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STATEMENT AS OF SEPTEMBER 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 20,286,625,578 |.....coeveririieiiniins [ 20,286,625,578 |........... 17,777,132, 742
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 25,879,049 | [ 25,879,049 |....coooennne 26,221,436
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 1,236,751,480 |..cccvvveneee 225,934,933 |........... 1,010,816,547 |............... 915,181,259
3. Mortgage loans on real estate:
B ISt HENS .o [ 4,400,015,974 oo [ 4,400,015,974 |........... 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 $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ... 86,232,523 ), cash equivalents
[ J 40,420,897 ) and short-term
investments ($ ..o 25,263,117 ) oo [ 151,916,537 [ [ 151,916,537 |..ccvvennee. 523,330,053
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 22,545,942 ..o e 22,545,942 |..ooovoi 23,349,895
7. Derivatives ............... ..1,007,580 |.. .. 1,007,580 |..coviriiicrnne 794,138
8. Otherinvested @sSets ...t [ 511,107,506 |.....ccccvrenvee 5,000,000 |..ccvreenene 506,107,506 |................ 463,656,612
9. ReCeiVabIes fOr SECUMEES .........eurueiiieiiiciiicisieie e 12,456,368 12,456,368 |.......ccccennne 7,092,531
10. Securities lending reinvested collateral assets . 42,676,113 |.. 42,676,113 |.. 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 26,690,982, 127 26,460,047,194 |.......... 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 ............cceurururieriueierneniieieieiseeeseeseieas [ 203,396,916 |......ccceunee. 15,716,451 | 187,680,465 |............... 153,885,281
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,668,818 | o 1,668,818 |.....ccvcveee 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 17,938,749 .o o 17,938,749 | 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. ..250,777,650 |.. 31,548,474 |..
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 1,639,100 |ovoviveveiiecieieeeicceees oo 1,639,100 .o 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoeorrrrnennnes 8,673 | 8,673 | (1 0
25. Aggregate write-ins for other than invested assets ...........cccccoveenienicneen v 25,490,373 [ [V 25,490,373 |..covvvinnn 11,802,329
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 27,198,088,644 |................ 278,208,531 |.......... 26,919,880,113 |........... 23,934,197,667
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt esenene e [oonenennens 1,888,171,120 [ e 1,888,171,120 |........... 1,429,233,953
28. Total (Lines 26 and 27) 29,086,259,764 278,208,531 28,808,051,233 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, 12,610,858 |...oovoeoecririeicres L 12,610,858 |.....oovvvvvrnne. 11,802,329
2502. Admitted Disallowed IMR ..o et 12,879,515 | [V 12,879,515 .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) 25,490,373 0 25,490,373 11,802,329




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

LIABILITIES, SURPLUS AND OTHER FUNDS

21,974,031,958
Modco Reserve)

Aggregate reserve for life contracts $
(including $

Current
Statement Date

2
December 31
Prior Year

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 142,813 [ 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 7,374,570
9.4 Interest Maintenance Reserve 307,658
10. Commissions to agents due or accrued-life and annuity contracts $ ...1,144,727 | accident and health
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 $ (1,253,776) on reallzed capltal gains (I0SSES) ...ocvvviers |ooveceeiicinnienns 24,377,763
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e .
16.  Unearned investment income .. 582,302 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 326,294 |...
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 $ ... 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 ($ ) reinsurers .
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 ...... ...176,420,354 |...
24.10 Payable for securities lending .. 526,508,681 |...
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 4,944,530 2,697,088
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 25,283,754 ,746 22,156,974 ,886
27. From Separate Accounts Statement 1,888,171,120 |........... 1,429,233,953
28. Total liabilities (Lines 26 and 27) 27,171,925,866 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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,633,625, 367 1,774,722,781
38. Totals of Lines 29, 30 and 37 1,636, 125,367 1,777,222, 781
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 28,808,051,233 25,363,431,620
DETAILS OF WRITE-INS
2501. Uncashed drafts and checks pending escheatment to the state 2,428,185
2502. Deferred Fee Income 1,292,135 |...
2503. Payable for Collateral on Derivatives ,
2598. Summary of remaining write-ins for Line 25 from overflow PAJE .ttt [ 77,335
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,944,530
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. Admitted Disallowed IMR
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) 12,879,515 0




STATEMENT AS OF SEPTEMBER 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 4.479,814,779 |........... 5,756,892,038 |............ 6,660,230, 161
2. Considerations for supplementary contracts with life contingencies................ccccceeeereveieieveeeeeeeeees e 500,818 |..oeeeecanee 457,225 | 600, 191
3. Netinvestment INCOME ..o ..875,366,038 |.. ..586,751,753 . 856,014,252
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (5,308,364)].. ....(494,547)/.. ....(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 643,616 |...cooveeeene 669,969 |....coeveereereen 878,781
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 943 | 1,027 [ 1,444
8.3 Aggregate write-ins for miscellaneous income .. 893,015 (2,764,015) 1,352,191
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 5,351,910,845 6,341,513,450 7,518,324,479
10, Death DENEFIS ..ottt e 95,464,948 |.............. 101,844,094 |................ 133,355,141
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 1,714,634 | 1,553,139 |ooie 2,402,151
12, ANNUILY DENETIS ...ttt e 440,004,752 |..cveeeenene 367,314,251 | 488,519,563
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 1,269,818 |.oooiiccne 1,368,549 | 1,813,616
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer s 0
15.  Surrender benefits and withdrawals for life contracts ..................... 1,456,547,311 917,275,924 |.. ..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 ..............cccceeeevevevevercrceeeeeeesee o 60,007,637 |......conve... 20,141,405 |....ccooenee 41,305,217
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 2,175,704 ..o 2,129,269 |..ccoovevnee. 2,787,857
19. Increase in aggregate reserves for life and accident and health contracts 2,577,898,017 4,076,319,389 4,637,979,495
20.  Totals (LINES 1010 19) ..ottt n e | 4,635,082,821 |............ 5,487,946,020 |............ 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 ................. 77,612,626
24. Insurance taxes, licenses and fees, excluding federal income taxes . 13,779,513
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (433,248) ... 1,337,290 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceueeeieeeereeeeeeeeeeeeeeie e e 389,360,130 |.ooeeeeenene 669,889,411
27. Aggregate write-ins for deductions ... 20,968,096 7,501,302 13,149,177
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 5,237,227,177 6,381,949,758 7,535, 163,654
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 114,683,668 |................ (40,436,308)|-...ccocvvevne (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) ....c.uuiuiriuriieuieeiriieisieeineseiseeeineeesseee sttt sssseses rossaesnassanes 114,683,668 |................ (40,436,308)]................ (16,839,175)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 73,914,305 63,616,899 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 40,769,363 |............. (104,053,207)|................ (82,359,240)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,467,332 (excluding taxes of $  ..covvvneeeee (4,916,535)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 2,846,072 4,109,815 (2,189,380)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 43,615,435 (99,943,392) (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 43,615,435 |................ (99,943,392)[....cccuvnene (84,548,620)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..4,100,326 ... 32,032,573 |.. (129,780, 155)|.. ..(68,473,272)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e e ST 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...51,858,863 |.. ... 15,642,344 |. ... 88,825,836
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(46,593,429)|.. ..(57,698,519)]|.. ..(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 ...............oococeeefoeeiecnens (1,286,945)
44.  Change in asset VAlUALION FESEIVE .............c.cccueueueeeeeeeceeeeeeeeeeeeaeeeeeseeeseae e e sesessae e e sesesssassssesesesnanaesoeseeeenennnas (70,723,911)
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 (141,097,414) (125,931, 164) 237,926,855
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,636,125,367 1,413,364 ,763 1,777,222 ,781
DETAILS OF WRITE-INS
08.301. Company OWNed Life INSUFANCE ......coccovevivevcreeieiiee ettt n s |er et 808,529 |...ccoveee (2,774,379) ..o (2,279,716)
08.302. MiSCEITANBOUS INCOME .......oeveeeeeeeececec ettt eseanaeas 10,364 |ooeeeene. 3,631,907
08,3003, ettt e et e ae e e e e et e ea et e e a et e e e et e eae et e ae e e e e et e eane e e aeeeenneeeaneeeeaneeenneenaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccoveieeneiiinic e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Securities Lending Interest Expense ..
2702. Pension EXpense ........ccccovniiiennne
2703. Miscellaneous EXpeNnSe ........ccoooooioiceeeniniccieeeeeeeeeee e
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocevieiiiiiniiiiie e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
£ 3010 T KOOSR U RN RSO PEUPR R PR NPT PR PR TR UPTRRURTRTOPIN
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
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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
............ 4,481,913,007 |...........5,757,141,945 |........... 6,666,374 562
................ 856,319,412 |...............568,304,739 |...............845,843,337
729,045 681,361 4,512,133
5,338,961,554 6,326, 128,045 7,516,730,032
............ 2,064,357,456 |............ 1,419,871,027 |........... 1,902,612,214
................ 380,986,387 |...............674,972,769 |................720, 340,217
................ 215,340,186 |................221,290,997 |................279,083,643
................................. 0 fooereerereereereeenneed 0 fciiiil0
50,676,285 61,449,245 75,993,581
2,711,360,314 2,377,584,038 2,978,029,655
2,627,601,240 3,948,544,007 4,538,700,377

...60,665,069 |..
..135,336,632 |.

... 13,569,637 |..
..283,277,347 |..

................................. 0 [0 o0
................. 15,030,182 |................. 12,811,796 |................. 17,368,093
................... 1,090,225 | (5,318) | 4,844
172,491,970 100,765,934 801,558

............ 2,486,158,468 |............2,968,850,353 |............ 3,677,549,898
............ 4,664,161,466 |............5,939,916,167 |............6,984,854,094
................ 130,684,658 |................123,549,213 |................ 177,238,458
................ 775,254,565 |............1,190,256,648 |............ 1,316,725,917
................................. 0 [0 o0
................. 50,337,070 |................. 39,511,789 |................. 55,902,027
5,363,837 18,109,077 26,124,577
5,625,801,596 7,311,342,894 8,560,845,073
(803,953) (1,293,949) (1,576,208)
(3,138,839,175) (4,341,198,592) (4,881,718,967)
................................. 0 [0 il 0
................................. 0 [0 Jnee...320,000, 000
................................. 0 [0 o0
............... 220,189,566 |................ 104,333,692 |................. 42,852,728
............... 150,000,000 |......coocveveercrrcerinnenes 0 foiiiicicicicel0
69,634,853 180,507,648 177,196,052
139,824,419 284,841,340 540,048,780
.............. (371,413,516)|.............. (107,813,245)|................197,030, 190
................ 523,330,053 |................326,299,863 |................326,299,863
151,916,537 218,486,618 523,330,053

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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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 INSUFBNCE ........ceuiiiiriieeieteieiiit sttt tesese sttt s e st ss s sesesese e sssssseseseseseseessssssenaeeneneeeaeneiene 160,151,523 |................ 150,304,642 |............... 197,705,473

3. Ordinary iNdIVIUAl GNNUILIES ...........ceviviveiiieieeieieiieeceete ettt essss et be s ssse s nafoeeeeeacnes 3,923,267,359 |........... 5,407,145,360 |........... 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 .....vovviveeeeeeeeeeeetetetceeeees et et steteteeeesesesesesstetesesesses s essssseteseseseas s ssasssesesesesnnnssssssssssesesessanefersesesesesnsens 421,268,113 |................ 218,312,393 |................ 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 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 4,504,686,995 |............ 5,775,762,3% |............ 6,690,247,258
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 4,504,686,995 |............ 5,775,762,3% |............ 6,690,247,258
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 8,112,720,781 |............ 9,260,810,414 |.......... 12,750,234, 794
15. Total (Lines 13 and 14) 12,617,407,776 15,036,572,809 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
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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 | & 2) XXX XXX XXX 43,615,435 (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 43,615,435 (84,548,620)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 1,636,125,367  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  1,636,125,367  1,777,222,781

B.  Use of Estimates in the Preparation of the Financial Statements

No Change.

C.  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

Effective January 1, 2023, the Company updated its valuation methodology on certain universal life reserves. This resulted in a change of statutory
reserve valuation that is required to be recorded directly to surplus rather than through the Increase in Aggregate Reserves for Life and Accident and
Health Contracts in the Summary of Operations. The Company has recorded $1.3 million as a decrease to surplus as a result of the change in valuation
bases through the Change in Reserve on Account of Change in Valuation Basis on the Summary of Operations.

Effective January 1, 2023, the Company, updated its accounting for interest maintenance reserves pursuant to INT 23-01. The impacts on the
Company's financials are discussed in note 131.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.  Debt Restructuring. None.
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C. Reverse Mortgages. None.

D. 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 September 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 September 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
74957E-AM-9 247,230 239,992 7,238 239,992 239,992 09/30/2023
76111X-ZU-0 14,334 13,605 729 13,605 13,605 09/30/2023
Total XXX XXX 378,685 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
September 30, 2023:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months 60,828,850
2. 12 Months or Longer 705,100,334
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months 2,127,761,188
2. 12 Months or Longer 6,433,646,706
(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.

E.  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 $525.4 million.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

7.1
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J.  Real Estate. No Change.

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

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

N. 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 1,007,580 — 1,007,580
* 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

O. 5% Securities. No Change.

P.  Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

R. 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.

In August 2023, the Company entered into a Pension Risk Transfer agreement with its parent, The Western and Southern Life Insurance
Company, to transfer risk and administration costs associated with the Company's pension benefit obligations in the amount of $54,572,004.

C. (1) Detail of Material Related Party Transactions

Reporting
Written Period Date
Date of Agreement Amount Due
Ref# | Transaction | Name of Related Party Nature of Relationship | Type of Transaction | (Yes/No) Due Date From (To)
The Western and Southern Other Transaction
0004 8/30/2023 | Life Insurance Company Parent Involving Services Yes 8/30/2023 | $ —

Options for Type of Transaction:

Loan

Exchange of Assets or Liabilities (e/g/, buys, sells and secured borrowing transactions)

Management Services
Cost-Sharing Agreement

Other Transactions Involving Services
Guarantee (e.g., guarantees to related parties, on behalf of, and when beneficiary is related party)

Other

7.2
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(2) Detail of Material Related Party Transactions Involving Services

Amount
Amount Based Charged
on Allocation | Modified or
Amount of Costs or Waived (Yes/
Ref # Name of Related Party Overview Description Charged Market Rates No)
0004 | The Western and Southern Life Insurance Company | Pension Risk Transfer Agreement | $54,572,004 | $54,572,004 [No

(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 September 30, 2023 has an outstanding balance of $63.0 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 $3.1 million in interest year-to-date. A collateral security deposit is not required to be
maintained with the Company.

11. Debt.

B. 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

3)

a.  Aggregate Totals

1. Current Year

(c) Activity Stock
(d) Excess Stock

2. Prior Year-end

(c) Activity Stock
(d) Excess Stock

Membership Stock

1. Class A
2. Class B

Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1 2 3
Total 2+3 General Account Separate Accounts
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
72,744,768 72,744,768 —
998,332 998,332 —
(e) Aggregate Total (a+b+c+d) 93,743,100 93,743,100 —
Actual or estimated Borrowing Capacity as
63 Determined by the Insurer 3,730,000,000 XXX XXX
(a) Membership Stock - Class A 15,630,053 15,630,053 —
(b) Membership Stock - Class B — — —
66,205,096 66,205,096 —
11,113,851 11,113,851 —
(e) Aggregate Total (atb+tc+d) 92,949,000 92,949,000 —
Actual or estimated Borrowing Capacity as
€3} 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 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to5 Years
20,000,000 20,000,000 — — — —
11B(2)b1 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)
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. Current Year General Account Total Collateral Pledged

3,745,900,585

3. Current Year Separate Accounts Total Collateral Pledged

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

Pledged

3,745,900,585

2,339,899,858

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

7.3

4,055,746,076
4,055,746,076

2,519,348,210

1,623,990,400
1,623,990,400

1,479,735,542
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b.  Maximum Amount Pledged During Reporting Period

3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 3,745,900,585 4,055,746,076 1,623,990,400
2. Current Year General Account Maximum Collateral Pledged 3,745,900,585 4,055,746,076 1,623,990,400
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 2,567,555,437 2,630,446,208 1,551,351,542
(4) Borrowing from FHLB
a. Amount as of Reporting Date
4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — — XXX
(b) Funding Agreements 1,623,990,400 1,623,990,400 — 1,626,502,686
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 1,623,990,400 1,623,990,400 — 1,626,502,686
2. Prior Year-end
(a) Debt — — XXX
(b) Funding Agreements 1,479,735,542 1,479,735,542 — 1,478,779,769
(c) Other — — XXX
(d) Aggregate Total (a+b+c) 1,479,735,542 1,479,735,542 — 1,478,779,769

b.  Maximum Amount During Reporting Period (Current Year)

1 2
General 3
Total 2+3 Account Separate Accounts
1. Debt 65,000,000 65,000,000 —
2. Funding Agreements 1,592,690,700 1,592,690,700 —
3. Other — — _
4. Aggregate Total (1+2+3) 1,657,690,700 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

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

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

12. 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.
13. 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.

I.  The Company has $12.9 million in special surplus funds related to the admission of disallowed IMR in its general account.
The sales of fixed income investments generating IMR losses comply with the Company's investment and liability management policies, and the
asset sales were not compelled by any liquidity pressures faced by the Company. The below table summarizes the disallowed IMR recognized by
the Company in its general accounts and insulated separate accounts, and the calculation of 10% of adjusted surplus used to determine the
maximum recognized disallowed IMR. In addition, the Company reviewed its estimated risk-based capital (RBC), with total adjusted capital

(TAC) adjusted for the current quarter value of the below adjustments to surplus, and determined it had greater than a 300% authorized control
level RBC after adjustment.
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14.

15.

16.

17.

18.

19.

20.

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

Calculation of Limitation
using Prior Quarter numbers | Current Reporting Period

(1) Capital & Surplus $ 1,666,587,168 XX
Less:

(2) Admitted Positive Goodwill $ — XX

(3) Admitted EDP Equipment & Operating System Software $ — XX

(4) Admitted Net Deferred Taxes $ 216,776,848 XX

(5) Recognized Disallowed IMR General Account $ — XX

(6) Recognized Disallowed IMR Separate Account $ — XX
(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6) $ 1,449,810,320 XX
(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%
goodwill limitation [Line 7*10%]) $ 144,981,032 XX
(9) Current Period Disallowed IMR Recognized in General Account XX $ 12,879,516
(10) Current Period Disallowed IMR Recognized in Separate Account XX $ —
(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period
Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7) XX 0.9 %

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.

C.

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

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.

Fair Value Measurements

A.

M

@

)

@

Fair Value Measurements at September 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: Industrial & miscellaneous — 7,678,516 — — 7,678,516
Bonds: Bank loans — 640,925 — — 640,925
Bonds: RMBS — 640,156 — — 640,156
Bonds: Exchange traded funds 6,363,900 — — — 6,363,900
Common stock: Unaffiliated 830,803,561 — — — | 830,803,561
Common stock: Mutual funds 83,471,609 — — — | 83,471,609
Preferred stock — 25,879,049 — — | 25,879,049
Derivative assets: TBA forward — 1,007,580 — — 1,007,580
Separate account assets * 17,555,871 46,322,231 — — | 63,878,102
Total assets at fair value 938,194,941 82,168,457 — —11,020,363,398]

*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.

