennnnns Jeernnnneerennnens foorrriiinineens fennnd 654,401 [N/A ...... 0001 .evvnennens
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLPAOYSL ....cevvvennnnn AT9142F43 oo D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 06/30/2022 |. 06/30/2032 |......evvvvvvnn founnnn 21,822,000 ........... L) N PR AR KRR RN 144,000 [.euneeeenns |oeeee 1,303,942 |....... (2L TM0[0[0)) RPN IR RN AR 331,980 [N/A ...... 0001 .eveneneees
TO BUY USD SELL CAD - |Bond Hedge - CAD - CU00019DJT3UX 1 JIZJ14WX
SLED3IAN ... C7051*AAB ....ovvnnneens D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 12/15/2015 . 12/15/2025 |.....ovvvnvvinnn founnns 15,031,943 |........... (U1 (1) R FOPRRRRUURRRN AR R, 234,663 |.ooeeeninnn | 180,157 |......... [ 1:2-(0)) R FORRRURRR RN R, 123,782 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLEA3XOE .....cevvunnnns 24906PB#5 ............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvvnirinnnne . 10/27/2016 [. 10/27/2024 |....oevvevvvvnnn foonns 3,359,250 ........... L 7 R AU R RN 107,550 [.eueeeeens o 136,934 |......... (10 510) | R EUUR [T T, 21,100 [N/A ...... 0001 .evvnennens
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLEA3XOE .....cevvunnnns D8286#AAB .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevveirinnnne . 10/27/2016 . 10/27/2024 |......oevevevenn founnnn 10,077,750 |...cvuenn L 7 R AU R RN 322,650 | .oeeeerinnn |ernannns 410,801 |....... [RPAIN0SI0)) A FPRRRRUTRRN PR R, 63,299 |N/A ...... 0001 .evvnennens
TO BUY USD SELL AUD - |Bond Hedge - AUD - CU00019DJT3UX 1 JIZJ14WX
SLL20SPO .....evvvveennn Q0332#ACT ..eevvvnnnnnen D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 02/18/2016 . 02/18/2026 |.......cevvvvenn fonnnnns 4,003,736 ........... [U (1[G R FRRR RN RN (21,651)f......... 215,346 | ooeeeerenn [ 54,202 |.......... 72,538 |oeeeeneneiiinnnn foovviiii e e 34,034 IN/A ... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLASAINN .. G7996#AAB .....eeveneeen D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 08/17/2017 [.08/17/2027 |...cevvvvnvvvnnn founnnn 20,151,000 ........... L ST R EUR R, 206,452 |........ 640,800 [..coeveennn |oenee 1,527,164 |....... (223 (0[0) A FORRRRUPRRR RPN . 210,950 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SL324BGC ....evvvveennn GI006GAJS .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coovvnirinnnne . 05/04/2016 . 05/04/2026 |........ceevvvnn founnnn 16,926,000 |........... L2 R ERRRRUUIR I RPN 667,500 [..oeeeeennn |oeenne 1,068,036 |....... [0 IM0[0[0)) PPN IR RN AR 148,908 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ1 44X
SLOSAEE2 .....oevvvvennn G2616#AM3 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvvnirinnnne . 09/13/2017 . 09/13/2027 |...cevvvnnvvvnnn founnnn 17,947,200 ........... L VA 7 RN IR RN 189,785 |........ 604,800 [..oeeveennn |oeenne 1,452,792 |....... [ALI1V0)) A FPPRRURUP RPN R, 189,458 [N/A ...... 0001 .eveneneees
TO BUY USD SELL AUD - |Bond Hedge - AUD - CU00019DJT3UX 1 JIZJ14WX
SLAT3JBC ..o Q0332#AB3 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvvnvinnnnne . 02/18/2016 . 02/18/2025 |......evvvvvvnnn fonnnnns 4,003,736 ........... [U (1[G R FRRR RN RN (22,101)f......... 215,346 | ooeeeerenn [ 82,116 |.......... 72,538 |oeeeeneneiiinnnn foovviiii e e 27,524 IN/A ... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ1 44X
SLORONOV ...eevvvennenne 92936UAG8 .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvveeirinnnne . 09/28/2022 |. 09/28/2032 |......evvnvvvinn founnnn 16,227,200 ........... 10142 [ e [ 63,767 |..... (1,115,200) vevvneeeas o (294,109)f........ [ALI1V0)) A FPPRRUPN RPN R, 250,132 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge - EUR - CU00019DJT3UX 1 JIZJ14WX
SLAVOJVE .....oevennnene L8367#AES ...ovvvnnnnnnn D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 06/25/2015 . 06/25/2027 |.....evvnvvvvnn founnnn 22,504,000 ........... LI /<28 PR ER R AR RN 826,000 [..oeeeeennn |oenne 1,585,799 |....... [PZLC1CTM0[0[0)) RPN ISR RN AR 231,648 [N/A ...... 0001 .eveneneees
TO BUY USD SELL CAD - |Bond Hedge - CAD - CU00019DJT3UX 1 JIZJ1 44X
SL3A3BTY v C4931*BC6 .....vvvneeeee D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvveeirinnnne . 09/20/2017 . 09/20/2027 |.....evvunvvvnnn founnnn 11,303,693 ........... 0.7536 |+evvveneevinnnnns foovreieiiniccens feens 20,692 |......... 205,733 | ceeeeninnn [ 163,515 |........ (€219 1 (1)) R FOPRRUUUURRR RI . 119,583 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EWR - CU00019DJT3UX 1 J1ZJ14WX
SLEJMYUP ... Bond Hedge D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvvnvinnnnne . 05/31/2023 |. 06/30/2043 |......eevvvvvvnn founnnn 27,152,500 ........... {015 N PR AU KRR RN 55,000 [.euuneeenns forrienns 149,575 |.......... LSISTRV[V[VN R FOPRRRRR R R 611,128 [N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ1 44X
SLWSONVH .....cevvennnns F1000#AC2 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 04/13/2021 . 04/13/2036 |....evvvnnvvvnnn founnnn 14,299,200 |........... LI ) ) R AP R R, 1,292,400 [.eevunnenns fonnnns 3,306,232 |....... [ [CIUIR:[0[0)) RPN ISR RN AR 258,244 IN/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLAFSS6R .......cevvvnnnn G5264#AR0 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 11/16/2016 . 11/16/2024 |.....ovvvevviinn founnnn 27,737,500 |........... LI (251N P EORRRRURR AR RN 640,000 [..oeeeeennn Jovennnnns 883,195 |....... [ReiCSVLV[0)) R FOPPRRRURUPR RPN R, 177,221 [N/A ... 0001 .eveneneees
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLB1O9IM ..evvveneneee (6802@AA0 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 02/24/2022 |. 06/30/2051 |...eevvnnniiinnn founnns 27,506,626 |........... JU£<1: K2 R FORRRURR RN (17,412)]...... 1,691,177 ] ... (653,204)........ (VA48 110 PR AU PR RN 731,238 [N/A ...... 0001 .eveneneees
TO BUY USD SELL AUD - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLL20SPL ...eevvviannns 00332#AA5 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ocvvnvinnnnne . 02/18/2016 . 02/18/2024 |.......evvvvvvnn fonnnns 4,003,736 ........... [U (1[G R FRRR RN RN (22,802)f......... 215,346 | .oeeennn [ 131,650 |.......... 72,538 |oeeveeeneeiinnnns fooevieii e e 18,861 |N/A ...... 0001 .eveneneees
TO BUY USD SELL EUR - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLB618RE .. Q1297#AF5 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... .| 1171272014 | 11/12/2024 |.......covvnei |oenne 25,920,000 ... 1.2960 |.. F A 4,242,000 | ..cevvnnnnn feunnnn 4,339,952 |....... (268,000)|. 165,051 [N/A ...... 0001 ...
TO BUY USD Bond Hedge CU00019D.
SLZA0B2F ........eun..n. N2105@AA1 D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ......coevvnnrinnnnne . 06/29/2022 |. 06/29/2032 |.....evvvnvviinn founnnn 15,278,200 ........... L CCR ) PO EUUUTR T TN 103,600 |..oevvvennn feunens 1,316,601 |....... [ E-TA<I0[0)) RPN IR RN AR 232,394 [N/A ...... 0001 .evvnennees
TO BUY USD SELL CAD - |Bond Hedge CU00019DJT3UX 1 J1ZJ14WX
SLPUTFJM ... C5793#AK9 ... D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 ... . |- 10723/2018 |. 10/23/2030 |......ccvvvvenes oennn 20,088,389 ...0.8035 |.. F A 1,591,789 [.eeeeenis | 1,295,109 [.........(51,850)|. 276,350 [N/A ...... 0001 ...
TO BUY USD Bond Hedge - CU00019D.
SLMH2UYA ...ovvvvnennnn L9619@ABS .............. D PART 1 .... |Currency..... BANK OF AMERICA ... 0774 .......ccoooevrnnnns . 10/28/2020 |. 10/29/2035 |.......eovvvvven founnns 19,362,750 ]........... 1735 | v oo o 1,478,400 [...oooeennn | 2,779,683 |....... (221,900)]...vevvvvennnins Jevvnnnnineiiinins foonniiiiiiiininies Joinnnns 343,505 |N/A ...... 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 4 5 6 7 8 9 10 11 12 14 15 16 18 19 20 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Entity (b)
TO BUY USD SELL AUD - |Bond Hedge - AUD - CU00019DJT3UX 1 JIZJ14WX
SLAQ5YCB ....oevvveeennn Q9469*AB3 .............. Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 04/15/2021 |. 04/15/2036 |..............e. 19,175,000 |........... (VBN R FOPRRRRRRRN R RN 2,462,500 | ...cevnnnnn feunnnn 3,242,942 |.........320,000 |..covvnnriiiinnnnn fooriiiii e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLOFH2L v G6750*AC6 ....euvnnnnens Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 04/29/2015 |. 04/29/2025 |................ 20,026,500 ........... 15405 [cenniiiiiienns e [ e 3,988,400 [...oeeeens [onnnnn 4,102,083 |....... (330,200)]...ccuvunrrrrrnnnn forrrriiiiiiiis e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge - GBP - CU00019DJT3UX 1 JIZJ14WX
SLPUOWCT ... G6970*AJ5 ... Currency BANK OF AMERICA ... 0774 ... . |- 06/27/2016 |. 01/31/2027 |.... 17,516,400 L1070 82,386 | APV VN U R 3,041,584 |....... (304,800)]....ccuunvrrvinnnn foorevrriiinnnnnns v [ 171,649 IN/A L
