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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 19,116,875,242 | o 19,116,875,242 |........... 17,777,132, 742
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 27,636,194 | [ 27,636,194 |.......cooec. 26,221,436
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 1,195,721,763 |............... 219,131,818 ..o 976,589,945 |.............. 915,181,259
3. Mortgage loans on real estate:
BT FIISEHENS oot e 4,189,002, 118 [.ovvieieierircrnes [ 4,189,002,118 |............ 3,760,559,223
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ... 11,657,589 ), cash equivalents
[ J 10,324,301 ) and short-term
investments ($ ..o 40,263,117 ) oo [ 122,245,007 [...ooveeeeriiriccinnnes oo 122,245,007 |.......ccevnve 523,330,053
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 22,900,727 .o o 22,900,727 |coooveeen. 23,349,895
7. DEIVALIVES ...t [eoreiei e 445,789 ... [ 445,789 | 794,138
8. Other iNVESIEd @SSELS ....c.cueuiuiuiiieieeeicieiecee e [ereeesnenenenas 490,462,652 |.........co....... 5,000,000 |............... 485,462,652 |................ 463,656,612
9. ReCeiVabIes fOr SECUMEES .........eurueiiieiiiciiicisieie e 11,414,645 11,414,645 |.......ccco.. 7,092,531
10. Securities lending reinvested collateral assets . 64,439,618 |.. 64,439,618 |. 45,424,182
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 25,241,143,755 25,017,011,937 |.......... 23,542,742,071
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 183,754,551 |[.ccvcrnee 14,731,254 | 169,023,297 |....ccvvevnee. 153,885,281
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,032,005 |ecvevirceicieirnnen [ 2,032,065 |.cceveviiinnne 1,403,894
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 17,192,469 | e 17,192,469 |................. 17,681,079
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset .........cccceuccenne. ..221,625,373 |.. ..4,848,525 |.
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 875,202 oo
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 2,652,113 | e 2,652,113 [ 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoeorrrrnennnes 4,184 | 4,184 | (1 0
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 19,524,237 |...covveeinn. 6,567,041 |..ccvvinne. 12,957,196 |...ccovveenee 11,802,329
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 25,692,211,082 |............... 250,282,822 |.......... 25,441,928,260 |........... 23,934,197,667
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt esenene e [oonenennens 1,650,990,056 |.......coorveerieririirrirries v 1,650,990,056 |............ 1,429,233,953
28. Total (Lines 26 and 27) 27,343,201,138 250,282,822 27,092,918,316 25,363,431,620
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  CSV of company owned ife iNSUMANCe .............ccovvimmimninmmvvvvviiiiissnnsccinns e, 12,957,196 ..o [ 12,957,196 |coovvvvvvveennne 11,802,329
2502. Disallowed IMR ..ot |reseeseee s 6,567,041 |.ccviirie 6,567,041 | (O O 0
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 19,524,237 6,567,041 12,957,196 11,802,329




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 20,629,489,500
(including $  .voveverre Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP

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 $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ..............cccccoeeen |oeeeeeeeeceneene 153,946 |..ooooveeee. 137,403

9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) .......
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ... 124,565 on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability SO OO P PP PP R UPROURUUOPUIN SRR
16.  Unearned investment income . 672,241 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .............. 65,000,000 and interest thereon $
23. Dividends to stockholders declared and unpaid

24. Miscellaneous liabilities:

24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ...... .... 34,644 569 |...
24.10 Payable for securities lending 541,910,247 |...
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs

7,374,570
307,658

(2,580,866) accrued for expense

) reinsurers .

25. Aggregate write-ins for liabilities 2,833,877 2,697,088
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 23,775,341,092 22,156,974 ,886
27. From Separate Accounts Statement 1,650,990,056 |............ 1,429,233,953
28. Total liabilities (Lines 26 and 27) 25,426,331, 148 23,586,208,839

29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,664,087, 168 1,774,722,781
38. Totals of Lines 29, 30 and 37 1,666,587, 168 1,777,222, 781
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 27,092,918,316 25,363,431,620

DETAILS OF WRITE-INS

2501. Uncashed drafts and checks pending escheatment to the state 2,367,932 [ 2,559, 155

2502. Payable for Collateral on Derivatives ...378,749 |... ...50,737
2503. Interest Payable - Policy and Contract Funds ...87,196 87,196
2598. Summary of remaining write-ins for Line 25 from oVerfloW PAGE ..........cccciiiiiiiiiiiii s [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,833,877 2,697,088
3101.

3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 2,583,018,687 |............ 4,383,529,086 |............ 6,660,230, 161
2. Considerations for supplementary contracts with life CONtiNgENCIEs.............c.ceeirieieveieeeceeeeeeeeeee e [ 204,744 | 600, 191
3. Netinvestment INCOME ..o ..565,946,237 |.. ..360,894,459 |.. . 856,014,252
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. . (3,259,246) ... 299,377 |.. ....(752,541)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieenieiieniienee e seeseesees [ e [ 0
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiieie et re e see e e e e [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueeereiieeieseeeiisesesese s sesese s st sss s s sesess [essesessicaceseenanas 428,459 ..o 454,566 |......coveeeeennnn 878,781
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 683 |- T19 | 1,444
8.3 Aggregate write-ins for miscellaneous income .. 1,183,242 (2,211,927) 1,352,191
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 3,147,318,062 4,743,171,024 7,518,324,479
10, Death DENEFIS ..ottt e 66,183,531 |......c.c....... 71,788,246 |................ 133,355,141
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 1,095,539 | 964,831 [ 2,402,151
12, ANNUILY DENETIES ....viviiiiicicececececcee ettt ettt ettt s et ettt et sssn s s esesesesesesesnssesenas e e e naneneean 287,194,454 |..............239,215,193 [.............. 488,519,563
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 859,351 [ 927,115 [ 1,813,616
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer s 0
15.  Surrender benefits and withdrawals for life contracts ..................... 1,105,417,955 ..544,579,004 |.. ..1,222,883,194
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17.  Interest and adjustments on contract or deposit-type contract fuNds ...............cceeeeeieieievevereueeieeeee s e 37,579,317 oo 7,202,772 | 41,305,217
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,538,865 |.cooeereeene 1,470,141 | 2,787,857
19. Increase in aggregate reserves for life and accident and health contracts 1,234,642,505 3,168,567,690 4,637,979,495
20.  Totals (LINES 1010 19) ..ottt n e | 2,734,511,517 |........... 4,034,714,992 |............ 6,531,046,234
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 49,983,145
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 12,704,647 |....c.ooeee.. 9,807,783
25. Increase in loading on deferred and uncollected PremilmS ..............c.cveveuceiieiereeeeeeeeeeeeeeee e e 269,829
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e 180,797,777
27. Aggregate write-ins for deductions ... 13,566,278 13,149,177
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 3,052,354,780 4,764,278,495 7,535, 163,654
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 94,963,282 |......cccouee (21,107, 471) .o (16,839, 175)
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ..ottt ssee st ssssens s 94,963,282 |......ccceuee (21,107 ,471) .o (16,839,175)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 48,282,768 47,139,042 65,520,065
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 46,680,514 |............... (68,246,513)|................ (82,359,240)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § .o 498,406 (excluding taxes of $  ..cococeueeene (2,693,833)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 1,295,225 3,560,259 (2,189,380)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 47,975,739 (64,686,254) (84,548,620)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,777,222, 781 1,539,295,927 1,539,295,927
37, NetinCOmME (LINE 35) ..ottt e e e 47,975,739 |ooeee (64,686,254)|......cccenn (84,548,620)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 10,826,181 ...51,620,146 |.. (110,220,335)|.. ..(68,473,272)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cceeririiiriieriieiiereeree e e o ST 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 29,432,443 |.. ...54,391,465 |.. ... 88,825,836
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(18,667,719)|.. ..(25,170,674)].. ..(11,699,430)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccceeierienienieneens foovoiii
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cc.cceveeeveeeferiiiiiiiiini
44.  Change in asset VAlUALION FESEIVE .............c.cccueueueeeeeeeceeeeeeeeeeeeaeeeeeseeeseae e e sesessae e e sesesssassssesesesnanaesoeseeeenennnas (70,996,222)
45, Change iN trEASUNY SOCK ........ciueiiuiiitiiitieie ettt sttt ettt bt ettt e saeesseesbeesbeesbeesbeenbeemneenneemneen oo ssee e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............coooiiiiiiirienieeeeeeeeeee feec
48.  Change iN SUMPIUS NOTES .....couiiiiiiieiiet ettt ettt e et e et e et e e st e eaeesseenaeesseeseenseenseeneeenseeneens oo eine et e e e
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiviiiiiiiiiiiiereereeee 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:
511 PAI 0N oottt bbb e bbbt ettt n s
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiiieeieeeeee e e
52.  Dividends t0 SIOCKNOIAETS ...........c.euiiiuiierieeciei ettt sttt ens et (150,000,000)
53. Aggregate write-ins for gains and losses in surplus 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (110,635,613) (60,393,808) 237,926,855
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,666,587, 168 1,478,902,119 1,777,222 ,781
DETAILS OF WRITE-INS
08.301. Company OWNEd Life INSUFANCE ......cocoivivivieereeieceiiee ettt ettt [ereseses e 1,154,867 |................. (2,218, 177) ..o (2,279,716)
08.302. MiSCEIIANBOUS TNCOME ......eoeeeeeeeeeeeee ettt e e e e e e e eaeneenaeeteneeeeneeneannaoeseeeeeeseaeeeeananaes 28,375 ol 6,250 | 3,631,907
08,3003, ittt oot e oo et e e e a et e ettt e et e e e an et e aan et e ne e e eaneeeaaneeeneeeeneeenaneeenneeenneeensneeens|tenaneeenr e e et e e nan e e e nneenaneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccvoiieeiieninneeneeseeesesee e 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,183,242
2701. Securities Lending Interest Expense .. ... 12,569,636 |..
2702. PENSTON EXPENSE ...oeieiiieitiiei ettt e et sn st ee sttt s s en et te s e e e nas 994,924
2703. MiSCElTaNEOUS EXPENSE .....c.eovivieieieiiieeeecececce ettt n s s oo 1,718 |..
2798. Summary of remaining write-ins for Line 27 from overflow page ...........cccccveeiienieneeninieeiceie e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 13,566,278
L3510 TSSO PR OPT TR PR KSR PR OPR R OPRRRUPPROPRRRORY
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 2,584,311,406 |............ 4,383,603,463 |............6,666,374,562
................ 562,926,784 |................353,737,264 |................845,843,337
457,517 461,536 4,512,133
3,147,695,707 4,737,802,263 7,516,730,032
............ 1,504,144 ,135 |................872,516,517 |............ 1,902,612,214
................ 177,876,710 |................583,208,210 |................720,340,217
................ 140,278,202 |................152,104,538 |................279,083,643
................................. 0 fooereerereereereeenneed 0 fciiiil0
25,607,621 30,192,997 75,993,581
1,847,906,668 1,638,022,262 2,978,029,655
1,299,789,039 3,099,780,001 4,538,700,377

... 36,542,747 |.
...64,424,014 |.

................................. 0 [OOSR |
................... 8,314,544 17,368,093
................... 1,096,489 | (3,882) | 4,844
25,646,289 215,707,115 801,558

............ 1,671,933,288 |............2,179,375,348 |........... 3,677,549,898
............ 2,906,078,672 |...........4,708,013,208 |............6,984,854,004
................. 45,244 12 |................. 74,790,715 |............... 177,238,458
................ 493,016,924 |................687,410,713 |........... 1,316,725,917
................................. 0 [0 o0
................. 27,167,393 |................ 26,451,753 |................. 55,902,027
23,337,550 5,252,600 26,124,577

3,494,844 ,651 5,501,918,989 8,560,845,073
(449,168) (948,384) (1,576,208)
(1,822,462,230) (3,321,595,257) (4,881,718,967)
................................. 0 [0 il 0
................................. 0 [0 Jnee...320,000, 000
................. 65,000,000 |....ocoveeercenrrinieieen 0 vl 0
................ 163,343,238 |................. 98,351,980 |................. 42,852,728
............... 150,000,000 |......coocveveercrrcerinnenes 0 foiiiicicicicel0
43,244,907 338,665,789 177,196,052

121,588, 145 437,017,769 540,048,780
.............. (401,085,046)|................215,202,513 |................ 197,030,190
................ 523,330,053 |................326,299,863 |................326,299,863
122,245,007 541,502,376 523,330,053

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFANGE .........cveviiiieiieteiiiieieeetete et ss ettt a bt b e ss e bbb s s ns b b sessnnsssesess e neseseeenes 109,160,850 |................ 102,227,128 |................ 197,705,473

3. Ordinary iNdIVIUAl GNNUILIES ...........ceviviveiiieieeieieiieeceete ettt essss et be s ssse s nafoeeeeeacnes 2,247,219,655 |........... 4,170,294,360 |............ 6,156,581,991

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD GNMNUILIES .....vovovieeeeieeeeeeeetetetceee st eeseeteteteeses s esesatetesesesses s essssteseseseseas s ssasssesesesesnnnssssssssesesesessneferssnesesennnens 243,417,837 | 123,793,013 |.cocveveee. 335,959,794

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A B H = OB ettt ettt [ ot e s 0
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cviieiveiiiiiicicie ettt b s sn s s s e eeees 2,599,798,342 |............ 4,396,314,501 |............ 6,690,247,258
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13.  Subtotal (LINES 11 throUGN 12) .....ciuiueiiiiiiieiecie ettt eeees 2,599,798,342 |............ 4,396,314,501 |............ 6,690,247,258
14, DEPOSIt-tyPE COMIACES .....vevveieieieeieieiieeieiete ittt s s s s s sesesesnas |eesesesesees 5,102,470,702 |............ 5,983,349,198 |......... 12,750,234, 794
15. Total (Lines 13 and 14) 7,702,269,044 10,379,663,699 19,440,482,052

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Western-Southern Life Assurance Company (the Company) are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices. There are no
differences between the Company’s net income and capital and surplus following NAIC SAP or practices prescribed and permitted by the
state of Ohio.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the
State of Ohio is shown below:

F/S F/S

SSAP # Page Line # 2023 2022
NET INCOME
(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 47,975,739 (84,548,620)
(2)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 47,975,739 (84,548,620)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 1,666,587,168  1,777,222,781
(6)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7)  State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,666,587,168  1,777,222,781

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

2
(6)

The Company has not reacquired any SVO Identified Bonds during the reporting period.

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for those which an other-than-temporary impairment has been
recognized, which use the prospective adjustment method to determine amortized cost.

D. Going Concern. Management has not raised any doubts about the entity's ability to continue as a going concern.

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2023.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.



D.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

Loan-Backed Securities

(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2023,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient

to recover the amortized cost basis of the security.

(3) The following is a list of each loan-backed and structured security with a recognized other-than-temporary impairment, for the period
ended June 30, 2023, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other-
Amortized Cost | Present Value of Other-Than- Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
12667G-7TH-0 858,792 853,342 5,450 853,342 834,183 06/30/2023
12667G-BD-4 1,487,479 1,213,188 274,291 1,213,188 1,213,116 06/30/2023
52520Q-AG-9 1,646,016 1,563,959 82,057 1,563,959 1,490,229 06/30/2023
760985-7P-0 208,103 199,183 8,920 199,183 177,719 06/30/2023
Total XXX XXX 370,718 XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-

than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,

2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

136,986,292
583,526,525

2,889,399,308
5,345,026,510

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

a. the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the
determination is made.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $537.5 million.

Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Real Estate. No Change.

Low Income Housing Tax Credit (LIHTC) Property Investments. No significant holdings. No Change.

7.1
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

Restricted Assets. No Change.
Working Capital Finance Investments. None.

Offsetting and Netting of Assets and Liabilities

Information related to the Company’s derivative instruments and the effects of offsetting on the balance sheet are as follows:

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 445,789 — 445,789
* 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
Derivative Instrument — — —

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

5* Securities. No Change.

Short Sales. None.

Prepayment Penalty and Acceleration Fees. None.

Reporting Entity's Share of Cash Pool by Asset type. None.

Joint Ventures, Partnerships and Limited Liability Companies. No Change.

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

A. & B.

In March 2023, the Company paid a $150.0 million ordinary dividend to The Western and Southern Life Insurance Company. The dividend was
in the form of cash.

(4) Detail of Amounts Owed To/From a Related Party

The Company issued debt to The Western and Southern Life Insurance Company (the "debtor") on January 6, 2023, in the amount of $95.0
million, which as of June 30, 2023 has an outstanding balance of $78.0 million. Any outstanding principal is due January 6, 2033. At the option
of the debtor, early repayment may be made. The debt is in the form of a line of credit, which is reported as a bond in the Company's Schedule D.
The debtor can borrow up to $100.0 million. Interest is variable, with a formula of 1 month SOFR plus 100 basis points, and is required to be paid
monthly. The debtor has paid a total of $2.1 million in interest year-to-date. A collateral security deposit is not required to be maintained with the
Company.

Debt.

FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $3,730.0 million. The Company calculated this amount after
areview of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

7.2
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

a.  Aggregate Totals

1 2 3
Total 2+3 General Account Separate Accounts
1. Current Year
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 74,261,282 74,261,282 —
(d) Excess Stock 2,227,019 2,227,019 —
(e) Aggregate Total (atb+c+d) 96,488,301 96,488,301 —
Actual or estimated Borrowing Capacity as
€3] Determined by the Insurer 3,730,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 15,630,053 15,630,053 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 66,205,096 66,205,096 —
(d) Excess Stock 11,113,851 11,113,851 —
(e) Aggregate Total (atb+tctd) 92,949,000 92,949,000 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 2,350,000,000 XXX XXX
11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
) Eligible for Redemption
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1to Less 6
(243+4+5+6) Redemption Months Year Than 3 Years 3to5 Years
Membership Stock
1.  Class A 20,000,000 20,000,000 — — — —
2. Class B — — — — — —
11B(2)bl Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Aggregate Total
Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 2,545,328,197 2,717,227,104 1,657,690,700
2. Current Year General Account Total Collateral Pledged 2,545,328,197 2,717,227,104 1,657,690,700
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 2,339,899.,858 2,519,348,210 1,479,735,542
11B(3)al (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
3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral

Current Year Total General and Separate Accounts Maximum Collateral

Pledged (Lines 2+3)

Current Year General Account Maximum Collateral Pledged

Current Year Separate Accounts Maximum Collateral Pledged

Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged

7.3

2,601,637,188
2,601,637,188

2,567,555,437

2,745,439,570
2,745,439,570

2,630,446,208

1,629,206,942
1,629,206,942

1,551,351,542
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13.

14.

15.

16.

17.

18.

19.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

(4) Borrowing from FHLB

a. Amount as of Reporting Date

1. Current Year
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+c)

2. Prior Year-end
(a) Debt
(b) Funding Agreements
(c) Other
(d) Aggregate Total (a+b+tc)

4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
65,000,000 65,000,000 — XXX
1,592,690,700 1,592,690,700 — 1,596,128,068
— — — XXX

1,657,690,700

1,479,735,542

1,479,735,542

b.  Maximum Amount During Reporting Period (Current Year)

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

1,657,690,700

1,479,735,542

1,479,735,542

— 1,596,128,068

— XXX
— 1,478,779,769
— XXX
— 1,478,779,769

1 2
General 3
Total 2+3 Account Separate Accounts
65,000,000 65,000,000 —

1,592,690,700

1,657,690,700

1,592,690,700

1,657,690,700

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

c.  FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

Does the company have prepayment
obligations under the following
arrangements (YES/NO?)

No
No
No

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

a.  Defined Benefit Plan

iv. Components of net periodic benefit cost. Not applicable.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations.

D. In March 2023, the Company paid an ordinary dividend to The Western and Southern Life Insurance Company. Refer to Note 10 for details.

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No Change

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

B. (2) Not applicable.
(4) Not applicable.

C.  Wash Sales. No Change.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

7.4



STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

20. Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2023
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds: Bank loans — 681,014 — — 681,014
Bonds: RMBS — 646,411 — — 646,411
Bonds: Exchange traded funds 6,959,250 — — — 6,959,250
Common stock: Unaffiliated 815,936,290 — — — | 815,936,290
Common stock: Mutual funds 62,927,760 — — — | 62,927,760
Preferred stock — 27,636,194 — — | 27,636,194
Derivative assets: Interest rate swaps — 368,313 — — 368,313
Derivative assets: TBA forward — 77,476 — — 77,476
Separate account assets * 18,528,902 48,304,188 — — | 66,833,090
Total assets at fair value 904,352,202 77,713,596 — — | 982,065,798
*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

(2) Not applicable.

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

(4) Investments in Level 2 include bank loans and below investment grade residential mortgage-backed securities initially rated NAIC 6.
These securities represent both senior and subordinated tranches in securitization trusts containing residential mortgage loans originated
during the period of 2005 to 2007. The Company determined fair value as of the balance sheet date through the use of third-party pricing
services utilizing market observable inputs.

The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party pricing
services.
Derivative investments included in Level 2 consist of interest rate swaps and to be announced (TBA) forward contracts. The fair values
of these securities have been determined through the use of third-party pricing services or models utilizing market observable inputs.
Assets held in Level 2 of the separate accounts carried at fair value include investment grade municipal, corporate bonds, and surplus
notes. The Company determined fair value of the bonds through the use of third-party pricing services utilizing market observable inputs.
B. Not applicable.
C.  The carrying amounts and fair values of the Company’s significant financial instruments were as follows:
Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 17,757,597,633 19,116,875,242 48,135,521 16,952,091,146 757,370,966 — —
Common stock: Unaffiliated** 910,775,390 910,775,390 910,775,390 — — — —
Common stock: Mutual funds 62,927,760 62,927,760 62,927,760 — — —
Preferred stock 27,636,194 27,636,194 — 27,636,194 — — —
Mortgage loans 3,940,753,475 4,189,002,118 — — 3,940,753,475 — —
Cash, cash equivalents, & short-term
investments 122,757,330 122,245,007 122,757,330 — — — —
Other invested assets: Surplus notes 46,131,917 46,785,561 — 46,131,917 — — —
Other invested assets: Residual tranche,
fixed income 10,230,889 9,665,228 — - 10,230,889 - —
Securities lending reinvested collateral
assets 64,439,618 64,439,618 64,439,618 — — — —
Derivative assets 445,789 445,789 — 445,789 — — —
Separate account assets 1,558,293,454 1,650,990,056 25,323,945 1,497,517,458 35,452,051 — —
Life and annuity reserves for
investment-type contracts and deposit
fund liabilities (14,765,303,963)  (15,238,227,472) — — | (14,765,303,963), — —
Cash collateral payable (378,749) (378,749) — (378,749) — — —
Separate account liabilities * (1,528,605,879) (1,573,207,644) — — (1,528,605,879) — —
Securities lending liability (541,910,247) (541,910,247) — (541,910,247) — — —

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this

disclosure.

**Includes FHLB common stock which is held at cost.

The following discussion describes the valuation methodologies utilized by the Company for assets and liabilities measured or disclosed at fair
value. Fair value estimates are made at a specific point in time, based on available market information and judgments about the financial
instrument, including discount rates, estimates of timing, amount of expected future cash flows and the credit standing of the issuer. Such
estimates do not consider the tax impact of the realization of unrealized gains or losses. For Level 3 investments, the fair value estimates cannot
be substantiated by comparison to independent markets. In addition, the disclosed fair value may not be realized in the immediate settlement of
the financial instrument. As described below, certain fair values are determined through the use of third-party pricing services. Management does
not adjust prices received from third-parties; however, we do analyze the third-party pricing services’ valuation methodologies and related inputs
and perform additional evaluation to determine the appropriate level within the fair value hierarchy. Care should be exercised in deriving
conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented

below.
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21.

22.

23.

24.

D.

E.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

Debt Securities, Surplus Notes, Residual Tranche, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds. The fair value of preferred stock included in Level 3 has
been determined by either broker quotes or by discounting the expected cash flows using current market-consistent rates applicable to the yield.

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage
loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Derivative Instruments

The fair value of the interest rate swaps and TBA forward contracts have been determined through the use of third-party pricing services utilizing
market observable inputs.

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.
Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, surplus notes and mutual funds. The fair values of these assets have been determined
using the same methodologies as similar assets held in the general account.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment
contracts are taken into consideration in the Company’s overall management of interest rate risk.

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature
and therefore, the fair value of the obligation approximates the carrying amount.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract
holders and the Company.

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions

(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

AMOUNT
a.  Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment —

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b.  Transitional ACA Reinsurance Program
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium —

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance —

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c.  Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along

with the reasons for adjustments to prior year balance.

Accrued During the Prior
Year on Business Written
Before December 31 of
the Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the

Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1 -3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Year

To Prior

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior
Years (Col

Cumulative
Balance
from Prior
Years (Col
-3+7) 2-4+8)

1 2

3 4

5

6 7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable

(Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

4. Liabilities for contributions
payable due to ACA
Reinsurance - not reported as
ceded premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business
Written Before Dec 31 of

Differences

Adjustments

Unsettled Balances as of the

Reporting Date

the Prior Year

Prior Year
Accrued
Less
Payments

(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col 2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1 -3+
7

Cumulative
Balance from
Prior Years
(Col2-4+
8)

1 2

3 4

5

6 7

8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Receivable

(Payable) Ref

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1 2 3 4 5 6
Estimated Non-accrued
Amount to be Amounts for Asset Balance
Filed or Final Impairment or (Gross of Non- Non-admitted Net Admitted
Amount Filed Other Reasons Amounts admissions) Amount Asset (4-5)

a. 2014
b. 2015
c. 2016
d. Total(a+b+c)

24E(5)d (Column 4) should equal 24E(3)c! (Column 9)

24E(5)d (Column 6) should equal

24E(2)cl

Change in Incurred Losses and Loss Adjustment Expenses. No Change.

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics.No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

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
61 SO S S TSRS PPN

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

05/30/2019

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

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

If yes, give full information:

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

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 SECUNtIES fITMS? ........oiiiiiiiie et

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.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccoeieiiveiiiivcieicieeeeeee e
Fort Washington Investment Advisors, Inc. ....cccoovevivieieiiviiiicnenies
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. .....ccc......
Eagle Realty Capital Partners, LLC ...

Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio

L¥es...
oves.
VES...

.. YES....
.. YES....
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16.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @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).

FINANCIAL

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 $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 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: ...........cccccceeoeenee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Current Quarter
Book/Adjusted
Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

222,018,613

LOLLee e

All Other 287,585,868 ....291,859,370
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 497,511,400 ....513,877,983
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiiiiieiieeieee e see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccccoiiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiiicicn. 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
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202
MORGAN STANLEY ... 1300 THAMES ST BALTIMORE MD 21231 .....ocovieceeeeeeeeeeee e

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? ...... 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

FT WASHINGTON INVESTMENT ADVISORS

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.covvereceienininscecene Yes[ 1 No[X]

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

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

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

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

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? ............cccoiiiiiiiiiiiii s Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.2



STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeieieiietesieteieees e tese et ese et e se e ese st eses e et es e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesesseses s s ese s ess s ese s enensesenseseseesennas B
1.12 RESIAENEIAI MOTGAGES .....cvvcvivieieeiieietetet ettt ettt ettt e ettt et et eaese s et e s et et et e s e s ess et s e s et e s et et esessss et s s es et ebebesesess s esasasesesesesnsnanas B 63,418,362
1.13 COMMEICIAI MOTGAGES ...........vvvvieieieee ettt ettt ettt et s et et e s et et et et e s s se s s es et e s e b e s e s e s s s es e s et et et et esessss s st et esesesesesnssasasesasesesesn T 4,069,684,119
1.14 Total Mortgages iN GOOA STANAING ..........covoveveveeeeeieeeiieieeeteteteeee ettt ettt s s e s s s s st ses et eseseas s s s seseseseasanasssesesenas $ 4,133,102,481

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 MONLNS ............ccoccueueieieeeeceeeeteeee e eeeeesaeae e eseneseeae s s enesanaenas $ 20,241,522

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
1.42 RESIAENTIAI MOTGAGES .....cvvevivieieeiieieteteteeeee ettt ettt ettt ettt esese s et es et et et et e s e se et s es et e s et et esessas et e s esesebesesesnss s ss et asesesesesnsnanas T 35,658,115
1.43 COMMEICIAl IMOTIGAGES ... . iutiiiti ittt ettt ettt ettt h e s bt e bt e bt e bt e a bt eae e ee e e £R e e eh e e eb £ e bt e a bt embeem bt eab e eheeeheenbeenbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccoveveieueueeeeeeeeieieeeteteaeaee et sea e s s sttt es e s e e s s s s s s et eseasssasssesesenas B 35,658,115
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceevoerurueriieeeececeee e $ 4,189,002, 118

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

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 %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the 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

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 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. AlabamMa ..o AL el [ .231,089 | 14,468,722 | 0 oo o 14,699,811 |........... 2,175,381
2. AIBSKA et AK e L f0 30,315 [ 7,194,756 oo 0 oo oo 7,225,071
3. Arizona ..... . AZ ..75,426,178 |. 0. .76,698,078 |..
4. Arkansas .. .. AR ... 5,866,146 |. 20 [ [ 6,152,526 |..
5. California .. CA 351,898,451 |. 0. .. 356,025,039 |..
6. Colorado ...... .. CO ..56,336,362 |. 0. .56,772,127 |..
7. Connecticut .. . CT 0. .30,963,871 |..
8. Delaware ............. .. DE 0. . 14,148,120 |..
9. District of Columbia . . DC 0. .. 3,545,152 |..
10.  Florida .. .. FL 0. ...193,999,922 |..
11.  Georgia .. GA 0. .50,567,240 |..
12.  Hawaii .. . HI 0. .. 8,133,725 |..
13.  Idaho .... . ID 0. .... 10,555,366 |..
14.  lllinois ... L . 0. .. 123,075,278 |..
15.  Indiana . . IN ..45,549,336 |. 0. ....52,281,535 |..
16. lowa ..... LA .. 14,124,654 |. 0. .14,192,244 |..
17. Kansas . .. KS . ..32,976,029 |. 0. .33,326,581 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY ,220,947 |.......... 23,653,640 |..oooveeccieens 0 fociiiee [ 27,874,587
19, LOUISIANG ...ouvviiiiiricie et LA b s 2,229,350 |......... 22,626,578 |....ooveeeeceiens 0 o [ 24,855,928
20, MaINE .oovevveererecieieieeeneenenseeieeneneneneneneee. ME o L e 8,177 |. .. 16,907,053 |. .16,915,230 |..
21.  Maryland . .1,145,246 |. ..45,148,779 |. ....46,294,025 |.. 1,445,
22, MassachUSEttS ..........ccovrueirueuiniceiiecieee MA | b i 74,589 | 151,325,820 151,400,409 |........... 8,587,353
23, MIChigan ..o ML o b 4,519,440 .. 85,160,363 |....oovoveveeeeeeens 0 focciciiciiiee [ 89,679,803 |............ 1,494,045
24. Minnesota . .. MN ..44,964,850 |. .46,745,802 |.. . 2,264,830
25.  Mississippi .. MS ....6,996,443 |. ...7,242,901 |..
26, MISSOU w..ueeiiiieiiieieeeeie s MO ool 1,577,989 .. 27,451,109 oo 0 s o 29,029,098
27, MONANG ..ot MT e b e 15,594 11,255,676 [..ocveeeiiieeeecs 0 o oo 11,271,270
28. Nebraska .. .. NE ... 6,859,924 |. .. 6,889,521 |..
29. Nevada......... NV . ..18,157,431 |. .18,382,980 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe 11,820 [ 29,605,428 |.....cooveeieeienn 0 [ [ 29,617,248
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b e 1,763,523 . 99,932,771 0 oo o 101,696,294
32.  New Mexico . NM 15,412,782 0. .15,448,073 |..
33, NEeW YOrK .oeoveereeeeceeececnenenesseieeenenennes NY e e e 83,397 o 399,480 |. 0 o o 482,877 |..
34.  North Carolina .. 12,776,484 |. 0. .83,141,854 |..
35.  North Dakota , . ... 2,204,264 |. 0. .. 2,215,070 |..
36.  ONiO coveeeeee ...27,601,382 |. 126,217,386 |. 0. .. 153,818,768
37.  Oklahoma . ....285,408 |. . 17,002,177 |. 0. ....17,287,585 |..
38.  Oregon ......... ....254,119 |. ..30,661,127 |. 0. ....30,915,246 |..
39. Pennsylvania ... ...13,520,411 |. 107,705,629 |. 0. .. 121,226,040 |..
40.  Rhode ISIand ........ccceeeeovoenennnsncieiennnens R [ L e 7,758 | ....9,103,342 |. 0. ...9,111,100 |..
41.  South Carolina . .1,180,923 |. ..29,785,969 |. 0. .30,966,892 |..
42, South Dakota ......ccccovvereeeeeccienenenssinieieneee. SD [ L e 13,979 ... 3,963,377 |. 0. .. 3,977,356 |..
43. Tennessee ... 2,310,221 ..29,110,533 |. 0. .31,420,754 |..
44, Texas ....... 183,689,040 |. 0. .. 186,219,210 |..
45, Utah ..... ..34,170,189 |. 0. ....34,372,062 |..
46. Vermont .3, ..32,621,266 |. 0. .32,624,839 |..
A7, Virginia coceeeeeeeeeereseeeeeeeeesesenesssseeenenenne. VA [ L 850,373 |.......... 59,074,869 0 oo o 59,925,242
48, Washington .........cccceeeeevereeenneecncnennneeees. WA [ L 476,368 |.......... 56,029,731 [ooveeeeiiiiiiens 0 e o 56,506,099
49.  West Virginia ... 8,732,629 |. .10,383,757 |..
50. Wisconsin .... , . ..54,087,512 |. 0. .54,853,655 |..
51, WYOMING eovevreeeeeeeinineneeeeeseneneeeneseeenenes WY e L e 12,952 | 3,092,641 [ 0 oo o 3,105,593
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 R O
58.  Aggregate Other Aliens o OT oo XK 28,058 [ (11,729 0 [ O e 11,329 |..
59.  Subtotal .....ccccveeiiciiiiiiiiiiiiiiieiiee e XXX eennn. 108,284,546 |.....2,490,637,492 .. O e 0 2,598,922,038
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |. 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 109,160,850 |..... 2,490,637,492 |....cooveveveieeen 0 i 0., 2,599,798, 342 ... 5,102,470,702
96. Plus Reinsurance Assumed.............ooccoeeeeiiiiiinnnes e XXX i i FR | RN
97  Totals (All Business).... . 109,160,850 |..... 2,490,637,492 |....cooveeeeeiieen 0 o 0 [ 2,599,798,342 |..... 5,102,470,702
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 12,910,321 |........... 6,899,707 [.eveoveeieeeeieerieens oereeinisenisenisenins foeeeeens 19,810,028 .o
99. Totals (All Business) less Reinsurance Ceded XXX 96,250,529 2,483,737,785 2,579,988,314 5,102,470,702
DETAILS OF WRITE-INS
58001, MEX MeXico ..ooooiviiirciciiiciccccsieccccesieccns o XXX ... 1,560 |.
58002. ZZZ Other Alien ......cccccovvevivnvivneccceeeeeeee e XXX .21,498 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 23,058 (11,729) 0 0 11,329 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 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......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 .... |88-3192792 .. 2378 Park Holdings, LLC ..cooovcvveenieeiiiene LOH] e NIA....... WS Real Estate Holdings LLC ... . [Ounership.. ..94.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvvvmeeiiieieiieeieeieieeeeees . Ownership.. ..1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ounership.. .4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oovvviviiiiiiiianens . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiieiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvriiennes . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMALL NEA e | e Ownership . | Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvvriiiiiiiiiieeiieeieieeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH....of oeens NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . T NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ LT NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ..........vvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoevenr funeee 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvveiveeninenne WS CEH LLC e Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuveen |eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeevveeeeeeeeenne | oo OHeeeis ] eeeeee PR [ oo OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....ccovveeeeeeeeeeieeeennn . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee enis
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....foeees NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC ........cccevveeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvvees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ 00| e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoooiiiiiinnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn |.ee 00000 ....|46-1383159 .. Emerging Markets LLC .....ccccooiiiiiiiniinnnnnses The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....[Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .....ccooeennnnnniiiiiinnnnne LOH ] NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group .........cccceeee | oeens 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALLL) NIA....... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALL] NIA....... Integrity Life Insurance Co .........cceenne. Ownership . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ... |87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooeeveeeeeeeeeeeeenns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC ............ WS Real Estate Holdings LLC ..........ccceeeees Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovviiiiiieinnnnns LN NEA e | e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC .. . .. |WS Real Estate Holdings LLC . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... . WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. e OH ] N e Ownership ..37.050 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund Integrity Life Insurance CO ................... Ownership.. ..4.160 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0837 ...|Western-Southern Group .........cccccuenn | eeeee 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ..........cc..e.... Ownership.. ..20.050 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuunn |eeee 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeees ] eee e e NTA e e Ownership.. ..18.600 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. .25.840 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund LP|
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ... |47-3243974 .. | iooiiiiiiiiis | eeeiiiiiiiiiies | e iaaiies | e ———— LOH ] NIA....... Western & Southern Financial Group, Inc. . |Ownership ..99.990 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP |..0H.....|...... NIA....... .... | Ownership.. ..99.470 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. .| Columbus Life Insurance Co . Ownership.. .31.860 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co . | Ownership.. .6.050 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co .. | Ownership.. .. 6.040 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Ownership.. .1.610 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Western-Southern Life Assurance Co Ownership.. ..40.940 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-0116330 .. | .ieevvvvvveees | eeveeeeiiiiiieen | evereiiiriii Fort Washington High Yield Invt LLC Il ....... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..21.900 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 311301863 .. | ..eevvvvvveees | eeveeeiieiiiinen | i Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccee onen
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeee e .. 7.630 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee oenn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..45.280 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..coeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....].ccee enn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NEA e | e OWNErship..coeeeeeeeeeeeeee e ..35.410 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. | ..ocovvvviiiis | e | e Fort Washington PE Invest IX-B-LP .............. LOH ] NIA....... FWPEL 1X GP, LLC voveeeeeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. Fort Washington PE Invest .. OH.... JUDUUUN TR Ownership.. .99.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeeveveee |eeeee 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI IX GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .........cceevvvees |ees 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC .. . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
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The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ... | 811710716 .. | .eeeeveeviiies | eereeeeeieiiinee | e Fort Washington PE Invest IX-LP ................ L OH] e NEA e | e OWNErship..ccoeeeeeeeeeeeeeeee e ..2.160 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee oein
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|87-3834210 .| .ievvvvvviiees | eeeeeeeiiiiiiien | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3834210 .| .ievevvvviiens | eereeeeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... LOH ] NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.coee weeee
...| Western-Southern Group .......ccceeevrees | eeee 00000 .... [87-3815473 .. Fort Washington PE Invest SM I1-B-LP ......... WOHe] e NIA....... FUPEL X GP, LLC weeeeeeeeeieeieeie e Ownership.. ... |Western & Southern Mutual Holding Co . |[....NO......[.... ..
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3835610 .. Fort Washington PE Invest SM 1K .............. LOH ] NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... FWPEI V GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ............... LOH ] NIA....... FWPEI VI GP, LLC .. Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
..| Western-Southern Group ......c.cceceeees | eeee 00000 .... [27-1321348 .. Fort Washington PE Invest VII LP ... WOHe] e NIA....... FWPEI VII GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [...NO......|.ccen ..o
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP OH.....foeees NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeet
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP .. LOH ] NIA....... FWPEI VIII GP, LLC ... .... | Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP Ownership.. ..|Western & Southern Mutual Holding Co .

..... 00000 .... |35-2485044 ..

Fort Washington PE Invest VIII-LP .. . |FWPEI VITI GP, LLC
The Western and Southern
......................................................... Ownership..
FIPEI X GP, LLC Ounership..

The Western and Southern

Ownership.. . |Western & Southern Mutual Holding Co .

..... 00000 .... |35-2485044 ..
..... 00000 .... [83-1023433 ..

Fort Washington PE Invest VIII-LP ..
Fort Washington PE Invest X-B-LP ...

..|Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... FWPEL X GP, LLC oo Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NEA e | e Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........cceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. L OH] e NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. LOH ] NIA....... FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co . |[....NO......[..... .....

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K .................. L OH] e NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....

..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. LOH ] NIA....... FWPEI X GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........ccoeeeeees [onnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ... [ o OHe ] e e NTA s e Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-1036934 .. Fort Washington PE Invest X-S I FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. ....... . Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. . . |FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest V LP . . | Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest VI LP ... Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . . |Fort Washington PE Invest VII LP Ownership.. . |Western & Southern Mutual Holding Co .

..... 00000 .... |26-3806629 ..

Fort Washington PE Opp Fund Il, L.P. ......... FWPEO 11 GP, LLC .. | Ownership.. . | Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance C:

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NIA....... Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP .. .... | Ownership.. .... |Western & Southern Mutual Holding Co . |....NO.....[..... .....
..[Western-Southern Group .........coceeeeees [.nnns 00000 ....]90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH NIA....... Fort Washington PE Invest VIII LP ........... Ownership . | Western & Southern Mutual Holding Co . [....NO.....[..... .....
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. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|90-0989164 .. | ..ccovvvvvvees | eeverriiiiiiiien | e Fort Washington PE Opp Fund |11, L.P. ........ COHe] s NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NEA e | e Ownership.. ..2.160 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... [..OH.....| ...... NIA....... FWPEO 111 GP, LLC Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc. ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccouenn |eeee 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... Ownership.. ..84.030 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. . . | FWPEO 1V GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 ... |85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... FWPEO IV GP, LLC .. .. [ Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ..oooo o OHuuis] e e NI AL e Ownership ..99.400 ....|Western & Southern Mutual Holding Co .
. 0837 ...|Western-Southern Group ........ccevvvevees |eeees 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. FWPEO 1V GP, LLC . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. OH... veeeee. | WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ... . C0] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|81-1698272 .. FWPEI IX GP, LLC L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-3616440 .. FWPEI SM |1 GP, LLC ... L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-4844372 .. FWPEI V GP, LLC ... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|26-1073669 .. FWPEI VI GP, LLC .... . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-1321253 .. FWPEI VII GP, LLC ... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|87-3656912 .. FWPEI XI GP, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|26-3806561 .. FWPED 11 GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-1463366 .. FWPED IV GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance C
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cocennnnnniiiiiinnnne LOH ] NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 .... | 82-2495007 .. Grand Dunes Senior Holdings, LLC . WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. WS Real Estate Holdings LLC ... Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|31-1328371 .. IFS Financial Services, Inc . Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuveen | e 74780 ....|86-0214103 .. Integrity Life Insurance Co .......ccccceeunnnnee LOH] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 .... | 34-1826874 .. IR Mall Associates LTD .....cceeeeeieeiiiiiieeenens LRl NIA....... Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 85-3569568 .. Jomax Holdings, LLC ......evvvvvviiiiiiiiiiiiiiiinnns LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ JURN U D NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuuenn |eeee 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... . WS Real Estate Holdings LLC ... . | Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC N NIA....... WSLR Holdings LLC ...covvvvveiiiiiiiiiiiieiieeeens Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|35-2123483 .. LLIA, INC. weviiiiiiiiiiieiieeeeeeeeeeeeeee e | OH] s NIA....... The Lafayette Life Insurance Co .............. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC ............ LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ......ccovvvvviveeennnns . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC .............. AL NIA....... WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveee |eens 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .................. LVALLL NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Vel

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) *
Mauna Kea Taft-Hartley Partners (ERISA),

. 0836 ...[Western-Southern Group ........c.cccccees | ene 00000 ....|87-1271007 .. L . FWPEI Mauna Kea GP, LLC ........cccoeeverrnneees Ownership ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC .oooeveeeeeeiiieiiiieeeeenns . e WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 75264 ....|16-0958252 .. National Integrity Life Insurance Co . .| Integrity Life Insurance Co Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|02-0593144 ..

North Pittsburg Hotel LLC ..............cceeeeiis . e WSALD NPH LLC .... | Ownership.. ..37.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC ............... . WS Real Estate Holdings LLC .........cccceeeens Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|31-1338187 .. OTR Housing Associates LP ........ccccoveeeeeeenes L OH] e NEA e | e Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee ein
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee eiis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ...........evveeenneee LNC.....] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... L CA ] NIA....... WS Real Estate Holdings LLC ..........ccceeenes Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I1, LP |..NY.....|...... NEA e | e Ownership .. 2.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ o SCe] e NIA....... WS Real Estate Holdings LLC ..........ccceeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......].ccee oein
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........ccccceen | ene 00000 ....|34-1998937 .. Queen City Square LLC .......ccevveeeiiiiiiiiennne LOH ] NTA e ] s Ownership ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC LNC...] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .. L CA] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NEA e | e Ownership ..99.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oein

..... 00000 ....|88-2173335 ..
..... 00000 .... [82-2188516 ..
..... 00000 ....|83-0812652 ..
..... 00000 .... [27-3564950 ..
..... 00000 ... |83-2295656 ..
..... 00000 .... [92-3712148 ..
..... 00000 ....|81-3538359 ..

. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

RealTerm Logistics Fund IV, LP

Revel Investor Holdings, LLC ......
River Hollow Investor Holdings, LLC ...
Seventh & Culvert Garage LLC ...
Sixth and Saratoga NW, LLC
South Orange Kissimmee ..
Stout Metro Housing Holdings LLC ...............

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

..2.900 .... |Western & Southern Mutual Holding Co .
.98.000 ....|Western & Southern Mutual Holding Co .
..98.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ...
WS Real Estate Holdings LLC ...
.. |WS Real Estate Holdings LLC
. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ... .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

..... 00000 .... |26-4291356 ..
..... 00000 .... [88-2045113 ..
..... 00000 .... |92-1386297 ..
..... 00000 .... [88-4406810 ..
..... 00000 .... |88-2894738 ..
..... 00000 .... [83-2672383 ..

Sundance Lafrontera Holdings LLC .
TA Dakota Land Partners, LLC ...
TA Four Lakes Land Partners, LLC ...
TA Loretto Land Partners, LLC ..
TA Sawmill Land Partners, LLC .
Tamiami Senior Inv. Holdings,LLC ...

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ...
WS Real Estate Holdings LLC ...
. |WS Real Estate Holdings LLC
WSLR Holdings LLC .......
The Western and Southern

..... 00000 .... [88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ... [31-0487145 ..

. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co .
The Western and Southern Life Insurance Co .. |..

.. |Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
. |Western & Southern Financial Group, Inc. . |Ownership..

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC ..........ccceeeeet Ownership..

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-3418626 .. Timacuan Apt. Holdings,LLC ... WSLR Holdings LLC ...oovvvvveeiiiiiiiiiiiieeeeenes Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. . IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-3090843 .. Town Madison Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance"C.(;

. 0836 ...[Western-Southern Group .......cccoveevcnee [ eenne 00000 ... |20-5542652 .. Tri-State Fund 11 Growth LP .....cooveeninennns LOH] e NTA e | et Ounership.. ..|Western & Southern Mutual Holding Co . |....NO......[..c.. ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5542652 .. Tri-State Fund Il Growth LP ......cccoeeeeeennns LOH ] NIA....... Tri-State Ventures |1, LLC ......vvvvvvnnnnnnne Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvevvees |eeees 00000 ....|31-1788429 .. Tri-State Growth Captial Fund LP ............... LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee woeee

. 0836 ...[Western-Southern Group ......ccocoveevnes |oeene 00000 ....[31-1788429 .. Tri-State Growth Captial Fund LP ............... LOHL ] NIA....... Tri-State Ventures, LLC ..ocovviiviiiininnnns Ounership.. Western & Southern Mutual Holding Co . |....NO......f.cces ..oo.




Ggel

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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) *
. 0836 ...|Western-Southern Group .... U 00000 ....|20-5542563 .. | .... UV ... |Tri-State Ventures II, LLC Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....

. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1788428 .. Tri-State Ventures, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . Western-Southern Life Assurance Co .......... Ownership .. 6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..11.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .

..... 00000 ... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 .... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 ....|36-4107014 ..
..... 00000 .... [82-1665321 ..
..... 00000 ... |31-0846576 ..
..... 00000 .... 311334221 ..

TXFL NN Office Inv. Holdings,LLC ....
TXFL N\N Office Inv. Holdings,LLC .
TXFL NN Office Inv. Holdings,LLC ....
TXFL NWN Office Inv. Holdings,LLC ....
Vinings Trace ......ceeeeeeeeeeeeeennns
W Apt. Investor Holdings, LLC .
W&S Brokerage Services, Inc. ..............
W&S Financial Group Distributors, Inc. .
Warm Springs Apt. Holdings, LLC ................

Integrity Life Insurance CO ................... Ownership
. [National Integrity Life Insurance Co ....... |Ownership..
The Lafayette Life Insurance Co .............. Ownership
Western-Southern Life Assurance Co .......... Ownership
. |WS Real Estate Holdings LLC . . | Ownership..
WS Real Estate Holdings LLC . Ownership
.| Western-Southern Life Assurance Co .......... |Ownership
.| Western-Southern Life Assurance Co . Ownership..

..14.810 ....|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
.|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|83-1744878 .. WSLR Holdings LLC ....ccevvvrerrieerennnns .. | Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] e NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] e UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. L OH] s RE........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|cccee enn
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-2820067 .. WS CEH LLC LOH ] NIA....... WS Real Estate Holdings LLC . Ownership ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC .. OH.....f...... NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|33-1058916 .. WSALD NPH LLC ...NIA....... | WS Real Estate Holdings LLC . .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-0360272 .. WSL Partners LP LOH ] NIA....... Fort Washington Capital Partners, LLC ..... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. | ..eeevvvveeees | eeveeeieeiiiinen | e WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..95.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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

€lECtroNICaIlY WIth the NAIC? .........cvouivieieieiee ettt ettt ettt e ettt a et sese s es e s et e b e b e s e s et es et s et et e s et e s e ss s et e s et et et et eseen s es s e s et et et esnsn s e snanaee 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? .............cccociiiiiiiiieieeceiceeee ettt s s s s aens 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? ... 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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

T AN

9 2 6 2 2 2 0 2 8 4 9§ 0 0
ML AR AR

9 2 6 2 2 2 0 2 8 § 6 5 0
e LT
XXXV [Document Identifier 445]

9 2 6 2 2 2 0 2 8 4 4 5 0
sz = | WA
Actuarial Guideline XXXV [Document Identifier 446]

9 2 6 2 2 2 0 2 8 4 4 6 0
ety ness st | NNHAINW ARSI
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 8 4 4 7 0 0
rmseszsscetasis = | NN A A
Actuarial Guideline XXXVI [Document Identifier 448]

9 2 6 2 2 2 0 2 8 4 4 8
rmsesassssmsaavss it | N0 A
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 2 6 2 2 2 0 2 8 4 4 9 0
vttt e e AN A OO

9 2 6 2 2 2 0 2 8 71 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ............ | AR . B ... B . B - R B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOlllized .. NG ......... ... N ... [OSOIIIIIIIIIIN ... |-.occooeeeieeieete s oo
8.  Deduct CUITENt YEAI'S AEPIECIALION .......ci.iiiiiiieiei ettt ettt et e et e e st e e st e s e e beeee e s e emseeneeeaeeaseenseenseeseeseanneansens [ssesssensseiseeiteeteesesnseennes [oreenteennensse e e e e s
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccciiiiiiiiiiiiiiieeieeiesee e ieesieeies [oreseenie e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
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 3,760,559,228 |........... 2,782,941,629
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et et e oot e et e et e et e et e ee e et e et e et e et eeeeeteeeeereeeeeerenne feereeeeeeeaea 386,992,035 |............ 1,198,345,442
2.2 Additional investment made after CQUISITION ...............cccueuiuiieeieeeeeetet s et sttt eeee s s ssee e seseeeenesssssssesesesesesnenasssnsasens |oeesesseenenens 106,024,889 |................ 118,380,475
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiinnnn.
5. Unrealized valuation increase (decrease) ..
6. Total gain (I0SS) ON GISPOSAIS ......c.covuiuieiueieieieiieieieteieieesese st sses st se st ss s ssse st s s s s ses et s s s snsesesessssssssesese s sassssesesesnsnns [oeeesnicacasees (1,489,471) oo (53,898)
7.  Deduct amounts reCeiVed ON AISPOSAIS ...........cccoviveueveueeeeeeeeeeeeeeteeee e eee e te et e e e ee s seseseesase s sssssesessesanssessessssseasanannanns |oeeeeeeeeneaenens 64,424,014 |................ 339,534,654
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueuruiiiriririeieeeeeeeeeees [oeeeee e 940,834
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ............c.ccooviiiiniiiiiiennee
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 4,189,002,123 |........... 3,760,559,228
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 4,189,002,123 3,760,559,228
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 PriOF YEAT ..........c.cvcveveueueuceiieieeeteteieeeeee et s et s s seseseseseananas [ereeenenenenas 468,656,612 |............... 433,042,698
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e et b e e e b e e eseeeaeeeaeenneenneenneennean
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoviuiueuiuiuiieeeeeeeieietetceee et seseses s seaees [reeeeee e [V 782,597
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiuriieiererereeeeeeeeeeie e [ 490,462,653 |............... 468,656,612
12.  Deduct total NONAAMIEA GMOUNES ..........c.c.cveviueiieieieiieteteteeeeeee ettt ettt ae s s s st es et esese s s s s esesesessssasassseseseseanas [eoesesenenanenenas 5,000,000 |..cocovvrnnnen 5,000,000
13. Statement value at end of current period (Line 11 minus Line 12) 485,462,653 463,656,612
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 YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 18,925,651,898 |.......... 15,239,486 ,864
2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 3,051,322,784 |............ 7,162,092,552
3. Accrual of discount ... 34,806,778 |................. 32,369,281
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 62,751,100 |................ (77,813,067)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (10,592,909)f....cocvevencee (5,302, 146)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,672,475,237 |............ 3,322,961,059
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 50,164,966 |................. 92,377,985
8. Total foreign exchange change in book/adjusted Carrying ValUE ..............cccociiiiiiiiiiiiiiiii s [reeseseesee s [0 0
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 1,089,511 | 12,962,852
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ......................................... 3,120,310
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccoeerereeeereririreeeeeeesesesenens [eeennn20,340,233,297 | 18,925,651,898
12.  Deduct total NONAAMItEEd BMOUNES .......c.curviieiieieieiieiceiee ettt nenennsenesenenensnns [nnennnennnenn@ 19, 181,818 il 207,116,402
13. Statement value at end of current period (Line 11 minus Line 12) 20,121,101,439 18,718,535,496
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 10,878,614,631 |................ 946,497,708 |.....coenvnn 640,170,100 |........c........ 27,845,209 |.......... 10,878,614,631 |......... 11,212,787,448 | [ 10,126, 152,608
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 5,880,398,005 |............ 2,664,342,924 |.......... 2,750,157,825 |................ (31,296,522)|............ 5,880,398,005 |............ 5,763,286,582 |...c.cvvvviiiciiicccens [ 6,059,432,315
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,495,681,388 |................ 47,650,191 [ 78,702,193 |oiee 21,542,527 |............ 1,495,681,388 |........... 1,486,171,913 | [ 1,504,399,591
4. INAIC 4 () oottt et e h et h et bt bt bt bt bt e ea bt et e e et e e be e benn s [rer e 608,762,355 |......ccceuuee 14,936,611 |.oocvne. 17,214,980 |..coovveneeee. (27,609,207)|......cc.nc... 608,762,355 |............... 578,874,779 |..oooieeieicnicnicnis o 508,555, 163
5. NAIC B () ittt [ 151,063,701 |..occovieeneee 82,009,768 |............... 119,066,891 |...ccveeenee 2,054,604 |................ 151,063,701 |...co.ceeve. 116,061,182 |oeeeeeeceeeeeceens [ 98,520,999
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 1,339,558 0 (4,894) 10,881 1,339,558 1,355,333 812,337
7. Total Bonds 19,015,859,638 3,755,437,202 3,605,307,095 (7,452,508) 19,015,859,638 19,158,537,237 0 18,297,873,013
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 O ST SRR 0
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 27,876,040 |..cooveiieiircicinne (L RSN [ (240,168)|........co.nc... 27,876,040 |...ccovveneee. 27,635,872 |....oooeeeeeriiciinnies o 26,221,436
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 O ST SRR 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 e [ 0
T2, NAIC B ettt bbb bbbttt b e [see s 195,169 |- [0 [V (195,169)......cecveveernee 195,169 | O ST SRR 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 322 0 322 0
14, Total Preferred StOCK ..o 28,071,209 0 0 (435,015) 28,071,209 27,636,194 0 26,221,436
15. Total Bonds and Preferred Stock 19,043,930,847 3,755,437,202 3,605,307,095 (7,887,523) 19,043,930,847 19,186, 173,431 0 18,324,094,449
(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:
NAIC1T $ .o 15,000,000 ; NAIC2 $ ccoeevrenene 26,661,999 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 40,263, 117 XXX 40,263, 117 412,079 0
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 28,749,998 |......ccccueene 25,235,298
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 30,912,342 | 53,448,368
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 19,399,223 | 49,933,668
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 40,263,117 | 28,749,998
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 40,263,117 28,749,998
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEA) ........c.c.eviierirereieiriesisesesessssssesesesessssssssesesessssssssesesesssssesesesasssssssesassssns toststsesesesnenssssees (39,842)
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiii ettt et s et e s e s et e st et e st e st e st e e et et et et et eeene Sibesbeassassassaresreaeeseearnanis
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.curvrueuereriisraesetesetessesesesessssssssesesessssseseses s sss s s eses et s s s ses e st asssseses st sassesese s s s s ses et e s s sansesesesenns ebesstssietesasnsnes 485,636
S EST Y e N e [0 B To WIS 4 =T (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZET ..........c.viviieveieeeeieseteese et esae s saesess et e st eea s ee st es e s st s st s s s s st n s s s s s st e s s s s e s s e s s s e s naesna e s s s esenaesnaenss | ebetsesssiesnseesneas 129,795
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiieieieteiieeeete ettt ese st se st et s s se st et s s s sesese st ssssesese s ssssssssesesesssssesesesesssnsssesesens | frtstsetesesnsntanees 129,795
440 17251 o PP PP PP PTTOE

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............coiiiiiiiiiiiii ettt bbb bbb bbb bbbt bbb n eatesssasestearesaesensresreare e
Book/Adjusted Carrying Value at End of Current Period (LINEs 1+2+3+4+5-8+T+8+9) .......ccceuiiiriieieieiieieieieiieese ettt esesesenns abessestsseesesssnenes 445,794

DedUCt NONAAMILIEA @SSELS ......cueiiiiiitiiiici bbbttt a et h et s bt o bt e b e e b e e bt oo b e e et e e ab e eh b o4 h e oAb e e b e e bt e bt e et e e et e eb b e sbeeabeesbeeabeeabe eeabeeareeateenteateaeeaeeares

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iaiiiieiieeieeieeei ettt ettt e et e e st e ea e e s e e e e e saeesseeseeeaeeeseeeseeaseenseans Saeessaessseassesseeaanesaeeaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeieiiiriiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....ccitiiitieiieii ettt res eesbeeabe et s e s se s e e sbaess eessessaessaessreesaessressbesaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeieiiiiiiiis e
o S T=Yor fo g g TR @70 (070 T T T oy To T = OO
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........ccoo... g ......... g ........ . ......... ... G .. — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 QGJUSTMENTS .....utiiiiiiiiiiii ittt e e a e eaeeaae s s e e s e e sh e e s b e e s b e et e as £ebeeabesasesae s shesshe e sh e s sbeesbe Sesseeaeeaesaeeaaesaaesaaesane e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccoiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ...........ccco i e,

4.22 AMOUNE FTECOGNIZEM ...ttt ettt e e e sheesbeessestesessassaessaeesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieitiete ettt res cheeaiee s e s e s b e s b e st s ae s sheebeatsanssaassressaessaeesreas

18]y o) =TI (T Lo o o QUL I 1= OSSP TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........coiuiiitiiiiiie ettt ettt ettt e ehe e heeebeesb e e bt e bt ea bt eabeea et sheeea e e eheeeb e e b e e abeeabeeabeen Sesmeeseesaesaaesaaesaaeesaesnnanns
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oouiiiiiiiee ettt ettt e saeenaeeas Seaeeaesaesae s e e s aaesaaeennens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt et e e e e e et e e s e e e st e e b e e seeas Sheessaesseesaeesaeesaeesaeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 ..ottt es et ees et ees et es et ees e es et ee s es b e s e e st e s s e s s es e ees b ee st ens s eeseses e en s enseeens . 445,789

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooiiiiiiiiiiiiiiiiiiicies e 0

Total (LINE 1 PIUS LINE 2) ..ottt ettt ettt et e b e e e e e st e e aeeemeeeaeeeseesaeenseeseeneennesnnesnesnesnneneeneenee i

Part D, SECHON 1, COIUMN B .......iuiiiitiieeiete ettt ettt s e s s s s s s e s e s s s s e s e e s e s s s et n s e s s s e s ensesenseses febseebseesaseenses 445,789

Part D, SECHON 1, COIUMN 7 ...ttt et e eeee e eseeeeeeeesesesesesee e e s eseeeeee 22 sesesee a2 e e sesesee e e e eseseseees s nseaesesesasnsnsnaess  febibsssassssesasasasrereananas 0

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiieii ettt sttt be et snesnesne e neesies s

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuiuiuitieetieeteieeteis et esete s e s eeees e eseaees e eeseeeesee s et s ee 2 ee s ee 2 ee e s e e s ee s e s ne s s s es s ens s et ese febsiebseetaseebses 445,789

Part B, SeCtiON 1, COIUMN T3 ... ..o e b E e e R b e s e e e e e e e s e e s e e e e e e et s b e s e e s e e s ee s e e abeateee Shesbessessestessesseaseaseaseaseas

Total (LINE 7 PIUS LINE B) ...ttt ettt ettt e e st e e st e b e b e e st e b e e st e eneeeneeeneenseenseeseenesnesnesnennennenes s

Part D, SECHON 1, COIUMN O ......iiiiiiii ettt ettt s e s s e s 2 s e s e s e s s s s st ensesensesenseies febtsebseebaseenses 445,789

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiiaeieeeeeee e eeteeeeees e eseseseeeesessaesesesee s esesesesee e e seseseeee e eseseseeee e e seseseeessansnaesesesasnansnsess | febbssasossesssasanasereatanas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiiii ittt sttt ettt sbe et e et e snesnesneneesiees s
Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uiiiiiieeiieeiteetrteet et stee et see et ee e es e es e ee e es bbb ee e ee bbb ee bbb e8 bbb b bt bbb bbb enbebnes | febenbesastesneesnees 91,515

Part B, SECion 1, COIUMN 20 ........ocoiuiiiiiiiiiict bbb bbb bbb b e bbbt aee eabeeabeae ettt

Part D, SECHON 1, COIUMN 12 ...ttt s e s s sttt et ene febenbesastesneesrees 91,515

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieieee et nennenens i
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 PriOF YEAT ..........c.c.cucueueieieeeieteeeeeeeeee et eas sttt eseass s s s sesesssnnas [ereseeseeeeenens 520,047,114 |..cocoeeee 295,943,807
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 7,953,691,640 |......... 20,275,376,001
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiueieieeeeeeeeeiee ettt etee ettt e s s s sttt eseae s sas s sesesesesessssasssesesesesessssasssesesesesnsnas |oeeessesesesenenens 1,116,924 | 29,996
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 8,464,531,377 |.......... 20,051,302,690
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 10,324,301 oo 520,047,114
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 10,324,301 520,047,114
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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
000325418 ... UNIONDALE .. . 04/30/2023 .. ... 575,670
000325454 ... ROUND TOP .. . 04/30/2023 .. ... 312,138
000325468 .... WATERTOUN .. . 04/30/2023 .. ... 268,050
000325532 ... WESTON . 04/30/2023 .. .. 222,630

.. 166,681

000325578 ... NEW ORLEANS .. . 04/30/2023 .. .