Not applicable.

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

Investments in Level 2 include industrial and miscellaneous bonds, 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 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.
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B.

C.

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

Not applicable.

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 18,657,982,412 20,286,625,578 108,236,587 17,784,618,006 765,127,819 — —
Common stock: Unaffiliated** 924,546,661 924,546,661 924,546,661 — — — —
Common stock: Mutual funds 83,471,609 83,471,609 83,471,609 — — —
Preferred stock 25,879,049 25,879,049 — 25,879,049 — — —
Mortgage loans 4,086,839,197 4,400,015,974 — — 4,086,839,197 — —
Cash, cash equivalents, & short-term

investments 152,663,678 151,916,537 152,663,678 — — — —
Other invested assets: Surplus notes 43,248,426 46,760,708 — 43,248,426 — — —
Other invested assets: Residual tranche,

fixed income 23,452,193 22,879,470 — — 23,452,193 — —
Securities lending reinvested collateral

assets 42,676,113 42,676,113 42,676,113 — — — —
Derivative assets 1,007,580 1,007,580 — 1,007,580 — — —
Separate account assets 1,790,425,960 1,888,171,120 87,194,499 1,668,078,427 35,153,034 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (15,737,967,303)|  (16,236,125,118) — — (15,737,967,303)| — —
Cash collateral payable (1,146,875) (1,146,875) — (1,146,875) — — —
Separate account liabilities * (1,752,321,809) (1,803,332,434) — — (1,752,321,809) — —
Securities lending liability (526,508,681) (526,508,681) — (526,508,681), — — —

*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.

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 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.
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21.

22.

23.

24.

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

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.

D. Not applicable.

E.

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]

7.7



STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 SEPTEMBER 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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8.1
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STATEMENT AS OF SEPTEMBER 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? ........c ittt bbbttt a et eae e e h e e eh e e e b e e b e e bt e bt e a bt e abeeabeeaeesheeeheeebeenbeebeenbeenneannennne

If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt

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 F= (=N el i =g Lo L USSP

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 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....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 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: ...........cccccceeeeeeee
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
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiiiiiiiiiieeee e

287,585,868
497,511,400

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccioiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicicn. Yes [
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. ........ccociiiiiiiiie e $

8.1

228,733,209

291,560,304
520,293 603

LOLLne e

Yes[ 1 No[X]
I No[ 1 NALX]

...525,350,775
525,480,211
............... 526,508,681



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ...enveveeieteeieieiieieietes et ese et e e et ese st esesees e s e s ese s ese s es e s esessesessesesseses e s e s e s ese s esessesensesessesese s ess s ese s esensesesseseneesennas B
1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieieteteteeeee ettt et ettt ettt s se s et et et et e b e s et e se et s ss et e s et et esessss s eses et e s et et esnss s esesasetesesesnsnanas B 102,290,418
1.13 COMMETCIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt et s et et e e et et et et e s se s s e s et et e b e s e s e ss s et e s et et et et esesess s st et es et et esesn s esasesasesesesen TS 4,253,669,636
1.14 Total Mortgages iN GOOA STANAING .........coovevevereeeeeieeecieieteteteteeee ettt ettt s e s s s s s st et es et eseseaess s s seseseseassnasssasesenas $ 4,355,960,054

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 ...........c.ccoccueueveieececeeeeieeee et eessae et esensseeae s enesanaenas $ 13,416,402

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 30,639,518
1.43 COMMEICIAl IMOTIGAGES ... .vi ittt ittt ettt ettt e e bt e s bt e bt e bt e a bt e a bt ea et ee e e eRe e eh e e eb £ e b e e a b e e a bt em bt eab e eseesaeeebeenbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCeSS Of FOTECIOSUIE ............cccoveveueueueeeeeeieceie et e et a e eas sttt es e e s s s s s e s et esessanasssesesenas B 30,639,518
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoeirueriieeeececee e eeeeeae e $ 4,400,015,974

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 SEPTEMBER 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 SEPTEMBER 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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADAMA .o AL e Lo o, 445,207 | 28,476,138 oo [V RN RO 28,921,345 |........... 2,175,381
2. AIASKA .ot AK e Lo o, 45,985 | 10,098,776 [V RN RO 10, 144,761
3. Arizona ..... .. AZ 119,055,625 |. .. 120,553,952 |..
4. Arkansas .. .. AR RS 12,144,501 |. ... 12,516,011 |..
5. California .. ... CA ........ 625,146,202 |. .. 632,142,918 |..
6. Colorado ...... ... CO ........ 110,959,826 |. .. 111,487,960 |..
7. Connecticut .. . CT ....51,299,010 |..
8. Delaware ............. ... DE .21,075,166 |..

9. District of Columbia .
10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....

...6,002,413 |..
.. 317,180,692 |..
....90,014,615 |..

.15,330,436 |..
...25,299,179 |..

. ....309 939,264 |.
..88,074,448 |.
..14,648,7% |.
..25,145,682 |.

[=N-NeNoNeN-E-E-N-N- NN

14.  lllinois ... L ........ 175,876,408 |. .. 185,176,799 |..
15.  Indiana . . IN ..79,300,283 |. ....89,408,383 |..
16. lowa ..... LA ..29,576,587 |. .29,674,321 |..
17. Kansas . ... KS . ..42,262,634 |. .42,776,004 |..
18, KENIUCKY «ouvoveeieeeieieieieeeiee e KY |l 005,939,390 ... 55,279,507 61,218,897
19, LOUISIANG ..vovvvieiieieeieie it LA b [ 3,570,797 . 50,089,970 53,660,767
20. Maine ....... ..24,495 913 |. .24,508,342 |..
21.  Maryland . ..75,110,100 |. 0. ... 77,044,214 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA oL .. 248,266 ... 236,511,214 | (1 PSRRI RO 236,759,480

23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana

........ 147,146,313 | O e e 153,326,396 ............1,494,045
..90,890,709 |. ....93,528,5% |..
e 16,079,084 . .15,439,271 |..
.......... 55,728,877 57,980, 136
.......... 16,021,359 16,044,509 |............c.cceeeen. 0

28. Nebraska .. ....9,512,754 . ...9,556,967 |..

29. Nevada ........ . .eeen. 28,186,660 . .28,506,400 |.. .. 55,
30.  New Hampshire ...........cccccoccurininiiccicinnens NH oo L o 17,562 [ 48,755,846 48,773,408 |............ 3 131 631
31, NEW JEISEY ...oouiiiiicicicisesecciciceseenieias NJ o b . 2,365,296 ... 181,380,740 (L RO RO 183,746,036 |........... 6,581,369
32, New Mexico . .. NM .31,597,575 .31,651,349 |..

33, NEW YOrK ..cooeverececininerccicicieneneesciceneneeees NY i Ne 224,243 | 399,580 ..o O o oo 623,823

142,890,010 |.
6,914,805 |

127,900,335 |
..6.898.977 |

34. North Carolina ..
35. North Dakota

36. OO ...ccuueuee 260,126,890 |. .. 299,714,979
37.  Oklahoma . ..30,915,963 |. ....31,286,448 |..
38. Oregon......... ..48,524,557 |. ....48,811,838 |..

177,148,294 |.
..18,199,433 |.
..63,082,032 |.
....7,999,609 .
..53,751,897 |.

.. 197,132,426 |..
... 18,213,481 |..

.64,897,896 |..
...8,019,798 |..
.56,836,793 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

[=N-NeNoNeN-E-E-N-N- NN

44. Texas ....... 361,824,650 |. .. 365,539,746 |..

45.  Utah ..... ..45,911,038 |. ....46,140,268 |..

46. Vermont . ... 35,940,729 . . .35,945,915 |.. ,
47, Virginia ...cooccecececeneececccseeenecccsseneeeeeeee. VA o L 1,512,929 94,582,040 (U RO IO 96,004,969 |........... 3 826 2%
48, Washington ..........cccccceeeecccernnencvcccneeeee. WA o L 618,834 [, 98,593,519 99,212,353 |........... 2,325,108

49. West Virginia
50. Wisconsin ....

.. 14,460,673 |.
.. 79,161,380 |.

.17,350,325 |..
.80,233,981 |..

..1,509,095
..1,661,676

51, WYOMING eovevreeeeeeeinineneeeeeseneneeeneseeenenes WY e L e ,090 [ 5,975,010 [ 0 o oo 5,993,100 [.coovovreriercreiiine
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT ..
59.  Subtotal ......ccccooviiiiiiiicciiine e XXX e, 158,848,800 |.....4,344,535,472 | O | 0 [.4,508, 384,272 ... 8,112,720,781
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e oo o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e oo feiiii o o [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)........cccuevrveeirieinieirieiennns . XXX..... . 160,151,523 |..... 4,344,535 472 |..cooviineeceen 0 [ 0 [.0..4,504, 686,995 |..... 8,112,720,781
96. Plus Reinsurance Assumed. B O Y . FR | RN
97  Totals (All Business).... . . 160,151,523 |..... 4,344,535 472 | O [ 0 e 4,504,686,995 |..... 8,112,720,781
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 19,461,626 |........... 8,585,273 | [ [ 28,046,899 |....ooeoviiieiiene
99. Totals (All Business) less Reinsurance Ceded XXX 140,689,897 4,335,950, 199 4,476,640,096 8,112,720,781
DETAILS OF WRITE-INS
58001. MEX MeXico .......ccoooivvminvciiiciiicicciciecscsec e XXX ...2,340 |.
58002. ZZZ Other Alien .. o XXX..... .30,5% |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovveiiieieicicireenereseeeeee e XXX [ (U TN [V R (U TN [V R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 32,934 (11,409) 0 0 21,525 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 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 SEPTEMBER 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 SEPTEMBER 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 ..99.500 ....|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 ..99.500 ....|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 ..38.320 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oin
. 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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..|Western-Southern Group
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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 ..9.190 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee nnn
..|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 ..26.250 ....|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 X1 GP, LLC eeeeeeeeeeeeeeeeeeeeeeeeeeeees 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 NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee

...|Western-Southern Group .........cceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. L OH] e NIA....... 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....... FWPEI XI GP, LLC .. 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 XI 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......|.cccc weeet
...|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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..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|90-0989164 .. | ..ccovvvvvvees | eeverriiiiiiiien | e Fort Washington PE Opp Fund |11, L.P. ........ LOH ] 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
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NEA e | e Ownership.. .. 6.390 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
..| Western-Southern Group ...........cccccce. [oeeee 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPEO |11 GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. . . . | FWPEO 1V GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cccoeeeeees [nns 00000 .... | 85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... . FWPEO 1V GP, LLC .. .. | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... L OH] e NEA e | e Ownership ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. LOH ] NIA....... FWPEO 1V GP, LLC . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC . |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..... 00000 .... [47-1922641 ..
..... 00000 ....|81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... |87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... |26-1073669 ..

Frontage Lodge Investor Holdings, LLC ...
FWPEI I1X GP, LLC
FWPE! Mauna Kea GP, LLC ....
FWPEI SM 11 GP, LLC ...
FWPEI V GP, LLC ...

WS Real Estate Holdings LLC ... . | Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group

€cl

FWPEI VI GP, LLC ....

Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group ... |27-1321253 .. FWPEI VII GP, LLC ... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |87-3656912 .. FWPEI XI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 26-3806561 .. FWPED 11 GP, LLC .oeeeeeeeeeeeeeieeeeeeeeeeee Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |46-2895522 .. FWPEO 111 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|85-1463366 .. FWPEO IV GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . [92-1415079 .. GDR Capital, LLC .ooeeeeeeeeeiiiiiieieeeeeeees WS Real Estate Holdings LLC ... . | Ownership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group . [43-2081325 .. Gerber Life Agency, LLC ....ccceeiinnnnnnnnnee L OH..... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. [ 13-2611847 .. Gerber Life Insurance Company LNYL . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .... | 82-2495007 .. Grand Dunes Senior Holdings, LLC . ..NC..... . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ... |92-1277121 .. Hambright Road Apartments Venture, LLC ..NC..... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 88-3437673. Hampton Roads 0z Fund ................ .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |88-4269012 .. Henley Residences Holdings, LLC .. |WS Real Estate Holdings LLC Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .[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
..|Western-Southern Group .|86-0214103 .. Integrity Life Insurance Co .........cccuu.e. Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 34-1826874 .. IR Mall Associates LTD ......cceeeeeeeeieenennns Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 85-3569568 .. Jomax Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |83-1797000 .. Keller Hicks Inv. Holdings, LLC ............. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|87-2435757 .. Kemah Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|31-1705445 .. LaFrontera Holdings, LLC ... WS Real Estate Holdings LLC ... . | Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 83-3004899 .. Lennox Zionsville Inv. Holdings,LLC WSLR Holdings LLC ...covvvvveiiiiiiiiieiiieieeeees Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |35-2123483 .. LLIA, INC. weveeieiiiieiieeeeeeeeeeeeees .| The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 82-3826695 .. Lorraine Senior Inv. Holdings, LLC . WS Real Estate Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ...........cceene. .. | 47-2577517 .. Lytle Park Inn, LLC WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ...........ccc..... . | 47-3966673 .. Main Hospitality Holdings .....cccccevvveeenns WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF SEPTEMBER 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) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|83-4499681 ..| .. .. |Manchester Semmes 0Z Fund |1, LLC .............. AL NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee eiis
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .................. VAL NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee nnn
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|87-1271007 .. .P. FWPEI Mauna Kea GP, LLC Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC .. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |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 ........ccevvvveees |eeees 00000 ....|02-0593144 .. North Pittsburg Hotel LLC .......... L[WSALD NPH LLC ..o Ownership.. .37.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|45-2914674 .. NP Cranberry Hotel 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 .......ccceevveveee |eeeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeeeveeeenes L OH] e NEA e | e Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [81-1659568 ..

. 0836 ...|Western-Southern Group Pleasanton Hotel Investor 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 ........ccevvvveees |eeees 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I, LP |..NY.....|...... NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .... .. SC... . |WS Real Estate Holdings LLC . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...[Western-Southern Group ........cccceccees | nne 00000 ....|34-1998937 .. Queen City Square LLC Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance C(;

. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NEA e | e Ownership ..99.990 ....|Western & Southern Mutual Holding Co .
..... 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 .....ccceeeennnns .
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
WS Real Estate Holdings LLC ... Ownership..
.. |WS Real Estate Holdings LLC Ownership..
.. |WS Real Estate Holdings LLC Ownership..
. |WS Real Estate Holdings LLC Ownership..
WS Real Estate Holdings LLC ... . | Ownership..
WS Real Estate Holdings LLC ..........ccceeeees Ownership
The Western and Southern Life

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

..... 00000 .... [88-2894738 ..
..... 00000 .... |83-2672383 ..

TA Sawmi |l Land Partners, LLC .

. 0836 ...|Western-Southern Group
Tamiami Senior Inv. Holdings,LLC ...............

. 0836 ...|Western-Southern Group

WS Real Estate Holdings LLC ... . | Ownership..
WSLR Holdings LLC ...ccevveviriieiiiiiiiiiiiieeeees Ownership
The Western and Southern Life Insurance Co
......................................................... Ownership
Western & Southern Financial Group, Inc. . |Ownership..
.. |Western & Southern Financial Group, Inc. . |Ownership..
.. |WS Real Estate Holdings LLC . | Ownership..
. |WSLR Holdings LLC ............. .. | Ownership..
IFS Financial Services, Inc. ......ccccvvnes Ownership..
IFS Financial Services, Inc. . Ownership..
WS Real Estate Holdings LLC ... .... | Ownership..
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .........ccevvvvees |ees 00000 ... | 20-5542652 .. | ....ccccoviirs | eeviiiiiiiiiiii | i Tri-State Fund Il Growth LP .......cccoeeeennnnn L O L PPN ONNErSNIP.cceeeeeeeeieeieeieeeeeeeeeeee ..29.840 ....|Western & Southern Mutual Holding Co . |....NO.....]eeee o.on.

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

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ........oooooee [ oo TXuuuie] eeeece NTA e oo Ownership ..62.720 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee ein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|93-1867642 .. Sl Link Phase | Development, LLC ... WS Real Estate Holdings LLC ... Ownership.. ..46.770 ....|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC ... .. |WS Real Estate Holdings LLC Ownership.. .62.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. |WS Real Estate Holdings LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC .. . |WS Real Estate Holdings LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co . |....NO...
...No
..No.

..... 00000 .... |88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ....|31-0487145 ..
..... 00000 .... [83-2399724 ..

. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...[Western-Southern Group .......c.coveeveues | eenne 00000 .... |83-3418626 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1394672 ..
. 0836 ...[Western-Southern Group .........coeevenes | oenne 00000 .... |47-6046379 ..
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|88-3090843 ..

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co ...........cce... .
The Western and Southern Life Insurance Co .. |..
Three Choopt AA Inv. Holdings, LLC .
Timacuan Apt. Holdings,LLC ...
Touchstone Advisors, Inc. .... .
Touchstone Securities, Inc. ....ccccoeeiiinieens CNE .
Town Madison Holdings, LLC ....cceeveeveeeeeennnns . AL..... .

.. 9.580 .... |Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|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 .
.100.000 ...|Western & Southern Mutual Holding Co .
..47.000 ....|Western & Southern Mutual Holding Co .

288885858
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STATEMENT AS OF SEPTEMBER 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 ....|20-5542652 .. | ...cceevvveiis | eereeriiiiiiinen | i, Tri-State Fund Il Growth LP .......ccceeeeeennnns LOH ] NIA....... Tri-State Ventures |1, LLC ......vvvvvunnnnnnen 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 ....|31-1788429 .. Tri-State Growth Captial Fund LP .. Ownership ..12.500 ....|Western & Southern Mutual Holding Co .

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

..... 00000 ....|31-1788429 ..
..... 00000 .... [20-5542563 ..

Tri-State Growth Captial Fund LP ..
Tri-State Ventures II, LLC

.| Tri-State Ventures, LLC . Ownership..

.. 0.630 .... |Western & Southern Mutual Holding Co .
Fort Washington Investment Advisors, Inc. |Ownership

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

. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|31-1788428 .. Tri-State Ventures, LLC .....eevveeeeieiiiiiiinee . Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund I1-A, LP . |..FL.....]...... NIA....... 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 Ownership ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... .| Integrity Life Insurance Co . .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .... National Integrity Life Insurance Co ....... Ownership ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... The Lafayette Life Insurance Co . | Ownership ..29.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC . . | Western-Southern Life Assurance Co . .. | Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|36-4107014 .. Vinings Trace WS Real Estate Holdings LLC ..........ccceeeees Ownership ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC .... WS Real Estate Holdings LLC ..........ccceeenes Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 .... | 31-0846576 .. V&S Brokerage Services, Inc. ....... .| Western-Southern Life Assurance Co . . | Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... .| Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ WSLR Holdings LLC ...ccevveviriiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|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...ooeeeeeeeeeeeeeeeeeeeeeeeee | .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 ....... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. | .. OH.....] e e NIA oo [ ooeeeee Ownership .100.000 ...|Western & Southern Mutual Holding Co .

..... 00000 ....|31-1732405 ..

. 0836 ...|Western-Southern Group . Western & Southern Mutual Holding Co ... . |Western & Southern Mutual Holding Co ....... |Ownership..

The Western and Southern Life Insurance Co

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

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. LOH] s RE........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee nin

. 0836 ...|Western-Southern Group ........cceevvveees |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 . |....NO......|eeeee enis

. 0836 ...[Western-Southern Group .... O P 00000 ... |33-1058916 .. WSALD NPH LLC LPAL] NIA....... WS Real Estate Holdings LLC . Ounership ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...