TO BUY USD Bond Hedge - CU00019D.
SLEJ3HAV ... G5600#AA0 ....evvnnnnnne Currency BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 09/21/2016 . 09/21/2023 |......evvvnnenne 22,715,000 ........... 1.2980 [oeveniiviininnns foevvnnneeeeinnns [ 141,289 1,125,250 [.eveennenns [ 1,166,884 |....... (444,500)[......ccevvvnvrnns |ovvnnninnrinnnns [ o 78,407 INZA L0001 e
TO BUY USD SELL GBP - CU00019DJT3UX 1 JIZJ14WX
SLK706GC3 ... Bond Hedge Currency BANK OF AMERICA ... 0774 ... . |- 08/22/2023 |. 08/22/2033 |.... 8,467,200 ... 1.209 |.. (168,700) ... +..118,405 |....... (168,700)]....ccvvunnerirnnn foonrerrriininnnns fvvvvnennieiennns [0 136,547 IN/A L.l
TO BUY USD Bond Hedge CU00019D.
SLK8O2JL ...evvvvennnnns G6750*AG7 Currency BANK OF AMERICA ... 0774 ......coevvnnvinnnne . 12/08/2022 |. 12/08/2032 |.......evvnvenee 26,687,500 ........... LT R A (4,155,000)] ........... (6,153,939)|....... (635,000)[.....ccevvuuvenne Joummnnrerrennnnnns foorvviininniniins fovenn.. 415,559 IN/A ... | 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAFADKN ... . | G6596#AA4 ... Currency BANK OF AMERICA ... 0774 ... . |- 12/18/2014 ). 12/20/2029 |.... 19,270,800 ... 1.6059 |.. F A 4,466,400 ........... [oennes 5,269,933 |....... (304,800)[......ccvvunnveens fovvnnnnnnriinnnnns fooreiiiininienins [ 249,941 INZA Ll
TO BUY USD Bond Hedge CU00019D.
SL3X3BIS .ovevvviinnnns G1745*AR2 Currency BANK OF AMERICA ... 0774 .......oovvnnvrinnnne . 11/10/2016 |. 11/10/2026 |................ 11,072,700 |........... IV T O ERN (30,600)( .eenneeees o 327,313 |..vunn (228,600 .ccvvvennneeniins fooeneeeeeininees fovveveiininiiinnns oo 105,284 IN/A ... 0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLHTPJ v G2616@AAT Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 07/27/2022 (. 07/27/2027 |..evvvennrnnnnnn 9,604,000(........... L D00 O EN (265,600)( .evvnneens forrinnnne 38,564 |....... (203,200)]..cccvvnniiiirnnnn forreiiiiiiiiiis e N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
IR0} | G3225*AE6 Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 11/21/2016 . 11/21/2028 |................ 18,301,500 |........... L 072201 Y PO FN (204,000 .evnnneenns o 684,694 |....... (381,000)[....ccuvvunvrernnn forvnrrrrriiniinnes foeviiniinieeinns N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAHINOA ..o G3663#AB7 Currency BANK OF AMERICA ... 0774 .......ocvvnirinnnne . 01/06/2017 [.01/06/2027 |....ovvvnvvvvnnn foenrns 7,449,000 ........... 12415 [ e [ 35,679 | 46,800 [..eeoeeeens e 329,627 |....... (152,400)[..ccvvvvnnieinnn fonereeiiiinnes foeveiiiinieeens N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL3MAPKT ..o G0566*AD1 Currency BANK OF AMERICA ... 0774 .......oevveirinnnne . 08/13/2020 |. 12/31/2029 |......evvennnnne 6,891,826 (........... L7 VN PR FORRRUURRN R R, (60,297)(....nn....e (590,455)]....... (143,289)[....evviennnnnnns Joevnnnneieeeiines [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL324C5F ..vvvieiiinnn G7178*ABO Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 07/20/2016 . 07/20/2028 |................ 22,077,000 |......c0u. LETA T RN AR R AR 3,571,500 [.evuuneenns o 4,090,688 |....... (381,000)]....cevvrvmnnnnes foovrnnnninrieinnn [ N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SLAHINGS .....eeennne G3663#AA9 Currency BANK OF AMERICA ... 0774 .......oevvevrnnnnne . 12/15/2016 |. 12/15/2026 |................ 4,966,000 ........... 12415 [ e [ 31,200 [.eeeneeenes o AL P (1 <1010 RN AR RN N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge CU00019DJT3UX 1 JIZJ14WX
SL214PJT L. G2616@AAT Currency BANK OF AMERICA ... 0774 ......coovvnirinnnne . 07/27/2022 [.07/27/2027 |.eeevvvnnvvvinnn fooennns 8,403,500 ........... L D00 O EN (232,400)] -eevvvnnnn [ernnnns X7 RO - 1[0) N FUUN R, N/A ......[0001 ...........
TO BUY USD SELL CHF - |Bond Hedge
SL3%AKOF ... 116794886 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UKS573 | 12/11/2019 |. 12/11/2029 |....eevnvnnnenee 12,024,048(........... 0 R AR (1,086,408)(........... (723,315))...us (130,464)].cccvvneieiiinnn oo e N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLEDALGO ...urvvveeennn J0835#AM9 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573  |. 08/22/2019 |. 08/22/2029 |....evvnvrnnenne 24,953,789 |........... 0.0092 |.evvvenirvvinnnns fooveiiiiiis [eennnn 340,410 | 4,630,889 [...eeeeens [onnnns 3,240,984 |........ 270,000 [....covvrrnnnnnnns Joevnnnnnieeinnnnn [ N/A ......[0001 ...........
TO BUY USD SELL SEK - |Bond Hedge
SLA2IPZU ... W7000#AB2 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 01/21/2020 |. 01/23/2032 |...evvvnvnnnnnne 29,834,843 |........... 0.1066 [....oevvevvnnneens Jovvnnneieevinnns [o0nnnnn 219,386 | 2,923,203 [..oeeeeennn |oene 4,570,062 |........ (61,600)]....cuuueerernnnn forrevriiniiiiiiiis s N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTO001C .ovvveennnees N8505#AA2 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 01/24/2019 . 01/24/2029 |.....evvvvnnneee 17,104,500 |........... PRI O EN 846,000 [...ceevennn |oenne 2,379,313 ...t (201,000)f...eeveeinnnens Jeevnnieeeeeininn [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
IR0 510) G2687*ABS Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573  |. 03/31/2022 |. 03/31/2032 |...evvvnvrnnnnne 16,722,000 |........... TAMB oo e | 149,046 L 463,500 [..oeunenns fonnnnn 1,773,414 (... (201,000)]..cevveneveinnnns fooriiiiiis i N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOROGLX ...evvennnnnes G4936@AC6 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPS170UK5573  |. 03/02/2022 |. 03/02/2034 |.....eevvennenne 10,206,000 |........... L <LV PR FURRRRRUUTRR . < 1Y X ) I R 450,900 [..euuneens fornnnn 1,264,081 [....... (120,600)]...ceveeeveennnns foorriiiininiis i N/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SL3%ATSP evveeiinnnn 05011#AE4 Currency..... |BARC .....cccvvvnnnnns G5GSEF7VJP5170UK5573 | 08/10/2021 |. 08/10/2033 |....evvvvvnnnnne 19,175,000 |........... 0.7670 [ceevvviinnnnens Jvvnnineeeevinnns fooreiiinnnn (593)).0nn 2,462,500 | ...cevnnnnn feunnnn 2,973,325 |.........320,000 [o.oniivirnnnnnens Joevnnieeeeeiiens [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL3AVY e G7605#AA1 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UK5573 | 10/17/2017 . 10/18/2032 |...evvvnvvnnnnne 22,739,182 ]...cuuen. LI ) Y R AP KRR R, 2,046,545 | ..oovvnnnns [ennnnn 3,119,693 [ (19,001)] e [ N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL10655H .....oevvveennns G7996#AGS Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJPSI70UK5573  |. 10/23/2020 |. 10/23/2035 |....evvvvrnnnnne 15,981,000 |........... TG [ e 806,400 [..coevvennn |oenne 1,647,934 [....... (187,600)]...cevvneeveinnnns foorviiniiiiiiis e N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLARO3TU .eviiianenn 038336F*9 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 07/19/2017 . 07/19/2024 |................ 17,136,000 |........... T2 | e 877,500 [.eeeeeennn Jovennnnns 984,986 |....... (201,000)[....ccvvmnnvrrrnnn foreerrrreiiniinnes foeviiniiiieeenns N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMI ... F2077#AA3 ... Currency GSGSEF7VJP5170UKS573  |. 04/24/2019 |. 04/24/2029 |.... 39,270,000 Lo 1.1220 .. F A 1,333,500 [.eevunnenns fonnnnn 4,743,311 N/A ...
TO BUY USD Bond Hedge
SLOA2TVR ... 03063#AE4 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573  |. 12/30/2020 |. 01/07/2033 |..evvvenvnnnnnne 23,398,000 ........... 11699 [oennniiiiiiieeees Joevviinneeeeinnes [ 193,594 | 1,720,000 | .oevvvennnn fennnns 3,155,417 |....... (268,000)]...ccvvunvrrernnnn forreriiiiiinis s N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLTQOSMT ... F1068#AHO ... Currency G5GSEF7VJP5170UK5573  |. 05/02/2019 |. 05/02/2029 |.... 16,836,000 .o 1.1224 .. 577,500 | | 1,592,882 N/A ...
TO BUY USD Bond Hedge -
SLPU2CIL ...evvinnnnn F3152*AL8 .............. Currency..... |BARC ......cccvvunnnns GSGSEF7VJP5170UK5573 ). 03/24/2022 . 07/10/2037 |...evvvnvrnnnnns 27,705,000f........... 1.1082 607,500 [.ooeeeennn |oines 2,925,814 ]....... (835,000)).....ccvvvuvnnnins Jovvvnnnninniiinnnn fooniiiiiiiins N/A ......[0001 ...........
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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 4 5 6 7 8 9 10 11 12 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 of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
TO BUY USD SELL EUR - |Bond Hedge - EUR -