000325611 ... VICTORVILLE .. . 04/30/2023 .. ... 518,661
000325854 ... WILL TAMSTONN . 05/31/2023 .. ...253,495
000326040 . DIXON ....... . 05/31/2023 .. 155,132
000326079 . PHILADELPHIA . . 04/30/2023 .. 241,478
000326236 . ODESSA . 04/30/2023 .. 192,863

000326288 ... ROY ... . 03/31/2023 .. ... 390,000
000326296 ... VINELAND ... . 05/31/2023 .. ... 309,137
000326323 ... RIVERDALE .. . 04/30/2023 .. ... 766,990
000326350 ... JACKSONVILLE . . 04/30/2023 .. ... 197,109
000326458 ... GEQRGETOUN ... . 05/31/2023 .. ... 223,000
000326467 ... NEW ORLEANS .. . 04/30/2023 .. ... 251,874
000326489 ... . 03/31/2023 .. ... 401,051
000326568 ... COVENTRY ... . 04/30/2023 .. .. 542,848
000326563 . JOLIET ... . 04/30/2023 .. 186,363

000326713 .. MANHATTAN ..

[AVE|

.. .. . 04/30/2023 .. ... 183,197
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 6,358,367
1295 FORT WORTH ... . 05/09/2023 .. 59,600,000 |... .. 98,700,000
129 . PITTSBURGH . 05/11/2023 .. .. 36,000,000 .. 63,800,000
1297 . WASHINGTON . 05/25/2023 .. .. 69,000,000 . 128,200,000
1298 .. .. | TAWPA ....... . 06/23/2023 .. .. 43,100,000 .. 69,700,000
1263 WEST PALM BEACH .. .03/01/2022 .. . 120,487,250
BLOOMINGDALE . . 03/02/2022 .. ... 17,703,897 |.. .. 89,473,360
. 03/21/2022 .. .. 12,056,479 |.. .. 65,506,880
.07/26/2022 .. ...25,624,320
I . . 03/31/2022 .. . . .. 50,308,400
1291 i NORTH VENICE ....uiiiiiiiiiiiiiiii i 01/09/2023 ...vvvvven fovvvvennnnnninnnninnnnnnnn 100180 | O e 580,247 |.ooeiieeeeiiieeeeeeeeeeeee 59,200,000
0599999. Mortgages in good standing - Commercial mortgages-all other 207,700,000 49,689,667 771,000,210
0899999. Total Mortgages in good standing 207,933,747 49,689,667 777,358,577
1699999. Total - Restructured Mortgages 0 0 0
0003253% ... WINSTON SALEM .. . 03/31/2023 .. .0 ... 238,425
000325413 ... . 05/31/2023 .. 0. ... 486,597
000325612 ... CHANDLER ... . 04/30/2023 .. .0 ... 455,000
000325754 ... MUKIONAGO .. . 03/31/2023 .. 0. ... 293,869
000325762 ... WATERFORD WORKS ... . 04/30/2023 .. .0 .. 315,109
000325822 ... FAIRFIELD . 03/31/2023 .. 0.
000325847 ... GLASSBORO .. . 03/31/2023 .. .0 ...205,224
000325880 . ARLINGTON . 03/31/2023 .. .0 267,064
000326011 . KAPLAN ... . 03/31/2023 .. .0 .93,034
000326047 . TONNSHIP OF DEPTFORD . 03/31/2023 .. .0 212,881
000326134 . ALVIN ... . 02/28/2023 .. .0 305,000
000326167 . LANHAM . 05/31/2023 .. .0 420,548
000326377 ... LANHAM ... . 06/31/2023 .. .0 ... 389,736
000326455 ... JONESBURG .. . 03/31/2023 .. 0. ... 191,484
000326463 ... . 03/31/2023 .. .0 ....223,904
000326470 ... . 08/31/2023 .. 0. ... 346,200
000326742 .... . . 06/31/2023 .. .0 ... 388,422
000326783 ... WEATHERFORD ... 05/31/2023 0 f i, 381,031
1899999. Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 232,000 0 5,336,448

2499999. Total - Mortgages with overdue interest over 90 days 232,000 0 5,336,448
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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
000325664 .... SAINT PETERSBURG ... . 03/31/2023 .. ...0].. ... 300,000
000325732 ... MANHATTAN . 05/31/2023 .. ..0].. ... 573,102
000326046 .... LYNDHURST .. . 05/31/2023 .. ...0].. ... 581,124
000326134 .... . 02/28/2023 .. ..0].. ... 305,000
000326182 .... . 03/31/2023 .. ...0].. ... 228,000
000326358 .... . 03/31/2023 .. ...0].. .. 301,891
000326508 .... DES MOINES . 05/31/2023 .. ...0]..
000326593 . HAWTHORN WOODS . . 03/31/2023 .. .0
000326728 . NEW CASTLE . 03/31/2023 .. .0
000326754 . KISSIMMEE . . 05/31/2023 .. .0
000326816 . DAVENPORT . . 05/31/2023 .. ...0].. . 119 187
2699999 Mortgages in process of foreclosure Residential mortgages-insured or guaranteed 166 956 0 3 811,840
3299999. Total - Mortgages in the process of foreclosure 166,956 0 3,811,840
3399999 - Totals 208,332,703 49,689,667 786,506,865
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
LORTON . .09/28/2009 .. 8,056,693 |. 0 0 .0 657,471 .0
PUYALLUP .. .02/24/2012 .. . 11,829,915 |. 0 0 .0 253,428 0
SOUTH ATTLEBORO ... 07/22/2013 40,804,882 |.... 0. 0. 0. ... 300,443 |... ...0
LORTON 09/18/2013 ...5,760,748 |.... 0. 0. 0. .. 60,987 |... ...0
ROSEVILLE ... 11/20/2014 ...2,134,331 |.... 0. 0. 0. ...0
ROCKY RIVER . 02/10/2015 . 24,000,000 |.... 0. 0. 0. ...0
CINCINNATI .. 10/02/2015 [ R 19,384,991 |.... 0. 0. 0. ...0
CINCINNATI .. 10/02/2015 R IO 8,969,841 |.... 0. 0. 0. ...0
CINCINNATI .. 10/02/2015 [ R 37,273,968 |.... 0. 0. 0. ...0
APEX ... 09/21/2017 N 12,655,269 |.... 0. 0. 0. ...0
BEL AIR 12/12/2017 .. . 46,491,701 |. 0 0 .0 0
NEWPORT 12/19/2017 .. 8,832,747 |. 0 0 .0 0
KENNESAW . .03/12/2018 .. . . 11,102,978 |. 0 0 .0 0
KENNESAW ... 03/12/2018 [ AP 7,622,283 |.... 0. 0. 0. ...0
KENNESAW . 03/12/2018 11,235,157 |.... 0. 0. 0. . ...0
LONGMONT .. 04/19/2018 49,557,438 |.... 0. 0. 0. ... 252,534 |... ...0
CINCINNATL weeeiivieeeceenieeeeeeinen Jevvneneeeeeen O e s 06/01/2018 76,465,000 |.... 0. 0. 0. .1,340,857 |... ...0
CINCINNAT e eeeee e eeeenn Jeemmeeeeeene OHec e e s 06/01/2018 55,668,178 |.... 0. 0. 0. ... 965,179 |... ...0
INDIANAPOLIS ovvveiiiiviininvcnnnineees foevvvnineeeeeen N | e 06/12/2018 35,760,269 |.... 0. 0. 0. ... 160,810 |... ...0
LONGHOOD ...eeeeeeeeeeeeemeeeeemmmes Jeemmeeeeeemnes Pl e [t 07/12/2018 35,194,391 [.... 0. 0. 0. ... 155,782 |... ...0
CARMEL .... 09/10/2018 0. 0. 0. .. 148,627 |... ...0
CARMEL . ... 09/10/2018 .. 0 0 L0 e e O e 0 0
NORTHLAKE ... 09/18/2018 .. . 40,689,388 |. 0 0 .0 180,996 0
COLUMBUS .09/26/2018 .. ..55,404,569 |. 0 0 .0 259,035 0
12/21/72018 .. . 52,084,026 |. 0 0 .0 346,451 0
0. .0, .0, ...0

04/01/2019

........ 39,013,804 |....

.. 177,384 ...
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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
SCOTTSDALE 05/14/2019 51,787,257 |.... 0. 0. 0. ... 236,5% |... ...0
OKLAHOMA CITY . 07/30/2019 26,254,224 |.... 0. 0. 0. .. 126,094 |... ...0
WASHINGTON 08/08/2019 26,845,814 |.... 0. 0. 0. ...0
LAND OLAKES .08/12/2019 .. . 43,632,408 |. 0 0 .0 0
CINCINNATI .. .09/20/2019 .. . 25,900,326 |. 0 0 .0 0
WASHINGTON .. .09/26/2019 .. . 43,225,000 |. 0 0 .0 0
CALIFORNIA .. 12/20/2019 19,678,844 |.... 0. 0. 0. ...0
WASHINGTON 02/14/2020 60,000,000 |.... 0. 0. 0. ...0
MURFREESBORO .. 03/06/2020 24,656,848 |.... 0. 0. 0. ... 117,638 |... ...0
E. WICHITA 04/16/2020 30,841,156 |.... 0. 0. 0. .. 157,204 |... ...0
INDIANAPOLIS .. 06/10/2020 60,500,000 |.... 0. 0. 0. ...0
FISHERS ... 06/15/2020 44,160,000 |.... 0. 0. 0. ...0
ORLANDO ... 08/27/2020 44,098,145 |.... 0. 0. 0. ...0
HUNTSVILLE 09/01/2020 47,950,000 |.... 0. 0. 0. ...0
APACHE JUNTION .09/22/2020 .. . 50,600,000 |. 0 0 .0 0
LISLE .. .10/29/2020 .. . 45,500,000 |. 0 0 .0 0
MADISON ... .11/03/2020 .. . 40,175,000 |. 0 0 .0 0
BAINBRIDGE ISLAND .... 11/04/2020 35,750,000 |.... 0. 0. 0. ...0
AUSTIN ... 11/10/2020 23,750,000 |.... 0. 0. 0. ...0
AUSTIN ... 11/10/2020 R IO 2,000,000 |.... 0. 0. 0. ...0
AUSTIN ... 11/10/2020 [ R 15,750,000 |.... 0. 0. 0. ...0
FRANKLIN . 12/17/2020 [ IO 25,000,000 |.... 0. 0. 0. . ...0
SOUTH PORTLAND 12/30/2020 [ R 29,800,000 |.... 0. 0. 0. 125, 591 . ... 125,501 [... ...0
BRANDENTON 12/30/2020 [ IO 28,600,000 |.... 0. 0. 0. 120,534 |. ... 120,534 |... ...0
CHARLESTON .. 12/30/2020 ) 27,000,000 |.... 0. 0. 0. L 113,791 .. ...0
FRISCO ....... .01/25/2021 .. . 26,000,000 |. 0 0 .0 0
ELLETTSVILLE .04/15/2021 .. . 34,000,000 |. 0 0 .0 0
CENTERVILLE .03/29/2021 .. . 42,230,000 |. 0 0 .0 0
CLARKSVILLES .04/13/2021 .. . 31,000,000 |. 0 0 .0 0
MARYVILLE 06/17/2021 .. | . 41,451,000 |. 0 0 .0 0
06/24/2021 [ R 34,450,000 |.... 0. 0. 0. ...0
07/15/2021 [ AP 3,908,655 |.... 0. 0. 0. ...0
07/21/2021 40,996,899 |.... 0. 0. 0. ...0
07/29/2021 72,800,000 |.... 0. 0. 0. ...0
MINNEOLA . 09/22/2021 52,750,000 |.... 0. 0. 0. ...0
HOUSTON ... 09/20/2021 57,613,000 |.... 0. 0. 0. ...0
HOUSTON .09/20/2021 .. . 62,987,000 |. 0 0 .0 0
DENVER ... ... 11/08/2021 .. . 52,000,000 |. 0 0 .0 0
WEST CHESTER 1172372021 .. . 46,080,000 |. 0 0 .0 0
RALEIGH ... 1/728/2021 .. . 38,000,000 |. 0 0 .0 0
MILLBROOK 1072972021 .. . 30,200,000 |. 0 0 .0 0
MCKINNEY ... 12/14/2021 37,500,000 |.... 0. 0. 0. ...0
RAYMORE 12/14/2021 44,000,000 |.... 0. 0. 0. ...0
LITHIA SPRINGS 12/17/2021 44,500,000 |.... 0. 0. 0. ...0
12/20/2021 57,000,000 |.... 0. 0. 0. ...0
PITTSBURGH .. 02/03/2022 19,538,160 |.... 0. 0. 0. ...0
WEST PALM BEACH .... 03/01/2022 39,646,416 |.... 0. 0. 0. ...0
BLOOMINGDALE 03/02/2022 26,624,836 |.... 0. 0. 0. ...0
ST. PETERSBURG 03/18/2022 64,750,000 |.... 0. 0. 0. ...0
CORDOVA ... .03/18/2022 .. . 60,000,000 |. 0 0 .0 0
ORLANDO ... 03/21/2022 ...9,713,810 |.... 0. .0, .0 ...0
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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
PALM HARBOR . 03/30/2022 52,514,000 |.... 0. 0.
DAVENPORT ... 03/30/2022 33,000,000 |.... 0. 0.
DAVENPORT .. 03/30/2022 13,500,000 |.... 0. 0.
SAN JOSE .. .05/05/2022 .. ..35,228,994 |. 0 0
GAINESVILLE .05/09/2022 .. . 52,425,000 |. 0 0
BAYTOWN ...... .05/26/2022 .. . 23,500,000 |. 0 0
CANAL WINCHESTER ... 05/27/2022 52,160,000 |.... 0. 0.
TUMWATER 06/01/2022 24,300,000 |.... 0. 0.
PANAMA CITY ... 06/28/2022 44,000,000 |.... 0. 0.
SAN DIEGO ... 07/08/2022 30,000,000 |.... 0. 0.
BROOMFIELD .. 07/26/2022 [ R 23,400,000 |.... 0. 0.
BROOMFIELD .. 07/26/2022 [ AP 6,152,052 |.... 0. 0.
PHOENI X 07/27/2022 49,831,570 |.... 0. 0.
MANAHAWKIN .. 07/28/2022 47,100,000 |.... 0. 0.
ALBUQUERQUE . .07/28/2022 .. . 28,500,000 |. 0 0
COLUMBUS .08/08/2022 .. . 67,500,000 |. 0 0
RENO ... .08/12/2022 .. . 60,272,826 |. 0 0
DALLAS . 08/26/2022 58,000,000 |.... 0. 0.
SAVANNAH 03/31/2022 JUR R 7,738,676 |.... 0. 0.
BOYNTON BEACH . 09/12/2022 [ IO 37,500,000 |.... 0. 0.
09/16/2022 [ R 22,000,000 |.... 0. 0.
CHATTANOOGA . 09/22/2022 N 40,150,000 |.... 0. 0.
FORT MEYERS ... 10/24/2022 82,000,000 |.... 0.
11/12/2021 29,353,830 |.... 0.
000325639 .... .. | CARSONVILLE ... 05/02/2022 0.
000325840 . .. | ROUND ROCK .05/02/2022 .. 0
000326631 . .. |KATY ... .05/02/2022 .. 0
000326333 . .. | CINCINNATI .05/02/2022 .. 0
000326035 . .. [UNION ... .05/02/2022 .. 0
000326715 . .. | WEST ALEXANDRIA . .05/02/2022 .. 0
000325625 ... .. | REDFORD 05/02/2022 0.
000326403 .... .. | OAK PARK . 05/02/2022 0.
000326645 .... .. |RICHVOND .. 05/02/2022 0.
000326729 .... . | BATON ROUGE . 05/02/2022 0.
000326492 .... 05/02/2022 0.
000325923 ... 05/02/2022 0.
000326250 . MONCKS CORNER . .05/02/2022 .. 0
000325499 . WICHITA .05/02/2022 .. 0
000326632 . .. | NAUGATUCK .05/02/2022 .. 0
000325313 . .. |HOUSTON ... .05/02/2022 .. 0
000326588 . . | CHICAGO ... .05/02/2022 .. 0
000325771 ... ELIZABETH ... 05/02/2022 0.
000326700 .... . | BARBOURSVILLE . 05/02/2022 0.
000326402 .... . 05/02/2022 0.
000326491 ... .. |KING GEORGE 05/02/2022 0.
000325798 .... .. |BALCH SPRINGS .... 05/02/2022 0.
000326193 .... .. | PORTSMOUTH .. 05/02/2022 0.
000326048 ... .. | SPRINGDALE .. 05/02/2022 0.
000325486 .... .. [LEESVILLE ... 05/02/2022 0.
000326416 . . | SAGAMORE ... .05/02/2022 .. 0
000325542 ... BEAVER FALLS 05/02/2022 .0,
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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

000325910 .... .. |BARNESVILLE ... 05/02/2022 0. .10 0 0.
000326021 .... .. | DAYTONA BEACH . 05/02/2022 0. 0. 0.
000326728 ... .. |NEW CASTLE 05/02/2022 0. 0 0.
000325854 . .. [WILLTAMSTONN .05/02/2022 .. 0 0 0
000326331 . .. | POUGHQUAG .05/02/2022 .. 0 0 0
000326428 . .. |ATCO .... .05/02/2022 .. 0 0 0
000325637 .... .. [MESA ... 05/02/2022 0. 0 0.
000325311 ... .. | SAPULPA ... 05/02/2022 0. 0. 0.
000325921 ... .. | CANTON ... 05/02/2022 0. 0 0.
000326643 .... . | FORT WORTH .. 05/02/2022 0. 0. 0.
000325623 .... . {1 AR RN 05/02/2022 0. 0 0.
000325325 ... o JLEXINGTON eeieeeeeieeeeeeeeeeeeeeeeen foeeeeemneeeen KY e i e e 05/02/2022 0. 0. 0.
000325865 ... o [SOUTH BEND vveiiiiiiieievceiiieeeenns fevnnieeeeeene N [ e 05/02/2022 0. 0 0.
000326657 ... 05/02/2022 0. 0. 0.
000326047 . .. | TOWNSHIP OF DEPTFORD . .05/02/2022 .. 0 0 0
000326415 . .. [ STICKNEY .. .05/02/2022 .. 0 0 0
000326103 . . |LAUREL .... .05/02/2022 .. 0 0 0
000325338 .... .| INTERLACHEN . 05/02/2022 0. 0. 0.
000326713 ... MANHATTAN ... 05/02/2022 0. 0 0.
000326587 ... 05/02/2022 0. 0. 0.
000325636 .... 05/02/2022 0. 0 0.
000326429 ... . 05/02/2022 0. 0. 0.
000326260 ... .. | CHARLOTTE HALL .. 05/02/2022 0. 0 0.
000325326 ... .. | MONTPEL IER 05/02/2022 0. 0. 0.
000325638 .... .. [CHICAGO 05/02/2022 0. 0 0.
000326427 . .. | GOOSE CREEK . .05/02/2022 .. 0 0 0
000325498 . .. [ COLUMBUS .. .05/02/2022 .. 0 0 0
000326809 . .. | MONTCLAIR .05/02/2022 .. 0 0 0
000325866 . .. | CINCINNATI .. .05/02/2022 .. 0 0 0
000325484 . .. [ JACKSON ... .05/02/2022 .. 0 0 0
000325409 ... . | WALDORF ... 05/02/2022 0. 0 0.
000326288 .... 05/02/2022 0. 0. 0.
000326102 .... 05/02/2022 0. 0 0.
000325852 .... . 05/02/2022 0. 0. 0.
000325796 .... . | MONTGOMERY .. 05/02/2022 0. 0 0.
000326586 ... CROWN POINT . 05/02/2022 0. 0. 0.
000326726 . .. | WHEATON ... .05/02/2022 .. 0 0 0
000326116 . . | ROANOKE .05/02/2022 .. 0 0 0
000325312 . .. [ENOLA ..... .05/02/2022 .. 0 0 0
000325540 . .. [MAYS LANDING .05/02/2022 .. 0 0 0
000326414 . . | NORTH LAS VEGAS . .05/02/2022 .. 0 0 0
000325949 ... .. | BETHESDA 05/02/2022 0. 0. 0.
000326794 .... .. [ SUNRISE 05/02/2022 0. 0 0.
000325691 .... . | VILLA PARK .. 05/02/2022 0. 0. 0.
000325616 .... ENGLAND ... 05/02/2022 0. 0 0.
000326566 ... MENTOR ... 05/02/2022 0. 0. 0.
000325900 ... .. [ ALLENDALE 05/02/2022 0. 0 0.
000326324 .... .. |BAKERSFIELD ... 05/02/2022 0. 0. 0.
000326622 .... .. | COWPENS ... 05/02/2022 0. 0 0.
000325546 . . | LUCAMA . .05/02/2022 .. 0 0 0
000326171 ... MADISON ... 05/02/2022 .0, 0. 0.
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000326338 .... .. [BALTIMORE ... 05/02/2022 0. 0 0.
000325830 ... .. | BOLINGBROOK . 05/02/2022 0. 0. 0.
000326268 .... . | SOUTHPORT ... 05/02/2022 0. 0 0.
000325532 . WESTON ... .05/02/2022 .. 0 0 0
000325559 . E GREENBUSH . .05/02/2022 .. 0 0 0
000326408 . .. | SILVER SPRING . .05/02/2022 .. 0 0 0
000325927 ... . | UPPER MARLBORO ... 05/02/2022 0. 0 0.
000326706 ... MIDDLEBURG 05/02/2022 0. 0. 0.
000326108 ... VIRGINIA BEACH .. 05/02/2022 0. 0 0.
000325859 ... . 05/02/2022 0. 0. 0.
000325617 ... .. | ALLIANCE . 05/02/2022 0. 0 0.
000326718 ... .. | SAINT ALBANS .. 05/02/2022 0. 0. 0.
000326551 .... . | NOBLESVILLE ... 05/02/2022 0. 0 0.
000326481 ... . 05/02/2022 0. 0. 0.
000325929 . .. | BALTIMORE .05/02/2022 .. 0 0 0
000326648 . .. | SHELTON .05/02/2022 .. 0 0 0
000326011 . .. | KAPLAN ... .05/02/2022 .. 0 0 0
000325789 ... .. |LITTLE FERRY .. 05/02/2022 0. 0. 0.
000325547 ... . | GREAT FALLS ... 05/02/2022 0. 0 0.
000325450 ... . 05/02/2022 0. 0. 0.
000326025 ... .. [SALT LAKE CITY .. 05/02/2022 0. 0 0.
000325463 .... . | LANCASTER 05/02/2022 0. 0. 0.
000325533 ... .. | TEMPERANCE .. 05/02/2022 0. 0 0.
000326323 ... .. |RIVERDALE ... 05/02/2022 0. 0. 0.
000326565 ... .. |GLEN BURNIE ... 05/02/2022 0. 0 0.
000326267 . .. |LEVITTOWN .05/02/2022 .. 0 0 0
000326649 . .. |HOUSTON .05/02/2022 .. 0 0 0
000325477 . .. |FAIRBURN .. .05/02/2022 .. 0 0 0
000326780 . .. | GRANITE FALLS . .05/02/2022 .. 0 0 0
000326240 . .. | NORTON ....... .05/02/2022 .. 0 0 0
000326337 ... .. |BALL GROUND . 05/02/2022 0. 0 0.
000325842 .... .. | TUCSON ... 05/02/2022 0. 0. 0.
000326480 ... .. | VALLEJO ... 05/02/2022 0. 0 0.
000325786 ... .. | BARNEGAT . 05/02/2022 0. 0. 0.
000326279 ... .. [MEMPHIS ... 05/02/2022 0. 0 0.
000325912 ... .. [MOUNT HOLLY SPRINGS .. 05/02/2022 0. 0. 0.
000326647 . .. |MILFORD ...... .05/02/2022 .. 0 0 0
000326405 . . [MILLVILLE .05/02/2022 .. 0 0 0
000325488 . .. | BRUNSIVICK .05/02/2022 .. 0 0 0
000326792 . .. |ROYSE CITY .. .05/02/2022 .. 0 0 0
000326010 . .. | TOPEKA ... .05/02/2022 .. 0 0 0
000325315 .... .. | CAMDEN .... 05/02/2022 0. 0. 0.
000325390 ... . | LUMBERTON ... 05/02/2022 0. 0 0.
000325925 ... .. | MANASSAS ... 05/02/2022 0. 0. 0.
000325627 ... . | WEST LAFAYETTE .. 05/02/2022 0. 0 0.
000326322 .... . 05/02/2022 0. 0. 0.
000325613 .... .. NORTH VERNON .. 05/02/2022 0. 0 0.
000326702 .... .. | EUDORA 05/02/2022 0. 0. 0.
000326278 ... .. | BELFAIR 05/02/2022 0. 0 0.
000325857 . .. | FLORISSANT .05/02/2022 .. 0 0 0
000325690 ... . |WHITE OAK ... 05/02/2022 .0, 0. .. 140,832 ... 0.
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000325531 ... . [NIAGARA FALLS . 05/02/2022 0. 0 0.
000325773 ... . 05/02/2022 0. 0. 0. ...0
000326493 .... .. [PHILADELPHIA .. 05/02/2022 0. 0 0. . (13,955)
000326418 . .. | TUCSON ... .05/02/2022 .. 0 0 0
000325601 . .. | SYRACUSE . .05/02/2022 .. 0 0 0
000325628 . . | BAKERSF IELD .05/02/2022 .. 0 0 0
000326265 ... . 05/02/2022 0. 0 0.
000326023 .... .. |LEBANON ... 05/02/2022 0. 0. 0.
000325856 .... .. [LAREDO .... 05/02/2022 0. 0 0.
000326335 ... . | ARCADIA ... 05/02/2022 0. 0. 0.
000325614 .... . 05/02/2022 0. 0 0.
000325558 ... .. | FREDERICKSBURG .. 05/02/2022 0. 0. 0.
000325926 .... . [ SIX MILE 05/02/2022 0. 0 0.
000325523 ... .. | LAKELAND .... 05/02/2022 0. 0. 0.
000325751 . .. [ WILMINGTON .05/02/2022 .. 0 0 0
000325695 . .. |DEER PARK .05/02/2022 .. 0 0 0
000326473 . .. |EDMOND ... .05/02/2022 .. 0 0 0
000325848 .... . [HOLLY HILL .. 05/02/2022 0. 0. 0.
000326613 ... WINCHESTER 05/02/2022 0. 0 0.
000326785 ... CLARKSVILLE ... 05/02/2022 0. 0. 0.
000326245 ... .. |PORTALES .. 05/02/2022 0. 0 0.
000326627 .... .. | CHESNEE ... 05/02/2022 0. 0. 0.
000325308 .... .. [ SEMMES . 05/02/2022 0. 0 0.
000326315 ... .. |EDEN .... 05/02/2022 0. 0. 0.
000326557 ... .. | THORNTON 05/02/2022 0. 0 0.
000326390 . .. |EVANSVILLE .. .05/02/2022 .. 0 0 0
000326259 . .. | MOUNT PLEASANT .05/02/2022 .. 0 0 0
000326327 . .. |LANCASTER ... .05/02/2022 .. 0 0 0
000326160 . .. | BALTIMORE .05/02/2022 .. 0 0 0
000326090 . .. | FAYETTEVILLE .05/02/2022 .. 0 0 0
000326257 ... .. [ SUNBURY 05/02/2022 0. 0 . . 0.
000325398 .... .. | THEODORE 05/02/2022 0. e 0 e 2,87 [ 2 371 ... 0.
000326625 .... .. |GREAT MILLS ... 05/02/2022 0. 0 .. 130,494 |... 0.
000325836 .... . |LUBBOCK ... 05/02/2022 0. 0. 0.
000325454 ... .. |ROUND TOP 05/02/2022 0. 0 0.
000326230 ... .. |DOUGLASVILLE .. 05/02/2022 0. 0. 0.
000326029 . .. [MISSOULA .. .05/02/2022 .. 0 0 0
000326174 . .. |ENFIELD .05/02/2022 .. 0 0 0
000325468 . .. | WATERTONN .05/02/2022 .. 0 0 0
000326486 . .. | CLEMENTON .05/02/2022 .. 0 0 0
000326244 . .. [SALEM .. .05/02/2022 .. 0 0 0
000326709 ... .. | HOLMES ... 05/02/2022 0. 0. . 0.
000325752 ... .. [STRATHAM .... 05/02/2022 0. 0 ... 113,365 |... 0.
000325510 .... . | WEST HAVEN .. 05/02/2022 0. 0 e 2,024 [ 2,024 |... 0.
000326300 ... 05/02/2022 0. 0 0.
000326002 .... GREENSBORO .. 05/02/2022 0. 0. 0.
000325905 ... .. | WALDORF ... 05/02/2022 0. 0 0.
000326091 .... .. | OAK LAWN . 05/02/2022 0. 0. 0.
000325384 .... .. |TEXAS CITY .. 05/02/2022 0. 0 0.
000325309 . . [LOUISVILLE .05/02/2022 .. 0 0 0
.0, 0. 0.

. | COOPER CITY ...

05/02/2022
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000325682 .... .. [DELANO .... 05/02/2022 0. 0 0.
000325980 ... .. [SHERIDAN .. 05/02/2022 0. 0. . 0.
000326314 .... .. | MANORVILLE 05/02/2022 0. 0 .. 274,526 |... 0.
000326312 . .. | CORPUS CHRISTI .05/02/2022 .. 0 0 1,212 0
000325763 . .. |UPPER DARBY . .05/02/2022 .. 0 0 0
000326256 . .. | TUCSON ... .05/02/2022 .. 0 0 0
000326028 .... .. |LANSING ... 05/02/2022 0. 0 0.
000325548 ... .. [PITTSBURGH .. 05/02/2022 0. 0. 0.
000326471 ... .. | WESTAMPTON .. 05/02/2022 0. 0 0.
000325991 ... . | PEARSALL . 05/02/2022 0. 0. 0.
000325534 ... .. |FISHERS ... 05/02/2022 0. 0 0.
000326243 ... .. | ALEXANDER 05/02/2022 0. 0. 0.
000325464 .... .. |RALEIGH ... 05/02/2022 0. 0 0.
000325762 .... .. | WATERFORD WORKS . 05/02/2022 0. 0. 0.
000326797 . .. |PARK CITY ... .05/02/2022 .. 0 0 0
000326611 . .. | TEMPE .. .05/02/2022 .. 0 0 0
000326187 . .. | HAMPTON .05/02/2022 .. 0 0 0
000326553 .... .. |BARTLETT . 05/02/2022 0. 0. 0.
000325917 ... . [ MOUNT MORRIS .. 05/02/2022 0. 0 0.
000325992 ... 05/02/2022 0. 0. 0.
000325466 .... 05/02/2022 0. 0 0.
000325750 ... . 05/02/2022 0. 0. 0.
000325694 .... . | DELMONT ... 05/02/2022 0. 0 0.
000326567 ... 05/02/2022 145,322 |.... 0. 0. 0.
000326623 .... . 05/02/2022 0. 0 0.
000326325 . .. | BARDSTOIIN .05/02/2022 .. ..2,625 | 0 0 0
000326172 . .. | WEST SALEM .. .05/02/2022 .. 0 0 0
000326707 . .. | ROANOKE RAPIDS .05/02/2022 .. 0 0 0
000326470 . .. | VILLA PARK .. .05/02/2022 .. 0 0 0
000325847 . .. | GLASSBORO .05/02/2022 .. 0 0 0
000326339 ... .. | SANFORD 05/02/2022 0. 0 0.
000325465 ... .. | SOUTH BEND .. 05/02/2022 0. 0. 0.
000326186 ... .. | BALTIMORE ... 05/02/2022 0. 0 0.
000326852 .... . | MINNEAPOLIS . 05/02/2022 0. 0. 0.
000326610 ... . 05/02/2022 0. 0 0.
000326409 ... .. | YOUNGSTOIIN .. 05/02/2022 0. 0. 0.
000326242 . . |FELTON .... .05/02/2022 .. 0 0 0
000325535 . TOLEDO .... .05/02/2022 .. 0 0 0
000325777 . .. |ELKINS PARK .05/02/2022 .. 0 0 0
000326789 . .. | SPRINGDALE .. .05/02/2022 .. 0 0 0
000325984 . . | YPSILANTI ... .05/02/2022 .. 0 0 0
000325742 .... .. [ INDIANAPOLIS .. 05/02/2022 0. 0. 0.
000325430 ... .. |DAYTON 05/02/2022 0. 0 0.
000325500 ... .. | STURGEON BAY .. 05/02/2022 0. 0. 0.
000325909 ... .. [ SAN ANTONIO ... 05/02/2022 0. 0 0.
000326845 ... . [ WILLTAMSTON ... 05/02/2022 0. 0. 0.
000325686 ... COWGILL ... 05/02/2022 0. 0 0.
000326179 ... WATERLOO . 05/02/2022 0. 0. 0.
000325970 ... .. | SNYDER ... 05/02/2022 0. 0 0.
000326450 . . [MINEOLA ... .05/02/2022 .. 0 0 0
.0, 0. 0.

BATON ROUGE ...

05/02/2022
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000325444 ... .. | BELTON 05/02/2022 0. 23 0 0.
000326394 .... .. |FORT WAYNE .. 05/02/2022 0. 0. 0.
000325672 .... .. | CANASTOTA 05/02/2022 0. 0 0.
000325699 . .. [MARIENVILLE .05/02/2022 .. 0 0 0
000326464 . .. | ROMULUS .05/02/2022 .. 0 0 0
000326166 . . |RUSKIN . .05/02/2022 .. 0 0 0
000326762 .... ASHEBORO .. 05/02/2022 0. 0 0.
000325387 ... . | SHELL ROCK .. 05/02/2022 0. 0. 0.
000325825 ... . 05/02/2022 0. 0 0.
000325527 ... .. |BLOOMFIELD HILLS ... 05/02/2022 0. 0. 0.
000326520 .... . | WEAVERVILLE 05/02/2022 0. 0 0.
000325443 ... INDIANAPOLIS .. 05/02/2022 0. 0. 0.
000326478 .....eevvvvvevvnnnneeeeenn [MILWAUKEE Looenniiiiiiiniiiiicncinens [ W o s 05/02/2022 0. 0 0.
000326236 ... . 05/02/2022 0. 0. 0.
000325811 . .. | BRENTIOOD .05/02/2022 .. 0 0 0
000326776 . .. | SPRINGDALE .. .05/02/2022 .. 0 0 0
000325513 . .. [MIDDLETOWN .. .05/02/2022 .. 0 0 0
000326178 ... .. | WAUWATOSA ... 05/02/2022 0. 0. 0.
000325985 ... .. [STEPHENVILLE .. 05/02/2022 0. 0 0.
000326006 ... .. |LEVITTOWN 05/02/2022 0. 0. 0.
000326616 ... .. | AUBREY ... 05/02/2022 0. 0 0.
000325971 ... .. [ VON ORMY .. 05/02/2022 0. 0. 0.
000326304 .... .. [CHANDLER ... 05/02/2022 0. 0 0.
000326788 ... .. | SPRINGDALE .. 05/02/2022 0. 0. 0.
000326248 .... .. [ SAN ANTONIO . 05/02/2022 0. 0 0.
000326463 . .. [MOBILE .... .05/02/2022 .. 0 0 0
000326221 . .. | ORLANDO ... .05/02/2022 .. 0 0 0
000326533 . .. | CLEVELAND .05/02/2022 .. 0 0 0
000325998 . .. [LONOKE . .05/02/2022 .. 0 0 0
000325514 . .. | SUMMERVILLE .05/02/2022 .. 0 0 0
000325837 ... .. | LANCASTER 05/02/2022 0. 0 0.
000326233 .... .. | NORTH CHESTERFIELD ... 05/02/2022 0. 0. 0.
000326177 ... . | VIRGINIA BEACH 05/02/2022 0. 0 0.
000325539 ... SI0UX CITY .. 05/02/2022 0. 0. 0.
000326489 ... . 05/02/2022 0. 0 0.
000326080 ... GONZALES . 05/02/2022 0. 0. 0.
000326787 . .. | CONOVER ... .05/02/2022 .. 0 0 0
000325385 . .. | COLONIAL BEACH .05/02/2022 .. 0 0 0
000326150 . .. | SAINT LOUIS . .05/02/2022 .. 0 0 0
000326392 . .. | WAUKEGAN . .05/02/2022 .. 0 0 0
000325441 . .. | HUTCHINSON .05/02/2022 .. 0 0 0
000325511 ... . | ELK MOUND ... 05/02/2022 0. 0. 0.
000325697 .... 05/02/2022 0. 0 0.
000326019 ... 05/02/2022 0. 0. 0.
000326462 .... . 05/02/2022 0. 0 0.
000326772 ... .. | GLENN HEIGHTS . 05/02/2022 0. 0. 0.
000326544 .... .. | NEWPORT NEWS .. 05/02/2022 0. 0 0.
000326302 .... .. | GLENDALE 05/02/2022 0. 0. 0.
000325526 ... .. [NORTH LAS VEGAS .... 05/02/2022 0. 0 0.
000326786 . .. | CASTLE HAYNE .. .05/02/2022 .. 0 0 0
000325373 ... . | KOKOMO ... 05/02/2022 .0, 0. 0.
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000326176 ... .. | CHICAGO ... 05/02/2022 0. 0 0.
000325838 .... .. | CONCORD ... 05/02/2022 0. 0. 0.
000325754 .... .. | MUKWONAGO ... 05/02/2022 0. 0 0.
000325698 . .. |LUGOFF ... .05/02/2022 .. 0 0 0
000326488 . . | ORCHARD PARK .. .05/02/2022 .. 0 0 0
000325442 . .. |NORTH LAS VEGAS . .05/02/2022 .. 0 0 0
000325824 .... .. | LANDOVER 05/02/2022 0. 0 0.
000325740 ... . [OWINGS MILLS .. 05/02/2022 0. 0. 0.
000326461 ... . 05/02/2022 0. 0 0.
000325982 ... .. | WHEATON 05/02/2022 0. 0. 0.
000326018 ... | VELM ... 05/02/2022 0. 0 0.
000325456 ... .. | CINCINNATI 05/02/2022 0. 0. 0.
000325810 ... .. |MERRILLVILLE .. 05/02/2022 0. 0 0.
000325518 ... . [MIAMI 05/02/2022 0. 0. 0.
000326696 . .. | HOCKLEY .05/02/2022 .. 0 0 0
000326510 . | ANNA ... .05/02/2022 .. 0 0 0
000325746 . .. | OSAWATOMIE .05/02/2022 .. 0 0 0
000325988 .... .. [MECHANICSVILLE .. 05/02/2022 0. 0. 0.
000325351 ... .. [MAYBELL ... 05/02/2022 0. 0 0.
000325891 .... .. | SEABECK ... 05/02/2022 0. 0. 0.
000325816 ... .. | COLUMBLS ... 05/02/2022 0. 0 0.
000325732 ... . | MANHATTAN ... 05/02/2022 0. 0. 0.
000325364 .... . 05/02/2022 0. 0 0.
000325974 ... .. | WESTMINSTER 05/02/2022 0. 0. 0.
000326441 .... .. | CORTLANDT MANOR ... 05/02/2022 0. 0 0.
000325420 . .. [LITTLE ROCK .05/02/2022 .. 0 0 0
000326371 . .. | AMBOY .. .05/02/2022 .. 0 0 0
000326073 . . | FAIRBURN .. .05/02/2022 .. 0 0 0
000326385 . .. [ IDALOU . .05/02/2022 .. 0 0 0
000326087 . . | PHARR ... .05/02/2022 .. 0 0 0
000325352 ... .. | SOUTH HOLLAND .... 05/02/2022 0. 0 0.
000326695 ... .. | BRANDYWINE 05/02/2022 0. 0. 0.
000325664 .... . | SAINT PETERSBURG 05/02/2022 0. 0 0.
000325449 ... .. | COLORADO SPRINGS ... 05/02/2022 0. 0. 0.
000326467 ... . |NEW ORLEANS 05/02/2022 0. 0 0.
000325892 .... .. [ INDIANAPOLIS .. 05/02/2022 0. 0. 0.
000325650 . . | BALTIMORE .05/02/2022 .. 0 0 0
000326821 . | ILION .. .05/02/2022 .. 0 0 0
000325519 . . | HOMESTEAD .05/02/2022 .. 0 0 0
000325594 . MOUNT AUBURN .05/02/2022 .. 0 0 0
000326370 . . |BRYAN ........ .05/02/2022 .. 0 0 0
000326169 ... FARMINGTON .. 05/02/2022 0. 0. 0.
000326072 .... .. | OZONE PARK .. 05/02/2022 0. 0 0.
000325365 ... .. [ JANESVILLE .. 05/02/2022 0. 0. 0.
000325580 ... .. | NEW OXFORD .. 05/02/2022 0. 0 0.
000326384 .... .. | BRANDYWINE .. 05/02/2022 0. 0. 0.
000326086 ... .. | FORT WAYNE .. 05/02/2022 0. 0 0.
000326849 .... .. [LINCOLN 05/02/2022 0. 0. 0.
000326142 .... .. |LINDENHURST . 05/02/2022 0. 0 0.
000326440 . . | LUCEDALE . .05/02/2022 .. 0 0 0
000326607 ... RIVERSIDE ... 05/02/2022 .0, 0. 0.
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000325688 ... 05/02/2022 0. . 106 |.. 0 ..3,563 |. ...3,563 |... 0. ...0
000326452 .... 05/02/2022 0. 0. .. 963 |. 0. ...0
000326750 ... 05/02/2022 0. 0 0. ...0
000326307 . .. | PHENIX CITY .05/02/2022 .. 0 0 0 0
000325814 . . | PEKIN .. .05/02/2022 .. 0 0 0 0
000325376 . .| INDIANAPOLIS .05/02/2022 .. 0 0 0 0
000325432 ... .. | EDGENOOD 05/02/2022 0. 0 0. ...0
000325758 .... . | STOCKTON .. 05/02/2022 0. 0. 0. ...0
000326084 .... 05/02/2022 0. 0 0. ...0
000325502 .... 05/02/2022 0. 0. 0. ...0
000325459 ... . 05/02/2022 0. 0 0. ...0
000325972 ... .. | BALTIMORE 05/02/2022 0. 0. 0. ...0
000325590 .... . [MAYS LANDING .. 05/02/2022 0. 0 0. ...0
000326681 ... KRESGEVILLE ... 05/02/2022 0. 0. 0. ...0
000326071 . . |NEOSHO ... .05/02/2022 .. 0 0 0 0
000325999 . NORMAN PARK . .05/02/2022 .. 0 0 0 0
000325827 . .. [ SOUTHFIELD .05/02/2022 .. 0 0 0 0
000325447 ... . | JAMAICA 05/02/2022 0. 0. 0. ...0
000325592 ... SAINT LOUIS . 05/02/2022 0. 0 0. ...0
000326008 ... 05/02/2022 0. 0. 0. ...0
000326846 ... 05/02/2022 0. 0 0. ...0
000325377 ... . 05/02/2022 0. 0. 0. ...0
000326604 .... .. |HONEYVILLE .. 05/02/2022 0. 0 0. ...0
000326153 .... . [UNION CITY .. 05/02/2022 0. 0. 0. ...0
000325987 ... 05/02/2022 0. 0 0.
000325745 . . .05/02/2022 .. 0 0 0 . (11,897)(..
000326097 . .. | SOUTHBRIDGE . .05/02/2022 .. 0 0 0 0.
000325689 . .. [LEHIGH ACRES .05/02/2022 .. 0 0 0 . (30,239)(..
000326451 . .. [CALLAO .... .05/02/2022 .. 0 0 0
000326833 . .. | BEAUMONT . .05/02/2022 .. 0 0 0
000326521 .... .. [WAYNESVILLE ... 05/02/2022 0. 0 0.
000326465 ... .| TALLADEGA ... 05/02/2022 0. 0. 0.
000326605 ... 05/02/2022 0. 0 0.
000326680 ... 05/02/2022 0. 0. 0.
000326847 ... SELLERSBURG . 05/02/2022 0. 0 0.
000325433 ... .. | ALLENTON . 05/02/2022 0. 0. 0.
000325661 . .. | KOKOMO ... .05/02/2022 .. 0 0 0
000326479 . .. | SICKLERVILLE .05/02/2022 .. 0 0 0
000326237 . .. | ARDMORE ... .05/02/2022 .. 0 0 0
000326431 . .. | CANTON . .05/02/2022 .. 0 0 0
000326673 . .. | WAPPINGERS FALLS .05/02/2022 .. 0 0 0
000326375 ... . | KENMORE 05/02/2022 0. 0. 0.
000325737 ... 05/02/2022 0. 0 0.
000325965 ... . 05/02/2022 0. 0. 0.
000326203 .... .. [ SAN ANTONIO . 05/02/2022 0. 0 0.
000325723 ... .. |PLAQUEMINE .. 05/02/2022 0. 0. 0.
000326687 ... .. | ASH GROVE ... 05/02/2022 0. 0 0.
000325369 ... .. |DALLAS 05/02/2022 0. 0. 0.
000325341 .... .. [PARISH .... 05/02/2022 0. 0 0.
000325951 . . | TUCSON . .05/02/2022 .. 0 0 0
000326217 ... RICHMOND .. 05/02/2022 .0, 0. 0.
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000326459 ... .. [MILLHEIM . 05/02/2022 0. 0 0.
000325895 ... . | OWENTON ... 05/02/2022 0. 0. 0.
000325653 .... . 05/02/2022 0. 0 0.
000325438 . .. | CLEMENTON .05/02/2022 .. 0 0 0
000326813 . .. | JACKSON ... .05/02/2022 .. 0 0 0
000326529 . .. |PHILADELPHIA .05/02/2022 .. 0 0 0
000325411 ... . | EAGLE BRIDGE 05/02/2022 0. 0 0.
000326064 .... TUCSON ... 05/02/2022 0. 0. 0.
000326827 ... THORNTON .. 05/02/2022 0. 0 0.
000326672 .... . 05/02/2022 0. 0. 0.
000326430 ... .. | ROCKAWAY BEACH .. 05/02/2022 0. 0 0.
000325426 ... .. [ COLUMBUS ... 05/02/2022 0. 0. 0.
000326769 ... . | EL DORADO ... 05/02/2022 0. 0 0.
000325668 ... SARATOGA SPRINGS ... 05/02/2022 0. 0. 0.
000326076 . | MANY ... .05/02/2022 .. 0 0 0
000326756 . .. | PEA RIDGE ... .05/02/2022 .. 0 0 0
000325896 . .. [ SICKLERVILLE .05/02/2022 .. 0 0 0
000326444 .... .. | CALABASAS 05/02/2022 0. 0. 0.
000325598 ... .. [MOBERLY ... 05/02/2022 0. 0 0.
000326388 .... . | ROCHESTER 05/02/2022 0. 0. 0.
000326686 ... RED BLUFF ... 05/02/2022 0. 0 0.
000326826 ... CAPE CORAL .. 05/02/2022 0. 0. 0.
000325807 ... HAMPSTEAD ... 05/02/2022 0. 0 0.
000326216 ... MARANA 05/02/2022 0. 0. 0.
000326291 .... .. [HAMDEN .... 05/02/2022 0. 0 0.
000325584 . .. |CICERO ... .05/02/2022 .. 0 0 0
000326458 . . | GEORGETOIN .. .05/02/2022 .. 0 0 0
000325353 . .. | BAKERSFIELD .05/02/2022 .. 0 0 0
000325963 . .. [SOUTH BEND .. .05/02/2022 .. 0 0 0
000325665 . .. |BELLEVILLE .05/02/2022 .. 0 0 0
000326061 ... .. | PLAINFIELD .. 05/02/2022 0. 0 0.
000326768 ... .. | ROCKY POINT . 05/02/2022 0. 0. 0.
000325367 .... .. |HERMITAGE ... 05/02/2022 0. 0 0.
000325893 .... . | WEATHERFORD . 05/02/2022 0. 0. 0.
00032559 ... .. |NEW ALBANY .. 05/02/2022 0. 0 0.
000326838 ... o |MILLVILLE ... 05/02/2022 0. 0. 0.
000325804 . .. [UPTON ... .05/02/2022 .. 0 0 0
000326811 . .. | BRISTOL .05/02/2022 .. 0 0 0
000326387 . .. | LAKEWOOD . .05/02/2022 .. 0 0 0
000325366 . .. [COLUMBIA . .05/02/2022 .. 0 0 0
000326825 . .. |LONG BEACH .05/02/2022 .. 0 0 0
000326159 ... .. | FRANKSVILLE ... 05/02/2022 0. 0. 0.
000325976 .... . | KANNAPOLIS .. 05/02/2022 0. 0 0.
000325734 .... 05/02/2022 0. 0. 0.
000326215 .... . 05/02/2022 0. 0 0.
000326290 ... .. | WOOD RIVER .. 05/02/2022 748 ... 0. 0. 0.
000325978 ... .. | WILMERDING 05/02/2022 0. 0 0.
000326823 .... . | JEFFERSONVLLE . 05/02/2022 0. 0. 0.
000325354 ... MASON CITY .. 05/02/2022 0. 0 0.
000326399 . .. |EPSOM ..... .05/02/2022 .. 0 0 0
000325736 ... . | SALEM TWP ... 05/02/2022 .0, 0. 0.
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0003255% ... .. | GONZALES . 05/02/2022 0. 0 .. 166 |. 0. ...0
000326539 ... .. [CARMEL .... 05/02/2022 0. 0. 0. ...0
000325964 .... . |BLUE ISLAND ... 05/02/2022 0. 0 0. ...0
000326130 . .. |ELMONT ....... .05/02/2022 .. 0 0 0 0
000326227 . .. |HAVRE DE GRACE .05/02/2022 .. 0 0 0 0
000326442 . .. |POWERS .... .05/02/2022 .. 0 0 0 0
000325507 ... . [MADISON ... {1 AR RN 05/02/2022 0. 0 0. ...0
000326074 .... BRIDGETON ...eeeeeeeeeeeemnieeeeemmnies Jeemmmeeeeeeen N o el 05/02/2022 0. 0. 0. ...0
000326609 ......enevvevvnnnneneeenn [HDSON Lovveiniiiiiiiiiiniiiiiinccccinies e MA e o 05/02/2022 0. 0 0. ...0
000326386 ... o | SOUTH BEND .eeeeeeeeeeeeieeeeeeeeeeeee Jeeeemmmeeeeeenn N i e 05/02/2022 0. 0. 0. ...0
000325437 ... .. [DORCHESTER ....ovvvviviviniieieinnineeeennn foeeneeeeeeenn MA s [ s 05/02/2022 0. 0 0. ...0
000325819 ... CPINSON e Jeemeeeeeeeee Al [ [ 05/02/2022 0. 0. 0. ...0
000325977 ....eevvvnnveevennnnnnnnns [PHILADELPHIA ©ooiiiiiiiiiiiiiiiiiiiinn [ Pha oo s 05/02/2022 0. 0 0. ...0
000325679 ... . 05/02/2022 0. 0. 0. ...0
000325340 . .. |GRAIN VALLEY .05/02/2022 .. 0 0 0 0
000326754 . .. [KISSIMMEE .05/02/2022 .. 0 0 0 0
000325805 . .. | ANDOVER ... .05/02/2022 .. 0 0 0 0
000326282 .... .. | WETUMPKA . 05/02/2022 0. 0. 0. ...0
000325588 .... .. | MADERA 05/02/2022 0. 0 0. ...0
000326505 ... . | WARNER ROBINS . 05/02/2022 0. 0. 0. ...0
000325332 ... .. | DURHAM ... 05/02/2022 0. 0 0. ...0
000326449 .... . | OXFORD ... 05/02/2022 0. 0. 0. ...0
000326040 ... 05/02/2022 0. 0 0. ...0
000326747 ... ALEXANDRIA .. 05/02/2022 0. 0. 0. ...0
000326296 .... .. [VINELAND . 05/02/2022 0. 0 0. ...0
000325872 . .. |HURON ... .05/02/2022 .. 0 0 0 0
000326110 . .. | BALLWIN .05/02/2022 .. 0 0 0 4)
000326352 . . | FREMONT .05/02/2022 .. 0 0 0 0
000325700 . .05/02/2022 .. 0 0 0 0
000325402 . .05/02/2022 .. 0 0 0 0
000326054 .... 05/02/2022 0. 0 0. ...0
000326594 .... 05/02/2022 0. 0. 0. ...0
000325490 ... 05/02/2022 0. 0 0. ...0
000326664 .... 05/02/2022 0. 0. 0. ...0
000326366 .... CORAL SPRINGS . 05/02/2022 0. 0 0. ...0
000326068 ... .. | NEENAH 05/02/2022 0. 0. 0. ...0
000325713 . .. |BAY SHORE .05/02/2022 .. 0 0 0 0
000325899 . .. [ SINTON ... .05/02/2022 .. 0 0 0 0
000326581 . .. | TERRYVILLE .05/02/2022 .. 0 0 0 0
000326448 . .. | CROSS LANES . .05/02/2022 .. 0 0 0 0
000326136 . . | EMERY .. .05/02/2022 .. 0 0 0 0
000326378 ... AUSTIN ... 05/02/2022 0. 0. 0. ...0
000325659 ... . [KISSIMMEE ... 05/02/2022 0. 0 0. ...0
000326802 .... 05/02/2022 0. 0. 0. ...0
000325492 ... 05/02/2022 0. 0 0. ...0
000326295 ... 05/02/2022 0. 0. 0. ...0
000326053 .... . 05/02/2022 0. 0 0. ...0
000325347 ... .. | MONTGOMERY .. 05/02/2022 0. 0. 0. ...0
000325873 ... .. [ ASHEBORO ... 05/02/2022 0. 0 . 0. ...0
000326067 . .. | WASHINGTON .. .05/02/2022 .. ..2,656 |. 0 0 2,737 | 0
000325631 ... . [ WICHITA FALLS . 05/02/2022 128,716 |.... .0, L0 132,296 |. .. 122,770 |... 0.
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000325416 .... .. [MANSFIELD ... 05/02/2022 0. L3 0 0.
000326803 .... .. | GREENSBORO .. 05/02/2022 0. 0. 0.
000326379 ... .. | SOUTH WEBER . 05/02/2022 0. 0 0.
000325561 . . [MIDLOTHIAN .05/02/2022 .. 0 0 0
000326503 . .05/02/2022 .. 0 0 0
000325884 . .05/02/2022 .. 0 0 0
000325809 ... 05/02/2022 0. 0 0.
000325642 .... . 05/02/2022 0. 0. 0.
000326675 ... .. | WATERBLRY ... 05/02/2022 0. 0 0.
000326079 ... .. | PHILADELPHIA .. 05/02/2022 0. 0. 0.
000326759 ... .. |FORT WORTH 05/02/2022 0. 0 0.
000325400 ... .. |FAYETTEVILLE .. 05/02/2022 0. 0. 0.
000326592 .... . [MIAMI 05/02/2022 0. 0 0.
000326815 .... JAMAICA ... 05/02/2022 0. 0. 0.
000326517 . .. |ELKTON ... .05/02/2022 .. 0 0 0
000326350 . .. [ JACKSONVILLE .05/02/2022 .. 0 0 0
000326205 . .. [HUBERT .... .05/02/2022 .. 0 0 0
000325870 ... .. | SOMERTON .. 05/02/2022 0. 0. 0.
000326420 .... .. [ JACKSON 05/02/2022 0. 0 0.
000326662 .... . | EMMETSBURG .. 05/02/2022 0. 0. 0.
000325599 ... . 05/02/2022 0. 0 0.
000325967 .... .. | BINGHAMTON .. 05/02/2022 0. 0. 0.
000326219 .... .. [SANTA CLARITA . 05/02/2022 0. 0 0.
000326294 .... . | SAINT ROSE 05/02/2022 0. 0. 0.
000325725 ... 05/02/2022 0. 0 0.
000325641 . . .05/02/2022 .. 0 0 0
000326434 . .. [WINTHROP .. .05/02/2022 .. 0 0 0
000325883 . .. | SPRINGTOIN .05/02/2022 .. 0 0 0
000325585 . . [ CHICAGO ... .05/02/2022 .. 0 0 0
000325953 . .. | PATASKALA .05/02/2022 .. 0 0 0
000326732 .... .. [HORIZON CITY .. 05/02/2022 0. 0 0.
000326800 ... .. | LAKE WORTH 05/02/2022 0. 0. 0.
000325941 .... .. [PHILADELPHIA .. 05/02/2022 0. 0 0.
000325885 ... .. | JASPER ... 05/02/2022 0. 0. 0.
000325643 .... . [DANVILLE . 05/02/2022 0. 0 0.
000326078 ... BALTIMORE ... 05/02/2022 0. 0. 0.
000326674 . .. | SAN ANTONIO . .05/02/2022 .. 0 0 0
000325587 . .. | FLORISSANT .05/02/2022 .. 0 0 0
000326432 . .. |OZARK .. .05/02/2022 .. 0 0 0
000326814 . . |HILTON . .05/02/2022 .. 0 0 0
000325345 . .. |LAFAYETTE .05/02/2022 .. 0 0 0
000325871 ... .. | CEDAR RAPIDS .. 05/02/2022 0. 0. 0.
000326502 .... . | NORFOLK ... 05/02/2022 0. 0 0.
000326744 .... 05/02/2022 0. 0. 0.
000326661 ... 05/02/2022 0. 0 0.
000325726 .... . 05/02/2022 0. 0. 0.
000325968 .... .. [PORT ANGELES .. 05/02/2022 0. 0 0.
000326758 ... .. | ROGERS 05/02/2022 0. 0. 0.
000325428 ... . | ANNISTON 05/02/2022 0. 0 0.
000326121 . .| INDIANAPOLIS .05/02/2022 .. 0 0 0
000326065 ... CARLSBAD .. 05/02/2022 .0, 0. 0.
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000325898 .... .. [ SPRINGTOIN 05/02/2022 L3190 0. .10 0 0.
000325358 ... .. | TUSCALOOSA 05/02/2022 0. 0. 0.
000326668 ... . |BOILING SPRINGS .... 05/02/2022 0. 0 0.
000326426 . [ YOMA L .05/02/2022 .. 0 0 0
000326356 . .. |LAFAYETTE .05/02/2022 .. 0 0 0
000326724 . . | WINDBER ... .05/02/2022 .. 0 0 0
000325565 ... .. [Chicopee .. 05/02/2022 0. 0 0.
000326598 .... . | TAMARAC ... 05/02/2022 0. 0. 0.
000325323 ... LA GRANGE 05/02/2022 0. 0 0.
000326128 ... LAS VEGAS ... 05/02/2022 0. 0. 0.
000326031 ... 05/02/2022 0. 0 0.
000325578 .... .. |NEW ORLEANS ... 05/02/2022 0. 0. 0.
000326585 .... .. |GLEN BURNIE ... 05/02/2022 0. 0 0.
000326343 .... .. [PHILADELPHIA .. 05/02/2022 0. 0. 0.
000326045 . .. | CASA GRANDE . .05/02/2022 .. 0 0 0
000326808 . .. | TEANECK .05/02/2022 .. 0 0 0
000326101 . .. |MILTON . .05/02/2022 .. 0 0 0
000325481 ... .. [METHUEN ... 05/02/2022 0. 0. 0.
000325406 .... . |PITTSFIELD .. 05/02/2022 0. 0 0.
000326357 ... . 05/02/2022 0. 0. 0.
000326190 .... .. | BAXTER SPRINGS 05/02/2022 0. 0 0.
000326655 ... . | LOGANVILLE 05/02/2022 0. 0. 0.
000326413 .... . 05/02/2022 0. 0 0.
000325876 ... .. | JACKSONVILLE .. 05/02/2022 0. 0. 0.
000326299 ... .. | STEGER 05/02/2022 0. 0 0.
00032549 . .. |PHILADELPHIA .05/02/2022 .. 0 0 0
000326653 . .. | YULEE .. .05/02/2022 .. 0 0 0
000326355 . .. [WICHITA .05/02/2022 .. 0 0 0
000326597 . .. |LEICESTER .05/02/2022 .. 0 0 0
000326737 . . | ODESSA ... .05/02/2022 .. 0 0 0
000326127 ... BAKERSFIELD ... 05/02/2022 0. 0 0.
000325850 ... . 05/02/2022 0. 0. 0.
000325324 ... .. | PORT BARRINGTON .... 05/02/2022 0. 0 0.
000325920 ... .. |BROOKLYN ... 05/02/2022 0. 0. 0.
000326030 ... .. | BUNKER HILL 05/02/2022 0. 0 0.
000326807 ... .. | BOLTON ... 05/02/2022 0. 0. 0.
000326584 . .. | MARENGO .05/02/2022 .. 0 0 0
000326509 . .. |ROEBUCK ... .05/02/2022 .. 0 0 0
000325780 . .. | SUMMERVILLE .05/02/2022 .. 0 0 0
000326342 . .. |BROADVIEW ... .05/02/2022 .. 0 0 0
000326640 . .. | NAVARRE ... .05/02/2022 .. 0 0 0
000325947 ... .. | WOODBRIDGE .. 05/02/2022 0. 0. 0.
000326100 ... .. | THORNTON .. 05/02/2022 0. 0 0.
000325649 ... . [KILLEEN ... 05/02/2022 0. 0. 0.
000326272 .... 05/02/2022 0. 0 0.
000325933 ... 05/02/2022 0. 0. 0.
000325635 ... .. | TOWA COLONY . 05/02/2022 0. 0 . 0.
000326710 ... .. | PENDLETON ... 05/02/2022 0. 0. ... 136,665 |... 0.
000326056 ... .. | MIRAVAR ... 05/02/2022 0. 0 .. 1,196 |... 0.
000325404 . . | CHARLOTTE .05/02/2022 .. 0 0 12,191 0
000326410 ... KNOXVILLE ... 05/02/2022 .0, L0 283 | 283 |. 0.
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000325418 ... . |UNTONDALE ... 05/02/2022 0. 19 0
000326271 ... . 05/02/2022 0. 0.
000326806 ... .. | BELLMAWR .... 05/02/2022 0. 0
000325320 . .. |REIDSVILLE .05/02/2022 .. 0 0
000325930 . .. | ROBSTOWN .05/02/2022 .. 0 0 .
000325632 . .. [ COLUMBUS .. .05/02/2022 .. 0 0 1,215
000325576 .... .. |FAYETTEVILLE .. 05/02/2022 0. 0 .. 106,421 |...
000326438 .... . |LAUREL SPRINGS .. 05/02/2022 0. 0.
000326736 ... . 05/02/2022 0. 0
000325334 ... .. |WEST SPRINGFIELD 05/02/2022 0. 0.
000325860 ... .. | NEW BRAUNFELS .... 05/02/2022 0. 0
000326508 ... .. | DES MOINES .. 05/02/2022 0. 0.
000325562 .... .. |HOLDEN 05/02/2022 0. 0
000326043 .... .. |VIRGINIA BEACH .. 05/02/2022 0. 0.
000326818 . .. | SAN ANTONIO . .05/02/2022 .. 0 0
000326651 . .. | CARMEL . .05/02/2022 .. 0 0
000326353 . .. | PROSPECT .05/02/2022 .. 0 0
000325862 .... . |AUSTIN ... 05/02/2022 0. 0.
000325349 ... .. | ALBUQUERQUE ... 05/02/2022 0. 0
000326208 .... .. | KANSAS CITY ... 05/02/2022 0. 0.
000326283 .... . [MIDFIELD . 05/02/2022 0. 0
000325405 ... . 05/02/2022 0. 0.
000326055 ... .. |PATTERSON 05/02/2022 0. 0
000326665 ... . | SAINT MARTINVILLE . 05/02/2022 0. 0.
000325494 ... ADDISON 05/02/2022 0. 0
000326721 . .. | INDIANAPOLIS .05/02/2022 .. 0 0
000325419 . .. [KIRKWOOD .. .05/02/2022 .. 0 0
000325550 . . |BRICK TWP .05/02/2022 .. 0 0
000325633 . NEW ULM .05/02/2022 .. 0 0
000326069 . . | WESTAMPTON .05/02/2022 .. 0 0
000326367 .... BEL AIR 05/02/2022 0. 0
000325321 ... .. | PRINCETON 05/02/2022 0. 0.
000326340 .... .. [MERRILLVILLE .. 05/02/2022 0. 0
000326582 .... .. [CHICAGO ... 05/02/2022 0. 0.
000326507 ... .. | KEARNY ... 05/02/2022 0. 0
000326139 .... .. |SUFFOLK ... 05/02/2022 0. 0.
000326284 . . |DECATIR ... .05/02/2022 .. 0 0
0 0
0 0
0 0
0 0
0. 0.