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

[ Asterisk | Explanation |




STATEMENT AS OF SEPTEMBER 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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? ...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. .............. N/A

NO

AUGUST FILING

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

Explanation:

Bar Code:

9 2 6 2 2 2 0 2 3 4 9§ 0 0

g 2 6 2 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

9 2 6 2 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

9 2 6 2 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 3 4 4 1 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

g 2 6 2 2 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

g 2 6 2 2 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3
0 3
0 3

o o o o
I S S E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Western-Southern Life Assurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Interest Payable - Policy and Contract FUNAS ........ccocooioiiiiiieiiccee ettt eneaes [oeeeseseseseseaeenns 77,335 oo 87,196
2597.  Summary of remaining write-ins for Line 25 from overflow page 77,335 87,196
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STATEMENT AS OF SEPTEMBER 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 e et et e et e et e et e ee et e et e et e et e et eeeeeeeeeeereeeeeereene [eereeeeeeaend 642,973,689 |............ 1,198,345,442
2.2 Additional investment made after aCqUISItION .............ccciiiiiiiiiiiicce et sreesneenneennes [eeseeiennnenn 102,280,810 |
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 (2,414,868).......ccocvenne. (53,898)
7. Deduct amounts reCeived ON GISPOSAIS .........coovvvivevereeeeeeeeeeeeeeeeeee e e e e e sese e e eae s s s seseseaeseesasssseseseseseaeasesessesesssesessananans [oeeseasenennns 135,336,632 |................ 339,534,654
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii s [eeeseee e [0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-..eoe..... 4,400,010,977 ..
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) 4,400,015,977 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 142+3+4+5+6-7-8+9-10) .........ceceuiurireieierereeeeeeeeeiee e [eeeeeeieieeens 511,107,507 |.ccovevneeee 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) 506,107,507 463,656,612
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 4,894,846,124 |............ 7,162,092,552
3. Accrual of discount ... 53,999,537 |...cocoeevee 32,369,281
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 34,974,779 |...ocove. (77,813,067)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (19,962,154)|...ccvcvenneee (5,302, 146)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 2,260,147,892 |............ 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 76,947,081 |................ 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 1,097,479 |...ooeee 12,962,852
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............... (2,061,567)|...cccncvreeeenne 3,120,310
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 21,549,256,165 |.......... 18,925,651,898
12. Deduct total NONAAMItEEA BMOUNES ........c..iuviieieiieiiiei ettt seens [roneeninesninias 225,934,933 | 207,116,402
13. Statement value at end of current period (Line 11 minus Line 12) 21,323,321,232 18,718,535,496
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STATEMENT AS OF SEPTEMBER 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 [ 11,212,787,448 |............ 1,224,355,949 |................ 471,560,737 |.veeeeeenne (13,541,546).......... 10,878,614,631 |......... 11,212,787,448 |.......... 11,952,041,114 |......... 10,126, 152,608
2 Y [ - TSSOSO RRRPRRTSTSTRTIY USRI 5,763,286,582 |............ 3,448,366,138 |........... 2,982,928,750 |.....c.cceuvee 35,362,322 |............ 5,880,398,005 |............ 5,763,286,582 |............ 6,264,086,292 |........... 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 1,486,171,913 | 66,998,198 |.....ccoenvvee 87,524,615 |............... (38,358,856)|............ 1,495,681,388 |........... 1,486,171,913 |........... 1,427,286,640 |............ 1,504,399,591
L Y (@2 - PP SRUT TR URRSSTRTTY NSRRI 578,874,779 |...cccovvnvee. 17,332,001 |oocvcrinnee 30,838,828 |.......coeecee. 16,515,245 |................ 608,762,355 |............... 578,874,779 |.....ccoevnve. 581,883,197 |..covvvnene 508,555, 163
5. NAIC B () i bbbttt b ettt be s [er e 116,061,182 |.....ccovveeneee 3,125,413 [ 2,900,664 |................ (17,543,589)|....ccvcvnnve 151,063,701 |...co.ceeve. 116,061,182 |...cocvennee. 98,742,342 | 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 1,355,333 0 3,453 7,614,844 1,339,558 1,355,333 8,966,724 812,337
7. Total Bonds 19,158,537,237 4,760,177,699 3,575,757,047 (9,951,580) 19,015,859,638 19,158,537,237 20,333,006,309 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 [0 [0 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 27,635,872 ..o (L RSN [V (1,756,830)......cocvnvnee 27,876,040 |...ccovveneee. 27,635,872 |.....cccevvvnee 25,879,042 |................. 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 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [V 195,169 | [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 322 0 0 (315) 0 322 7 0
14, Total Preferred StOCK ..o 27,636,194 0 0 (1,757,145) 28,071,209 27,636,194 25,879,049 26,221,436
15. Total Bonds and Preferred Stock 19,186, 173,431 4,760,177,699 3,575,757,047 (11,708,725) 19,043,930,847 19,186, 173,431 20,358,885, 358 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:
NAICT $ o 0;NAIC2 $ .o 46,380,735 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 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 25,263,117 XXX 25,263,117 0 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 41,727,446 | 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 45,214,327 | 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 25,263,117 | 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) 25,263,117 28,749,998
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STATEMENT AS OF SEPTEMBER 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 YEAI) ........ccuiviierirereieiiiesiaesesessssssesesesessssssssesesessssssssesesssssssesesesasssssssesasassns  sestsssesesssnenssenes (39,842)
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..ottt s et s e e s e st et e st et e st e st et et et et e s et eeene Sabeaseassassassaresreaaesaesrnanis
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiieesesetesessessesese s s ssssesese s ss s sesesese s ssssss et et s ssssssesesesasasseses et s s s e s e s et s s ssnsesesesssssnsesesasans ehesisstatsstetana 1,047,423
S EST Y N e (0B To U T 4 =T (PP
Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteietieeitete ettt sttt ses bbb e st ses s ebe b s st s s s e b e s s se e s e bbbt s e seb e bbb s e s b et st s es b et s es s et ebesasanss eattsetetesasnenes 2,451,623
Considerations received/(Daid) ON tEIMINALONS ............ccc.eviiueieieiiietetetete et esese st s st ettt s esesese s sssssses et ssssssesese s sssssssesesesssssasaes et s ssssssesessssnanans ebesessstssiesana 2,451,623
440 17251 o PP PP PP PTRTOOS

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

Total foreign exchange change in BOOK/AJUSLEA CarmyiNg VAIUE ............coiiiiiiiiiiii ittt bbbt bbbttt bbbt bbbt abea eabeaseasestsarestesreareareare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+T+849) .......cccccuriiuiuirerriieieieieieiseeesese et sese s nsesesenens ebessestsssienanns 1,007,581

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicii bbbttt a et h e h et bt e b e e b e e b e e e b e e et e ehe e eh bt £ h e oAb e e b e e b e e bt e bt e et e eb e e sbeenbeenbeeabeeabe eeabeeareeareenteanreaeeaeearees

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.ii ittt ettt et et e et e e st e sa e e s e e s e e aseesseeseeeaeeeseeeseeaseenseans Saeesssessseassesseesanssnesneaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coiuiiitieiieii ettt res eesbeeibe s e e e e s e s sbeess eessasssessaessreesaessbessbesaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........cccceeieiiiiiiiis e
o S T Yor fo Lo g TR @70 (070 T B T o4 To T Y= PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........co.o...quum ......... 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 AGJUSTMENTS .......tiiiiiiiiiie ittt ree s e eseesae e se e sh e e sh e s s b e e s b e st e ee £obeeabeeaassae s she s she e sb e e sbeeabe Sesnoesneeaesaeeaaesaaesaaeeanens
Subtotal (Line 3.1 minus Line 3.2)

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

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cveiiiiieiieeiee ittt ettt e e e e shessbeesseasesesssassaessaeesreas

4.23 SSAP NO. 108 @QJUSTMENLS .....couiiiiiiitieitieiti ettt res cheeaiee e s e s b e s b e s b s ae s beebestssassaassaessaeesaeesreas

18] o) o) =TI (1o T oy o QUL I L= ST PTTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........ceiuiiitiiii ittt ettt ettt ettt eae e heeebeeebe e bt e bt ea bt eaeeeaeesh e e eh e e eheeeb e e beembeeabeembeen Sesmeeseesaesaaessaesaaesaaeannens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT ..ottt ettt et e st e st eas Seaeeseeaesae s e e s aaesaaesnnens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt e e e e et e e s e e e st e b e e nseans Saeesaseeseeaseesaaesaeesaesnaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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

Part A, SECHON 1, COIUMN 14 ......iuiiieiiieeieieeieeeceeiee ettt es et ees et es et es e es et es s e e s e e st e s s ees s es e eeses e st ense s et ees e n s s ens e ..1,007,581
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt s e e s s st es s et essass s sssesesesessssnensnsneneneesnes e 1,007,581
Part D, SECHON 1, COIUMN B ........iuiiiiiiieeieieie ettt a et s s e s 2 e e 2 s e s s s e s s es e e s s s e s e b s e s e s es s essnsensesenne fessebessntesantes 1,007,581
Part D, SECHON 1, COIUMN 7 .....oiiiiiieieiieeeieeeeeee e eetee et se e eseseeeeeee e esesesesee e e s eseeeeee e e aeseeee a2 e e seseseeee s e s e s eseees s nseaesesesasnansnsens  febibassasessesssssassereenanas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ittt sttt et et s b s s sie e e e e e seennesnesnes s 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 .......iuiieiiieeieiee ettt et ees et ees et ses s ees et ees s ees e ees s ees e b ees s ees e s ees e s eas s et e s ns s ees e b ens s ees e b st e s ensebenss fessebsantesantes 1,007,581
Part B, SeCtion 1, COIUMN T3 ... .. e e e e E e e R b e e E e e e e e e s e e e R e e e e e e e s e e s e e e e e s eeabeatees Sheebessessessessesteasesseaseaseas
TOtAl (LINE 7 PIUS LINE 8) ..ottt ettt s et s et et eseasas s sesesesesesesssnnsnssesesesenenensnees e 1,007,581
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt 2 e s e s s s e s s e s s e esessesessesenne fessebesntesntes 1,007,581
Part D, SECHON 1, COIUMN M0 ....ouiuiuriiieiieieieeeeeee e eteeeeees e eseseeeeeesessseseseseeaeeseseeeseea s e seseseeee e e sesesesee e e seseseeessansesesesesasnansnaess | febebsssasessesssssanasereananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt ettt st se e s siee e e sbee e e e snnesnes i 0

Part A, Section 1, Column 21 ..........cccevene
Part B, Section 1, Column 20 ...........c.cccene

Part D, SECHON 1, COIUMN 12 ...t a st e s e st e s e s e et e s e e et e ae e st e st e st ea e e st e st e st e st et et eneetee fheabeaseasesteatesressesresan e

Total (Line 13 plus Line 14 minus Line 15)

SI07

Book/Adjusted Carrying Value Check



STATEMENT AS OF SEPTEMBER 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 ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 11,941,023,503 |......... 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 ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 12,421,766,643 |......... 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 40,420,898 |............... 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) 40,420,898 520,047,114

S108




STATEMENT AS OF SEPTEMBER 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

EO1
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STATEMENT AS OF SEPTEMBER 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
000325326 ... MONTPELIER ... . 07/31/2023 .. ...0].. ... 301,449
000325412 ... KINGSBURY ... . 06/30/2023 .. ..0].. ... 156,738
000325446 .... EAST ORANGE .. . 08/31/2023 .. ...0].. ... 414,345
000325483 .... PUEBLO WEST .. .08/31/2023 .. ..0].. ... 374,453
000325578 ... NEW ORLEANS .. . 07/31/2023 .. ...0].. ... 166,681
000325611 .... VICTORVILLE .. .07/31/2023 .. ...0].. ... 518,661
000325734 .... . 07/31/2023 .. ...0].. .. 355,912
000325762 . WATERFORD WORKS . 06/30/2023 .. .0 315,109
000325802 . WORCESTER .. . 07/31/2023 .. .0 394,139
000325812 . LAFAYETTE . . 06/30/2023 .. .0 480,967
000325852 ... . 06/30/2023 .. ...0].. ... 269,247
000325872 .... . 06/30/2023 .. ..0].. ... 130,000
000325898 .... SPRINGTOIN ... . 08/31/2023 .. ...0].. ... 234,792
000325916 .... LUBBOCK ... .07/31/2023 .. ..0].. ... 162,282
000325930 ... ROBSTOUN ... . 07/31/2023 .. ...0].. ... 180,174
000326018 ... . 06/30/2023 .. ..0].. ... 500,076
000326075 ... . 06/30/2023 .. ...0].. ... 414,137
000326131 ... .08/31/2023 .. ..0].. .. 330,709
000326138 . SICKLERVILLE . 08/31/2023 .. .0 336,596
000326143 . ALLENTOUN .. .08/31/2023 .. .0 188,331
000326148 . LAKE WORTH . 08/31/2023 .. .0 395,658
000326166 ... RUSKIN . 06/30/2023 .. ..0].. ... 353,636
000326167 ... LANHAM . 07/31/2023 .. ...0].. ... 420,548
000326170 ... HYATTSVILLE .. .08/31/2023 .. ...0].. ... 366,000
000326199 .... PRINCETON . 06/30/2023 .. ...0].. ... 587,069
000326200 ... CARSON ... . 06/30/2023 .. ..0].. ... 725,000
000326213 ... . 06/30/2023 .. ...0].. ... 541,395
000326238 .... .07/31/2023 .. ...0].. ... 203,336
000326265 ... . 06/30/2023 .. ...0].. ...245,253
000326334 . READFIELD .. . 06/30/2023 .. .0 218,345
000326421 . FEASTERVILLE TREVOSE . 07/31/2023 .. .0 584,364
000326521 . WAYNESVILLE .. .07/31/2023 .. .0 131,176
000326533 . CLEVELAND .. . 08/31/2023 .. .0 280,400
000326553 . BARTLETT . 06/30/2023 .. .0 326,475
000326577 ... WARWICK .... . 06/30/2023 .. ...0].. ... 365,000
000326592 .... MIAMI .07/31/2023 .. ..0].. ... 486,450
000326718 ... SAINT ALBANS . . 08/31/2023 .. ...0].. ... 134,217
000326797 .... PARK CITY .... .07/31/2023 .. ..0].. ... 177,261
000326800 ... LAKE WORTH ... . 07/31/2023 .. ...0].. ... 362,825
000326814 .... HILTON .07/31/2023 .. ..0].. .. 230,000
000331246 . WYANDOTTE . 08/30/2023 .. .0 126,000
000331247 . WINCHESTER .08/30/2023 .. .0 230,000
000331249 . AMARILLO ... . 08/30/2023 .. .0 173,000
000331250 . COAL CITY .08/30/2023 .. .0 320,000
000331252 . BELLEVILLE . 08/30/2023 .. .0 300,000
000331253 ... OWINGS .08/30/2023 .. ..0].. ... 507,000
000331254 .... HAVERSTRAN ... . 08/30/2023 .. ...0].. ... 315,000
000331256 .... . 08/30/2023 .. ..0].. ... 156,000
000331258 .... PATASKALA ... . 08/30/2023 .. ...0].. ... 142,000
000331259 ... BRYANS ROAD .. . 08/30/2023 .. ..0].. ... 200,000
000331260 ... TULARE ... . 08/30/2023 .. ...0]. ... 110,000
000331261 ... BOWIE .... .08/30/2023 .. ...0].. ... 316,000
000331262 .... GORDONSVILLE ... . 08/30/2023 .. ...0].. .. 150,000
000331264 . WINSTON SALEM . 08/30/2023 .. .0 155,000
000331265 ... L0 PP PPPPI . 08/30/2023 .. ...0].. .. 119,000
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STATEMENT AS OF SEPTEMBER 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

000331266 ... DEWEY .... . 08/30/2023 .. ...0].. .. 134,000
000331267 ... HOUSTON . . 08/30/2023 .. ..0]..
000331268 .... . 08/30/2023 .. ...0]..
000331269 ... MADISON ... . 08/30/2023 .. ..0]..
000331270 .... DILLWYN .... . 08/30/2023 .. ...0]..
000331271 ... BRENTWOOD .. . 08/30/2023 .. ...0]..
000331272 ... MELBOURNE .. . 08/30/2023 .. ...0]..
000331273 . LUBBOCK . . 08/30/2023 .. .0
000331274 . BRONX ... . 08/30/2023 .. .0
000331275 . CARTERSVILLE . . 08/30/2023 .. 5. 230,435 .0 303,465
000331277 ... . 08/30/2023 .. 3. .. ... 153,538 |... ...0].. ... 301,000
000331279 ... HAZEL GREEN .. . 08/30/2023 .. 5. .. ... 102,025 ... ..0].. ... 165,000
000331280 ... RIO RANCHO ... . 08/30/2023 .. ...0].. ... 295,000
000331281 ... TALLADEGA . .08/30/2023 .. ..0].. ... 122,000
000331283 .... BROCKTON ... . 08/30/2023 .. . .. . ...0].. ... 318,000
000331284 .... MORENO VALLEY .08/30/2023 .. 4. .. ... 227,323 ... ..0].. ... 310,000
000331285 ... STATEN ISLAND . 08/30/2023 .. 3. .. ... 320,834 ... ...0].. ... 564,500
000331286 ... CHICAGO ... .08/30/2023 .. 4. .. ... 131,313 ... ..0].. .. 175,000
000331287 . CHARLOTTE .. . 08/30/2023 .. 4. . 81,868 .0 115,000
000331288 . WILL | AMSBURG . 08/30/2023 .. 4. 154,486 .0 270,000
000331289 . ZANESVILLE . 08/30/2023 .. 4. ..63,351 .0 ..84,500
000331290 ... NEWBURGH .08/30/2023 .. 4. .. ... 215,477 ... ..0].. ... 285,000
000331291 .... HORIZON CITY . . 08/30/2023 .. 4. .. ... 167,899 ... ...0].. ... 233,950
000331292 .... WAXAHACHIE ... .08/30/2023 .. ...0].. ... 275,016
000331294 .... . 08/30/2023 .. ...0].. ... 130,000
000331295 ... .08/30/2023 .. ..0].. ... 158,000
000331296 .... COVINGTON .. . 08/30/2023 .. ...0].. ... 244,000
000331297 ... CHICAGO ... .08/30/2023 .. ...0].. ... 129,900
000331298 .... . 08/30/2023 .. ...0].. .. 105,000
000331299 . ROCK HILL . 08/30/2023 .. .0
000331300 . ST JOSEPH . 08/30/2023 .. .0
000331301 . TRENTON ... . 08/30/2023 .. .0
000331302 . RIVER EDGE . 08/30/2023 .. .0
000331303 . SAN ANTONIO .. . 08/30/2023 .. .0
000331306 .... STREETSBORO . 08/30/2023 .. ...0].. ... 148,000
000331307 ... LANDOVER ... . 08/30/2023 .. ..0].. ... 305,000
000331309 .... . 08/30/2023 .. ...0].. ... 130,000
000331310 ... . 08/30/2023 .. ..0].. ... 100,000
000331316 ... . 08/30/2023 .. ...0].. .. 156,000
000331319 .... .08/30/2023 .. ..0]..
000331320 . SAINT PAUL . 08/30/2023 .. .0
000331321 . LILBURN . .08/30/2023 .. .0
000331325 . ELKHART . . 08/30/2023 .. .0
000331326 . CORAM . .08/30/2023 .. .0
000331327 . BOVEY .... . 08/30/2023 .. .0
000331332 ... MILWAUKEE . .08/30/2023 .. ..0].. ... 124,000
000331333 .... RIO RANCHO ... . 08/30/2023 .. ...0].. .... 18,000
000331334 .... OLIVE BRANCH . . 08/30/2023 .. ..0].. .. 100,000
000331335 ... PHILADELPHIA . . 08/30/2023 .. ...0]..
000331336 ... BROWNSVILLE .. . 08/30/2023 .. ..0]..
000331337 ... SAN ANTONIO .. . 08/30/2023 .. ...0].
000331338 .... MONROE .08/30/2023 .. ...0]..
000331339 ... HOUSTON . . 08/30/2023 .. ...0].. .. 113,000
000331341 . TERRY ... . 08/30/2023 .. .0 157,000

...0]..