SLOROKEV ....ovvnnennenn 40637CC#5 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UKS573 | 07/12/2022 . 07/12/2082 |.eeevvvnnivinnn fennnnnd 9,793,800 ........... {1728 R AU R 8 < I 38,700 557,035 |....... [QZLUN<I0[0)) RPN IR RN AR 149,258 |N/A ...... [0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLYHO2RR ......ccvvvnnnns 08048#AA3 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJPSI70UK5573  |. 05/21/2019 |. 03/31/2042 |.......ene.neee 53,235,834[........... 0.7090 [envvvvenneneens Jevnnnieeciiiens [ 44,311 KRVZIRTE I R 5,954,028 |...... 2,511,039 |.eeveeiiviinin foereieii e e 1,160,666 |N/A ...... [0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SL4ROZYF ... L8367#AG8 ... Currency GSGSEF7VJP5170UK5573  |. 07/23/2021 |. 07/23/2031 18,142,500 12005 [ | [0 164,357 | 1,884,000 | ..ccvvvnnnn feunnnn 2,966,728 |....... (183,000)]. 261,620 [N/A ......
TO BUY USD Bond Hedge
SLP81R3R ......eevvvennnn F1000#AA6 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573  |. 09/04/2019 [. 09/05/2034 |.......evvnneeee 29,559,907 |....uunnnnn T AT e | 367,568 . 827,074 [ evveneeees [ 4,454,528 |......... [CYAUAL)) R R R R, 499,927 IN/A ......[0001 ...........
TO BUY USD SELL AUD - |Bond Hedge
SLEKEBJF .. 04822#AA4 ... Currency G5GSEF7VJP5170UK5573  |. 08/28/2019 |. 08/28/2029 |.... 20,027,400 ...0.6906 |.. ...640,900 |..ooeeennns | 1,215,188 |.........371,200 |. 253,654 |N/A ......
TO BUY USD Bond Hedge
SLA12096 ......evvnnnnnn G2962#AC5 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJPSI70UK5573 | 01/21/2021 . 01/21/2033 |....eevnvennnnne 16,302,000 |........... 1.3585 [oeneiiiiiiiieens v [ 74,064 . 1,497,600 [..ooeveenns |onnne 2,314,516 255,416 |N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA213KY ... G5560@AC6 ... Currency G5GSEF7VJP5170UK5573  |. 08/17/2017 |. 08/17/2029 |.... 45,885,000 L3O [ e [0, 348,580 | 2,705,500 [.evuuneenns fornnne 5,481,992 579,783 [N/A ......
TO BUY USD
SLWST2HG ... Bond Hedge Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573  |. 06/29/2023 |. 06/29/2030 |......evvvnneeee 25,991,700 ........... 12377 [ e [ s 84,000 [..oeeeenns e 151,824 349,974 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWSOEAT ..vvvvennees G1591#BG6 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPS170UK5573  |. 05/14/2020 |. 05/14/2030 |...eevvnnvvvvnnn fonnnns 9,108,400 ........... 18012 [ e [ e 472,500 [.evveneenns o 922,806 |....... (177,800)]. . eevvvvneeevennn fooerereeeinnneees fevenneeneeiinnns [, 121,573 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLMH25N2 ..o G7997@AK7 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJP5170UK5573  |. 02/26/2018 |. 02/26/2033 |.....evvvvnnenne 28,382,000 ........... 1491 [ s [0 266,391 |l 3,708,000 |..eeeeeennn |oenee 6,894,400 |....... [RCI02CTN0[0]0)) RPN ISR RN AR 446,911 [N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLLBOTPH ....cvvvennnne GO691*ACT Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJPS170UK5573  |. 05/20/2020 |. 05/20/2032 |...evvvnrrnnnnne 29,605,600 ........... 12872 [ceneeiiiiiieens e [ e 1,230,500 [.eeeeeeenns |oeeee 2,989,981 |....... [RSI-Z (1 [0)) R FORRRRURRR RPN . 447,652 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLYHOILS ..ovvviienns G1746#AB2 Currency..... |BARC .....ccevvvnnnnns GSGSEF7VJP5170UK5573 | 03/19/2019 [. 03/19/2031 |....eevvvnnnenne 23,094,000 ........... 1.2830 [oevenerviinnnnns foevevninnineienns oo 176,654 . 887,400 [..ooeveennn |oenne 3,144,283 |....... [ISTA(0[0) R FORRRURRR RPN R, 326,039 |N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SR (V113 G5600#AN2 Currency..... |BARC .....ccevvvunnnns G5GSEF7VJP5170UK5573 | 06/16/2021 . 06/16/2036 |................ 11,816,700 ........... 1.3902 [cevniiiiiiiieens foevvnineeeeiinns [ 77,485 | 1,330,250 [cevvenenns [ 2,384,307 |....... (L5 7R(1[0)) A FOPPRRRURUPR RPN . 214,839 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLWSOPHE ......cevvnnnnn G1320*AC8 Currency..... |BARC .....ccevvunnnnns GSGSEF7VJP5170UK5573  |. 09/23/2021 |. 09/23/2033 |....evvvvvnnnnne 12,593,700 ........... 1.3993 | [ 59,011 1,490,400 [..eeveenns |onnne 2,073,039 |....... (228,600)[.....cccvvnnnnens Jevnnnneneennnens fooreriiininneens fes 203,948 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLEHOOSZ .....cvvvnnnnnn (G6428#AA8 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UK5573 | 01/15/2019 . 01/15/2031 |....evenvnnnnnne 24,283,900 |........... L2743 N RN AR R AR 843,600 [....coeeee [onnnnn 3,403,237 |....... (482,600)[......ccvvnnnnnnns Joernnnneneeninens [ fes 339,106 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL8J2SMG ......cvvennnnn G9766#AE4 Currency..... |BARC .....ccevvvunnnns G5GSEF7VJP5170UK5573 | 08/16/2017 . 08/16/2027 |....evvvvrnnenne 19,395,000 ........... 1.2980 [oeveniiviiiiinens v [ 138,497 | 889,500 [...oueeees fonnnns 1,951,286 |....... [ I0[0[0)) PPN [N RPN AR 202,973 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SL3MKZ ... (G2686@AC2 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UKS573 | 11/15/2017 . 11/15/2032 |...evvennnnnenee 27,497,400 ........... IR 1L PR FORRRRRR (SRR RN 1,589,700 [..veeeeenns |oenene 3,583,262 |....... (KSR IR0 R RN PP R 426,777 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLA73R00 ...evneeeennnn G7178*AF1 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5I70UK5573  |. 04/16/2019 . 04/16/2028 |......evvvvvvvnn fennnnns 5,370,827 |........... 12043 | [ e e 251,466 [..oovneeens o 445,052 |....... [0S IET ) A FRRURTRN PR . 60,343 IN/A ...... [0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLKWONMU ... G9369*AA7 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 11/30/2021 |. 03/31/2043 |................ 26,550,401 |........... 13431 [oeeeeiiiiees e [ 139,585 | 2,162,619 [..oeeneeeen [onnnns 4,151,746 |....... (261,305)].ccvvneieeinnnnns foorreniniiiieens e o 593,888 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLAHALDY .eeeniiinn (G2685@AL3 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UK5573 | 11/05/2020 |. 11/22/2035 |....eevvvnnnenne 19,707,000 |........... LR - N R FORRRUUURR (R I 1,201,500 [.eneeeeenns |oeeeee 1,937,360 |....... [ I0[010)) RPN IR RN AR 350,524 IN/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLIKOTRG ....evvvnnnnnne G5600#AM4 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJPSI70UKS573 | 04/28/2021 |. 04/28/2036 |................ 11,816,700 ........... 1.3902 [cevniiiiiiiieens foevvnineeeeiinns [ 76,747 | 1,330,250 [cevvenenns [ 2,363,749 |....... [ L5 7Re(1[0)) A FOPPRRRRUPRR RPN . 213,746 [N/A ......[0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLOEA2JY i G7605#AA1 Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJP5170UK5573 | 10/17/2017 (. 10/18/2032 |.eeevvvnniviinn fonnnnns 4,331,273 ).ccvvennnns LI 2 Y PR AU KRR RN 389,818 [..eeeeeens [ 594,227 |.......... [RTC L) O FRRUUTRN [ R, 66,956 [N/A ......|0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
R0 0 B1000#AA0 Currency..... |BARC .....ccevvvunnnns GSGSEF7VJP5170UK5573  |. 03/03/2021 |. 03/03/2028 |................ 23,324,000 |........... 13720 [oeeiiiiiiiieees Joeeviiineeceeinnn [ 109,934 | 2,351,100 [.evuuneenns [ 3,070,046 |....... (XA 1V[0)) A FPPRRTUPTRR RPN . 258,906 (N/A ......[0001 ...........
TO BUY USD SELL GBP - |Bond Hedge
SLK700TV wevveeinee G1151#AA2 Currency..... |BARC .....cccvvvnnnnns GSGSEF7VJPSI70UKS573 | 02/17/2021 |. 02/17/2028 |.....evvvvnnenee 17,205,500 ........... 1.3235 |oeveveeiiviennns [ e 54,760 | 1,167,400 | .oovvvennns [ennnn 1,556,841 |....... [V I(1[0) R FOPPRRRUSURR RPN R, 190,190 [N/A ......|0001 ...........
TO BUY USD SELL NOK - |Bond Hedge
SL8J2SHB .....oeiiiiennn R3000#AE1 Currency..... |JPMO w.evvniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 07/27/2017 (. 07/27/2027 |..evvvvnrrnnnnnn 29,157,989 |........... (0 IO R R R 17 3 (73 AN 5,768,329 | ..covvvnnnn fennnnn 5,741,970 |...... 1,600,585 [..oovveveniiiinn feneeeiiiinees i [ 303,230 |N/A ......[0001 ...........
TO BUY USD SELL JPY - |Bond Hedge
SLOK12AD ... 743466GB*2 ... Currency 7HBGLXDRUGQFUS7RNES7  |. 07/26/2022 |. 07/26/2032 |.... 29,266,790 ...664,190 | ... ....116,893 |........ 380,000 |. 446,948 |N/A ......
TO BUY USD Bond Hedge
SLAWGFIF ..o 786455B#1 Currency..... |JPMO ..evvnniiiinnnnns 7HBGLXDRUGQFUSTRNES7  |. 10/29/2019 [. 10/29/2026 |................ 19,882,800 |........... I ((ZC3N R AR KRR AR 372,600 [..eeuneens fonnnnn 1,171,610 |....... (223 (0[0) A FORRRRRURRN R R, 188,194 [N/A ......|0001 ...........
TO BUY USD SELL EUR - |Bond Hedge
SLeKIC89 ... L4801*AA8 ... Currency 7HBGLXDRUGQFUSRNES7  |. 07/13/2022 |. 07/13/2027 |.... 10,530,000 .0530 |.. . (37,188))........ (134,000)|. 109,021 [N/A ......
TO BUY USD Bond Hedge -
SLAT4QGP ....ccvvvennnns LOA754AE2 ..ovvvnnnnnnns Currency..... |JPMO ..oveviiinnnnnns 7HBGLXDRUGQFUS7RNES7 |. 10/29/2019 . 09/30/2031 |....eevvvvvvvnnn fonnnnnd 9,850,500 ........... 1.0945 | i o 104,123 ). 95,400 | ...ccuvnnns onenn 1,067,815 ]....... (120,600)]..ceeveveninirnnn foonnnnniinininnnns fovvvvniniiiiinnns [, 143,652 |N/A ......|0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