.. [DEXTER TWP ..
. |PORT SAINT LUCIE

CARTHAGE ...

.. | PORTSMOUTH ..
. | FORT MITCHELL .

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

05/02/2022 121 381 |....
05/02/2022 .o fevveeeneenns e | 202,707

............ 202,707

121 381 .

............ 202,707

.. 121,381 |...

NEWPORT NEWS ...vveerernenninsenninninnenas 0 0 eeieeee 202,707 |ovvierenen 202,707 [oviviineiiniiene
0299999. Mortgages with partial repayments 3,603,101,508 0 0 18,657,327 18,340,232 0 (317,094) (317,094)
000325310 ... 1o |DALTON e Joeennennenenens BAeccsicisis foeeies e [ 05/02/2022 ....05/15/2023 ....98,082 |.... 0 0 e 0. ... (4,792)
000325314 ... . MADISON SNV [SUURUUUURUURUU || IUTUURUIUURR ISTORPIPRU Ut 05/02/2022 ....05/15/2023 ...58,283 |.... 0 0 L0 Lo (4,492)
000325316 ... o | LAS VEGAS ..vveeeeeeeeeeneeniesienienees [eeverreneeneneee Vo o v o 05/02/2022 ....06/15/2023 0 0 L0
000325317 evveveeeeeneenenneenens |BURTON Lo foeeneeneeseeneese Ml o e [ 05/02/2022 ....06/15/2023 0. 0 e L0
000325318 ....vvveverernenneeneens [READING weviviiiniininniinienenenenienie fooenneneesenens PR e e [ 05/02/2022 ....04/17/2023 0 0 L0
000325328 ...eenveneeeeneeneeneen | SAPULPA tiiiiiiiiieenieie e e Joeeneeneeneeneens O foeeies e [ 05/02/2022 ...04/17/2023 0. 0. L0

000325329

05/02/2022 .....{...... 05/15/2023
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Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
000325335 ... 05/02/2022 ....05/15/2023 .. 57,176 |.... 0. 0 ... 61,075 |... 0. ....2,149 02,149
000325339 ... 05/02/2022 ....04/17/2023 ..... .. 185,511 [.... 0. 0. .. 192,282 |... 0. ...1,126 ....1,126
000325359 ... . 05/02/2022 ....06/15/2023 ....75,908 [.... 0. 0 el 16,197 ... 0.
000325378 . .. |GIDDINGS .. .05/02/2022 .. .06/15/2023 78,569 |. 0 0 . 81,060 0
000325380 . .. [ALBANY .... .05/02/2022 .. .04/17/2023 .39,555 |. 0 0 ..38,657 0
000325381 . .. |GRANITE CITY .05/02/2022 .. .06/15/2023 .37,081 ). 0 0 ..43,652 0
000325382 ... .. |PELL CITY 05/02/2022 ....05/15/2023 ....59,924 |.... 0. 0 0.
000325386 ... .. |PELL CITY ... 05/02/2022 ....04/17/2023 ....58,195 [.... 0. 0. 0.
000325391 ... . | FLORENCE .... 05/02/2022 ....04/17/2023 ... .. 135,792 |.... 0. 0 0.
0003253% ... . 05/02/2022 ....04/17/2023 102,488 |.... 0. 0. 0.
0003253% ... .. [NEW BRITAIN 05/02/2022 ....05/15/2023 265,139 |.... 0. 0 0.
000325403 ... . | WOODSBORO ... 05/02/2022 ....06/15/2023 0. 0. . 0.
000325421 ... . 05/02/2022 ....05/15/2023 0. 0 ... 126,382 |... 0.
000325424 ... . | WILLTAMSFIELD . 05/02/2022 ....04/17/2023 0. 0. ... 100,497 |... 0.
000325425 . PONTIAC ... .05/02/2022 .. .04/17/2023 0 0 . 80,784 0
000325429 . LAS VEGAS ... .05/02/2022 .. .05/15/2023 0 0 120,581 0
000325436 . PHILADELPHIA .05/02/2022 .. .04/17/2023 . 0 0 . 119,571 0
000325455 ... .. | JERSEY CITY ... 05/02/2022 ....05/15/2023 221,301 |.... 0. 0. 228,075 | .. 229,965 |... 0.
000325473 ... . [PHILADELPHIA .. 05/02/2022 ....04/17/2023 .97,702 ... 0. 0 100,083 |. 0.
000325474 ... . 05/02/2022 ....04/17/2023 ..... .. 169,083 |.... 0. 0. 174,258 |. 0.
000325493 ... .. | GERMANTOIN .. 05/02/2022 ....05/15/2023 94,777 . 0. 0 ... 97,678 |. 0.
000325497 ... .. | MELBOURNE ... 05/02/2022 ....06/15/2023 0. 0. .. 88,027 |. 0.
000325509 ... .. | WEST POINT 05/02/2022 ....04/17/2023 0. 0 0.
000325512 ... .. | SUMMERVILLE ... 05/02/2022 ....04/17/2023 0. 0. . . 0.
000325515 ... .. |EDISON ... 05/02/2022 ....05/15/2023 0. 0 ... 246,769 |... 0.
000325521 . . | ROCKFORD .. .05/02/2022 .. .05/15/2023 0 0 .. 74,339 0 ..
000325529 . MISSOURI CITY . .05/02/2022 .. .05/15/2023 0 0 246,741 0 . (28,068)|..
000325543 . PAWCATUCK ... .05/02/2022 .. .04/17/2023 0 0 137,606 0 ...(3,409)(..
000325570 . .. [Philadelphia .05/02/2022 .. .04/17/2023 0 0 121,210 0 . (11,350)(..
000325571 . .. | PALM BEACH GARDENS .05/02/2022 .. .04/17/2023 . 0 0 . 281,947 0 . (29,027)|..
000325579 ... .. | NORTH BRANFORD 05/02/2022 ....04/17/2023 252,130 |.... 0. 0 258,997 |. ... 252,735 |... 0.
000325591 ... .. [ WILLTAMSON 05/02/2022 ....04/17/2023 117,658 |.... 0. 0. 121,089 |. ... 121,801 |... 0.
000325605 ... .. [SAINT AUGUSTINE . 05/02/2022 ....05/15/2023 138,367 |.... 0. 0 142,214 |. .. 137,675 |... 0.
000325647 .... .. |WHITESBORO .. 05/02/2022 ....04/17/2023 ....96,619 [.... 0. 0. ....99,346 |. . 0.
000325651 .... CPESHTIGO e v W e el 05/02/2022 ....05/15/2023 ... 80,047 |.... 0. 0 ....82,497 |. .... 80,310 |... 0.
000325666 ... LOUISVILLE .. 05/02/2022 ....04/17/2023 103,605 |.... 0. 0. 106,776 |. .. 100,461 |... 0.
000325667 . .. | WATERFORD .05/02/2022 .. .04/17/2023 .. 198,188 |. 0 0 204,255 0
000325670 . .. | MARYSVILLE .05/02/2022 .. .06/15/2023 .. 272,958 |. 0 0 281,313 0
000325675 . .. | SOMERSET .. .05/02/2022 .. .05/15/2023 .. 134,352 |. 0 0 135,412 0
000325681 . .. | TUCSON . .05/02/2022 .. .04/17/2023 .. 109,852 |. 0 0 108,887 0
000325683 . .. |LEOMINSTER .. .05/02/2022 .. .04/17/2023 .. 249,541 |. 0 0 . 248,967 0
000325684 .... .. |WINSTON SALEM . 05/02/2022 ....05/15/2023 160,071 |.... 0. 0. 164,964 |. ... 164,94 |... 0.
000325693 .... .. [WICHITA ... 05/02/2022 ....05/15/2023 104,468 |.... 0. 0 107,666 |. ... 103,240 |... 0.
000325701 ... .. |RIALTO .... 05/02/2022 ....06/15/2023 117,323 |.... 0. 0. 120,914 |. ... 122,060 |... 0.
000325702 .... .. [COLUMBIA ... 05/02/2022 ....04/17/2023 148,679 |.... 0. 0 162,723 |. ... 153,621 |... 0.
000325703 .... o [MILLVILLE ... 05/02/2022 ....05/15/2023 101,403 |.... 0. 0. 104,507 |. ... 101,737 |... 0.
000325709 ... .. [HAMMOND ... 05/02/2022 ....04/17/2023 180,159 |.... 0. 0 185,374 |. ... 178,621 |... 0.
000325712 ... .. [ANTIOCH ... 05/02/2022 ....05/15/2023 141,043 |.... 0. 0. 145,360 |. ... 135,526 |... 0.
000325721 ... .. | RAEFORD 05/02/2022 ....05/15/2023 0. 0 .. 150,661 |. .. 145,262 |... 0.
000325724 . . | LANSDONNE .05/02/2022 .. .05/15/2023 0 0 .49,154 |. 0
.0, 0. 0.

000325731 ...

. | HARRISBURG

05/02/2022

...04/17/2023 ...

.. 14,707 ).
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000325733 ... 05/02/2022 ....05/15/2023 ... 65,781 [...
000325735 ... 05/02/2022 ....04/17/2023 ..... .. 100,060 |....
000325743 .... 05/02/2022 ....04/17/2023 108,837 |....
000325747 . .05/02/2022 .. .04/17/2023 .. 128,831 |.
000325748 . .05/02/2022 .. .05/15/2023
000325778 . .05/02/2022 .. .04/17/2023 . 144,588 (13 324)
000325782 ... 05/02/2022 ....04/17/2023 ... 110,260 |. ... 100,372 |... (9,888),
000325794 ... 05/02/2022 ....05/15/2023 ..... 326,89 |. ... 297,233 |... .. (29,661)
000325797 ... 05/02/2022 ....06/15/2023 ..... 190,312 |. ... 190,312 |...
000325801 ... 05/02/2022 ....05/15/2023 ..... 106,593 |. ... 102,161 |...
000325806 ... 05/02/2022 ....05/15/2023 ..... 231,790 | ... 234,928 |...
000325813 .... 05/02/2022 ....06/15/2023 ..... 134,359 |. ... 135,632 |...
000325815 ... 05/02/2022 ....04/17/2023 100,061 |.... 102,928 |. .. 102,284 |...
000325820 .... 05/02/2022 ....04/17/2023 ....16,123 [....
000325821 . .05/02/2022 .. .05/15/2023 137,324 |.
000325822 . .05/02/2022 .. .06/15/2023 .32,562 |.
000325823 . .05/02/2022 .. .04/17/2023
000325846 .... 05/02/2022 ....04/17/2023
000325858 .... 05/02/2022 ....04/17/2023
000325863 .... 05/02/2022 ....05/15/2023
000325864 .... 05/02/2022 ....05/15/2023
000325881 ... 05/02/2022 ....05/15/2023
000325887 ... 05/02/2022 ....06/15/2023
000325890 ... 05/02/2022 ....05/15/2023 . .
000325903 ... 05/02/2022 ...04/17/2023 . 112,393 |...

000325906 .
000325907 .
000325911 .
000325914 .
000325924 .
000325939 ...
000325950 ....
000325957 ...
000325969 ...
000325973 ...
000325994 ....
000325995 .
000326015 .
000326016 .
000326036 .
000326050 .
000326051 ...
000326052 ...
000326057 ...
000326058 ...
000326059 ...
000326062 ...
000326083 ...
000326098 ...
000326099 .
000326109 ...

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

.05/02/2022 ..

..74,434
172,317

.04/17/2023
.04/17/2023
.04/17/2023
.04/17/2023
.04/17/2023
....05/15/2023
....04/17/2023
....05/15/2023
....06/15/2023
....05/15/2023
....04/17/2023

.04/17/2023
.04/17/2023
.04/17/2023
.05/15/2023
.05/15/2023
....04/17/2023

...04/17/2023

05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022

. 84,761
.. 107,764 |...

05/02/2022 .
.. 105,879 |...

100,903 |.... 103,992 E

05/02/2022 . .

05/02/2022 ....04/17/2023 374,297 |.... 385,435 |. ... 350,629 |...
05/02/2022 ....05/15/2023 130,490 |.... 134,484 |. ... 128,112 ...
05/02/2022 ...05/15/2023 104,709 |.... 107,915 |. .. 107,915 |...

....06/15/2023 .. 203,554 |...
....04/17/2023
....05/15/2023

.04/17/2023

...05/15/2023 ...

05/02/2022
05/02/2022
05/02/2022

O 0O 0 000 0000000000000 ODO0OODOOOCOODOODODOODODOODODOODOOODOOO OO OO O OO

0 0O 0O 00 0000000000000 O0O0O0O0O0O0DO0O0O0DO0O0DO0OO0OODO0OO0OODO0OODOOOO OO0 OO O O O

05/02/2022 .. 118 97 |...

.. (12,095),

O 0O 0 000 0000000000000 ODO0OOOOODOODODOODODOODODOODODOODOOO OO OO O OO

(4,911),
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000326112 ... .. | RAEFORD 05/02/2022 ....04/17/2023 0. 0 .. 194,610 |. .. 179,990 |... 0. . (14,620) .. (14,620)
000326129 .... .. | PARMA HEIGHTS . 05/02/2022 ....04/17/2023 0. 0. LL92,777 |, 0.
000326132 .... .. |PORT ST LUCIE . 05/02/2022 ....04/17/2023 0. 0 0.
000326137 . .. | COLONIA ... .05/02/2022 .. .04/17/2023 0 0 0
000326155 . .. [ SUPERIOR .05/02/2022 .. .04/17/2023 0 0 0
000326156 . . | TAYLOR . .05/02/2022 .. .05/15/2023 0 0 0
000326161 ... LA PORTE . 05/02/2022 ....06/15/2023 0. 0 0.
000326162 .... 05/02/2022 ....04/17/2023 0. 0. 0. ....1,851 ....1,851
000326182 .... GOLDSBORO ... 05/02/2022 ....06/15/2023 0. 0 0. ....1,83% ....1,836
000326184 ... .. | HENDERSON ... 05/02/2022 ....05/15/2023 0. 0. 0. . (17,321) .. (17,321)
000326209 .... .. |DES MOINES .. 05/02/2022 ....06/15/2023 0. 0 0.
000326210 ... .. | HOUSTON ... 05/02/2022 ....04/17/2023 0. 0. . 0.
000326224 .... .. [APOPKA .... 05/02/2022 ....06/15/2023 0. 0 ... 107,350 |... 0.
000326229 ... . | COLORADO SPRINGS 05/02/2022 ....05/15/2023 0. 0. .. 160,751 |... 0.
000326247 . .. [NEWARK .......... .05/02/2022 .. .04/17/2023 0 0 128,147 0
000326264 . .. |LAKE STEVENS .. .05/02/2022 .. .04/17/2023 0 0 147,899 0
000326266 . .. | SHELBY TOWNSHIP . .05/02/2022 .. .04/17/2023 . 0 0 . 115,778 0
000326274 .... .. | SOUTH RIVER 05/02/2022 ....04/17/2023 193,875 |.... 0. 0. 199,809 |. .. 183,211 |... 0.
000326275 ... .. [ JERSEY SHORE .. 05/02/2022 ....04/17/2023 ....39,893 [.... 0. 0 ....40,994 . 0.
000326276 ... L. | MIAMI 05/02/2022 ....04/17/2023 ... 14,889 [.... 0. 0. ...15,344 |. 0.
000326281 ... .. | STOUGHTON 05/02/2022 ....05/15/2023 ..... .. 186,172 |.... 0. 0 0.
000326285 ... .. [ MOUNT VERNON .. 05/02/2022 ....06/15/2023 ....63,397 [.... 0. 0. . . . 0.
000326292 .... .. [MARIETTA .... 05/02/2022 ....04/17/2023 154,413 |.... 0. 0 159,140 |. ... 147,180 |... 0.
000326310 ... .. | SWANSBORO ... 05/02/2022 ....04/17/2023 186,239 |.... 0. 0. 191,940 |. ... 191,940 |... 0.
000326311 ... .. | PALATKA 05/02/2022 ....04/17/2023 129,802 |.... 0. 0 133,775 |. .. 127,347 |... 0.
000326313 . .. | PORTSMOUTH .05/02/2022 .. .04/17/2023 0 0 0 0.
000326316 . .. | PHILADELPHIA .05/02/2022 .. .04/17/2023 0 0 0 (4,525)|.. ...(4,525)
000326326 . .. |ROMEOVILLE .. .05/02/2022 .. .04/17/2023 0 0 0 . (12,686)|.. . (12,686)
000326332 . .. | BAKERSFIELD .05/02/2022 .. .06/15/2023 0 0 0 ... 596 |.. ... 596
000326336 . .. | PORTAGE ... .05/02/2022 .. .05/15/2023 . 0 0 . . 0 (6,655)|.. (6,655)
000326346 .... .. MARYSVILLE .. 05/02/2022 ....04/17/2023 120,827 |.... 0. 0 124,52 |. ...114 460 |... 0. . (10,066) .. (10,0866),
000326348 .... . | CORAL SPRINGS . 05/02/2022 ....05/15/2023 ..... .. 206,607 |.... 0. 0. .. 212,931 |. 218,741 ... 0.
000326354 .... 05/02/2022 ....05/15/2023 ....59,962 [.... 0. 0 ... 61,797 | ... 61,163 |... 0.
000326358 .... . 05/02/2022 ....06/15/2023 ...97,623 |.... 0. 0. ....99,91 |. ... 100,473 |... 0.
000326361 .... .. | WESTTOUN . 05/02/2022 ....06/15/2023 0. 0 .. 316,749 |. ... 318,540 |... 0.
000326365 ... .. [ VINELAND . 05/02/2022 ....04/17/2023 0. 0. .. 144,840 |. ... 144,840 |... 0.
000326380 . .. | SHERIDAN .. .05/02/2022 .. .04/17/2023 0 0 65,771 |. . 62,608 0
000326391 . .. |ROUND LAKE .. .05/02/2022 .. .04/17/2023 0 0 117,181 |. 111,144 0
000326395 . .. | OAK FOREST .. .05/02/2022 .. .04/17/2023 0 0 . 80,040 0
000326397 . .. |MERRILLVILLE .05/02/2022 .. .04/17/2023 0 0 . 48,617 0
000326404 . .. |NORTH BERGEN .05/02/2022 .. .04/17/2023 0 0 0
000326446 .... .. | KOKOMO 05/02/2022 ....05/15/2023 0. 0. 0.
000326447 ... .. | GOOSE CREEK . 05/02/2022 ....05/15/2023 0. 0 0.
000326455 ... . | JONESBURG ... 05/02/2022 ....06/15/2023 0. 0. 0.
000326476 ... 05/02/2022 ....05/15/2023 0. 0 0.
000326513 .... . 05/02/2022 ....04/17/2023 0. 0. . . . 0.
000326531 .... .. | MCDONOUGH 05/02/2022 ....04/17/2023 0. 0 213,486 |. ... 196,436 |... 0.
000326534 .... .. [ JACKSONVILLE .. 05/02/2022 ....05/15/2023 101,288 |.... 0. 0. 104,389 |. ... 105,384 |... 0.
000326542 .... .. [NORTH POLE .. 05/02/2022 ....05/15/2023 168,838 |.... 0. 0 174,006 |. . 172,128 |... 0. (1,878),
000326547 . . | GALLOWAY . .05/02/2022 .. .04/17/2023 .. 114,306 |. 0 0 .. 117,805 |. 107,480 0 . (10,325)
.0, 0. 0.

000326580 ...

. | HOUSTON ...

05/02/2022 ...04/17/2023 ... 105,920 |.... 108,938 |. .. 102,202 ...

(6,737)
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000326585 ... .. | TORRINGTON 05/02/2022 ....04/17/2023 0. 0 ... 155,438 |... 0. ...(2,386), (2,386)
000326559 ... . | WEST WARWICK .. 05/02/2022 ....04/17/2023 0. 0 . 157,111 | 0. . (13,619), .... (13,619)
000326560 ... 05/02/2022 ....04/17/2023 0. 0 .. 221,223 |... 0. ....1,204 ... 1,204
000326568 . .. | CORPUS CHRISTI .05/02/2022 .. .04/17/2023 0 0 170,546 0
000326573 . .. | BELLINGHAM .06/02/2022 .. .04/17/2023 0 0 353,941 0
000326590 . .. | WARWICK ... .05/02/2022 .. .05/15/2023 . 0 0 186,028 0
000326593 ... .. | HAWTHORN Wo0DS 05/02/2022 ....06/15/2023 358,213 |.... 0. 0 ... 369,038 |... 0.
000326596 .... .. |HIALEAH ... 05/02/2022 ....04/17/2023 212,210 |.... 0. 0 ... 204,374 |... 0. ... (13,693), ... (13,693)
000326599 ... . | PUEBLO ... 05/02/2022 ....04/17/2023 203,775 |.... 0. 0 ... 197,238 |... 0. ... (12,774), ... (12,774),
000326602 ... DES PLAINES . 05/02/2022 ....04/17/2023 ..... .. 270,482 |.... 0. 0 . .. 254,902 |... 0. . (28,859), .. (23,859),
000326614 .... VIRGINIA .... 05/02/2022 ....04/17/2023 ....40,858 |.... 0. 0 ....42,109 |. . 0. ...(3,560),
000326615 ... .. | ALBUQUERQUE . 05/02/2022 ....04/17/2023 165,715 |.... 0. 0 170,788 |. ... 167,951 |... 0. . (12,837), .. (12,837),
000326624 .... .. | FORT WORTH .. 05/02/2022 ....06/15/2023 199,385 |.... 0. 0 205,075 |. ... 207,850 |... 0.
000326629 ... .. | KEARNEY ... 05/02/2022 ....04/17/2023 ..... .. 215,891 |.... 0. 0 ... 222,499 |... 0.
000326635 . .. |EL PASO ... .06/02/2022 .. .06/15/2023 .89,499 |. 0 0 ..92,239 0 ..
000326636 . .. | OLIVE BRANCH .05/02/2022 .. .04/17/2023 .. 110,548 |. 0 0 113,932 0 0. 0
000326646 . . | SYRACUSE ... .06/02/2022 .. .06/15/2023 .. 102,493 |. 0 0 ..98,650 0 (6,855)|.. (6,855)
000326658 ... BEAVERCREEK 05/02/2022 ....06/15/2023 135,817 |.... 0. 0 .. 127,393 |... 0. . (12,581), .. (12,581),
000326663 ... DAYTON ... 05/02/2022 ....04/17/2023 ....72,261 |.... 0. 0 0. (6,679),
000326667 ... GONZALES . 05/02/2022 ....04/17/2023 ..... .. 137,866 |.... 0. 0 0. .. (11,521),
000326669 ... . | JOHNSONVILLE .. 05/02/2022 ....06/15/2023 79,441 0. 0 0.
000326699 ... 05/02/2022 ....04/17/2023 ..... . 132,977 |.... 0. 0 . . . 0.
000326701 ... 05/02/2022 ....06/15/2023 144,657 |.... 0. 0 149,085 |. 142,421 | 0.
000326717 ... WINTER HAVEN .. 05/02/2022 ....04/17/2023 116,781 |.... 0. 0 120,355 |. ... 115,264 |... 0.
000326720 .... ROCKY FACE 05/02/2022 ....04/17/2023 ....30,155 |.... 0. 0 ... 31,078 |. ... 31,078 |... 0.
000326730 . .. | KANSAS CITY ... .05/02/2022 .. .05/15/2023 .. 201,161 |. 0 0 207,319 |. 199,070 0
000326738 . . | PROVIDENCE VILLAGE .06/02/2022 .. .04/17/2023 .. 177,076 |. 0 0 .. 182,4% |. 177,038 0
000326739 . .. |NAPLES .......... .05/02/2022 .. .04/17/2023 .. 216,985 |. 0 0 .. 223,627 |. 215,079 0
000326752 . .. | BENTONVILLE .06/02/2022 .. .04/17/2023 . 115,628 0 0 119,167 109,286 0 .
000326782 . . |DORAL ... .05/02/2022 .. .05/15/2023 .. 290,810 0 0 .. 299,675 275,528 0 . (24,147)|.. . (24,147),
000326784 .... WYLIE .. 05/02/2022 ....04/17/2023 310,266 |.... 0. 0 319,763 |. ... 290,886 |... 0. .... (28,877), .... (28,877),
000326791 ... . | LEHIGH ACRES .. 05/02/2022 ....04/17/2023 207,516 |.... 0. 0 213,527 |. ... 199,736 |... 0. ... (13,791), ... (13,791),
000326793 ... 05/02/2022 ....06/15/2023 238,345 |.... 0. 0 245,641 |. ...219,881 |... 0. .... (25,760), .... (25,760),
000326798 .... 05/02/2022 ....04/17/2023 126,032 |.... 0. 0 129,890 |. ... 117,577 |... 0. ... (12,313), ... (12,313),
000326801 .... LEHIGH ACRES .. 05/02/2022 ....04/17/2023 272,005 |.... L0 0 280,424 |. ... 261,812 |... 0. .... (18,612), .... (18,612)
000326812 .... .. |NEPTUNE ... 05/02/2022 ....06/15/2023 197,588 |.... 0. 0 203,636 |. .. 187,605 |... 0. . (16,031), .... (16,031)
000326822 . . | ELKHART . .06/02/2022 .. .04/17/2023 .. 127,500 |. 0 0 .. 131,067 |. 129,822 0 ...(1,245)|.. ...(1,245),
000326844 . KANSAS CITV 05/02/2022 ...05/15/2023 .. 114,078 |.... .. ..0].. ..0].. .. 117,570 |. ... 115,540 |... 0. ...(2,030), ...(2,030),
0399999 Mortgages dISposed 27,451,441 0 821 258 0 0 821,258 0 28,272,699 27,301,155 0 (971,544) (971,544)
0599999 - Totals 3,630,552,949 0 1,036,507 0 0 1,036,507 0 46,930,026 45,641,388 0 (1,288,639) (1,288,639)
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC ....coooeiiiiiiiiiiiiiiiininnnn, BOSTON ....eeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ VA.......... First Eagle Direct Lending Fund IV, LLC ......ccoeeeeenennn oeeee 1.EFE ......|.. . 12/03/2018 .. fovvieie e | | 74,665 |..oeeveeiiiiiiiiiiiiiiiiiiiins oo [ 8.330
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 74,665 0 0
000000-00-0 ......... AUDAX MEZZANINE [V oo WILMINGTON AUDAX MEZZANINE 1V oo o s ...00/30/2016 ... 124,278 |eveeeeiiiiiiiiiiiiiiiiiiiiiies e 1,335,090
000000-00-0 ......... AUDAX MEZZANINE V .. WILMINGTON . .| AUDAX MEZZANINE V . ...01/01/2022 ... ....408,957 .. 59,055,438 |...
000000-00-0 . ..[BARINGS L.P. ........ CHARLOTTE BARINGS L.P. ........ 11/16/2021 .400,000 |.. 3,600,000
000000-00-0 . ..|Golub Capital Partners GDLC Feeder Fund CHICAGO .. Golub Capital Partners GDLC Feeder Fund ..08/12/2022 .405,000 |.. .. 10,530,000
000000-00-0 . PineBridge Investments L.P. .... NEW YORK PineBridge Investments L.P. ...... ..11/28/2018 . L361,463 | e
000000-00-0 ......... PineBridge Investments L.P. Il NEW YORK ... .|PineBridge Investments L.P. Il .. . )....11/25/2020 ... ....512,861 1,094,733 |...
000000-00-0 ......... PineBridge Investments L.P. 111 ..oooooiiiiiiiiiiiiiiiiii NEW YORK ...oeeeeiiiiiiiiiiiiiiiiiiiiiiie, PineBridge Investments L.P. 111 ...ooooviiiiiiiinnnnnnns fooiiiiiies e, ... 10/20/2022 ... |veeeee e e | 1,128,750 [o.eeeeeeeiiiiiiiiiiiiiiiiiii i, 4,017,631
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 3,341,309 0 79,632,892
000000-00-0 ......... |Benefit Street Partners BSPSOFI| Structured Note ...................... |WILMINGTON ........................................... DE.......... Benefit Street Partners BSPSOFII Structured Note .......... [cccoceeen coeeeeiii|onns 04/08/2020 ... |.eeeeesveveins foi i 369,616 ....evvveeeeniiiiiiiiiiiiiiins |oeeieiiiiiieee 3,851,103
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 369,616 0 3,851,103
6099999. Total - Unaffiliated 0 3,785,590 0 83,483,995
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 0 3,785,590 0 83,483,995
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [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 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........|Boston ... Cash Return Distribution ... ....06/29/2006 ...|....04/25/2023 ...|.... 3,838,551 |... .0 K
000000-00-0 ..... HGI Multifamily Credit Fund Norfolk .. e | Cash Return Distribution ... ...07/06/2022 ...|....04/21/2023 ...|.... 3,768,204 |... .
1199999. Non-Registered Private Funds - Mortgace Loans - Unaffiliated 7,606,755 0
First Eagle Direct Lending Fund IV, LLC
000000-00-0 ..... First Eagle Direct Lending Fund IV, LLC ..... BOSTON ..vvvvvvvivnnnnniinininnnnnes ‘ ......... MA o [ |....12/03/2018 ...‘....04/24/2023
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Unaffiliated
000000-00-0 ..... AUDAX MEZZANINE IV . | WILMINGTON . . DE.. .| AUDAX MEZZANINE IV . ....00/30/2016 ...|....04/11/2023 ...|....... .
000000-00-0 ..... AUDAX MEZZANINE V . | WILMINGTON ... ... DE.........| AUDAX MEZZANINE V ... ....01/01/2022 ...|....06/16/2023 ...|. .177 375 |...
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .. WILMINGTON ... ... DE......... | AUDAX SENIOR LOAN FUND I ... ....02/01/2018 ...|....05/04/2023 ...|.......667,885 ...
000000-00-0 ..... BARINGS L.P. CHARLOTTE ...NC.. .| BARINGS L.P. ... 1171672021 ...|....05/15/2023 ...|....... 424,152 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ..., [ (71 VPR R || S Partners 11 .....ooiiiiiiiiiiiiiiiiiiiiiiennes ...04/01/2018 ...|....05/06/2023 ...|....... 394,082 ..o
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ........ceeviiiiiiiiiiiiiiiiiiiiiieinns [0 [0 /PR R || S Partners 12 ..., ...04/01/2018 ...|....05/06/2023 ...|....... 2 (0 O F  FORRN (VN U 247,707 |....... O (0 O U [V
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO ...08/12/2022 ...|....06/08/2023 ...|.......216,108 [......ccoooeeens Jovrrrvrvnnnnnnnn Jovveeeeeeeeeenns foveeeeeeeees fooviiiiiiiinnn0 fovviiiiiiiiiinns oo, 216,108 |....... 216,108
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [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 ..... PineBridge Investments L.P. .......cccceveeens L=/ G R L) S, PineBridge Investments L.P. ...... ....11/28/2018 ...|....06/05/2023 ... , K R | SR SN 124,654 s
000000-00-0 ..... PineBridge Investments L.P. Il .. . | NEW YORK LY. .|PineBridge Investments L.P. Il ....11/25/2020 ...|....04/08/2023 . ...690,548 |.. e . ....690,548 . .
000000-00-0 ..... PineBridge Investments L.P. |11 NEW YORK ... P P N PineBridge Investments L.P. Ill ...10/20/2022 ...|....04/03/2023 ...|.... 1,225,728 | .. ... 1,225,728 |.... 1,225,728 e s
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,220,567 0 0 0 0 0 0 4,220,567 4,220,567 0 0 0 0
Benefit Street Partners BSPSOFII Structured Benefit Street Partners BSPSOFII
000000-00-0 ..... Note \ovvvveieieiiiiiiieeeeeeee WILMINGTON tvvvvvvvvvvvnvvnnnnnnnns Joveeenns DE......... Structured Note ......oovvvvvvvviiiiniinnnnns oo 04/08/2020 ...|.... 05/25/2023 ...J....... 861,897 [...oooeeeeieeees fovennnniniiiiinn Jovvveeiiiiiiiins o foii 0 e foeenn 861,897 |....... 861,897 [...oooeeiiiiiies fovvviiniiiiiiins |oveiiiiiiinns O oo,
1999999. Joint Venture Interests - Common Stock - Unaffiliated 861,897 0 0 0 0 0 0 861,897 861,897 0 0 0 0
6099999. Total - Unaffiliated 12,753,735 0 0 0 0 0 0 5,299,938 5,299,938 0 0 0 75,475
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 12,753,735 0 0 0 0 0 0 5,299,938 5,299,938 0 0 0 75,475
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ...eeeeeeeeee e eeeeee e e e eenn e e eennn e eennnns | eeeeriniinnees [ennnd 05/01/2023 ..... Interest Capitalization 1.A ... .
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiirnniiiiiiiiiiieiereirin e crrri e srnra s ennnneeenns | aeeeeenniieeees fonnnd 06/01/2023 ..... Interest Capitalization 1A ...
38378N-YB-3 ......... GNR 2014-24 KZ = 4.062% 01/16/54 ....oemvneeeeeeee e e e e eeene e e eeenn e eennnnes | ceevvnnniinnnes Jeennid 06/01/2023 ..... Interest Capitalization .. 1.A ...
912810-TL-2 ......... U S TREASURY  4.000% 11/15/52 ...coiivviiniiiiiiiiiiiieccciii e sennnnnnes | eeeeeenniineees fonnid 06/14/2023 ..... BANK of AMERICA SEC .. 2,780,000 |... 1A ...
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 ....eeeeeeenaeieeennneeeeeemenaeeeeeennneeeeennnneeeeeennnneeeeeennnns | cevvvnnninnens Jonnid 05/18/2023 ..... Various ... e 4,230,000 |... 1.A ...
912820-GK-1 ......... US TREASURY NOTES ~ 1.125% 01/15/33 .evvvniiiiiiiiiiiiiiiin v nesnnnniens | eeeeeennieeees fonnid 06/13/2023 ..... Various ... ... 13,784,365 |. .... 14,080,000 |... 1A ...
91282C-GM-7 ......... US TREASURY NOTES  3.500% 02/15/33 ..eveeeeeeeeenieeeeeeeni e e eeenne e e eenne e e eennne e eeennns | cevvvnnnninnens Jeennid 06/13/2023 ..... Various ... 11,125,001 |. .... 11,220,000 |... 1.A ...
912820-HB-0 ......... US TREASURY NOTES  3.625% 05/15/26 ...evvuuniiiiiiniiiiiiiiiiiiiiiiiiiininecisniisessesnnnnsessesnnns | aeeeeessnnnenes |ounnsd 06/09/2023 ..... BMO CAPITAL MARKETS CORP . .. 29,550,000 ). ... 30,000,000 |... ... 82, 1.4 ... .
0109999999. Subtotal - Bonds - U.S. Governments 61,549,072 62,326,879 268,014 XXX
3136B4-VK-1 ......... FNR 2019-27 MZ ~ 4.000% 06/25/59 ....evvvvuniiiiiiiiieeiiiiine e cciiie e ernni e eennni s snnnnnnns | eeeeeenninneees fonnid 06/01/2023 ..... Interest Capitalization
3137BE-VJ-0 ......... FHUS K040 X1 0.811% 09/25/24 04/11/2023 ..... BREAN CAPITAL LLC ....
3137BN-GU-2 ......... FHUS K054 X1 1.291% 01/25/26 04/12/2023 ..... BREAN CAPITAL LLC ....
3137BS-RG-0 ......... FHUS K059 X1  0.423% 09/25/26 04/11/2023 ..... BREAN CAPITAL LLC ....
3137BT-AE-1 . ..|FHLMC Multifamil KO60ured P K060 X1 ~0.188% 10/25/26 04/11/2023 BREAN CAPITAL LLC .
3137BX-R2-0 . ..| FREDDIE MAC 4682 K064 X1  0.736% 03/25/27 04/11/2023 BREAN CAPITAL LLC ....
3137F3-PA-6 . ..|FHR FHR 4772 2D 4.000% 11/15/47 . 06/01/2023 Interest Capitalization
S137FF-XM-4 ......... FHLMC KGO5 X1 0.402% 01/25/31 .... 04/06/2023 ..... BREAN CAPITAL LLC .
3137FL-6G-4 ......... FHUS K088 X1  0.654% 01/25/29 04/03/2023 ..... BREAN CAPITAL LLC .... ... 13,560,497 |.
62630W-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME  5.400% 09/01/30 04/05/2023 ... | BARCLAYS ..ot eeeeie e e e e ee e e e e e et e e e e e e e e e e e e nna e e e e e e nnn e e e e eennn e e e eennnaaeeeennnnns reernnnnaeeeeennnaaeeeernnnaaeees Joerrniaaeeeenn e 6,900,000 |.
88034Y-UNI-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL ~ 5.200% 07/01/41 ..eeviiiiiiiiiiiiiiiiiiiniecciiiineneennn | eeeeveniieeens ol 05/22/2023 ..... BARCLAYS ... .. 6,963,411 |.
88034Y-UN-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL  5.200% 07/01/41 ...eiiiiiiiiiiiiiiniieeeeennniineeeeene | avvvvnnnnnnnns Jennnd 05/22/2023 ..... BARCLAYS ... 201,589 |. 201,589 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 35,827,154 14,140,851
06761*-AA-4 ......... BARINGS Barings NAPLF |1 4.750% 10/11/31 .eeeieeiiee e eeeee e eeeennneeees | eevvviniinnnns [eennid 06/27/2023 ..... PRIVATE PLACEMENT ... e et et e e e et e e e e ee e e e e e e e e e e mmn e e e e e ennnaeeeeemnnnaeeeennnnnns reeennnnaaeeermmnnnseeeennnnnaenees Joermnnaanreemnnnnnnnees 1,600,000 |.eevveneieeennnnnns 1,600,000
72304@-AB-6 ......... PINEBRIDGE ~ 9.966% 09/21/32 .....ccevvviniiiiiiiiiiiiiiiii e ennnninees | eeeeeenniineees fonnnd 04/05/2023 ..... PRIVATE PLACEMENT ....
72304@-AB-6 ......... PINEBRIDGE  11.966% 09/21/32 ...eeeeeiieieeeeeiee e eeeeee e e eeen e e eeenne e e e ennnee e eennnnneeees | cevvvnnniinnees Jonnid 04/05/2023 ..... PRIVATE PLACEMENT .... N
001201-C*-1 ......... AGL ENERGY PRIVATE PLACEMENT ~ 6.700% 06/08/30 .....uuvvvvrivrunnriiriiininnieeiiinineeecnnninnneeens | aeeeeennninenns fonnid 06/07/2023 ..... PRIVATE PLACEMENT .... .. 15,000,000 |. .... 15,000,000 |...
025300-AD-9 ......... ACAR 2020-4 D 1.770% 12/14/26 ..o eennneees | e e 04/26/2023 ..... WELLS FARGO 4,823,438 [...ccevreiiiieeininnns 5,000,000 |...
03027X-AQ-3 AMERICAN TOWER CORP  3.000% 06/15/23 .......cevvuniiiiiiiiiiiiiiiiiineeccniineeeccviineeennnnnies | eeeeeenniinenes fonnid 04/05/2023 ..... GOLDMAN SACHS 9,955,600 |. ....10,000,000 ...
03464M-AE-4 . ..|Angel Oak Mortga20191 2019-1 B1  5.400% 11/25/48 . 04/28/2023 INTL FCSTONE FINANCIAL INC . . 14,368,594 |. . 14,500,000 |.
038779-AB-0 . ..| ARBYS 2020-1A A2  3.237% 07/30/50 ... 06/13/2023 BARCLAYS ... 6,372,235 |. 7,211,088 |.
05366D-AA-6 . ..| AVIATION CAPITAL GROUP  6.375% 07/15/30 . 06/12/2023 J P MORGAN SEC 4,943,600 |. 5,000,000 |.
05493H-AA-3 . .| BBCMS 2021-AGW A 6.443% 06/15/36 ... GOLDMAN SACHS .
05601@-AA-8 . ..|Benefit Street Partners  6.000% 12/31/28 PRIVATE PLACEMENT .
06053F-AA-7 ......... BANK OF AMERICA CORP  4.100% 07/24/23 .... 05/03/2023 ..... TD SECURITIES
09261H-BA-4 ......... BLACKSTONE PRIVATE CRE BLACKSTONE PRIVATE CRE  7.050% 09/29/25 ... 05/19/2023 ..... Tax Free Exchange .
093645-AJ-8 ......... BLOCK COMMUNICATIONS ~ 4.875% 03/01/28 05/15/2023 ..... BARCLAYS
10569B-AA-5 ......... BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1 2.000% 05/25/59 05/02/2023 ..... BMO CAPITAL MARKETS CORP ....
10637W-AA-T7 ......... Brean Asset Back2022RMS ities 2022-RM5 A 4.500% 09/25/62 .... 04/25/2023 ..... Interest Capitalization
10638C-AA-0 BABS 2021-RM1 A 1.400% 10/25/63 04/25/2023 ..... Interest Capitalization N .8,
10638N-AA-6 . ..|Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 . 05/25/2023 Interest Capitalization .. 13,859 |. 13,859 |.
125300-AA-4 . ..|Cascade Funding 2023HB12 Trust 2023-HB12 A 4.250% 04/25/33 . 04/11/2023 PERFORMANCE TRUST CAPITAL . 25,565,350 |. . 26,500,000 |.
125300-AB-2 . ..|Cascade Funding 2023HB12 Trust 2023-HB12 M1 ~ 4.250% 04/25/33 04/11/2023 PERFORMANCE TRUST CAPITAL .. 4,517,133 |. ..5,000,000 |.
12565K-AG-2 . ..|CLI Funding LLC 20221A 2023-1A A 6.310% 06/18/48 ..... 06/07/2023 BANK of AMERICA SEC .. . 24,979,265 |. .25,000,000 |.
126694-HK-7 . ..| CWHL 2005-25 A6 5.500% 11/25/35 .....evivvvvnnnnninnnns 05/01/2023 Interest Capitalization ..........cccoeiiiiiiiiiiiiiiii e [ [0 0
22537E-AA-3 ......... Credit Acceptanc20232A oan Tr 2023-2A A 5.920% 05/16/33 ...ceevveeneeeiemniieeeeeeniieeeeeeenn | cvvvviniinnees feennd 05/17/2023 ..... WELLS FARGO .... 24,380,000 |...
30165X-AE-5 ......... Exeter Automobil20212A ables 2021-2A C 0.980% 06/15/26 .........ecvvvvvivvnniiiriiiinninnieiinnn | eeeeeeniiieeens foannd 04/25/2023 ..... BANK of AMERICA SEC ..
30165X-AE-5 ......... Exeter Automobil20212A ables 2021-2A C 0.980% 06/15/26 ......cevuueeeeemmmnineeeeenniieeeeenne | vvvvvvniinnnns e 04/25/2023 ..... BANK of AMERICA SEC .. N s
30166N-AJ-5 ......... Exeter Automobil20203A ables 2020-3A E  3.440% 08/17/26 .......cccovvvviiinnniiiiiiiinniniiiiinnn | eovevennnnnenes |ounnd 05/05/2023 ..... =S P AP PN 9,646,875 |...ovviiiiiiiinnnnnns 10,000,000
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30251B-AB—4 ......... FMR LLC  6.450% 11/15/39 e e ee e e e e e e e eennnns | ceeevnnniinnnes [ennid 06/14/2023 ..... J P MORGAN SEC .. 7,965,837 |eeveuaeieeeinniaens 7,556,000 |...
31737K-AA-8 ......... Finance of Ameri202284 tured 2022-S4 ATA  2.500% 01/25/57 ......ccvvuviviiiinniniiiiiiniiiineene | eeveeeniiieeens il 05/03/2023 ..... RAYMOND JAMES ... 5,465,372 |.
3173R-AA-1 ......... Finance of Ameri2023S1 tured 2023-S1 A1 3.000% 02/23/53 ...ceevveeeeeeeeniieeeeeeniieeeeeenne | evvvviniiinnens Jeennid 06/21/2023 ..... RAYMOND JANES ... N
31739T-AA-7 ......... Finance of Ameri2023S2 tured 2023-S2 A1 2.000% 04/25/73 .......ccevvvvviiiinnniiinirnnninnnnnns | ceveeenniieeens fonid 06/20/2023 ..... RAYMOND JANES ... ... 28,367,007 |.

33768J-AA-9 ......... Firstkey Homes 2021SFR33 Trus 2021-SFR3 A 2.136% 12/17/38 ...oovviiiiiiiiiiiiiiiiiecceei | e [ 06/29/2023 ..... HILLTOP SECURITIES INC. .. ...40,910 |.

346232-AF-8 ......... FORESTAR GROUP INC  3.850% 05/15/26 .....evvviieieiiiiiiieiiiiiiiie e ssiiinneens | eeeneiiieeees [onnd 04/20/2023 .....

35087M-AA-1 ......... 412 MADISON LLC  5.210% 06/01/62 ..eeeeenneiiiieeeeeiiiiiee e | eeeeiiiinees [ened 04/03/2023 ..... .
362096-AA-9 ......... Golub Capital Partners GDLC Feeder Fund ~ 4.500% 07/31/31 .....ooovviiiiiiiiiinniiiiiiiiiiiiinns | e [ 06/22/2023 ..... PRIVATE PLACEMENT ... 945,000 |. 945,000 |...

36257E-AG-8 ......... GS Mortgage-Back2019SL1 ities 2019-SL1 M1 3.125% 01/25/59 .......ooiiiimiiiiiiiiiiiiiiciiiii | i [ 06/29/2023 ..... PERFORMANCE TRUST CAPITAL .... 12,958,750 |. .... 14,000,000 |...
36264P-AF-6 . ..| GS Mortgage-Back2021PJ4 ities 2021-PJ4 A6  2.500% 09/25/51 04/21/2023 ROBERT W. BAIRD ... .. 2,615,928 |. .. 2,890,528 |.
40443D-AE-2 . .. | HPEFS Equipment 20231A 2023-1A C  5.910% 04/20/28 04/01/2023 J P MORGAN SEC .. .24,990,234 |. .25,000,000 |
44891A-CH-8 . .| HYUNDAI CAPITAL AMERICA  5.680% 06/26/28 .. 06/21/2023 CITIGROUP GLOBAL MKTS .19,948,400 |. .20,000,000 |

45660L-3T-4 ......... RAST 2005-A15 2A3  6.000% 02/25/36
4659K-AF-9 ......... JP Morgan Mortga20213 2021-3 A4~ 2.500% 07/25/51
476928-AA-4 ......... 321 Henderson Re2022A1 s LLC 2022-A1 A 5.770% 12/15/81 ..
477600-AB-9 ......... JIMMY 2017-1A A2I1  4.846% 07/30/47 ...
49427R-AP-7 ......... KILROY REALTY LP  3.050% 02/15/30
49427R-AQ-5 ......... |KILROY REALTY LP  2.500% 11/15/32 ...
49427R-AR-3 ......... | KILROY REALTY LP  2.650% 11/15/33 ...
52523K-Ad-3 ......... | LXS 2006-17 WF5  6.637% 12/25/42
526107-AD-9 . ..|LENNOX INTERNATIONAL INC ~ 3.000% 11/15/23 .
55903V-BC-6 . .. | MAGALLANES INC ~ 4.279% 03/15/32
55903V-BD-4 . .. | MAGALLANES INC ~ 5.050% 03/15/42
55903V-BE-2 . .. | MAGALLANES INC ~ 5.141% 03/15/52
649538-BC-1 . ..|NEW YORK LIFE GLOBAL ~ 5.790% 06/13/25
680223-AL-8 ......... OLD REPUBLIC INTL CORP  3.850% 06/11/51 ....

...... 06/01/2023 .....| Interest Capitalization ..
...... 05/24/2023 .....[J P MORGAN SEC ..
...... 06/30/2023 ..... [ VFN-US BANK
...... 06/13/2023 .....
...... 04/03/2023 .....[J P MORGAN SEC ..
...... 04/05/2023 ..... MARKET AXESS
...... 04/03/2023 ..... [ GOLDMAN SACHS .
04/01/2023 ..... Interest Capitalization ..
05/12/2023 STIFEL NICHOLAS ....
04/28/2023 Tax Free Exchange .
04/28/2023 Tax Free Exchange .
Tax Free Exchange .
J P MORGAN SEC ..

.10,194,000 |.
. 11,750,000 |
..750,000 |.
. 15,000,000 |

.10,167,297 |.
11,429,638 |.
..750,000 |.
. 15,000,000 |

06/16/2023 ..... J P MORGAN SEC .. 2,836,240 [ooeeeiiiiiiiiiieiins 4,000,000 |...
68245H-AA-2 ......... One Market Plaza20171MKT 2017-1MKT A 3.614% 02/10/32 04/21/2023 ..... DEUTSCHE BANK ...ttt e e e et e e e eanes [ereeeeeeeeiiie e e e e e e e e e e e s [eareeee e e 3,695,000 [...cceeuniiiiieennns 4,000,000 |...
68269D-AA-2 ......... OneMain Direct A20221A ivable 2022-1A A1 4.650% 03/14/29 ........cccvvviiiiniiiiiiiiiniiiiinns | e [ 06/20/2023 ..... BANK of AMERICA SEC ....26,488,613 |. ....27,120,000 |...
68260P-AA-5 ......... OneMain Financia20223A ce Tru 2022-3A A 5.940% 05/15/34 .......oooiiiiiiiiiiiiiiiiiecceeii | e [ 06/14/2023 ..... BANK of AMERICA SEC .. ....60,416,422 |. ....60,369,000 |...
6944PL-2T-5 ......... PACIFIC LIFE GF Il 5.950% 06/16/25 06/08/2023 ..... J P MORGAN SEC .... 15,000,000 |. .... 15,000,000 |...
69754A-AA-8 PALOMINO FUNDING TRUST | 7.233% 05/17/28 .... 06/08/2023 ..... J P MORGAN SEC ..15,000,000 |. .... 15,000,000 |...
70052L-AC-7 . .| PARK" INTERMED HOLDINGS ~ 4.875% 05/15/29 ... 04/01/2023 CITIGROUP GLOBAL MKTS 1,710,000 |.

-|PHILIP MORRIS INTERNAT-W/1 ~ 5.375% 02/15/33

718172-DB-2 . . 05/03/2023 Var ious

72303#-AA-T . ..|PINEBRIDGE ~ 6.000% 12/31/31 ..eevvivieeniiins 06/28/2023 Various ...

74333H-AC-9 .........|Progress Residen2021SFR6st 2021-SFR6 B 1.754% 07/17/38 04/10/2023 BANK of AMERICA SEC
784710-AC-9 . .| SSM HEALTH CARE  4.894% 06/01/28 .....ooeeeininiiiaiiiiiins 04/18/2023 CITIGROUP GLOBAL MKTS ..

80287F-AE-2 ......... Santander Drive 20227 eivabl 2022-7 C  6.690% 03/17/31 ..
81746H-BT-7 ......... SENT 2017-CH1 A20  3.500% 08/25/47
82668N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .

06/13/2023 ..... MITSUBISHI UFJ SECURITIES
...... 05/15/2023 ..... [BARCLAYS
...... 06/14/2023 .....|Taxable Exchange ...

82568N-AE-1 ......... SHUTTERFLY FINANCE LLC  9.750% 10/01/27 ...evvviiiiiiiiiiiieiiiiiiiieceeiiiicecceiiieneeesinn | e [ 06/14/2023 ..... Various

85207U-AF-2 ......... SPRINT CORP  7.875% 09/15/23 05/25/2023 ..... GOLDMAN SACHS .

862121-AA-8 ......... STORE CAPITAL CORP  4.500% 03/15/28 ... 06/01/2023 ..... GOLDMAN SACHS
862121-AC-4 ......... STORE CAPITAL CORP  2.750% 11/18/30 ... ...04/05/2023 ..... MORGAN STANLEY FIXED INC .... ....10,209,000 |...
862121-AD-2 ......... STORE CAPITAL CORP  2.700% 12/01/31 ...04/05/2023 ..... MORGAN STANLEY FIXED INC .... 316,263 |. 432,000 |...
87303*-AA-9 . ..|THL Credit  5.000% 12/03/24 ........... 05/31/2023 PRIVATE PLACEMENT ... 1,418,640 |. 1,418,640 |.
883929-AA-9 . ..| THOMAS BRAX ADAM TRUST  5.200% 04/01/73 . 04/26/2023 STERN ... 3,940,000 |. .. 3,940,000 |
89173F-AG-5 . ..|TPMT 2017-1 B3 3.830% 10/25/56 .. 06/22/2023 PERFORMANCE TRUST CAPITAL 7,537,500 |. .10,000,000 |
91159H-JF-8 ......... US BANCORP  4.548% 07/22/28 ....vvvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiisiiiiieeeesiiiiieeessiiiiiaenes | ceeeeniieeeees [ooend 05/02/2023 ..... US BANCORP .ttt ettt ettt e e e e e e et e e e s siiee [oberee e e s e e e e s e e s aeis [eibieee e i eeees 9,725,000 |. ....10,000,000 |...
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924934-AA-0 ......... Verus Securitiza20235 st 2023-5 A1 6.476% 06/25/68 ......ceeeeeeeeniereeineiieeeeeennieeeeeene | eevvviininnnns e 06/20/2023 ..... WELLS FARGO ... .... 10,499,815 |. .... 10,500,000 |... 1.A FE
92556V-AD-8 ......... VIATRIS INC  2.700% 06/22/30 ..evvvvunniiiiiriiieieiiiniie e eriniis s ernsnis e esennnnssssnnsnnsnesnns | aeeeeennnneens founnd 05/02/2023 ..... WELLS FARGO ...
95000P-AH-7 ......... Wells Fargo Comm2016C37 ortgag 2016-C37 XA  0.953% 12/15/49 ...covmeeiiiiiiiiiiieciiiieeeeeeen | s e 04/26/2023 ..... BMO CAPITAL MARKETS CORP ....
AUDMEZ-V*-1 ......... AUDAX MEZZANINE Audax MZ V- 8.000% 01/01/32 ....cevvvrniiiiiiiiiiiiiiiiiinnncciiiinnneciniineees | eeeeeennieeens ol 05/31/2023 ..... PRIVATE PLACEMENT
PPFI7A-Q0-8 ......... HENDR 2022-A23 HENDR 2022-A23  5.690% 12/31/77 .eeeeeeeeiieeeeeeeeeeeeeeeeeeeeeenneeeeeenenn | cevvviniiinnnns feennid 04/12/2023 ..... VFN-US BANK ...
PPFW85-ED-0 ......... HENDR 2022-A25 HENDR 2022-A25 ~ 5.910% 12/31/77 .evvvviiviiiiiiiiiiiiiiniiiiiniincevciniinnnenvnnen | eeeevennieeens fonnd 05/10/2023 ..... VFN-US BANK ...
PPFX8M-2V-8 ......... HENDR 2022-A24 HENDR 2022-A24  5.650% 12/31/77 .eeeeeeeeeiiieeeeieeeee e eeeenneeeeeenees | cvvvviniiinnnns e 04/26/2023 ..... VFN-US BANK ...
PPGE23-1B-4 ......... HENDR 2022-A26 HENDR 2022-A26  5.940% 12/31/77 ..ooviivvviiiiiiiiiiiiiiiciiiieccccvvineeecvnninns | eeeeeennieeees fonnid 05/17/2023 ..... VFN-US BANK ...
PPGE23-1IC-2 ......... HENDR 2022-A26 PRIVATE PLACEMENT  6.300% 12/31/77 .. [ 05/17/2023 ..... VFN-US BANK
073170-AJ-4 . ..| BAYTEX ENERGY CORP  8.500% 04/30/30 ...... A. 04/20/2023 Various ......
13607H-VC-3 . ..| CANADIAN IMPERIAL BANK  0.450% 06/22/23 . A.. 05/03/2023 TD SECURITIES .
286181-AH-5 . .| ELEMENT FLEET MANAGEMENT  6.271% 06/26/26 . A. 06/21/2023 BANK of AMERICA SEC
36485M-AN-1 . ..| GARDA WORLD SECURITY  7.750% 02/15/28 . A.. 04/03/2023 NATIONAL BANK OF CANADA
775109-AY-7 . ..| ROGERS COMMUNICATIONS ~ 4.100% 10/01/23 A. 04/11/2023 BANK of AMERICA SEC ..
923725-AD-7 . .. | VERMILION ENERGY INC  6.875% 05/01/30 ... A.. 04/28/2023 RBC/DAIN ............. ,072, N ,300, N .
00120N-AC-8 . ..|AGL CLO Ltd. 202325 2023-25A B 7.671% 07/21/36 D.. 05/09/2023 CITIGROUP GLOBAL MKTS .10,000,000 |. .10,000,000 |. FE ..
00120N-AE-4 . .| AGL CLO Ltd. 202325A 2023-25A C  8.321% 07/21/36 D.. 05/09/2023 CITIGROUP GLOBAL MKTS .10,000,000 |. .10,000,000 |. FE ..
00774M-BC-8 . ..| AERCAP IRELAND CAP/GLOBA  5.750% 06/06/28 . D.. 05/30/2023 RBC/DAIN .. .10,000,000 |. FE ..
00973R-AN-5 . ..| AKER BP ASA  6.000% 06/13/33 .....ccevvvernnnnn D.. 06/07/2023 Various ... FE ..
017490-AC-7 . ..|Allegro CLO Ltd 20221A 2022-1A B 7.098% 07/20/35 D.. 04/06/2023 ROBERT W. BAIRD .... FE ..
05581K-AB-7 . ..|BNP PARIBAS  3.800% 01/10/24 . D.. 06/27/2023 HONG KONG SHANGHAI BK ,907, N ,000, N FE ..
05875A-AC-2 . ..|Ballyrock Ltd  202324A 2023-24/ . D.. 05/18/2023 CITIGROUP GLOBAL MKTS .19,000,000 |. .19,000,000 |. FE ..
06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES  5.375% 05/22/33 . D.. 05/16/2023 Various ........... . 13,022,670 |. . 13,000,000 |. FE ..
10554N-AB-4 . .| BRASKEM IDESA SAPI  6.990% 02/20/32 ... D.. 05/23/2023 JEFFERIES & CO . . FE ..
12594K-AA-0 CNH INDUSTRIAL NV 4.500% 08/15/23 D.. 05/10/2023 ..... US BANCORP [ S
279158-AT-6 ECOPET ~ 8.625% 01/19/29 D.. 06/28/2023 ..... SMBC NIKKO FE
50247V-AA-7 . ..|LYB INTL FINANCE BV ~ 4.000% 07/15/23 D.. GOLDMAN SACHS . N FE ..
55300R-AA-9 . . [MGMCHI ~ 5.375% 05/15/24 ........ccvvvnnenn. D.. Various ... .. 356,488 |. . FE ..
55977Y-AA-6 MAGYAR EXPORT-IMPORT BAN AGENCY DEBENTURES  6.125% 12/04/27 . | IR IR 05/03/2023 ..... Various ... .... 28,063,900 [. ....28,000,000 ... FE
60687Y-DB-2 MIZUHO FINANCIAL GROUP  5.748% 07/06/34 . | I RN 06/29/2023 ..... MIZUHO SECURITIES USA INC .... 15,000,000 [. .... 15,000,000 ... FE
758978-AA-8 . .|20231A 2023-1A A 6.886% 07/15/36 ...... D.. NOMURA SECURITIES INTERNATIONA .50,000,000 |. .50,000,000 |. FE ..
925930-AG-4 . Vibrant CLO Ltd 202316A 2023-16A A2  7.786% 04/15/36 . D.. BNP SECURITIES .. . 16,500,000 |. . 16,500,000 |. FE ..
925930-AJ-8 Vibrant CLO Ltd 202316A 2023-16A B 8.686% 04/15/36 ... | IR IR 04/14/2023 ..... BNP SECURITIES .. e 8,000,000 |.eeevvnnneeeeennnnnns 8,000,000 |... FE
PPG633-78-4 ......... PaCu PRIVATE PLACEMENT  8.210% 03/15/41 ....iiiiuueuiiiiiiiniiiiiiiiiiniiiiisiis s s cianineesaenns | IO FTTTN 06/22/2023 ..... AL O RE P PPPPPI 16,000,000 [...cevvvnniiiiinnnnns 16,000,000 AR
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 927,384,468 947,878,176 XXX
34965P-AD-8 ......... FORTREA INC TL B 1L 06/12/30 ivvviiiiiiiiiiie e | eeeeeeniieees o 06/12/2023 ..... GOLDMAN SACHS ... ... 98,500 |.
0LX211-38-1 ......... INEOS ENTERPRISES HOLDIN TL B 1L 07/07/30 .. ...06/23/2023 .....
0LX211-22-4 ......... VIRGIN MEDIA BRISTOL LLC TL Y 1L 03/02/31 .. ...06/30/2023 ..... MORGAN STANLEY HI-YLD ..
00847Y-AE-2 . .| AGILITI HEALTH INC TL B 1L 05/01/30 .... Tax Free Exchange .
01021A-AC-4 . ..|AL NGPL TL B 1L 04/13/28 ... BARCLAYS ...
03852J-AT-8 . ..| ARAMARK SERVICES INC TL B6 1L 06/22/30 ... Tax Free Exchange .
04888*-AA-7 ......... Atlantic Sthrn Pavg & Sealcoat Term Loan 09/10/26 .eevveeeiiiiiiin i [ e fe 05/12/2023 ..... EAGLE REALTY GRP CORP ..
04888*-AB-5 ......... Atlantic Sthrn Pavg & Sealcoat Revolver Loan 09/10/26 .eeeeeeeeeeeeeee e | e feend 05/12/2023 ..... EAGLE REALTY GRP CORP .. .
04888*-AB-5 ......... Atlantic Sthrn Pavg & Sealcoat Revolver Loan 09/10/26 .evevniiiiiiiieieiieveieeenies [ e o 06/30/2023 ..... Various . 1,117,430 |...
11565H-AD-8 ......... BROWN GROUP HOLDING LLC TL B2 1L 07/03/29 .o eeennes | s e 04/28/2023 ..... RBO/DAIN ettt e ettt et e e e e e e e e e e e e e e e e eenna e e e eennnn e e eennnnneeeeennnnaeeeennn  [rreernnnnaeeeernnnnaaeeernnninaeees [reernnnnaneeernnnnneeeeens 988,758 |t 1,000,000 |...
11823L-AK-1 ......... HERCULES MERGER SUB LLC TL 1L T1/02/26 oo | e [ 06/07/2023 ..... L= S 0 R KPP -ic . 2 1 B EE Y 1,000,000 |...
172442-AT-2 ......... CINEMARK USA INC TL B 1L 05/18/30 +eveeeeeeeeee e e e e e e eennnes | e [eeend 05/22/2023 ... | BARCLAYS ..o eeeiee e e e e et e e e e e e e e e e e s e e e e e e e e e e e nnn e e e e e ennn e e e e eennnnnaeeeennnns [reeernnnnaneeeennnnaneeeernnnnanees Jeeennnnnnneeennnnnnnes 1,477,500 | 1,500,000 |...
23918V-AY-0 ......... DAVITA INC TL B 1L [0 RO [UUUPUURRRUU RN 06/29/2023 ..... COMI Citizens Bank .........ceviiiiiuuniiiiiiiiiiiiiiiiiiis e e e ernsnis s snnnnssennnes [oreernnninnneernnnnnnnesnnnnneees freernnnnnneeennnnnneenenn 987,500 |, 1,000,000 |...
24982L-AD-7 ......... DERMATOLOGY INTERMEDIATE TL DD 1L 03/24/29 ... | i [ 05/30/2023 ..... VAT TOUS . eeeete e e e eeeee e e e e e e e e e e e e s e e e e e s e e e e e na e e e e eennaneeeeennnaaeeeennnnnneeeennnnnaees [reeennnnaaereernnnnaeeeernnnnaneees Jrernnnnnneeeennnnaneeeernnnss2, 880 |erruiiieiieiiiae e 2,410 |...
26872N-AC-3 . .|EMERALD DEBT MERGER TL B 1L 05/31/30 ... RBC/DAIN ..