000331342 ...

BESSEMER ...

. 08/30/2023 ..

66,000




STATEMENT AS OF SEPTEMBER 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
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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

000331343 .... MORTON ... . 08/30/2023 .. ...0]..

000331344 .... HOMESTEAD . 08/30/2023 .. ..0]..

000331345 ... ATLANTA ... . 08/30/2023 .. ...0]..

000331347 ... HIALEAH .... . 08/30/2023 .. ..0].. ... 375,000
000331348 .... HARTFORD . 08/30/2023 .. ...0].. ... 145,000
000331349 ... MONCKS CORNER .. . 08/30/2023 .. ...0].. .. 146,000
000331351 .... SCHNEIDER . 08/30/2023 .. ...0]..

000331353 . LOUISVILLE . 08/30/2023 .. .0

000331354 . VANCOUVER .. . 08/30/2023 .. .0

000331356 . SAINT PAUL . 08/30/2023 .. .0 173,000
000331360 ... CHERRY HILL .. . 08/30/2023 .. ...0].. ... 235,000
000331361 ... VANCOUVER . 08/30/2023 .. ..0].. ... 267,000
000331365 .... MONCKS CORNER . 08/30/2023 .. ...0].. .. 175,000
000331366 ... ANTIOCH ... .08/30/2023 .. ..0]..

000331367 ... ROCKFORD ... . 08/30/2023 .. ...0]..

000331368 .... MC LEANSVILLE .. .08/30/2023 .. ..0]..

000331371 ... CONCORD . 08/30/2023 .. ...0]..

000331372 ... MIRAMAR .... .08/30/2023 .. ..0]..

000331373 . BRONX ... . 08/30/2023 .. .0

000331374 . ROCHESTER .. . 08/30/2023 .. ..56,767 .0

000331376 . SAN ANTONIO . 08/30/2023 .. ..56,973 .0

000331377 ... LAREDO .08/30/2023 .. ..0]..

000331378 ... WORCESTER .. . 08/30/2023 .. ...0].. ... 170,000
000331379 ... EL PASO .... .08/30/2023 .. ...0].. ... 120,000
000331380 ... TRUCKSVILLE .. . 08/30/2023 .. ...0].. ... 167,000
000331381 ... INDIANAPOLIS . .08/30/2023 .. ..0].. ... 179,000
000331382 .... NORTH LAS VEGAS .. . 08/30/2023 .. ...0].. ... 134,000
000331384 .... JACKSONVILLE .08/30/2023 .. . . ...0].. ... 278,000
000331385 ... ROSENBERG . 08/30/2023 .. . 177,376 ... ...0].. .. 239,000
000331387 . FARMERSVILLE . 08/30/2023 .. 150,013 .0 207,000
000331388 . WOODRUFF ... . 08/30/2023 .. 142,419 .0 193,000
000331389 . CHARLESTON . 08/30/2023 .. 304,137 .0 465,000
000331390 . PICKERINGTON . . 08/30/2023 .. 246,878 .0 332,000
000331392 . FORT BRAGG . 08/30/2023 .. 303,068 .0 400,000
000331393 .... LANCASTER ... . 08/30/2023 .. ... 131,935 ... ...0].. ... 205,000
000331394 .... HALETHORPE ... . 08/30/2023 .. ... 184,838 ... ..0].. ... 273,000
000331395 ... . 08/30/2023 .. .. 173,694 ... ...0].. ... 220,000
000331398 .... . 08/30/2023 .. ..0].. ... 110,000
000331400 ... CAPE CORAL . 08/30/2023 .. . ...0].. ... 184,000
000331401 ... HALEDON . .08/30/2023 .. .. 162,09 |... ..0].. .. 245,000
000331403 . AUBURN . 08/30/2023 .. 199,841 .0 217,000
000331404 . AURORA ... .08/30/2023 .. 210,998 .0 280,000
000331408 . GREENBRIER . 08/30/2023 .. 272,021 .0 410,000
000331409 . ATLANTA . .08/30/2023 .. 431,555 .0 530,000
000331411 . FREDERICKSBURG . . 08/30/2023 .. 309,216 .0 359,000
000331412 ... PALM COAST .08/30/2023 .. . 172,973)... ..0].. ... 227,000
000331413 ... QUINCY ... . 08/30/2023 .. . 187,126 |... ...0].. ... 220,000
000331415 .... SPANAWAY . 08/30/2023 .. ..0].. .. 350,000
000331416 .... CENTERVILLE .. . 08/30/2023 .. ...0]..

000331417 ... . 08/30/2023 .. ..0]..

000331418 ... SIKESTON ... . 08/30/2023 .. ...0].

000331420 .... MERIDEN .... .08/30/2023 .. ...0].. ... 277,000
000331421 ... NORTHGLENN . 08/30/2023 .. ...0].. .. 325,000
000331423 . CLEVELAND HEIGHTS . 08/30/2023 .. .0 102,000
000331424 ... SYRACUSE ...ttt ittt r e s e e e s e e e e e e enaas . 08/30/2023 .. ...0].. .. 112,000
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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

000331426 .... ADRIAN . 08/30/2023 .. . .. .... 86,766 |... ...0].. ... 127,000
000331427 ... BELLE CHASSE . . 08/30/2023 .. 5. .. ... 159,352 ... ..0].. ... 210,000
000331428 ... SNELLVILLE ... . 08/30/2023 .. ...0].. ... 270,000
000331429 .... INDIANAPOLIS . . 08/30/2023 .. ..0].. ... 102,000
000331430 ... RIVERDALE .... . 08/30/2023 .. ...0].. .... 87,000
000331431 ... COLLEGE PARK . . 08/30/2023 .. ...0].. ... 284,000
000331433 .... GAINESVILLE .. . 08/30/2023 .. ...0].. .. 255,000
000331434 . RICHMOND ... . 08/30/2023 .. .0 215,000
000331435 . CYPRESS . . 08/30/2023 .. .0 154,000
000331436 . SUMTER . 08/30/2023 .. 5. 172,267 .0 226,600
000331439 .... RUSKIN ... . 08/30/2023 .. 5. .. ... 110,080 |... ...0].. ... 110,714
000331440 ... . 08/30/2023 .. 5. .. ... 101,589 ... ..0].. .... 88,000
000331442 .... EDINBURG ... . 08/30/2023 .. 4. .. ... 192,268 |... ...0].. ... 280,500
000331445 .... GROVETOWN .. .08/30/2023 .. 4. .. ... 136,554 ... ..0].. ... 198,850
000331447 ... LA VERNE ... . 08/30/2023 .. 5. .. ... 363,716 |... ...0].. ... 715,000
000331448 .... OCONOMOWOC . .08/30/2023 .. 5. .. ... 238,701 ... ..0].. ... 325,000
000331449 .... HOOVER . 08/30/2023 .. 4. .. ... 136,360 |... ...0].. ... 220,000
000331451 .... SPRING GROVE . .08/30/2023 .. 5. .. ... 143,807 |... ..0].. .. 190,000
000331452 . LANCASTER . 08/30/2023 .. . .. 73,335 .0 103,000
000331454 . ENOLA ... . 08/30/2023 .. 5. 123,559 .0 174,000
000331455 . SAN ANTONIO .. . 08/30/2023 .. 6. 182,134 .0 245,000
000331456 ... PRAIRIE DU CHIEN . .08/30/2023 .. . .. ... 110,871)... ..0].. ... 125,000
000331459 ... CROSBY . 08/30/2023 .. ... 6. .. L 172,251 ...0].. ... 235,000
000331460 ... MOUNT PLEASANT ... .08/30/2023 .. ...0].. ... 105,000
000331461 ... ELKINS PARK .. . 08/30/2023 .. . .. . ...0].. ... 318,000
000331463 .... .08/30/2023 .. . .. ... 120,169 ... ..0].. ... 200,000
000331464 .... . 08/30/2023 .. 5. .. ..o 115,425 ). ...0].. ... 170,000
000331465 ... PHILADELPHIA . .08/30/2023 .. 4. .. ... 100,464 |... ...0].. ... 149,000
000331466 .... WONDER LAKE .. . 08/30/2023 .. 5. .. ... 175,061 |... ...0].. .. 220,000
000331467 . FRIENDSVILLE . . 08/30/2023 .. . ..65,703 .0 107,000
000331468 . BOILING SPRINGS . 08/30/2023 .. . 125,834 .0 180,000
000331469 . AVA s . 08/30/2023 .. . ..57,785 .0 127,000
000331471 . KANNAPOL IS . 08/30/2023 .. 6. . 60,886 .0 118,000
000331473 . ALBUQUERQUE . 08/30/2023 .. 6. 213,183 .0 290,000
000331474 ... MCK INNEY . 08/30/2023 .. . .. ... 260,116 |... ...0].. ... 320,000
000331475 ... WALTERBORO ... . 08/30/2023 .. 6. .. L. 141,232). ..0].. ... 180,000
000331476 ... HUTTONSVILLE . . 08/30/2023 .. 5. .. ... 135,621... ...0].. ... 244,000
000331478 ... MAIZE ... . 08/30/2023 .. 5. .. ... 110,712)... ..0].. ... 130,000
000331480 ... SPRING ... . 08/30/2023 .. 5. .. ... 292,815 )... ...0].. ... 380,000
000331481 ... CORUNNA .08/30/2023 .. ... 6. .. ... 168,862 |... ..0].. .. 195,000
000331482 . WASHINGTON . 08/30/2023 .. . 300,148 .0 418,000
000331483 . CANTON .08/30/2023 .. 6. 323,751 .0 381,000
000331484 . BEAR .. . 08/30/2023 .. 6. 308,945 .0 409,500
000331486 . GASTONIA .08/30/2023 .. .0 154,000
000331492 . JAVAICA . . 08/30/2023 .. .0 380,000
000331494 .... HOLLIS ... .08/30/2023 .. ..0].. ... 200,000
000331495 .... BALTIMORE . . 08/30/2023 .. ...0].. .... 70,700
000331497 .... CHICAGO ... . 08/30/2023 .. ..0].. .. 152,000
000331499 .... CABOT ... . 08/30/2023 .. ...0]..

000331500 ... HOUSTON . . 08/30/2023 .. ..0]..

000331501 ... SENIOA ... . 08/30/2023 .. ...0].

000331502 .... TAYLOR ... .08/30/2023 .. ...0]..