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

SLPU290G .......ccvvvnnn B7000*ADS D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/23/2021 |. 06/23/2036 |......eevvvvvven founnns 19,050,400 ........... LI 07 R AR RN R 1,708,000 | ..cevvvnnnn fennnnn 4,406,676 |....... [ALI1V0)) R FRPPRRURUP RPN . 346,606 [N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLAQ306F ........ccevnnnn 48021PA*9 D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSRNES7  |. 06/27/2017 . 06/27/2027 |.....evvvnvvvenn founnns 22,530,000 ........... L ZLCI- ) PR FURRRRURRN (R R 852,000 [...ouneees founnnn 1,821,285 |....... (2L TM0[010)) RPN ISR RN AR 232,065 |N/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLLBO1PE .. G4936@ABS ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 05/19/2020 |. 05/19/2032 |.....evvvnvvvnn feunnns 12,984,000 ...1.0820 |.. ... (22,800)] e | 1,198,133 |....... (160,800)|. 196,295 |N/A ...... 0001 ...

TO BUY USD Bond Hedge

SLZEOTNY .ovvveinees FO731#AK3 D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 02/15/2022 |. 11/30/2036 |......evvnvrvven founnns 13,974,600 |........... LI (7N PR IR RPN AR 967,800 [..oeeeeeenn |oeenne 2,457,584 |....... [ [CIUIR:[1[0)) RPN IR RN AR 258,430 |N/A ...... 0001 .evvnennens

TO BUY USD SELL EUR - |Bond Hedge

SLGROCXD ... N7660#AZ0 ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 06/08/2022 |. 06/08/2034 |.......eevvvvven founnns 37,373,000 L0678 | [ e [ (563,500)( .evvnnenns [ 1,976,631 |....... (469,000)|. 625,293 |N/A ...... 0001 ...

TO BUY USD Bond Hedge

SLK70323 ....cevvvennnnn F8494#ACO D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSTRNES7  |. 04/14/2021 |. 04/14/2031 |...oevvvnniinnn founnns 23,824,000 ........... TAN2 [ s [ e 2,146,000 [....eeeees fonnnns 4,038,825 |....... (2L TM0[010)) RPN ISR RN AR 337,844 IN/A ...... 0001 .eveneneees

TO BUY USD SELL EUR - |Bond Hedge

SLEHOUGS ... N52698AB4 ... D PART 1 .... |Currency..... JPNO ... 7HBGLXDRUGQFUS7RNES7  |. 08/20/2021 |. 08/20/2031 |....evvvvnvvnnn founnns 35,199,000 1733 .. ...317,484 |...... 2,682,000 [....oeeeens fornnns 4,921,920 |....... (402,000)(. 509,916 [N/A ...... 0001 ...