204520-AA-8 .
422361-AV-9

05/22/28 .
04/30/28 ...

.| Equine Network Term Loan
Heartland Dental TL B 1L

EAGLE REALTY GRP CORP

Tax Free Exchange
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45248B-A*-3 ......... IBML Term Loan 06/30/28 .. e e ees | e e 06/08/2023 ..... EAGLE REALTY GRP CORP .. .... 11,400,000 |. .... 11,400,000 |... 5B Gl ceerennnns
50060J-AE-0 ......... KOPPERS INC TL B 1L 04710730 iviviiiiiiiiii e [ eerrieeeeeennn [ 04/01/2023 ..... WELLS FARGO BK 800,000 |...
60976E-AH-6 ......... Monogram Food Solutions TL B 1L 08/28/28 ... eeeennnns | i e 05/05/2023 ..... PV FUNDS RECAP . e et e e e et e e e ee e e e e e enee e e e eeenn e e e eemnnnneeeennnnnaeeeennnnnneees [reeernnnnnneeernnnnaneeernnnnnneeee [reernnnnnneeernnnnneeeeens 979,000 |oeeiiiiiiiiiiiiiinnins 1,000,000 |...
76133M-AC-5 ......... RESTORATION HARDWARE HOLDING TL B2 1L 10/20/28 ovvveiiiiiiiiiiiiieviiecvenieen | e [ 05/05/2023 ..... BANK 0f AMERICA SEC ...iivriiiiiiiiiii it s esennna s e enes [oeeernnnnnsnesrnnnnnnseennnnnnnnees [oevrnnnnnneeennnen 914,399 L 1,000,000 |...
TT484U-AH-9 ......... RODAN & FIELDS LLC TL 2L 05/25/32 et ees | e [eeend 04/27/2023 ..... Taxable Exchange ...
82568T-AG-3 ......... SHUTTERFLY FINANCE LLC PIK-Term 2L 10/01/27 e | e [ 06/09/2023 ..... Taxable Exchange ... N
82925B-AE-5 ......... SINCLAIR TELEVISION GROU TL B2 1L 09/30/26 ...ceeeneeeeeeee e eeeen [ e [eend 04/04/2023 ..... PV FUNDS RECAP . e ettt e e e et e e e e e s e e e e e e e e eennne e e e eennnaeeeeennnnaeeeennnnnnaeees |reernnnnaneeernnnnnneeeennnnnaeeees Joernnaanneennnaaaees 1,071,000 |eevveeneieeinniiaees 1,200,000 |...
86739#-AD-5 ......... Sunland Asphalt & Construction Term Loan B 06/16/28 .....evvvvvvvvvniiiiiiiiiiniiiiinn | oo |l 06/30/2023 ..... EAGLE REALTY GRP CORP .. .... 12,307,080 |. .... 12,307,080 |...
87114U-AB-9 ......... Sycamore Buyer LLC TL B 1L 07/23/29 .o | i [ 04/28/2023 ..... BANK of AMERICA SEC .. .. 1,000,000 |...
87422L-AU-4 . .| TALEN ENERGY SUPPLY LLC TL TLC-EXIT 1L 05/27/30 06/28/2023 CITIBANK .... ..895,238 |.
87422L-AV-2 . ..| TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L 05/27/30 06/28/2023 CITIBANK . 1,104,762 |.
88145L-AE-4 . ..| TERRIER MEDIA BUYER INC TL B 1L 12/17/26 ... 05/05/2023 RBC/DAIN .. . 1,000,000 |.
68371Y-AN-3 ......... OPEN TEXT CORP TL B 1L 01/31/30 PP SO 04/01/2023 ..... BARCLAYS . 481,319 |. 498,750 |...
C0787F-AB-8 ......... BAUSCH + LOMB CORP TL B 1L 05/10/27 ... R 06/30/2023 ..... CITIBANK 487,500 |. 500,000 |...
(8000C-AK-9 ......... CLARIOS GLOBAL LP TL B 1L 05/06/30 ...04/21/2023 ..... JPM FUNDS RECAP ... U 995,000 |. .. 1,000,000 |... 0
C9413P-BD-4 ......... BAUSCH HEALTH COS INC TLB 1L 02/01/27 T T 04/01/2023 ..... BANK of AMERICA SEC MONt ...iiieeunniiiiiiueniiiiiiieiiiiiiunsseerressnssssiessnsssssenssnnssssrnsnnnss ooeressnnsesernnsnnsssssnnnnnnsnsee |oeressnnssesrennnnnnnes 1,072,862 [...ocvvvvniiiiiinnnnns 1,443,750 |uveniiiiiiiiiiiiiiiiiiiees 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 71,216,479 73,064,402 0
2509999997. Total - Bonds - Part 3 1,095,977,173 1,097,410,308 2,121,241
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 1,095,977,173 1,097,410,308 2,121,241
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
03073E-10-5 ......... AMERI'SOURCEBERGEN CORP .....vvveniiiiiiiiiiiiiiiiin s cinii s s ernri s snnnnis s ssnnns s ssnnnnnnsens | cennnnneneennns founnd 06/02/2023 ..... S. G. COWEN SECURITIES CORP. .. 1,499.000 |....
060505-10-4 ......... BANK OF AMERICA CORP ....eeeeeeeeeeeeennaeeeeeenne e e eeemnn e e eeemnnneeeeennnnaaeeeernnnnnaeeennnnnnnees | connieneensnnnn Jonnad 06/02/2023 ..... S. G. COWEN SECURITIES CORP. .. ....19,636.000 |....
126650-10-0 ...eueee | OVS CORP Lottt e e errna s s nrann s ennns | seeeeeeennnnnes [oened 05/19/2023 ..... S. G. COWEN SECURITIES CORP. ..eevvuniiiiiuuiiiiiiiiiiie e e eieni e e s cenni e s s eenn e s s eennan e s e nnnnn [oeeeennnnnnneeeennnnnns 6,246.000 |....
17275R-10-2 ......... CISCO SYSTEMS INC .eeeeeeeeeeeie e e eeeeeee e e e ee e e e e eeenne e e e e eenn e e e eeennnneeeernnnneeeennnnnnnees | cvnniineensnnns Jonnnd 06/02/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeennneeeeemnnue e e e eeenn e e e eeennes s e e eennn s e e eennnaneeeennnn [oeeeemnnnnaneeeennnnnns 4,095.000 |....
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ....evvueniiiiiiiiiieeciiiis e ceeii s e cnni e s cennnneeeeenns | eennnnnenennnns fonnnd 05/19/2023 ..... S. G. COWEN SECURITIES CORP. ..eevuuniiiiiuuiiiiiiiiiiie e e seiii e e s cesnis e s s senn e s s ennna e e s ennnn [oersernnnnnneeeennnnens 6,397.000 |....
225655-10-9 ......... CRESCENT CAPITAL BDC INC COMMON ...eeeeeeeeeeeeeeeeeeeeie e e eeeeee e e e eeeee e e e eeenne e e eeennnneees | cvnnninnnnnnnnn Joennnd 05/12/2023 ..... Taxable Exchange ....51,745.000 |....
29364G-10-3 ......... Lo oL o B IPUURRRRSUUUURRR RN 05/19/2023 ..... S. G. COWEN SECURITIES CORP. .. ..28,225.000 |....

478160-10-4 ......... JOHNSON & JOHNSON .. ...06/02/2023 ..... S. G. COWEN SECURITIES CORP. ..

594918-10-4 ......... MICROSOFT CORP ...05/19/2023 ..... S. G. COWEN SECURITIES CORP. ..

595112-10-3 . .. [MICRON TECHNOLOGY INC S. G. COWEN SECURITIES CORP.

717081-10-3 . .|PFIZER INC S. G. COWEN SECURITIES CORP. .. 8,416.000 |.

747525-10-3 . .. | QUALCOWM ..... S. G. COWEN SECURITIES CORP. .. 5,664.000 |.

854502-10-1 ......... STANLEY BLACK & DECKER INC ...eevvrniiiiiiiiiiiiiiiii e escensis s ernsn s snennnssssnnnnns | cennnnneeeennns fonnnd 05/18/2023 ..... S. G. COWEN SECURITIES CORP. ..

902973-30-4 ......... U S BANCORP ....eeeeeeeee e e e eeete e e e e emne e e e e emeee e e e e emnna e e e eeennnaeeeeennnneeeeennnnnneeeennnnns | ceniineesennnn Joennd 05/19/2023 ..... S. G. COWEN SECURITIES CORP. ..

949746-10-1 ......... WELLS FARGO & CO ... [ R 06/02/2023 ..... S. G. COWEN SECURITIES CORP. ..

G1151C-10-1 ......... ACCENTURE PLC-CL A Devevevrnienes oo 06/14/2023 ..... S. G. COWEN SECURITIES CORP. ..ee..useeeeusuuuseesennnussasernnnnnnsaeennnnsnsaennnnnnssaennnnnnsssesennns [seeernnnnnsseeennnnnnseees 897.000

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 9,504,058 XXX 0 XXX
31337#-10-5 ......... |FHLB CINCINNAT | e ettt et et e e e e e s e e eeensn s s e s eennseeeennnsnseeennnnaseeennnnnneeeennnns | ............... | ...... 06/06/2023 ..... |PRIVATE PLACEMENT ...ttt eeiit e s e erene s e seeren e s seennnnaeseenrnn s e seernnnnaeeeennnnaeeeennes | ..................... 145,067.000 [..oevvvnnneiiannnnnnns 14,506,700 [-.oieeeeenneieeininnaaererrrniaas forreeernnnaereernnnaareeennenans [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 14,506,700 XXX 0 XXX
8915411-77-5 ......... |TOUCHSTONE HIGH YIELD=INST .. ieitinieeeeinne e e e e cien e s e eerennaseeernnnaaseenrnnnaseeennnnnaseennes | ............... | ...... 05/30/2023 ..... |DIVIDEND REINVESTMENT .. e e ieete e e e e e et e e s e eeenes e s e ennns e e s ee e s s eeennnnnneeeeeennnaeeeees | ..................... 163,265.392 |.ovvviiiiiiiiiiies 1,191,813 [ forreeiii s (U PP
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,191,813 XXX 0 XXX
34918#-106 ........ T [, I I [ O AL T oo X X R 0] oo
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000 XXX 0 XXX

5989999997. Total - Common Stocks - Part 3 25,802,571 XXX 0 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

5

10
NAIC
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4
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Acquired
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XXX
25,802,571
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0
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5989999998. Total - Common Stocks - Part 5

25,802,571

2,121,241

XXX

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

1,121,779, 744

XXX

6009999999 - Totals
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 06/01/2023 . | Paydoun ... ()]s . 12/20/2061 . [1.A ........
..36179N-RP-5 |G2 G2 MA1394  2.750% 10/20/43 .....coevvveveens [eeennn . 06/01/2023 . | Paydoun ... e (8) ] . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
.. 361790-W3-1 12.750% 12/20/44 ..o [ . 06/01/2023 . | Paydoun ... .0 . 0 . 12/20/2044 . (1.A ........
..36180W-Sli-6 | GN GN AE4133  2.750% 09/15/30 [ . 06/01/2023 . | Paydoun ... .0 . 0 . 09/15/2030 . [1.A ........
..36203N-2U-1 |GNMA GN 354587  7.500% 06/15/23 .............. [.eeeeen . 04/01/2023 . | Paydoun ... .0 . 0 . 056/15/2023 . [1.A ........
..36204M-D9-7 |GNMA 30 YR GN 373728  7.500% 05/15/26 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 05/15/2026 . [1.A ........
..36204R-Hz-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 12/15/2026 . [1.A ........
..36204U-ZL-8 |GNMA 30 YR GN 380647  8.000% 11/15/24 ...... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 11/15/2024 . [1.A ........
..36205C-ML-1 |GNMA 30 YR GN 386563 8.000% 06/15/24 ...... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 06/15/2024 . [1.A ........
..36205G-0H-7 | GNMA 30 YR GN 390256  8.000% 06/15/24 . 06/01/2023 . |Paydown 0 0| . 06/15/2024 . (1.
..36206J-J6-2 | GNMA 30 YR GN 412585  7.500% 04/15/26 . 06/01/2023 . |Paydown 0 0| . 04/15/2026 . (1.
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 . 06/01/2023 . |Paydown 0 0| . 02/15/2026 . (1.
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 ... . |. 06/01/2023 . | Paydown 0 0| . 03/15/2027 . (1.
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . |- 06/01/2023 . |Paydown 0 0| . 09/15/2026 . (1.
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 .......ccoeees [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 09/15/2028 . (1.
..36207S-K4-4 | GNMA GN 440515  7.500% 12/15/26 .............. [...ces . 06/01/2023 . | Paydoun ... . .0 . 0 . 12/15/2026 . [1.A ........
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... [....... . 06/01/2023 . | Paydoun ... .. 201 .0 . 0 . 11/15/2026 . [1.A ........
..36207X-PS-5 |GNMA 30 YR GN 445133  7.500% 02/15/27 ....... [....... . 06/01/2023 . | Paydoun ... . .0 . 0 . 02/15/2027 . [1.A ........
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... [....... . 06/01/2023 . | Paydoun ... . 172 .0 . 0 . 04/15/2027 . (1.A ........
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 08/15/2027 . [1.A ........
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 . 06/01/2023 . |Paydown 0 0| . 10/15/2027 . (1.
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . 06/01/2023 . |Paydown 0 0| . 09/15/2028 . (1.
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . 06/01/2023 . |Paydown 0 0| . 12/15/2028 . (1.
..36209C-62-4 | GNMA 30 YR GN 468088  7.000% 07/15/28 . 06/01/2023 . |Paydown 0 0| . 07/15/2028 . (1.
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 06/01/2023 . |Paydown 0 0| . 11/15/2029 . (1.
..36209T-Y9-4 |GNMA 30 YR GN 481436  6.500% 12/15/28 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 12/15/2028 . (1.
..36200V-CE-2 | GNMA GN 482569  6.500% 05/15/29 .............. [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 06/15/2029 . [1.A ........
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 11/15/2029 . [1.A ........
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 ........ccvves [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 06/15/2029 . [1.A ........
..36210F-TB-2 |GNMA 30 YR GN 491146  6.500% 12/15/28 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 12/15/2028 . [1.A ........
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 ....... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 06/15/2029 . [1.A ........
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 ....... . |- 06/01/2023 . |Paydoun ... .0 . 0 . 05/15/2029 . [1.A ........
..36210V-SV-4 | GNMA 30 YR GN 503732  6.500% 05/15/29 ....... . |- 06/01/2023 . | Paydoun ... .0 . 0 . 06/15/2029 . [1.A ........
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 . 06/01/2023 . |Paydown 0 0| . 11/15/2029 . [1.A .
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . 06/01/2023 . |Paydown 0 0| . 04/15/2027 . [1.A .
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . 06/01/2023 . |Paydown 0 0| . 09/15/2027 . [1.A .
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 ...... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 09/15/2029 . [1.A ........
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 .......ccevven [eerennn . 06/01/2023 . | Paydoun ... .0 . 0 . 05/16/2087 . [1.A ........
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ......evvvvnnn [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.244% 06/16/53 ......cccoc [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 06/16/2053 . [1.A ........
..38378B-DY-2 |GNR 2012-22 10 0.093% 10/16/53 .............. [.....en . 06/01/2023 . | Paydoun ... .0 . 0 . 10/16/2063 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B  4.210% 11/16/43 ...........oooe. [ oernnn . 06/01/2023 . | Paydoun ... .0 . 0 . 11/16/2043 . [1.A ........
..38378B-TK-5 |GNR 2012-53 10 0.904% 03/16/47 .............. [..eeen . 06/01/2023 . | Paydoun ... .0 . 0 . 03/16/2047 . [1.A ........
..38378K-D0-9 |GNR 2013-46 10  0.873% 08/16/42 ........ceeeee [erennn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/16/2042 . [1.A ........
..38378K-YB-9 |GNR 2013-105 10  0.192% 06/16/54 ............. [....... . 06/01/2023 . | Paydoun ... 0. .0 . . 06/16/2054 . [1.A ........
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.. 38378N-5K-5 |GNR 2014-73 10 0.424% 04/16/56 .............. [.eennnn . 06/01/2023 . | Paydoun ... .0 L4149 ....(4,149) |. .0 . 0 . 04/16/2056 . [1.A ........
..38378N-FO-9 | GNR 2014-50 10 0.629% 09/16/55 .............. [....... . 06/01/2023 . | Paydoun ... .0 ... 2,812 |.... ... (2,812) ] .0 . 0 . 09/16/2085 . [1.A ........
..38378X-5P-2 |GNR 2015-9 10 0.524% 02/16/49 .....cccceens [errnnn . 06/01/2023 . | Paydoun ... .0 ....8,345 |.... ....(8,345) |. .0 . 0 . 02/16/2049 . [1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.690% 01/16/48 ........ceevn [oeennn . 06/01/2023 . | Paydoun ... .0 ... 3,189 |.... ... (3,189) | .0 . 0 . 01/16/2048 . [1.A ........
..38378X-SH-5 |GNR 2014-143 10  0.663% 02/16/48 ............. [....... . 06/01/2023 . | Paydoun ... .0 ....3,209 |.... ....(3,209) |. .0 . 0 . 02/16/2048 . [1.A ........
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 .........ceen [oeennn . 06/01/2023 . | Paydoun ... .0 ... 1,089 |.... ... (1,059) |. .0 . 0 . 04/16/2050 . [1.A ........
..38379K-4K-1 |GNR 2015-160 10  0.322% 01/16/56 .........ooe. [oennnn . 06/01/2023 . | Paydoun ... .0 ... 5,742 ... ....(5,742) |. .0 . 0 . 01/16/2056 . [1.A ........
..38379K-X6-0 |GNR 2015-145 10  0.733% 07/16/57 ............. [..eeens . 06/01/2023 . | Paydoun ... .0 ....2,162 |.... ... (2,162) | .0 . 0 . 07/16/2057 . [1.A ........
..38379U-NF-9 [GNR 2016-45 10 0.651% 02/16/58 ...voveceeeee | wevnee . 06/01/2023 . |Paydown .. .0 2,140 ... .. (2,140) 0 . 0 . 02/16/2058 . [1.A ........
..383790-R6-5 [GNR 2016-133 10 0.737% 12/16/57 06/01/2023 . | Paydoun .0 .6,920 |. (6,920) |- 0 0 . 12/16/2057 . [1.A .
..38370U-RP-3 [GNR 2016-70 10 0.770% 04/16/58 06/01/2023 . | Paydoun .0 15,815 |. .. (15,815) |. 0 0| . 04/16/2058 . 1.4 .
..383790-TJ-5 [GNR 2016-72 10 0.76%% 12/16/55 06/01/2023 . | Paydoun .0 .1,916 |. (1,916) | 0 0 . 12/16/2055 . [1.A .
..38379U-U-4 [GNR 2016-86 10 1.008% 03/16/58 .....ovevecee | oevneee . 06/01/2023 . |Paydonn .. .0 e (1,735) . 0 . 0 . 03/16/2058 . [1.A ........
..383820-LN-3 [GNR 2019-123 HI  4.000% 10/20/49 .....covriee | eevncee . 06/01/2023 . |Paydonn .. .0 0 . 0 . 10/20/2049 . [1.A ........
..383824-56-8 [GNR 2020-123 10 2.500% 08/20/50 ...eoervens [ vveene . 04/01/2023 . |Various ... .0 .0 . .0 | . 08/20/2050 . [1.A ........
..38382H-56-8 [GNR 2020-123 1Q  2.500% 08/20/50 ..oevvnes | wevncee . 04/01/2023 . | Paydoun 0 0 0 . 08/20/2050 . [1.A ........
Redemption 100.0000
..690353-2B-2 |DFC  5.190% 05/16/24 .....coevveveeeeeeeeeees [ . 05/15/2023 . | .. . 06/15/2024 . [1.A ........
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 5.190% 05/15/24 ..... |....... . 05/15/2023 . | evvveiiniiiiniiiiiiiiininiins e [ 113,636 |l 113,636 |l 113,636 | 113,636 [ooevvvvernnnnns [V FUSURRRRR (VO 0 | (VN 0 s 113,636 |.ooooeeeeeens (VN 0 | [V 2,632 |. 05/15/2024 . |1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.150% 09/20/27 ..... |....... . 06/20/2023 . | evveriniininniininiiiiniinnnn e [ 214,283 000214,283 )l 214,283 | 214,283 [oevvinnnnnnnnn [V FUSURRRRR (VO 0 | (VN 0 s ALK (VO 0 | [V 5,262 |. 09/20/2027 . |1.A ........
Redemption 100.0000
..690353-4li-4 |DFC AGENCY DEBENTURES ~ 5.190% 06/20/27 ..... |....... . 06/20/2023 . | .. U R R 165,000 |.......... 165,000 |.......... 165,000 |.......... 165,000 [..eevvvvrnnnnns [V FUSURRRRR (VO 0 | (VN 0 eeeennn 165,000 [....evvvvvnnns (VO 0 | [V 4,052 |. 06/20/2027 . |1.A ........
Redemption 100.0000
..690353-5H-6 |DFC AGENCY DEBENTURES  5.240% 04/20/35 ...... [....... . 04/20/2023 . | eveeriininnnninininininninnns e [ 81,200 [oevvvennnen 81,200 |............ 81,200 |..ccevnenns 81,200 |ovevvvvvrnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 81,200 |.ooeeeeenennnns (VO 0 | [V 1,827 |. 04/20/2035 . [1.A ........
Redemption 100.0000
..690353-F9-3 |DFC AGENCY DEBENTURES ~ 5.240% 12/15/33 ...... [....... . 06/15/2023 . | evvvinininininiiiiiiiiininins e e 98,483 |............ 98,483 |[.vnnnnnn 98,483 |............ 98,483 |....oeeeeinnnn 0 | (VO 0 | (VO [ SRR 98,483 [.ooiiiiiinnn (VO 0 | [V 2,429 |. 12/15/2033 . |[1.A ........
Redemption 100.0000
..690353-M8-7 |DFC  5.150% 02/15/28 ......eevvvvvvvvreiiiiinnnnns oo . 05/15/2023 . | evveriiniiininininiiiiiniinns e e 350,000 [overerrnns 350,000 |........... 350,000 |........... 350,000 |...coeeeennns [V FUSURRRRR (VO 0 | (VN 0 e 350,000 [.ooeeiiiiinnns (VO 0 | [V 8,198 |. 02/15/2028 . [1.A ........
DFC US Agency Floating Rate  5.190% 06/15/24 Redemption 100.0000
. B90353-8C-2 [ eevriiiieiiiie e | s . 06/15/2023 . | .eeeniiiiiiiiieeeeieieeees e e 175,441 |........... 175,441 |........... 175,441 |........... 175,441 |l [V FUSURRRRR (VO 0 | (VN 0 s 176,441 |l (VO 0 | [V 4,290 |. 06/15/2024 . |1.A ........
Redemption 100.0000
..690353-T5-6 |DFC AGENCY DEBENTURES ~ 5.150% 01/20/35 ..... |....... . 04/20/2023 . | evvriiininnnniinniininnininns e | 118,000 |.......... 118,000 |[.......... 118,000 |.......... 118,000 [....evvvennnee 0 | (VO 0 | (VO 0 eeeennn 118,000 [....ovvvvvnnns (VO 0 | [V 2,655 |. 01/20/2035 . |[1.A ........
Redemption 100.0000
..690353-X0-5 |DFC VRDN ~ 5.240% 07/15/25 .....ovvvvvvvvvninnnnn [ eeeenn L 04/15/2023 . | eeeeneeiiiiieeeeeieiieeees e e 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [.......evvneee 0 | (VO 0 | (VO 0 eeeennn 166,667 |........evvees (VO 0 | [V 3,738 |. 07/15/2025 . [1.A ........
Redemption 100.0000
..90376P-AB-7 | INT DEV FIN CORP  5.190% 04/20/35 ..........0. | eunnnns . 04/20/2023 . | .eenneiieiiie e ... 29,000 ...29,000 ...29,000 |............29,000 |.... ..29,000 |.. . 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES Redemption 100.0000
..90376P-AC-5 |01/20/35 ..oooeviiiiiiiiii [ . 04/20/2023 . | evvriiininnnniinniininnininns e | 120,360 [........... 120,360 |........... 120,360 |........... 120,360 [oevvvvvrennns [V FUSURRRRR (VO 0 | (VO 0 s 120,360 |..oooeeeeennns (VO 0 | [V 2,708 |. 01/20/2035 . [1.A ........
Redemption 100.0000
..90376P-AT-8 | INT DEV FIN CORP  5.190% 04/20/35 ......ceevvn [eeeennn . 04/20/2023 . | eveeiiinininiininiiininninnns e [ 63,800 [....evennn. 63,800 |............ 63,800 |...cevvnnnns 63,800 |..eevvvrrrnnnns 0 | (VO 0 | (VO [ SRR 63,800 |..oooeeernennns (VO 0 | [V 1,435 |. 04/20/2035 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.190% Redemption 100.0000
..90376P-BR-1 109/20/32 .ccoeeieeeeeeeeeeeeeeeeeeeee [ . 06/20/2023 . | .. . 09/20/2032 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES
90376P-EU-1 | 11/20/37 oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeees [ . 06/15/2023 . . 11/20/2037 . [1.A ........
..912810-TP-3 |U S TREASURY ~ 1.500% 02/15/53 ........ccoeeeees [ eeennnn . 05/26/2023 . , .. . 02/15/2053 . [1.A ........
..91282C-CF-6 | US TREASURY  0.750% 05/31/26 ... . 06/13/2023 . | BANK of AMERICA SEC .... 6,219,410 |........ 6,900,000 |........ 6,853,234 |........6,867,5% |...............0 |..........4,058 [..............0 |..........4,088 |...............0 |........ 6,871,654 |.. . 05/31/2026 . [1.A ........
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..91282C-FF-3 |US TREASURY NOTES ~ 2.750% 08/15/32 ........... [....... . 06/14/2023 . | GOLDMAN SACHS ... |oevereeeennninnnnnns [00e...2,563,680 ... 2,780,000 |........ 2,697,034 |........ 2,699,413 [.... 3,275 | .0 . 0 e 2,702,688 |...............0 |......(149,008) |...... (149,008) . 08/15/2082 . [1.A ........
..91282C-GK-1 [US TREASURY NOTES ~ 1.125% 01/15/33 .......ccen | unnnns . 06/13/2023 . | GOLOMAN SACHS ........ceev |oevevveneennnnnnnnns [0 7,439,540 |oeeees 7,580,000 |........ 7,478,978 |.... ....864 | 0 | 864 |0 7,479,842 |.. (40,302) . 01/15/2033 . [1.A ........
..91282C-GM-7 |US TREASURY NOTES ~ 3.500% 02/15/33 ........... [......s . 04/28/2023 . | Various .........cceeunnnee ..5,360,000 ..5,308,541 |.... ... 105 . .0 . .5,398,645 |.. (56,982) . 02/15/2083 . [1.A ........
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 ........... [....... . 06/14/2023 . | CITIGROUP GLOBAL MKTS .. |.... .... 500,000 495,547 |.... 207 ). .0 . ....496,754 |.. ...4,225 . 02/29/2028 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-HB-0 [US TREASURY NOTES  3.625% 05/15/26 ........... |....... . 06/22/2028 . | .eeiiiiiiiiiiieeeiiiiiieeees | e 29,401,071 |....... 30,000,000 |....... 29,550,000 |.....cceeniiinnns [ 0 Joeeeeennn 3,735 |ooveeeeeee 0 Joeeeeennn 3,735 |ooveeeiiee 0 Jens 29,563,736 [ooeeiiiiinnns 0 ... (152,664) |...... (152,664) |........... 112,296 |. 05/15/2026 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 60,632, 138 62,260,979 61,760,731 12,138,890 0 (65,042) 0 (65,042) 0 61,680,907 0 (1,048,769) |  (1,048,769) 532,212 XXX XXX
COLOMBIA, REPUBLIC OF SOVEREIGN ~ 3.250%
.. 195325-DZ-5 |04/22/32 ....evvrrniniinniiiiiiiniiiiiiiiiiiiinenes [ D . 06/29/2023 . | JEFFERIES & CO .ovvvvvvnnn |ooveiiiiiieiiiiieens e 220,950 |.......... 300,000 |........... 290,025 |........... 201,284 |...oennnnnnnne [ R 402 |oveeiiiiiiens [V R 402 |oveiiiiiiiies [V R 201,686 |........ccenn 0 f...... (70,736) |....... (70,736) |evvvveennnn 6,798 |. 04/22/2032 . [3.A FE ....
REPUBLIC OF ECUADOR SOVEREIGN  5.500%
L 279271-AE-3 | 07/31/30 v (D, . 05/19/2023 . | JEFFERIES & CO wevvvvvvnnn fooveiiiiiiiieieeiens oo 97,162 |........... 202,000 |........... 174,023 |........... 179,732 |oooeeeiiiis [V R 1,683 [oeeennnnnnee [V R 1,683 [oeeeennnnnnee [V R 181,416 |..eevvvvennnnee 0 f...... (84,254) |....... (84,254) |............. 8,925 |. 07/31/2030 . |4.C FE ....
REPUBLIC OF ECUADOR SOVEREIGN  2.500% MORGAN STANLEY FIXED INC
L2T9271-AF-0 | 07/31/35 oo D..... L 05/17/2023 . | evvvviiniiiiiininiiiiiiniiins e | 152,250 |........... 435,000 |........... 315,919 [........... 345,354 |..ooviiiiiinns [V R 7847 |l [V R 7847 |l [V R 362,701 |oooeeiiiinns 0 f..... (200,451) |...... (200,451) |............. 8,848 |. 07/31/2035 . [4.C FE ....
REPUBLIC OF HUNGARY SOVEREIGN  6.125% MORGAN STANLEY FIXED INC
.. 445545-AR-7 | 06/22/28 ... (D . 05/03/2023 . | .evvviiiiininiiniiiiiiiininnns e | 29,049,400 |....... 28,000,000 |....... 27,797,840 |..eevvvnnnnnnnnnne 0 [ [V R 5,558 |t [V R 5,558 |t [V R 27,803,398 |.....eevvnnnnen 0 ... 1,246,002 |..... 1,246,002 |........... 523,007 |. 05/22/2028 .|2.B FE ....
REPUBLIC OF POLAND SOVEREIGN ~ 5.750%
..857524-AE-2 | 11/16/32 .coovvviiiiiiiiiiiiiiiiiiiiiieeeeee (D, . 05/16/2023 . | SANTANDER .......oooeeeiees Jonniiiiiiiinns e 14,042,520 |....... 13,000,000 |....... 12,863,890 |....... 12,864,135 [ouvvvvvvvnnnnnn O [ d,847 |0 4847 0 e, 12,868,982 [...............0 |oees 1,173,538 |..... 1,173,538 ...377,264 |. 11/16/2032 . [1.G FE ....
MORGAN STANLE!
..91087B-AB-6 |UNITED MEXICAN STATES  4.350% 01/15/47 ..... D..... VY3 V(17X S O ROORRRPOR R R 805,750 [........ 1,000,000 |........... 997,350 [........... 997,617 |..ooooeeeeis [ R [ [V R () S [V R 997,594 |....evviinnnnne 0 f..... (191,844) |...... (191,844) |............ 33,954 . 01/15/2047 . |2.B FE
UNITED MEXICAN STATES SOVEREIGN ~ 4.500%
..91087B-AF-7 | 04/22/29 ..o D..... . 06/21/2023 . | BANK of AMERICA SEC ... |..oooeeeeieeeeinenns |oeeees 9,308,977 |........ 9,587,000 |....... 10,177,751 |........ 9,993,730 |...oeeieennns [ (27,597) |.ooeeeeeeennns [ (27,597) |.ooeeeeenennns 0 ooeenns 9,966,133 |.....eeuveennee 0 [..... (657, 156) |...... (657,156) |.......... 288,808 |. 04/22/2029 . |2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 53,677,009 52,524,000 52,616,798 24,671,852 0 (7,783) 0 (7,783) 0 52,461,910 0 1,215,099 1,215,099 1,247,604 XXX XXX
.. 13063C-XP-0 |CALIFORNIA ST 3.875% 12/01/30 ........cee...e. | ....... | 04/04/2023 . |FMS Bonds ......oooeeeeiins i o 2,952,165 |........ 2,985,000 |........ 2,985,000 |........ 2,985,000 |............... [ PP [ [ PP 0 fooiiiinnnnnes [V P 2,985,000 f..oceeiinnnnn 0 [...... (32,835) |....... (32,835) |..oeeennnns 40,163 |. 12/01/2030 . |1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,952,165 2,985,000 2,985,000 2,985,000 0 0 0 0 0 2,985,000 0 (32,835) (32,835) 40,163 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redenption 100.0000
..041083-VB-9 [07/01/43 ..evvvviiiiiiiiiiiiiiiiiiiniecvininneeeinn | s . 06/01/2023 . | .evnneeeiiiieeeeeeiieeeees i e 18,5150 018,515 [ 18,615 | 18515 [0 e 0 [l 0 e {1 P [ SRR 18,515 [ovvvviriiinnns (VO 0 | [V 229 |. 07/01/2043 . |1.B FE .
Redemption
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH  3.180% 08/01/49 |....... . 06/01/2023 . | .evnneeiiiiiieeeeeeeiiieeees e feeeen 58,119 058,119 88,119 | B89 |0 e 0 [l 0 e {1 P (U P 58,119 |t (VO 0 | [V 903 |. 08/01/2049 . [1.A FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HSG Redemption
..196480-EW-3 [4.000% 05/01/50 ...evvvvvivrneniiiiiiiniiinieciininn | s . 05/01/2023 . | .eeenieiiiiie e . 05/01/2050 . |1.A FE .
COLUMBUS-FRANKLIN ONTY OH DEVELOPMENT Redenption
..199007-H0-2 14.000% 11/15/45 .oovvvvvvviiiiiiiiiiiiiiiiiiiieeins [ . 06/15/2023 . | .eveeeiiiiiiieeeeeeiieeeees v feeeens.... 80,000 f............80,000 |............80,000 |............80,000 |.......oevrenn0 feiiiiiiiiinnnn 0 foiiiiiiiinnd 0 e 0 . 11/15/2045 . [1.G FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.246% 06/25/40 ......... [....... . 06/01/2023 . | Paydoun ... ... (6,666) ... . 06/25/2040 . [1.A ........
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.175% 10/25/40 ........ [....... . 06/01/2023 . | Paydown ... .. (20,494) |... . 10/25/2040 . [1.A ........
FRESB Multifami|20215B86ge Pas 2021-SB86 X1
..30320M-AH-4 10.471% 03/25/41 ..... 06/01/2023 . |Paydown (54,016) . 03/25/2041 .
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.608% 01/25/41 . 06/01/2023 . |Paydown . (8,839) . 01/25/2041 .
..30321C-AU-6 | FRESB 2021-SB88 X1  0.820% 05/25/41 . . 06/01/2023 . | Paydown (13,101) . 06/25/2041 .
FRESB Mul tifami 12021SB90ge Pas 2021-SBY0
.. 30322K-AJ-2 [0.751% 06/25/41 ..oevvvniiiiiiiiiiiiiiiiiiiiiieinn | s . 06/01/2023 . | Paydown ... .0 . 0 0 . 06/25/2041 . [1.A ........
..31283G-LL-9 |FHLMC FG G00331  7.000% 12/01/24 .......eeuvee [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2024 . (1.A ........
..31288J-AH-9 [FGLMC FG C79008  5.500% 05/01/33 ........ccevn | uunnnns . 06/01/2023 . | Paydown ... .0 . 0 0 . 05/01/2033 . [1.A ........
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 ............. [....... . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2026 . [1.A ........
..3128F7-N9-1 [FHLMC FG D67616  7.000% 01/01/26 ......oeevvvn | unnnns . 06/01/2023 . | Paydown 0 0 0 . 01/01/2026 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L2876 | 08/15/42 oo [ . 06/01/2023 . | Paydown . 08/15/2042 . [1.A ........
..3128MC-F2-6 |FGLMC FG G13585  4.500% 05/01/24 ............. [....c.. . 06/01/2023 . | Paydoun ... . 05/01/2024 . [1.A ........
..3128MC-FB-6 |FGLMC FG G13562  4.500% 05/01/24 ............. | .eeeens . 06/01/2023 . | Paydown ... . 05/01/2024 . [1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 .........ceeeeees [oennnn . 06/01/2023 . | Paydown . 08/01/2033 . [1.A ........
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..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ....cevvvvvvvvnnn [ereenn . 06/01/2023 . | Paydoun ... ... 57,565 ...57,565 ...59,076 |.... .. (1,511) ). 0 e (1,511) 0 ..57,565 |.. 0 e 1,040 |. 12/01/2030 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 .......evvvvvnnnn [eenenn . 06/01/2023 . |Paydown ......ooooeeiniiiins Joeeiiiniiiiis e 9,519 ....9,519 ... 9,543 |, .0 . 0 ...9,519 |.. 0 . 07/01/2024 .
..3128PP-MJ-9 |FGLMC J10361  4.500% 07/01/24 .....evennnnnnns [eeennn . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins v e 3,041 ... 3,041 ....3,0% |.... .0 . 0 ..3,041 .. 0 . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 ....ceevnnnnnnnnn [ oeennn . 06/01/2023 . | Paydoun ... ... 13,879 ... 13,879 ...13,963 |.... .0 . 0 .. 13,879 |.. 0 . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 .....evvvvuvnnnnn [ereenn . 06/01/2023 . |Paydoun .....cooeeeveiiiiins v e 9,262 ....9,262 ... 9,372 ... .0 . 0 ...9,262 |.. 0 . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 .....evvvvvvvvnnn [eeeennn . 06/01/2023 . | Paydoun ... ... 13,07 ... 13,071 ...13,3% |.... .0 . 0 . 13,071 .. 0 . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccoocnnnnn [eeeennn . 06/01/2023 . | Paydoun ... ... 14,367 ... 14,367 ... 14,692 |.... .0 . 0 .. 14,367 |.. 0 . 07/01/2025 .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ............ccee [ oennnn . 06/01/2023 . | Paydoun ... .. 70,688 ...70,688 ...69,830 |.... .0 . 0 ..70,688 |.. 0 . 02/01/2026 .
..3128QP-LV-2 |FHLMC FH 1B7189  4.877% 03/01/36 ........eeuun [oerennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2036 .
..312884-DY-0 |FHARM FH 10119  4.154% 09/01/36 .. 06/01/2023 . |Paydown 0 0| 0| . 09/01/2036 .
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 .. 06/01/2023 . |Paydown 0 0| . 0| . 07/01/2029 .
..31300L-CF-0 |FHARM FH 848170  4.154% 12/01/39 06/01/2023 . |Paydown 0 0| .87 0| . 12/01/2039 .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ....cccovnnnnn [eerennn . 06/01/2023 . | Paydoun ... .0 . 0 .450,068 |.. 0 . 12/01/2082 .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......eevvvuvunnn [eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 ..82,852 |.. 0 . 03/01/2033 .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 .....evvvvvvvennn [ereenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 ............cooe. [ oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 .......evvvuunnnn [eerenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2043 .
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ....eennnnnnnnnn [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 .....cooveeeeeees [ eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 .
..31320D-EG-5 |FGLMC FG 040134  3.500% 04/01/46 ............. [..cces . 06/01/2023 . | Paydoun ... .. (1,047) ). .0 . 0 0 . 04/01/2046 .
..3132XS-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .. 06/01/2023 . |Paydown (6,356) | 0 0| 0| . 08/01/2047 .
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 .. 06/01/2023 . |Paydown . (15) ] 0 0| 0| . 08/01/2025 .
..31335G-L0-6 |FHLMC FG C80335  7.000% 08/01/25 .. 06/01/2023 . |Paydown (7)) 0 0| 0| . 08/01/2025 .
..313356-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 .. . |. 06/01/2023 . | Paydown 0 0| 0| . 09/01/2025 .
..31335G-NI-3 | FHLMC FG C80396  7.000% 04/01/26 .. . |- 06/01/2023 . |Paydown 0 0| 0| . 04/01/2026 .
..31336P-GV-1 |FHLMC FG GB0212  6.875% 07/20/23 .. [ . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/20/2023 .
..3133T4-GF-7 |FHG FHG 27 FC  6.875% 03/25/24 .............oo. [ oeennn . 06/01/2023 . | Paydown 0 0 0 . 03/25/2024 .
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
.3133TA-ZY-1 |7.270% 08/25/28 .....covvvvvviiiiiiiiiiiiiiiiiiiiees [ . 06/01/2023 . | Paydown 0 0 0 . 08/25/2028 . [1.A ........
..31349U-B5-6 | FHARM FH 782760  4.307% 11/01/36 .......evvvnn [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172036 . [1.A ........
..3136A9-P8-5 |FNR 2012-120 AH ~ 2.500% 02/25/32 ........eevun [oreenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2032 . [1.A ........
..3136AG-HI-5 |FNR 2013-94 CZ  3.500% 09/25/43 ........cevvves [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2043 . [1.A ........
..3136AH-SJ-0 |FNR 2013-137 AL ~ 3.500% 03/25/42 .. . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 03/25/2042 . [1.A ........
..3136B9-EF-0 |FNA 2020-M10 X6  1.501% 08/25/28 .. . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2028 . [1.A ........
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 06/01/2023 . |Paydown 0 0| 0| . 10/01/2035 . [1.A .
..31371N-VM-4 | FNCL FN 267220  5.000% 05/01/23 . 04/01/2023 . |Paydown 0 0| 0| . 05/01/2023 . [1.A .
..31373L-LB-1 |FNMA FN 296522  8.500% 11/01/24 04/01/2023 . |Paydown 0 0| 0| . 11/01/2024 . [1.A .
..31373X-68-5 |FNMA FN 306981 8.000% 06/01/25 ..........ceo. [ennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2025 . [1.A ........
..3137AD-U9-6 |FHR FHR 3891 DK 4.500% 12/15/40 .......eevvnn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . [1.A ........
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .....cvvvvvvvvvnns [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 . (1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .......evvvnn [orrennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..3137B8-G5-0 |FHUS K037 X1~ 1.081% 01/25/24 .....cccennnnnnn [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2024 . (1.A ........
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ........ccce [oeeennn . 06/01/2023 . | Paydoun ... .0 . 12 0 0 . 05/15/2044 . [1.A ........
..3137BD-CX-2 |FHUS K039 X1 0.814% 07/25/24 .......cevvvvveee [eeeennn . 06/01/2023 . | Paydoun ... e (2,900) ). 0 e (2,909) ... 0 0 . 07/25/2024 . (1.A ........
..3137BE-VJ-0 |FHUS K040 X1 ~ 0.811% 09/25/24 .......eevvvuunnn [ereenn . 06/01/2023 . |Paydoun .....coooveeviinnins |ovnvnininniiinnns o0 e 0 [ 78,075 [ 31,664 [onniiiiinnnnnnn 0 [ (33,361) | 0 ]l (33,361) ... 0 0 . 09/25/2024 . [1.A ........
..3137BE-WS-9 |FHUS Q001 XA 2.111% 02/25/32 ...evvvvvvvvvvene feeennn . 06/01/2023 . |Paydown ...ooovvvveeeeeneens Joveeeeeeeeieeeeeeens Jeveeeeeeeeeeenn 0 Joveviiiiieinnn 0 i 23,645 000 20,276 [oviiiinnnnnnn 0 s (20,276) |. .0 f...... (20,276) ... .0 . 0. . 02/25/2032 . [1.A ........
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..3137BF-EA-5 |FHUS K041 X1 0.626% 10/25/24 .........oevvunne [errennn . 06/01/2023 . | Paydoun ... ....0 .0 ....8,050 |.... ... (8,050) | 0 |eeeeee.. (8,050) ... 0 0. 0 e ..2,176 |. 10/25/2024 . [1.A ........
..3137BF-XU-0 |FHUS K042 X1 1.149% 12/26/24 ................. [..ocis . 06/01/2023 . | Paydoun ... ....0 .0 ....8,041 ... ... (8,041) . 0 [ (8,041) ... 0 O 0 2,105 | 12/25/2024 . [1.A ........
..3137BH-CZ-8 |FHR K044 X1 0.866% 01/25/25 .......evvvvnnnnnn [errenn . 06/01/2023 . | Paydoun ... ....0 .0 ....8,59 |.... 0 e (9, 114) . 0 0. 0 2,002 |. 01/25/2025 . |1.A ........
..3137BH-XK-8 |FHR K045 X1 0.541% 01/25/25 .....covvvvvernens [oeennn . 06/01/2023 . | Paydoun ... ....0 .0 ... 13,672 ... 0 e (13,572) | 0 0. 0 .. 3,143 |. 01/25/2025 . [1.A ........
..3137BK-RK-8 | FHUS K047 X1 0.221% 05/25/25 ......coevvveeees [eeennn . 06/01/2023 . | Paydoun ... ....0 .0 L3243 ... 0 el (3,243) | 0 0. 0 . 05/25/2025 . [1.A ........
..3137BL-WA-2 |FHUS K050 X1 ~ 0.426% 08/25/25 .......cevvvvvunn [eerennn . 06/01/2023 . | Paydoun ... ....0 .0 ....6,299 |.... 0 e (6,299) ... 0 O 0 . 08/25/2025 . [1.A ........
..3137BM-TY-2 | FHMS K052 X1 0.766% 11/25/25 ......eevvvvnnnnn [ereenn . 06/01/2023 . | Paydoun ... ....0 .0 ...19,269 |.... 0 el (19,269) ... 0 0. 0 . 11/25/2025 . [1.A ........
..3137BN-6H-2 | FHUS K053 X1 1.011% 12/25/25 ... [ . 06/01/2023 . | Paydoun ... ...0 .0 e, 6,844 | e 0 .. (6,844) ... .0 . 0. .0 . . 12/25/2025 . (1.A ........
.. 3137BN-GU-2 |FHUS K054 X1 1.291% 01/25/26 ......eevvvvvvenn [eerennn . 06/01/2023 . |Paydoun ......cooeeeiviiiins foeiiiiiiii e [V 0 [oeennnnnnn 73,266 |............ 39,104 |....oooeeens [V R (55,580) |-.oeeeeieeenns [V R (55,580) |-.oeeeeeeeennns 0 . 01/25/2026 . [1.A ........
FHLMC Multifami| KO056ured P K056 X1
..3137BQ-YV-3 | 1.375% 05/25/26 . 06/01/2023 . | Paydoun ... (13,804) |. .. (13,804) |... .0 . 05/25/2026 . [1.A ........
..3137BS-P9-8 | FHUS K058 X1 ~ 1.040% 08/25/26 06/01/2023 . |Paydown .. (41,549) |. (41,549) 0| . 08/25/2026 . 1.A .
..3137BS-RG-0 |FHMS K059 X1  0.423% 09/25/26 ... . 06/01/2023 . | Paydoun ... (26,242) | .. (26,242) ... . 09/25/2026 . [1.A ........
FHLMC Multifami| KO060ured P K0B0 X1
..3137BT-AE-1 0.188% 10/25/26 .......eevvvvvvverrrnninnninnnnnnnns [eeeeenn . 06/01/2023 . | Paydoun ... .. (3,615) | . (3,615)|... .0 . . 10/25/2026 . [1.A ........
FREDDIE MAC
LB137BX-R2-0 | 08/25/27 e [ . 06/01/2023 . | Paydoun ... .. (7,835) ] 0 el (7,835) ... 0 0 . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K0B5 X1 ~ 0.805% 04/25/27 ........eevvuunnn [ernenn . 06/01/2023 . | Paydoun ... 0 e (21,893) ... 0 0 . 04/25/2027 . (1.A ........
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 ........oooee [oeennn . 06/01/2023 . | Paydoun ... 0 e (388) ... 0 0 . 10/15/2047 . [1.A ........
..3137F7-2J-3 |FHUS Q014 X 2.790% 10/25/55 ....evvvvvvvvvnnns [ eeeennn . 06/01/2023 . | Paydoun ... .0 . (62,886) [... 0 0 . 10/25/2085 . [1.A ........
..3137FC-M-7 | FHUS K070 X1 ~ 0.456% 11/25/27 ....cccoevs [ eernnn . 06/01/2023 . | Paydoun ... 0 el (25,516) ... 0 0 . 11/25/2027 . [1.A ........
..3137FL-6G-4 |FHUS K088 X1 ~ 0.654% 01/25/29 .........cocuunn [eeeennn . 06/01/2023 . | Paydoun ... 0 e (12,795) ... 0 0 . 01/25/2029 . [1.A FE .
..3137FL-YX-6 |FHMS K092 X1  0.855% 04/25/29 .............cee. [ oeennn . 06/01/2023 . | Paydoun ... 0 e (6,445) ... 0 0 . 04/25/2029 . [1.A ........
..3137FN-BA-7 |FHUS K096 X1 ~ 1.257% 07/25/29 ......eevvvvvvenn [eeeenn . 06/01/2023 . | Paydoun ... .0 . (10,384) [.... .0 . .0 . . 07/25/2029 . [1.A ........
FHLMC Multifami | K103ured P K103 X1
3137FQ-KQ-5 [0.757% 11/25/29 ..covvvnniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . | Paydoun ... ... (2,768) | 0 [ (2,768) ... 0 0 . 11/25/2029 .
..3137FR-EK-3 |FHUS K104 X1  1.246% 01/25/30 06/01/2023 . |Paydown .. (19,553) |. 0 (19,553) 0| 0| . 01/25/2030 .
..3137FT-Z8-9 |FHUS K110 X1  1.813% 04/25/30 06/01/2023 . |Paydown .(2,893) | 0 ..(2,893) 0| 0| . 04/25/2030 .
..3137FU-PE-8 |FHR 4988 IH  2.500% 07/25/35 .. 06/01/2023 . |Paydown .. (83,804) |. 0 (83,804) 0| 0| . 07/25/2035 .
..3137FU-ZE-7 |FHR K111 X1 1.680% 05/25/30 . . |. 06/01/2023 . | Paydown (7,382) | 0 . (7,382) 0| 0| . 05/25/2030 .
FHLMC Multifami | K113ured P K1
.. 3137FV-50-1 | 1.483% 06/25/30 ..coovvvveeeeeieieeeeeeeies [ . 06/01/2023 . | Paydoun ... . (1,207) ). L (1,207) ... .0 . . 06/25/2030 . [1.A ........
.. 3137FW-HV-5 |FHLMC K116 X1 1.528% 07/25/30 .....cccocoees [ereennn . 06/01/2023 . | Paydoun ... ....(2,496) |. 0 . 07/25/2030 . [1.A ........
FHLMC Multifami| K117ured P K117 X1
.. 3137FX-3T-3 | 1.335% 08/25/30 ..cooovvviiiiiiiiiiiiiiiiiieiieeeees [ . 06/01/2023 . | Paydoun ... ....(5,541) |. .0 . 08/25/2030 . [1.A ........
..3137H0-H7-6 | FHUS KLU3 X1 2.078% 01/25/31 U PR . 06/01/2023 . | Paydoun ... . , ) o (22,301) ). .0 .0 .0 . 01/25/2031 . [1.A ........
..3137H1-3X-2 |FHLMC 2021-P009 X  1.500% 01/25/31 .......... [....... . 06/01/2023 . |Paydoun ......cooeveiiiiiins foiiiiiiiii e [V 0 [ 87,757 |eweverennnnn 73,898 |..oooiiiiiins [V R (73,8%8) [eevvvverennnns [V R (73,8%8) [eevvveeennnnns 0 0 . 01/25/2031 . [1.A ........
FHLMC Multifamil K744ured P K744 X1
.. 3137H1-25-8 |0.957% 07/25/28 ..ccooeveeeeeieeeeiiii [ . 06/01/2023 . |Paydoun ......cooeveiiiiiins |oeeiiiiiiiis e [V 0 fooniienn 1,567 [ 1,320 |0 | (1,329) |.ooeeeeeees [V R (1,329) |.ooeeeeeees 0 0 . 07/25/2028 . [1.A ........
FHLMC Multifami| K745ured P K745 X1
.. 3137H2-NG-5 |0.769% 08/25/28 ......covvvvvviiiiiiiiiiiiiiiiiiiins [ . 06/01/2023 . | Paydoun ... .0 ....(4,034) |. ..(4,034) ... .0 . 08/25/2028 . [1.A ........
..3137H5-DR-5 | FHMS K137 X1 0.298% 11/25/31 U PR . 06/01/2023 . | Paydoun ... .0 . (1,841) ). L(1,841) ... .0 . . 11/25/2031 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.052%
L 3137HI-MI-5 1 08/25/38 e [ . 06/01/2023 . | Paydoun ... ... (904) ] .0 . 0 0 . 08/25/2038 . [1.A ........
..31380T-3B-5 |FNMA FN 449994  7.000% 09/01/27 . |- 06/01/2023 . |Paydoun ... e (13)) .0 . 0 0 . 09/01/2027 . [1.A ........
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 ... . |- 06/01/2023 . | Paydoun ... el (61)) .0 . 0 0 . 11/01/2028 . [1.A ........
..31382T-5C-9 | FNMA FN 492343  6.500% 05/01/29 . 06/01/2023 . |Paydown (7)) 0 0| 0| . 05/01/2029 . [1.A .
..31384D-PA-4 | FNMA FN 520717  7.500% 11/01/29 06/01/2023 . |Paydown (267) |. 0 0| 0| . 11/01/2029 . [1.A .
..31384V-JY-9 |FNMA FN 534979  5.152% 04/01/30 ... . 06/01/2023 . | Paydoun ... . 127 ). .0 .. .0 .. .0 .. . 04/01/2030 . [1.A ........
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..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 .......eevvuun [ereenn . 06/01/2023 . | Paydoun ... ... (46) ] .0 . 0 0 e ....26 |. 05/01/2030 . [1.A ........
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 ..........oeee [eennnn . 06/01/2023 . | Paydoun ... e (23)). .0 . 0 0 ....15 . 05/01/2030 . [1.A ........
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 ..........ooe. [oeennnn . 06/01/2023 . | Paydoun ... (4] .0 . 0 0 ...179 . 07/01/2032 . [1.A ........
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 ....evvvvvvnnn [oeeennn . 06/01/2023 . | Paydoun ... e (43)) .0 . 0 0 ...172 1. 07/01/2032 . [1.A ........
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 ............e. [.oeennn . 06/01/2023 . | Paydoun ... (1)) .0 . 0 0 ....39 |. 03/01/2083 . [1.A ........
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 ......cevvvees [oeennn . 06/01/2023 . | Paydoun ... . (15) ). .0 . 0 0 ... 446 |. 05/01/2031 . [1.A ........
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 .......ccoeeen [oernnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2031 . [1.A ........
..31387R-AQ-1 |FNMA FN 591415  6.500% 09/01/31 .......ccovves [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2031 . [1.A ........
..31387W-T-7 |FNMA FN 596465 7.000% 08/01/31 .....evvvvnnnn [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2031 . [1.A ........
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... 06/01/2023 . |Paydown 0 0| 0| . 01/01/2027 . [1.A .
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 06/01/2023 . |Paydown 0 0| 0| . 07/01/2026 . [1.A .
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 06/01/2023 . |Paydown 0 ..(1,234) 0| 0| . 05/01/2032 . [1.A .
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 .......cooeeeeees [eeennn . 06/01/2023 . | Paydoun ... 120,202 123,451 |.... 0 e (2,612) | 0 0 . 09/01/2032 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......covvves [eeeennn . 06/01/2023 . | Paydoun ... ...69,588 ...73,068 |.... .0 . 0 0 . 09/01/2043 . [1.A ........
..3138EQ-GE-6 |FN FN AL7396  6.189% 02/01/37 ...cccvvnnnnnnnn [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2087 . [1.A ........
..3138L4-GJ-6 |FNMA FN AM380O  2.760% 08/01/23 .........ccees [ennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2023 . [1.A ........
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 ...evvvvvvuvnnnnn [eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2082 . [1.A ........
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 ..eevvvvvvvnnnnnn [eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172032 . [1.A ........
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 .....ooovvvveenes [errnnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..3138W5-2Z-0 |FN FN AR7991  3.500% 03/01/33 ....coevvrrreenns [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2033 . [1.A ........
..313819-Jv-3 |FN FN AS0275  3.000% 08/01/33 ... 06/01/2023 . |Paydown 0 0| 0| . 08/01/2033 . (1.
..3138WE-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 06/01/2023 . |Paydown 0 0| 0| . 05/01/2045 . (1.
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... 06/01/2023 . |Paydown 0 0| 0| . 08/01/2046 . (1.
..313900-Q3-2 | FNMA FN 653074  7.000% 07/01/32 . |. 06/01/2023 . | Paydown 0 0| 0| . 07/01/2032 . (1.
..31391X-EP-0 |FNMA FN 679742  3.964% 01/01/40 ... . |- 06/01/2023 . |Paydown 0 0| 0| . 01/01/2040 . (1.
..31392V-NQ-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 ........... [.eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2032 . (1.
..31393A-S4-0 |FNR 2003-W5 A 5.370% 04/25/33 ....cccceennnn [eerennn . 06/25/2023 . | Paydoun ... .0 . 0 0 . 04/25/2083 . [1.A ........
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 ... [ [P . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 04/25/2043 . [1.A ........
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 06/01/2023 . | Paydown 0 0 0 . 06/25/2043 . [1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
L 31393G-3L-6 | 12/15/32 oo [ . 06/01/2023 . |Paydoun ......ooeeveeiiniins foveinninnnnnninns o 18,0700 [ 18,970 [ 17,622 [onnnnnnnnnn 18,346 [onnniiniinnnnn 0 e 625 |l [V R 625 |..ooiviiiiinnns 0 0 . 12/15/2082 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 ............ [....... . 06/01/2023 . | Paydoun ... ... (1,515) | 0 [ (1,515) )., 0 0 . 11/25/2033 . [1.A ........
..31393W-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 .. . |- 06/01/2023 . [Paydown ........coeevvveeees Joeveviiiiiiiiiiniins feenennn. 90,163 |l 90,163 |............ 82,584 [............87,638 [.....cccceeen0 [oeiiinns 2,526 | 0 2,526 ... 0 0 . 07/15/2083 . [1.A ........
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/26/35 ... . |- 06/01/2023 . | Paydoun ... .. (7,385) | 0 [ (7,365) ... 0 0 . 01/25/2035 . [1.A ........
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 .. 06/01/2023 . |Paydown (1,107) |. 0 . (1,107) 0| 0| . 11/15/2083 . [1.A .
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 06/01/2023 . |Paydown (570) |. 0 . (570) 0| 0| . 02/15/2034 . [1.A .
..31394R-VIi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 06/01/2023 . |Paydown . 567 | 0 .. 567 0| 0| . 03/15/2034 . [1.A .
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 .......ccoeees [rrennn . 06/01/2023 . | Paydoun ... ... (4,702) | 0 [l (4,702) ... 0 0 . 09/25/2039 . [1.A ........
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 .......cccee [errnnnn . 06/01/2023 . | Paydoun ... ...(2,439) | .0 . 0 0 . 05/15/2036 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 .............. [.eeeenn . 06/01/2023 . | Paydoun ... . .0 . 0 0 . 03/25/2029 . [1.A ........
..31398E-J6-2 |FHUS FHR 3539 YB ~ 4.000% 06/15/24 .........eee [oeennn . 06/01/2023 . | Paydoun ... ...78,8% |.... .0 . 0 0 . 06/15/2024 . [1.A ........
..31398F-XA-4 |FNR 2009-95 BY ~ 4.000% 11/25/24 .............. [....... . 06/01/2023 . | Paydoun ... ....8,328 |.... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 .........ccoe [oeeenn . 06/01/2023 . | Paydoun ... ...16,817 |.... .0 . 0 0 . 09/15/2024 . [1.A ........
..31398K-E6-3 |FHR FHR 3581 D 4.500% 10/15/29 ......cccoeees [eennn . 06/01/2023 . | Paydoun ... ... 13,393 |.... .0 . 0 0 . 10/15/2029 . [1.A ........
..31398K-XT-2 |FHR FHR 3595 KY ~ 4.500% 11/15/24 .......oevvee [oeennn . 06/01/2023 . | Paydoun ... ...20,454 |.... .0 . 0 0 . 11/15/2024 . [1.A ........
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .......ccoooe [.onnnn . 06/01/2023 . | Paydoun ... . 100,746 |.... 0. .0 . 0. . 12/15/2024 . [1.A ........
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..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [eeeennn . 06/01/2023 . | Paydoun ... ... 67,402 ...67,402 ...67,742 |.... ... (340) | .0 . 0 ..67,402 |.. 0 e ..1,107 |. 01/15/2025 . [1.A ........
..31398L-WY-0 |FHR FHR 3619 EJ  4.500% 01/15/25 ......evvvvnn [oeennn . 06/01/2023 . | Paydoun ... ... 65,624 ...65,624 ...65,509 |.... L 15) .0 . 0 ..66,624 |.. .0 . . 01/15/2025 . [1.A ........
..313981-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......cevvvveee [ereennn . 06/01/2023 . | Paydoun ... ... 29,832 ... 29,832 ...29,643 |.... .0 . 0 ..29,832 |.. .0 . . 02/25/2025 . [1.A ........
..31398M-KW-5 |FNMA 2010-18 EL  4.000% 03/25/25 ........eevvs [oeeennn . 06/01/2023 . | Paydoun ... ... 20,950 ...20,950 ...20,825 |.... .0 . 0 ..20,950 |.. 0 . 03/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB~ 4.500% 09/25/25 .........cce. [eennnn . 06/01/2023 . | Paydoun ... ... 33,759 .0 . 0 0 . 09/25/2025 . [1.A ........
..31398P-B9-9 |FNMA 2010-41 EB  4.000% 05/25/25 ............. [..cces . 06/01/2023 . | Paydoun ... .. 16,561 .0 . 0 0 . 06/25/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ......cccooee [reennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2025 . [1.A ........
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 .........cco. [ennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398W-EN-0 |FHR FHR 3634 EU  4.000% 02/15/25 ......eevvven [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 .. 06/01/2023 . |Paydown 0 0| 0| . 02/15/2025 . [1.A .
..313980-Y7-3 |FHR FHR 3652 DC  4.500% 04/15/25 .. 06/01/2023 . |Paydown 0 0| 0| . 04/15/2025 . [1.A .
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 06/01/2023 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeeens . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 .....cevvvvens [oeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 ...........e.. [.eennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 .............. [..oces . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 ........evvven [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31406N-YU-2 |FNMA FN 815323  5.692% 01/01/35 .........ccee. [oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 .......cevvvvvenn [eerenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 06/01/2023 . |Paydown 0 0| 0| . 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 06/01/2023 . |Paydown 0 0| 0| . 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 06/01/2023 . |Paydown 0 0| 0| . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 . |. 06/01/2023 . | Paydown 0 0| 0| . 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 . |- 06/01/2023 . |Paydown 0 0| 0| . 10/01/2048 . (1.
..31412E-CK-0 | FNMA FN 922674  4.396% 04/01/36 .............. [.oeeeen . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2036 . (1.
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 .....ccovvvvveees [ereenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
.. 31414M-4-3 | FNMA FN 970737 5.000% 11/01/23 ...ovvvvvnnnnn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 1170172023 . [1.A ........
..314148-PA-5 |FN FN 974817  5.000% 04/01/23 ......eevvuvunnnn [erreenn . 04/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2023 . [1.A ........
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 .......cccovnn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2038 . [1.A ........
..31415A-4)i-8 | FNMA FN 981537  5.000% 05/01/23 .......ccvvvee [ereennn . 05/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2023 . [1.A ........
..31416N-HY-1 | FNMA FN AA4746  3.500% 11/01/25 06/01/2023 . |Paydown 0 0| 0| . 11/01/2025 . (1.
..31416T-2P-3 |FNMA FN AA9781  4.500% 07/01/24 06/01/2023 . |Paydown 0 0| 0| . 07/01/2024 . (1.
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... 06/01/2023 . |Paydown 0 0| 0| . 08/01/2032 . (1.
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 06/01/2023 . |Paydown 0 0| 0| . 08/01/2032 . (1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 06/01/2023 . |Paydown . 0 0| 0| . 08/01/2032 . (1.
.. 31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 ....cevvvvvvvvnnn [ereenn . 06/01/2023 . | Paydoun ... 215,228 .0 . 0 0 . 02/01/2033 . (1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ....evvvvvvnnnnnn [ereenn . 06/01/2023 . | Paydoun ... ...49,230 .0 . 0 0 . 07/01/2033 . [1.A ........
..31417T-R2-6 | FNMA AC6804  4.000% 01/01/25 .........cooeeeees [oeennn . 06/01/2023 . | Paydoun ... ...40,729 .0 . 0 0 . 01/01/2025 . [1.A ........
..31417V-RS-4 | FNMA FN ACB596  4.000% 01/01/25 ... . 06/01/2023 . | Paydoun ... ... 43,702 .0 . 0 0 . 01/01/2025 . [1.A ........
..31417Y-C4-7 | FNMA FN MAOO9O  4.500% 06/01/24 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 ... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2024 . [1.A ........
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 . |- 06/01/2023 . |Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 ... . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31418B-5-8 |FN FN MA2649  3.000% 06/01/46 06/01/2023 . |Paydown (1,8%) |. 0 . (1,896) 0| 0| . 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 06/01/2023 . | Paydoun ... ... (7,159) ] 20 fone (7,159) ... .0 . 0. . 07/01/2038 . [1.A ........
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..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 .. [ . 06/01/2023 . | Paydoun ... ... (5,178) |. . (5,178) |... 3,437 |. 10/01/2051 . |[1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... [ . 06/01/2023 . | Paydoun ... . 11/01/2025 . [1.A ........
FLORIDA ST HSG FIN CORP REV ~ 3.000% 01/01/36 Redemption 100.0000

. 01/01/2036 . |1.A FE ...
. 04/01/2057 . |1.F FE ....