000331503 .... MISSION . . 08/30/2023 .. ...0].. .. 112,000
000331504 . DENVER ... . 08/30/2023 .. .0

000331505 ... CHESTER ... . 08/30/2023 .. ...0]..
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000331506 ... HOUSTON . . 08/30/2023 .. .. 6.266 |.. ...0]..
000331507 ... PEORIA ... . 08/30/2023 .. ..0]..
000331508 .... BELLWOOD ... . 08/30/2023 .. ...0]..
000331510 ... . 08/30/2023 .. ..0]..
000331511 ... SYCAMORE . 08/30/2023 .. ...0]..
000331512 .... CONSTANTIA ... . 08/30/2023 .. ...0]..
000331513 ... MIAMIE ... . 08/30/2023 .. ...0]..
000331514 . CANDEN . 08/30/2023 .. .0
000331515 . ALAMO . . 08/30/2023 .. .0
000331516 . LOWELL .. . 08/30/2023 .. .0
000331518 ... DISTRICT HEIGHTS ... . 08/30/2023 .. . ...0].. .
000331519 .... MOUNT CLEMENS .. . 08/30/2023 .. ... 124,376 |... ..0].. ... 154,000
000331520 .... . 08/30/2023 .. ... 221,583 ... ...0].. ... 310,000
000331521 ... .08/30/2023 .. .. 139,033 ]... ..0].. ... 211,000
000331522 .... . 08/30/2023 .. ...0].. .. 80,000
000331523 ... .08/30/2023 .. ..0]..
000331524 .... . 08/30/2023 .. ...0].. ... 159,000
000331526 .... .08/30/2023 .. ..0].. .. 108,500
000331528 . LITTLE ROCK . 08/30/2023 .. .0
000331530 . LITTLE ROCK . 08/30/2023 .. .0
000331531 . JACKSON ... . 08/30/2023 .. .0
000331532 .... ROCKLEDGE .. .08/30/2023 .. ..0]..
000331533 .... WEST MEMPHIS . . 08/30/2023 .. ...0]..
000331534 ... CLEVELAND .... .08/30/2023 .. ...0]..
000331535 ... . 08/30/2023 .. ...0]..
000331536 .... LONGVIEW ... .08/30/2023 .. ..0].. .
000331537 ... FARMINGTON ... . 08/30/2023 .. ...0].. ... 375,000
000331538 .... OSAWATOMIE ... .08/30/2023 .. . . ...0].. ... 300,000
000331539 ... INDIANAPOLIS . . 08/30/2023 .. .. 221,953 ... ...0].. .. 354,000
000331540 . BUCKLEY .... . 08/30/2023 .. 443,305 .0 743,000
000331541 . INKSTER ... . 08/30/2023 .. ..75,036 .0 100,000
000331542 . JACKSONVILLE . . 08/30/2023 .. 181,046 .0 250,000
000331544 . NAMPA ... . 08/30/2023 .. 265,933 .0 337,000
000331545 . MONTEVALLO . 08/30/2023 .. 186,694 .0 225,000
000331546 .... BURR RIDGE ... . 08/30/2023 .. .. 315,130 ... ...0].. ... 377,000
000331547 ... . 08/30/2023 .. ..0].. .. 185,000
000331548 .... PORTSMOUTH ... . 08/30/2023 .. ...0]..
000331549 ... ALLYN .... . 08/30/2023 .. ..0]..
000331551 .... EL PASO . . 08/30/2023 .. ...0]..
000331552 ... COLOMBUS ... .08/30/2023 .. ..0].. .. 137,000
000331553 . ROCHESTER . 08/30/2023 .. 112,077 .0 158,000
000331554 . CROSBYTON .08/30/2023 .. ..59,402 .0 ..78,500
000331556 . RED CREEK .. . 08/30/2023 .. 102,671 .0 135,000
000331557 . NORTH RICHLAND HILLS .08/30/2023 .. 105, 135 .0 174,000
000331559 . HOMESTEAD ... . 08/30/2023 .. 226,037 .0 370,000
000331560 ... PORT LAVACA .. .08/30/2023 .. .. 141,230 ... ..0].. ... 195,000
000331561 .... FLAGSTAFF ... . 08/30/2023 .. ...0].. ... 202,905
000331562 .... BROKEN ARROW . . 08/30/2023 .. ..0].. ... 308,233
000331563 .... . 08/30/2023 .. ...0].. ... 135,000
000331566 ... FLORESVILLE .. . 08/30/2023 .. ..0].. .. 275,000
000331567 ... LONE GROVE ... . 08/30/2023 .. ...0].
000331568 ... WINNIE .08/30/2023 .. . . ...0].. ... 300,700
000331569 .... JACKSONVILLE . . 08/30/2023 .. .. 132,844 ... ...0].. .. 216,000
000331570 . ODESSA ... . 08/30/2023 .. 116,415 .0 192,000
000331571 ... ODESSA ... . 08/30/2023 .. .. 178,570... ...0].. .. 259,000
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000331572 ... MIDLAND ... . 08/30/2023 .. ... 242,384 ... ...0].. ... 325,000
000331574 .... GRANBURY ... . 08/30/2023 .. .. 112,815)... ..0].. ... 155,000
000331575 ... KNOXVILLE .... . 08/30/2023 .. ... 125,696 |... ...0].. ... 168,000
000331577 ... BLACK JACK ... . 08/30/2023 .. ... 145,008 |... ..0].. ... 193,000
000331579 ... LAREDO . 08/30/2023 .. .. 145,765 |... ...0].. ... 189,000
000331580 ... SOMERDALE .. . 08/30/2023 .. ...0].. ... 126,500
000331581 ... ODESSA ... . 08/30/2023 .. ...0].. .. 263,000
000331582 . CLAREMORE . 08/30/2023 .. .0 175,000
000331584 . DALZELL . . 08/30/2023 .. .0 115,000
000331585 . DAYTON . 08/30/2023 .. .0 229,500
000331587 ... BOISE .... . 08/30/2023 .. ... 167,833 ... ...0].. ... 261,000
000331588 ... LAREDO ... . 08/30/2023 .. ... 109,401 ... ..0].. ... 154,500
000331590 .... ATHENS ... . 08/30/2023 .. .. 124,178 |... ...0].. .. 165,000
000331591 ... MOUND VALLEY . .08/30/2023 .. ..0]..
000331592 .... . 08/30/2023 .. . ...0].. ... 390,000
000331593 .... .08/30/2023 .. .. 108,893 ... ..0].. ... 175,000
000331594 .... . 08/30/2023 .. ...0].. ... 124,000
000331595 ... .08/30/2023 .. ..0].. .. 105,000
000331596 . SILOAM SPRINGS . . 08/30/2023 .. .0 299,000
000331597 . MIDLAND .... . 08/30/2023 .. .0 295,000
000331598 . MYRTLE BEACH . 08/30/2023 .. .0 236,000
000331599 ... THE COLONY .08/30/2023 .. ..0].. .. 212,000
000331600 ... OMAHA ... . 08/30/2023 .. ...0]..
000331601 ... BATAVIA . .08/30/2023 .. ...0]..
000331602 .... EL PASO .... . 08/30/2023 .. ...0]..
000331606 ... NORFOLK ... .08/30/2023 .. ..0].. .
000331607 ... TOWN OF BELLEVILLE .... . 08/30/2023 .. ...0].. .. 235,000
000331611 ... NORTH LAS VEGAS .08/30/2023 .. ...0]..
000331617 ... NORTH LITTLE ROCK ... . 08/30/2023 .. ...0]..
000331618 . BALTIMORE . . 08/30/2023 .. .0
000331619 . BELTON . 08/30/2023 .. .0
000331620 . SPRING . 08/30/2023 .. .0
000331621 . MEMPHIS . . 08/30/2023 .. .0 . 71,000
000331622 . SAGINAW . . 08/30/2023 .. .0 113,275
000331623 .... GRAYSON ... . 08/30/2023 .. ...0].. ... 390,000
000331626 ... FREEPORT . 08/30/2023 .. ..0].. .. 157,000
000331627 ... OKLAHOMA CITY .. . 08/30/2023 .. ...0]..
000331628 ... LANCASTER ... . 08/30/2023 .. ..0]..
000331629 .... SCHENECTADY .. . 08/30/2023 .. ...0]..
000331630 ... PINE BLUFF ... .08/30/2023 .. ..0]..
000331631 . BUFFALO . . 08/30/2023 .. .0
000331632 . KATY .. .08/30/2023 .. .0
000331633 . PHARR ... . 08/30/2023 .. .0
000331634 . CINCINNATI .08/30/2023 .. .0
000331635 . NORTH RICHLAND HILLS . 08/30/2023 .. .0
000331636 ... HYATTSVILLE .08/30/2023 .. ..0].. ... 137,000
000331637 ... DALLAS . 08/30/2023 .. ...0].. ... 103,000
000331638 .... STONE MOUNTAIN ... . 08/30/2023 .. ..0].. ... 105,000
000331639 .... LEWISVILLE . 08/30/2023 .. ...0].. .. 110,000
000331640 ... CAMBRIDGE SPRINGS . 08/30/2023 .. ..0]..
000331641 ... ALBUQUERQUE .. . 08/30/2023 .. ...0]. ... 104,500
000331642 .... DETROIT .08/30/2023 .. . ...0].. ... 101,000
000331643 .... KILGORE . 08/30/2023 .. .. 156,469 |... ...0].. ... 256,000
000331644 . FORT SMITH . 08/30/2023 .. .0 ..69,000
000331645 ... EASLEY .. . 08/30/2023 .. ...0].. .. 146,000
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000331646 .... AUSTIN ... . 08/30/2023 .. ...0].. ... 117,000
000331647 ... OMAHA ... . 08/30/2023 .. ..0].. ... 101,000
000331648 ... DOUGLAS ... . 08/30/2023 .. ...0].. .. 67,000
000331649 .... LAGRANGE ... . 08/30/2023 .. ..0]..
000331651 ... HOLSTEIN . 08/30/2023 .. ...0]..
000331652 .... LAKE WORTH ... . 08/30/2023 .. ...0]..
000331653 .... BUFORD ... . 08/30/2023 .. ...0]..
000331654 . LUBBOCK . . 08/30/2023 .. .0
000331655 . ORLANDO . . 08/30/2023 .. .0
000331656 . SI0UX CITY . 08/30/2023 .. .0
000331657 ... SHREVEPORT ... . 08/30/2023 .. ...0].. .
000331658 ... . 08/30/2023 .. ..0].. ... 109,000
000331660 ... STONE MOUNTAIN ... . 08/30/2023 .. ...0].. .. 115,000
000331661 ... AUBURNDALE ... .08/30/2023 .. ..0]..
000331662 .... . 08/30/2023 .. ...0]..
000331663 .... GREECE ... .08/30/2023 .. ..0]..
000331664 .... UVALDE ... . 08/30/2023 .. ...0]..
000331665 ... .08/30/2023 .. ..0]..
000331666 . COLUMBUS . 08/30/2023 .. .0
000331667 . MAYWOOD . . 08/30/2023 .. .0
000331668 . TWO RIVERS ... . 08/30/2023 .. ..43,500 .0 ..79,000
000331669 ... TARPON SPRINGS ... .08/30/2023 .. ... 122,547 ... ..0].. ... 200,000
000331670 ... TEKAMAH . . 08/30/2023 .. ... 101,502 ... ...0].. ... 160,000
000331672 .... OCALA ... .08/30/2023 .. ... 126,084 ... ...0].. ... 197,000
000331673 ... WYOMING .... . 08/30/2023 .. ... 123,998 |... ...0].. ... 198,000
000331674 ... FRANKLIN ... .08/30/2023 .. 111,515 ..0].. ... 222,000
000331676 ... LAKE CITY .... . 08/30/2023 .. ... 133,364 ... ...0].. ... 167,000
000331677 ... PORT ARTHLR .. .08/30/2023 .. ... 119,634 ... ...0].. ... 155,000
000331678 ... RUSSELLVILLE . 08/30/2023 .. .. 163,451 ... ...0].. .. 258,000
000331679 . PROVIDENCE VILLAGE . . 08/30/2023 .. 167,525 .0 247,000
000331680 . RUSKIN ... . 08/30/2023 .. 157,888 .0 227,050
000331681 . . 08/30/2023 .. .0 315,000
000331682 . . 08/30/2023 .. .0 175,000
000331683 . . 08/30/2023 .. .0 149,900
000331684 .... . 08/30/2023 .. . ...0].. ... 255,000
000331685 ... GROVETOWN .. . 08/30/2023 .. ... 254,858 |... ..0].. ... 442,000
000331686 ... HAMPTON ... . 08/30/2023 .. .. 129,611]... ...0].. ... 221,000
000331687 ... LAGRANGE ... . 08/30/2023 .. ..0].. .. 102,000
000331689 ... RICHMOND ... . 08/30/2023 .. ...0]..
000331690 ... GRAND ISLAND . .08/30/2023 .. ..0]..
000331691 . HAMPTON ... . 08/30/2023 .. 197,847 .0
000331692 . RICHMOND ... .08/30/2023 .. 174,331 .0
000331693 . CRYSTAL LAKE . 08/30/2023 .. 156,442 .0
000331695 . .08/30/2023 .. 514,222 .0
000331696 . . 08/30/2023 .. 145,517 .0
000331697 ... .08/30/2023 .. . ..0].. .... 80,000
000331698 .... KENNESAW ... . 08/30/2023 .. ... 234,912)... ...0].. ... 320,000
000331700 .... SALVISA .... . 08/30/2023 .. ... 200,071 ... ..0].. ... 323,000
000331701 ... SOUTHAVEN .. . 08/30/2023 .. ... 123,235 ... ...0].. ... 204,500
000331703 .... . 08/30/2023 .. ... 146,407 |... ..0].. ... 238,000
000331704 .... RIO RANCHO ... . 08/30/2023 .. ... 130,595 |... ...0]. ... 173,000
000331705 ... OAKLAND .08/30/2023 .. .. 435,969 |... ...0].. ... 500,000
000331706 ... CAPE GIRARDEAU . . 08/30/2023 .. ...0].. .. 104,000
000331709 . BARTLETT ... . 08/30/2023 .. .0 177,000
000331711 ... OTISFIELD .. . 08/30/2023 .. .. 125,821]... ...0].. .. 178,000
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000331713 ... SAN ANTONIO . 08/30/2023 .. ... 180,200 |... ...0].. ... 230,000
000331714 ... NORTH HAVEN . 08/30/2023 .. ... 160,568 |... ..0].. ... 261,000
000331715 ... EVANSVILLE ... . 08/30/2023 .. ... 118,809 ... ...0].. ... 190,000
000331716 ... .. | HAGERSTOIN ... . 08/30/2023 .. ... 200,370 ... ...0].. ... 258,000
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 613,692 0 78,232,528
000331257 CONVERSE ... e eeeee e e e eeeee e e e e e e e e e e e e e e e e e e nnn e e e eeennn e e e e ennnanneeeennnnnnneeennnnns | oveeeeeeennnneeeeennnas ) SRR RPN ISR 08/30/2023 146,663
000331308 .... . 08/30/2023 .. ... 180,000
000331315 .... PIEDMONT ... .08/30/2023 .. ... 120,000
000331328 .... GAFFNEY . 08/30/2023 .. ... 136,000
000331357 ... PLATTE CITY .. . 08/30/2023 .. ... 109,000
000331358 .... PIKEVILLE . . 08/30/2023 .. .. 117,000
000331359 . TUCSON ... .08/30/2023 .. 127,000
000331364 . CARNEYS POINT . 08/30/2023 ..
000331370 . LAKE WALES . 08/30/2023 ..
000331383 .... CHARLOTTE ... . 08/30/2023 .. .
000331410 .... ARNAUDVILLE .. .08/30/2023 .. ... 110,000
000331432 .... . 08/30/2023 .. ... 122,000
000331437 ... MOORESVILLE .. .08/30/2023 .. ... 219,000
000331443 .... DIAMONDHEAD .. . 08/30/2023 .. . ... 130,000
000331446 .... SEMMES ... . 08/30/2023 .. ... 132,255 ... ... 150,000
000331457 ... BAKER ... . 08/30/2023 .. ... 107,674 ... ... 133,000
000331458 .... SPOTSYLVANIA . . 08/30/2023 .. .. 147,845 ... ... 190,000
000331479 . MARATHON . 08/30/2023 .. ..75,000
000331487 . CORBIN ... . 08/30/2023 .. 159,000
000331488 . CONNERSVILLE . . 08/30/2023 .. ..99,500
000331489 ... RAYMOND . 08/30/2023 .. .. 136,000
000331491 .... LONG LAKE . | . 08/30/2023 ..
000331493 .... PIEDMONT ... .08/30/2023 ..
000331527 ... POCAHONTAS . 08/30/2023 ..
000331543 ... RICHLANDS .. .08/30/2023 ..
000331564 .... . 08/30/2023 .. .
000331576 .... TEXARKANA . .08/30/2023 .. ... 123,600
000331578 ... SANDY ... . 08/30/2023 .. ... 431,000
000331586 . TULSA . .08/30/2023 .. ..89,000
000331589 . CONWAY . 08/30/2023 .. 176,300
000331615 . BELDING . .08/30/2023 .. 122,000
000331616 . APOLLO . 08/30/2023 .. 147,000
000331650 . PROSPECT .08/30/2023 .. 110,000
000331659 .... SIDNEY . 08/30/2023 .. .. 68,600
000331688 ... WEATHERFORD .. .08/30/2023 .. .
. 08/30/2023 .. ... 121,098 ... ... 158,000
3,511,893 4,822,913
............................................ 03/01/2022 O ovneneeerenrineeeevenneeeeennnn 4,214,695 [ 127,760, 350
. 03/02/2022 .. 0. ...97,494,960
. 03/21/2022 .. 0.
.07/26/2022 .. 0.
. 03/31/2022 .. 0.
NORTH VENICE . .01/09/2023 .. 0]... .
ST. LOUIS ... . 07/19/2023 .. .. 47,000,000 .. 78,000,000
WARRENSVILLE HEIGHTS . 07/25/2023 .. .. 15,234,000 .. 37,000,000
........ . 07/25/2023 .. ...25,949,000 .. 563,200,000
PITTSBURGH . 07/25/2023 .. .. 23,278,000 .. 43,150,000
TULSA ... . 07/28/2023 .. .. 32,600,000 .. 50,000,000
TAMPA ... . 09/12/2023 .. 30,000,000 ... . 100,000,000
L= PP PPPPPI 09/21/2023 32,000,000 64,000,000
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0599999. Mortgages in good standing - Commercial mortgages-all other 206,061,000 26,255,987 877,469,690
0899999. Total Mortgages in good standing 254,186,586 26,255,987 960,525,131
1699999. Total - Restructured Mortgages 0 0 0
000325628 . BAKERSFIELD .. .08/31/2023 .. .0 300,274
000325699 . MARIENVILLE . 06/30/2023 .. .0 100,000
000326347 . KELSO ... . 06/30/2023 .. .0 309,057
000326379 . SOUTH WEBER . 06/30/2023 .. .0 644,498
000331251 .... MIAMI® GARDENS .. . 08/30/2023 .. ...0].. ... 260,000
000331282 .... . 08/30/2023 .. ...0].. ... 116,000
000331340 ... BELL BUCKLE .. . 08/30/2023 .. ..0].. ... 127,000
000331462 .... VALPARAISO ... . 08/30/2023 .. ...0].. ... 220,000
000331485 ... GERMANTOUN ... . 08/30/2023 .. ...0].. ... 335,000
000331498 .... REYNOLDSBURG . . 08/30/2023 .. ...0].. .. 186,000
000331509 ... STATESBORO ... . 08/30/2023 .. ..0]..
000331529 ... . 08/30/2023 .. ...0]..
000331613 . LITTLE ROCK . 08/30/2023 .. . .0
000331675 .. MODESTO ... . 08/30/2023 .. 131 222|... ...0].. ... 286,000
1899999 Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 1,307, 188 0 3,186,829
000331263 .... EDGARTOWN .. . 08/30/2023 .. .. 236,409 |... ...0].. .. 345,000
000331312 . VENETA .. .08/30/2023 .. 170,562 .0 223,000
000331330 ... BLYTHEVILLE .. .. . . 08/30/2023 .. .. 5. PP PPPPPTIN 68,615]... ...0].. .. 106,000
1999999. Mortgages with overdue interest over 90 days-Residential mortgages-all other 475,586 0 674,000
2499999. Total - Mortgages with overdue interest over 90 days 1,782,773 0 3,860,829
000325514 SUMMERV ILLE 08/31/2023 0 232,000
000325599 ... . 06/30/2023 .. ...0].. .. 378,327
000325909 . SAN ANTONIO . 06/30/2023 .. .0 235,000
000326360 . L INCOLNTON . . 08/31/2023 .. ...0].. ... 384,123
2699999 Mortgages in process of foreclosure Residential mortgages-insured or guaranteed 0 1,229,450
3299999. Total - Mortgages in the process of foreclosure 12,294 0 1,229,450
3399999 - Totals 255,981,653 26,255,987 965,615,410
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

77 i SOUTH ATTLEBORO ....uvvvvvvvvnnniiiiinnnnnns |vvnnnninnnennnns MA s e e o 07/22/2013 .....[...... 09/27/2023 ... ceeenees 40,804,882 |..uvvuniiiiininnnins foovviiiiiiiiiiiiiins Jeiiinniiiiiiiiins [ o [0 PP TR 39,903,519 [......... 39,903,519 [o..uiiiiiiiiiniiiinn v o 0
0199999. Mortgages closed by repayment 40,804,882 0 0 0 0 0 0 39,903,519 39,903,519 0 0 0
1151 .. LORTON . 09/28/2009 [ R 8,056,693 |.... 0. 669,626 |. ... 669,626 |... ...0
1166 .. PUVALLUP . 02/24/2012 ..ol e e 11,829,915 |.... 0. 256,769 |. ... 256,769 |... ...0
177 .. SOUTH ATTLEBORO . 07/22/2013 ..o feeeeeeeins e [ 40,804,882 |.... 0. .. 303,609 |. .. 303,609 |... ...0
178 .. LORTON ....... .. VA. .09/18/2013 .. 5,760,748 |. .0 61,69 |. 0
1183 .. ROSEVILLE 1172072014 .. 2,134,331 |. .0 .33,702 |. 0
1188 .. CINCINNATI .. .10/02/2015 .. . . 19,384,991 |. .0 108,158 |. 0
1189 .. CINCINNATI .. 10/02/2015 ) T 8,969,841 |.... .0, ...62,845 |. ...0
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CINCINNATI .. 10/02/2015 37,273,968 |.... 0. .. 258,039 |... ...0
09/21/2017 12,655,269 |.... 0. ...0
12/12/2017 46,491,701 |.... 0. ...0
12/19/2017 .. 8,832,747 |. .0 0
KENNESAW . .03/12/2018 .. . 11,102,978 |. .0 0
KENNESAW . .08/12/2018 .. 7,622,283 |. .0 0
KENNESAW ... 03/12/2018 11,235,157 |.... 0. ...0
04/19/2018 49,557,438 |.... 0. ...0
INDIANAPOLIS .. 06/12/2018 35,760,269 |.... 0. ...0
LONGWOOD .. 07/12/2018 35,194,391 [.... 0. ...0
CARVEL .... 09/10/2018 32,248,984 |.... 0. . . ...0
NORTHLAKE ... 09/18/2018 40,689,388 |.... 0. ... 182,953 |... ...0
COLUMBUS ... 09/26/2018 55,404,569 |.... 0. ... 262,143 |... ...0
12/21/2018 52,084,026 |.... 0. .. 350,983 |... ...0
CEDAR PARK .04/01/2019 .. . 39,013,804 |. .0 179,093 0
SCOTTSDALE .. .05/14/2019 .. . 51,787,257 |. .0 238,940 0
OKLAHOMA CITY . .07/30/2019 .. ..26,254,224 |. .0 . 127,331 0
WASHINGTON ...eeeeeeeeeeeeneeeeeeenis Jeemmeeeeeeneees D e e s 08/08/2019 26,845,814 |.... 0. 119,429 |. .. 119,429 ... ...0
LAND OLAKES ....cevvvnnvirriniinnnnneevnnnns Jevvnnnneeeenns Flovn o e 08/12/2019 43,632,408 |.... 0. 206,666 |. ... 206,666 |... ...0
CINCINNATL e eeeen e eeeeeie Jeemmmeeeeeeenes OHec e e 09/20/2019 25,900,326 |.... 0. 135,230 |. ... 135,230 |... ...0
CALIFORNTA ©.vivviiiiieniviiiieeeeennnnns Jevvnenneeeeene M e e s 12/20/2019 19,678,844 |.... 0. 118,999 |. ... 118,999 [... ...0
MURFREESBORO .....eeeeeeneeeeeemmieeeees Jemmmneeeeemnes TNececcees e s e 03/06/2020 24,656,848 |.... 0. 118,744 |. Lo 118,744 | ...0
E. WICHITA covveiiiiiiiiiiviiiinnees v KSe s [ e 04/16/2020 30,841,156 |.... 0. 158,505 |. ... 158,505 |... ...0
INDIANAPOLIS .eeeeeeeeeeeeeeemmmeeeee foeemmmeeeeeeenn N s s e 06/10/2020 60,500,000 |.... 0. 280,052 |. ... 280,052 |... ...0
FISHERS ... 06/15/2020 44,160,000 |.... 0. 136,190 |. .. 136,190 |... ...0
ORLANDO ... .08/27/2020 .. . 44,098,145 |. .0 207,557 0
HUNTSVILLE .. .09/01/2020 .. . 47,950,000 |. .0 227,049 0
SOUTH PORTLAND .12/30/2020 .. . 29,800,000 |. .0 126,915 0
BRANDENTON .. .12/30/2020 .. . 28,600,000 |. .0 121,804 0
CHARLESTON .. .12/30/2020 .. | . 27,000,000 |. .0 . 114,990 0
ELLETTSVILLE .. 04/15/2021 [ R 34,000,000 |.... 0. 217,409 |. ... 217,409 |... ...0
CENTERVILLE ... 03/29/2021 [ IO 42,230,000 |.... 0. 209,941 |. ... 209,941 |... ...0
CLARKSVILLES .. 04/13/2021 [ R 31,000,000 |.... 0. 150,208 |. ... 150,208 |... ...0
07/15/2021 R IO 3,908,655 |.... 0. ... 18,078 |. ... 18,078 |... ...0
STERLING . 07/21/2021 [ R 40,996,899 |.... 0. .. 197,863 |. ... 197,863 |... ...0
SAN JOSE .. 05/05/2022 R 35,228,9% |.... 0. 454,917 |. .. 454,917 |... ...0
PHOENI X .07/27/2022 .. . 49,831,570 |. .0 .. 191,632 |. 191,632 0
RENO ... .08/12/2022 .. . 60,272,826 |. .0 0
PITTSBURGH .. .05/11/2023 .. .0 0
WARRENSVILLE HEIGHTS .07/25/2023 .. .0 0
CARMEL ....... .07/25/2023 .. .0 0
... |PITTSBURGH .. 07/25/2023 e |- 0. - ...0
000325639 .... .. | CARSONVILLE ... 05/02/2022 0. 0. ...0
000325840 ... . | ROUND ROCK 05/02/2022 0. 0. ...0
000326631 .... 05/02/2022 0. 0. ...0
000326333 .... 05/02/2022 0. 0. ...0
000326035 ... . 05/02/2022 0. 0. ...0
000325625 ... .. | REDFORD ... 05/02/2022 0. 0. ...0
000326403 .... .. |OAK PARK . 05/02/2022 0. 0. ...0
000326645 . . |RICHMOND .. .05/02/2022 .. 0 0 0
000325611 ... VICTORVILLE ... 05/02/2022 .0, 0. ...0
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000326729 ... . | BATON ROUGE . 05/02/2022 0. 0 ..1,693 |. ... 1,69 |... 0. ...0
000326492 .... 05/02/2022 0. 0. . 135 0. ...0
000325499 ... . 05/02/2022 0. 0 0. ...0
000325708 . .. | PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326632 . .. | NAUGATUCK ... .05/02/2022 .. 0 0 0 0
000326700 . .. | BARBOURSVILLE . .05/02/2022 .. 0 0 0 0
000326402 .... . |HANOVER 05/02/2022 0. 0 0. ...0
000326048 ... SPRINGDALE .. 05/02/2022 0. 0. 0. ...0
000326416 .... SAGAMORE ... 05/02/2022 0. 0 0. ...0
000326714 ... . | LEWISBURG 05/02/2022 0. 0. 0. ...0
000325542 ... .. | BEAVER FALLS .. 05/02/2022 0. 0 0. ...0
000325612 .... .. | CHANDLER 05/02/2022 0. 0. 0. ...0
000326021 ... .. | DAYTONA BEACH . 05/02/2022 0. 0 0. ...0
000325854 .... .. [ WILLTAMSTOUN .. 05/02/2022 0. 0. 0. ...0
000326331 . .. | POUGHQUAG .05/02/2022 .. 0 0 0 0
000325637 . .. [MESA . .05/02/2022 .. 0 0 0 0
000325921 . .. | CANTON . .05/02/2022 .. 0 0 0 0
000325623 .... .. | OCONTO ... 05/02/2022 0. 0. 0. ...0
000325865 ... .. [ SOUTH BEND 05/02/2022 0. 0 0. ...0
000326047 .... .. | TOUNSHIP OF DEPTFORD . 05/02/2022 0. 0. 0. ...0
000326415 .... .. [STICKNEY . 05/02/2022 0. 0 0. ...0
000326103 .... . |LAUREL .... 05/02/2022 0. 0. 0. ...0
000325338 .... .. [ INTERLACHEN ... 05/02/2022 0. 0 0. ...0
000325636 ... .. |BURGETTSTOWN .. 05/02/2022 0. 0. 0. ...0
000325326 ... .. [MONTPELIER .. 05/02/2022 0. 0 0. ...0
000325638 . .. [CHICAGO ... .05/02/2022 .. 0 0 0 0
000326427 . .. | GOOSE CREEK . .05/02/2022 .. 0 0 0 0
000325498 . .. [ COLUMBUS .. .05/02/2022 .. 0 0 0 0
000325866 . .. | CINCINNATI .05/02/2022 .. 0 0 0 0
000325484 . .. [ JACKSON ... .05/02/2022 .. 0 0 0 0
000326712 ... . |MIDLOTHIAN .. 05/02/2022 0. 0 0. ...0
000325409 ... 05/02/2022 0. 0. 0. ...0
000326586 .... 05/02/2022 0. 0 0. ...0
000326116 ... . 05/02/2022 0. 0. 0. ...0
000325540 ... .. [MAYS LANDING .. 05/02/2022 0. 0 0. ...0
000326414 ... . | NORTH LAS VEGAS .... 05/02/2022 0. 0. 0. ...0
000325949 . .. |BETHESDA .... .05/02/2022 .. 0 0 0 0
000325691 . .. | VILLA PARK .05/02/2022 .. 0 0 0 0
000325616 . .. | ENGLAND ... .05/02/2022 .. 0 0 0 0
000326566 . .. | MENTOR . .05/02/2022 .. 0 0 0 0
000325900 . .. [ ALLENDALE .05/02/2022 .. 0 0 0 0
000325844 .... .. | CHARLOTTE ... 05/02/2022 0. 0. 0. ...0
000325602 .... . |RUSSELLVILLE .. 05/02/2022 0. 0 0. ...0
000326171 ... . 05/02/2022 0. 0. 0. ...0
000326338 .... .. [BALTIMORE ... 05/02/2022 0. 0 0. ...0
000325830 ... .. | BOLINGBROOK . 05/02/2022 0. 0. 0. ...0
000326268 .... .. | SOUTHPORT ... 05/02/2022 0. 0 0.
000326241 .... . | PEYTON 05/02/2022 0. 0. 0.
000325559 ... .. |E GREENBUSH ... 05/02/2022 0. 0 0.
000326408 . . | SILVER SPRING . .05/02/2022 .. 0 0 0
.0, 0. 0.