TO BUY USD Bond Hedge

SLGROCXA ..vvvvvennnnns B7000*AHE D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 06/15/2022 |. 06/15/2032 |.....evvvnvvvnn founnns 42,668,000 ........... L 0LCICT PR AR R 370,318 |....... (688,000)] -..eevevnnn |oenee 1,921,239 |....... (536,000)[....ccevvvvnnneens Jervnnnneerernninns fooreiviniinieiins fes 647,670 [N/A ...... 0001 .evvnennens

TO BUY USD SELL AUD - |Bond Hedge

SLYNAVZ e 02600@AEQ .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 01/12/2022 |. 01/12/2032 |....evvvvnvvenn founnns 21,813,000 (........... (U277 ) SR FRRRRRR RN (81,812)...... 1,758,000 | ..ovvvnnnnn fennnnn 1,259,025 |......... KT 0LV VN R KPR R R 323,388 |N/A ...... 0001 .eveneneees

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

SLAGI7ZQ v BI5S0GAAI .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUSTRNES7  |. 12/07/2017 . 12/07/2027 |....ovvvvnvvvnn founnns 31,995,000 ........... GG R AR KRR R (522,000)f .evvnnenns [ 1,342,861 |....... (107380 [0[0)) R FORRRURRR R R 346,464 |N/A ...... 0001 .eveneneees

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

SLPU29D ......eeevenen B7000*AAT ...eviinnn D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 04/27/2021 . 04/27/2031 |.eevvvvnnivinnn fenens 5,953,250 |........... LI 7 R AR KRR AR 533,750 | .oeevennnnn feunnnn 1,005,797 |........ [(CT21[0]0)) FRPR R R RN 84,609 [N/A ...... 0001 .evvnennens

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

SLYWOCME ......evvvneeee 39072FABS .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSTRNES7  |. 12/19/2022 |. 11/30/2029 |......evvvvvvven feunnns 14,134,829|........... (VA L P KU 19,081 ....... (164,191 .eveneeees | (78,188)|......... [REISTVAST)) R RPN R TN 182,580 N/A ...... 0001 .evvnennens

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

SLAFSIS6 ....ccvvvennnnn 05011#ABO ....euvvvenens D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 08/10/2017 . 08/11/2027 |....evvvvnvvvnn feunnns 22,644,000 ........... (VBT R RN R (44,004)...... 2,589,000 [..eeuneenns fornnnn 2,003,641 |......... 384,000 [..nueiviininnnes Joevnnineeeeeiiies [ fe 236,603 [N/A ...... 0001 .eveneneees

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

IGN () G 887389EQ9 .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUS7RNES7  |. 09/07/2017 . 09/07/2027 |....evvvvnvvvnn founnns 12,930,500 ........... L V45 PR EEUN R, 139,633 |...... 1,007,600 | ..cevvvnnnn feunnnn 1,556,045 |....... [QLYAIV0)) R FPPURUPRN RPN R, 136,248 [N/A ...... 0001 .eveneneees

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

SL33APHO e Q3973*AA7 ... D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 06/24/2019 |[. 07/01/2024 |......evvvvvvven founnns 24,237,500 |........... 0.6925 |.evvveniviiinnnn [ e 58,490 |........ 840,000 [..eeeeernnn Jevnnnnns 660,719 |......... LT 2LV VN R FORRRUURRR R R 135,751 [N/A ... 0001 .eveneneees

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

SLOWORME .....eevvvneeee G2730#AF9 .......cvunnns D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 01/31/2019 . 01/31/2029 |......evvvvvvven feunnnn 12,767,000 |........... L I7(7/N RN IR RN 109,763 |......... 430,000 [..euunneens founnne 1,584,398 |....... (254,000)f...cevvevnnnnnns Jeevnnnnereeennens fooreniiiniineees fos 154,315 |N/A ...... 0001 .eveneneees

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

SL54555R ...evveniins 756109A%5 .........eeees D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 05/20/2019 |. 05/22/2034 |......evvvvvvven founnns 29,890,800 |........... 211N R FERRRRRRR (SRR RN 1,615,700 [..veereenns o 4,684,286 |....... (584,200)[...ccvvvvnnnnens Jeevnnnneeeeninins fooreriiiiieees fes 499,066 [N/A ...... 0001 .eveneneees

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

SLFHO44d ........covveens GI075*AA2 ......cevuenns D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 02/28/2019 |. 02/28/2028 |........eevvveen founnns 38,367,000 ........... L RZZ£:5° ) PR EUN R, 345,116 |...... 1,356,000 [..eeeeennn foenne 4,392,311 |....... [(7200[010)) RPN IR RN AR 425,416 |N/A ...... 0001 .eveneneees

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

SLYOOCBS .........en.... G6462%AC5 .............. D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 11/28/2018 |. 11/28/2033 |......evvvvvvven founnns 19,746,000 |........... L R<] (G PO FEPRRRUUURN [N RN 1,240,500 [..veeeeenns o 3,795,247 |....... (R I0[0[0)) PR IR RPN AR 322,520 |N/A ...... 0001 .eveneneees

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

SLEHOZRR ......covvnnnnn GBI70*AY2 ....evvnnnnens D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUS7RNES7  |. 06/30/2022 |. 06/30/2034 |......evvvvvvnnn foenns 6,790,000 |......en... 1.3580 [oevniviiinninnns Joeveninieeceiiins [ 32,470 |......... 621,500 [..evnneeens o 962,461 |....... [QVZ410[010)) RPN IR RN AR 113,910 [N/A ...... 0001 .eveneneees

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

NI H)) S GOB274#BKS ....vvvnennens D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 08/22/2017 |. 08/23/2027 |.....evvvnvvvvnn founnns 19,467,000 |........... L2 £ PR EUN R, 144,438 |......... 961,500 [..ovunnenes fonnnns 2,080,657 |....... (R I0[010)) PPN ISR RPN AR 204,172 [N/A ...... 0001 .eveneneees

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

R 7) G A 756109B*4 .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUS7RNES7  |. 06/30/2022 |. 06/30/2032 |......evvnvvvven founnns 26,346,000 ........... L PR<1 V<) PR FERRRTUUIN [ RN 1,672,000 | ..cevvennnn fennnnn 3,187,782 |....... [RCI02CTM0[0[0)) RPN IR RN AR 400,804 [N/A ...... 0001 .eveneneees

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

SLAH3VDO ......cevvveenns G7737#AC8 ...evvenneene D PART 1 .... |Currency..... JPMO 7HBGLXDRUGQFUSRNES7  |. 03/14/2018 |. 03/14/2030 |.....evvvnvvnnn founnns 18,577,000 |........... 124290 [oeveniiiiiiiens oo e 170,692 |...... 2,538,900 | ..cevvnnnnn feunnnn 4,131,347 |....... [Reic(VI(1[0) R FOPPRRRRUPRR RPN . 245,028 |N/A ...... 0001 .eveneneees

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

SLMH2DUO .......ccvvenen GB279BAA6 .............. D PART 1 .... |Currency..... JPMO e 7HBGLXDRUGQFUS7RNES7  |. 09/16/2019 . 09/16/2031 |.....evvvnvvvvnn founnns 13,164,000 |........... <] (G PR FRRRR RN 98,606 |........ 827,000 [..eeeeennn |oeenne 2,041,988 |....... [TV [V[0)) R FOPRRRSURR R R, 191,541 [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 ........... <15 PR FORRRURRN RN 89,238 |...... 1,672,000 | ..cevvvnnnn fennnnn 2,788,957 |....... [ I1V0)) R FPPTUPTR RPN . 279,756 [N/A ...... 0001 .eveneneees

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

SL33546M ... .. |D5472#AS9 ... .. |DPART 1 .... |Currency..... JPNO ... .. THBGLXDRUGQFUS7RNE97 |. 01/28/2021 |. 01/28/2026 |.........eeeveen |ovenns 17,508,500 1669 | [ eneenl . 105,451 L 1,245,000 [..oeeeennn e 1,261,561 ....... (201,000)[. 147,302 [N/A ...... 0001 ...
1039999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Other 118,362,998 | XXX 215,039,229 |  (18,724,403) 30,034,102 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 7,479,238 | 118,362,998 [ XXX 215,039,229 |  (18,724,403) 30,034,102 | 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
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STATEMENT AS OF MARCH 31, 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)