. 06/01/2023 .
. 04/01/2023 . [Various ...

.. 34074N-KC-4
..626207-YM-0 |MEAG TXB PLT ~ 6.655% 04/01/57 ...
TXBL MUNI FUNDING TRUST VARIOU MUNICIPALS

..626300-M8-3 |5.000% 01/01/58 +..vovvverereniereeeieesieenies [ eevenes . 04/18/2023 . | BARCLAYS ...eovevvvnnnnns . 01/01/2054 . |1.F FE ....
Redemption 100.0000
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 .ooveveeeren [vee L 04/03/2023 . [ .evvveiiiieiisieieeieee [ [ 15,000 |[vevennnnen 15,000 |oveveennne 15,000 [vovenenne 15,000 [vvverrinnne [(J A (L1 P [(J A (L1 P (] 15,000 |ovenvevrnrnnns (L1 P [(J A [U) A 39,090 |. 10/01/2037 . [2.B FE ...
QHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG
LBTT3TR-AC-3 |3.910% 11/01/36 veververeeerriereieieesieenies [ e . 06/26/2023 . {VArioUS wvvveveevererieres [ooeereesieniieiens [eenereens 76,161 [oovreenrnns 76,160 ... 76,160 |ovoveennene 76,160 |ovovevrenene [(J A (L1 P [(J A (L1 P (] 76,160 |-veeevenennnns (L1 I [(J A 0 |vereenne 119,836 [. 11/01/2036 . [1.B FE ....
Redemption 100.0000
..677555-02-3 | OH ECON DEV REV ~ 4.375% 06/01/27 w.cvvvvevenes [ vee L 06/01/2023 . | .ovvvenereenirierinieiiniees [reeieesieeseens [eieeeens 80,000 |eovennnn 80,000 [...oeee... 80,000 |veveeenene 80,000 |vverrenene [(J A (L1 P [(J A (L1 P (] 80,000 |-veevenrnnnns (L1 I [(J A (L1 875 |. 06/01/2027 . 1.8 FE ...
Redemption 100.0000
..677560-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ...ee [ eeeee. L 06/01/2023 . | +evvveeeeienirieirieiniees [eieiesieieneeeines feereennd 54,92 |oviennn 54,932 |ooreinnne 54,932 |oovevennnen 54,932 [ooveverriannne [(J A (L1 P [(J A (L1 P (] %72 F (L1 P [(J A (L1 496 |. 09/01/2037 . [1.A FE ...
Redemption 100.0000
..67759T-AM-0 | OHIO ST TRANSN PROJ REV ~ 6.560% 05/15/23 ... |....... L 05/15/2023 . [ vevvevenireenieieienenenine [ [ 265,000 |....ee.. 265,000 |........... 264,966 |........ 264,943 [oovevennnnn [\ A LY O [(J A LY O [(J A 265,000 |-vovevenennnns (L1 I [ A (U1 A 8,692 | 05/15/2023 . |1.C FE ...
PORT OF GREATER CINCINNATI DEV QCS TIF SERIES Redenpt ion 100.0000
L73500G-AB-2 |A  6.010% 12/01/39 wovoveueeereiereieieieiens [ e L 06/01/2023 . | +ovvveeireenisieiininininen [oerieesieesieens [ 620,000 [.......... 620,000 |.......... 620,000 |.......... 620,000 |-veoveveninnne [(J A (L1 P [(J A (L1 P [(J A 620,000 [veveeernnenn (L1 I [ A [U) 18,631 | 12/01/2039 . |2.B ........
PORT OF GREATER CINCINNATI DEV QCS TIF SERIES Redenpt ion 100.0000
.. 73500G-AC-0 |B  6.260% 12/01/39 ..voveueeveneereieeeeeienens [ e L 06/01/2023 . | +ovvveeireenisieiininininen [oerieesieesieens [ 205,000 |....e... 205,000 |........... 205,000 |........... 205,000 [-veveveinnnne [(J A (L1 P [(J A (L1 P [(J A 205,000 |-veveverennnns (L1 I [ A (U1 A 6,417 | 12/01/2039 . |2.B ........
SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT Redenpt ion 100.0000
..86607C-DU-0 | 4.750% 05/15/35 ..vveveveeereeereeeieeeienens [ eevenes L 05/01/2023 . [ vovvvenereenireeiieieiniee [eeeeeesienseens [eieeeens 55,000 |oveveennne 55,000 [ovevennne 55,000 [..veeeevee. 55,000 [coververennnn [(J A (L1 P [(J A (L1 P (] 55,000 |rvereneeene (L1 I [ A (L1 0 |. 05/15/2035 . |1.G FE ....
TENDER OPTION BOND TRUST RECEI GENERAL Redenpt ion 100.0000
..88034Y-UN-8 |5.200% 07/01/M vvvvveveeeeeieieeeieesieenies [ oo L 06/08/2023 . | +vvverireenieieiirieienine [ [ 483,334 |........... 483,334 |........... 483,334 [oovvrieerinnnnn [\ P [(J A (L1 P [(J A (L1 P [ A 483,334 |...oveneee (L1 I [(J A (U1 A 5,106 |. 07/01/2041 . |1.F FE ....
UTAH HSG CORP SINGLE FAMILY HSG  3.875% Redempt ion 100.0000
L 917436-8L-4 | 01/01/50 .vvvveveiereiereieieeeieeeieesieenees [ eevenes L 04/01/2023 . | ovveeeeirieiieieiininennen [ [ 525,000 |..ooee.. 525,000 [coveennene 543,501 |voveee 538,925 [.ovevrvennns 0 [ [GRE:72 ] R 0 [ (13,925) [evevennne [(J A 525,000 |-veurvenennnns (L1 I [ A [U) 15,258 |. 01/01/2050 . |1.C FE ...

Redemption 100.0000

.. 928120-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 . 06/01/2023 . | .. .. 28,414 . 10/25/2043 . [1.A FE ...
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 .. 06/26/2023 . | Var ious . 12/25/2043 . [1.A FE ...
..928120-04-3 | VASHSG 2014-A A 3.500% 10/25/37 IO I . 06/01/2023 . | Various ... IO R . 10/25/2037 . [1.A FE ...
. 928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 ...vvvevs | venene L 06/01/2023 . [Various ....eevevervevrens [oerererereririsiees [reenens 419,550 . 06/25/2042 . |1.A FE ...
Redemption 100.0000
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 ...cvvvvevrns [ e . 06/01/2023 . | .. ... 64,493 ...64,493 ...64,493 |............04,493 |.... ..64,493 |.. . 06/25/2041 . |1.A FE ...
VIRGINIA ST HSG DEV AUTH HOME REV 3.
L 92B13T-EE-6 |08/25/42 ...vvevvrveneeieesieieieieieieennes | oo . 06/01/2023 . [Various ........coceevennne v |oereenn.. 63,551 ...63,551 ...63,551 |............63,551 [.... ..63,551 . 08/25/2042 . |1.B FE ...
..9566201-2A-7 |WEST VIRGINIA ST HSG DEV ~ 3.700% 11/01/29 . 04/04/2023 . | DUNCAN-WILLIAMS, INC ... |. .. 934,065 ..935,000 ..935,000 |. ..935,000 |.. .935,000 . 11/01/2029 . [1.A FE ...
IISCONSIN ST HSG & ECON DEV AU VAR - TAXABLE Redempt ion 100.0000
..97689R-AH-7 |- SER B — REMK  5.100% 04/01/46 ...cveveveves | envee L 04/03/2023 . [ 1voviiieieieeeieeees oo | 15,000 [oveenn... 15,000 |ovovevnne 15,000 [.ovoveennes 15,000 [ovoveverennes [ P (L [ P (L [ P 15,000 [ovvivereenes (L [ P (U 7,792 |. 04/01/2046 . [1.D FE ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,269,921 20,270,855 21,333,848 16,953,139 0 (915,339) 0 (915,339) 0 20,270,855 0 (935) (935) 609,481 XXX XXX
Redemption 100.0000
..723046-AA-8 |PINEBRIDGE ~ 9.966% 09/21/32 ...vvvevenereins | verenen L 06/13/2023 . [ ceveveeererenieieiecenenene [eereieeeieienieies o 2,173,064 |o...... 2,173,084 |........ 2,173,084 [.ovoverer 693,257 [evrieiennn 0 [0 o0 o0 o0 o 2,173,064 |.. . 09/21/2032 . |2.C PL ...
..723046-AB-6 | PINEBRIDGE 11.966% 09/21/32 ..vvvvevevvvenns | verenes L 06/13/2023 . [ cevueeerereeieieieeniennens [oereeereieriiiees [eeeens 987,756 [.vevvnnnnn 987,756 |vuvnnve. 987,756 [vvvenenn 315,117 [eovreererennns (L1 O (U O (L1 PO (U (U A 987,756 |-veveverennne (L1 FU (| PR (L 32,268 |. 09/21/2032 . [4.A PL ...
..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 ....vvveveverees | verenen L 06/09/2023 . [ cevuvvereeeeieieieieeneine [oereeieneieniees [eeeens 655,013 [ovrennnn 655,013 [covevevee 655,013 |ovveeven. 608,643 [...vovvenee (L1 O (U O (L1 O (L O (U A 655,013 |ovevevencinne (L FU (| PR (L) 16,321 |. 09/30/2033 . |2.B PL ....
HENDR 2022-A01 HENDR 2022-A01  5.660%
L ABBT4-A0-1 | 12/31/TT e | e . 06/30/2023 . [VFN-US BANK ..vovevvenes [oerereieeiiiniiies foaeeen 1,154,658 |........ 1,154,658 |....... 1,154,658 |........ 1,154,658 |-voveverrnennne (L1 U (U O (L1 PO (L O (U A 1,154,858 |+.vovereerenens (L FU (| AR (L 32,677 |. 12/31/2077 . (5.8 Gl ...

HENDR 2022-A02 HENDR 2022-A02  5.790%
. A6674#-A0-2 | 12/31/T7 wooeeeeiiiiieeiiiiiiiiiiiiiiiiieeisiiies | eeeens . 0673072023 . [VFN-US BANK .....oeevveenn Joveeeniiniiiiiniin fovees 1,957,508 |........ 1,957,508 |........ 1,957,508 |........ 1,957,508 |....ooovvenns [V [\ PPN [V [\ PPN 0 f...... 1,957,508 [....oooennnns [\ PPN [ 0 foeeeinnns 56,670 |. 12/31/2077 . |5.B Gl ....
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8'G03

..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33 ............. |.eeeees . 06/01/2023 . | Paydoun ... ..3,769 .3,769 .3,219 |.... 3,769 |.. . 05/25/2033 . [1.A FM ...

..00079C-AE-9 | ABFS 2001-2 A4  6.990% 12/25/31 ......ccevvees | aveennn . 06/01/2023 . |Paydoun ... .. 648 ...648 ...648 |.. . 12/25/2031 . [1.A FM ...
ACC Auto Trust 2022A 2022-A A 4.580%
..00085Y-AA=1 | 07/15/26 ...couvvveeieiiiiiiiiee s [ eeeees . 06/15/2023 . [Paydoun ......cccevvereeiins ferriiiiiiiiiieniins [ 2,033,486 |........ 2,033,486 |........2,033,149 |........ 2,032,285 [V SRS 1 1) ) RN | B 2,033,486 . 07/15/2026 . [1.G FE ....
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 ..o [ eeeees . 04/30/2023 . [Paydoun ......ccceveeiiiiiin feeriiiiiiiinnieis [ 49,000 |............ 49,000 |............ 49,000 |............ 49,000 [V O | N FUS | B SN 49,000 . 07/30/2051 . [2.C FE ....
..00206R-MH-2 |AT&T INC  5.730% 03/25/24 .....coouvveeiaceaae | eveenn . 06/12/2023 . [Call 100.0000 ..... .0 | . . 03/25/2024 . |2.B FE ....
..00217L-AC-6 | AREIT 2019-CRE3 AS  6.516% 09/14/36 ......... |..eccen . 06/14/2023 . Paydown .......cceeeeeennnne e | 1,251,575 L0 1,261,575 | 1,244,495 |........ 1,249,062 |.... 0 2513 |0 1,251,575 |.. . 09/14/2036 . [1.A FE ....
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 .......ccceet | aueeenn . 06/15/2023 . |Paydoun ... 119,436 |...........118,929 |.... .0 | 118,522 |.. . 11/15/2048 . |1.F FE ....
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 .......cceeee | avennn . 06/01/2023 . |Paydoun ... ...66,169 |............66,113 |.... .0 . ..66,456 |.. . 07/25/2045 . [1.A ........
..00842V-AJ-2 | ABMT 2016-3 A9 3.500% 08/25/46 ..........cco. |eeeenn . 06/01/2023 . |Paydoun ... 7,044 6,991 L .0 . ...6,940 |.. . 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.792% 08/25/46 ... . 06/01/2023 . | Paydoun 45,803 . ... 47,406 |. ...46,583 |. 0 45,803 . 08/25/2046 .
..013092-AB-7 | ALBERTSONS COS LLC/SAFEN  5.875% 02/15/28 .. 06/14/2023 . |Various ... 17,172,675 .17,613,000 .17,370,723 |. 17,393,857 |. 0 17,410,320 . 02/15/2028 .
..013092-AC-5 | ALBERTSONS COS/SAFEWAY ~ 4.625% 01/15/27 ... 06/13/2023 . | BANK of AMERICA SEC . 7,228,763 ..7,605,000 ..7,605,000 |. .7,605,000 |. 0 .7,605,000 . 01/15/2027 .
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 .. 06/01/2023 . | Paydoun ... 18,139 0 . 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 .. . 06/01/2023 . |Paydoun ... .0 . . 09/25/2037 .
Redemption 100.0000
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... L 06/15/2023 . [ eveeeeeeeiiiiie s [ [ 67,500 |............ 67,500 |............ 67,500 |............ 67,500 |.....ccvneenns [V O, (O O [V O, (O O [V O 67,500 . 06/15/2028 . 2.A FE ....
Redemption 100.0000
..023771-R9-1 | AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... |..ecc. L 04/15/2023 . [ eeeeieeeiiee i [ [ 124,299 |.......ee. 124,299 |........... 124,299 |........... 124,209 [ooooiiiiiiicn0 0 el 0 0 el 0 s 124,299 . 10/15/2028 . [2.A FE ....
..02406P-AU-4 | AMERICAN AXLE ~ 6.500% 04/01/27 ....ccevvveeees | aveennn . 06/29/2023 . [Various .........cccceeeeees foeeeiiiiinnnneniies feeeeeenne 327,554 |........... 346,000 |........... 310,015 |...eeeeeens 318,726 [oevveeiiecnnn 0 e 3170 [0 3170 [0 e 316,89% . 04/01/2027 . |4.B FE ....
American Credit 20193  ce Rec 2019-3 D
.. 02520N-AG-2 |2.890% 09/12/25 .....eoveviiiiiiiiiieieiiiieeees [ eeees . 06/12/2023 . [Paydomn ......ccceveeeeiiiis fooneiiiiiiiieeiii [ 1,033,842 |........ 1,033,842 |........ 1,046,643 |........ 1,037,425 oooooiiiiin 0 Joenn(3,584) [t 0 onn(3,584) [l 0 e 1,033,842 . 09/12/2025 . [1.A FE
..02660T-ER-0 | AHM 2005-2 5A1  5.064% 09/25/35 ........ccccee | eveenn . 06/01/2023 . [Paydonn ......cccvveerrenn foreeiiiiiiiiinnenns o 8,560 ....8,560 7,849 |l 7,849 | ...8,560 |.. . 09/25/2035 . [1.A FM .
..026650-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 ......eceees | vunennn . 06/01/2023 . |Paydoun ... ... 31,144 ...31,144 31,133 81,007 L3114 .. . 10/17/2036 . |1.A FE .
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 .....ocevenn | veennn . 06/01/2023 . |Paydoun ... 43,513 43,483 |.... 43,443 |.... . 04/17/2052 . [1.A FE .

..0 [. 0471772052 . 6. * .......
150,000 |. 06/15/2023 . |2.C FE ....
..... 2,128 |. 10/18/2024 . |1.A FE ...

0|

..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 ..
..9,955,600 |.

..03027X-A0-3 | AMERICAN TOWER CORP  3.000% 06/15/23
..03066M-AF-3 | AMCAR 2018-3 C  3.740% 10/18/24
Angel Oak Mortga20225 2022-5 A1~ 4.500%
..03464H-AA-3 | 05/25/67 ...
Angel Oak Mor tg:
..03464T-AA-7 | 01/25/67

06/01/2023 . | Paydown ...0
06/15/2023 . |Maturity . K 10,000,000
. 04/18/2023 . |Paydoun ... e [ 170,715 [ 170,715

. 14,656 |. 05/25/2067 . |1.A FE ...

....... . 06/01/2023 . | Paydoun ... 758,210

..7,800 |. 01/25/2067 . |1.A FE ....

....... . 06/01/2023 . | Paydoun ... ..438,699

70,847 |.... 71,208 |.... .74,920 ..

..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . R U . 04/30/2023 . |Paydoun ... [ R ... 74,920 |... . . 1,213 |. 07/30/2080 . [2.C FE ....

..03966V-AA-5 | ARCONIC ROLLED PRODUCTS ~ 6.125% 02/15/28 ... |....... . 06/06/2023 . [BTIG LLC ...ovveeeeviiinn foueeeiiiiiieieeen [ 24,319,273 |....... 24,095,000 |....... 23,087,275 |....... 23,105,364 |......occoeeee0 [ 64,953 [0 | 64,958 [0 e, 23,170,317 | 0 [.... 1,148,956 |..... 1,148,956 |........ 1,197,750 |. 02/15/2028 . (3.C FE ...
BDS Ltd 2021FL8 2021-FL8 A  6.080%

..05493J-AA-9 | 01/18/36 ..eeoniiiieiie e [ eeeeas . 06/16/2023 . [Paydomn ......ccceveeeeieiis fooreiiiiiiiiieeii [ 3,078,249 |........ 3,078,249 |........ 3,078,249 |........ 3,078,249 |............... 0 foeeeiiiiias [ O 0 forreeiiiiias [ O 0 foeeens 3,078,249 |....eveennnnee (I IO [ OO 0 foeeiinns 78,574 |. 01/18/2036 . [1.A FE ....
Barclays Commerc2021C11 gage S 2021-C11 XA

..05493M-AG-9 | 1.497% 09/15/54 ......oevvviiiiiiiieiiiiiiieeees [ eeeens . 06/01/2023 . [Paydomn .....ccceveeeriiiiis feoreeiiiiiieeii feeeeeeiiiees (I OO [ PO 11,618 |............ 10,671 [oeeeeennnnes 0 foeens (11,047) |- 0 foens (11,047) |- [ OO (I O (I IO [ OO [\ O 802 |. 09/15/2054 . |1.A FE ....
Barclays Commerc2022C18 gage S 2022-C18 XA

..054975-AG-2 |0.638% 12/15/55 .....evvevieiiiiiiiiieee e [ eeeeas . 06/01/2023 . [Paydomn .....ooeeveeiereins forreeiiiiiiiieeins o0 e [ PO 4,728 | 4,697 |ooeeiiiinnns 0 foeeeens (4,697) |- [ O (4,697) |.eeeiiienans 0 e 0 . 12/15/2085 . |1.A FE ...

..05508R-AE-6 |B & G FOODS INC ~ 5.250% 04/01/25 ............. |.eeeeen . 06/27/2023 . [Various .........cccevevees feeeeeiiinnnnnnennnnn [+oe....2,391,875 [l 2,500,000 |........ 2,525,000 |.... ... (928) | (928) |eeiiiiiiiennl 0 [, 2,500,000 |.. . 04/01/2025 . |5.A FE ...

..05550T-AA-7 | BHPT 2019-BXHP A 6.121% 08/15/36 . [N U . 04/15/2023 . [Paydoun ......ccceeeeieeiics foeeeiiiiiieeeeeis [eeee.. 1,781,005 [l 1,781,905 |........ 1,781,348 |.... .. 200 |. 200 [oeeiiiiiiiennn 0 s 1,781,905 |.. . 08/15/2036 . [1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA

..05551V-BK-8 | 1.415% 07/15/54 ......vveviieiiiiiiiiceceiiiiees [ eeeeens . 06/01/2023 . [Paydomn .....cccevveeririiis foereiiiiiiiiieii feeeeeeiieees (I O [ PO 22,158 |...oeennnn. 19,374 | 0 foeens (19,526) |..evveeenenen 0 foeens (19,526) |..evveeeennnen [ OO 0 . 07/15/2054 . |1.A FE ...
Barclays Commerc2022C15 gage S 2022-C15 XA

..05552F-BC-0 |0.327% 04/15/55 ......evveieiiiiiiieeiiiiiieeees | eeeeens . 06/01/2023 . [Paydomn .....cccevveeriiiics foereeiiiiiiiieii feeeeeeiiiees (I O [ PO 6,390 |..coccinnns 5,842 | [ OO (5,842) | 0 fooeeens (5,842) | [ OO (I O (O O [ OO [\ O 306 |. 04/15/2055 . |1.A FE ....

Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 ]0.281% 06/15/55 ...oeoiuvienieeiiiiiiiieeiiiiiins | eeees . 06/01/2023 . [Paydomn .....occeeveeeeiiie fooeeiiiiiiiiiiiiiis foeeeiiiiiiee 0 fooreeiiiiiinnn, [ PO 5,802 |..ceeeee..n. 5,378 | 0 ... (5,378) |..uveenene 0 f[...... (5,378) |...uveenene [ TN [\ PPN 0 |oeeiiiiine [ T 0 |ooeeiiiiiinnnn 228 |. 06/15/2055 . |1.A FE ...
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BMO Mor tgage Tru2022C2 2022-C2 XA 0.044%
..05602N-AG-5 | 07/15/54 [ [P . 06/01/2023 . | Paydoun ... .0 . 0 0 ....56 |. 07/15/2064 . [1.A FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 8,211 |. 03/10/2033 . [1.A ........
..056054-AA-7 |BX 2019-XL A 6.181% 10/15/36 ....evvvvvrvennns [oeennn . 04/17/2023 . | Paydoun ... .0 . 0 0 8,215 |. 10/15/2036 . [1.A ........
..050469-AF-3 |BOAA 2006-7 A6  5.860% 10/25/36 ..........cco. [eennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2036 . [1.A FM .
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 .......ccooeun [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2035 . [1.C FM .
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 ............. [ .ot . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2034 . [1.A FM .
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/35 ....ccceeee [ oennnn . 05/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM .
..05946X-72-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ........ccee. [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A FM .
..05949C-PJ-9 | BOAMS 2005-L 2A3 ~ 4.003% 01/25/36 .......cccc [eennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2036 . [1.A FM .
..05950P-AJ-2 |BAFC 2006-H 3A2  3.902% 09/20/46 .. 06/01/2023 . |Paydown 0 0| 0| . 09/20/2046 . [1.A FM ....
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. 06/01/2023 . |Paydown 0 0| 0| . 09/25/2034 . [1.A FM ....
..05951F-AG-9 |BAFC 2007-1 TA5 ~ 6.590% 01/25/37 .. 06/01/2023 . |Paydown .. (110) ] 0 0| 0| . 01/25/2037 . [4.A FM ....
..06054M-AF-0 | BACM 2016-UB10 XA  1.889% 07/15/49 . |. 06/01/2023 . | Paydown .. (13,617) | 0 0| 0| . 07/15/2049 . [1.A FE ....
Bank 2020BN25 2020-BN25 XA
..06539W-BC-9 10.990% 01/15/63 .....ovvvvrviiiiiiiiiiiiiiiiiiiieens oo . 06/01/2023 . | Paydoun ... ....(2,994) | .0 . 0 0 . 01/15/2063 . [1.A FE .
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . [ . 06/01/2023 . | Paydoun ... ....(3,282) | .0 . 0 0 . 03/15/2061 . [1.A ........
..06540T-AE-0 |BANK 2018-BN11 XA 0.597% 03/15/61 .......... [.oeeenn . 06/01/2023 . | Paydoun ... ... (6,560) | .0 . 0 0 . 03/15/2061 . [1.A FE ....
..06540W-BH-5 |BANK 2019-BN19 XA  1.080% 08/15/61 .......... [..ccen . 06/01/2023 . | Paydoun ... . (6,117) ] .0 . .0 . .0 . . 08/15/2061 . [1.A FE .
..06541F-BB-4 |BANK 2017-BNK4 XA 1.500% 05/15/50 .......... [....... . 06/01/2023 . | Paydown (6,190) [ouvvvvvnnnnnns 0 0 0 . 05/15/2050 . [1.A FE .
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 | 1.624% 02/15/50 .oovvveeeeeeiiiiiiii [ . 06/01/2023 . |Paydown ......ooovvreriinins |oviiiniiinninnns o0 e (V1 24,544 |............ 23,700 |..ooeeeiiienns [V RO (23,709) |-oeeeeeeenns 0 0 e 0 . 02/15/2050 . [1.A FE ....
..073685-AF-6 | BEACON ESCROW CORP  4.500% 11/15/26 ......... [....... . 06/02/2023 . |Various ........ceeeeeiinn Jooverennnennnnnnnnns o 1,541,285 [l 1,626,000 |........1,626,000 |........1,626,000 [.........00 fevervrrvennnnnn 0 founniiiinnnnnns0 el 0 o0 s 1,626,000 |.. . 11/15/2026 . [3.C FE ....
..073730-AG-8 |BEAM SUNTORY INC ~ 3.250% 06/15/23 ... [ . 06/15/2023 . |Maturity . U .. |-..... 6,710,000 |........ 6,710,000 |........6,662,359 |.....ccevvrrnnnnnn O feevvnniinnnnnnn O [ 47,641 |0 47,64 |0 [, 6,710,000 |.. . 06/15/2023 . 2.B FE ....
..07384M-Th-4 | BSARM 2003-1 5A1  4.065% 04/25/33 ........ee [eeeennn . 06/01/2023 . |Paydoun .....cooeeeveiiiiies |ovnniiiiiinnins o 958 [ 958 |ooiiiiiiiiinnnn 996 [ 996 [ O e 0 e 0 958 . 04/25/2033 . [1.A FM ...
BENCHWARK Mor tga2019B15 2019-B15 XA  0.932%
08160K-AH-7 | 12/15/72 ooooeeiiiiiiiiiii [ . 06/01/2023 . |Paydoun ......cooeeviiiiiins foeeiiniiii e [V 0 [ 10,581 [oeeenneneee 9,877 |oeeeeiiiniins [V R (770 [V R (9,877) [euvveernnnnnnne [V (VN O (VR [V R [V 858 |. 12/15/2072 . [1.A FE ....

BENCHMARK Mor tga2022B34 2022-B34 XA  0.107%
..08161Y-BH-5 | 04/15/55 ...
..08163A-AF-0 | BMARK 2020-B18 XA  1.913% 07/15/53 ..
..09261H-AY-3 | BLACKSTONE PRIVATE CRE  7.050% 09/29/25
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
..10569B-AA-5 |2.000% 05/25/59 .
..10638C-AA-0 | BABS 2021-RM1 A 1.400% 10/25/63 .
Brean Asset Back2022RM4 ities 2022-RM4 A1

155 |. 04/15/2055 . [1.A FE ....
...442 (. 07/15/2083 . |1.A FE ....
.181,733 |. 09/29/2025 . |2.C FE ....

06/01/2023 . | Paydown
06/01/2023 . | Paydoun ...
05/19/2023 . | Tax Free Exchange

.(2,457) | ..(2,457)

7,165 |. 5,217 .
..3,970,560 |. 3,972,237 |..

. (100) [. 05/25/2059 . |1.A FE ....
. 10/25/2063 . |1.A FE ...

....... . 06/01/2023 . | Paydown ...
....... . 06/25/2023 . |Paydoun ...

..10638J-AA-5 |3.000% 07/25/62 ......cccuvvveeeeiiiriiiieeiiiiinns | reeees . 06/25/2023 . |Paydoun , 2T [0 519,771 |0 0 0 7,234 |. 07/25/2062 . [1.A FE ....
Brean Asset Back2022RM3 ities 2022-RM3 A

.. 10638N-AA-6 | 1.750% 02/25/62 ........evvvveeeiiirieieeeiiiiiees | aeeeees . 06/25/2023 . |Paydoun , , , , , , B16 [0 o0 [0 s 497 |. 02/25/2062 . |1.A FE ....
Redemption 100.0000

..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |....... L 06/20/2023 . [ .eveeeeeeeiiiiie s e [ 97,918 oo 97,918 |oeeeeeennn. 97,918 |.uveeeennne 97,918 | [V O, (O O [V O, (O O [V O 97,918 . 09/20/2031 . [1.F FE ....
Redemption 100.0000

..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... L 06/15/2023 . [ .eveeieeeiiiieeeeiees [ [ 129,711 | 129,711 |t 129,711 | 129,711 | [V O, (O O [V O, (O O (I O 129,711 . 12/15/2082 . [1.F FE ....
Redemption 100.0000

..11044M-AA-4 |BRITISH AIR 20-1 A PPT  4.250% 11/15/32 ... |....... . 05/15/2023 . [ .eveeiieeeiiiie e .. 36,987 ...36,987 ...36,987 |.... ..36,987 |.... ..36,987 |. . 11/15/2032 . [1.G FE ....

.. 1248EP-CK-7 | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 .. |.......|. 05/15/2023 . [WELLS FARGO ..321,110 ..394,000 ..325,543 |. ..327,549 |. .329,884 . 02/01/2031 . |3.C FE ....

.. 1248ME-AG-4 | CBASS 2007-CB4 A2D  3.785% 04/25/37 .......c. |eeeeenn . 06/01/2023 . |Paydoun R 7,230 7,230 ... 5,929 | 6,417 | .. 7,230 .. . 04/25/2037 . (1.A FM ...

.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.156% 01/25/37 ........ | .eeeeen . 06/01/2023 . [Paydomn ......ccceveeeeeiiis fooreeiiiiinieii [ 890 | 890 foeeiiiiiiinnns 553 e 285 [oeeeieiiiiin 0 | 805 [0 | 605 [0 e 890 . 01/25/2037 . |[1.A FM ...

Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 12526W-AA-7 |83.750% 04/25/25 .....oeeeeeiiiiiiieeiiiiiiiieeeees | eeees . 06/25/2023 . [Paydoun ......cceveeiiiiin |oeeiiiiiiiiiiiiis e, 761,697 |.......... 761,697 |.......... 746,611 |........... 750,442 |............... [ O 11,254 | [ O 11,254 | 0 foeeeen. 761,697 |....ceeeee 0 |oeeiiiiine [ T 0 |oeeeenees 11,848 |. 04/25/2025 . |1.A FE ...
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.. 12520H-AA-7 | CFMT 2020-AB1 A 1.943% 09/25/50 ............. [.eenns . 06/25/2023 . | Paydoun ... . 1,497,057 . 1,491,850 |.... 11,624 |. 09/25/2050 . [1.A FE ....
.. 12520L-AA-8 | CFMT 2020-HB4 A 0.946% 12/26/30 .. O [P . 04/25/2023 . | Paydoun ... ... 62,704 ...62,702 |.... . 12/26/2030 . [1.A FE ....
Cascade Funding 2022HB9 Trust 2022-HB9 A
.. 12530G-AA-6 |3.250% 09/25/37 ... [ oo . 06/25/2023 . |Paydoun .........oooeeiiiins |oeneiiiinninenns e, 178,051 |.......... 178,051 |.......... 161,900 |........... 162,99 |......oeeeeeetn0 e 15,056 [oeeeeeeeeeennnn 0 fevnnnnnn 15,086 [ouneeiinnnnnnnn 0 e 178,051 |0 |l 0 i 0 e, 2,340 |. 09/25/2037 . |1.A FE ....
Cascade Funding 2022AB2 Trust 2022-AB2 A
.. 12530J-AA-0 12.000% 02/25/52 ...ceeeeeeeeeiiiieeiiiieiieeeeeeeees [ . 06/25/2023 . |Paydoun .........cooeeiiiins Jeniiiinninienns e, 81,280 [o.evvenenes 81,280 |............ 76,958 |............ 77,799 |ooeeeeeeeenn 0 30482 | 0 3,482 [0 81,280 |0 el 0 i 0 e, 741 | 02/25/2052 . (1.A FE ....
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 14.000% 02/25/37 ..coovvvveeieiiiiiiiiieeeeeeeeeeeees [ . 06/25/2023 . |Paydoun ..........ooeeiiiins |oeniiiinininennn | 1,909,060 |........ 1,909,060 |........ 1,811,529 [oeeinininnnnns {1 [V R 97,532 |oeeiiiiiinns [V R 97,532 |ooeiiiiiinns 0 fnns 1,909,060 |......ceennnnnn (VO 0 | [V 18,991 |. 02/25/2037 . [1.A FE .
Cascade Funding 2023HB12 Trust 2023-HB12 A
..125300-AA-4 14.250% 04/25/33 ......evvvvivrrnnnnnninnniinnnnnninns [ . 06/25/2023 . |Paydoun .........coooeiiiins Jeeneiiiiniinenns | 3,276,502 |........ 3,276,502 |........ 3,160,941 [ovvvvvviiiiiinnnn 0 o0 s 116,562 [ovvvvvvennnenns 0 |ens 116,562 [ovvvvvvenenenns 0 fnns 3,276,502 |....ovvvvvnnnns (VO 0 | (VO 15,647 |. 04/25/2033 . [1.A FE .
.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .......... [....... . 06/01/2023 . | Paydoun ... .. 534,761 ..534,761 |... ..550,776 |.... ....(2,733) | .534,761 . 01/10/2048 . [1.A ........
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ............ [..ccen . 06/01/2023 . | Paydoun ... ... (4,846) |... .. (1,292) ... (882) |.... PN 1,613 |. 13 . 02/25/2037 . [1.A FM .
.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 ......ovvvvnnn [ereennn . 06/20/2023 . |Paydoun ........ooooeeiiiins foiiiiniiininns s 1,266,107 |........ 1,266,107 |........ 1,261,563 |........ 1,261,386 |...oooeeennns [V R 4720 |0 o721 [0 1,266,107 . 10/18/2045 . [1.F FE .
CLI Funding LLC 20221A 2022-1A A1 2.720%
L A2565K-AE-7 | 01/18/47 ..evvvvviiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiiiees [ e . 06/18/2023 . |Paydoun .....coooeeiiiiiiins | e 200,000 |.......... 200,000 |........... 182,156 [..eeveeeens 182,924 |.............. [V R 17,076 |..ooooeeeens [V R 17,076 |..ooooeeeeens [V R 200,000 |..ooeeeeennnns (VR [V R [V 2,267 |. 01/18/2047 . [1.F FE .
CMFT Net Lease M20211  suer L 2021-1 A1
.. 12575A-AA-5 12.090% 07/20/51 ..oovvvvviiiiiiiiiiiiiiiiiiiiieieees [ . 06/20/2023 . |Paydoun .......oooeeeiiiiins foeeiiiiniiis e 52,869 |........... 52,869 |............ 52,863 |....cceennnn 52,864 |.......ceeeenn [V L [V L [V R 52,869 [..ccceeiiinnns 0 [ [V R [V 460 |. 07/20/2051 . [1.A FE .
CMFT Net Lease M20211  suer L 2021-1 A2
.. 12575A-AB-3 | 2.570% 07/20/51 .oovvvvviiiiiiiiiiiiiiiiiiiiiieiens [ . 06/20/2023 . |Paydoun .......cooeeiiiiiins foeeiiiiniiis e, 60,006 |............ 60,006 |............ 59,980 |...ceeeennns 59,983 [....evvvvnnnnee [V 28 [ [V 28 [ [ R 60,006 |.......eevenes (VR [V R [V 643 |. 07/20/2051 . [1.A FE .
COMM Mor tgage Tr2013CR12 2013-CR12 ASB
.. 12591K-AC-9 |3.623% 10/10/46 ......covvvvvviiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . | Paydoun ... .0 . . 10/10/2046 .
.. 12591Q-AN-2 | COMM 2014-UBS4 ASB  3.390% 08/10/47 . 06/01/2023 . |Paydown 1,936,939 |. 0 . 08/10/2047 .
.. 12591R-AY-6 | COMM 2014-CR15 ASB  3.595% 02/10/47 . 06/01/2023 . |Paydown ..884,811 . 884,811 ..885,726 |. 0 884,811 . 02/10/2047 .
.. 12591U-AD-5 | COMM 2014-UBS2 ASB  3.472% 03/10/47 . 06/01/2023 . |Paydown .. 767,517 . 767,517 . 768,846 |. 0 767,517 . 03/10/2047 .
..12591V-AC-5 | COMM 2014-CR16 ASB  3.653% 04/10/47 ......... [....... . 06/01/2023 . | Paydoun ... .. 841,045 .0 . .841,045 |.. . 04/10/2047 .
.. 12591Y-BA-2 | COMM 2014-UBS3 ASB  3.367% 06/10/47 .....00 [.eeeenn . 06/01/2023 . | Paydoun ... .0 . . 06/10/2047 .
..12592L-BG-6 | COMM 2014-CR20 ASB  3.305% 11/10/47 ......... [...... . 06/01/2023 . | Paydoun ... .0 . . 11/10/2047 .
.. 12592L-BK-7 | COMM 2014-CR20 XA  1.076% 11/10/47 .......... [....... . 06/01/2023 . | Paydoun ... .0 . . 11/10/2047 .
..12592P-BG-7 | COMM 2014-UBS6 XA  0.980% 12/10/47 .......... [....... . 06/01/2023 . | Paydoun ... .0 . . 12/10/2047 .
.. 12502U-AH-5 | CSULT 2015-1 A4~ 3.500% 05/25/45 .......ccoun [oeeennn . 06/01/2023 . | Paydoun ... . . .0 . . .. . 05/25/2045 .
..12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 ......... [....... . 06/01/2023 . | Paydoun ... oo 112,288 0 ..112,288 , , .0 . 112,288 |.. . 07/10/2048 .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 514,869 |........... 514,869 |[........... 530,309 [..evnnnee 516,942 0 514,869 . 08/10/2048 .
CPS Auto Trust 2019A 2019-A D  4.350%
. 12506H-AD-9 | 12/16/24 ..o [ . 04/15/2023 . |Paydoun .......cooovveiiiins |oeniiiiiinines e 437,576 |oeeeeennns 437,576 |....eeeee. 445,063 |........... 439,503 0 s (1,927) |oeeeeeeeeees 0 e 437,576 . 12/16/2024 . [1.A FE .
CPS Auto Trust 2019C 2019-C D 3.170%
.. 12506U-AD-0 | 06/16/25 ....oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeeiens [ . 06/15/2023 . |Paydown ........oooeeeeiiins Joniiiniiiinenns | 1,082,739 |........ 1,032,739 |........ 1,047,908 |........ 1,037,001 |l [V R (4,351) | [ RS (4,351) |.oeeeeeees 0 fnns 1,032,739 . 06/16/2025 . [1.A FE .
CPS Auto Trust 2020C 2020-C C  1.710%
. 12597T-AC-4 | 0B/17/26 ....vvvvvvrrrinriniiiniiiiiiniiiiniiiiiiinins [ eeeees . 05/15/2023 . |Paydown ........cooevveinies |oeveiiinniinnnnnnnns o 167,933 [, 167,933 |........... 168,642 |.......... 168,084 |........eeeees 0 s [RE10 ) 0 s (10 0 s 167,933 . 08/17/2026 . [1.A FE .
COMM Mor tgage Tr2013CR7 2013-CR7 C  4.057%
.. 12625F-AY-2 103/10/46 ... 04/01/2023 . |Paydown ..6,199,533 ..6,442,187 |. .6,233,005 |. .6,199,533 . 03/10/2046 . [1.A .
.. 12625K-AM-7 | COMM 2013-CR8 B 3.842% 06/10/46 .. U T . 06/01/2023 . | Paydoun ... ...50,284 |.... . 06/10/2046 . [1.A ........
COMM Mor tgage Tr2013CR9 2013-CRO B 4.590%
.. 126250-AE-3 | 07/10/45 ... . . 06/01/2023 . | Paydoun ... .8,369,583 |.... . 07/10/2045 . [1.A ........
..12626B-AE-4 | COMM 2013-CR10 ASB  3.795% 08/10/46 . 04/01/2023 . |Paydown ..221,854 |. . 08/10/2046 . [1.A .
.. 12626G-BH-5 | COMM 2013-LC13 AAB  3.774% 08/10/46 ......... [....... . 06/01/2023 . | Paydoun ... 01,392,947 |.... . 08/10/2046 . [1.A ........
.. 12628K-AF-9 | CSAB 2006-3 A3A  5.950% 11/25/36 ............. [.eeens . 06/01/2023 . | Paydoun ... 3,573 |.... . 11/25/2036 . [1.A FM .
.. 12628L-AJ-9 | CSAB 2006-4 ABA  5.684% 12/25/36 ............. [....... . 06/01/2023 . | Paydoun ... e 9,204 | . 12/25/2036 . [1.A FM .
.. 12630D-Al-4 | COMM 2014-CR14 ASB  3.743% 02/10/47 ......... [....... . 06/01/2023 . |Paydown ......oooeveeeiniins |oevennennnnnnnnnns | 497,572 |l 497,672 .l 512,488 | 498,075 . 02/10/2047 . (1.A ........
COMM Mor tgage Tr2014CR17 2014-CR17 XA
.. 12631D-BC-6 | 1.105% 05/10/47 ...vvvvvvvvvvvvnnnnnnnnnnnniinnnnnns [eenens . 06/01/2023 . |Paydown .....ooeveeeieiieins Joveeeeiieiiieiiieees e 0 oo 0 foveinnnnne 15,870 [............. 9,664 |............... 0 feenns (9,664) ... 0 feenns (9,664) ... 0l [ [ 0 . 05/10/2047 . [1.A FE .
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.. 12646U-AF-5 | CSMC 2013-1VR1 B4 3.468% 03/25/43 ... . 06/01/2023 . | Paydoun ... ... 58,599 ...58,599 ...58,720 |.... L (121)). L(121))... ..58,599 |.. 0 e . 03/25/2043 .
.. 12646W-AS-3 | CSMC 2013-1VR2 B2~ 3.389% 04/25/43 ... . 06/01/2023 . | Paydoun ... ... 27,584 ...27,584 ... 21,425 |.... ..27,584 |.. 0 . 04/25/2043 .
..12647G-CP-1 | CSMC 2013-1VR4 B3 3.499% 07/25/43 . 06/01/2023 . | Paydoun ... 0 . 07/25/2043 .
.. 12647M-DU-6 | CSMC 2013-6 B3~ 3.355% 08/25/43 ... . 06/01/2023 . | Paydoun ... 0 . 08/25/2043 .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 ... . 06/01/2023 . | Paydoun ... 0 . 08/25/2043 .
.. 12649G-A0-9 | CSMC 2014-0AK1 B3  3.642% 11/25/44 . 06/01/2023 . | Paydoun ... 0 . 11/25/2044 .
.. 12649G-AR-7 | CSMC 2014-0AK1 B4 3.642% 11/25/44 ... . 06/01/2023 . | Paydoun ... 0 . 11/25/2044 .
.. 12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 .. . 06/01/2023 . | Paydoun ... 0 . 12/25/2044 .
.. 12649K-AX-5 |CSMC 2015-WIN1 B4~ 3.771% 12/25/44 ........... [....... . 06/01/2023 . | Paydoun ... 0 . 12/25/2044 .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. 06/01/2023 . |Paydown 0| . 02/25/2048 .
..12653T-BIi-0 | CSMC 2018-J1 B2~ 3.589% 02/25/48 .. 06/01/2023 . |Paydown 0| . 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4~ 3.589% 02/25/48 .. . 06/01/2023 . | Paydoun ... .0 . . 02/25/2048 .
COLT Funding LLC20223 2022-3 A1 3.901%
L 12659Y-AA-2 | 02/25/67 oo [ . 06/01/2023 . | Paydoun ... 412,822 |.... 413,110 | 0 . 02/25/2067 . [1.A FE
.. 12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 . |- 06/01/2023 . |Paydown 5,361 |. . 5,504 0| . 02/25/2035 . [1.B FM
..12667F-5E-1 | CWALT 2005-6CB 1A3 ~ 5.250% 04/25/35 ......... [....... . 06/01/2023 . | Paydoun ... .9,169 |.. 0 . 04/25/2035 . [1.A FM
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... [....... . 06/01/2023 . | Paydoun ... ...9,884 |.. 0 . 04/25/2034 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ [....... . 06/01/2023 . | Paydoun ... ..26,403 |.. 0 . 10/25/2035 . [1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 ......... [....... . 06/01/2023 . | Paydoun ... 0 . 05/25/2035 . [1.A FM ....
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 06/25/35 ........ [....... . 06/01/2023 . | Paydoun ... 0 . 05/25/2035 . (4.B FM ....
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ........ [....... . 06/01/2023 . | Paydoun ... 0 . 07/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 06/01/2023 . |Paydown 0| . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 06/01/2023 . |Paydown 0| . 10/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . 06/01/2023 . |Paydown 0| . 11/25/2035 . [1.A FM ...
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 06/01/2023 . |Paydown 0| . 11/25/2035 . [1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 06/01/2023 . |Paydown 0| . 056/25/2036 . [1.A FM ....
..126681-AU-1 | CHL 2007-4 ASW  4.564% 04/25/47 .............. [..occes . 06/01/2023 . | Paydoun ... 0 . 04/25/2047 . (1.AFM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/36 ......ccovunn [oeennn . 04/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/35 .......evvven [oreennn . 06/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/26/35 .......oceee [oennnn . 06/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 |CWHL 2004-4 A5  5.250% 05/25/34 .......ceevvees [eerennn . 06/01/2023 . | Paydoun ... 0 . 05/25/2034 . [1.AFM ...
.. 12669F-UC-5 | CWHL 2004-9 A7  5.250% 06/25/34 ......cccoeees [oeeennn . 06/01/2023 . | Paydoun ... . . 0 . 06/25/2034 . [1.A FM ....
..12669G-115-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 . |- 06/01/2023 . |Paydoun ... .. , . , .. 1,94 | .0 . ...8,816 |.. .0 . . 08/25/2035 . [1.A FM ....
..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 .......cevvves [oeennn . 06/15/2023 . |Paydown ........oooeveiiiins |oeneiiiiinines e 163,561 [........... 163,561 |.......... 168,468 |.......... 170,869 |...evvvvvnnnns 0 fnns (7,308) [euvvvvnnnnnnnns 0 Joeeeeee (7,308) |eeveeeiiieennnn 0 v, 163,561 0 . 09/15/2056 . 1.F FE ....
CarNow Auto Rece20221A Trust 2022-1A B
.. 14367L-AC-5 |4.890% 03/16/26 ......cevvvvvviiiiiiiiiiiiiiiiiiinns [ . 06/15/2023 . |Paydown ........oooeeeeiiins Jooneinniiiininns | 1,821,504 |........ 1,821,594 |........ 1,821,344 |........ 1,820,164 |............... 0 eeeeenn 1,430 [ovevvvinnnnns 0 feeeennn 1,430 [oevvvviinnnnns 0 fnns 1,821,504 0 . 03/16/2026 . [1.C FE ....
Cascade Funding 2019RM3 Trust 2019-RM3 A
.. 147271-AA-8 | 2.800% 06/25/69 .. 06/25/2023 . |Paydown .. 538,574 ..538,526 |. .538,574 0| . 06/25/2069 . [1.A FE ....
.. 147270-AA-3 | CFMT 2018-RM2 A 4.000% 10/25/68 06/25/2023 . |Paydown .. 545,092 ..545,504 |. .545,092 0| . 10/25/2068 . [1.A FE
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 . . |. 06/01/2023 . | Paydown ..1,130 1,127 1,130 0| . 02/18/2035 . [1.A FM .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 . |- 06/01/2023 . |Paydown ....0 . (518) .0 0| . 11/25/2036 . |5.C FM
.. 17310F-AT-2 | CMSI 2006-5 3A1  5.500% 09/25/36 .. [ [P . 06/01/2023 . | Paydoun ... .. ..6,251 6,391 .6,251 .0 . . 09/25/2036 . [1.A FM .
.. 17312H-AE-9 | CRMSI 2007-2 A5  4.988% 06/25/37 ........ccee [oeennnn . 06/01/2023 . |Paydoun .....cooeeeieiiiiins |oneiiiiini e 322,296 319,052 [ovvveviinnnnnn 0 o324 |0 3284 0 [, 322,296 0 . 06/25/2037 . [1.A FM
Citigroup Commer2013GC11tgage 2013-GC11 B
.. 17320D-A0-1 |3.732% 04/10/46 .....cooeeeeeiieeii [ . 04/01/2023 . |Paydoun ......cooeeeeiiiiins foveiiiinien e 2,948,795 |........ 2,048,7% |........ 2,022,072 |........ 2,935,718 [oeevnnnnnnnne 0 s 13,078 [ovveeeennnene [V R 13,078 [ovveeiennneee [V R 2,948,795 . 04/10/2046 . [1.A ........
.. 17321J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 ......... [....... . 06/01/2023 . | Paydoun ... ..302,100 311,156 )...........302,147 |.... .302,100 |.. . 09/10/2046 . [1.A ........
. A7321L-AA-7 |CMLTI 2013-J1 A1 3.500% 10/25/43 ............ [....... . 06/01/2023 . | Paydoun ... ... 18,659 ...18,340 |............18,510 |.... .. 18,659 |.. . 10/25/2043 . [1.A ........
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. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [....... . 06/01/2023 . | Paydoun ... ... 44,404 ... 44,404 ... 44,59 |.... . (191) ). .. 44,404 |.. . 06/25/2044 . [1.A ........
.. 17323E-AQ-6 |CMLTI 2014-J2 B4  3.805% 11/25/44 .......ccc. [oeennn . 06/01/2023 . | Paydoun ... ...37,8%6 |.... . . (B7)). .0 . .0 . N .0 . 11/25/2044 . (1.A ........
.. 17324D-BA-1 | CGCMT 2015-P1 XA 0.849% 09/15/48 ............ [....... . 06/01/2023 . |Paydoun ....ooooeeveeiiiiins v o0 e 0 49,260 .. 20,613 | [V R (29,613) |.ocoeeeeeenns [V R (29,613) |..ceeeeeeenns [V (VN O 0 [ [V R [V 5,572 |. 09/15/2048 . |1.A FE .
Citigroup Commer2016GC36tgage 2016-GC36 A3
. 17324T-AC-3 | 3.524% 02/10/49 ...evvvvnninii [ . 06/01/2023 . |Paydoun ......cooeeeeeeiiins |eovenininnnnnnnnns o 16,465 |l 16,465 |l 16,001 [ 16,428 [0 36 0 03B [ [ R 16,465 |.....evvvennnne (VR [V R [V 242 |. 02/10/2049 . |1.A ........
.. 17328R-BE-8 | CGCMT 2020-GC46 XA  1.098% 02/15/53 ......ce. [.eeeenn . 06/01/2023 . | Paydoun ... )] . 02/15/2053 . [1.A FE .
..19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 ............. [..cces . 04/25/2023 . | Paydoun ... )] . 04/25/2047 . |2.C FE
COLT Funding LLC20224 2022-4 A1 4.301%
.. 19685G-AA-4 | 03/25/67 ...coooeeeeeieiiiiiiiii [ . 06/01/2023 . |Paydoun .....ccooeeeiiieiins |oneiiiiniis e, 335,461 |........... 335,461 |........... 333,784 |........... 200,841 [o.eeeennnnnnee [V R 3,843 |l [V R 3,843 |l [V R 335,461 [...evvevennnes 0 [ [V R [V 7,422 |. 03/25/2067 . |1.A FE .
FAMA - CAS2023R01 2023-R01 M1 7.467%
.. 207932-AA=2 | 12/25/42 ..o [ . 06/25/2023 . |Paydoun ........oooeeiiiiins foeeeniiiinnn e, 315,626 |........... 315,626 |........... 315,626 [....evvnnnnnnnnnee 0 [ [V (VR [V (VO [V R 315,626 |....coeeennnnn (VR [V R [V 7,799 | 12/25/2042 . |2.A FE
CoreVest America20204 e Ltd 2020-4 A
. 21873A-AA-5 | 1.174% 12/15/52 oo [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 441,508 |....ceennn 441,508 |........... 400,790 |.ooooiiiiiiinnns 0 [ [V R 40,719 |oeeviiiiiinnns [V R 40,719 |ovvviiiiiinnnns [V R 441,508 |...ccoeeennnnn (VR [V R [V 1,427 |. 12/15/2052 . [1.A FE ....
CoreVest America20212 e Ltd 2021-2 A
..21873B-AA-3 | 1.408% 07/15/54 .....oovvvviviiiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 118,672 |.......... 118,672 |........... 105,918 |.oeeeeeens 97,185 |..oooeiiiiins [V R 11,982 [ooeeennnnneee [V R 11,982 [oeeeiinnnneee [V R 118,672 |...evveennnnnee (VR [V R [V 687 |. 07/15/2054 . |1.A FE ....
CoreVest America20203 e Ltd 2020-3 XA
..21873C-AC-7 |3.912% 08/15/53 ...cooeieiiiiiiiiiiiiiieiiiieieeeens [ . 06/01/2023 . |Paydoun ......ooeeeeeeiiiies foveiniiiiiiinins o0 e 0 i 658,180 [onniiiiiiiiiiiinnn 0 feeiiiiiiiinnnn 0 |l (658,180) | 0 ... (658,180) [..eevvvvennnnns [V (VN O 0 [ 0 . 08/15/2053 . [1.A FE .
CoreVest America20211 e Ltd 2021-1 A
..21873L-AA-1 | 1.569% 04/15/53 ..ooooiiiiiiiiiiiiiiiiiiiiiiies [ . 06/01/2023 . |Paydoun ......ocooeeeieiiins |evenninnnnnnnnns | 196,183 |l 196,183 ... 166,140 |........... 167,153 [0 29,029 |l [V R 20,029 |....oooeiienns [V R [+ 3 X ) U | B A, 0 . 04/15/2053 . [1.A FE .
CoreVest America20213 e Trus 2021-3 A
L 21873N-AA-7 | 1.900% 10/15/54 .oovvvvvviiiiiiiiiiiiiiiiiiiiieiens [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2054 . [1.A FE ....
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . 06/01/2023 . |Paydown 0 0| 0| . 06/25/2033 . [1.F FM ....
..225410-MA-7 | CSFB 2003-19 1A4  5.250% 07/25/33 . 06/01/2023 . |Paydown 0 0| 0| . 07/25/2033 . [1.A FM ....
.. 225418-1I3-8 | CSFB 2004-8 4A3  5.500% 12/25/34 .. 06/01/2023 . |Paydown .. 296,643 ..206,643 0 0| .296,643 0| . 12/25/2034 . [1.A FM ...
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 ........ceevn [oeeenn . 06/01/2023 . | Paydoun ... ... 23,703 ... 22,959 .0 . 0 ..23,703 |.. 0 . 06/25/2035 . [1.A FM ....
..225470-M6-7 | CSMC 2006-3 1A4A  6.968% 04/25/36 ............ [..ooenn . 06/01/2023 . | Paydoun ... ... 24,836 ...24,836 .0 . 0 ..24,836 |.. 0 . 04/25/2036 . [1.A FM ....
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........ceeun [oreennn . 06/25/2023 . | Paydoun ... ... 50,550 ...50,550 .0 . 0 0 . 04/25/2036 . [1.A FM ....
..22767C-AB-6 | XROAD 2021-A A2  0.820% 03/20/24 ............. [..eeenn . 04/20/2023 . | Paydoun ... ....39,945 ... 39,045 .0 . 0 0 . 03/20/2024 . (1.A FE ....
.. 22043H-AG-1 | CSAB 2006-1 ABA  6.172% 06/25/36 .........euun [oeeennn . 06/01/2023 . | Paydoun ... ... 10,799 .0 . 0 0 . 06/25/2036 . [1.A FM ....
..233046-AF-8 |DNKN 2017-1A A2I1  4.030% 11/20/47 .......... [....... . 05/20/2023 . | Paydoun ... ... 20,000 .0 . 0 0 . 11/20/2047 . (2.B FE ....
..233046-A0-4 | DNKN 2021-1A A211  2.493% 11/20/51 .. [N PR . 05/20/2023 . | Paydoun ... .. 37,500 .0 . .0 . .0 . . 11/20/2051 . 2.B FE ....
DT Auto Owner Tr20194A 2019-4A D 2.850%
L 283430-AG-1 | 07/15/25 oo [ . 06/15/2023 . | Paydoun ... ,304,734 .2,297,569 |.... .0 . 0 0 . 07/15/2025 . [1.C FE ....
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 06/01/2023 . |Paydown 25,031 22,687 |. 0 0| 0| . 09/25/2035 . [1.A FM ....
..251510-ML-4 |DBALT 2006-AB1 A3 5.870% 02/25/36 .. 06/01/2023 . |Paydown ..6,792 .6,253 |. 0 0| 0| . 02/25/2036 . [1.A FM ....
..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 . 06/01/2023 . |Paydown ....343 | 0 0| 0| . 10/25/2036 . [4.A FM ....
..25151E-AD-5 |DBALT 2006-AB3 A4  6.423% 07/25/36 .. 06/01/2023 . |Paydown 18,063 |. 0 0| 0| . 07/25/2036 . [1.A FM ....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .. 04/25/2023 . |Paydown 22,149 |. 0 0| 0| . 07/25/2047 . 2.A FE ....
..25755T-AJ-9 |DPABS 2018-1A A2l  4.116% 07/25/48 .......... [....... . 04/25/2023 . | Paydoun ... ...17,500 |.... .0 . 0 0 . 07/25/2048 . 2.A FE ....
..25755T-AP-5 | DPABS 2021-1A A2I1  3.151% 04/25/51 ... [.eeens . 04/25/2023 . | Paydoun ... ...37,500 |.... .0 . 0 0 . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1A A2~ 4.73%% 04/20/48 ............. [....... . 04/20/2023 . | Paydoun ... ...28,751 |.... .0 . 0 0 . 04/20/2048 . [2.C FE ....
..26208L-AD-0 |HONK 2019-1A A2~ 4.641% 04/20/49 ......ccooeur [oeeennn . 04/20/2023 . | Paydoun ... ...22,500 |.... .0 . 0 0 . 04/20/2049 . (2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 .......cccoe [oerennn . 04/20/2023 . | Paydoun ... ...25,000 |.... .0 . 0 0 . 10/20/2049 . [2.C FE ....
..26200X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 ..........co. [oeennn . 04/20/2023 . | Paydoun ... ...28,241 |.... .0 . 0 0 . 07/20/2050 . (2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 . |- 04/20/2023 . |Paydoun ... L 18,125 .. .0 . 0 0 . 01/20/2051 . [2.C FE ....
..26200X-AD-3 |HONK 2021-1A A2  2.791% 10/20/51 . |- 04/20/2023 . | Paydoun ... ...28,113 |.... .0 . 0 0 . 10/20/2051 . [2.C FE ....
..26209X-AF-8 |HONK 2022-1A A2  7.393% 10/20/52 .. 04/20/2023 . |Paydown 61,000 |. 0 0| 0| . 10/20/2052 . [2.C FE ....
..28415P-AA-2 | EHGVT 2016-A A 2.730% 04/25/28 ... . 06/25/2023 . | Paydoun ... .. 355,721 ..356,731 0. .0 . .385,721 0. . 04/25/2028 . [1.F FE ....
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..28416T-AB-1 [EHGVT 2019-A B 2.910% 01/25/34 .....cevevvenn | eunnnns . 06/25/2023 . |Paydomn .ceevuuneeeeeennnnn foeeenneeeeeennes s 370,284 |........... 370,284 |........... 370,224 |........... 370,078 |oeeeeiaeeeeeee 0 Joeeeeees P21 I PO 0 Joveeeeees P21 I PO (U 370,284 |eevriinenn (VI PO [ PO (VI PO 4,405 |. 01/25/2034 . |1.F FE ....
Redemption 100.0000
..29252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... |....... . 06/30/2023 . .. 177,486 ... 177,486 e 177,486 |.......... 177,486 |.... 0. o0 ). 177,486 |.. . 06/30/2040 . |1.G PL ....
.. 204751-C0-3 |EQABS 2003-3 AF4  4.995% 12/25/33 . 06/01/2023 . | Paydoun 96,271 96,271 96,271 0 0| 96,271 . 12/25/2033 . |[1.A FN ...
..29977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 . 06/01/2023 . | Paydoun 18,290 18,290 17,570 0 0| 18,290 . 03/25/2043 . |1.A .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. 06/01/2023 . | Paydoun 34,300 34,300 33,872 0 0| 34,300 . 06/25/2043 . |1.A .
..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 06/01/2023 . | Paydoun .24,593 24,593 24,317 0 0| 24,593 . 02/25/2048 . |1.A .
Exeter Automobil20212A ables 2021-2
..30165X-AE-5 [0.980% 06/15/26 ......ccevvmmeeeeeeennieeeeeennns | s . 06/15/2023 . |Paydomn ..ceevvuneeeeeennnnn foeeemnieeeeeeeies s 467,315 |........... 467,315 |........... 455,760 |...ccvvunneeaannns (U1 PP (U P 11,555 |oeveeeieeeee (U A 11,555 |oeeeeiieeeee (U 467,315 |eeereiees (VI PO [ PO [V PO 571 |. 06/15/2026 . |1.F FE ....
Exeter Automobil20203A ables  1.320%
L 30166N-AE-6 [ 07/15/25 .eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | s . 06/15/2023 . |Paydomn ...cevvueeeeerennnnn foeeemnieeeeennes e 1,510,315 |........ 1,510,315 |........ 1,512,970 |........ 1,511,057 [ocoeeeennnnnns (U (743) |+ oo (U (743) |+ oo (U 1,510,315 | (VI PO [ PO (VI IO 8,189 |. 07/15/2025 . |[1.A FE ....
Exeter Automobil20202A ables 2020-2A C
..30167Y-AE-1 [3.280% 05/15/25 ..eeeeeeieeeeeeeeieeeeeeeeieeeee | s . 06/15/2023 . |Paydomn ..cevvuneeeeeennnnn foeeennieeeeeenies s 657,873 |........... 657,873 |eeeeennns 667,150 |.......... 660,121 |ooeeeeneenee (U P (2,249) [-eeeeenninns (U A (2,249) [.eeeeeeninnes (U 657,873 |eeerennn (VI PO [ PO (VI IO 8,073 |. 05/15/2025 . |1.A FE ....
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
..302972-AN-4  [01/25/29 .ceeveeeeeeeieeeeeeeee e | s . 06/01/2023 . |Paydomn .cevveneeeeennins Joenneieeeeenninees feeeeeeeeenis [V [V IO 9,557 [oeeieiinnnnnn T 734 e (U (7,734) |eeeeeeeenee (U (7,734) |eeeeeeeeenee [ (VI IO (VI PO [ PO [V PO 620 |. 01/25/2029 . |1.A FE ....
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
..30297R-AA=7 [10/25/28 .o eeeen | s . 06/01/2023 . |Paydomn .cevveeeeeeennins Joenneeeeeennineee feeeeee e [V [V IO 8,868 [.ieeeenen 6,982 |eeeriiins (U (6,982) |evvenneaeenen (U (6,982) |evvenneaaens [ (VI IO (VI PO [ PO [V PO 644 |. 10/25/2028 . |1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L B031IM-AN-2 [ 06/25/29 ...eeveeeeeeeeeeeeee e eeeeeeeeee | s . 06/01/2023 . |Paydomn .cevveneeeeennins Jeennieeeeenninees feeeee e [V [V IO 6,938 |oeeernnnnnnns 6,086 [.coeeeeennnnnn (U (6,086) [.eeeeeennnnnn (U (6,086) [.eeeeeeennnnn [ (VI IO (VI PO [ PO [V PO 476 |. 06/25/2029 . |1.A FE ....
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 [0.100% 05/25/53 ....eeveneeeeerrneeeeeeniieeeeeen | s . 06/01/2023 . |Paydomn .cevveneeeeennins Joennneeeeeeniiinees feeeee e [V [V IO 1,690 |oveeeeeeeens 1,605 |oeeeeeeeeeenee (U (1,605) [..oeeeeenennnn (U (1,605) [.eeeeeennnnnn [ (VI IO (VI PO [ PO [V PO 119 |. 05/25/2053 . |1.A FE ....
Ellington Financ20222 gage T 2022-2 A1
.. 31572Y-AA-6 [4.299% 04/25/67 .....cevvrueeeeeennnieeeeeenniees | s . 06/01/2023 . |Paydomn .ccevueneeeeennnnn foeeemnieeeeeennies s 360,876 |.......... 360,876 |........... 359,375 |oeuunnnnns 359,165 |[..ccevvnnnnnnns (U1 1,712 [ (U1 N 1,712 fooeeins [V 360,876 |.eueeeeennnnn (VI PO [ PO (VI PO 6,390 |. 04/25/2067 . |1.A FE ....
Finance of Ameri202284 tured 2022-84 A1A
. 31737K-AA-8 [2.500% 01/25/57 eevveeeeeeeeneeeeeeeeieeeeeee | s . 06/25/2023 . |Paydonn ..ceevueeeeeeennnnn Joeeenieeeeeeennees e 148,799 [0 148,799 [...........134,865 |...........103,734 |...cccoiiiiini0 Jenennnns 13,485 |ooeeeeneenee (U A 13,485 |ooveeenieenes (U 148,799 |oeeeeiieeennnn (VI PO [ PO (VI PO 2,054 |. 01/25/2057 . [1.A PL ....
Finance of Ameri202351 tured 2023-S1 A1
..31739R-AA-1 [83.000% 02/23/53 ...eeeeeeaeeeeeineieeeeeennnaeeee | s . 06/25/2023 . |Paydomn .ceevuueeeeennnns Joeennnieeeeeenniees o692 06,912 [ 6,348 |t O [ O [ 564 |..ccovnnnnnns (1 PO 564 |..ccovnnnnnns 0 B2 2 IR | N AR | N FOPPRR | N AR . 02/23/2053 . |[1.A PL ....