. | UPPER MARLBORO ..

05/02/2022




ANAVE!

STATEMENT AS OF SEPTEMBER 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

000326706 ... MIDDLEBURG 05/02/2022 ... 288 ... 0. 0 0. ...0
000326108 ... VIRGINIA BEACH .. 05/02/2022 ... 507 |.... 0. 0. 0. ...0
000325859 ... . 05/02/2022 L T4 0. 0 0. ...0
000325617 . .. | ALLIANCE . .05/02/2022 .. ..1,608 |. 0 0 0 0
000326718 . .. | SAINT ALBANS .05/02/2022 .. 147 . 0 0 0 0
000326481 . . |AUSTIN ... .05/02/2022 .. ,128 |. 0 0 0 0
000325929 ... BALTIMORE ... 05/02/2022 171 |.... 0. 0 0. ...0
000326648 ... . 05/02/2022 ,261 |.... 0. 0. 0. ...0
000325789 ... .. [LITTLE FERRY .. 05/02/2022 619 [.... 0. 0 0. ...0
000325547 ... . | GREAT FALLS ... 05/02/2022 e 122 ... 0. 0. 0. ...0
000325450 ... 05/02/2022 Ll 791 0. 0 0. ...0
000325463 ... . 05/02/2022 .. 507 |.... 0. 0. 0. ...0
000326565 ... .. |GLEN BURNIE ... 05/02/2022 0. 0 0. ...0
000326267 ... . |LEVITTOWN ... 05/02/2022 0. 0. 0. ...0
000326649 . .. [HOUSTON ...... .05/02/2022 .. 0 0 0 0
000326780 . .. | GRANITE FALLS . .05/02/2022 .. 0 0 0 0
000326705 . .. | PASADENA .. .05/02/2022 .. 0 0 0 0
000326240 ... .. | NORTON ... 05/02/2022 0. 0. 0. ...0
000326337 ... . |BALL GROUND . 05/02/2022 0. 0 0. ...0
000326579 ... 05/02/2022 0. 0. 0. ...0
000326480 ... . 05/02/2022 0. 0 0. ...0
000325912 ... .. [MOUNT HOLLY SPRINGS .. 05/02/2022 0. 0. 0. ...0
000326419 .... . | DOWNINGTOWN . 05/02/2022 0. 0 0. ...0
000325530 ... .. | INDUSTRY ... 05/02/2022 0. 0. 0. ...0
000326010 ... .. | TOPEKA ... 05/02/2022 0. 0 0. ...0
000325315 . .. | CAMDEN . .05/02/2022 .. 0 0 0 0
000325390 . . | LUMBERTON .05/02/2022 .. 0 0 0 0
000325925 . .. | MANASSAS ... .05/02/2022 .. 0 0 0 0
000325627 . .. |WEST LAFAYETTE .05/02/2022 .. 0 0 0 0
000326322 . .. | MOORHEAD ... .05/02/2022 .. 0 0 0 0
000325613 .... . | NORTH VERNON .. 05/02/2022 0. 0 0. ...0
000325460 ... . 05/02/2022 0. 0. 0. ...0
000326334 .... .. |READFIELD ... 05/02/2022 0. 0 0. ...0
000325857 .... .. | FLORISSANT 05/02/2022 0. 0. 0. ...0
000325531 ... .. [NIAGARA FALLS . 05/02/2022 0. 0 0. ...0
000325773 ... .. | SAGINAW ... 05/02/2022 0. 0. 0. ...0
000326563 . .. [JOLIET ... .05/02/2022 .. 0 0 0 0
000325628 . .. | BAKERSFIELD .05/02/2022 .. 0 0 0 0
000326265 . .. [ETNA ... .05/02/2022 .. 0 0 0 0
000326023 . .. | LEBANON .05/02/2022 .. 0 0 0 0
000326577 . .. | WARWICK .05/02/2022 .. 0 0 0 0
000325856 ... .. [LAREDO .... 05/02/2022 0. 0. 0. ...0
000326335 ... .. [ ARCADIA ... 05/02/2022 0. 0 0. ...0
000325926 ... . | SIX MILE . 05/02/2022 0. 0. 0. ...0
000325523 ... .. | LAKELAND .... 05/02/2022 0. 0 0. ...0
000325848 .... . [HOLLY HILL .. 05/02/2022 0. 0. 0. ...0
000326613 ... WINCHESTER 05/02/2022 0. 0 0. ...0
000326785 ... CLARKSVILLE ... 05/02/2022 0. 0. 0. ...0
000326245 ... .. |PORTALES .. 05/02/2022 0. 0 0. ...0
000325308 . .. | SEMMES . .05/02/2022 .. 0 0 0 0
000326315 ... . | EDEN ... 05/02/2022 .0, 0. 0. ...0
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000326557 .... .. | THORNTON 05/02/2022 ... feunneeeeienn e [ 2,522 |.... LT 0. LT 0 ...2,5% |[... 0. ...0
000326259 ... .. | MOUNT PLEASANT .. 05/02/2022 ..o feuenieeiinnn eevviniees [t 1,063 |.... 0. 0. 0. ...0
000326327 ... .. |LANCASTER ... 05/02/2022 ... feueneeeeennn e [ 1,435 |.... 0. 0 0. ...0
000326160 . .. | BALTIMORE ... .05/02/2022 .. ..5,641 . 0 0 0 0
000326090 . .. | FAYETTEVILLE .05/02/2022 .. 0 0 0 0
000326257 . .. | SUNBLRY ... .05/02/2022 .. 0 0 0 0
000325398 .... .. | THEODORE .. 05/02/2022 0. 0 0. ...0
000325836 .... . |LUBBOCK ... 05/02/2022 0. 0. 0. ...0
000325454 ... .. |ROUND TOP 05/02/2022 0. 0 0. ...0
000326029 ... . [ MISSOULA .. 05/02/2022 0. 0. 0. ...0
000325524 ... .. |KILLEEN ... 05/02/2022 0. 0 0. ...0
000326486 ... . | CLEMENTON ... 05/02/2022 0. 0. 0. ...0
000326244 .... 05/02/2022 0. 0 0. ...0
000326709 ... . 05/02/2022 0. 0. 0. ...0
000325510 . .. | WEST HAVEN .05/02/2022 .. 0 0 0 0
000326300 . .. | SORRENTO .. .05/02/2022 .. 0 0 0 0
000326002 . . | GREENSBORO .05/02/2022 .. 0 0 0 0
000326091 .... OAK LAWN ... 05/02/2022 0. 0. 0. ...0
000325384 ... .. | TEXAS CITY .. 05/02/2022 0. 0 0. ...0
000325309 ... .. |LOUISVILLE .. 05/02/2022 0. 0. 0. ...0
000326556 .... . | COOPER CITY . 05/02/2022 0. 0 0. ...0
000325682 .... . 05/02/2022 0. 0. 0. ...0
000325980 ... .. [SHERIDAN .. 05/02/2022 0. 0 0. ...0
000326256 .... . | TUCSON ... 05/02/2022 0. 0. 0. ...0
000326028 .... LANSING 05/02/2022 0. 0 0. ...0
000326471 . .. | WESTAMPTON .05/02/2022 .. 0 0 0 0
000325991 . . | PEARSALL . .05/02/2022 .. 0 0 0 0
000325534 . .. |FISHERS ... .05/02/2022 .. 0 0 0 0
000325604 . .. [ COVINGTON .05/02/2022 .. 0 0 0 0
000325762 . . | WATERFORD WORKS . .05/02/2022 .. 0 0 0 0
000326797 ... 05/02/2022 0. 0 0. ...0
000326187 ... . 05/02/2022 0. 0. 0. ...0
000326199 .... .. |PRINCETON ... 05/02/2022 0. 0 0. ...0
000325917 ... . | MOUNT MORRIS .. 05/02/2022 0. 0. 0. ...0
000325992 ... . 05/02/2022 0. 0 0. ...0
000325466 .... .. |DALZELL 05/02/2022 0. 0. 0. ...0
000326623 . .. |ECTOR ... .05/02/2022 .. 0 0 0 0
000326325 . .. | BARDSTOIIN .05/02/2022 .. 0 0 0 0
000326172 . .. | WEST SALEM .. .05/02/2022 .. 0 0 0 0
000326707 . .. | ROANOKE RAPIDS .05/02/2022 .. 0 0 0 0
000326540 . .. |FAYETTEVILLE .05/02/2022 .. 0 0 0 0
000325680 ... .. | WATERTOIN 05/02/2022 0. 0. 0. ...0
000325847 ... . | GLASSBORO ... 05/02/2022 0. 0 0. ...0
000326339 ... . 05/02/2022 0. 0. 0. ...0
000325465 ... .. [SOUTH BEND .. 05/02/2022 0. 0 0. ...0
000326186 ... .. | BALTIMORE ... 05/02/2022 0. 0. 0. ...0
000325833 ... .. [ANGIER . 05/02/2022 0. 0 0. ...0
000326610 ... . |ERIE .... 05/02/2022 0. 0. 0. ...0
000325535 ... .. | TOLEDO 05/02/2022 0. 0 0. ...0
000325777 . .. | ELKINS PARK .05/02/2022 .. 0 0 0 0
000325430 ... . | DAYTON ... 05/02/2022 .0, 0. 0. ...0
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000325500 ... .. [ STURGEON BAY .. 05/02/2022 0. AT 0 0. ...0
000326845 .... . [ WILLTAMSTON ... 05/02/2022 0. 0. 0. ...0
000325686 ... COWGILL ... 05/02/2022 0. 0 0. ...0
000326179 . .. | WATERLOO . .05/02/2022 .. 0 0 0 0
000326450 . .. [MINEOLA ... .05/02/2022 .. 0 0 0 0
000326617 . . | BATON ROUGE . .05/02/2022 .. 0 0 0 0
000325444 ... .. | BELTON 05/02/2022 0. 0 0. ...0
000326692 .... .. [HUNTINGTOUN . 05/02/2022 0. 0. 0. ...0
000326394 .... .. |FORT WAYNE .. 05/02/2022 0. 0 0. ...0
000326464 .... .. | ROMULUS ... 05/02/2022 0. 0. 0. ...0
000326166 ... .. |RUSKIN ... 05/02/2022 0. 0 0. ...0
000325825 ... .. [ ATLANTA 05/02/2022 0. 0. 0. ...0
000325527 ... .. [BLOOMFIELD HILLS ... 05/02/2022 0. 0 0. ...0
000326520 ... . |WEAVERVILLE ... 05/02/2022 0. 0. 0. ...0
000325443 . .. | INDIANAPOLIS .05/02/2022 .. 0 0 0 0
000326478 . .. | MILWAUKEE .05/02/2022 .. 0 0 0 0
000326776 . . | SPRINGDALE .05/02/2022 .. 0 0 0 0
000326178 ... WAUWATOSA ... 05/02/2022 0. 0. 0. ...0
000325985 ... .. [STEPHENVILLE .. 05/02/2022 0. 0 0. ...0
000326774 ... . | GRANITE FALLS . 05/02/2022 0. 0. 0. ...0
000326006 ... LEVITTONN ... 05/02/2022 0. 0 0. ...0
000326616 ... 05/02/2022 0. 0. 0. ...0
000325971 ... . 05/02/2022 0. 0 0. ...0
000325673 .... .. | CONSTABLEVILLE .. 05/02/2022 0. 0. 0. ...0
000326304 .... .. [ CHANDLER .. 05/02/2022 0. 0 0. ...0
000326463 . .. [MOBILE . .05/02/2022 .. 0 0 0 0
000326221 . .. | ORLANDO ... .05/02/2022 .. 0 0 0 0
000326533 . .. | CLEVELAND .05/02/2022 .. 0 0 0 0
000325998 . .. [LONOKE . .05/02/2022 .. 0 0 0 0
000325514 . .. | SUMMERVILLE .05/02/2022 .. 0 0 0 0
000326177 ... . | VIRGINIA BEACH .. 05/02/2022 0. 0 0. ...0
000325539 ... .. |SI0UX CITY .. 05/02/2022 0. 0. 0. ...0
000326080 .... . | GONZALES ... 05/02/2022 0. 0 0. ...0
000326545 ... . 05/02/2022 0. 0. 0. ...0
000325385 ... .. | COLONIAL BEACH .. 05/02/2022 0. 0 0. ...0
000326150 ... .. | SAINT LOUIS ... 05/02/2022 0. 0. 0. ...0
000325441 . .. [HUTCHINSON .. .05/02/2022 .. 0 0 0 0
000325511 . . | ELK MOUND .05/02/2022 .. 0 0 0 0
000325697 . .. |ROVE ....... .05/02/2022 .. 0 0 0 0
000326019 . .. | MONMOUTH JCT .05/02/2022 .. 0 0 0 0
000326317 . . | ROSEDALE .. .05/02/2022 .. 0 0 0 0
000325608 ... FARMLAND . 05/02/2022 0. 0. 0. ...0
000326462 .... 05/02/2022 0. 0 0. ...0
000326772 ... 05/02/2022 0. 0. 0. ...0
000326302 .... . 05/02/2022 0. 0 0. ...0
000326786 ... .. | CASTLE HAYNE .. 05/02/2022 0. 0. 0. ...0
000326842 .... .. |ELLINGTON ... 05/02/2022 0. 0 0. ...0
000325373 ... .. | KoKoMo 05/02/2022 0. 0. 0. ...0
000326176 ... .. | CHICAGO ... 05/02/2022 0. 0 0. ...0
000325838 . .. | CONCORD ... .05/02/2022 .. 0 0 0 0
000325754 ... .| MUKWONAGO ... 05/02/2022 .0, 0. 0. ...0
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000326558 .... .. | COVENTRY .. 05/02/2022 0. 0 0. ...0
000325698 .... . |LUGOFF .... 05/02/2022 0. 0. 0. ...0
000326246 .... . 05/02/2022 0. 0 0. ...0
000326488 . .. | ORCHARD PARK .05/02/2022 .. 0 0 0 0
000325824 . .. |LANDOVER .. .05/02/2022 .. 0 0 0 0
000325740 . .. |OWINGS MILLS .05/02/2022 .. 0 0 0 0
000326461 ... .. | DETROIT 05/02/2022 0. 0 0. ...0
000325982 ... .. | WHEATON 05/02/2022 0. 0. 0. ...0
000326018 ... | VELM ... 05/02/2022 0. 0 0. ...0
000325456 ... .. | CINCINNATI 05/02/2022 0. 0. 0. ...0
000325810 ... . |MERRILLVILLE .. 05/02/2022 0. 0 0. ...0
000326696 ... HOCKLEY ... 05/02/2022 0. 0. 0. ...0
000326510 .... 05/02/2022 0. 0 0. ...0
000325504 .... .. [JUNCTION CITY ... 05/02/2022 0. 0. 0. ...0
000325988 . .. | MECHANICSVILLE .05/02/2022 .. 0 0 0 0
000325351 . .. | MAYBELL .05/02/2022 .. 0 0 0 0
000325891 . .. | SEABECK .05/02/2022 .. 0 0 0 0
000325816 ... .. | COLUMBUS .. 05/02/2022 0. 0. 0. ...0
000325732 ... . | MANHATTAN ... 05/02/2022 0. 0 0. ...0
000325364 .... . 05/02/2022 0. 0. 0. ...0
000325974 .... .. | WESTMINSTER 05/02/2022 0. 0 0. ...0
000326441 ... .. | CORTLANDT MANOR ... 05/02/2022 0. 0. 0. ...0
000326538 .... .. [PITTSBURGH .. 05/02/2022 0. 0 0. ...0
000325802 .... .. | WORCESTER ... 05/02/2022 0. 0. 0. ...0
000326073 .... .. | FAIRBURN ... 05/02/2022 0. 0 0. ...0
000326143 . . | ALLENTOWN .05/02/2022 .. 0 0 0 0
000326385 . . | IDALOU ... .05/02/2022 .. 0 0 0 0
000325352 . .. | SOUTH HOLLAND . .05/02/2022 .. 0 0 0 0
000326695 . .. |BRANDYWINE .. .05/02/2022 .. 0 0 0 0
000325664 . . | SAINT PETERSBURG .05/02/2022 .. 0 0 0 0
000326467 ... 05/02/2022 0. 0 0. ...0
000326821 ... 05/02/2022 0. 0. 0. ...0
000325519 ... 05/02/2022 0. 0 0. ...0
000326370 ... 05/02/2022 0. 0. 0. ...0
000326169 ... FARMINGTON .. 05/02/2022 0. 0 0. ...0
000325803 .... .. |LEXINGTON ... 05/02/2022 0. 0. 0. ...0
000325580 . .. | NEW OXFORD .. .05/02/2022 .. 0 0 0 0
000326384 . .. | BRANDYWINE .. .05/02/2022 .. 0 0 0 0
000326086 . .. | FORT WAYNE .05/02/2022 .. 0 0 0 0
000326849 . .. [LINCOLN ... .05/02/2022 .. 0 0 0 0
000326142 . .. |LINDENHURST . .05/02/2022 .. 0 0 0 0
000326440 ... . | LUCEDALE .... 05/02/2022 0. 0. 0. ...0
000326607 ... RIVERSIDE ... 05/02/2022 . 0. 0 0. ...0
000325688 ... 05/02/2022 A 0. 0. 0. ...0
000326452 ... 05/02/2022 0. 0 0. ...0
000326750 ... . 05/02/2022 0. 0. 0. ...0
000326307 ... . | PHENIX CITY 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 . .. | ASTON ... .05/02/2022 .. 0 0 0 0
000325502 ... . | CONCORD ... 05/02/2022 .0, 0. 0. ...0
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000325459 ... .. | ATLANTA ... 05/02/2022 ... feunneeeeienn e [ 1,79% |.... 0. 0 0. ...0
000325972 ... .. | BALTIMORE 05/02/2022 ..o feuenieeiinnn eevviniees [t 7,872 ... 0. 0. 0. ...0
000325590 ... .. [MAYS LANDING .. 05/02/2022 0. 0 0. ...0
000326681 . . | KRESGEVILLE .05/02/2022 .. 0 0 0 0
000325999 . NORMAN PARK . .05/02/2022 .. 0 0 0 0
000326238 . .. |HAZEL CREST .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
000326008 ... . | LEDYARD ... 05/02/2022 0. 0 0. ...0
000326846 ... 05/02/2022 0. 0. 0. ...0
000326604 .... 05/02/2022 0. 0 0. ...0
000325987 ... . 05/02/2022 0. 0. 0. ...0
000326693 .... .. |CENTRAL SQUARE .. 05/02/2022 0. 0 0. ...0
000326097 .... .. | SOUTHBRIDGE . 05/02/2022 0. 0. 0. ...0
000326833 . .. [BEAUMONT ... .05/02/2022 .. 0 0 0 0
000326521 . .. | WAYNESVILLE .05/02/2022 .. 0 0 0 0
000326465 . .. | TALLADEGA ... .05/02/2022 .. 0 0 0 0
000326847 ... . | SELLERSBURG . 05/02/2022 0. 0. 0. ...0
000325433 ... .. | ALLENTON . 05/02/2022 0. 0 0. ...0
000325661 ... .. | KOKOMO ... 05/02/2022 0. 0. 0. ...0
000326479 ... . | SICKLERVILLE .. 05/02/2022 0. 0 0. ...0
000326431 .... . 05/02/2022 0. 0. 0. ...0
000326673 ... .. | WAPPINGERS FALLS ... 05/02/2022 0. 0 0. ...0
000325597 ... .. | MUSKEGON 05/02/2022 0. 0. 0. ...0
000326203 ... .. [ SAN ANTONIO . 05/02/2022 0. 0 0. ...0
000325723 . .. | PLAQUEMINE .05/02/2022 .. 0 0 0 0
000325369 . .. [DALLAS . .05/02/2022 .. 0 0 0 0
000325341 . .. |PARISH . .05/02/2022 .. 0 0 0 0
000325951 . .. [ TUCSON . .05/02/2022 .. 0 0 0 0
000326217 . .. | RICHMOND .05/02/2022 .. 0 0 0 0
000326459 ... .. [MILLHEIM . 05/02/2022 0. 0 0. ...0
000326147 ... .. | ROXBORO ... 05/02/2022 0. 0. 0. ...0
000325895 ... . | OWENTON ... 05/02/2022 0. 0 0. ...0
000325653 ... . 05/02/2022 0. 0. 0. ...0
000326515 ... .. [PHILADELPHIA .. 05/02/2022 0. 0 0. ...0
000325438 .... .. | CLEMENTON ... 05/02/2022 0. 0. 0. ...0
000326813 . .. | JACKSON ... .05/02/2022 .. 0 0 0 0
000326529 . .. [PHILADELPHIA .. .05/02/2022 .. 0 0 0 0
000325411 . .. |EAGLE BRIDGE .05/02/2022 .. 0 0 0 0
000326064 . .. | TUCSON ... .05/02/2022 .. 0 0 0 0
000326827 . .. | THORNTON .05/02/2022 .. 0 0 0 0
000325426 ... .. [ COLUMBUS .. 05/02/2022 0. 0. 0. ...0
000326769 ... . | EL DORADO ... 05/02/2022 0. 0 0. ...0
000326742 .... 05/02/2022 0. 0. 0. ...0
000326076 ... 05/02/2022 0. 0 0. ...0
000326756 ... 05/02/2022 0. 0. 0. ...0
000325342 ... . 05/02/2022 0. 0 0. ...0
000325896 .... .. | SICKLERVILLE .. 05/02/2022 0. 0. 0. ...0
000326444 .... .. | CALABASAS 05/02/2022 0. 0 0. ...0
000325598 . . [MOBERLY ... .05/02/2022 .. 0 0 0 0
000326388 ... ROCHESTER ... 05/02/2022 .0, 0. 0. ...0
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
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Investment Year's Other- Total Investment Foreign
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000326686 ... RED BLUFF ... 05/02/2022 ..1,085 |.... L33 0. 0 ..1,008 |. ...1,008 |... 0. ...0
000325807 ... HAMPSTEAD ... 05/02/2022 .. 807 |.... 0. 0. ... 832 0. ...0
000325412 ... .. |KINGSBURY ... 05/02/2022 0. 0 .28 0. ...0
000325584 . .. |CICERO ... .05/02/2022 .. 0 0 L7211 ). 0 0
000325963 . .. [SOUTH BEND .. .05/02/2022 .. 0 0 55 . 0 0
000325665 . .. |BELLEVILLE .05/02/2022 .. 0 0 . 136 ). 0 0
000326061 ... .. | PLAINFIELD .. 05/02/2022 0. 0 1,445 | 0. ...0
000326768 ... .. | ROCKY POINT . 05/02/2022 0. 0. .75 ). 0. ...0
000325367 .... . [HERMITAGE ... 05/02/2022 0. 0 0. ...0
000325818 ... . 05/02/2022 0. 0. 0. ...0
00032559 ... NEW ALBANY .. 05/02/2022 0. 0 0. ...0
000326838 .... MILLVILLE ... 05/02/2022 0. 0. 0. ...0
000326811 ... BRISTOL 05/02/2022 0. 0 0. ...0
000325366 ... .. [COLUMBIA .... 05/02/2022 0. 0. 0. ...0
000326825 . .. |LONG BEACH .05/02/2022 .. 0 0 0 0
000326159 . .. | FRANKSVILLE .05/02/2022 .. 0 0 0 0
000325976 . .. | KANNAPOL IS .05/02/2022 .. 0 0 0 0
000325734 .... .. | SURPRISE 05/02/2022 0. 0. 0. ...0
000326215 ... .. | CROFTON 05/02/2022 0. 0 0. ...0
000326290 ... . | WooD RIVER .. 05/02/2022 0. 0. 0. ...0
000326213 .... . 05/02/2022 0. 0 0. ...0
000325978 ... .. |WILMERDING .. 05/02/2022 0. 0. 0. ...0
000326399 ... .. |EPSOM ... 05/02/2022 0. 0 0. ...0
000325410 .... .. [WACO .... 05/02/2022 0. 0. 0. ...0
000325736 .... .. [SALEM TP ... 05/02/2022 0. 0 0. ...0
000326539 . .. [CARMEL .... .05/02/2022 .. 0 0 0 0
000325964 . .. [BLUE ISLAND ... .05/02/2022 .. 0 0 0 0
000326227 . .. |HAVRE DE GRACE .05/02/2022 .. 0 0 0 0
000325722 . .. [ TAMPA .. .05/02/2022 .. 0 0 0 0
000326442 . .. | POWERS . .05/02/2022 .. 0 0 0 0
000326200 ... .. | CARSON ... 05/02/2022 0. 0 0. ...0
000325507 ... .. MADISON ... 05/02/2022 0. 0. 0. ...0
000326609 ... .. |HUDSON ... 05/02/2022 0. 0 0. ...0
000326386 ... .. | SOUTH BEND 05/02/2022 0. 0. 0. ...0
000325437 ... .. | DORCHESTER 05/02/2022 0. 0 0. ...0
000326740 ... .. | CRYSTAL LAKE 05/02/2022 0. 0. 0. ...0
000325977 . .. [PHILADELPHIA .. .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
000325880 . .. | ARLINGTON .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
000326296 .... . | VINELAND . 05/02/2022 0. 0 0. ...0
000325872 .... . 05/02/2022 0. 0. 0. ...0
000326352 .... .. |FREMONT ... 05/02/2022 0. 0 0. ...0
000325700 . .. | BAYTOUN ... .05/02/2022 .. 0 0 0 0
000325402 ... . | PORT BYRON 05/02/2022 .0, 0. 0. ...0
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2 3 Book Value/ 8 9 10 1 12 13 Book Value/
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Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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000326594 .... . | BEDFORD HEIGHTS . 05/02/2022 LN 0. 14 0 .. 504 |. 0. ...0
000326734 .... 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
000325713 . .. |BAY SHORE .05/02/2022 .. 0 0 0 0
000326448 . . | CROSS LANES . .05/02/2022 .. 0 0 0 0
000326136 .... 05/02/2022 0. 0 0. ...0
000326378 ... 05/02/2022 0. 0. 0. ...0
000326802 .... 05/02/2022 0. 0 0. ...0
000326351 .... . 05/02/2022 0. 0. 0. ...0
000326816 ... .. | DAVENPORT ... 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
000326421 ... .. |FEASTERVILLE TREVOSE ... 05/02/2022 0. 0. 0. ...0
000326803 . .. | GREENSBORO .. .05/02/2022 .. 0 0 0 0
000325658 . .. |BLYTHE .... .05/02/2022 .. 0 0 0 0
000325561 . .. [MIDLOTHIAN .05/02/2022 .. 0 0 0 0
000326503 .... .. |HAMPTON 05/02/2022 0. 0. 0. ...0
000325884 .... .. | MONTGOMERY .. 05/02/2022 0. 0 0. ...0
000326759 ... .. |FORT WORTH .. 05/02/2022 0. 0. 0. ...0
000325400 ... .. |FAYETTEVILLE .. 05/02/2022 0. 0 0. ...0
000326592 .... L [MIAMI 05/02/2022 0. 0. 0. ...0
000326815 ... JAMAICA ... 05/02/2022 0. 0 0. ...0
000326517 ... ELKTON .... 05/02/2022 0. 0. 0. ...0
000326350 ... .. [ JACKSONVILLE .. 05/02/2022 0. 0 0. ...0
000325870 . .. | SOMERTON .. .05/02/2022 .. 0 0 0 0
000326420 . .. [ JACKSON ... .05/02/2022 .. 0 0 0 0
000326662 . .. | EMMETSBURG .. .05/02/2022 .. 0 0 0 0
000326219 . .. [SANTA CLARITA . .05/02/2022 .. 0 0 0 0
000326294 . . | SAINT ROSE .. .05/02/2022 .. 0 0 0 0
000325343 ... BUCKSPORT ... 05/02/2022 0. 0 0. ...0
000325725 ... 05/02/2022 0. 0. 0. ...0
000325641 .... . 05/02/2022 0. 0 0. ...0
000326434 .... .. [ WINTHROP .. 05/02/2022 0. 0. 0. ...0
000325585 ... .. [CHICAGO ... 05/02/2022 0. 0 0. ...0
000326676 ... . | ABBEVILLE ... 05/02/2022 0. 0. 0. ...0
000325953 . .. | PATASKALA ... .05/02/2022 .. 0 0 0 0
000326732 . .. [HORIZON CITY .05/02/2022 .. 0 0 0 0
000326800 . .. |LAKE WORTH .. .05/02/2022 .. 0 0 0 0
000325941 . .. |PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326078 . . | BALTIMORE ... .05/02/2022 .. 0 0 0 0
000326674 .... SAN ANTONIO . 05/02/2022 0. 0. 0. ...0
000326432 .... 05/02/2022 0. 0 0. ...0
000326814 .... 05/02/2022 0. 0. 0. ...0
000325871 ... 05/02/2022 0. 0 0. ...0
000326744 .... 05/02/2022 0. 0. 0. ...0
000326661 ... . 05/02/2022 0. 0 0. ...0
000325428 .... . | ANNISTON .. 05/02/2022 0. 0. 0. ...0
000326121 ... .. | INDIANAPOLIS .. 05/02/2022 0. 0 0. ...0
000325358 . . | TUSCALOOSA .. .05/02/2022 .. 0 0 0 0
.0, 0. 0. ...0