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 7,479,238 118,362,998 | XXX 215,039,229 (18,724,403 30,034,102 XXX XXX
1409999999. Total Swaps 7,479,238 118,362,998 | XXX 215,039,229 (18,724,403 30,034,102 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 5,716,052 2,549,221 7,479,238 | 127,006,380 [ XXX 223,682,611 (18,346,294) 30,911,975 | 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 5,716,052 2,549,221 7,479,238 127,006,380 [ XXX 223,682,611 (18,346, 294) 30,911,975| 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 MARCH 31, 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
JUN 2023 S&P EMINI
{511 S A 693 |....... 143,373,038 |FUTURES ................ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/16/2023 .[CVE ...........ceue.e. LCZ7XYGSLJUHFXXNXD0  |.03/13/2023 .]...3,895.6000 |...4,137.7500 |......... 2,001,038 |.oeeeeeeeeiiiiieeeies e oo s 8,390,498 |...... 8,390,498 [..eevvvviiiiinnnn foeeeees 7,761,600 [99/99 ...ovvvvvnein]ceiiiiiinins 50
JUN 2023 S&P MID 400
|21 S R -1 34,403,920 [MINI FUTURES ......... COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/16/2023 .[CVE ...........ceee.e. LCZ7XYGSLJUHFXXNXDO  |.03/13/2023 .]...2,471.1100 |...2,529.7000 |.... ..605,200 |.eevviiiiiiiiiiiiiens feiiiiii [ ... 796,810 |........ 796,810 |evvveeeeiiiiiins foeeeeens 1,958,400 [100/100 .....cooes|eeeeeeenenns 100
JUN 2023 RUSSELL 2000
(21 (< S F 363 |........ 32,915,025 [EMINI FUTURES ........ COMPANY PLAN HEDGE .. |LIABILITIES |Equity/Index |.06/16/2023 .[CVE ...........ceee.e. LCZ7XYGSLJUHFXXNXD0  |.03/13/2023 .|...1,786.5300 |...1,813.5000 |............ (ST AU [ R R 489,535 |......... 489,535 ...eveeiiiiiiiinn v 2,250,600 [100/100 ....ccoeeefvrnnnnnnnnnnne 50
JUN 2023 MINI MSCI
MESM3 oo [ 320 |........ 33,544,000 | EAFE INDEX FUTURES .. | COMPANY PLAN HEDGE .. [LIABILITIES |Equity/Index |.06/16/2023 .| ICE ............c..... T330E4AS4QXXS2TT7X50  |.03/13/2023 .|...2,010.1300 |...2,096.5000 |............ (43,080) |- eeeeeeeeiiiiiiiiiens e e 1,381,900 |...... 1,381,900 |ooeeeeeeeeeeennns [ 1,104,960 [99/98 .....oevvvnie]viiiiiiinnns 50
JUN 2023 MINI MSCI
MESM3 ..o v 359 |........ 17,869,225 | EMRG MKT FUTURES .... | COMPANY PLAN HEDGE .. | LIABILITIES [Equity/Index [.06/16/2023 .| ICE .................. T330E4AS4QXXS2TT7X50 |.03/13/2023 .|..... 963.4200 |..... 995.5000 |............ 140,800 [...eevveeevennnnnnnne fooveiiiiiiiiiiins foviiiiiiiiiiiins |oeeees 575,865 |........ 575,865 |...oooeeeeiiiinns fonnnnnnns 625,378 [98/97 ....ovvvvvnnnfiuninnnnnnnns 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 3,310,168 11,634,608 | 11,634,608 13,700,938 XXX XXX
1579999999. Subtotal - Long Futures 3,310,168 11,634,608 | 11,634,608 13,700,938 XXX XXX
US 10YR NOTE FUTURES Interest
{ < S 1,280 |....... 147,100,000 [JUN 2023 ............... FUNDING AGREEMENT ... | SCH D1 ....... Rate........... .06/21/2023 .[CBT ...ovvvvvrvnnnnes LCZ7XYGSLJUHFXXNXD88  |.02/21/2023 .|..... 112.6000 |..... 114.9200 |........... (428,740) oo oo (3,306,593)]..ccccvveiiininns foennn (3,306,593)|..cccvvviiiiiinns fooveeeeiiiieieens o 2,880,000 {0002 ..........coeeeeeeeenns 1,000
US 5YR NOTE FUTURES Interest
FWS ......... |.. .3,597 |....... 393,899,602 [ JUN 2023 .. . | FUNDING AGREEMENT ... |SCH D1 ....... Rate.. .06/30/2023 .[CBT ......evvvennneees LCZ7XYGSLJUHFXXNXD88 |.02/21/2023 .|..... 107.7400 |..... 109.5100 |.... .(814,945) ..o e 3,815,936 [.....ccceennn o 3,815,936 [.....euvvnnnnnnnn Joveiiiiiiiiiiiins foeeeens 6,114,900 0002 ......cccoeeefennnnnnnne 1,000
1589999999. Subtotal - Short Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (1,243,685) 509,343 509,343 8,994,900 XXX XXX
1649999999. Subtotal - Short Futures (1,243,685) 509, 343 509, 343 8,994,900 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,066,482 509,343 12,143,951 11,634,608 22,695,838 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 2,066,482 509,343 12,143,951 11,634,608 22,695,838 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Goldman Sachs 5,664,363 [....eunniiiniiiiiiinns 6,759,034 |.... ... 12,423,307
JPhorgan Securities . 15,899,888 |......ooeeeiiiiiiiiinns 193,360 |.... ... 16,093,248
Total Net Cash Deposits 21,564,251 6,952,394 28,516,645

Description of Hedged Risk(s)

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

Hedge interest rate risk




STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 28,516,645 28,516,645 3,353,248 (1,286,765) 3,353,248 22,695,838 22,695,838
CU00019DJT3UX1J1ZJ144X0
Bank of America .... 44,650,000 |.... 42,319,705 |... .. (8,426,267)|... 57,627,672 | .eveueeeaenee (10,262,054) | ccvvveeeeeeennn 2,715,618 |oeeveeeeeeennnnnn 9,121,852

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

LCZ7XYGSLJHFXXNDX90 ..

- GSGSEF7VJP5I70LKSST3 . |

7HBGLXDRUGQFUS7RNES7 . |...

96,780,000
. 7,890,000
.... 67,240,000 |....

51,760,689
12,459,318

36,064,769 |...

- (1,086.408)
- (3.306,593)

.. (2,269,491))...

262,725

69,579,634

. 98,932,627 | ...
...8,643,382 | ...

..... 8,774,638

12,137,612 |...

1,387,217

0299999999. Total NAIC 1 Designation

216,560,000

142,604,481

(15,088,758)

234,783,315

30,911,975

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

216,560,000

171,121,126

(15,088,758)

29,779,370

(12,387,470)

10,475,858

0999999999 - Gross Totals 238,136,563 53,607,813 24,083,055
1. Offset per SSAP No. 64 28,516,645
2. Net after right of offset per SSAP No. 64 142,604,481 (15,088, 758)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 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 12,996,953 |.... 13,000,000 ... 12,947,131 |....01/31/2025 ...|....... | I
JPMorgan Chase Bank . THBGLXDRUGQFUS7RNESY .. [ Treasury. . [91282C-6G-0 US TREASURY 15,996,250 .. 16,000,000 |.. ..15,934,930 |....01/31/2025 . l..