Finance of Ameri202352 tured 2023-S2 A1
..31739T-AA-7 |2.000% 04/25/73

. 04/25/2073 . |1.A FE ...

....... . 05/25/2023 . | Paydown ...

.1,307,642 |.... ....(3,624) |. ..(3,624) |... .1,304,018 |..

..33844P-AG-0 | FCAT 2018-3 D 4.150% 12/16/24 T R . 06/15/2023 . |Paydown ... . 1,304,018 . 12/16/2024 . |1.A FE ...
Flagship Credit 20184 st 2018-4 D  4.330%
.. 33B45D-AD-3 | 12/16/24 o [ . 06/15/2023 . |Paydown ... .. 425,608 ..426,933 |.... .. (1,326) |. . (1,326) |... .425,608 |.. . 12/16/2024 . |1.A FE ...

. 03/25/2047 . |1.A ........
. 04/30/2047 . |2.B FE ....
. 10/30/2048 . |2.B FE ....

..33850B-AX-5 |FSMT 2017-1 B2~ 3.619% 03/25/47
..34417\-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 ....
..344170-AA-6 | FOCUS 2018-1 A2 5.184% 10/30/48 .
Focus Brands Fun20171A 2022-1 A2 7.206%

..34417R-AB-2 | 07/30/52 ...
GE CAPITAL
..36158G-BB-3 |6.465% 06/25/28
GCAT 2023NQM2 2023-NaM2 At

. |- 06/01/2023 . [Paydoun ...
. |- 04/30/2023 . [Paydoun ...
. 04/30/2023 . | Paydown ...

.. 104,695
... 55,000
..... 2,500

..104,293 |....
...56,278 |....
....2,509 |....

.104,695 |..
..55,000 |..
...2,500 |..

. 07/30/2052 . |2.B FE ....

....... . 04/30/2023 . | Paydown ...

....... . 06/01/2023 . | Paydown 0 forreeeeeiiiii0 et 0 e 0 o0 o0 el 0 el 0. 06/25/2028 . (4.8 FM ...

..36169D-AA-0 |5.837% 11/25/67 ..... . 06/01/2023 . | Paydoun ... . 11/25/2067 . |1.A FE .

..36186L-AG-8 | GMAC 2007-HE2 A6  6.749% 12/25/37 . 06/01/2023 . | Paydoun . 12/25/2037 . |1.E FM ...
..36197X-AM-6 | GSMS 2013-GC12 XA ~ 1.128% 06/10/46 .. . 05/01/2023 . |Paydoun ... . 06/10/2046 . |1.A FE ...
..36198E-AD-7 | GSMS 2013-GC13 A4 3.871% 07/10/46 ........o. |.eeeen . 04/01/2023 . |Paydown ... . 07/10/2046 . |1.A ........
..36198F-AF-9 | GSMS 2013-GC14 AAB  3.817% 08/10/46 ......... |....... . 04/01/2023 . |Paydoun ... . 08/10/2046 . [1.A ........

. 08/10/2046 . |1.A FE ...
. 05/25/2037 . |4.B FM ...
. 05/25/2037 . |4.B FM ....
. 02/25/2036 . |3.B FM ....
. 09/25/2035 . [1.A FM ....

..36198F-AG-7 | GSMS 2013-GC14 XA  0.405% 08/10/46 ..
..3622MI-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37
.. 3622MN-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 ......evvvves | eeeens . 06/01/2023 . | Paydoun ...
..362334-CZ-5 | GSR 2006-2F 2A13  5.750% 02/25/36 ............ . |- 06/01/2023 . [Paydoun ...
.. 362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 ......ccovr | veeeees . 06/01/2023 . | Paydown

....... . 06/01/2023 . |Paydoun ...
....... . 05/01/2023 . | Paydown ...

coocooo oo oo
coocooo oo oo
coocooo oo oo
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..36253P-AE-2 | GSMS 2017-GS6 XA 1.157% 05/10/50 .....eevvvee [eeennnn . 06/01/2023 . |Paydoun ......cooeveiiiiiins foeeiiiiiiii e [V 0 [ 14,09 |............. 9,181 |l [V R (9,181) feuvvnninnnnnne [V R (9,181) [euvveeinnnnnne [V (VN O (VR [V R [V 1,037 |. 05/10/2050 . [1.A FE ....
GLS Auto Receiva20191A st 2019-1A C  3.870%
..36256D-AC-0 | 12/16/24 ...oooooiiiiiii [ . 06/15/2023 . |Paydoun .......oooeveiieiins |oneniiiiii e, 216,675 |........... 216,675 |........... 220,213 |.......... 217,708 |ooooeeeeeeins [V R (1,033) |eeeeeeeeeens [V R (1,033) |.eeeeeeeeeens [V R 216,675 |..ocoeeeennnns 0 [ [V R [V 3,194 |. 12/16/2024 . |1.A FE ....
GS Mortgage-Back2019SL1 ities 2019-SL1 A2
.. 36257E-AB-9 |2.875% 01/25/59 ...cooovviiiiiiiiiiiiiiiiiiiiies [ . 06/01/2023 . |Paydoun .....ccoeeeiiiiiiins |oveniiiinis e 424,020 |........... 424,020 |........... 409,312 [oveeiiiiiiiinnne 0 [ [V R 14,708 f..oovvvnnnnnnee [V R 14,708 f..oovvvennnnnee [V R 424,020 |..oevvevennnnes 0 [ [V R [V 1,965 |. 01/25/2059 . [1.A FE ....
GS Mortgage-Back2021PJ5 ities 2021-PJ5 A8
..36261H-AJ-9 12.500% 10/25/51 ..oooeeeeeiiiiiiiiii [ . 06/01/2023 . |Paydoun .....ccooeeeiiiiiins |oneiiiiiis e, 207,118 | 207,118 |.......... 273,673 |........... 275,219 [oeeeninnnnnnee [V R 21,899 |l [V R 21,899 |l [V R 207,118 | (VR [V R [V 3,221 |. 10/25/2051 . |1.A ........
GS Mortgage-Back2021PJ7 ities 2021-PJ7 A8
.. 36262C-AJ-9 12.500% 01/25/52 ..ccovoveiiiiiiiiiiiiiieiiiiieieeees [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 423,332 |..eeeeeeee 423,382 |.......... 412,120 |........... 412,624 |...oeeeenneee [V R 10,708 |...oooeeeenns [V R 10,708 |...cooeeeenns [V R 423,332 |oooeeiieieens (VR [V R [V 4,588 |. 01/25/2052 . [1.A ........
GS Mortgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 |2.500% 11/25/51 ...oooeeeiiiiiiiiiii [ . 06/01/2023 . |Paydoun .....ccooeeieiiiiins v e, 406,159 |........... 406,159 |........... 410,982 |........... 410,596 |........eeeee. [V R (4,436) |..oooeeeeennns [V R (4,436) |..cooeeeeennns [V R 406,159 |.....ccceennnnn 0 [ [V R [V 4,331 |. 11/25/2051 . |[1.A ........
GS Mortgage-Back2021PJ8 ities 2021-PJ8 A8
.. 362620-Ad-5 2.500% 01/25/52 ..cooovvviiiiiiiiiiiiiiiiiieiieeeees [ . 06/01/2023 . |Paydoun .....cooooeviiieiins |oveniiiiis e, 348,802 |o.eeeeeenns 348,802 [.....eeee. 356,922 |......oe... 356,191 [...eeeennnnnee [V R (7,390) |eeeeeeeeeens [V R (7,390) |eeeeeeeeeeens [V R 348,802 |..oooeiieennnn (VR [V R [V 3,554 |. 01/25/2052 . |[1.A ........
GS Mortgage-Back2021PJ9 ities 2021-PJ9 A8
.. 36263C-AH-2 |2.500% 02/26/52 ....ceoeeeiiiiiiiiiiiiiiiieieeieeees [ . 06/01/2023 . | Paydown [V R 20,819 |l [V R 405,718 |...ocoeeennnns (VR [V R [V 4,355 |. 02/26/2052 . |1.A ........
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 2.500% 05/28/52 .....cceeeieiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2023 . | Paydown [V R 2,042 |l [V R 116,493 |t (VR [V R [V 1,200 |. 05/28/2052 . [1.A ........
GS Mortgage-Back2021PJ4 ities 2021-PJ4 A6
.. 36264P-AF-6 |2.500% 09/25/51 ...ooeoeiiiiiiiiiiiiiiiiiieieees [ . 06/01/2023 . | Paydown 0 . 09/25/2051 . [1.A FE ....
..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 .......coeee [oennnnn . 04/30/2023 . | Paydoun ... .0 . . 10/30/2052 . (2.C FE ....
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... [....... . 06/15/2023 . | Paydoun ... .0 . . 08/15/2041 . [3.A ........
..384637-AA-2 | GRAHAM HOLDINGS CO  5.750% 06/01/26 ......... [....... . 06/06/2023 . |Various ... .0 . . 06/01/2026 . 3.B FE ....
..40139L-AE-3 | GUARDIAN LIFE GLOB FUND  3.400% 04/25/23 04/25/2023 . |Maturity ..7,000,000 ..6,991,670 |. 0 K .7,000,000 . 04/25/2023 . (1.B FE ....
..404119-BN-8 |HCA INC ~ 5.000% 03/15/24 .... . 04/26/2023 . |Various .......cceeeeiiiiinn foevereennennnnnnnnns |-000...2,816,354 [l 2,829,000 |........ 2,829,000 |.... 0 0 0 L 2,829,000 |.. . 03/15/2024 . (2.C FE ....
HPEFS Equipment 20231A 2023-1A

. 04/20/2028 . |1.E FE ....
. 06/20/2048 . |2.B FE ....
. 12/20/2050 . |2.B FE ....

24,990,234 |..
..67,713

....... . 04/01/2023 . [J P MORGAN SEC
06/20/2023 . | Paydown ...
06/20/2023 . | Paydoun

..40443D-AE-2 | 04/20/28
..411707-AD-4 | HNGRY 2018-1A A211  4.959% 06/20/48 .
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .

24,990,234 |....... 25,000,000
..67,713 ...67,713
52,750 52,750

oo ocooo

..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 ......cccvees | eveennn . 06/25/2023 . |Paydoun ... . ... 66,723 ..66, . 02/25/2039 . |1.A FE ...

..437076-BT-8 |HOME DEPOT ~ 2.800% 09/14/27 .....cevvvvveeicnns | eeennn . 05/17/2023 . [CITIGROUP GLOBAL MKTS .. |.... . 4,726,300 . 4,950,437 |.. . 09/14/2027 . (1.F FE ....

..437089-AE-5 | INHEL 2006-1 A5 6.522% 05/25/36 .......cceees | vveennn . 06/01/2023 . Paydoun .......ceeeeennnnee UTRRURRRRRUU FURPRRO 1,737 L1787 ) . 05/25/2036 . [1.A FM ....
Home Partners 0f20211  Trust 2021-1 B

..437300-AC-0 | 1.978% 09/17/41 ...ooeiiiiiiiiiiiiiiiiieeeeiis [ eeeees . 06/01/2023 . [Paydomn ......ooceveeereenn foreeiiiiiiiieeeins e 8,660 0 foeeenne 1,568 [ceveeeiiienne 0 fooeeieene 8,660 [..occceenenns (I IO [ OO [\ O 114 |. 09/17/2041 . [1.D FE ....
Home Partners 0f20221  Trust 2022-1 B

..43730N-AC-0 |4.330% 04/17/39 ..eeeiiiiiiiiiiiiee e [ eeeees . 05/01/2023 . [Paydomn ......ceceveeereenn foreeiiiiiiiineins e 5,923 0 fooeeeeenne 106 oo 0 fooeeieene 5,923 [.coieeeeeenne (I IO [ OO [\ O 101 |. 04/17/2039 . |1.D FE ....
Home Partners 0f20213  Trust 2021-3 B

..43730X-AB-0 |2.649% 01/17/41 ...oooiiiiiiiiiiiiiiieeicicies [ eeeeees . 06/01/2023 . [Paydomn ......cceveeeeeiiis fooreeiiiiiieeeiis [ 30,579 |oeeiieenns 30,579 |[oeeeeennnn. 30,578 |..eevenenn. 30,574 | 0 foeeeiiiiias [ O [ OO [ PP [ OO 30,579 [oeeeeeeeanne (I IO [ OO [\ O 280 |. 01/17/2041 . |1.D FE ....
Home Partners 0f20213  Trust 2021-3 C

..43730X-AC-8 |2.799% 01/17/41 ..ooiiiiiiiiiiiiieeecies [ eeeeees . 06/01/2023 . [Paydomn ......cceeveeeeriiis fooreeiiiiiieeeii [ 17,474 |............ 17,474 |l 17,473 |l 17,471 oo 0 foeeeiiiiias [ U 0 forreeiiiiias [ OO [ OO 17,474 |..oooones (I IO [ OO [\ O 171 | 01/17/2041 . |1.G FE ....
Home Partners 0f20212  Trust 2021-2 B

L A3T3V-AA-4 |2.302% 12/17/26 oo [ e . 06/01/2023 . |Paydoun 0 [ OO 70,485 |...oceeeeeenns (I IO [ OO [\ O 645 |. 12/17/2026 . |1.D FE ....
Imperial Fund LL2021NQM4 2021-NQu4 A1

..45276J-AA-8 |2.091% 01/25/57 .ovveevieiieciiieeeeeciiees [ eeeeens . 06/01/2023 . |Paydoun 0 0 0 . 01/25/2057 . |1.A FE ...

..45660L-2V-0 |RAST 2005-A16 A3 6.000% 02/25/36 ............ |.eeeeen . 04/01/2023 . |Paydoun ... . 02/25/2036 . [1.A FM ...

. 02/25/2036 . [1.A FM ...
. 02/25/2036 . |3.C FM ....
. 02/25/2036 . [1.A FM ...

..45660L-3H-0 | RAST 2005-A15 1A2  5.750% 02/25/36
..45660L-3K-3 | RAST 2005-A15 1A4  5.750% 02/25/36
..45660L-3T-4 | RAST 2005-A15 2A3  6.000% 02/25/36 ..
IRWIN HOME EQUITY 2006-1 2A4 ~ 6.060%
..464126-DA-6 | 00/25/35 ......ooiiiiiiiiiiii e

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 .
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 .

06/01/2023 . | Paydown
06/01/2023 . | Paydoun
. 06/01/2023 . | Paydown ...

o o oo
o o oo
o o oo

o
o

. 09/25/2035 . [1.A FM ...
. 02/25/2036 . |1.A FM ...
. 08/25/2037 . [1.A FM ....

. 06/01/2023 . | Paydown ...
06/01/2023 . | Paydoun
....... . 06/01/2023 . | Paydown ...
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..465685-AG-0 | ITC HOLDINGS CORP  4.050% 07/01/23 ........... [....... . 06/16/2023 . | Call 100.0000 ..... . 7,800,000 ... 28,875 |... 7,796,037 |.. ..3,963 |..........3,963 . 07/01/2023 . (2.B FE ....

.. (62,011) ... . 08/15/2049 . |1.A FE ...

..46590M-AT-7 | JPMCC 2016-JP2 XA 1.916% 08/15/49 .. JU [ . 06/01/2023 . | Paydown
..46591T-AC-8 | JPUMT 2020-2 A3 3.500% 07/25/50 ......eeeeee | vueennn . 06/01/2023 . | Paydown

........... (937) . 07/25/2050 . |1.A ........

JP Morgan Mortga2020INV1 2020-INV1 B2A

..46591V-BU-2 |3.205% 08/25/50 .......eevverrauiinieaiiiiiiiiiaees | areees . 06/01/2023 . [Paydomn ......cceeveeeeiiiis foereeiiiiiieeeiis [ 59,972 |.ieeeennn59,072 | 89,672 |l 59,673 | 0 e 298 |0 e 208 foeeeeeiins [ OO 59,972 |.eveeeenne (I IO 0 foreeeiiiiiias [\ O 800 |. 08/25/2050 . [1.A ........
JP Morgan Mortga20213 2021-3 A4 2.500%

L A6592K-AF-9 | 07/25/51 .. [ eeeeas . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiineeiis feeeeee 103,835 |........... 103,835 |............ 91,212 | [ O [ O 12,622 |oooiiienne 0 foeeeens 12,622 | 0 foeeeenne 103,835 |....eveeennnee (I IO [ OO [\ O 216 |. 07/25/2051 . |1.A FE ....
JP Morgan Mortga20215 2021-5 A4 2.500%

L 4B592L-AH-3 | 08/25/51 ....eeiiiiiiieiiieee e [ eeees . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis e 236,652 |........... 236,652 |.......... 201,006 |........... 201,597 |oeeeeeeinnnnes [ O 35,085 |....oeeeeenne [ O 35,085 |....oeeeeennnne 0 foeeeenne 236,652 ..eeeeiiunnns (I O 0 . 08/25/2051 . |1.A FE ...
JP Morgan Mortga20217 2021-7 A3 2.500%

CABBIN-AC-0 | 11/25/51 oo [ e . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiieeeiis feeeeee 330,427 ... 330,427 ... 335,951 |oceneeee 335,574 | 0 foeeeens (5,147) |- 0 foeeeens (5,147) |- 0 foeeeenne 330,427 |oeeeeiiiiinns (I O 0 . 11/25/2051 . [1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%

L. 46592X-AF-1 | 04/25/52 ....eeeieiiiiiiieiiiee e [ e . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis e 395,966 |........... 395,966 |........... 364,536 |........... 367,891 |..eeeeeennne 0 foeeeens 28,075 [oeeeiiiiinnns 0 foeeeens 28,075 [ooeeiiciianns 0 foeeeenne 395,966 |......cccueens (I IO 0 . 04/25/2052 . |1.A ........

JP Morgan Mortga202113 2021-13 A15

.. 46592X-BP-8 | 04/25/52 ....eeeiiiiiiiiiiieeeieee e [ . 06/01/2023 . |Paydoun ... ..159,012 |.... .169,699 |.. .0 [ . 04/25/2052 .
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .........cc. |eeeeenn . 06/15/2023 . |Paydoun ... ...30,013 |.... ..28,024 |.. .0 [ . 09/15/2065 .
..46617T-AA-2 |HENDR 2014-1A A 3.960% 03/15/63 ........ccce. |eueeenn . 06/15/2023 . |Paydoun ... ...12,590 |.... .0 [ . 03/15/2063 .
..466285-AH-6 | JPMAC 2006-WF1 A5~ 4.584% 07/25/36 06/01/2023 . | Paydoun .8,675 |. 0| . 07/25/2036 .
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.000% 07/25/36 06/01/2023 . | Paydoun 17,756 |. .9,998 |. 0 . 07/25/2036 .
..466365-AD-5 | JACK 2022-1A A2  3.445% 02/26/52 . 05/25/2023 . | Paydoun .. 243,049 |. ..243,628 |. 0 . 02/26/2052 .
..46640M-AT-7 | JPMMT 2013-3 B3 3.352% 07/25/43 .. 06/01/2023 . | Paydoun 29,910 |. 29,500 |. 0 . 07/25/2043 .
..46640N-AG-3 | JPMBB 2013-C15 XA 1.121% 11/15/45 06/01/2023 . | Paydoun ..1,190,401 |. ..164,446 |. 0 . 11/15/2045 .
..46640U-AC-6 | JPNBB 2013-C17 A3 3.928% 01/15/47 .......... |.ecces . 06/01/2023 . [Paydoun .....ccceeeeeeeiiis fooreiiiiiiieeeeiis [e0en.2,267,752 ... 2,267,752 |........ 2,290,419 |........ 2,267,698 |.... .0 [ . 01/15/2047 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ..........ccc. |eeeeenn . 06/01/2023 . |Paydoun ... ..165,144 |.... .0 [ . 08/26/2036 .
..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 ......... |....... . 06/01/2023 . |Paydoun ... 953,189 |.... .0 [ . 12/15/2046 .
..46642E-AZ-9 | JPNBB 2014-C21 ASB  3.428% 08/15/47 ......... |.eeeeen . 06/01/2023 . |Paydoun ... ..227,006 |.... .0 [ . 08/15/2047 .
..46642E-BA-3 | JPVBB 2014-C21 XA~ 1.092% 08/15/47 .......... |.eecc.. . 06/01/2023 . |Paydoun ... ... 15,431 .0 [ . 08/15/2047 .
..46648H-AN-3 | JPUNT 2017-2 A13  3.500% 05/25/47 .....oeevve | unennn . 06/01/2023 . |Paydoun ... ....8,360 .0 [ . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1  3.650% 05/25/47 . |- 06/01/2023 . [Paydoun ... ...68,662 |........... .0 [ . 05/25/2047 .
..46648R-AC-5 | JPMNT 2018-1 A3 3.500% 06/25/48 . |- 06/01/2023 . [Paydoun ... . ...51,028 |............50,905 |.... . .0 [ . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7  3.500% 06/25/48 .. 06/01/2023 . | Paydoun .. 478,091 ..473,229 | ..477,313 | .478,091 0 . 06/25/2048 .
.. 46649H-AN-2 | JPUMT 2017-6 A13  3.500% 12/25/48 . 06/01/2023 . | Paydoun .. 168,366 ..169,014 |. . 168,601 168, 366 0 . 12/25/2048 .
..46649H-AY-8 | JPUMT 2017-6 B1 ~ 3.780% 12/25/48 .. 06/01/2023 . | Paydoun 0 . 12/25/2048 .
..46650X-AA-1 | HENDR 2019-1A A 3.820% 08/17/71 [ U . 06/15/2023 . |Paydoun ... .0 . . 08/17/2071 .
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 .....ceeeee | vueennn . 06/15/2023 . [Paydomn ......cceveereiiii fooreeiiiiinieni e 54,211 54211 [ UB4,167 [ 54,142 [0 B9 [0 B9 [ O e BA21T |0 [ 0 . 08/15/2073 .
JP Morgan Mortga20196 2019-6 B4  4.235%

o

. 12/25/2049 . |3.B FE ....
. 04/15/2072 . |1.F PL ....

..46651B-BB-5 | 12/25/49 .....cooiiiiiiiiiiii e . 06/01/2023 . | Paydown
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 ...evvveeees | eeennn . 06/15/2023 . | Paydoun ...

...0 [
..46651R-AB-1 | HENDR 2019-C2 A 3.700% 06/15/86 [N OO . 06/15/2023 . |Paydoun ... 215,898 ...0 [ . 06/15/2086 . |1.A FE ...
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .....evveres | eeeens . 06/01/2023 . [ Paydown ... ... 32,493 ...0 [ . 05/25/2050 . [1.A ........
..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 ......... |....... . 06/01/2023 . | Paydoun ... .0 . . 02/25/2050 . [1.A ........
..46653L-BT-2 | BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ | .eeeees . 06/01/2023 . | Paydown 0 . 11/25/2050 . [1.A ........
JP Morgan Mor tga202110 2021-10 A4~ 2.500%

L A6654A-AF-6 | 12/25/51 ..evviiiiiiiiiiiie e [ . 06/01/2023 . [Paydown ....coouvviiiieiiiis [oeneniiiiieneiin [ 573,196 |.occvneens 573,196 |o...c.... 587,168 |........... 585,391 [ooveeiiiinn 0 e (12,198) [ 0 et (12,195) [0 i 573,196 [.vveeeiennns (U IO 0 . 12/25/2051 . |1.A ........
JP Morgan Mortga202111 2021-11 A4 2.500%
.. 46654K-AF-4 | 01/25/52 ...vvviiiiiiiiiiiiiiiiiiiiieeciieieees [ e . 06/01/2023 . [Paydown .....oouvviieieiiis [eeeeniiiiieieiiis [, 670,382 |........... 670,382 |........... 611,501 |l 540,614 [............. 0 foreenn 55,530 |eviiiiiannn 0 foreennn 55,530 |ouiiiiiannn 0 foeeeeenns 670,382 |....vvveeennnn (U IO 0 . 01/25/2052 . |1.A ........

JP Morgan Mor tga20223 2022-3 A4A  2.500%
.. 46654U-AE-5 | 08/25/52 .uvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiens | e . 06/01/2023 . [Paydown ....oooovvveeeiiiiss Joveeiiiiiiiiiiiiin e 341,109 J........... 341,109 |........... 284,826 |.......... 285,224 ). 0 foeen 55,885 |...cooeiinnn. 0 foee. 55,885 |...cooeiinnn. 0 forreeennn. 341,109 f..vveeennnnn [V PPN 0

. 08/25/2052 . [1.A ........
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JP Morgan Mortga20221 2022-1 A15  2.500%
L A66540-BS-9 | 07/25/52 eceeeeeieieieiieeeeee [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 132,041 |.......... 132,941 |........... 124,051 |........... 124,150 |l 0 eeeenn 8,791 [oiiiiiinnnns 0 0 s 132,941 [ (VO 0 | [V 1,324 |. 07/25/2052 . |1.A ........
321 Henderson Re2021A1 s LLC 2021-A1 A
..46656B-AA-4 13.210% 02/15/79 .ooovveeiiiiiiii [ . 06/15/2023 . | Paydoun ... ..616,263 616,253 616,253 |...........616,253 [.... .0 ] .0 . .0 . .616,253 |. 0 .. 8,411 |. 02/15/2079 . [1.F FE .
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 . |- 06/01/2023 . |Paydown .. 268,318 ..268,318 ..250,793 |. ..251,062 |. 17,256 |. 0 0| .268,318 0| 2,754 |. 08/25/2052 . |1.A ........
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 .......e. [oeeennn . 04/30/2023 . | Paydoun ... 133,963 .. 130,868 |............90,380 [.... .0 . 0 0 3,246 |. 07/30/2047 .|2.B FE
..477600-AC-7 | JIMMY 2022-1A A2I  4.077% 04/30/52 .......... [....... . 04/30/2023 . | Paydoun ... ...45,000 .0 .0 . 0 0 . 04/30/2052 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 ........... [....... . 04/30/2023 . | Paydoun ... .0 ] .0 . 0 0 . 04/30/2052 . |2.B FE
..48247U-AA-3 |KSBA 2013-1 A 2.128% 08/25/36 .......eevvvuenn [eerennn . 06/25/2023 . | Paydoun ... .. (24,644) |. .0 . . 0 0 . 08/25/2036 . [1.A FE .
.. 48240K-AA-3 |KSBA 2014-3 A 1.349% 05/25/39 .....ccceeeenn [oeennn . 06/25/2023 . | Paydoun ... . , , oo (9,142) ). 0 e (9,142) . .0 . .0 . . 06/25/2039 . [1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.548% 03/25/42 ................ [oeennn . 06/25/2023 . |Paydoun ........ooooeiiiiins feeiiiiiiniiis e [V 0 [ 16,478 |............ 15,307 |ooeeeeeninnns [V R (15,307) [ceevvvvennnnnns [V R (15,307) [oevvevveennnnns 0 0 . 03/25/2042 . (1.A FE .
LATITUDE MANAGEM2019CRE3 ESTAT 2019-CRE3 A
..50209T-AA-8 |6.548% 12/22/35 .....evvnniniii [ . 06/23/2023 . |Paydoun .......ooooeeeieiins |eeeinniiiininins [0 285,340 [l 285,340 i 282,728 [ O o0 2,617 0 0 0 . 12/22/2035 . [1.A FE .
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .. . |- 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2036 . |3.C FM
.. 52522H-AN-2 | LXS 2006-8 3A5  2.812% 06/25/36 06/01/2023 . |Paydown 0 0| 0| . 06/25/2036 . [1.A FM .
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.637% 12/25/42 06/01/2023 . |Paydown 0 0| 0| . 12/25/2042 . |3.A FM
..52524P-AL-6 | LXS 2007-6 3A5  4.416% 05/25/37 ... . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 05/25/2087 . [1.A FM .
Luminace ABS-20220221 , LLC 2022-1 A
..55026C-AA-5 |4.880% 07/31/62 .......evvvvvvrvnrnninnnnninninnnnns [ eeeeen . 04/30/2023 . |Paydoun .......cooeeeeiiiins foveiiiininis e, 54,265 |............ 54,265 |..ooeveenns 54,254 |............ 54,253 f..eevevinnnnnne [V 12 [ 0 [V R 54,265 [..coeeiiinnnns 0 [ [V R [V 1,324 |. 07/31/2062 . |1.G FE .
..55282D-AA-2 | MBRT 2019-MBR A 6.393% 11/15/36 ............. [.eeees . 06/15/2023 . |Paydown .........ooeeeeiiiis Joeniiiiiniinenns | 25,000,000 |....... 25,000,000 |....... 24,882,420 |....... 24,952,279 |............... 0 s LY /2 B P 0 [V R 25,000,000 |..ooeeeiiennnn (VO 0 | [V 744,028 |. 11/15/2036 . |1.A ........
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 13.300% 08/25/61 ....cevvvvviriiiiiiiiiiiiiiiiiiennns oo . 06/01/2023 . |Paydown ......oooovveiiiiins |oeniiiiiinins e 301,472 |........... 301,472 |........... 368,335 [.....eene. 369,275 0 0 s 391,472 |ovvviiinnnnns (VO 0 | [V 5,467 |. 08/25/2061 .
..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 ...eevvnnnnnn [eerennn . 06/20/2023 . | Paydown L 179379 179,379 |........... 179,358 ....179,360 |.... .0 . e e 179,379 .. . 10/20/2037 .
..55903V-AL-7 |MAGALLANES INC ~ 4.279% 03/15/32 ......cceeeees [oeennnn . 04/28/2023 . | Tax Free Exchange 10,167,297 |....... 10,194,000 |....... 10,166,409 10,166,569 |.... .0 . .0 |....... 10,167,297 |.. . 03/15/2032 .
..55003V-AN-3 | MAGALLANES INC ~ 5.050% 03/15/42 .............. [...ces . 04/28/2023 . | Tax Free Exchange ....... 11,429,638 |....... 11,750,000 |....... 11,428,273 11,427,358 |.... .0 . 0 . 03/15/2042 .
..55003V-AQ-6 | MAGALLANES INC ~ 5.141% 03/15/52 ............e. [oeennn . 04/28/2023 . | Tax Free Exchange ....... ....750,000 |.......... 750,000 |.......... 750,000 ... 750,000 |.... .0 . 0 . 03/15/2062 .
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 ............ [..cees . 06/01/2023 . | Paydown ... 11,301 e 9,558 | .0 . 0 . 11/25/2035 .
..582839-AH-9 | MEAD JOHNSON NUTRITION CO  4.125% 11/15/25 . 05/18/2023 . | JEFFERIES & CO 5,369,315 ..5,445,000 ..5,514,369 |. .5,466,530 |. 0 0| 116,670 . 11/16/2025 .
..599808-BE-1 |MCMLT 2015-2 M2~ 3.704% 09/25/57 .. 06/01/2023 . |Paydown . 1,740,804 ..1,738,628 |. 1,736,503 |. 0 0| .26,995 |. 09/25/2057 .
..50980C-AA-1 | MCMLT 2017-3 A1 2.750% 01/25/61 .. 06/01/2023 . |Paydown .. 280,583 . 280,671 |. 0 0| 3,367 |. 01/25/2061 .
..50080C-AE-3 | MCMLT 2017-3 M1 3.250% 01/25/61 .. 06/01/2023 . |Paydown 16,646 0 0| . 01/25/2061 .
..50980C-AG-8 | MCMLT 2017-3 M3~ 3.250% 01/25/61 .. 06/01/2023 . |Paydown 13,508 0 0| . 01/25/2061 .
..50980T-AB-2 |MCMLT 2016-1 M1 3.150% 04/25/57 .....cevvvunn [eeeennn . 06/01/2023 . | Paydoun ... . 1,369,020 .0 . 0 . 04/25/2057 .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/26/58 ......eevvees [oeennn . 06/01/2023 . | Paydoun ... . .0 . 0 . 11/25/2058 .
..61690G-AC-5 |MSBAM 2014-C14 ASB  3.581% 02/15/47 ......... [....... . 06/01/2023 . | Paydoun ... 467,683 .0 . 0 . 02/15/2047 .
..61691A-BM-4 |MSC 2015-UBS8 XA  0.999% 12/15/48 .......ccco. [.eeennn . 06/01/2023 . | Paydoun ... .0 .0 . 0 . 12/15/2048 .
..61692B-BU-3 |MSC 2020-HR8 XA ~ 1.962% 07/15/53 .......ccoees [oeennnn . 06/01/2023 . | Paydoun ... .0 . .0 . . 07/15/2053 .
..61744Y-AQ-1 |MORGAN STANLEY ~ 3.737% 04/24/24 .......ccccees [oeeennn . 04/24/2023 . | Call 100.0000 ..... 0 0 . 04/24/2024 .
MORGAN STANLEY 2006-12XS ASA  1.230%
LB1749E-AF-4 1 10/25/36 oooveeeieeiieii [ . 06/01/2023 . | Paydown 0 0 . 10/25/2036 .
..617490-AK-3 | MM 2006-11 1A4  1.205% 08/25/36 ......cevvven [errennn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/25/2036 .
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . 06/01/2023 . |Paydown 0 0| . 01/25/2047 .
..6176201-Ali-1 | MSBAM 2013-C10 ASFL  6.146% 07/15/46 04/17/2023 . |Paydown 0 .87 0| . 07/15/2046 .
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . 06/01/2023 . |Paydown .. 899,837 . 901,111 | 0 . (1,273) 0| .899,837 . 04/15/2047 .
..61763X-AC-0 | MSBAM 2014-C18 ASB  3.621% 10/15/47 ......... [....... . 06/01/2023 . | Paydoun ... ..670,399 |.... 0 el (1,082) ... 0 . 10/15/2047 .
..61765T-AG-8 | MSBAM 2015-C25 XA ~ 1.180% 10/15/48 .......... [....... . 06/01/2023 . | Paydoun ... ...39,751 |.... .0 |....... (40,830) |... 0 . . 10/15/2048 .
..61766C-AF-6 | MSC 2016-UBSQ ASB  3.340% 03/15/49 ........... [....... . 06/01/2023 . | Paydoun ... ... 714,878 . 718,883 |.... .0 ]eeee... (4,004) ... .0 .. 714,878 |.. . 03/15/2049 .
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Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.415% 11/15/49 ..o [ . 06/01/2023 . | Paydoun ... ... (8,410) | .0 [ (8,410) ... 0 ..1,260 |. 11/15/2049 . [1.A FE ....
. 61767Y-AlI-0 |MSC 2018-H3 ASB  4.120% 07/15/51 ..........oo. [ oeeenns . 06/01/2023 . | Paydoun ... .. 168,401 . ... (1,950) | 0 e (1,950) ... 0 168,401 |.. 3,459 |. 07/15/2051 . |[1.A ........
..626717-AG-7 |MURPHY OIL CORP  6.375% 12/01/42 ......coevves [oeennn . 05/11/2023 . | SWRIDGE PARTNERS ....... 313,000 268,398 |.... .0 . 0 .270,705 |.. 8,735 |. 12/01/2042 . 3.B FE ....
..626717-AN-2 | MURPHY OIL CORP  6.375% 07/15/28 .......evvvee [oeeennn . 04/27/2023 . | SWRIDGE PARTNERS ....... .... 113,000 ... 119,106 |.... .0 . 0 17,134 .. 5,649 |. 07/15/2028 . |3.B FE ....
..628530-BK-2 | MYLAN LABORATORIES INC ~ 4.550% 04/15/28 .... |....... . 05/02/2023 . | WELLS FARGO . .. 641,000 .. 710,910 |.... .0 . 0 .684,520 |.. 16,122 |. 04/15/2028 . [2.C FE
..62042K-AA-4 |NRPMT 2013-1 A1 3.250% 07/25/43 .......evvvnn [ereennn . 06/01/2023 . | Paydown ... 44,985 .0 . 0 ..44,985 |.. . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ... . 04/30/2023 . | Paydoun ... .. 109,168 . .0 . 0 109,168 |.. . 04/30/2051 . |2.C FE
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 .......cccoe [eeennnn . 04/30/2023 . | Paydoun ... oo 92,500 , ...85,258 |.... .0 . 0 e ..92,500 |.. . 01/30/2052 . |2.C FE
..64352V-MA-6 | NCHET 2005-A A6  4.703% 08/25/35 ......ceeee [oennnn . 06/01/2023 . |Paydoun .......ocoveeieiiins Joeeiiininiinns e 1,649 [oeennnnnnn. 1,649 |oooeeennnns 1,540 0 0 e 1,649 . 08/25/2035 . [1.A FM .
New Residential 2020RPL1 Loan 2020-RPL1 A1
..64828X-AA-1 12.750% 11/25/59 .ccoeeeeeeeeeieieiieieeeee [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 336,001 [ooooeeeens 336,001 [o...eeeee. 313,943 0 0 s 336,001 . 11/25/2089 . [1.A ........
New Residential 20171A  Loan 2017-1A B3
..64820J-BE-2 |5.433% 02/25/57 ....evvvviiiininiiiiiiiiiiiiiiiininns [ . 06/01/2023 . |Paydown ......cooeeveiiiiins |oeneniiiniis e 185,542 |........... 185,542 |.......... 177,308 0 0 s 185,542 . 02/25/2057 . [1.A ........
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 1 2.750% 07/25/59 ...ceeeeeeeeeieieeeieeeeeeeeeeeee [ . 06/01/2023 . |Paydown ......ooooveeniiiins |oeneniiniiis e 405,085 |........... 405,065 |[........... 379,667 0 0 e 405,065 . 07/25/2089 . [1.A ........
Redemption 100.0000
..65341@-AA-7 |NEXTERA PP 6.000% 12/21/42 ....ovvvvvvvvnnnnnns [ eeeenn . 06/21/2023 . ... 21,292 ... 21,292 L. 21,292 ... .0 . 0 .21,292 .. . 12/21/2042 . |2.A PL
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 ......cccevvee [ereennn . 06/01/2023 . | Paydoun ... ... 14,572 .0 . 0 . 03/25/2047 . [1.A FM .
..66981E-AC-7 |A10 2020-C B 2.617% 08/15/40 ........cceeeeee [oennnn . 04/15/2023 . | Paydoun ... .2,108,134 .0 . 0 . 08/15/2040 . [1.A FE .
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 . |- 06/20/2023 . |Paydoun ... .. 125,779 .0 . 0 . 11/20/2050 . (1.A FE .
..67190A-AB-2 | OAKIG 2021-1A A2 1.930% 01/20/51 ............ . |- 06/20/2023 . | Paydoun ... .0 . 0 . 01/20/2051 . [1.A FE .
..678858-BIi-0 | OKLAHOMA GAS & ELECTRIC  0.553% 05/26/23 05/26/2023 . |Maturity K K 0 0| . 05/26/2023 . [1.G FE .
..681919-BC-9 | OMNICOM GROUP  4.200% 06/01/30 .. 05/22/2023 . |Various 10,000,000 ..9,962,000 |. .9,970,083 |. 0 0| . 06/01/2030 . |2.A FE
..682439-AA-2 | AACMT 2005-C6A A1 5.690% 10/13/37 .. U [ . 06/11/2023 . |Paydoun .....cooeeeveeeeiins ovennnnnnnnnnnnnnns [ 518,076 |, 518,076 .... 606,79 |...........528,424 |.... .0 . .0 |......... 518,076 |.. . 10/13/2087 . [1.A FM .
One Market Plaza20171MKT 2017-1MKT E  4.142% PERFORMANCE TRUST
..68245H-AJ-3 102/10/32 oooooiiiiiiii [ . 04/21/2023 . | CAPITAL evvvvvvnnninnnnnnns Jooeeeeiieiieeeeeeens oo 5,346,315 |........ 6,327,000 |........ 6,295,861 |........ 6,299,751 0 [V R 6,305,459 |......ceevnnne 0 f..... (959, 144) |...... (959, 144) |........... 104,816 |. 02/10/2082 . [1.C ........
..68504U-AB-7 |ONGLT 2019-A B 3.360% 04/09/38 .........ceevn [orennn . 06/09/2023 . | Paydoun ... .0 . 0 2,025 |. 04/09/2038 . |1.F FE .
..693456-AP-0 | PMTLT 2013-J1 B2 ~ 3.539%% 09/25/43 ............ [.ceeees . 06/01/2023 . | Paydoun ... .0 . 0 . 09/25/2043 . [1.A ........
..693456-A0-8 | PMTLT 2013-J1 B3~ 3.539% 09/26/43 ............ [....ces . 06/01/2023 . | Paydoun ... .0 . 0 . 09/25/2043 . [1.A ........
..69371V-AA-5 |PSIC 2018-1 A1 3.500% 02/25/48 .............. [....... . 06/01/2023 . | Paydoun ... .0 . .0 . . 02/25/2048 . [1.A ........
..69371V-AN-9 |PSMC 2018-1 A12  3.500% 02/25/48 ............. [...c.. . 06/01/2023 . | Paydown 0 0 . 02/25/2048 . [1.A ........
PSIC Trust 20213 2021-3 A3 2.500%
..69376D-AC-6 | 08/25/51 .oovvveiieiiiiiiieiii [ . 06/01/2023 . |Paydown ......oooevvviniiins |oeneniinninnnnnnnnns o 131,625 [, 131,625 |.......... 121,671 |ooeeeees 122,381 0 0 s 131,625 . 08/25/2051 . [1.A ........
PACEWell 5 Trust20221 2022-1 A 6.635%
..69410A-AA-4 1 10/11/60 ...ovvvrnnnniiiiiiiiiiiiiiiiinn [ . 05/10/2023 . |Paydown .......ccoevvveeiies |oeveiinnnnninnnnnnns o 274,504 |l 274,504 |........... 274,497 274,417 | .0 . 0 e 274,504 .. . 10/11/2060 . [1.A FE .
..719245-AD-4 | PHOTO HOLDINGS MERGER SU  8.500% 10/01/26 .. . |- 06/14/2023 . [Various ........cceeeeeieen Jooreeeneennnnnnnnnns [enn...6,031,443 Ll 12,144,000 |....... 12,010,773 12,029,833 |.... .0 . o0 | 12,024,577 .. . 10/01/2026 . |5.B FE
..72703P-AB-9 | PLNT 2018-1A A211  4.666% 09/05/48 .. . |- 06/05/2023 . |Paydoun ... .0 . 0 ..37,500 |.. . 09/05/2048 . |2.C FE
..72703P-AD-5 |PLNT 2022-1A A2l  3.251% 12/05/51 . 06/05/2023 . |Paydown K 0 0| 28,750 . 12/05/2051 . |2.C FE
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 .. . 05/10/2023 . | Various ... .. 108,655 . 111,008 |.... .0 . .0 . .108,655 |. . 05/10/2037 . [1.F FE .
Progress Residen2021SFR6st 2021-SFR6 A
.. TA333H-AA-3 | 1.524% 07/17/38 oovvvvvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 06/01/2023 . |Paydown ......oooeeeeniiiins Joeeiiieiiiii e 6,503 ....5,049 ... .0 . 0 ...6,503 |.. . 07/17/2038 . [1.A FE .
..74368C-AR-5 |PROTECTIVE LIFE GLOBAL  1.082% 06/09/23 .... |....... . 06/09/2023 . |Maturity . .5,300,000 5,241,124 |.... .0 . ....0 |........5,300,000 |.. . 06/09/2023 . |1.D FE
..74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .............. [....cs . 06/01/2023 . | Paydoun ... ... 49,167 ...49,482 |.... .0 . 0 ..49,167 |.. . 12/25/2049 . (1.A ........
.. 744560-BU-9 |PUBLIC SVC EL & GAS  3.700% 05/01/28 ........ [....... . 05/22/2023 . |Various ... . 7,714,900 .7,982,063 |.... .0 . o0 |eeenen.. 7,983,400 |.. . 05/01/2028 . 1.F FE .
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... [....... . 06/01/2023 . | Paydoun ... .. 12,714 ...16,584 |.... .0 . 0 12,714 .. . 06/25/2036 . |3.B FM
.. T4957E-AN-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 .......... [....... . 06/01/2023 . | Paydoun ... ... 12,295 .0 . .0 . . 06/25/2036 . |3.B Fl
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ........eevvvvee [oeeennn . 06/25/2023 . |Paydown ......ooeeeiieiiiies Joveiieiiiiiiiiiieens e, 31,085 0 0 . 10/25/2063 . [1.A FE .
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..759950-GY-8 |RAMC 2006-1 AF6  5.746% 05/25/36 ............. [.eeennn . 06/01/2023 . | Paydoun ... .... 3,067 U IV B .0 . 0 .3,067 |.. . 05/25/2036 . [1.A FM ....
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 .....evvvns [oeennnn . 05/01/2023 . | Paydoun ... ... 4,531 ....3,892 |.... .0 . 0 4,531 |.. . 01/25/2032 . (1.A FM ...
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 ......eevun [oeennnn . 06/01/2023 . | Paydoun ... ... 18,592 ...16,831 |............ 16,917 |.... .0 . 0 ..16,905 |.. . 11/25/2035 . [1.F FM ....
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 06/01/2023 . | Paydoun ... ...23,307 ...19,206 |............20,873 |.... .0 . 0 ..19,6% |.. . 03/25/2036 . (2.B FM ....
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/35 .......euuun [eerennn . 06/01/2023 . | Paydoun ... ....259 .28 ... 222 . .0 . 0 ... 154 |.. . 11/25/2085 . [2.C FM ...
..76114A-AB-6 |RAST 2006-R2 A2  6.000% 04/25/36 ............. [....... . 06/01/2023 . | Paydoun ... 41,19 26,864 |.... 21,083 |.... .0 . 0 41,156 |.. . 04/25/2036 . [1.A FM ....
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599%% 01/15/28 .......ccoee [oeennnn . 05/03/2023 . | BARCLAYS .. . .... 168,000 .... 168,000 |.......... 168,000 |.... .0 . w0 |eeeee... 168,000 |.. . 01/15/2028 . [1.F FE ....
..784710-AC-9 | SSM HEALTH CARE ~ 4.894% 06/01/28 ............. [....... . 04/20/2023 . | BARCLAYS .. . 5,010,350 .0 . ...0 |........5,000,000 |.. . 06/01/2028 . [1.E FE ....
Santander Drive 20193 eivabl  2.680%
..80286H-AG-4 | 10/15/25 ..oooooeiiiiiii [ . 06/15/2023 . | Paydoun ... ,227,446 .3,238,348 |.... 0 ... 3,227,446 .. . 10/15/2025 . [1.A FE ....
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 05/25/45 06/01/2023 . |Paydown .9,112 | 0| . 05/25/2045 . [1.A .
..81744Y-AG-1 | SEMT 2013-4 B2  3.442% 04/25/43 . 06/01/2023 . |Paydown 0| . 04/25/2043 . [1.A .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 06/01/2023 . |Paydown 0| . 07/25/2043 . [1.A .
..817450-CC-4 | SEMT 2015-1 B3~ 3.920% 01/25/45 . . |. 06/01/2023 . | Paydown (1,213) | 0| . 01/25/2045 . [1.A .
..81745R-AG-5 | SEMT 2013-3 B1  3.530% 03/25/43 . . |- 06/01/2023 . |Paydown . (20) ] 0| . 03/25/2043 . [1.A .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 03/25/43 ......evvvvvnns [eeeennn . 06/01/2023 . | Paydoun ... ... (85) ] 0 . 03/25/2043 . [1.A ........
..81745X-CB-1 | SEMT 2017-4 B1  3.906% 07/25/47 ......eevvvven [eerenn . 06/01/2023 . | Paydoun ... ... (995) | 0 . 07/25/2047 . (1.A ........
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 .......... [....... . 06/01/2023 . | Paydoun ... 0 . 08/25/2047 . [1.A ........
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... [....... . 06/01/2023 . | Paydoun ... 0 . 08/25/2047 . [1.A ........
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ..........ceen [eeennn . 06/01/2023 . | Paydoun ... 0 . 02/25/2048 . [1.A ........
..81746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .......cceeee [erennn . 06/01/2023 . | Paydoun ... 0 . 02/25/2047 . (1.A ........
..81746W-CE-6 | SEMT 2018-CH3 B1B  4.757% 08/25/48 06/01/2023 . |Paydown 0| . 08/25/2048 . 1.A .
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . . 06/01/2023 . | Paydoun ... .0 . . 03/25/2048 . [1.A ........
Sequoia Mor tgage20219 2021-9 A1 2.500%
..81748C-AA-8 | 01/25/52 . 06/01/2023 . | Paydoun ... . 01/25/2052 . [1.A ........
..81748K-AA-0 | SEMT 2020-2 A1 3.500% 03/25/50 ... . 06/01/2023 . | Paydoun ... . 03/25/2050 . [1.A ........
Sequoia Mortgage20201 2020-1 B3 3.
L B1748M-CD-8 | 02/25/50 oo [ . 06/01/2023 . | Paydoun ... . 02/25/2050 . [1.A ........
..81748R-AB-3 | SEMT 2020-4 A2  2.500% 11/25/50 ............e. [.oeeenns . 06/01/2023 . | Paydoun ... . 11/25/2050 . [1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%
LB1748X-AD-6 | 07/25/51 ooooeeiiiiiiiii [ . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 110,241 |........... 110,241 ... 95,358 [V R 10,241 |t (VR [V R [V 555 |. 07/25/2051 . |1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%
.81749C-AD-1 | 02/25/52 .. [ e . 06/01/2023 . |Paydoun .....oooeeeeeiiiiins v e, 285,199 |........... 285,199 |........... 283,505 [V R 285,199 [...oovveennnnee (VR [V R [V 2,789 |. 02/25/2052 . [1.A ........
..81761T-AA-3 | SERV 2020-1 A2]  2.841% 01/30/51 .......ooeees [oennnn . 04/30/2023 . | Paydoun ... 513,762 513,762 |.... 0 . 01/30/2051 . [2.C FE .
..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 ............ [ ..ot . 04/30/2023 . | Paydoun ... 514,839 514,839 |.... 0 . 01/30/2051 . [2.C FE .
. 81761T-AG-0 |SERV 2021-1 A2I1  3.113% 07/30/51 ..........o. [ oennnn . 04/30/2023 . | Paydoun ... 0 . 07/30/2051 . [2.C FE .
..817743-AA-5 |SPRO 2019-1A A2 3.882% 10/25/49 ... [oeeenn . 04/25/2023 . | Paydoun ... 0 . 10/25/2049 . [2.C FE .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 .....covvvvees [oeennn . 06/01/2023 . | Paydoun ... 0 . 07/25/2043 . [1.A ........
..82652N-AB-4 | SRFC 2019-3A B 2.750% 08/20/36 .............. [....... . 06/20/2023 . | Paydoun ... .0 . . 08/20/2036 . 1.F FE .
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 |5.830% 01/20/40 .....ccovvvvvviiiiiiiiiiiiiiiiiiinns [ . 06/20/2023 . | Paydoun ... 969, 700 969,494 |.... .0 . 0 eeee.....969,700 .. . 01/20/2040 . [1.F FE .
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 05/02/2023 . (BARCLAYS .. ..4,866,667 ..4,869,708 |. . 4,869,243 |. 0 0| . 4,869,043 . 01/20/2050 . (2.B FE .
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 .. 06/20/2023 . |Paydown 19,542 19,554 |. 19,552 |. 0 0| 19,542 . 01/20/2050 . (2.B FE .
..845467-AL-3 | SOUTHWESTERN ENERGY ~ 6.200% 01/23/25 06/02/2023 . | SUNTRUST ..2,868,000 ..2,783,753 |. .2,838,681 |. 0 0| . 2,844,322 . 01/23/2025 . 3.B FE .
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....covvvvvvee [eeeennn . 06/25/2023 . | Paydoun ... ..316,528 |.... .0 . 0 e 316,557 .. . 09/25/2037 . (1.A FE .
MORGAN STANLEY FIXED INC
..862121-AA-8 | STORE CAPITAL CORP  4.500% 03/15/28 ......... [....... . 04/05/2023 . | .evvvrririiiininniiiiiiininnns e | 319,144 |........... 350,000 |........... 328,689 |........... 334,865 |.....evnnnnnnee [ R 710 [oeeeiiiinnnne [V R 710 [oeeeiiiinnnee [V R 335,574 . 03/15/2028 . [2.C FE .
..86359A-K3-6 | SASC 2003-25XS A5 3.909% 08/25/33 ........... [....... . 06/01/2023 . |Paydown ....oovvveieieiieees Joveeeiiiiiieeiieeees e, 81,906 [............ 81,906 |............ 81,855 |............ 77,076 Jovvvvveeennnnes 0 e 4,830 |.ooeeeeennn [V PO 4,830 .o 0 Joeeeeeennn 81,906 . 08/25/2033 . [1.A FM .
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..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .........cceees [oeennnn . 06/01/2023 . | Paydoun ... . . I ... (1,340) | . (1,340) |... . 11/25/2036 . [3.C FM ...
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 ............... [....... . 06/20/2023 . | Paydoun ... ..515,625 |... ..516,561 |...........515,672 |.... . 02/20/2046 . [1.F FE ....
..87303*-AA-9 | THL Credit  5.000% 12/03/24 ........oovvevennnnn [eerenn . 05/31/2023 . | PRIVATE PLACEMENT ....... |oeeeeeeeeennnnnnnnns e 1,504,264 | 1,504,264 |........ 1,504,264 |........ 1,504,264 . 12/03/2024 . (1.E PL ....
TTAN 2021MHC 2021-MHC A 6.043%
..87303T-AA-5 |03/15/38 .oooeeiiiiiiiiii [ . 06/15/2023 . |Paydoun .......coooeeeiiiins foneiinniinn | 1,169,158 |........ 1,169,158 |........ 1,169,158 |........ 1,170,336 |..ooovvveeennnn0 s (1,178) feuveeiiinnnnnne 0 [V R 1,169, 158 . 03/15/2038 . [1.A FE ....
..87342R-AH-7 |BELL 2021-1A A211  2.204% 08/25/51 .......... [....... . 05/25/2023 . | Paydoun ... .. 17,990 15132 |0 [ 2,858 | .0 . 0 .. 17,990 |.. . 08/25/2051 . (2.B FE ....
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 ......eevvvveenn [eerenn . 06/20/2023 . | Paydoun ... 1,107,582 |.... .. 20,406 |. .0 . 0 e 1,127,989 .. . 09/20/2045 . [1.F FE ....
..877249-AD-4 | TAYLOR MORRISON ~ 5.625% 03/01/24 ...........e. [.eennn . 06/02/2023 . |Various ... ........ 1,810,833 |.... .0 . o0 ] 1,813,340 .. . 03/01/2024 . (3.C FE ....
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 .........cceen [errenn . 06/20/2023 . | Paydoun ... 386,998 386,882 |.... .0 . 0 ...386,9% |.. . 09/20/2045 . [1.F FE ....
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 .........cevvs [oeennn . 06/20/2023 . | Paydoun ... 511,875 506,647 |.... .0 . 0 . 09/20/2045 . [1.F FE ....
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 06/20/2023 . |Paydown ..216,200 ..100,957 |. 0 0| . 02/20/2046 . (1.F FE ....
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 06/20/2023 . |Paydown .423,100 423,024 0 0| . 04/20/2046 . [1.F FE ....
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 06/20/2023 . |Paydown 915,120 876,365 0 0| . 08/20/2046 . [1.F FE ....
..89169E-AA-7 | TPMT 2017-5 A1 5.750% 02/25/57 . . |- 06/26/2023 . | Paydown 7,506 7,525 0 0| . 02/25/2057 . 1.A .
Towd Point Mortg20221  t 2022-1 A1
..89170V-AA-6 | 07/25/62 ..covvvveeeiiiiieiiiiiiiiiii [ . 06/01/2023 . | Paydoun ... . 07/25/2062 . [1.A ........
..89173F-AA-8 | TPMT 2017-1 A1 2.750% 10/25/56 .......cccenn [oreennn . 06/01/2023 . | Paydoun ... . 10/25/2056 . [1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1
..B9177E-AA-7 |6.150% 10/25/48 .....covvvvvviviiiiiiiiiiiiiiiiiiens [ . 06/26/2023 . | Paydoun ... . 10/25/2048 . [1.A ........
..89180D-AA-4 | TPHT 2021-HET A1 0.918% 02/25/63 ............ [....... . 06/01/2023 . | Paydoun ... . 02/25/2063 . [1.A ........
Towd Point Mortg20231 t 2023-1 A1
.B9181J-AA-0 | 01/25/63 ooooeeeieeiie [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 330,500 [oveeerrnns 330,500 f[o..eeeeeen 315,079 [ovvveiiiiinnnnnns {1 [V R 15,421 |l [ RS 15,421 |l 0 s 330,500 [.ooeeeiiiinnnn (VO 0 | [V 4,121 |. 01/25/2063 . [1.A FE .
Tribute Rail LLC20221 2022-1 A 4.760%
.B9BOM-AA-7 | 05/17/52 oovveeieieiieiiiiiiii [ . 06/17/2023 . |Paydown ......oooovveeiniins |oeneiiiniiis e, 174,648 |........... 174,648 |........... 174,613 |.......... 174,616 0 s B2 foiiiinnn 0 [ 174,648 |oooeveeeee 0 |0 i 0 [, 3,593 |. 05/17/2052 . |1.F FE .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......evvvvvveee [eerennn . 06/20/2023 . | Paydoun ... ..361,197 |.... .0 . L53) .361,250 |.. .. 3,176 |. 09/20/2045 . [1.F FE .
..90276E-AC-1 |UBSCM 2017-C1 ASB  3.256% 06/15/50 .......... [..eeenn . 06/01/2023 . | Paydoun ... ..649,335 |.... ....(4,820) |. 0 e (4,829) ... .644,505 |.. ..8,749 |. 06/15/2080 . [1.A ........
..00276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 .....eeee [eennnn . 06/01/2023 . | Paydoun ... ... 208,908 |.... ... (2,288) | 0 e (2,288) ... .201,619 |.. .. 4,245 |. 05/15/2051 . [1.A ........
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.699% 04/15/52 .. 06/01/2023 . |Paydoun ... ...19,262 |. 19,012 |. .. (19,012) | 0 (19,012) |eeeeiiiiiin a0 s 0 0] 1,999 |. 04/15/2052 . |1.A FE .
..90367U-AA-9 | US ACUTE CARE SOLUTIONS  6.375% 03/01/26 ... . 05/17/2023 . | DEUTSCHE BANK ... 483,205 |...........482,842 |.... 0 e (185) . .482,687 |.. . (69,372) |....... (69,372) |..... .22,021 |. 03/01/2026 . [4.C FE
Redemption 100.0000
..90032E-AA-1 |UNITED AIR 2016-2 AA PTT  2.875% 10/07/28 . |....... . 04/07/2023 . | evvvvirinnninnininininiiinins e [ 482,234 | 482,234 |........... 455,470 [V R 16,150 [ooevvevennnneee [V R 482,284 |..eevviinnnnnne (VR [V R [V 6,932 |. 10/07/2028 . |1.G FE ....
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 . |....... . 05/01/2023 . ... 76,581 ...76,581 |.... .0 . ..76,581 |.. .. 1,034 |. 05/01/2082 . [1.F FE ....
..90932L-AA-5 |UNITED AIR 2015-1 A PTT  3.450% 12/01/27 ... |....... . 06/01/2023 . | Various ... ..127,483 ... ..121,207 ... .0 . 127,483 |.. ...0 2,199 |. 12/01/2027 . |1.F FE ....
..911365-BF-0 |NA UNITED RENTALS ~ 5.500% 05/15/27 ....eevvves [eeennnn . 06/02/2023 . |BANK of AMERICA SEC .... |.cooeeverrrnnnnnnns |......3,324,649 | 3,371,000 |........ 2,915,788 |.... 0 25,796 [0 s 3,088,413 |.. 236,235 ...149,869 |. 05/15/2027 . [3.A FE ....
..91150H-HS-2 | US BANCORP  3.900% 04/26/28 PR [P . 05/02/2023 . |US BANCORP ......evvvvvvnnn |oeveveeeenennnnnnnes oeeen. 9,613,300 |o.eees 10,000,000 |........ 9,972,900 |.... 0 e 1,272 [0 [ 9,985,114 |.. (371,814) ...203,667 |. 04/26/2028 . 1.F FE ....
VFI ABS LLC 20221A 2022-1A A 2.230%
..91824C-AA-4 |03/24/28 .o [ . 06/24/2023 . |Paydown .........oooevveenes |oeeeniinnnnnnnnnnns o 1,187,508 |, 1,187,508 |........ 1,187,453 [........ 1,187,470 |...ooeeeeeennnl0 38 |0 38 o0 s 1,187,508 |.. . 03/24/2028 . [1.A FE ....
..92047W-AD-3 | VALVOLINE INC ~ 4.250% 02/15/30 U [ . 06/05/2023 . | STIFEL NICHOLAS .......c. |oeveeeerrnnnnnnnnnns 04,912,500 | 5,000,000 |........ 4,887,500 |........4,898,471 |.........ooeoi .0 5,830 [0 [ 5,380 [0 o 4,903,802 |.. . 02/15/2030 . 4.A FE ....
Verus Securitiza20225 st 2022-5 A1 3.800%
L O24921-AA-T | 04/25/67 oo [ . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 693,479 |........... 693,479 |........... 678,632 |.......... 681,161 |0 feeeennn 12,318 foeniiiiiiinnnnn 0 [ 12,318 |0 s 693,479 . 04/25/2067 . [1.A FE .
Verus Securitiza20223 st 2022-3 A1 4.130%
.. 92538U-AA-9 | 02/25/67 ...coooeeiiiiiiiiiiiie [ . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 691,983 |......oo.. 691,983 |........... 690,165 |...........690,307 |.......oeeeeenn0 Joveeeennna 1,676 fovnniiiinnnnnnn 0 st 1,676 |0 |l 691,983 . 02/25/2067 . [1.A FE .
Verus Securitiza20231 st 2023-1 A1 5.850%
L O2530B-AA-0 | 12/25/67 oo [ . 06/01/2023 . |Paydoun ......coooeveiiinins v e 388,538 |........... 388,538 |........... 388,536 [.....euvnnnnnnnnen (VR [V 2 [ [V 2 [ [V R 388,538 . 12/25/2067 . [1.A FE .
Verus Securitiza20232 st 2023-2 A1 6.193%
.. 92530D-AA-6 | 03/25/68 .....cooeieiiiiiiiii [ . 06/01/2023 . |Paydoun .....cooeeevieiiiins e e, 382,641 |........... 382,641 |........... 382,638 [......ovvvnnnnnnee 0 [ [V FC I [V T [V R 382,641 . 03/25/2068 . [1.A FE ....
..92890F-AV-8 | WFRBS 2014-C20 ASB  3.638% 05/15/47 ......... [....... . 06/01/2023 . | Paydoun ... ....93,544 ... 93,544 ..93,544 |.. . 05/15/2047 . [1.A ........
..920227-26-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 .......cccoe [oeeennn . 06/01/2023 . | Paydoun ... ... 34,615 ...34,615 ..34,615 |.. . 06/25/2033 . [1.A FM ....
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..92037E-AG-9 |WFRBS 2013-C11 B~ 3.714% 03/15/45 ....cccccees [ oennnn . 06/01/2023 . | Paydoun ... . 607,877 |.... .0 . 0 0 e . 03/15/2045 . [1.A ........
..92938G-AE-8 | WFRBS 2013-C17 ASB  3.558% 12/15/46 ......... [....... . 06/01/2023 . | Paydoun ... ..773,9% |.... .0 . 0 0 . 12/15/2046 . [1.A ........
..92038J-AF-9 | WFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ [....... . 06/01/2023 . | Paydoun ... ..351,980 |.... .0 . J | O .. 0 . 03/15/2046 . [1.A ........
..92038V-AR-6 | WFRBS 2014-C19 ASB  3.618% 03/15/47 ......... [..eenn . 06/01/2023 . | Paydoun ... . 1,004,941 .0 . ...0 [........ 1,003,709 .. .0 . . 03/15/2047 . (1.A ........
WIF-RBS COMMERCIA2014C21 GE TRU 2014-C21 ASB
..92030F-AV-1 |3.393% 08/15/47 O ORI . 06/01/2023 . | Paydoun ... ....9,878 |.... .0 . 0 ...9,780 |.. 0 . 08/15/2047 . [1.A ........
..939344-AR-8 | WMALT 2006-4 3A6  4.609% 05/25/36 ............ [....... . 06/01/2023 . | Paydoun ... ...24,320 |.... .0 . 0 ..32,562 |.. 0 . 05/25/2036 . [1.A FM .
..93934F-EQ-1 | WMALT 2005-9 2A4  5.500% 11/25/36 ......ccceun [oeennnn . 06/01/2023 . | Paydoun ... ... 4,866 |.... .0 . 0 ...3,230 |.. 0 . 11/25/2035 . [1.A FM ...
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... R ORI . 06/01/2023 . | Paydoun ... ....9,430 |.... .0 . 0 .. 35,333 |.. 0 . 07/25/2036 . [1.A FM ....
..93935W-AD-6 | WMALT MORTGAGE 2006-9 A3  4.300% 10/25/36 . |....... . 06/01/2023 . | Paydoun ... ...12,658 |.... .0 . 0 ..38,909 |.. 0 . 10/25/2036 . [1.A FM .
..94946D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 06/15/2023 . |Paydown ..319,008 |. 0 0| .319,115 0| . 06/15/2038 . 1.F FE .
..949796-AS-5 | WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 .... . 06/01/2023 . | Paydoun ... .0 . .0 . .. 32,955 |.. .0 . . 06/25/2050 . [1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
.. 949798-AC-6 |2.500% 06/25/51 ...oovvvvereeiiiiiiiiiieiies [ . 06/01/2023 . | Paydoun ... 418,992 428,812 |.... ... (9,015) | .0 . 0 418,992 |.. 0 . 06/25/2051 . [1.A ........
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . 06/01/2023 . |Paydown ..516,032 ..512,807 |. ..3,511 0 0| .516,032 0| . 10/25/2034 . [1.A FM .
..94988Q-BC-4 | WFCM 2013-LC12 XA 0.217% 07/15/46 06/01/2023 . |Paydown ..1,080,126 |. ..(21,221) | 0 0 e 0 0| . 07/15/2046 . [1.A FE .
..94989M-AF-6 | WFCM 2015-NXS2 ASB  3.461% 07/15/58 ......... [....... . 06/01/2023 . | Paydoun ... .... 870,831 .. (3,110) | .0 . .0 . .0 . . 07/15/2058 . [1.A ........
Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 94980N-BH-9 | 1.027% 09/15/58 P [ . 06/01/2023 . | Paydoun ... ... 13,389 |.... . 09/15/2058 . [1.A FE ....