. | LAFAYETTE ...

05/02/2022
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000325565 .... .. [Chicopee .. 05/02/2022 ... feunneeeeienn e [ 1,412 ... 0. 0 .. 1,455 |. 1,455 .. 0. ...0
000326598 .... . | TAMARAC ... 05/02/2022 ..o feuenieeiinnn eevviniees [t 1,511 |.... 0. 0. .. 1,557 |. ... 1,557 |... 0. ...0
000325323 ... .. | LA GRANGE ... 05/02/2022 0. 0 437 ). 0. ...0
000326128 . .. |LAS VEGAS .05/02/2022 .. 0 0 0 0
000326031 . .. | LUBBOCK ... .05/02/2022 .. 0 0 0 0
000325578 . .. | NEW ORLEANS . .05/02/2022 .. 0 0 0 0
000326585 ... .. |GLEN BURNIE ... 05/02/2022 0. 0 0. ...0
000326045 ... . | CASA GRANDE . 05/02/2022 0. 0. 0. ...0
000326808 ... 05/02/2022 0. 0 0. ...0
000326101 ... 05/02/2022 0. 0. 0. ...0
000325481 ... . 05/02/2022 0. 0 0. ...0
000326190 ... .. | BAXTER SPRINGS 05/02/2022 0. 0. 0. ...0
000326655 ... .. | LOGANVILLE 05/02/2022 0. 0 0. ...0
000326413 .... .. | ASHAWAY ... 05/02/2022 0. 0. 0. ...0
000325336 . .. | OOLOGAH .05/02/2022 .. 0 0 0 0
000326299 . .. |STEGER .... .05/02/2022 .. 0 0 0 0
00032549 . . | PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326653 .... . 05/02/2022 0. 0. 0. ...0
000326355 ... .. [WICHITA ... 05/02/2022 0. 0 0. ...0
000326597 .... . |LEICESTER 05/02/2022 0. 0. 0. ...0
000326737 ... 05/02/2022 0. 0 0. ...0
000326127 ... 05/02/2022 0. 0. 0. ...0
000325850 ... . 05/02/2022 0. 0 0. ...0
000325324 ... .. | PORT BARRINGTON .... 05/02/2022 0. 0. 0. ...0
000326584 .... .. | MARENGO 05/02/2022 0. 0 0. ...0
000326342 . .. | BROADVIEW .05/02/2022 .. 0 0 0 0
000326640 . .. | NAVARRE ... .05/02/2022 .. 0 0 0 0
000325947 . .. | WOODBRIDGE .05/02/2022 .. 0 0 0 0
000326100 . .. | THORNTON .. .05/02/2022 .. 0 0 0 0
000325649 . .. |KILLEEN .05/02/2022 .. 0 0 0 0
000326272 .... . [ JENISON ... 05/02/2022 0. 0 0. ...0
000325933 ... BAY CITY ... 05/02/2022 0. 0. 0. ...0
000325635 ... .. | TOWA COLONY . 05/02/2022 0. 0 0. ...0
000326056 ... .. | MIRAMAR ... 05/02/2022 0. 0. 0. ...0
000325404 .... . | CHARLOTTE 05/02/2022 0. 0 0. ...0
000325888 ... GAITHERSBURG .. 05/02/2022 0. 0. 0. ...0
000326806 . .. | BELLMAWR .... .05/02/2022 .. 0 0 0 0
000325320 . .. |REIDSVILLE .05/02/2022 .. 0 0 0 0
000325930 . .. |ROBSTOWN .. .05/02/2022 .. 0 0 0 0
000325632 . .. [ COLUMBUS .05/02/2022 .. 0 0 0 0
000326438 . .. |LAUREL SPRINGS .05/02/2022 .. 0 0 0 0
000326736 ... . | BLUE ASH 05/02/2022 0. 0. 0. ...0
000325334 ... .. |WEST SPRINGFIELD 05/02/2022 0. 0 0. ...0
000325860 ... .. | NEW BRAUNFELS .... 05/02/2022 0. 0. 0. ...0
000326508 .... .. | DES MOINES 05/02/2022 0. 0 0. ...0
000326043 .... . | VIRGINIA BEACH .. 05/02/2022 0. 0. 0. ...0
000326818 ... SAN ANTONIO . 05/02/2022 0. 0 0. ...0
000326651 .... CARMEL 05/02/2022 0. 0. 0. ...0
000326353 .... .. | PROSPECT .. 05/02/2022 0. 0 0. ...0
000325862 . . |AUSTIN ... .05/02/2022 .. 0 0 0 0
000325349 ... ALBUQUERQUE ... 05/02/2022 .0, 0. 0. ...0
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000326208 .... 05/02/2022 0. 0 0.
000326283 ... 05/02/2022 0. 0 0.
000325405 ... 05/02/2022 0. 0 0.
000326665 . .05/02/2022 .. 0 0 0
000325494 . .06/02/2022 .. 0 0 0
000325419 . .05/02/2022 .. 0 0 0
000325550 ... 05/02/2022 0. 0 0.
000326069 ... 05/02/2022 0. 0 0.
000326367 ... 05/02/2022 0. 0 0.
000325321 ... 05/02/2022 0. 0 0.
000326582 ... 05/02/2022 0. 0 0.
000326507 ... 05/02/2022 0. 0 0.
000326139 ... 05/02/2022 0. 0 0.
000326284 ... 05/02/2022 0. 0 0.
000326805 . .06/02/2022 .. 0 0 0
000325360 . .05/02/2022 .. 0 0 0
000325461 . .06/02/2022 .. 0 0 0
000325528 ... 05/02/2022 0. 0 0.
000325593 ... 05/02/2022 0. 0 0.
000325749 ... 05/02/2022 0. 0 0.
000325875 ... 05/02/2022 0. 0 0.
000326228 ... 05/02/2022 0. 0 0.
000326263 ... 05/02/2022 0. 0 0.
000326501 ... 05/02/2022 0. 0 0. .. (11,997),
000326511 .... 05/02/2022 0. 0 0. ...0
000326527 . 05/02/2022 ..0].. ..0].. 0. ...0
0299999 Mortgages W|th partial repayments 0 0 0 (61,434)
000325311 ...evvvvvvennnnnnnnnnnnnns [SAPULPA Loeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiines [ O e i [ 05/02/2022 08/15/2023 0 0 0 fiinnnnn (10,128))... (10,128),
000325313 ... 05/02/2022 ....09/15/2023 0. 0 0. ...(9,022),
000325322 . .05/02/2022 .. .09/15/2023 0 0 0
000325346 . .06/02/2022 .. .08/15/2023 0 0 0
000325365 . .05/02/2022 .. .09/15/2023 0 0 0
000325376 . .06/02/2022 .. .07/17/2023 0 0 0
000325383 . .05/02/2022 .. .09/15/2023 . 0 0 0
000325406 ... 05/02/2022 ...07/17720238 ... 146,105 |.... 0. 0 0.
000325413 ... 05/02/2022 ....08/15/2023 283,606 |.... 0. 0 0.
000325416 ... 05/02/2022 ....09/15/2023 120,913 |.... 0. 0 0.
000325418 ... 05/02/2022 ...07/17/2028 ... 0. 0 0.
000325440 ... 05/02/2022 ....07/1772023 ... 0. 0 0.
000325442 ... 05/02/2022 ...07/17/2028 ... 0. 0 0.
000325449 . .06/02/2022 .. .08/15/2023 0 0 0
000325464 . .05/02/2022 .. .07/17/2023 0 0 0
000325468 . .06/02/2022 .. .07/17/2023 0 0 0
000325488 . .05/02/2022 .. .09/15/2023 0 0 0
000325492 . .06/02/2022 .. .08/15/2023 . 0 0 0
000325518 ... 05/02/2022 ....09/15/2023 251,191 |.... 0. 0 0.
000325532 ... 05/02/2022 ....08/15/2023 ....96,726 |.... 0. 0 0.
000325536 ... 05/02/2022 ....09/15/2023 ... 13,754 ... 0. 0 0.
000325546 ... 05/02/2022 ...07/17720238 ... ... 87,674 |.... 0. 0 0.
000325548 ... 05/02/2022 ...08/15/2023 ...69,848 |.... 0. 0. 0.