28,993,203 29,000,000 28,882,061
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
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Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF MARCH 31, 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
912810-Q0-4 .........| UNITED STATES OF AMERICA BOND FIXED 4.375% 15/MAY/2041 USD 100 .. R P ....547,132 |.. ....499,919 |....... 05/15/2041 ...
912810-RB-6 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2043 USD 100 A . 349,207 |.. . 402,935 05/15/2043
912810-RD-2 UNITED STATES OF AMERICA BOND FIXED 3.75% 15/NOV/2043 USD 100 . A . 1,594,941 |.. . 1,606,740 11/15/2043
912810-SE-9 UNITED STATES OF AMERICA BOND FIXED 3.375% 15/N0V/2048 USD 100 A .2,174,486 |.. . 2,319,624 11/15/2048
912810-SK-5 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/NOV/2049 USD 100 A . 339,342 |.. . 439,929 11/15/2049
912810-ST-6 UNITED STATES OF AMERICA BOND FIXED 1.375% 15/NOV/2040 USD 100 A . 1,277,030 |.. . 1,856,099 11/15/2040
912810-SX-7 UNITED STATES OF AMERICA BOND FIXED 2.375% 15/MAY/2051 USD 100 A .804,755 |.. . 1,049,830 05/15/2051
912810-TC-2 UNITED STATES OF AMERICA BOND FIXED 2% 15/NOV/2041 USD 100 .. A 642,142 |.. . 849,862 11/15/2041
912810-TD-0 UNITED STATES OF AMERICA BOND FIXED 2.25% 15/FEB/2052 USD 100 . A .368,177 |.. . 499,919 02/15/2052
912810-TH-1 UNITED STATES OF AMERICA BOND FIXED 3.25% 15/MAY/2042 USD 100 . A .832,743 |.. . 899,854 05/15/2042
912828-2Y-5 UNITED STATES OF AMERICA NOTES FIXED 2.125% 30/SEP/2024 USD 100 . A .890,002 |.. .919,851 09/30/2024
912828-3F-5 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2027 USD 100 ... U PO ....613,885 |.. ....649,895 |....... 11/15/2027
912828-3W-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/FEB/2028 USD 100 R P ....863,200 |.. ....899,854 |....... 02/15/2028 ...
912828-4M-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 30/APR/2025 USD 100 . A . 493,227 |.. . 499,919 04/30/2025
912828-4N-7 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2028 USD 100 . A . 1,213,206 |.. ,249,798 05/15/2028
912828-6B-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.625% 15/FEB/2029 USD 100 .... U PO 851,323 |.. 899,854 |....... 02/15/2029 ...
912828-G3-8 .........| UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/NOV/2024 USD 100 ... R P ....0657,644 |.. ....673,891 |....... 11/15/2024 ...
912828-M5-6 UNITED STATES OF AMERICA NOTES FIXED 2.25% 15/N0V/2025 USD 100 A .530,769 |.. .549,911 11/15/2025
912828-P4-6 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/FEB/2026 USD 100 . A ,335,938 .. 421,770 02/15/2026
912828-W7-1 .........| UNITED STATES OF AMERICA NOTES FIXED 2.125% 31/MAR/2024 USD 100 .... U PO 341,580 |.. 349,943 |....... 03/31/2024 ...
912828-YL-8 .........| UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/0CT/2024 USD 100 . R P .... 368,334 |.. .... 323,218 |....... 10/15/2024 ...
912828-YM-6 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/0CT/2024 USD 100 ... A 431,297 |.. . 447,907 10/31/2024
912828-75-2 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/JAN/2025 USD 100 . A .828,456 |.. . 869,859 01/31/2025
912828-27-8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 31/JAN/2027 USD 100 . A .827,419 |.. . 899,854 01/31/2027
912828-29-4 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2030 USD 100 . A . 559,354 |.. .639,89%6 02/15/2030
912828-20-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/MAY/2030 USD 100 . A .326,519 |.. . 399,935 05/15/2030
91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . A .328,378 |.. . 404,934 08/15/2030
91282C-AK-7 UNITED STATES OF AMERICA NOTES FIXED 0.125% 15/SEP/2023 USD 100 . A 793,389 .. .809,869 09/15/2023
91282C-AL-5 UNITED STATES OF AMERICA NOTES FIXED 0.375% 30/SEP/2027 USD 100 . A 731,434 |.. . 849,862 09/30/2027
91282C-AV-3 UNITED STATES OF AMERICA NOTES FIXED 0.875% 15/NOV/2030 USD 100 . A . 652,405 |.. . 789,872 11/15/2030
91282C-AW-1 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/NOV/2023 USD 100 ... A ..2,285,945 |.. . 2,349,619 11/15/2023
91282C-BB-6 UNITED STATES OF AMERICA NOTES FIXED 0.625% 31/DEC/2027 USD 100 . A . 305,475 |.. . 352,443 12/31/2027
91282C-BJ-9 UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/JAN/2028 USD 100 .. A .608,131 |.. .699,887 01/31/2028
91282C-BL-4 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/FEB/2031 USD 100 . A .855,067 |.. . 1,019,835 02/15/2031
91282C-BR-1 UNITED STATES OF AMERICA NOTES FIXED 0.25% 15/MAR/2024 USD 100 A .680,197 |.. . 708,685 03/15/2024
91282C-BS-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAR/2028 USD 100 A .377,030 |.. . 424,631 03/31/2028
91282C-BT-7 .........| UNITED STATES OF AMERICA NOTES FIXED 0.75% 31/MAR/2026 USD 100 .. R P ....911,652 |.. ....999,838 |....... 03/31/2026 ...
91282C-CB-5 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 .... U PO ... 432,030 |.. ....499,919 |....... 05/15/2031 ...
91282C-CD-1 UNITED STATES OF AMERICA NOTES FIXED 0.125% 31/MAY/2023 USD 100 . A .645,288 |.. . 649,89 05/31/2023
91282C-CE-9 UNITED STATES OF AMERICA NOTES FIXED 1.25% 31/MAY/2028 USD 100 .. A 571,039 |.. .642,3% 05/31/2028
91282C-CS-8 .........| UNITED STATES OF AMERICA NOTES FIXED 1.25% 15/AUG/2031 USD 100 .. R P ... 2,137,855 |.. .. 08/15/2031
91282C-CV-1 .........| UNITED STATES OF AMERICA NOTES FIXED 1.125% 31/AUG/2028 USD 100 .... U PO ... 1,095,779 |.. ....... 08/31/2028
91282C-CX-7 UNITED STATES OF AMERICA NOTES FIXED 0.375% 15/SEP/2024 USD 100 . A . 492,979 |.. . 522,415 09/15/2024
91282C-DF-5 UNITED STATES OF AMERICA NOTES FIXED 1.375% 31/0CT/2028 USD 100 . A .506,305 |.. .569,908 10/31/2028
91282C-DH-1 UNITED STATES OF AMERICA NOTES FIXED 0.75% 15/NOV/2024 USD 100 ... A .378,697 |.. . 399,935 11/15/2024
91282C-DJ-7 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . A .928,647 |.. . 1,100,322 11/15/2031
91282C-DV-0 UNITED STATES OF AMERICA NOTES FIXED 0.5% 30/NOV/2023 USD 100 .... A . 448,054 |.. . 459,926 11/30/2023
91282C-DS-7 UNITED STATES OF AMERICA NOTES FIXED 1.125% 15/JAN/2025 USD 100 . A .521,590 |.. .549,911 01/15/2025
91282C-DII-8 UNITED STATES OF AMERICA NOTES FIXED 1.75% 31/JAN/2029 USD 100 ... A 692,341 |.. 771,067 01/31/2029
91282C-DY-4 UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 . A . 498,400 |.. .569,908 02/15/2032
91282C-Dz-1 UNITED STATES OF AMERICA NOTES FIXED 1.5% 15/FEB/2025 USD 100 .... A 199,374 |.. . 209,233 02/15/2025
91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . A . 1,185,395 |.. . 1,309,788 02/28/2029
91282C-ED-9 UNITED STATES OF AMERICA NOTES FIXED 1.75% 15/MAR/2025 USD 100 .. A 799,719 |.. .836,864 03/15/2025
91282C-EE-7 UNITED STATES OF AMERICA NOTES FIXED 2.375% 31/MAR/2029 USD 100 . A .396,019 |.. . 426,331 03/31/2029
91282C-EF-4 UNITED STATES OF AMERICA NOTES FIXED 2.5% 31/MAR/2027 USD 100 . A 375,782 |.. . 394,936 03/31/2027
91282C-FB-2 UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/JuL/2027 USD 100 A .895,819 |.. .929,749 07/31/2027
91282C-FF-3 UNITED STATES OF AMERICA NOTES FIXED 2.75% 15/AUG/2032 USD 100 A .375,286 |.. . 399,935 08/15/2032
91282C-FR-7 .........| UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2027 USD 100 . U P . .... 1,082,550 |.. ...999,838 |[....... 10/15/2027
91282C-GE-5 ......... UNITED STATES OF AMERICA NOTES FIXED 3.875% 15/JAN/2026 USD 100 ..........cooeeiiiinnnnnns L PP 738,030 739,880 |....... 01/15/2026 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 43,938, 189 48,324,581 XXX
0109999999. Total - U.S. Government Bonds 43,938,189 48,324,581 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations 43,938,189 48,324,581 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 43,938,189 48,324,581 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
261908-10-7 .........[ DREYFUS TREASURY & AGENCY LEX .. LA ...25,000,000 |.. ...25,000,000 |....... 04/03/2023 ...
61747C-70-7 MS GOVT US LEX .... 1.A 30,000,000 |.. 30,000,000 04/03/2023
67984V-HE-3 OLD LINE FUNDING .. . 1.A 14,996,655 |.. 15,000,000 06/01/2023
74926P-69-6 .........[ RBC US GOVT MONEY MKT FUND ... LS........ LA ... 15,000,000 |.. ... 15,000,000 |....... 04/03/2023 ...
AUSTRA-LI-7 .........[ AUSTRALIA NEW ZEALAND NY LA ...10,000,000 |.. ...10,000,000 |....... 05/08/2023 ...
BANKOF-AM-9 BANK OF AMERICA N.A. .. 1.F 15,000,000 |.. 15,000,000 04/03/2023
BOFASE-CU-9 BOFA SECURITIES, INC ..... 1.F ..100,000,000 |.. ..100, 000,000 05/05/2023
CITIGR-0U-6 .........|[ CITIGROUP GLOBAL MARKETS INC U Y R ...50,000,000 |.. ...50,000,000 |....... 06/01/2023
CITIGR-0U-O0 .........[ CITIGROUP GLOBAL MARKETS INC ... LLF L ... 45,240,042 |.. ... 45,240,042 |....... 04/03/2023 ...
DEUTSC-HE-6 DEUTSCHE BANK SECURITIES INC. .. 2.A 10,000,000 |.. 10,000,000 05/05/2023
INGF IN-AN-1 ING FINANCIAL MARKETS LLC RPEQ . 1.F 75,000,000 .. 75,000,000 05/05/2023
MITSUB-1S-8 Mitsubishi UFJ Trust & Bank Co 1.F . 9,955,200 |.. ..9,959,655 05/03/2023
NATWES-TM-7 NATWEST MARKETS SECURITIES INC . 2.A 70,000,000 |.. 70,000,000 04/03/2023
NOMURA-SE-2 NOMURA SECURITIES 1.A 90,000,000 |.. 90,000,000 04/03/2023
PERSHI-NG-6 PERSHING LLC .... 1.F 20,000,000 .. 20,000,000 04/03/2023
RBCCAP-1T-7 RBC CAPITAL MKS 1.A 15,000,000 |.. 15,000,000 04/03/2023
RBCCAP-1T-8 .........[ RBC CAPITAL MKS ... LA ...10,000,000 |.. ...10,000,000 |....... 05/05/2023 ...
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STATEMENT AS OF MARCH 31, 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
SANTAN-DE-5 ......... SANTANDER US CAPITAL MARKETS LLC LS........ . 20,000,000 20,000,000 |....... 04/03/2023 .......
SUMITO-MO-2 .. SUMITOMO MITSUI TRUST BANK LTD, LDN .. . 10,003,000 |.. ...10,000,000 |....... 06/08/2023
TOPRIM-ES-2 ......... TD PRIME SVCS LS........ 30,000,000 30,000,000 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 665, 194,897 665, 199,697 XXX
9999999999 - Totals 709,133,086 713,524,278 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -ooovveeeveeenns 709,133,085  Book/Adjusted Carrying Value $ -v.oovvvevvienne 713,564,622
2. Average balance for the year FairValue $ -cooooeeeeniieecs 669,736,803 Book/Adjusted Carrying Valug $ -oooovevivvninns 673,922,143
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 633,564,623 NAIC2 $ .......... 80,000,000 NAIC3 $ ..o, NAIC4 $ .o NAIC5 $ .o NAICB $ .o
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 ..3.900 | 204,201 [ oo 51,292,125 |.......... 28,805,151 |....... 150,720,619 |..
Bank of America .......ccocoooeunnne New York, NY .o foen e o s e o (126,864,276)|...... (126,517,545)]...... (129,141,611)|..
PNC e Pittsburgh, PA ..o 19,355,833 |.......... 14,607,828 |.......... 31,735,316 |.
Wells Fargo ......... .. San Francisco, CA (3,553,408)]|..........(2,902,942)].. (1,986,630)/..
Bank of NY Mellon . Pittsburgh, PA ... .. ... (342,932)].. .1,561,629 |.. ... (575,212)]..
0aSh Other ..o i eessisnenens fooses caes foresesenseis [orenensnssnnisnssesnnes |oossesssssnssssssssensniens foeersssessssnsnces 2,436 [ 2,275 | 2,181 |.
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 228,723 (60,110,223) (84,443,603) 50,754,663
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 228,723 (60,110,223) (84,443,603) 50,754,663
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