o o

..94989U-AS-0 | WIFMBS 2018-1 A17 ~ 3.500% 07/25/47 . . 07/25/2047 . |1.A ........

...53,303 |....
Wells Fargo Comm2016C37 ortgag 2016-C37 XA

....... . 06/01/2023 . | Paydoun ...

..95000P-AH-7 10.953% 12/15/49 ....ovvvvriiiiiiiiiiiiiiiiiieeeens [ eeeees . 06/01/2023 . [Paydown ......ccvveeiriiiin foereiiiiiiiinieiiis feeeeiiiiiens (I O [V O 7,480 [V O (I N (VO 0 | [V 363 |. 12/15/2049 . [1.A FE ....
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

..95001M-AH-3 | 1.109% 07/15/50 .....eovviiumriieriiiiiiiiiieeiins | eeeees . 06/01/2023 . [Paydown ......ccvveeiriiiin foereiiiiiiiinniiiis feeeeeiiiiees (I O [V P 67,965 [V O (I N (VO 0 | [V 7,725 |. 07/15/2080 . [1.A FE .

..95001T-BH-7 |WFMBS 2019-1 B1 ~ 4.024% 11/25/48 ........ccee | eeeeenn . 06/01/2023 . |Paydoun ... . 11/25/2048 . |1.A ........

..95002F-AA-2 | WIFMBS 2019-4 A1 3.500% 09/25/49 [ U . 06/01/2023 . |Paydoun ... . 09/25/2049 . [1.A ........

..950038-AA-0 | WIFMBS 2020-5 A1 2.500% 09/25/50 ...........c. |eeeeeen . 06/01/2023 . |Paydoun . 09/25/2050 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1

..95003H-AA-7 |2.500% 08/25/51 ......veevieeeeeiiiieeeeeeiiiees [ eeeeens . 06/01/2023 . |Paydoun 0 forreeeiinn2,965 |0 [ 156,445 [0 |0 e [ P 1,645 . 08/25/2051 . |1.A ........
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..95003M-BT-4 | 0.541% 04/15/55 ......oevreeiieiiiiieeiiiiiieeees | eeeeens . 06/01/2023 . |Paydoun 0 foreeeees (3,738) | 0 [t 0 o0 o0 s [\ O 258 |. 04/15/2055 . |1.A FE ...
Wells Fargo Mort2022INViked Se 2022-INV1 A2

..95003N-AB-2 | 3.000% 03/25/52 P . 06/01/2023 . |Paydoun ... . 03/25/2052 . |1.A ........

. 03/15/2048 . |2.B FE ....
. 06/15/2049 . |2.B FE ....
. 06/15/2051 . |2.B FE ....
. 03/15/2052 . |2.B FE ....
. 03/15/2052 . |2.B FE ....

..95058X-AE-8 |WEN 2018-1A A2I1  3.884% 03/15/48 .
..95058X-AH-1 | WEN 2019-1A A2I1  4.080% 06/15/49 .
..95058X-AL-2 |WEN 2021-1A A2I1  2.775% 06/15/51 .
..95058X-AM-0 | WEN 2022-1A A2l  4.236% 03/15/52 .. weenen |- 06/15/2023 . | Paydoun
..95058X-AP-3 | WEN 2022-1A A211 ~ 4.535% 03/15/52 .... [N PR . 06/15/2023 . | Paydoun ...
..96221T-AH-0 | WFRBS 2014-LC14 XA  1.404% 03/15/47 ......... | ...cc. . 06/01/2023 . | Paydoun ...

06/15/2023 . | Paydoun
06/15/2023 . | Paydown
. |- 06/15/2023 . [Paydoun

cocoocoocoocoooooo

. . 03/15/2047 . |1.A FE ...
..96926J-AC-1 |WILLIAM CARTER  5.625% 03/15/27 .......ccoouvr | eveeenn . 06/02/2023 . [Various ... ....cee.. 838,000 |........ 838,000 |.. .(16,458) |.... . 03/15/2027 . (3.B FE ....
..969457-Bli-9 | WILLIAMS COS INC ~ 4.550% 06/24/24 ............ |.eeeeen . 04/12/2023 . [TD SECURITIES .....oevvees |oeeeriiiiieneeeiis oo 1,983,800 |........ 2,000,000 |........ 1,994,760 |........1,999,048 [....ooooiiiii0 |72 [0 72 [0 e 1,999,120 |.. . (15,320) . 06/24/2024 . |2.B FE ....
..96950F-AQ-7 |WILLIAMS PARTNERS ~ 3.900% 01/15/25 .. R SRR . 06/20/2023 .  SUNTRUST oo forrn..9,733,300 |...... 10,000,000 |........ 9,969,000 |........9,992,886 |.........cc....0 feeeeeen 1,801 |0 [ 1,501 |0 s 9,994,386 |.. (261,086) . 01/15/2025 . (2.B FE ....
..974153-AB-4 | WSTOP 2020-1A A2 2.841% 12/05/50 .......cceee | eueeenn . 06/05/2023 . [Paydoun ........ceeeennnee 50 [ 28,750 |..oeeennnnn. 28,750 [ OO [ O [ OO 28,750 |..oooiieeeenn 0 e 0 . 12/05/2050 . |2.B FE ....

Winwater Mortgag20152  rust 2015-2 B4

.. 97652U-BH-2 | 3.938% 02/20/45 .....oeeeiiiiiiiiieeiiiieeeeees [ eeees . 06/01/2023 . [Paydomn ......cceveeeeeiiie foereeiiiiiiieeiis [ 47,847 |l 47,447 |............ 46,438 |............ 46,504 |......oeeeenn. [ OO [SZ I O 0 fooeeeeene LI O 0 fooeeiiene 47,847 .o (O O [ OO [\ O 682 |. 02/20/2045 . |1.C FE ....
..988498-AL-5 | YUM! BRANDS INC ~ 4.750% 01/15/30 ....ovvvvvees | aveennn . 06/14/2023 . [Various ..........ccceveeees feereviiinninneniins foeeennne 718,045 |.......... 769,000 |.......... 769,000 |.......... 769,000 |....ooeeennnn. [V OO (VO [V TR (O O 0 eeeenn 769,000 |...ooeeeeennnns 0 f...... (50,955) |....... (50,956) |............ 33,535 . 01/15/2030 . |3.C FE ....

Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 tieeeiiiiiiiieiieiiiiieiiiiiiiiieeisiies | eeens . 04/30/2023 . [Paydown .....ooovveiiiiiiin Joveeiiiiiiiiiiiiin e 138,560 |........... 138,560 |.......... 130,818 |........... 120,798 |....ove.n. 0 feennn. 7,328 |oiiiiiiian 0 feeennn. 7,328 |oooiiiiia 0 forreeennn. 138,560 |...cvveeennnnn [V PPN [V 0 foreeiinnnns 2,142 |. 07/30/2051 . [2.B FE ....
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HENDR 2022-A16 HENDR 2022-A16  5.580%
LPPRLD-71-9 [12/31/77 weveiiiiiiiiieiiiiiiieececeininceeeinn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnniiniiininnns fonnnsd 9,747,143 |........ 9,747,143 |........ 9,747,143 | (U1 P [ PO (VN P [ PO {1 P (U . 9,747,143 . 12/31/2077 . |5.B GI ....
HENDR 2022-A17 HENDR 2022-A17 ~ 6.380%
LPPRLIT-BO-2 [ 12/31/77 weveiiiiiiiiiiiiiiiiieeeccininneeeenn | s . 06/30/2023 . | VFN-US BANK ... ..2,500,265 |........ 2,590,265 |........ 2,590,265 ...ooovvvvnneennnn 0 fovriiiiiiee 0 o0 0 el 0 el 0 e 2,590,265 |.. . 12/31/2077 .|5.B GI ....
HENDR 2022- .
CPPRLUT-BB-7 [ 12/31/77 weveiiiiiiiieiviiienevcinincceeien | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnnniniiiiinnes fonns 4,298,529 |........ 4,298,529 |........ 4,298,529 |...coovvvvnnnnnnns (U1 P [ PO (VN P [ PO {1 P (U . 4,298,529 |..eiiiiiinnnnn (VN P [ PO [V P 63,403 |. 12/31/2077 .|5.B Gl ....
HENDR 2022-A13 HENDR 2022-A13  5.490%
L PPENVA-EO-5 [ 12/31/77 wevveiiiviiiiiiiiiiiiiinieccinienneeiien | s . 06/30/2023 . | VFN-US BANK .....cocvvvvnnn Jvvmnnnninininnnnes foens 3,033,512 |........ 3,033,512 |........ 3,033,512 |........ 3,033,512 [oceiiiiinnnnns [ PO (1 P [ PO {1 P (U . 3,033,512 [.ooeiiiinnnnnns (1 P [ PO [ PO 74,538 |. 12/31/2077 .|5.B Gl ....
HENDR 2022-A12 HENDR 2022-A12  5.880%
L PPFOVA-Y0-5 [ 12/31/77 wevviiiiiiiiiiiiiiiiiiineeccininneeeinn | s . 06/30/2023 . | VFN-US BANK .....ovvvvvvnnn Joovvvnnnniiiiinnins Jovneen 3,346,670 |........ 3,346,670 |........ 3,346,670 |........ 3,346,670 |......evvnnnnns [ PO (VN P [ PO {1 P (U . 3,346,670 |...cuvunnnnnnns (1 P [ PO [V P 97,334 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A04 HENDR 2022-A04  5.150%
L PPFRDH-R1-1 [12/31/77 weveiiiiiiiiieiiiiiececcivinccceeen | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jovvnnnnniniiiiniinns fonns 3,488,455 |........ 3,488,455 |........ 3,488,455 |........ 3,488,455 |.........eennnn [ PO (1 P [ PO {1 P (U . 3,488,455 |.......cuunnnns (VN P [ PO [V P 89,828 |. 12/31/2077 .|5.B Gl ....
HENDR 2022-A14 HENDR 2022-A14  5.750%
LPPRRLU-0L-8 [ 12/31/77 weveiiiiiiiiieiiiiiiieeenccininneeeinn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnns Jvvmnnnniniiiinnnes fonns 9,623,532 |........ 9,623,532 |........ 9,623,532 [coviiviiiinnnnnns (U1 P [ PO {1 P [ PO {1 P (U . 9,623,532 |..iiiiiinnnnn (VN P [ PO [V F, 221,639 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A11 HENDR 2022-A11  5.780%
I N I N I IV R Y . 06/30/2023 . | VFN-US BANK .....covvvvvnns Jvvnnnnniniiiiinnes fons 5,423,215 |........ 5,423,215 |........ 5,423,215 |........ 5,423,215 [iceiiiiinnnnns [ PO (1 P [ PO {1 P (U . 5,423,215 |occoeiiiiinnnnn (1 P [ PO (VI F, 156,731 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A10 HENDR 2022-A10  5.840%
L PPRUKH-PR=1 [12/31/77 weveiiiiiiiiiieiiiiieeccivinceeeinn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnnniniiiinnnes foenns 3,034,553 |........ 3,034,553 |........ 3,034,553 |........ 3,034,553 |..ccooviinnnnns [ PO (VN P [ PO {1 P (U . 3,034,553 |..eeoiiiiinnnnn (1 P [ PO [V P 88,609 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A07 HENDR 2022-A07  6.210%
L PPRVBD-ON-9 [12/31/77 wevveiiiiiiiiiiiiiiiiiecceceinineeeeeen | s . 06/30/2023 . | VEN-US BANK .....ovvvvvvnnn Jovvvvnnniiiiiinnins Jovnenn 3,669,815 |........ 3,669,815 |........ 3,669,815 |........ 3,669,815 |......ceuvnnnns [ PO (1 P [ PO {1 P (U . 3,669,815 |...eovunnnnnnns (VN P [ PO [V F, 113,948 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A15 HENDR 2022-A15  5.380%
L PPRWED-ZD-3 [ 12/31/77 wevveviiiiiiiiiiiiiiiiiiececcininceeienn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnnniniiininnns fonnnns 5,278,4% |........ 5,278,4% |........ 5,278,496 |.....evvnniinnnn (U1 P [ PO {1 P [ PO {1 P (U . 5,278,4% |.......counnnn. (VN P [ PO [V F, 102,220 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A23 HENDR 2022-A23  5.690%
LPPRWTA-Q0-8 [ 12/31/77 weveeiiiiiiiiiiiiiiiiiencecceninceeeinn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnns Jovnnnnniriiininnes fonns 4,524,751 |........ 4,524,751 |........ 4,524,751 [oooiiiiiiiinns (U PO [ PO (1 P [ PO {1 P (U . 4,524,751 [oooeiiiinnnnnns (1 P [ PO [ PO 33,946 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A25 HENDR 2022-A25  5.910%
PPFWB5-ED-0 [12/31/77 evveeiiiiiiiiiiiiiiiiiiiieniiiiinienneeeinn | s . 06/30/2023 . | VEN-US BANK .....ovvvvvvnnn Joovvvnnniiiiiinnins Jovneen 6,119,665 |........ 6,119,665 |........ 6,119,665 |....ovvivvinnnnns (U1 P [ PO (1 P [ PO {1 P (U . 6,119,665 |.......evvneees (1 P [ PO [V P 18,473 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A22 HENDR 2022-A22  5.840%
CPPRXTL-LU-8 [ 12/31/77 eveiiiiiiiiieiivieieeeccenienneeeenn | s . 06/30/2023 . | VFN-US BANK .....vvvvvvnnn Joovvvnnnniiiiiinnins Jovneen 3,081,583 |........ 3,081,583 |........ 3,081,583 |....cevvnniinnne (U1 P [ PO (1 P [ PO {1 P (U . 3,081,583 |..evvunninnns (VN P [ PO [V P 29,994 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A24 HENDR 2022-A24  5.650%
CPPEXBM-ZV-8 [ 12/31/77 wevviiiiiiiiiiiiiiiiiencceinieeeeen | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnniiniiiiines fonnns 8,947,429 |........ 8,947,429 |........ 8,947,429 |..cooviiinnnnnnns (U1 P [ PO {1 P [ PO {1 P (U . 8,947,429 ....ccovnnnnnns (VN P [ PO [V P 42,127 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A08 HENDR 2022-A08  6.030%
L PPRYSR-BC-8 [ 12/31/77 wevveiiiiiiiiiiiiiiiiiieecvininneeeinn | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnnniniiiiinnes foenns 1,243,804 |........ 1,243,804 |........ 1,243,804 |........ 1,243,804 |ooevvenninnne [ PO (1 P [ PO {1 P (U . 1,243,804 |..coovennnnnnns (VN P [ PO [V P 37,501 |. 12/31/2077 .|5.B Gl ....
HENDR 2022-A21 HENDR 2022-A21  5.750%
LPPFZ69-52-8 [ 12/31/77 wevveiiiiiiiiiiiiiiiiicieeecvinieneeeinn | s . 06/30/2023 . | VFN-US BANK .....vvvvvvnnn Joovvvnnnniiiiiinnins Jovneen 2,010,290 |........ 2,010,290 |........ 2,010,290 |..cevvvreninnnnns (U1 P [ PO {1 P [ PO {1 P (U . 2,010,290 |.eevvuennenns (VN P [ PO [V P 22,017 |. 12/31/2077 .|5.B GI ....
HENDR 2022-A03 HENDR 2022-A03  5.510%
L PPGOTE-00-2 [12/31/77 wevveiiiiiiiiiiiiiiiiiiiiccecciiienneeeinn | s . 06/30/2023 . | VFN-US BANK .....vvvvvvnnn Joovvvnnnniiiiiinnins Jovneen 2,004,606 |........ 2,004,606 |........ 2,004,606 |........ 2,004,606 |..eeuuiiennnns [ PO (1 P [ PO {1 P (U . 2,004,606 |.........c.... (VN P [ PO [V P 55,248 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A05 HENDR 2022-A05  5.730%
LPPGOTY-VI=3 [12/31/77 weveiiiviiiiiiiiiiiiienecvinieeeeeen | s . 06/30/2023 . | VFN-US BANK .....covvvvvnnn Jvvnnnniniiiinnnes foenns 1,254,641 |........ 1,254,641 |........ 1,254,641 |........ 1,254,641 |oooevennnnne [ PO {1 P [ PO {1 P (U . 1,254,641 |..ooonennnnnnns (VN P [ PO [V P 35,945 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A05 HENDR 2022-A06  5.080%
LPPGOTY-VU-1 [12/31/77 v | s . 06/30/2023 . | VFN-US BANK .....vvvvvvnnn Joovvvnnnniiiiiinnins Jovneen 1,084,597 |........ 1,084,597 |........ 1,084,597 |........ 1,084,597 |ooevveniinnne [ PO (1 P [ PO {1 P (U . 1,084,597 |oeeeniiiinnnnn (VN P [ PO [V P 27,549 |. 12/31/2077 . [5.B GI ....
HENDR 2022-A09 HENDR 2022-A09  5.920%
L PPGO2Y-J6-2 [12/31/77 wevveiiiiiiiiiiiiiiiiiiiieieccininneeeenn | s . 06/30/2023 . | VFN-US BANK ... ..3,048,259 |........ 3,048,259 |........ 3,048,259 |........3,048,259 |.....ccoeeennn0 foovvinnonnnnn 0 o0 o0 o0 e 3,048,259 |.. . 12/31/2077 .|5.B GI ....

HENDR 2022-A 1209

LPPGIOK-JB-5 | 12/31/T7 oo [ e . 06/30/2023 . [VFN-US BANK ......cooveins fornnemniiiiiinennns fornees 3,825,290 |........ 3,825,200 |........ 3,825,200 |.uvviiiiiiiinnns [V IO [V T (U IO [V T [V IO 0 foueeees 3,825,290 . 12/31/2077 .|5.B GI ....
HENDR 2022-A20 HENDR 2022-A20  6.330%

WPPGEOO-CL-0 | 12/31/77 oot [ eeeeees . 06/30/2023 . [ VFN-US BANK ... ..2,297,367 |........ 2,297,367 |........ 2,297,367 |oeeeeniininenannn O [0 L0 i 0 [0 0 2,297,367 |.. . 12/31/2077 .|5.B GI ....

HENDR 2022-A: 9409
LPPGE23-1B-4 | 12/31/77 oo [ eeeees . 06/30/2023 . [VFN-US BANK .......ccovenn feeremmiiiniinnnninns foreees 3,264,533 |........ 3,264,533 |........ 3,264,533 |..ovviiiiiinnns (I O [V O, (O O [V O, (VN 0 fnns 3,264,533 . 12/31/2077 . [5.B GI ....
HENDR 2022-A26 PRIVATE PLACEMENT  6.300%
LPPGE23-WC-2 | 12/31/77 i [ eeeees . 06/30/2023 . [ VFN-US BANK ... 646,837 646,837 |.... . 12/31/2077 . [5.B GI ....
Redemption
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 .......... A..... . 04/01/2023 . (34) ... .. 0 e . 03/15/2027 . [1.F FE ..
..13607H-VC-3 | CANADIAN IMPERIAL BANK  0.450% 06/22/23 ... |A..... . 06/22/2023 . [Maturity . R <o |-+v-- 7,000,000 . , ....0 [........7,000,000 [.. 0 e ...0 .15, . 06/22/2023 . [1.G FE ..
..443628-AJ-1 | HUDBAY MINERALS INC  4.500% 04/01/26 ........ A..... . 05/05/2023 . [BANK of AMERICA SEC .... |.oeeviivverriiiie foeeennns 94,605 |.......... 102,000 |...........102,775 |...........102,514 |...............0 [t (B2) )i 0 fonennnns (73] T 0 foreeenn. 102,462 |...............0 |........ (7,857))........ (7.857) [cvvnnnnnnnnn 2,780 |. 04/01/2026 . [4.B FE ..
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..66977W-AP-4 |NOVA CHEMICALS CORP  5.000% 05/01/25 ... A..... . 06/02/2023 . | Various .... 910,000 . 881,179 |0 [ 5,011 ..5,011 | 0 e 886,189 |.. . 05/01/2025 . [3.C FE ....
. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 . D..... . 06/26/2023 . | TPCG FINANCIAL PRV o N | N 2,300 | ...2,300 |... ..59,768 |.. . 02/12/2026 . [5.C FE ....
Redemption 100.0000
. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 . D..... TR S P R 4 N P2 Y A O 3 A IO | < o Y | B RO 3,438 | .0 . 0 . 02/12/2026 . [5.C FE ...
..04002R-AG-5 |AREIT 2020-CRE4 C  8.289% 04/15/37 . 04/17/2023 . | Paydown , , K ..1,078 | 0 0| , . 04/15/2037 . [1.F FE ..
..052113-AA-5 | AUSGRID FINANCE PTY LTD ~ 3.850% 05/01/23 ... . 05/01/2023 . |Maturity ..5,000,000 ..4,997,300 |. .4, 0 0| .5,000,000 . 05/01/2023 . [2.B FE ...
..054020-AA-4 |BDS 2020-FL5 A 6.341% 02/16/37 .............. . 06/16/2023 . |Paydoun ......ccooeeeeiinins |ovinnninnnnnnnnnns [000002.2,030,259 |l 2,930,259 |........ 2,914,267 |........... .0 . 0 e 2,930,259 |.. . 02/16/2037 . [1.A FE ..
..10554T-AE-5 |BRASKEM NETHERLANDS ~ 5.875% 01/31/50 ... . 05/23/2023 . | JEFFERIES & CO . . . .0 . 0 e . . 01/31/2050 . [2.C FE ...
..12549A-AV-2 | CIFC 2013-1A A1R2  6.292% 07/16/30 . 04/16/2023 . | Paydoun ... , , , K , 0 0| , . 07/16/2030 . [1.A FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 <. [D..... | 06/25/2023 . | Paydown .. 212,500 ..212,500 ..212,452 |. ..212,308 |. 0 0| .212,500 . 09/25/2045 . [1.F FE ..
..19123-AD-5 | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 .. |D..... . 05/05/2023 . |Maturity . . 12,462,000 |....... 12,462,000 |....... 12,206,702 |........9,243,789 |.... .0 . .0 ... 12,462,000 .. . 05/05/2023 . [2.A FE ...
..22535l/-AE-7 | CREDIT AGRICOLE LONDON  3.750% 04/24/23 .... |[D..... . 04/24/2023 . |Maturity .....ccccvvnnnns 14,920,000 |....... 14,920,000 |....... 14,885,254 |.... .0 . ....0 |....... 14,920,000 |.. . 04/24/2023 . [1.G FE ..
..314890-AD-6 | FERGUSON FINANCE PLC ~ 4.650% 04/20/32 ..... |- 06/28/2023 . | IMPERIAL CAPITAL LLC K . . 750,000 ..746,093 |. ..746,261 |. 0 0| . . 04/20/2032 . [2.B FE ...
..38174Y-AA-3 | GOCAP 2015-24A AR 6.924% 11/05/29 ........... [D..... . 05/05/2023 . |Paydown .................... 311,238 311,238 |...........311,238 [.... .0 . .0 . . 11/05/2029 . [1.A FE ..
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 6.208%
..40441L-AA-4 |1 06/16/36 ... . 06/16/2023 . | Paydown .. 158,919 ..158,919 ..155,204 |. 0| .158,919 . 06/16/2036 . [1.A FE ..

. 02/18/2038 . [1.

..42704R-AA-9 | HERA 2021-FL . 06/16/2023 . |Paydoun ... ... 35,403 ...35,403 ...35,403 |.... .0 ..35,403 |.. AFE .
Hi ldene CLO
L AB133Y-AA-3 | 07/23/82 ... . 04/23/2023 . [Paydoun ......cceeeeeiiiiiis [oeeeiiieeeeees [ 165,746 |........... 165,746 |........... 165,746 |...........165,746 |.....ccooeeenn0 [0 o0 s [ O 0 foeeeenne 165,746 . 07/23/2042 . |1.A FE .
MORGAN STANLEY FIXED INC
..44841D-AB-8 |HUTCHISON WHAMPOA FIN ~ 3.625% 10/31/24 ...... D..... L 04/12/2028 . [ e [ [ 982,900 |........ 1,000,000 |........... 998,840 |...........999,625 [.........cccces0 |ooiiiiiiinnniB0 o0 e 60 |ooeeiiiiiinns 0 foeeeeene 999,684 |......ccceeees 0 [...... (16,784) |....... (16,784) | 16,514 |. 10/31/2024 . |1.F FE ....

..45262B-AB-9 | IMPERIAL BRANDS FIN PLC ~ 3.500% 07/26/26 ... |D..... . 04/18/2023 . ..938,210 |........ 1,000,000 993,520 |...........996,39% |.... ....996,662 |.. . (58,482) |....... (58,452) . 07/26/2026 . |2.B FE ....
..47032F-AB-5 | JAMES HARDIE INTL FIN  5.000% 01/15/28 ..... ... |- 06/14/2023 . |Various ... . 6,082,783 ..6,389,000 ..5,856,694 |. .5,912,047 |. K .5,948,573 134,210 | 134,210 |.. . 01/15/2028 . |3.A FE ....
..494386-AB-1 | KIMBERLY-CLARK DE MEXICO ~ 3.800% 04/08/24 . |D..... . 05/02/2023 . [JEFFERIES & €O ..o foveeeeiiiiiiceeen [ 10,037,150 |....... 10,190,000 |....... 10,437,006 |.......10,244,289 |.........cccccc0 |ooeeen (14,204) [0 s (14,294) [0 s 10,229,995 |.. (192,845) |...... (192,845) ...221,576 |. 04/08/2024 . [1.G FE .
NLY Commercial M2019FL2 Trust 2019-FL2 B
..620167-AE-7 | 7.046% 02/15/36 .......ccuvemreeiiiiiiiieeees . 04/15/2023 . [Paydoun ......coceveereeins foeeiiiiii e 19,241,000 |....... 19,241,000 |....... 18,577,866 |........5,011,774 |...cccceeeein0 [ 625,613 |oeeeeeeeiie0 [ 625,618 [oeeeeeeinnnl0 e 19,241,000 |.. .0 ...338,395 |. 02/15/2036 . [1.A FE ..
..65558U-YC-0 | NORDEA BANK ABP NEW YORK ~ 5.450% 04/28/23 .. . 04/28/2023 . Maturity 13,360,000 .13,360,000 .13,360,000 |. 13,360,000 |. 13,360,000 0| . 04/28/2023 . [1.A FE ....
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 .............. . 06/01/2023 . |Paydoun ... . ..271,182 ..218,174 |. ..216,321 |. 271,182 .0 . 11/25/2050 . [1.A ........
..69377F-AB-2 | FREEPORT INDONESIA PT  5.315% 04/14/32 ...... . 05/11/2023 . [ GOLDMAN SACHS . R .... 600,000 .... 600,000 |.......... 600,000 |[.... 600,000 |.. .(18,000) |.... . 04/14/2032 . [2.C FE .
Redemption 100.0000
..754050-AA-4 |RAS LAFFAN LNG |11~ 5.838% 09/30/27 ......... D..... L 04/0172023 . [ eveeeeeeeiiiie i [ [ 21,302 | 21,302 |o.oeeeeennn. 21,302 |..oveennnne 21,302 |0 [0 o0 e 0 0 | 21,302 [oevveeeennee (O O [V O, [V 622 |. 09/30/2027 . 1.D FE ....

JANE STREET EXECUTION

..82481L-AC-3 | SHIRE ACQ INV IRELAND DA  2.875% 09/23/23 .. . 04/25/2023 . | SERVICES 1,979,858 ..2,002,000 ..2,001,740 |. .2,001,919 |.. .2,001,921 .34,215 |. 09/23/2023 .
..87244C-AJ-5 | CHWML 2016-1A AR 6.785% 10/20/30 ... . 04/20/2023 . |Paydown .. 484,382 ..484,382 ..484,382 |. ..484,382 |. .484,382 .14,820 |. 10/20/2030 .
..87276W-AA-1 | TRTX 2021-FL4 A 6.346% 03/15/38 .. . 06/15/2023 . | Paydown 1,983,502 .. 1,083,502 .. 1,083,592 |. .1,983,502 |. . 1,983,502 .58,928 |. 03/15/2038 .
..87969N-AD-7 | TELSTRA CORP LTD  3.125% 04/07/25 . . 05/01/2023 . | Var ious . 9,714,700 10,000,000 ..9,840,480 |. .9,956,674 |. .9,963,049 178,819 |. 04/07/2025 .
..929798-AC-6 | WACKER CHEMICAL PP 4.180% 04/23/23 . . 04/23/2023 . | Various .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 105,081 |. 04/23/2023 .
..BOROM3-AC-3 | BARRY CALLEBAUT SVCS NV 5.500% 06/15/2 . 06/15/2023 . | Var ious . 3,971,000 ..3,971,000 ..4,077,448 |. .3,977,460 |. .3,971,000 108,903 |. 06/15/2023 .
..G26150-AB-0 | DCC TREAS IRELAN PP 4.040% 04/25/23 . 04/25/2023 . Maturity . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. .2,500,000 .50,500 |. 04/25/2023 .
..G9284#-BD-8 | VITOL FINANCE PP 4.400% 06/27/23 ............ |D..... |. 06/27/2023 . |Various . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. R .4,000,000 .88,000 |. 06/27/2023 .
..N42816-BS-3 | KONINKLIJKE VOPAK NV PP 3.740% 06/19/23 ... [D..... . 06/19/2023 . [Various .........cooeevuvens foenemiiininininnins foeees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 f..eevrerieennn0 Jooveiiiiinnann 0 foiiniiiin 0 i 0 o0 s 3,000,000 .. .56,100 |. 06/19/2023 .

Rederption  100.0000|

..Q3074*-AA-6 | GIP CAPRICORN PP 3.110% 12/31/34 ............ Do . 04/05/2023 . ..10,228 |.. 0 .80 |. 12/31/2034 .
..VB560A-AP-7 | OFF ICE CHERIFIEN DES PHO  3.750% 06/23/31 .. |D..... . 05/09/2023 . [ BARCLAYS LONDON . ....... 388,018 |.. ........ (6,956)]........ (6,956) 6,541 |. 06/23/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 649,719,419 0| (8,414,639)| (8,414,639 14,870,360 XXX

..23311R-AH-O | DCP MIDSTREAM LLC ~ 5.850% 05/21/43 .......oe. | venvee. . 05/22/2023 . | Call 100.0000 ... foovereeiereieiees foreieane 423,000 |........... 423,000 |........... 411,347 | 1410 [ 0 |orerereeees 146 |0 [ 146 [0 [ 411,557 [oovrnene 0 forreren 1,443 |......... 1,443 |............ 12,373 |. 05/21/2043 .

.. 744320-Al-4 | PRUDENTIAL FINANCIAL  5.625% 06/15/43 ....... | eucee. . 06/15/2023 . [Various ....cocooeeeeveenins feoeeiiniiiiins |ovenes 6,700,000 |........ 6,700,000 |........ 7,205,000 |........ 6,736,255 |..oooiiinene 0] (36,255) |.oeeeerennens [ (36,255) |..eeeerennns [\ A 6,700,000 |..oorviinene 0 Jovirininins [\ A (o 188,438 |. 06/15/2043 .
1309999999. Subtotal - Bonds - Hybrid Securities 7,123,000 7,123,000 7,616,347 7,147,666 0 (36,109) 0 (36,109) 0 7,111,567 0 11,443 11,443 200,811 XXX

WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE Redempt ion 100.0000
..95765P-A*-0 | RV 01/06/33 vveeeeeereieierereicsens | eenens L 04/11/2023 . [ v e | 17,000,000 |...... 17,000,000 |...... 17,000,000 |vevovvernnnnne [\ [ P (L [ P [ 0]..... 17,000,000 |.vovevnnes [ [ P (L 0 ].01/06/2033 . [1.0Z .....
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1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 17,000,000 17,000,000 17,000,000 0 0 0 0 0 0 17,000,000 0 0 0 0 XXX XXX
CULLIGAN WATER TECHNOLOGIES TL B 1L Redempt ion 100.0000
..00132U-AG-9 |07/31/28 .coevvvviiiiiiiiiiiiiiiiiiiiiicececcceeeeens [ L 04/01/2023 . | .evvvviiiiniiiiiiniiiiiiiiiins e e 1B | 1B [ 1B [ T R [V (VR [V (VO [ LT S (VR [V R [0 85 . 07/31/2028 . |4.C FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L
..001690-AF-6 | 10/02/25 ...ccooeeiiiieiiiiiiiiiiiiee [ . 04/01/2023 . | .. . 10/02/2025 . 4.C FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L
..001690-AF-6 | 10/02/25 ...ccooveeiiieiieiiiiiiiiiee [ . 06/30/2023 . | evvvrriiiniiinniniiiiiininnns e | 4,856 |oeeeeiennnns 4,85 |............ 4,856 |............ 4,856 |............l [V (VR [V (VO [V 4,856 |..cooeeeeennns (VR [V R [V 251 |. 10/02/2025 . [5.B FE ....
..00213N-AN-4 | APX GROUP INC 07/10/28 .oooeeeeeeiees et . 04/01/2023 . | evvvviiiiiiininiiiiiiiinninns e e 4,985 |oeiiiieens 4,085 |oeeennnnnne 4,938 |[.ennnnnnne 4,945 oo [V 40 foeeeiiininnnne [V 40 foeeeiiininnnne [V 4,985 |...oooeeeenns (VR [V R [V 152 |. 07/10/2028 . |3.B FE ....
..00687M-AC-5 |ADIENT US LLC TL B 1L 04/10/28 ..... |...cc. . 06/30/2023 . | uvvviiiiniiniinniniiininiinns e | 479,954 |........... 479,954 |........... 478,127 |.......... 74171 e [V R 1,777 [ [V R 1777 [ [V R 479,954 |...oevivnnnnnee (VR [V R [V 5,052 |. 04/10/2028 . |3.C FE ....
AGILITI HEALTH INC TL B-DD 1L
..00847Y-AC-6 |01/04/26 ......ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 04/01/2023 . | .evvviiiiiiiiiiiiiiiiniiiiiins | e 3 | [ PO, [ PO [ PO, [V (VR [V (VO [V L3N O 0 [ [V R [V 0 | 01/04/2026 . |4.A FE ....
AGILITI HEALTH INC TL B-DD 1L
..00847Y-AC-6 |01/04/26 ......ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 05/01/2023 . | Tax Free Exchange ....... 483,627 483,023 |.... . 01/04/2026 . [4.A FE ....
..00847Y-AD-4 | AGILITI HEALTH INC TL 1L 01/04/26 . |....... . 05/01/2023 . | Tax Free Exchange .. 428,571 424,294 |.... . 01/04/2026 . [4.A FE ....
Redemption 100.0000
..01771J-AG-8 |ALLEN MEDIA LLC TL B 1L 08/23/28 .. |....... L 06/30/2023 . | .eueniiiiiiiiee e i [ 6,314 ... 6,314 ..ot 6,088 . 08/23/2028 . (3.C FE ....
ALLIANCE LAUNDRY SYSTEMS TL B 1L Redemption 100.0000
L01862L-Al-8 [ 10/08/27 ...vevevvviiiiiiiiiiineeeceiie i | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 3125 [ 3,125 [oiiiiiiinnns FC T (2 U T (17 A | N B | 0 s B | 0 e 3,125 | (VO 0 | [V 182 |. 10/08/2027 . |4.B FE ....
ALLIED UNIVERSAL HOLDCO LLC TI B 1L Redemption 100.0000
.01957T-AH-0 [05/12/28 .evvvniiiiiiiiiiiiiciieccecciineeeees | s L 06/30/2023 . | .eeeniiiiiiiee s v [ 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns T 454 | 7,459 0 L3 I O 0 e H o[ 0 e 7,500 [vvvevvvnnnnnns (VO 0 | [V 326 |. 05/12/2028 . 4.C FE ....
BROOKS AUTOMATION INC TL 1L 02/01/29 Redemption 100.0000
.02090C-AE-0 [ .evvvuneeriiiiiiee et | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,000 |oeeeeennnnns 1,000 [ooeiiiiiinnnnns 987 |oeviiiiinns 988 |....ovvvnnnnnns [ R 1 FO 0 s 12 [ 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 18 |. 02/01/2029 . |4.B FE ....
Redemption 100.0000
..03834X-AM-5 |UNITED PACIFIC TL B 1L 11/16/26 ... | ...e... L 06/30/2023 . | .eeiniiiiiiiee s e [ 7,410 [oooiiiinnnnns 7,410 |ooeeeennnnns 7,410 |ooeeeennnnns 740 |l [V FUSURRRRR (VO 0 | (VN 0 e 7,410 foeeeniinnnnns (VO 0 | [V 480 |. 11/16/2026 . [4.B FE ....
ARAMARK SERVICES INC TL 1L 03/11/25 Redemption 100.0000
1.08852J-AL-5 [ .erriiiiieiiiee s | s L 06/31/2023 . | eeeeieeiiiieeeeeeeieeeees i e 318,207 |........... 318,207 |..oevennns 317,921 |....ooeeees 318,032 [...cevvennnnnns [V P 175 [ooeeiiiiiiinnns 0 s 76 |l 0 e 318,207 |oeeeiiieennns (VO 0 | [V 6,500 |. 03/11/2025 . [3.B FE ....
ARAMARK SERVICES INC TL 1L 03/11/25
1.08852J-AL-5 [ .erriiiiieiiiee s | s . 06/22/2023 . | Tax Free Exchange ....... |oceeeivrririinnnnns Jovuennnns 614,312 |........... 614,455 |........... 613,902 |.......... 614,117 | 0 Jeeeeennnn 194 [, 0 s 194 [, 0 e 614,312 ..o (VO 0 | (VO 19,306 |. 03/11/2025 . (3.B FE ....
Redemption 100.0000
..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 .... |....... B S O 3,276 |ovvvrrnnnnnnn 3,276 [orviiinnnnnnn 3,140 [onnnnnnnnnn. 3,143 [, 0 Jeeeeennnn L7 0 s L7 0 e 3,276 |oeeeeeeennn (VO 0 | [V 134 . 12/06/2027 . |4.B FE ....
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 ... |.eeueen . 06/30/2023 . | .. .. 942 ...900 |.... ...942 |.. . 02/15/2029 . (4.B FE ....
AVANTOR FUNDING INC TL B5 1L
..05350N-AL-8 | 08/01/29 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 04/28/2023 . | evvviiinininiiiiiiininiinnnns e e 147,489 |........... 147,489 |........... 147,304 |........... 146,959 |............... 0 Jeeeeennnn 530 |overrriiiinnnns 0 s 530 |overrriiiinnnns 0 s 147,489 |l (VO 0 | [V 2,740 |. 08/01/2029 . [3.A FE ....
BCP RENAISSANCE PARENT TL B3 1L
.. 08549P-AC-5 |06/19/28 .oovvveeieiiiiieiei [ . 06/30/2023 . | eveeriiininniinniininiinnnens e [ 3,406 [oeevvrrennnns 3,406 |............. 3,406 |............. 3,406 |............... [V FUSURRRRR (VO 0 | (VN 0 e 3,406 |...cooeeeennnn (VO 0 | [V 210 |. 05/19/2028 . 4.B FE ....
BOXER PARENT CO INC TL B 1L 10/02/25 Redemption 100.0000
..05988H-AE-7 | ... . |- 06/30/2023 . | .. . 1,443 L1432 ... . 10/02/2025 . 4.C FE ....
..00238F-AK-7 | BHN MERGER SUB INC TI 1L 06/16/25 . . 04/01/2023 . |Various ... .0 L0 . 06/16/2025 . [4.B FE ....
BRONN GROUP HOLDING LLC TL B2 1L Redenption 100.0000
L 11565H-AD-8 | 07/03/29 oo [ . 04/01/2023 . | .evvviiiiiininiiiiiniiiiiiinns e e 833 [ 833 |l 812 | 812 | [V 21 [ [V 21 [ [V 833 |t (VR [V R [0 17 |. 07/03/2029 . |4.A FE ....
BRONN GROUP HOLDING LLC TL B2 1L Redenption 100.0000
L 11565H-AD-8 | 07/03/29 oo [ . 06/30/2023 . | .uvviriiniininininiiiiiiiinins e e R o R | LV [C1° ) O [V 2 [ [V 2 [ [ 72 (VR [V R [V 3 . 07/03/2029 . [4.B FE ....
HERCULES MERGER SUB LLC TL 1L Redemption 100.0000
L 1828L-AK-1 [ 11/02/26 .ooevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiciiieees [ . 06/30/2023 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins |oeeeeeeeneeiieeeeees |oeeeeeeeens 5,039 |.oeeeens 5,039 [............. 5,025 |............. 2,481 |l [ PP 18 [, [ P 18 [, [V PP 5,039 |.oooeeeeennns 0 [ [ P [ 93 |. 11/02/2026 . [3.A FE ....
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CHARLOTTE BUYER INC TL B 1L 02/11/28 Redemption 0.0000
L A2568Y-AD-6 [ .eeeiiiieiiii s | L 04/01/2023 . | eeenieeiiiieeeeeeiieeeees | [ [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 68 . 02/11/2028 .|4.B FE ....
CNT HOLDINGS | CORP TL B 1L 11/08/27 Redemption 100.0000
L A2656A-AC-3 [ eeriiieee e | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,750 [eevevrernnns 3,750 |oeeieeeins 3,740 |oooeeeees 3,742 [ [V FUSURRRRR L 0 | 8 [ 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 219 |. 11/08/2027 . (4.B FE ....
CAESARS ENTERTAIN INC TL B 1L Redemption 100.0000
L A2768E-AG-1 | 03/01/30 evvvvvviiiiiiiiiiiiiiiiieiiiiecceeceeeeeeens [ . 06/30/2023 . | .. PP O R 780 | 750 | L2 PO {1 [V FUSURRRRR L 0 | 8 [ 0 v 750 fovvvrvnnnnnnnns (VO 0 | [V 24 1. 03/01/2030 . [4.A FE ....
Redemption 100.0000
..13134M-BS-1 | CALPINE CORP TL B10 1L 08/12/26 .... [....... . 06/30/2023 . | evvriiiininiiiniiiiiniinninns e [ 2,784 |oeeeiinnns 2,784 ... 2,784 |l 2,784 |l [V FUSURRRRR (VO 0 | (VN 0 e 2,784 | (VO 0 | [V 95 |. 08/12/2026 . [3.A FE ....
CANISTER INTERNATIONAL TL 1L
LA3763H-AB-8 | 12/21/26 oo [ . 06/30/2023 . | evvriiiininniininiiiininniens e [ 1,256 [oeeennnnnns 1,206 |oeeeveeennns 1,250 [oevveveennns 1,262 |l [V FUSURRRRR S 0 | L 0 e 1,256 |ooeeeeeennnnns (VO 0 | [V 61 [. 12/21/2026 . |4.B FE ....
.. 14173)1-AC-7 | CARESTREAM DENTAL TL 1L 09/02/24 .. |....... L 04/01/2023 . | evveiiiiiiiiiiniiiiiiiiininns e e (2,550) [oeevvrennnns (2,550) [oevvvnnnnnnn (2,519) [.ennnnnnnne (2,536) [-nvnnnnnnnnnne 0 Jeeeeennnn (L) T 0 e (L) T [ SRR (2,550) |-oeeeeeeeennnn (VO 0 | [V 0 |[. 09/02/2024 . |4.B FE ....
CITY BREWING CO LLC TL B 1L 04/05/28
ATTTBE-AB-1 [ eeeeeeieeeeeee s | s L 06/30/2023 . | .eeenieiiiiieeeeeeniieeees i [ 2,513 [oveiiiiinens 2,513 [ 2,386 |..ooeeeennnn 2,395 [, 0 Jeeeeennnn M8 |l 0 e M8 |l 0 e 2,513 | (VO 0 | [V 116 |. 04/05/2028 . |5.B FE ....
..20337E-AQ-4 | COMMSCOPE INC TL B2 1L 04/03/26 .... |...c... . 06/30/2023 . | evveiiiininniiniiniiininnnens e [ 3,766 [.ccunnnnnnn 3,766 |............ 3,728 | 3,744 [oennnnnnnn, 0 e 7 0 s 7 0 e 3,766 |ovvvvvrrrnnnns (VO 0 | [V 163 . 04/03/2026 . |4.B FE ....
CONSOL IDATED CONTAINER CO TL 1L
..20002C-Al-0 102/03/28 .oooveiiieieiiieeiei [ . 06/30/2023 . | .evvviiiiininiiniiiiiniinninns e [ 2,525 |l 2,525 [ooiiinnnne 2,430 [oooeinnnnnne 2,437 [ 0 e 88 | 0 e 88 | 0 e 2,525 [oiiiiiiiinnns (VO 0 | [V 96 |. 02/03/2028 . |4.B FE ....
CROWN SUBSEA COMMUNICATI TL 1L
.. 22860E-AG-7 |04/27/27 .covvvveieiiiiiieiiiiiiiii [ . 04/01/2023 . ... (8,547) |... ...(8,547) |... ...(8,376) |.... L0 e ..(8,547) .. . 04/27/2027 . [4.A FE ....
DXP ENTERPR
L 28338D-AP-1 [ eeeeieeeeee e | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 5,045 [oeiiiiiinns 5,046 [iinnnnne 4,873 | 4,879 |l 0 Jeeeeennnn 166 |.......ceet 0 s 166 |......ceeens 0 e 5,045 |..ooeeeiinnns (VO 0 | [V 372 | 12/23/2027 . (4.B FE ....
DANN ACQUISITION LLC TL B 1L
L 28023H-AB-4 | 12/31/25 oo [ . 06/30/2023 . | evveiiiininniiniiiiiniinninns e [ 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,95 [.ccounnnnnn 4,981 |l 0 e 19 [ 0 s 19 [ 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 220 |. 12/31/2025 . [5.B FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L
L 24521T-AJ-5 1 06/16/29 oo [ . 05/01/2023 . | .. ....4,115 ....4,008 |.... 4,115 .. . 05/16/2029 . 4.C FE ....
DERMATOLOGY INTERMEDIATE TL 1L
.. 24982L-AB-1 |04/02/29 ...ccoeiiiiiieiiie [ . 06/30/2023 . | evvriiiiniiniiniiiiiiiiininns e [ 2,106 [ocooonnnnnne 2,106 ..o 2,070 |.ooeeeeenns 2,072 | 0 e FC I IO 0 s FC I IO 0 e 2,106 |ovevvrrrnnnnnns (VO 0 | [V 110 |. 04/02/2029 . |4.B FE ....
DERMATOLOGY INTERMEDIATE TL DD 1L
.. 24982L-AD-7 | 03/24/29 ..o [ . 04/28/2023 . | evveiiiiiniiniiiniiniinininns e e 894 [ 894 ... 888 [....uunnnnnn L6 PO 0 | [ 0 | [ O 0 v 894 |l (VO 0 | [V 33 |. 03/24/2029 . 4.B FE ....
DIAMOND SPORTS GROUP LLC TL 1L
. 2027TB-AE-8 |06/26/26 ...coovvveeeeeeeeeeeieie [ . 04/01/2023 . | GOLDMAN SACHS .....cevvvee Jvveriiiniiiiieiiies | (1,053) [oevvvvvvrrnrnnnns [V [V (VO [V FUSURRRRR (VO 0 | (VN 0 e (U O [ (1,083) |........ (1,083) |.oeeeenn 7,994 |. 05/26/2026 . |5.A FE ....
DIAMOND SPORTS GROUP LLC TL B 1L Redemption 100.0000
.. 25277B-AG-3 |08/24/26 ..cooovvveeieeiieiiiii [ L 04/01/2023 . | eeeneeiiiiiiieeeeenieeeees i fee (4,8%4) |.oevvennnns (4,894) [.ovvnnnnnnnn (603) |.evvvvvrrnnns (603) |+vvvvvrvrnnnns [V R (4,201) |.ocoeeeeeens [ RS (4,201) |ooeeeeeeens [ SRR (4,894)]...cccceennnn (VO 0 | [V (86) |. 08/24/2026 . [6. FE .....
Redemption 100.0000
..26928B-AJ-8 |EW SCRIPPS CO TL B 1L 10/02/24 ..... |....... . 06/30/2023 . | evveiiiiniiniinnnininiinnnens e [ 2,500 [oeeieiinnnns 2,500 |.ooooeeens 2,492 ooonnnnnnn 2,497 [ 0 | I 0 | I 0 e 2,500 |ooeiiiininnns (VO 0 | [V 86 . 10/02/2024 . |3.B FE ....
Emerald Azeala Topco TL B 1L Redempt ion 100.0000
. 20102T-AB-8 |07/24/26 ..coovveeeeeeeeeeeeiiii [ . 04/01/2023 . | .. . 07/24/2026 . (4.C FE ....
ERESEARCH TECHNOLOGY INC TL B 1L
L 20481P-AH-4 | 02/04/27 oo [ . 06/30/2023 . . 02/04/2027 . (4.C FE ....
Redemption 100.0000
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |....... . 04/01/2023 . . 08/03/2028 . [3.A FE ....
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e oo . 06/02/2023 . | CITIBANK . R . 02/18/2027 . [4.C FE ....
Redemption 100.0000
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e [ eeennn . 06/30/2023 . | .evvviiiiiniininininiininiiins e | 907 | 907 |ooeeeiiiiis 862 |...ooviiiiiiiinnns (VR [V 45 foeeiiiiiinnnns [V 45 foeeiiiiiinnne [V 907 fovevrrennnnnnns 0 [ [V [V 35 |. 02/18/2027 . [4.C FE ....
FRONTIER COMMUNICATIONS TL B 1L Redemption 100.0000
..35006E-AQ-3 |05/01/28 ....covvviviiiiiiiiiiiiiiiiiiiiieieeiceeeeees [ . 06/30/2023 . | .evvvrriiiiiinininininiininnns e | 3,125 |oeeeiiiees 3,125 [ 3,125 [ 3,125 [ [V (VO [V (VR [V 3,125 | (VO [V R [V 137 |. 05/01/2028 . |4.B FE ....
GENERATION BRIDGE LLC TL B 1L Redemption 100.0000
.37147P-AB-6 | 12/01/28 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiciiieiiieens [ . 06/22/2023 . | .uvvviiriiiiiiiiiiiiiiiiiiiins |oeeenieeeeeeeeeeeees |oeeeeees 04,972 |........... 924,972 |........... 900,114 |........... 902,631 |............... [V P 2,31 | [ 2,31 | [ PP 94,972 |....ouuunneeen [\ [ P 0 fooennnnes 43,063 |. 12/01/2028 . |3.B FE ....
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GENERATON BRIDGE LLC TL C 1L Redempt ion 100.0000
..37147P-AC-4 |08/06/28 ......evvvvrrvrrrrnnrnrnnnnniiiinnnininnnnnns [ eeeees . 06/22/2023 . | evvriiiniinniininiriiininnnns e [ 20,408 [....eeennen 20,408 |.......eee. 19,860 |............ 19,920 ...l 0 e 221 0 s 221 [ SRR 20,408 |ooooeeennnnns (VO 0 | [V 972 |. 08/06/2028 . (3.B FE ....
Redemption 100.0000
..37252K-AS-1 | GEO GROUP INC/THE TL 2 1L 03/23/21 |....... . 05/23/2023 . | evvreiinniniininininiinininns e e 196,149 |[........... 196,149 |........... 189,941 ...l (VO 0 eeeenn 6,208 [.....ovvnnnnns 0 feeeennn [ 0 s 196,149 ...t (VO 0 | [V 4,985 |. 03/23/2027 .|4.B FE ....
GRAHAM PACKAGING/GPC CAP TL 1L Redemption 100.0000
.. 3B469E-AD-5 |08/04/27 ..ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 06/30/2023 . | .. U O R 13,945 |oveveennns 13,945 [o.oeeennnns 13,945 |o.eeennnene 13,945 [oeninnnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 13,945 | (VO 0 | [V 516 |. 08/04/2027 . (4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28 Redemption 100.0000
L 3B9376-AZ-7 [ eeveeeeeeeeie s | s L 04/01/2023 . | eeenieeiiiiieeeeeeneieeees v e LT LK PO LT LT R [V FUSURRRRR (VO 0 | (VN 0 e LT (VO 0 | [V 60 . 12/01/2028 .|3.B FE ....
GREENHILL & CO INC TL B 1L 04/12/24
L 39525Y-AE-9 [ eeeiiiiiiei s | s . 04/11/2023 . |CITIBANK ..ovvvviiininines Joevviniiiieiiiinin Joveeen 1,411,045 |........ 1,440,420 |........ 1,433,218 |........ 1,438,000 |........eens 0 eeeenn 1,301 [ 0 feeeennn 1,301 [ 0 fnns 1,439,301 [ovvveinnnnnns 0 f...... (28,256) |....... (28,256) |............ 18,534 |. 04/12/2024 . [4.A FE ....
GREENHILL & CO INC TL B 1L 04/12/24 Redemption 100.0000
R L U PPUTPP PO L 04/01/2023 . | vereeneeeeeenenneneeenne [oereeieieieneies e 9,580 [.revurvrenes 9,580 |vecvenen 9,532 [ooveeinens 9,564 [.oveivrenens (U LT PO (U L3 PO [V 9,580 |vvvevvrrenes U IR (U N I 191 |, 04/12/2024 . [4.A FE ...
Redemption 100.0000
..39843G-AJ-2 |GRIFFON CORP TL B 1L 01/24/29 ...... [....... B S O U F 1,000 |............. 1,000 [oeeeennnnnnnns o1 N o1 N [V FUSURRRRR 2 [V ST 2 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 43 |. 01/24/2029 . (3.B FE ....
Redemption 100.0000
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 ... | ....... . 04/28/2023 . | evveiiiiininiiniiiiiininnnens e [ 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,981 |l 4,983 [ooeiinnnnns 0 e 7 |l 0 s 7 |l 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 141 (. 07/27/2028 . |4.A FE ....
HLF FINANCING SARL LLC TL B 1L
L 40421Y-AF-9 | 08/18/25 .cevvvvviiiiiiiiiiiiiiiiiiiiiieiiieeeeeeeees [ . 06/30/2023 . |Various ... ... 3,782 ....3,648 |.... 3,782 |.. . 08/18/2025 . 3.B FE ....
Patriot Container Corp TL 1L Redempt ion
L A0438Y-AB-2 | 03/20/25 ..o [ B P P 1 < N 1,683 |oeveeeenens 1,661 [onnnnnnne 1,672 [oeeeiiiiinnns 0 e L PO 0 s L PO 0 e 1,683 [ovvviiiinnnns (VO 0 | [V 73 . 03/20/2025 . |5.A FE ....
..410346-AX-8 | HANESBRANDS INC TL B 1L 03/08/30 ... |...c.n . 06/30/2023 . | evverinniininiiiniiiiniiiinnn e e 2,500 [, 2,500 |.ooooeeens 2,480 |ooooeeiiieee (VO [V TR 20 [oeiiiininnnns 0 e 20 [oeiiinninnnns 0 e 2,500 |ooeiiiininnns (VO 0 | [V 64 (. 03/08/2030 .|3.B FE ....
HARBOR FREIGHT TOOLS TL B 1L
B o L A I 0 U [P . 04/28/2023 . I 3,126 [ 3,126 |.... . ...3,125 |.. . 10/19/2027 . (4.B FE ....
..42236W-AH-0 |Heartland Dental TL 1L 04/30/25 ... |.eeees . 04/01/2023 . | CITIBANK . . .(922,301) |......... (969,568) |......... (968,626) |.... (968,915) |.... (969, 115) |... . 04/30/2025 . 4.C FE ....
Redemption 100.0000
..42236W-AH-0 |Heartland Dental TL 1L 04/30/25 ... |.eeees . 05/16/2023 . .... 208,808 208,605 |.......... 208,668 |.... ... 208,808 |.. . 04/30/2025 . 4.C FE ....
..42236W-AH-0 |Heartland Dental TL 1L 04/30/25 ... |.eeeees . 05/16/2023 . | Tax Free Exchange ....... .... 760,760 ... 760,021 |.... .. 760,618 |.. K ) . 04/30/2025 . 4.C FE ....
..42236W-AV-9 |Heartland Dental TL B 1L 04/30/28 . |....... . 05/16/2023 . | CITIBANK ...ovvvvnnnniinnnn Jooveniiiiiiiiienenns [oeennn 723,673 o 760,760 |.......... 760,618 760,368 |.....ooeeeenns 0 f...... (36,696) |....... (36,69) [-..ccvvnnnnnn 6,588 |. 04/30/2028 . [4.C FE ....
HORIZON THERAPEUTICS USA TL B 1L Redenption 100.0000
.. 44055U-AD-7 | 03/15/28 oo [ RRVCTA V(17X S OO R R 1< < VI N, 3,330 [ouninnnnnne 3,322 |eeeeeeeennnn 3,328 |0 T oo [V [ R [V 3,330 |oeiiiiiiinnns (VR [V R [V 111 |. 03/15/2028 . |3.A FE ....
Redemption 100.0000
..44108H-AJ-0 | HOSTESS BRANDS LLC TL 1L 08/04/25 . |....... . 06/30/2023 . | uvviriiininnnininiiiiniiiinns e e 12 | 12 [ 12 [ 12 [ [V (VR [V (VO [ 12 [ (VR [V R [V 159 . 08/04/2025 . |4.A FE ....
HUB INTERNATIONAL LTD TL B 1L Redemption 100.0000
L AA332E-AU-0 | 04/25/25 . [ . 06/20/2023 . | evvvriiiniiiiiinniniiiininins e o 393,957 |........... 393,957 |.......... 392,972 |ooeeeennnn 393,179 [oeeneinnnnnee [ R 778 [ [ R 778 o [V R 393,957 [ouevvviiinnnnns (VR [V R (VR 20,998 |. 04/25/2025 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L Redemption 100.0000
LAAB2E-AV-8 | 11710729 i [ . 04/01/2023 . | .. ..1,250 ... 1,250 ....1,200 |............. 1,200 |.... .1,250 |.. . 11/10/2029 . (4.B FE ....
..45258F-AB-6 | INGRAM MICRO INC TL B 1L 06/30/28 . |....... . 06/30/2023 . | .evvvriiiiniiinniiiiiiiininnns e | 3,333 |l 3,338 [ 3,285 [ennnnnnee 3,201 [ [V L3 I O [V Mo [V 3,333 [ceeiiiiininns (VR [V R [V 203 |. 06/30/2028 . [3.C FE ....
INSTANT BRANDS HOLDING TL 1L
.. 45783D-AB-5 |04/12/28 ...coooeiiiiiii [ . 06/09/2023 . | JEFFERIES & CO ..vvvvvvnnn |ooveviiiiiiiiiniiens oo 273,656 |........ 1,303,125 |........ 1,204,840 |........ 1,295,461 |............... [V R 1,361 [ [V R 1,361 [ [V R 1,206,821 |..occeeennnns 0 |...(1,023,165)|... (1,023,165) |............ 65,326 |. 04/12/2028 . |5.C FE ....
INSTANT BRANDS HOLDING TL 1L Redemption 0.0000
.. 45783D-AB-5 |04/12/28 ...coooeiiiiiii [ . 04/01/2023 . | .evvviiiiiiiiiiiiiiiiiiiiiiins e e [V [V [V 0 [ [V (VR [V (VO [V (VN O (VR [V R [V 448 |. 04/12/2028 . [5.C FE ....
INSTRUCTURE HOLDINGS INC TL 1L Redemption 100.0000
..45783U-AB-7 | 10/30/28 .....oovviviiiiiiiiiiiiiiiiiieeceeeiieeeeeens [ . 06/30/2023 . | .evvviriiinininiiiiiiiiininnns e | 1,000 |t 1,000 [oeeeeiiiinnnnne o1 I 1 N [V 2 [ [V 2 [ [V 1,000 [ooeeeevennnnnes 0 [ [V [V 48 |. 10/30/2028 . |2.C FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 06/30/2023 . |Various ... .5,623 |.. . 06/27/2025 . [5.A FE ....
Redemption
.. 46583D-AG-4 . 06/30/2023 . | .uvvvriiiiiiiiiiiiiiiiiiiiiins |oeeeieeeieeeieeeeess | 1,836 |............ 1,836 | 1,836 |ooevvennnnnnn 1,836 [onniinnnnnnnn 0 [ [\ R, [ P [ [V PP 1,836 [..oeevvnnnnees [\ [ P [ 126 |. 12/10/2027 . |4.B FE ....
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Redemption 100.0000
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 ....vvnnn | ennnnnn . 06/30/2023 . | evveiiiiniiniinnnininiinnnens e [ 2,500 [oeeieiinnnns 2,500 |.ooooeeens 2,375 [ (VO 0 e LT 0 s 125 [oeiiiiiiinns 0 e 2,500 |ooeiiiininnns (VO 0 | [V 32 |. 02/08/2028 . [4.C FE ....
..475798-AU-4 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.ueeee . 05/23/2023 . | WELLS FARGO BK ......cooos |ooveeiiiiiiniiiieins | 222,151 | 22,19 |.......... 221,636 |........... 221,682 [o.eveeennnnnee [V LT [V LT [V R 221,761 | (VR 390 [oevverennns 390 |oeeeiiiiiins 6,513 |. 07/28/2028 . [3.B FE ....
Redemption 100.0000
..475798-AU-4 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.ueeee . 06/30/2023 . | .evvviriiiniinininiiiniininnns e | 4122 |eeeiiiiens 4122 o 4112 |l 4113 | [V [ R, [V [ [V 4122 | (VR [V R [V 147 |. 07/28/2028 . |3.B FE ....