228,723

(60,110,223)

(84,443,603)

50,754,663

E13




I4E

STATEMENT AS OF MARCH 31, 2023 OF THE GUARDIAN LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

FHLB DISC CORP AGENCY DEBENTURES
FHLB DISC CORP AGENCY DEBENTURES

01/25/2023 .. .4.580 |..
03/17/2023 .. 4720 |..

. 04/17/2023 .. 39,918,578
..04/20/2023 .. . 49,871,670

. . |FHLB DISC CORP AGENCY DEBENTURES 02/16/2023 .. .4.590 |.. ..04/21/2023 .. 10,972,382
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 100,762,630
0909999999. Total - U.S. Special Revenues Bonds 100,762,630
ALABAMA POWER COMPANY UTILITY - ELECTRIC . ... 03/28/2023 5.050 |[.. . 04/11/2023 .. .9,984,893 |...
AMEREN CORPORATION UTILITY - ELECTRIC .. 03/30/2023 .. 5.000 |[.. ..04/03/2023 ..
AMERICAN ELEC POWER CO UTILITY - ELECTRIC 03/31/2023 .. 5.000 |[.. ..04/03/2023 ..
ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC 03/31/2023 .. 5.000 |[.. ..04/03/2023 ..
ARIZONA PUBLIC SERVICE UTILITY - ELECTRIC 03/31/2023 .. 5.000 |[.. ..04/03/2023 ..

AUTONATION INC INDUSTRIAL
AVANGRID INC UTILITY - ELECTRIC

CENTERPOINT ENERGY INC UTILITY - ELECTRIC ..

CENTERPOINT ENERGY INC UTILITY - ELECTRIC ..

CINTAS CORPORATION NO 2 INDUSTRIAL
CINTAS CORPORATION NO 2 INDUSTRIAL

COMMONWEALTH EDISON CO UTILITY - ELECTRIC ...
CONSOL IDATED EDISON CO UTILITY - ELECTRIC

CONSTELLATION BRANDS INC INDUSTRIAL ..
CRONN CASTLE INC. FINANCIAL .
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL ...
CUMMINS INC INDUSTRIAL .

DUKE ENERGY CORPORATION UTILITY - ELECTRIC ....

DUKE ENERGY CORPORATION UTILITY - ELECTRIC ....

ENERGY TRANSFER LP GAS TRANSMISSION ..
ENTERPRISE PRODUCTS OPER INDUSTRIAL ..

EVERGY MISSOURI WEST INC UTILITY - ELECTRIC
EVERGY MISSOURI WEST INC UTILITY - ELECTRIC

FISERV INC INDUSTRIAL
HEALTHPEAK PROPERTIES FINANCIAL ...
HEALTHPEAK PROPERTIES FINANCIAL ...
HEALTHPEAK PROPERTIES FINANCIAL ...
INGREDION INC INDUSTRIAL
JM SMUCKER CO INDUSTRIAL
LEGGETT & PLATT INC INDUSTRIAL ..
MASSACHUSETTS MUTUAL LIF FINANCIAL ...
MERCEDES-BENZ FIN NA FINANCIAL ..
MERCEDES-BENZ FIN NA FINANCIAL ..
MERCEDES-BENZ FIN NA FINANCIAL ..
MERCEDES-BENZ FIN NA FINANCIAL ..
MOHAWK  INDUSTRIES INC INDUSTRIAL
NOVARTIS FINANCE CORP FINANCIAL ....
OVINTIV INC INDUSTRIAL
ROCKWELL AUTOMATION INDUSTRIAL ..
UNITEDHEALTH GROUP INC INDUSTRIAL ..
UNITEDHEALTH GROUP INC INDUSTRIAL ..

WEC ENERGY GROUP_INC UTILITY - ELECTRIC

................................................................................. 03/29/2023 ...vvevees ool 5.090 ...l .04/08/2023 ...

... 03/31/2023
... 03/31/2023
... 03/30/2023
... 03/31/2023
... 03/30/2023
... 03/31/2023
... 03/31/2023
.. 03/30/2023

5.500 |..
5.080 ..
...5.000 |..
... 5.000 [..
...5.000 |..
..5.000 ..
4.950 |..

..04/03/2023 ..

... 5.000 [.. . .
03/31/2023 .. .5.350 |.. ..04/05/2023 .. . 19,988, 111
03/31/2023 .. .5.200 |.. ..04/04/2023 .. 19,991,333
03/21/2023 .. 4.760 |.. ..04/03/2023 .. 13,496,133

... 03/21/2023 .. 4.760 |.. ..04/03/2023 ..
... 03/27/2023 4.970 |.. . 05/08/2023 ..
.. 03/27/2023 4.980 .. . 05/08/2023 ..

... 03/27/2023
... 03/28/2023
... 03/30/2023
... 03/30/2023
.. 03/31/2023

4.960 |..
4.960 |..
...5.000 |..
..5.000 ..
5.550 |..

..04/03/2023 ..

03/31/2023 .. 5.000 |..
03/31/2023 .. .5.050 |.. ..04/03/2023 ..
03/31/2023 .. .5.050 |.. ..04/03/2023 ..

... 03/31/2023
... 03/30/2023
... 03/30/2023
... 03/30/2023
... 03/31/2023
... 03/31/2023
... 03/31/2023
.. 03/22/2023

4.950 |..
5.150 |..
5.150 |..
5.150 |..
5.020 |..
5.250 |..
.. 5.000 |..

4.850 .. .

03/06/2023 .. 4.770 |.. ..04/03/2023 .. 14,995,878
03/27/2023 .. 5.100 |.. ..05/04/2023 .. 14,947,831
03/29/2023 .. 5.100 |.. ..05/04/2023 .. .6,866,832
03/30/2023 .. 5.100 |.. ..05/04/2023 .. 41,797,875
03/31/2023 .. .5.200 |.. ..04/05/2023 .. .7,995,378

... 03/28/2023 .. 4.780 |.. . 04/10/2023 ..

... 03/31/2028 .......... 5.750 |.. ..04/04/2023 ..

... 03/28/2023 .. 4.800 .. . 04/10/2023 ..

... 03/23/2023 . 04/18/2023 ..

.. 03/22/2023 ..05/04/2023 ..

4,998,148 |...

.9,946,367 |...
9,994,792 |...

..24,920,114 ...
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STATEMENT AS OF MARCH 31, 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
WEC ENERGY GROUP INC UTILITY - ELECTRIC ... I IO 03/30/2023 .......... 04/04/2023 .... 19,989,438 |..
EQUINOR ASA INDUSTRIAL 03/31/2023 . ..04/03/2023 ..11,996,833 |..
EQUINOR ASA INDUSTRIAL 03/31/2023 .......... 04/03/2023 .... 49,986,806 |..
EQUINOR ASA INDUSTRIAL . 03/31/2023 .......... 04/03/2023 .... 19,994,720 |..
SCHLUMBERGER INVESTMENT GAS TRANSMISSION .. .. [ PP 03/23/2023 .......... 04/28/2023 .... 19,923,629 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,194,035, 966
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,194,035, 966
1309999999. Total - Hybrid Securities
...................... |RS L0 I T I O 4¢3 < TP O O 7.0 O < < R L L0 P AP PP PPN
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 58,800,000
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 58,800,000
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 1,353,598, 596
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 1,353,598, 596

8609999999 - Total Cash Equivalents

1,353,598,596
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