..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 | ... L 06/30/2023 . [ vevvverireerinieienineines |oerieenieeeees [ 1,150 e 1,150 [oveviinne 1,146 |.... 1,146 |.... .. 1,150 |.. . 09/22/2028 . |4.B FE ...

..50080J-AE-0 |KOPPERS INC TL B 1L 04/10/30 ........ |. . 04/01/2023 . | VELLS FARGO BK .. .. 776,000 ..... 800,000 ... 776,000 |.... 0 o ... 776,000 |. . 04/10/2030 . |3.C FE ....
LMBE-MC HOLDCO 11 LLC TL B 1L Redenption .

1 B0203P-AB-0 | 12/03/25 ...vvvevererenieieesisieieieieieeenns | oo L 04/01/2023 . [ cevnvereeeeeeeeieeinenenene foeereneresieeees [ 5,746 [oovererennne 5,746 |oeorernnne 5,649 [ooervevnee ;S (U N 61 [oveereenne (| P 61 [overreennes (] PR 5,746 |ooeeveieiennn (L1 FU (| PR (L1 F 127 |. 12/03/2025 . |4.A FE ...

..54142-AD-3 | LOGHEIN INC TL B 1L 08/31/27 oot | e . 06/26/2023 . | BARCLAYS ...vovvvevieiees |ooerieierieresienens [ereeeenes 938,555 |........ 1,466,250 |........ 1,443,581 |........ 1,449,170 |ovvvvevininnnne [(J A 3,768 |oveverennene [(J A 3,768 | [\ A 1,452,938 |ovevevereinns 0 | (514,384) |....... (514,384) [............ 71,289 |. 08/31/2027 . 4.B FE ....

..54142-AD-3 | LOGHEIN INC TL B 1L 08/31/27 oot | e . 04/01/2023 . . 08/31/2027 . |4.B FE ...
MKS INSTRUMENTS INC TL B 1L 08/17/29

BBBTANFAS=3 | cveniiiietee e [ e . 06/30/2023 . . 08/17/2029 . |3.A FE ...
AVENTUM GOVERNMENT SERVI TL B 1L

L 5TTTED-AE-3 |02/15/29 .evveereeeereeereeeereeeeieseeieeeieeees | eevens . 06/30/2023 . . 02/15/2029 . |4.B FE ...

..58401D-AC-8 |MED PARENTCO LP TL 1L 08/31/26 ..... |.eee. . 06/30/2023 . . 08/31/2026 . |5.A FE ...
MEDICAL SOLUTIONS HOLDIN TL 1L

..584620-AH-4 | 11/01/28 .o ees [ e . 06/30/2023 . . 11/01/2028 . |4.B FE ...
MISSION BROADCASTING TL B 1L

+B05024-AS=7 | 0B/02/28 ..vvevevieereieieeeieneeieneeneaenens | eevenes . 04/03/2023 . . 06/02/2028 . |3.B FE ...

..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 | ....... . 04/17/2023 . | .. . 04/15/2027 . |4.B FE ...

..64072U-Al-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 |....... . 04/17/2023 . . 02/01/2028 . |4.B FE ...

..64900V-AB-8 |Careismatic TL 1L 01/22/28 ovvevee | e . 04/01/2023 . . 01/22/2028 . |5.A FE ...
NORTONLIFELOCK INC TL B 1L 09/12/29

BBBTTA-AD-0 | vt [ e . 04/28/2023 . . 09/12/2029 . |2.C FE ...

..67115H-AB-9 | OEG Borrower LLC TL B 1L 07/01/29 . | ... . 06/30/2023 . . 07/01/2029 . |4.B FE ...
ORYX MIDSTREAM HOLDINGS TL B 1L

L BB764J-AD-3 | 10/05/28 ..cvveveveeeveeereieieeeiee e eaeies [ e L 06/30/2023 . [ vevvverireerininieineines |orerieenieienees [ 4,083 |oorinnne 4,083 |ernnnnne 4,053 . 10/05/2028 . |3.B FE ...
PECF USS INTERVEDIATE HO TL B 1L

(BO29IL-AB=2 [ 12/15/28 . eeens [ e . 04/12/2023 . | BANK of AVERICA SEC .... . 12/15/2028 . |5.A FE ...
PAYSAFE FIN PLC/PAYSAFE TL B1 1L Redempt ion 100.0000

L TO5IN-AB=2 | 0B/28/28 ..vvevevieereneereiereneeieneiennenenes | eevens L 04/01/2023 . [ .ovviveeiieiirieieeienes [ [ 183 [oereeereeinne 183 [eeveeieriiaine L1 T A L1 T [(J A L7 PO [(J A L7 P (] A 183 |oveeeienenns (L1 I [(J A (L1 P 77 |. 06/28/2028 . |4.B FE ...
PELICAN PRODUCTS INC TL 1L 12/29/28 Redenpt i on 100.0000

LTOABBB-ACT | cverveeereerenieienesiee e [ eeiens L 04/01/2023 . [ .evvrveeerieriieieineiines | [ 1,28 |ovevrrenrne 1,298 [ooverieinnne 1,289 [ovvevenne 1,290 [ovverrinnnes [(J A LI IO [(J A LI IO (] P 1,298 [oveerernnne (L1 I [ A (L1 P 56 | 12/20/2028 . |4.C FE ...
PEARL DEBT MERGR SUB 1 TL B 1L Redenpt ion 100.0000

L TOATTB-AE=2 | 05/28/28 .veveueveneveeesienesieeeseeeeseeieesnens | eevenes . 06/30/2023 . | .. ... 3,750 103,750 |.... .3,750 |.. . 05/28/2028 . |4.B FE ...

Redemption

..71360H-AB-3 | PERATON CORP TL B 1L 02/24/28 .o | e L 06/30/2023 . [ .evvveririeriinienineiines |orerieenieeeees [ 2,748 |oerinnne 2,748 |oeurenee. 2,731 [ 2,733 |oeeeeeinne [(J A L (| A 15 v (] P 2,748 | oo (L1 P [(J A (L 176 | 02/24/2028 . |4.A FE ...
PILOT TRAVEL CENTERS LLC TL B 1L

L T2165N-BH-1 | 08/04/28 ..o eieies [ e . 06/07/2023 . |WELLS FARGO BK ...vevvve |ovvvererieresieens [eeenenes 997,500 |........ 1,000,000 [........... 995,000 |v.veneen 995,634 [..vovvenenne (| 73 (| 73 [ A 996,157 |oveurveneinne (L P 1,343 [ooeeee. 1,343 [overeeee 28,549 | 08/04/2028 . |3.A FE ...
PILOT TRAVEL CENTERS LLC TL B 1L Redempt ion 100.0000

.. 72165N-BH-1 | 08/04/28 ...oooeeeieeeeeeiiieeeeeieeeeeeies | e . 06/05/2023 . [ ..ovviieeiiiiiiiieeiiiiiiies [ [ 5,025 |eenn.... 5,025 |.oeee.... 5,000 J..oouneen 5,008 |..oeeenineees 0 foreeennns 2 | 0 foeeeennes 2 | 0 fooeeenn. 5,025 |.ooeeunieen 0 loeeeeine 0 [, 0 foeeeeeiiae 285 |. 08/04/2028 . |3.A FE ....
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PLASTIPAK PACKAGING INC TL B 1L Redempt ion 0.0000
Ry N c o B VIV RV U [P . 04/01/2023 . | evvviiiiiiiiiiiiiiiiniiiiinns e e [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 30 . 12/01/2028 . |4.A FE ....
PACTIV EVERGREEN GROUP TL 1L Redemption 100.0000
IR TR IRy VIV RV U [P . 06/30/2023 . | .evviiiiniiiiiiininiinininninn e | 144,124 |........... 144,124 |........... 143,764 |........... 143,897 | 0 Jeeeeennnn 2 P, 0 s 2 P, 0 s 144,124 |.oooeeeinnn (VO 0 | [V 5,024 |. 12/01/2028 . |4.A FE ....
PACTIV EVERGREEN GROUP TL B 1L Redemption 100.0000
LTBT3F-AY=3 1 09/25/28 oo [ . 06/30/2023 . | .evvviiiiininiininiiinininiens e [ 3,125 [oeeiiiinns 3,126 [ 3,109 ..ot 31 | 0 e L3 0 s L3 0 e 3,125 | (VO 0 | [V 123 |. 09/25/2028 . |4.A FE ....
RODAN & FIELDS LLC TL B 1L 06/16/25
LTTABAU-AB-2 [ ceveeiiieiiie e | s . 04/27/2023 . | Taxable Exchange ........ |oeeeeeeeeieiinnnnns |oeeenens 486,156 |........ 1,905,000 |........... 672,465 |........... 672,465 |.....evnnnee [V FUSURRRRR (VO 0 | (VN 0 e 672,465 |.......ccennn 0 f..... (186,300) |...... (186,309) |............ 60,171 |. 06/16/2025 . [5.C FE ....
ROPER TECHNOLOGIES INC TL 1L Redemption 100.0000
LTTB6OL-AC-7 | 11/22/29 e [ . 06/30/2023 . | evveiiiiniiniininiiiininninns e [ 2,500 [oeeeiiinnnns 2,500 |..oooeeens 2,444 [, {1 0 e 56 [ouerrninnnnnns 0 i 56 [ovvrnninnnnnns 0 e 2,500 |ooeiiiininnns (VO 0 | [V 78 . 11/22/2029 . |4.B FE ....
Redemption 100.0000
..78453J-AD-8 | SMG US MIDCO 2 INC TL 1L 01/23/25 . |....... . 06/30/2023 . | evveriiiininiiniiiiiniinniens e [ 2,79 |oeeeiiiines 2,795 |ooiiinnnns 2,79 [oooennnnne 2,795 [oooiiiinnnns [V FUSURRRRR (VO [V ST (VN 0 e 2,79 | (VO 0 | [V 163 [. 01/23/2025 . |4.C FE ....
SS&C TECHNOLOGIES INC TL B6 1L Redemption 100.0000
..78466D-BG-8 |03/24/29 ... [ L 04/01/2023 . | evvviiiiiiiiniiiniiiiiiiiinns e e 915 [ 915 |l 892 | L1 I 0 e 2 O [V TR 2 O 0 v 915 |l (VO 0 | [V 16 |. 03/24/2029 . |3.B FE ....
SS&C TECHNOLOGIES INC TL B7 1L Redemption 100.0000
..78466D-BH-6 | 03/24/29 ... [ L 04/01/2023 . | eeveneiiiiiiieeeeeeeiieeees e e (105) |.oeeeeeeennns (105) |oeeeeeennns (073 PO (1073 PO 0 e (73] R 0 s (73] R [V TR (105 (VO 0 | [V 23 |. 03/24/2029 . (3.B FE ....
SRS DISTRIBUTION INC TL B 1L Redemption 100.0000
..78466Y-AQ-1 | 06/10/28 .......evvvvvvvrrnnnnnnniinnninnnnninniininns [ eeeeen . 04/28/2023 . | evvreiiniinininiininiiiinnnns e e 835 [oiiiiiiiinnns 835 |l LK I O LK I O, [V FUSURRRRR L 0 | L3 0 v 835 |t (VO 0 | [V 22 |. 06/10/2028 . [4.C FE ....
Springs Window Fashions TL B 1L
.. 78480H-AB-4 | 10/06/28 .......evvvvvvvrrnnnnnnrinnniinininniininiins [ eeeees . 04/01/2023 . . 10/06/2028 . [4.C FE ....
Springs Window Fashions TL B 1L
.. 78480H-AB-4 | 10/06/28 .......evvvrvvvrrrnnnnininniiinininiininniins [ eeeees . 06/30/2023 . . 10/06/2028 . [5.A FE ....
..78516E-AB-8 | SABERT CORP TL B 1L 12/10/26 ...ooee [ oennnnn . 06/28/2023 . | .evvvniinnnninniiniiiiniiiinnn e e 32,1890 [ 32,189 | 831,867 [ 31,976 [0 [ 212 0 e 212 0 32,189 . 12/10/2026 . (4.B FE ....
SCIENTIFIC GAMES CORP TL 1L 04/16/29 Redemption
..80875A-AT-8 |... 06/30/2023 . | .. 1,730 . 04/16/2029 . (3.C FE ....
..825680-AN-4 | SHUTTERFLY INC TL B 1L 10/01/26 .... . 06/09/2023 . | Taxable Exchange 886,184 |.. . 10/01/2026 . [5.B FE ....
SINCLAIR TELEVISION GROU TL B2 1L Redemption
..82025B-AE-5 109/30/26 .....coooiiiiiiiieiie [ VT /(1 7< S R R R 00 i N N 38151 I FON 4,516 | 1,744 |0 [ 340 [ [ R 340 |oveiiiiiiiiees [V 4,859 |...ooooeienns (VR [V R [V 118 |. 09/30/2026 . |3.C FE ....
SORENSON COMMUNICATIONS LLC TL B 1L
..83583K-AH-9 | 03/17/26 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiciecieieeees [ VZV00 R V(1 7< R O R R 1L I R T8I T N 5,508 |.ccoeeeeeennn 5,514 |0 8D [ [V 45 foeeiiiiiinnnne [V 5,559 [oeveeiiiinnns (VR [V R [V 144 . 03/17/2026 . |4.B FE ....
SPECTRUM BRANDS INC TL B 1L 03/03/28
CBATBN-BP-5 | [ . 06/20/2023 . | .uvvviririniininiiniiniiiiinns foeeeeeeeeeieeneeeees |oeeee.... 663,660 |...........663,660 |........... 652,026 |...........662,163 [.......ccccceea0 | 1,407 |l [V R 1,497 |oeeeiiiiiinns [V R 653,660 |........ceennn (VR [V R (VR 26,584 |. 03/03/2028 . |3.A FE ....
STANDARD INDUSTRIES INC TL B 1L
..85350E-AB-2 |09/22/28 ....cooiiiiiiiiiiiii [ IRV LCT 071 7< R O R R (T A R (1 I A N 9,027 fooeeeeeenennn 9,938 |0 e 209 [ [ R 209 |oeeiiiiiiiinns [ R 10,147 |oveeiiiininnnns (VR [V R [V 363 |. 09/22/2028 . [2.C FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L
.B7510E-AB-5 |05/29/26 ..o [ . 06/30/2023 . | .. ... 1,505 |.... . 05/29/2026 . (4.B FE ....
TERRIER MEDIA BUYER INC TL B 1L
.B8145L-AE-4 | 12/17/26 .coovvvviiiiiiiiiiiiiiiiiiiiiiicicees [ . 06/30/2023 . | .uvvviininnniininiininiiniiins e e 2,558 [ 2,588 o 2,184 . 12/17/2026 . [4.A FE ....
..89705D-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . |....... . 06/30/2023 . | .evvviiiinninininiininiiniiins e e 4,000 [ 4,000 o 3,960 . 04/04/2029 . (3.B FE ....
U.S. RENAL CARE, INC. TL B 1L Redemption 100.0000
..90200P-AN-4 | 06/28/26 ........eevvvviiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 04/01/2023 . | .. . 06/28/2026 . [5.A FE ....
Redemption
..90351H-AE-8 |US FOODS INC TL 1L 1/22/28 ... |oenns . 06/30/2023 . . 11/22/2028 . [3.C FE ....
..90351H-AE-8 |US FOODS INC TL 1L 1/22/28 ..o |oenns . 04/01/2023 . . 11/22/2028 . [4.A FE ....
ULTRA CLEAN HOLDINGS TL B 1L
..90385Y-AD-3 08/27/25 ...ceovieiiiiiiiiiiiiiiiieeeeeeeeeeeees [ . 04/01/2023 . . 08/27/2025 . [4.A FE ....
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UNITED AIR LINES INC TL B 1L Redempt ion 100.0000
. 90932R-AJ-3 |04/21/28 oo [ . 06/30/2023 . | .evvieiiiininiiiiiiniinininnns e [ 1,262,329 |........ 1,262,329 |........ 1,249,614 |........ 1,249,585 |...cvvvvvennns [V R 12,930 |l [ RS 12,930 |l 0 fnns 1,262,515 [o.oovvvinnnnnns [V (186) |...covnnnn (186) [cvvvvvvnnnnnnnnnns 0 |[. 04/21/2028 . |3.B FE ....
WATLOW ELECTRIC MANUFACT TL B 1L Redempt ion 100.0000
.. O4254P-AC-4 103/02/28 .coooviiiiiiiiiiiii [ . 06/30/2023 . | .evvviiiiininiiniiiiiniinninns e [ 2,513 [eeiiiienes 2,513 [ 2,513 [ 2,513 [ [V FUSURRRRR (VO 0 | (VO 0 e 2,513 | (VO 0 | [V 162 . 03/02/2028 . |4.B FE ....
WEBER-STEPHEN PRODUCTS L TL B 1L Redemption 100.0000
COATETK-AN-1 110729727 oo [ . 06/30/2023 . | .. e e [ 3,750 [eevevrernnns 3,750 |oeeieeeins 3,739 [ooeeinnnnnn 3,740 |oooeeeieil [V FUSURRRRR [ 0 | [ 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 221 |. 10/29/2027 . [5.A FE ....
APPLECARAMEL BUYER LLC TL B 1L Redemption 100.0000
..96350T-AC-4 | 10/08/27 ....evvvvvvrrrnnnnnnnnnninnnninnnnninnnnnnnns [ oeeees B S O U F 4,938 |oeeiiiiinnns 4,938 [oinnnnns 4,900 |..oooeeennns 4,908 |...oooeeeenns 0 e 29 [, 0 s 29 [ 0 e 4,938 |.ooeiinnnnnn (VO 0 | [V 136 |. 10/08/2027 . |4.B FE ....
VERTICAL US NEWCO INC TL B 1L Redempt ion 100.0000
..DO000B-AD-4 | 08/11/28 .....evvvvrrvrnrinnninnninininiiiiiiiiininins [ eeeeen . 06/30/2023 . | evvriiiininniininiiiininniens e [ 1,222 |oiinnnnne 1,222 |l 1,222 ...l 1,222 |l [V FUSURRRRR (VO 0 | (VN 0 e 1,222 |ooeeeiienns (VO 0 | [V 132 |. 08/11/2028 . |4.A FE ....
BANIJAY GROUP US HOLDING TL B 1L
..FB456U-AB-9 | 02/04/25 ..o [ . 04/06/2023 . | BNP SECURITIES ... 975,000 927,137 |.... . 02/04/2025 . [4.A FE ....
BANIJAY GROUP US HOLDING TL B 1L Redemption .
..FB456U-AB-9 | 02/04/25 ..o [ L 04/01/2023 . | evvveiiiininiiiiiiiiiiiiiiinn e o0 e [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 34 |. 02/04/2025 . [4.A FE ....
INEOS ENTERPRISES HOLDIN TL B 1L Redempt ion
..G47700-Ad-4 |08/26/26 .....cevvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiees [ . 06/30/2023 . | .eeeniiiiiiie e ST [ 2,571 |l 2,318 |l (2,318) |.oeeeeeeeen 0 Jeeeeennnn 252 |eveiiiiiiinnns 0 s 252 |eveeiiiiiiinns 0 e 2,571 | (VO 0 | [V 123 |. 08/26/2026 . |3.B FE ....
Redemption 100.0000
..N2014A-AE-2 | CIMPRESS USA INC TL B 1L 05/17/28 . |....... . 06/30/2023 . | .. . 05/17/2028 . [4.A FE ....
..N2820E-AD-0 |EG AMERICA LLC TL B 1L 03/31/26 ... |..ccen . 06/30/2023 . . 03/31/2026 . (4.C FE ....
HUNTER DOUGLAS INC TL B 1L 02/26/29 Redemption 100.0000
CNBIZTFABB | ..o | e . 04/01/2023 . . 02/26/2029 . |4.B FE ...

..68371Y-AN-3 | OPEN TEXT CORP TL B 1L 01/31/30 ... |.....e. . 04/01/2023 . [BARCLAYS .. .486,875 |.. . 01/31/2030 . |2.C FE ....

I ... 500,000
Redemption 100.0000

..68371Y-AN-3 | OPEN TEXT CORP TL B 1L 01/31/30 ... |..ceee L 06/30/2023 . [ .eveeiieiiiiiiiieeeiiiiiees [ [ 5,288 [ 5,258 |..coeeeennnne 5,074 |oooiiiiiieennn. [ O [ OO 184 | 0 fooeeeeenne 184 |t 0 fooeeieene 5,258 |.ocoiiiieenns (I IO 0 foreeeiiiiiias (0 IO 86 |. 01/31/2030 . [2.C FE ....
..CO1020-AP-0 |Air Canada TL B 1L 08/11/28 ......... A..... L 06/30/2023 . [ .evveieiiiiiiiiieeeiiiieees [ [ 12,831 12,531 | 12,484 |............ 12,482 | [ O LU FO [ OO 50 | [ OO 12,531 i (I IO [ OO [\ O 397 |. 08/11/2028 . |3.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27
..C0787F-AB-8 A..... . 06/30/2023 . | .. . 05/10/2027 . |4.C FE ....
..C6901L-AH-0 | 1011778 BC ULC TL B 1L 11/19/26 ... |....... L 04/01/2023 . [ .eveeieiiiiiiiieeeiiiieees [ [ 769 769 oeeeiiiiiens 769 [eeeeeiiieenn 769 [0 |0 o0 0 o0 e 769 | (I IO 0 foreeeiiiiiias (0 IO 56 |. 11/19/2026 . 3.A FE ....
PANTHER BF AGGREGATOR 2 TL B 1L
..C8000C-AG-8 |04/30/26 .......eevereeiirieeaeeiiiieeeeeeiiiees [ eeeeens . 05/04/2023 . [ .evveieeiiiiiiiieeeiiiieees [ [ 2,113,020 |........ 2,113,020 |........ 2,113,020 |........2, 113,020 |ooooociiinnans 0 [0 | 0 o0 0 e 2,113,020 [ooeeeinnnnns (I IO [ OO 0 foeeiinns 57,746 |. 04/30/2026 . [4.A FE ....
BAUSCH HEALTH C0S INC TL B 1 L BANK of AMERICA SEC Mont
L.CO41BP-BD-4 | 02/01/27 o [ eeeees L 04/01/2023 . [ .evveieiiiiiiiieeeiiiieees [ [ 1,177,500 |........ 1,500,000 |........ 1,177,500 [ 0 o0 i 0 o0 i 0 el 0 e 1,177,500 |.. . 02/01/2027 . |5.A FE ...
Redemption
..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... L 06/30/2023 . [ .evviieeiiiiiiiee s [ [ 19,943 |............ 19,043 |............ 19,498 |............ 19,467 |..cceveennene [ OO 476 | 0 fooeeeeenne LY( T RO [ OO 19,943 | (I IO [ OO [\ O 434 |. 07/30/2029 . |3.A FE ....
ALBEA BEAUTY HOLDINGS SA TL B1 1L
L 1ZBAB-AM-5 | 04/22/24 ... C..... . 04/01/2023 . [Various .........cccceeeees foereiniinnnnneniies foeeeeenne 554,135 |........... 554,135 |..cceeeenns 550,923 |........... 553,133 | 0 foeeeene 1,001 | 0 foeeenne 1,001 | 0 foeeeenne 554,135 |oooeeeiiiinns (I IO [ OO 0 foeeiinns 11,208 . 04/22/2024 . |4.C FE ....
Redemption 100.0000
..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10/20/27 .. |C..... L 04/20/2023 . [ .eeeeieiiiiiiiiieeiieeees [ [ 557,750 |oeceenns 557,750 |ooeeeeeen 578,113 |........... 510,720 |.evveeennnne 0 foeens (12,603) |....evveeene 0 foens (12,603) |- 0 foeeeeene 557,750 [.evveeeeanne (I IO [ OO 0 foeeiinns 21,308 |. 10/20/2027 . (2.B FE ....
Redemption 100.0000
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |C..... L 04/01/2023 . [ .evveeeeeiiiiiiiieeeiiiees [ e 1,000 |ooociinenns 1,000 [oeeeeeeiinnnes 986 [eeveeeeiinens L7 [ U 13 | [ OO 13 | 0 fooeeieene 1,000 [oeveeeeeennee (I IO [ OO (0 IO 24 |. 11/05/2028 .|3.B FE ....
Redemption 100.0000
..82925B-AF-2 | ALTICE FINCO SA TL B12 1L 04/03/28 |C..... L 04/01/2023 . [ .evveeeeeiiiiiiiieeeiiiees [ e 1,266 |.ooceeeenns 1,266 |oooeeennnee 1,197 [oeieiiiiies [ O [ OO (1] T [ OO (1] AT 0 foreeeeene 1,266 [eveeeeennnee (O O [ OO (0 IO 23 |. 04/03/2028 . |3.C FE ....
ALTICE FINANCING SA TL B 1L Redemption 100.0000
..LO178U-AM-8 | 11/01/27 ... C..... . 04/17/2023 . | .. ....2,188 .2,188 |.. . 11/01/2027 . |4.B FE ....
..L2000A-AD-2 C..... . 05/01/2023 . [ .eeeeeiiiiiiiiiieciiiiiiiees e 25,226 [, 25,225 |............ 25,099 |............ 25,134 [oooeennnnnns [ L) PP [ L1 PP [ T 25,225 |ooeeiiunnnnns 0 |oeeiiiiine [ T 0 |ooeeiiiiiinnnn 528 |. 10/30/2026 . |4.A FE ....
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SAMSONITE IP HOLDINGS TL B2 1L Redempt ion 100.0000
..LBO30P-AK-4 | 04/25/25 ..o [ L 06/21/2023 . | evvveiiiiiiiiiiiiniiiiniiinns e e 529,635 |........... 520,635 |........... 529,565 |........... 529,607 [.....vvvvnnnnn 0 e 168 |l 0 s 168 |l 0 s 529,765 [...ovvvvvvnnns [V (130) frvvvvnnns [RED S 23,791 |. 04/25/2025 . |3.B FE ....
TRINSEO MATERIALS OPERATING TL B2 1L Redemption 100.0000
..L9339L-AK-9 |06/03/28 ...ooeveiiiiiiiiiiiieie [ . 06/30/2023 . | evveiiiiniiniinnnininiinnnens e [ 2,500 [oeeieiinnnns 2,500 |.ooooeeens 2,488 |............. 2,489 [ 0 e L PO 0 s L PO 0 e 2,500 |ooeiiiininnns (VO 0 | [V 92 |. 05/03/2028 . (4.B FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
..NB233B-AE-2 |07/24/28 .coooveeeeieeiiiiiiiieii D..... . 06/30/2023 . | .. e e [ 1,600 |............. 1,500 |oeevvvrnnnns 1,466 |..ooevennnns 1,467 [oevevevinnnnnns 0 e 33 [ 0 s 33 [ 0 e 1,500 [oovvevinnnnnnns (VO 0 | [V 94 |. 07/24/2028 . [2.C FE ....
CARNIVAL CORPORATION TL B 1L Redemption 100.0000
P2121Y-AN-8 06/30/25 ..oovviiiiiiiiiiiiiiiiiiiiieee C..... . 06/30/2023 . | .uvvieriiiiiiiiiiiiiiiiiiiiine e | 41,486 |............ 41,486 |............ 8,753 [.nnnnnnenn R,237 [ooininnnnnns [V PO (751) [onnnnnnnnnnnns [U (751) [onnnnnnnnnnnns 0 Joeeeeeeenn 41,486 |oooeeeeennn.s [ 0 Joeeeeeeeeeenn [ 1,020 |. 06/30/2025 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 20,587,289 24,132,256 22,360,071 18,006,230 0 57,001 0 57,001 0 22,461,700 0 (1,874,412) | (1,874,412) 725,080 XXX XXX
2509999997. Total - Bonds - Part 4 823,546,306 838,830,173 838,515,279 536,316,353 0 566, 189 0 566, 189 0 833,691,348 0 | (10,145,048)| (10,145,048) 18,225,711 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 823,546,306 838,830,173 838,515,279 536,316,353 0 566, 189 0 566, 189 0 833,691,348 0 | (10,145,048)| (10,145,048) 18,225,711 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
S. G. COWEN SECURITIES
..009158-10-6 | APD ....evvviiiiiiiiiiiiiiiiiiiiiiiaen [ e . 06/01/2023 . | CORP. ..eevvvvvvevviiniiinns Joeeeeeees 785.000 |......... 213,638 | | 235,952 |...ooeeens 241,984 |........ ({07 1 (VR [V R (6,032) |..cooeeeeennns [V R 235,952 |..oooiiieens 0 f...... (22,415)
..060505-10-4 |BANK OF AMERICA CORP .......eevvvvvvevemninnninnnns [eeeeenn . 06/26/2023 . | CORP. ...evvvvvvvviniiiinnns foeeeees 6,211.000 |......... LT O 207,209 |........... 205,708 |........ 91,500 |eeeeiiiinnnns (VR [V R 91,500 |oeeveiiiiiinns [V R 207,209 [o.evvveiennnnes 0 f..... (123,934)
..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B ....eevvvvvvvens [eeenns . 04/25/2023 . | INSTINET .oovvvvvrvnnnninns Jeeeeeennsd 997.000 |......... 325,308 |..oooiiiiiiiiiiieees e 178,014 |........... 307,973 |...... (129,959) [..vvvvvvvnnnnns (VO 0 ... (129,969 [...vvvvnnnnnnne 0 eeeennn 178,014 |oovevinnnnnns 0 f...... 147,294
.. 149123-10-1 | CATERPILLAR INC ..oooveeeeieiiiieee [ . 05/19/2023 . | CORP. ..evvvvvvvvrrrinrinins feeeeees 1,617.000 |......... 346,433 | | 339,795 |.oveeeenns 387,369 |....... (47,574) |.eeveeeeeeees (VO [V RO (47,574) |.ccoeeeeees 0 s 339,795 [ovvviviiininnns 0
..191216-10-0 | COCA-COLA CO ... B [P . 05/19/2023 . | CORP. ..evvvvvvvvrrrrnninins feeeeees 2,918.000 |.. ..185,614

..25746U-10-9 | DOMINION RESOURCES . 04/20/2023 . PPN (ST 50,150.000 |.. .3,075,198 (978,913)
05/11/2023 . | TENDER OFFER

..269438-10-0 |FIRST EAGLE ALTERNATIVE CAP . R 30,669.000 ..130,650 |. .32,089 |

..269438-10-0 | FIRST EAGLE ALTERNATIVE CAP .... . 05/12/2023 . [ Taxable Exchange ........ |..... 234,279.000 |.. ..998,029 |.... (118,824)
S. G. COWEN SECURITIES

..460690-10-0 | INTERPUBLIC GROUP ......cvvveveeeiiiiiiiieeiiiiis [ eeeeens . 05/18/2023 . [CORP. ....vevvveiiiiiiaans [eeeene 6,107.000 |......... 231,547 |..coooriiiiiiiinns [ 207,352 |vevennn. 203,424 ... 3,928 [oniiiiiiiil0 |0 f3,928 |, 0 foeeeenns 207,352 [oeeeieriinnns [V PO 24,19
S. G. COWEN SECURITIES

..46625H-10-0 | JP MORGAN CHASE & C0 ...evvevveuniiiiieiiiiiiiines | eeeeens . 06/26/2023 . [CORP. .....ovvvveiiiiiinans [eeeens 1,503.000 [......... 208,433 [.oeoveeriiiniinnns fornenienns 176,779 |........... 201,852 |....... (24,774) | (VO 0 fo.. (24,774) | 0 foreeeenns 176,779 |oveeeeennns [ PO 31,654
S. G. COWEN SECURITIES

..482480-10-0 | KLA CORPORATION .....vvveveeiiiiiieneeiiiineeenns [ eeeeans . 06/14/2023 . [CORP. ...ovvvveeviiiiiins [ 426.000 |.........203,971 |.oooiiiiiiiiiinns o 152,578 |.....eeen 160,615 |........ (8,087) foeeeeeeiinnes (U IO 0 foueeeen (8,037) [cvvvereeannnns 0 foeeeenns 152,578 |ooevvieeenns [V PO 51,393
S. G. COWEN SECURITIES

..580135-10-1 | McDONALDS N e . 05/19/2023 . [ CORP. ... [ O 2,393.000 |.. 597,438 |...........630,627 |....... (33,190) |.. .. (33,190) |... ....597,438 [.ooiiiiiinnn0 llll 109,340 ...l 109,340

..58933Y-10-5 |MERCK & CO INC ..ooerrenniiiiiiiiiiiiiieeiiees | e . 05/18/2023 . | Various [ T 11,716.000 |.. ..1,081,952 |........ 1,299,890 |...... (217,939) |.. .(217,989) |.evveeeeeeee 0 el 1,081,952 |0 [l 267,230 .. 257,230
S. G. COWEN SECURITIES

..504918-10-4 | MICROSOFT CORP .......eeveeeiiiiiiieeeiiiiieeeees [ aeeeees . 04/25/2023 . [CORP. ....eevveeeiiiiiiaees oo 4,459.000 |.. 727,712 |........ 1,069,357 |...... (341,645) [..oveveeeeeei0 |0 s (341,645) [oooeeeennnnn 0 727,712 00 ... 507,698 |....... 507,698

..595017-10-4 | MICROCHIP TECHNOLOGY INC ..eoevviiiiiiiiiiiiiins | eeeens . 04/04/2023 . [ STIFEL NICHOLAS ......... |...c.... 8,000.000 .. 419,876 |...........562,000 |...... (142,124) [oovveeeieee0 |0 s (142,124) [ooeeeeinnnn 0 o 419,876 |l 0ol 232,659 .. 232,659
S. G. COWEN SECURITIES

..68389X-10-5 | ORACLE CORP ......eeveieiiiiiieeiiiiiiiieeesiiiiees [ eeeens . 06/14/2023 . [CORP. ....ovvvveeiiiiiiiins foreees 10,857.000 |...... L O O A 870,263 |........... 887,451 |....... (17,188) [oeeeeeennnnes (U IO 0 fo.. (17,188) [evvveeeennnns 0 foeeeenns 870,263 |...ovvveeennnn 0 [...... 316,418 |....... 316,418
S. G. COWEN SECURITIES

..75513E-10-1 | RAYTHEON CO RAYTEHON ......ccooiiiiiiiiiiiiiiiines | eeeeens . 04/24/2023 . [CORP. ...ovvvvveiiiiiiaens [eeeens 7,812.000 |......... LIUNVZX B AU RO 533,581 [.......... 788,387 |...... (254,806) [.vvvveeernnnnes (U IO 0 f..... (254,806) [..vvvveeeannnns 0 foeeeenns 533,581 [ceeeeiiinnns 0 [...... 266,462 |....... 266,462
S. G. COWEN SECURITIES

..855244-10-9 | STARBUCKS CORP .......eevveviiiiiiiieiiiiiiiineeiis [ eeeeens . 05/19/2023 . [CORP. ....evvveeeiiiiiaans [eeeene 2,640.000 |......... 279,054 fovveiieiiiiiiinns [ 263,152 |.......... 261,888 |.......... 1,264 | (U IO 0 foeeeenns 1,264 [oeeeeeenns 0 foeeeenns 263,152 [oeeeieiiinns [V 15,902 |......... 15,902
S. G. COWEN SECURITIES

..91913Y-10-0 | VALERO ENERGY CORP ......ccevvvireeiiiiiiineeiiiis [ eeeeens . 05/19/2023 . [CORP. ....eevvvviiiiiiiaans [oeeene 2,356.000 |......... 263,000 [oviiiiiiiiiiiinns [ 306,313 [..oeennnn. 208,882 |.......... 7,431 [ (U IO 0 foeeeenns 7,431 [ 0 foeeeenns 308,313 [.uvviiiienns 0 [...... (43,218) |....... (43,218)

..931142-10-3 JWAL-MART ...ooeiiiiiiiiieeeiiiiieeeeeiiieeeeees | e . 06/01/2023 . [Various .......ccceeeeeuees foreee.s 10,7683.000 |...... 1,685,605 |...ccooeeeeeeieeinn e 1,527,404 |........ 1,526,086 |.......... 1,318 |, 0 loeeeeinnes 0 foeeenn. 1,318 oo 0 f...... 1,527,404 ). 0 ... 58,201 |........ 58,201
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S. G. COWEN SECURITIES
..629183-10-3 |EATON CORP PLC .....cccceeeiiiiiiiiiiiiiiiiiiiiiiiie oo . 06/23/2023 . |CORP. ..vvvvvvvvvvvvvnnnnnns |oveees 18,387.000 |....... 3,436,997 |ivvivriiiiiiiiiiins overenns 2,462,944 |........ 2,885,840 |...... (422,896) [...ooeeeennnn [ 0 ... (422,8%6) [.....0vnnnnee. 0 fooeeennn 2,462,944 | 0 f...... 973,083 |....... 973,053 |............ 31,626 |..ocevvn coeeeeie] ceeeeiininns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 17,330,354 XXX 15,584,310 16,308,524 (724,218) 0 0 (724,218) 0 15,584,310 0 1,746,044 1,746,044 141,697 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | ....... | 06/29/2023 . |PRIVATE PLACEMENT ....... | ....... 41,522.000 |....... 4,152,200 f...ccccceiiiiiii founnnns 4,152,200 |........ 4,152,200 |............... [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 4,152,200 |............... 0 foooiiinnnnnes [ PP 0 [oeeeeeee 139,887 |oovvveee weveeen| e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,152,200 XXX 4,152,200 4,152,200 0 0 0 0 0 4,152,200 0 0 0 139,887 XXX XXX
5989999997. Total - Common Stocks - Part 4 21,482,554 XXX 19,736,510 20,460,724 (724,218) 0 0 (724,218) 0 19,736,510 0 1,746,044 1,746,044 281,584 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 21,482,554 XXX 19,736,510 20,460,724 (724,218) 0 0 (724,218) 0 19,736,510 0 1,746,044 1,746,044 281,584 XXX XXX
5999999999. Total - Preferred and Common Stocks 21,482,554 XXX 19,736,510 20,460,724 (724,218) 0 0 (724,218) 0 19,736,510 0 1,746,044 1,746,044 281,584 XXX XXX
6009999999 - Totals 845,028,860 XXX 858,251,789 556,777,077 (724,218) 566, 189 0 (158,029) 0 853,427,858 0 (8,399,004) |  (8,399,004) 18,507,295 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 1 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)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............. Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieeieiiiiees et 0.00 [+nnueieeemnmnnaaee fermmmmnneeennnns foenereermnnnnerees Jornnnnnneerennnns [onnnrrrrnnn foernnnnnnnrernnnnn frrreeeennnnnns [O U FPPPTRTTTUTUPTRTI RPPOTPRTTTT FPTTTTUTTUPTRRTTUTY IRTTTTTTUUTY PPTTTTI RPN
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
WELLS FARGO SWAP
Variable Rate Interest
N/A Interest Rate Interest
WELLS FARGO SWAP ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/10/2022 |. 06/14/2029 |......eevevvnnn foeerees 7,500,000 |.. SOFR / (2.88) [--eeeeemmmuanee Joemmmmmnneermnnnns frareeermnnnnneees Joonnns 368,313 [.evveiiies o 368,313 |.......... 1,722 | fooee | foeeeee 91,515 tovvvin | i
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 0 368,313 | XXX 368,313 4,722 0 0 0 91,515| XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 368,313 | XXX 368,313 4,722 0 0 0 91,515| XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 368,313 | XXX 368,313 41,722 0 0 0 91,515| XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0| XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 368,313 | XXX 368,313 41,722 0 0 0 91,515| XXX XXX
Interest
TBA Forward . .. | Interest Rate ......... ‘N/A ........... Rate........... Wells Fargo w.ccee covivvvvvniniiiiinnnnnnns ‘ 06/14/2023 | 07/01/2053 ‘ ‘ ...... 15 000,000| L TTA4T6 . TTA476 [ |- . [ TN T TOTTIN
1469999999. Subtotal - Forwards - Other 77,476 77,476 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 71,476 77,476 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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)
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 368,313 | XXX 368,313 41,722 0 0 0 91,515| XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 77,476 | XXX 77,476 77,476 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 445,789 | XXX 445,789 119,198 0 0 0 91,515] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0
378,749 445,789 67,040 445,789 67,040 91,515 91,515

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

378,749 0

445,789

445,789

91,515

0999999999 - Gross Totals 67,040 0 67,040 91,515
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 445,789 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 (I, Vor V)

0199999999 - Total XXX XXX
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 Identification Description Fair Value Par Value Value Date (1, V or IV)

. VYVVCKRG3DVZZN70PB21 ..

Type of Asset Pledged

378,749

378,749

....... Vooonnn

0299999999 - Total

378, 74

378,749
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company
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
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ........ Short term investment from reverse repo program e 2,500,000 |-vevvvenenrrninne 2,500,000 |....... 07/03/2023 .......
000000-00-0 . ..| Short term investment from reverse repo program ... 34,000,000 |... 34,000,000 |....... 07/03/2023 .......
000000-00-0 . ..| Short term investment from reverse repo program ... .22,500,000 |... 22,500,000 |....... 07/03/2023 ..
000000000 ......... Short term investment from reverse repo program .......ocoeeoeocoeeceieieieieeccicicenenes | i Jroeeeeeeenn 2.0 e 5,439,618 |...eoeiesieeeicicecnene 5,439,618 |....... 07/03/2028 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 64,439,618 64,439,618 XXX
9999999999 - Totals 64,439,618 64,439,618 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 19,015,436  Book/Adjusted Carrying Value $ -oovveviieninns 19,015,436
2. Average balance for the year FairValue $ -ooovveeeiveeennnns 30,931,958 Book/Adjusted Carrying Value $ 30,931,958
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ............ 2,500,000 NAIC2 § ........... 61,939,618 NAIC3 § ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .ocrinne 0

E11



STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company
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
690353-2B-2 ......... LA ....833,333 |.. ....833,333 [....... 06/15/2024 ...
690353-3C-9 ......... | DFC AGENCY DEBENTURES . LA . 454,545 |.. . 454,545 05/15/2024
690353-3H-8 ......... [ DFC AGENCY DEBENTURES .... AL 2,733,245 |.. ..2,733,245 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES .... LA ... 3,642,862 |.. .... 3,642,862 |....... 09/20/2027 ...
690353-4W-4 ......... [ DFC AGENCY DEBENTURES .... AL .... 2,640,000 |.. .... 2,640,000 |....... 06/20/2027
690353-5H-6 DFC AGENCY DEBENTURES . 1.A .... 6,267,100 |.. ....6,267,100 |....... 04/20/2035 ...
690353-F9-3 DFC AGENCY DEBENTURES . 1.A .... 1,653,405 |.. .... 1,653,405 |....... 12/15/2033 ...
690353-M8-7 O 1.A .... 6,650,000 |.. .... 6,650,000 |....... 02/15/2028 ...
690353-SC-2 DFC US Agency Floating Rate 1.A .. ....... 06/15/2024 ...
690353-T5-6 DFC AGENCY DEBENTURES . 1.A .... 8,859,000 |.. .... 8,859,000 |....... 01/20/2035 ...
690353-X0-5 ......... LA .... 1,500,000 |.. .... 1,500,000 |[....... 07/15/2025 ...
690353-28-3 .........| DFC AGENCY DEBENTURES . LA .3,97,614 |.. . 3,967,614 07/07/2040
90376P-AB-7 ... INT DEV FIN CORP AL . 2,238,250 |.. . 2,238,250 04/20/2035
90376P-AC-5 ... INT DEV FIN CORP AGENCY DEBENTURES . LA .9,036,180 |.. . 9,036,180 01/20/2035
90376P-AT-8 ... INT DEV FIN CORP 1A ... 4,924,150 |.. ... 4,924,150 |....... 04/20/2035 ...
90376P-BR-1 ... INT DEV FIN CORP AGENCY DEBENTURES .... e A e 5,395,833 |.eeeeeeeeeeeeeaeenn 5,395,833 |....... 09/20/2032 ...
90376P-EU-1 .........| INT DEV FIN CORP AGENCY DEBENTURES .... N SRR LA ... 3,895,032 |.. .... 3,895,032 |....... 11/20/2037
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 65,392,279 65,392,279 XXX
0109999999. Total - U.S. Government Bonds 65,392,279 65,392,279 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
626300-CZ-8 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .......euunniiiiimniniiiiiiiiie e eeiiie e eeeniiee e .. .. 01/16/2025
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H .. 13,755,000 |.. 13,755,000 09/01/2030
62630W-FV-4 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL .1,810,000 |.. .1,810,000 05/15/2056
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT .. . 3,000,000 |.. . 3,000,000 12/31/2023
88034Y-U-8 .........| TENDER OPTION BOND TRUST RECEI GENERAL T ...16,671,666 |.. ...16,671,666 |....... 07/01/2041
97689R-AH-7 ......... WISCONSIN ST HSG & ECON DEV AU VAR = TAX .eeeeeeeenneeeeeemnneeeeeennneeeeemnnneeneennnnnns | ooosiiiiis freeeeennnn 1D FE e ) 1,910,000 |.eeoeeeeeeeeeeen. 1,910,000 |....... 04/01/2046 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 37,161,666 37,161,666 XXX
0909999999. Total - U.S. Special Revenues Bonds 37,161,666 37,161,666 XXX
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV ...iiivvriniiiiinniieseissi s s s ceeni e s s s s eaii s eannans IUTTURTTUIN SO 1.F FE . 3,600,000 |.. . 3,600,000 04/01/2035
05581K-AB-7 .........| BNP PARIBAS ...1.GFE .... 7,898,531 |.. . 7,908,732 01/10/2024
06053F-AA-7 .........| BANK OF AMERICA CORP .. ...1.GFE ... ... 2,777,566 |.. .. 2,777,408 |....... 07/24/2023 ...
06367D-3U-7 ... .| BANK OF MONTREAL CHICAGO ... ...1.AFE .... ... 19,900,672 |.. ...20,000,000 |....... 01/12/2024 ...
06417M-C4-5 BANK OF NOVA SCO ... JLAFE. ... 7,694,401 |.. .... 7,700,000 |....... 08/08/2023
12504K-AA-0 CONH INDUSTRIAL NV .2.BFE. .... 9,884,163 |.. .... 9,883,526 |....... 08/15/2023 ...
12658P-AA-2 CP CANYONS WFH ....... J1BFE. ...21,200,000 |.. ...21,200,000 |....... 09/01/2061
14338H-AA-4 CARMEL VALLEY SR LIVING . J1BFE. .... 7,350,000 |.. .... 7,350,000 |....... 09/01/2061
316773-CX-6 FIFTH THIRD BANCORP . 2.AFE . .... 8,869,948 |.. ... 8,905,942 [....... 01/25/2024 ...
35087M-AA-1 .........| 412 MADISON LLC ....1.BFE .... ... 2,500,000 [.. ... 2,500,000 |....... 06/01/2062
37331N-AD-3 .........| GEORGIA-PACIFIC LLC ...1.GFE ... ..4,992,309 |.. . 4,996,409 07/15/2023
40435R-0G-9 .........| HSBC BANK USA NA .... ...1.AFE .... 29,721,556 |.. 29,800,000 01/19/2024
46655F-AA-5 ......... [ JMA-RM LLC ....1.BFE ... .1,910,000 |.. . 1,910,000 03/01/2072
50247V-AA-7 .........| LYB INTL FINANCE BV ... ....2.BFE .... ... 3,996,979 |.. .... 3,996,961 |....... 07/15/2023 ...
526107-AD-9 .........| LENNOX INTERNATIONAL INC ....2.BFE ... ... 1,383,849 |.. ... 1,385,725 |....... 11/15/2023 ...
617446-8-2 .........| MORGAN STANLEY ...1.EFE .... ... 7,492,975 |.. .... 7,496,117 |....... 01/25/2024 ...
649538-BC-1 ......... [ NEW YORK LIFE GLOBAL .. . LAFE ... ... 14,995,578 |.. ...15,000,000 |....... 06/13/2025 ...
6944PL-2T-5 PACIFIC LIFE GF 11 .. -1.DFE. ... 15,002,004 |.. ... 15,000,000 |....... 06/16/2025
775109-AY-7 ROGERS COMMUNICATIONS . 2.CFE. ... 7,664,844 |.. ... 7,665,939 [....... 10/01/2023
78016E-2V-2 ROYAL BANK OF CANADA JLEFE. ... 16,086,224 |.. ... 16,081,473 |....... 07/29/2024 ...
842587-CU-9 ......... | SOUTHERN CO ...2.BFE ... .... 7,000,000 |.. .... 7,000,000 |....... 07/01/2023
85207U-AF-2 .........| SPRINT CORP ....2.BFE .... .8,024,273 |.. . 8,027,044 09/15/2023
86177T-AA-0 .........| STONE 2021 IRR TRUST .. ....1.BFE ... . 4,670,000 |.. . 4,670,000 03/01/2072
86565F-YF-3 .........| SUMITOMO MITSUI BANK NY .... ...1.AFE .... 14,699,189 |.. 14,700,000 01/18/2024
883920-AA-9 .........| THOMAS BRAX ADAM TRUST v |eeeeeee 1B FE L . 3,940,000 |.. . 3,940,000 04/01/2073
928668-BJ-0 ......... VOLKSWAGEN GROUP AMERICA ....eeeeeeeeeeeenneeeeeenneeeeeennneeeeeeenneeeeemnnnneneeernnnnnns | ooosiiiiis [eeeeeennnn 2AFE o o, 1,961,787 |.. ... 1,964,294 |....... 11/22/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 235, 166,848 235,459,570 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 235,166,848 235,459,570 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 300,559,127 300,851,849 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 37,161,666 37,161,666 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 337,720,793 338,013,515 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0
5999999999. Total - Preferred and Common Stocks 0 0
000000-00-0 ......... ATBT OP oo | [ 20 e e, 25,263,117 [oeeeeeeeeeeeeeeeeens 25,263,117
000000-00-0 ......... | SOCIETE GENERALE CP ...t | __________ | ............ TE i e, 15,000,000 |..eeeeuereeeeean. 15,000,000
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 40,263,117 40,263,117
000000-00-0 ... .| Key Bank Money Market Account . ...30,502,008 |.. ... 30,502,008 |..
000000-00-0 ... .| Huntington Bank Money Market Account .. P R ...30,501,870 |.. ...30,501,870 |..
000000-00-0 ......... Fifth Third Money Market Account .........cooeeeemmioiieemmmninneeemnnieeeeeenneeeeeennneeeeeee | oniiiie oo oo, 32,600,000 |.oeeeeeereeeeeeeen... 32,600,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 93,603,878 93,603,878
262006-20-8 .........| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. . . .. ..
| MONTANA-DAKOTA UTILITIES CP . | .... 1,398,882 |.. .... 1,398,882 |..
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company
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
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,428,856 1,428,856 XXX
9999999999 - Totals 473,016,644 473,309, 366 XXX
General Interrogatories:
1. Total activity for the year FairValue § --ooooeeerennnnns 48,817,622  Book/Adjusted Carrying Value § --ovooveeecinns 48,844,034
2. Average balance for the year FairValue $ -oovoveeveinennnns 494,185,616 Book/Adjusted Carrying Value $ o 494,355,525
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 120,000 [ (1 (V1 48,080,375 |.......... 64,452,451 |............ (235,421)|..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 120,000 [ (1 [V 1,236,753 |........... 1,236,753 |............ 1,236,753 |..
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o 120,000 .o 0 i 0 . 78,248,102 ... (24,994 ,637)|...ccceceenne 673,069 |..
GOLDMAN SACHS ..... . NEW YORK, NY ... 202000 | O o 0 i 0 | e (279,473) | e 0.
HUNTINGTON BANK . COLUMBUS, OH ... 202000 | O o 0 . 668,108 oo 670,700 |.. ..673,808 |..
KEYCORP (KEY BANK) .....cccveeeevne CLEVELAND, OH ..oooveeeeeeees o 120,000 [ O i 0 | 677,690 ... 58,982,551 |......... 94,291,355 |..
PNC BANK ..o CINCINNATI, OH ..o o 1..0.000 [ O 0 | (22,898,758)]........ (12,237,208)|........ (24,981,975)|..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 1 1 1
0199999. Totals - Open Depositories XXX [ XXX 0 0 106,012,271 87,831,138 71,657,590
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 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 106,012,271 87,831,138 71,657,590
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

106,012,271

87,831,138

71,657,590
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STATEMENT AS OF JUNE 30, 2023 OF THE Western-Southern Life Assurance Company

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 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |MONTANA—DAKOTA LIS [P O 0o 0 < PP B 1 PP {2 O <. 18 .72 . S AP PP PPPPPTN |
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,308,882 224 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,398,882 224 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,398,882 224 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 1,398,882 24 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiieuuun it ittt sttt ittt st et ettt s e st eee e e et eae s e e e e eas e e s e e es s e e e e e s e s e e e e s s s e e ee s s e s eesanesssesnbnnsssssnnns |SD ......... | ........... 04/01/2023 .......... | ............................. 0.049 | ..................................................................... 25,000 [..uiiiiiiiiiiiiii e 0 [ 682
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0 682
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... ieuuuuntiiiusunntitiiutss st st tuets st et eees s e s e eesa e s e st ee s e e e ee s s e s s ees s s e e ee s s s s s eeea s s sseseannasseasnnnnnns | .. ....| ........... 06/30/2023 .......... | ............................. 0.049 | 8,900,419 [..oiiiiiiiiiiiiiiiii s 0 fooriiiiiiiniii i 39,995
8309999999. Subtotal - All Other Money Market Mutual Funds 8,900,419 0 39,995

8609999999 - Total Cash Equivalents

10,324,301
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