000325564

05/02/2022

09/15/2023

................. 296,079
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000325567 .... . [SWITZ CITY .. 05/02/2022 ....08/15/2023 ... 78,885 [.... 0. 0 ... 81,300 |... 0.
000325587 .... . |FLORISSANT .. 05/02/2022 ....08/15/2023 ..... .. 130,570 |.... 0. 0. .. 134,344 |... 0.
000325592 ... .. | SAINT LOUIS . 05/02/2022 ....09/15/2023 ....95,329 [.... 0. 0 0.
000325601 . .. | SYRACUSE .. .05/02/2022 .. .08/15/2023 .51,529 |. 0 0 0
000325633 . .. [ NEW ULM .05/02/2022 .. .09/15/2023 134,956 0 0 0
000325642 . .. | SPRING . .05/02/2022 .. .07/17/2023 .. 183,032 0 0 . 0
000325659 .... .. [KISSIMMEE ... 05/02/2022 ....09/15/2023 159,670 |.... 0. 0 164,205 |. ... 156,119 |... 0.
000325668 ... .. | SARATOGA SPRINGS ... 05/02/2022 ....07/17/2023 ... 158,392 |.... 0. 0. 163,241 |. ... 153,557 |... 0.
000325695 ... .. |DEER PARK 05/02/2022 ....09/15/2023 0. 0 418,509 |. ... 391,820 |... 0.
000325738 .... .. [PHILADELPHIA .. 05/02/2022 ....08/15/2023 0. 0. ... 86,306 |. .. 86,306 |... 0.
000325746 .... .. | OSAWATOMIE 05/02/2022 ....07/17/2023 ... 0. 0 .. 96,878 |. 0.
000325755 ... .. |FRANKLIN .... 05/02/2022 ....09/15/2023 0. 0. 0.
000325763 ... . | UPPER DARBY . 05/02/2022 ....09/15/2023 0. 0 0. .. (7,891), .. (7,891),
000325771 ... ELIZABETH ... 05/02/2022 ....07/17/2023 .... 0. 0. 0.
000325776 . .. | PORTSMOUTH .. .05/02/2022 .. .07/17/2023 0 0 0
000325780 . .. | SUMMERVILLE .05/02/2022 .. .08/15/2023 0 0 0 ...(9,442)
000325796 . . | MONTGOMERY .05/02/2022 .. .09/15/2023 . 0 0 .- . 0 . (15,850)(.. . (15,850)
000325804 .... . 05/02/2022 ....09/15/2023 189,549 |.... 0. 0. 195,351 |. ...195 351 ... 0.
000325809 ... .. [BRIMFIELD ... 05/02/2022 ....09/15/2023 172,235 |.... 0. 0 177,507 |. ... 158,960 |... 0. .... (18,547), .... (18,547)
000325811 ... .. | BRENTIOOD ... 05/02/2022 ....09/15/2023 279,889 |.... 0. 0. 288,457 |. .. 264,658 |... 0. .. (23,798) .. (23,79)
000325812 .... . |LAFAYETTE ... 05/02/2022 ....09/15/2023 ...87,382 |.... 0. 0 0.
000325819 ... . 05/02/2022 ....09/15/2023 0. 0. 0.
000325837 ... .. |LANCASTER ... 05/02/2022 ....08/15/2023 0. 0 0.
000325842 .... .. | TUCSON 05/02/2022 ....08/15/2023 0. 0. 0.
000325876 ... . | JACKSONVILLE .. 05/02/2022 ....07/17/2023 ... 0. 0 0.
000325885 . JASPER ....... .05/02/2022 .. .07/17/2023 0 0 0
000325892 . .. [ INDIANAPOLIS .05/02/2022 .. .07/17/2023 0 0 0
000325893 . .. | WEATHERFORD . .05/02/2022 .. .09/15/2023 0 0 0
000325899 . .. [SINTON .... .05/02/2022 .. .09/15/2023 0 0 0
000325910 . . | BARNESVILLE .05/02/2022 .. .07/17/2023 0 0 . 0
000325923 ... HYATTSVILLE ... 05/02/2022 ....08/15/2023 0. 0 152 135 |... 0.
000325965 ... 05/02/2022 ....09/15/2023 0. 0. .. 190,804 |... 0.
000325967 .... 05/02/2022 ....08/15/2023 0. 0 0.
000325970 ... . 05/02/2022 ....07/17/2023 .... 0. 0. 0.
000325984 .... .. | YPSILANTI ... 05/02/2022 ....08/15/2023 0. 0 0.
000326011 ... .. | KAPLAN 05/02/2022 ....08/15/2023 0. 0. 0.
000326025 . .. [SALT LAKE CITY .05/02/2022 .. .08/15/2023 0 0 0
000326030 . . | BUNKER HILL .05/02/2022 .. .08/15/2023 0 0 0
000326040 . .. |DIXON ..... .05/02/2022 .. .09/15/2023 0 0 0
000326046 . .. | LYNDHURST .05/02/2022 .. .08/15/2023 0 0 0
000326053 . .. [ATLANTA ... .05/02/2022 .. .09/15/2023 0 0 0
000326054 .... .. | ORLANDO ... 05/02/2022 ....08/15/2023 ....81,440 |.... 0. 0. . 0.
000326055 ... .. |PATTERSON ... 05/02/2022 ....07/17/2023 ... 148,758 |.... 0. 0 ... 143,999 [... 0.
000326067 ... . | WASHINGTON .. 05/02/2022 ....07/17/2023 .... 0. 0. ... 236,824 |... 0.
000326068 ......evvvvvvnnnneeeennns [NEENAH oo [ W [ s 05/02/2022 ....07/17/2023 ... 0. 0 ... 129,322 |... 0.
000326072 ..evvveeeeeeennnneeeeenn [OZONE PARK Lo eeeenes feeeeeeeeeeee N [ s 05/02/2022 ....09/15/2023 0. 0. ...366,000 |... 0.
000326075 ... 05/02/2022 ....09/15/2023 154,922 |.... 0. 0 ... 156,19% |... 0.
000326079 ... PHILADELPHIA .. 05/02/2022 ....08/15/2023 119,057 |.... 0. 0. .. 123,808 |... 0.
000326102 .... .. |EL CAMPO 05/02/2022 ....09/15/2023 ....51,268 |.... 0. 0 ....52,837 |. 0.
000326123 . . |DISTRICT HEIGHTS .05/02/2022 .. .09/15/2023 220,29 |. 0 0 227,038 | 0 ..
000326130 ... ELMONT ... 05/02/2022 ...07/17/2023 ... 292,686 |.... .0, 0. 300,607 |. .. 288,403 |... .01, .. (12,204)|..... ... (12,204),
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000326141 ... . 05/02/2022 ....08/15/2023 ....62,449 |.... 0. 0 0.
000326153 .... . [UNION CITY .. 05/02/2022 ....07/17/2023 .... .. 108,808 |.... 0. 0. 0.
000326168 ... MOSES LAKE .. 05/02/2022 ....07/17/2023 ... 130,018 |.... 0. 0 0.
000326173 . .| TULSA .. .05/02/2022 .. .07/17/2023 .. 101,421 |. 0 0 0
000326174 . .. |ENFIELD .05/02/2022 .. .07/17/2023 76,864 |. 0 0 0
000326212 . .. [MONETA . .05/02/2022 .. .07/17/2023 87,282 | 0 0 0
000326216 .... .. |MARANA ... 05/02/2022 ....07/17/2023 ... 10,792 .. 0. 0 0.
000326218 ... .. | JACKSONVILLE 05/02/2022 ....07/17/2023 ... ....65,418 [.... 0. 0. 0.
000326233 .... .. |NORTH CHESTERFIELD ... 05/02/2022 ....08/15/2023 ..... .. 269,411 ... 0. 0 0. . (17,422) e (17,422)
000326236 ... .. |ODESSA ... 05/02/2022 ....08/15/2023 131,716 |.... 0. 0. 0. ....1,425 1,425
000326237 ... .. | ARDMORE ... 05/02/2022 ....09/15/2023 119,269 |.... 0. 0 0. ...(3,975) ...(3,975)
000326243 ... .. | ALEXANDER ... 05/02/2022 ....08/15/2023 0. 0. . 0. ...(4,240) ...(4,240)
000326248 .... .. [ SAN ANTONIO . 05/02/2022 ....09/15/2023 0. 0 ... 128,172 |... 0. ...(8,979)
000326250 ... .. | MONCKS CORNER ... 05/02/2022 ....08/15/2023 0. 0. LT 0. ...(5,517)
000326260 . .. | CHARLOTTE HALL .05/02/2022 .. .08/15/2023 0 0 198,929 0 . (16,782)(.. . (16,782)
000326271 . .. | SOCORRO .05/02/2022 .. .09/15/2023 0 0 115,924 0 0. 0
000326279 . .. [MEMPHIS .05/02/2022 .. .07/17/2023 0 0 110,321 0 . (10,026)|.. . (10,026)
000326291 .... .. [HAMDEN ... 05/02/2022 ....08/15/2023 0. 0. . ... 31,668 |... 0. .. (1,612) (1,612),
000326295 ... .. [AVONDALE .... 05/02/2022 ....08/15/2023 0. 0 129,311 |. ... 115,427 |... 0. . (13,884) .. (13,884)
000326323 .... .. |RIVERDALE ... 05/02/2022 ....07/17/2023 .... 0. 0. 408,624 |. 414,419 L 0. ....5,7%
000326324 .... .. |BAKERSFIELD ... 05/02/2022 ....09/15/2023 0. 0 127,270 |. ... 120,323 |... 0.
000326343 .... .. [PHILADELPHIA .. 05/02/2022 ....08/15/2023 0. 0. 193,217 |. ... 183,850 ... 0. .
000326357 ... . | FOXBORO ... 05/02/2022 ....07/17/2023 ... 0. 0 259,193 |. ... 242,042 |... 0. (17 152)]
000326371 ... . 05/02/2022 ....09/15/2023 0. 0. 142,830 |. ... 127,008 |... 0. ... (15,827) ... (15,827)
000326375 ... .. | KENMORE ... 05/02/2022 ....08/15/2023 168,491 |.... 0. 0 173,622 |. .. 161,413 |... 0. . (12,208) .. (12,208)
000326377 . .. | LANHAM . .05/02/2022 .. .08/15/2023 .. 109,949 |. 0 0 .. 112,819 . 113,703 0 .. 885 ..
000326387 . .. | LAKEWOOD . .05/02/2022 .. .08/15/2023 0 0 111,368 0 (7,262),
000326390 . .. | EVANSVILLE .05/02/2022 .. .07/17/2023 0 0 0 (7,079),
000326392 . .. | WAUKEGAN . .05/02/2022 .. .09/15/2023 0 0 0 (6,495)
000326405 . . [MILLVILLE .05/02/2022 .. .08/15/2023 0 0 0 . (11,907)(..
000326409 ... . | YOUNGSTOIIN .. 05/02/2022 ....07/01/2023 .... 0. 0 0. ...(2,856)
000326410 ... KNOXVILLE ... 05/02/2022 ....08/15/2023 0. 0. 0.
000326411 ... BARDSTOIN .. 05/02/2022 ....07/17/2023 ... 0. 0 0.
000326428 .... . 05/02/2022 ....07/17/2023 .... 0. 0. 0.
000326437 ... .. [PUYALLUP .. 05/02/2022 ....09/15/2023 0. 0 0.
000326451 .... .. [CALLAO .... 05/02/2022 ....07/17/2023 .... 0. 0. 0.
000326469 . .. [CHICAGO ... .05/02/2022 .. .09/15/2023 0 0 0
000326470 . .. | VILLA PARK .05/02/2022 .. .08/15/2023 0 0 0
000326473 . .. |EDMOND ... .05/02/2022 .. .08/15/2023 0 0 0
000326485 . .. | BETHANY .05/02/2022 .. .09/15/2023 .60, 135 | 0 0 0
000326489 . .. [DOVER ... .05/02/2022 .. .07/17/2023 .. 206,660 |. 0 0 0
000326509 ... .. |ROEBUCK ... 05/02/2022 ....08/15/2023 133,693 |.... 0. 0. 137,786 |. ... 134,244 |... 0.
000326525 ... .. | BRANDENBURG ... 05/02/2022 ....09/15/2023 125,405 |.... 0. 0 129,244 |. .o129,244 ... 0.
000326532 .... . | NEW WINDSOR ... 05/02/2022 ....09/15/2023 228,759 |.... 0. 0. 235,762 |. ... 235,762 |... 0.
000326546 .... . 05/02/2022 ....09/15/2023 171,916 |.... 0. 0 177,178 |. L AT7 78 . 0.
000326551 .... . | NOBLESVILLE ... 05/02/2022 ....08/15/2023 11,447 |.... 0. 0. 114,858 |. 111,251 0.
000326581 ... TERRYVILLE .. 05/02/2022 ....08/15/2023 125,185 |.... 0. 0 129,016 |. ... 118,362 |... 0.
000326587 ... WINTERS 05/02/2022 ....08/15/2023 228,933 |.... 0. 0. 235,941 |. ... 230,393 |... 0.
000326588 .... CHICAGO ... 05/02/2022 ....07/17/2023 ... 0. 0 .. 239,411 . ... 219,033 |... 0.
000326603 . . | PALM BAY . .05/02/2022 .. .08/15/2023 0 0 .56,458 |. ..56,458 0
000326605 ... AURORA ... 05/02/2022 ...07/17/2023 ... .0, L0 233,638 |. .. 236,190 |... 0.
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000326611 ... 05/02/2022 ....07/01/2023 ... 0. 0. 0. ...(4,378) ...(4,378)
000326643 ... 05/02/2022 ....08/15/2023 0. 0 0.
000326647 .... 05/02/2022 ....09/15/2023 0. 0 0. . (18,433), ... (18,433)
000326668 . .. | BOILING SPRINGS . .05/02/2022 .. .08/15/2023 0 0 0 .. (9,707)|.. .. (9,707),
000326672 . .. | ORLANDO ... .06/02/2022 .. .07/17/2023 0 0 0 . (16,915)[.. . (16,915),
000326675 . . | WATERBURY .05/02/2022 .. .08/15/2023 0 0 . 0
000326680 ... 05/02/2022 ....08/15/2023 0. 0 ...113 311 ... 0.
000326687 .... 05/02/2022 ....09/15/2023 0. 0 .... 80,401 |... 0.
000326702 .... 05/02/2022 ....09/15/2023 0. 0 ... 133,743 |... 0.
000326713 .... .. | MANHATTAN ... 05/02/2022 ....08/15/2023 0. 0 ... 145,041 |... 0.
000326722 ... .. |HAMILTON ... 05/02/2022 ...07/17720238 ... 0. 0 .. 150,911 |... 0.
000326727 .... .. | CRAWFORDSVILLE .. 05/02/2022 ....08/15/2023 0. 0 0.
000326735 ... . | SPARTANBURG 05/02/2022 ....09/15/2023 0. 0 ... 101,789 |... 0.
000326758 ... ROGERS ... 05/02/2022 ....08/15/2023 0. 0 ... 77,408 |... 0.
000326762 . .. | ASHEBORO .. .06/02/2022 .. .09/15/2023 0 0 126,013 0
000326767 . .. | BEULAVILLE . .05/02/2022 .. .07/17/2023 0 0 118,843 0 0.
000326783 . . | WEATHERFORD . .06/02/2022 .. .07/17/2023 . 0 0 . 264,835 0 .2,860 |.. .2,860
000326787 .... CONOVER 05/02/2022 ....09/15/2023 172,679 |.... 0. 0 177,965 |. ... 157,120 |... 0. . (20,845), .... (20,845),
000326807 ... BOLTON 05/02/2022 ....09/15/2023 237,534 |.... 0. 0 244,805 |. ...210,078 |... 0. ... (34,727), ... (34,727)
000326826 ... CAPE CORAL .. 05/02/2022 ....09/15/2023 180,892 |.... . . 0. 0 186,125 |. .. 160,313 |... 0. .. (25,812)] .. (25,812),
000326828 .... . 05/02/2022 ....08/15/2023 ...2,464 |... 0. 0 ....82,976 |. . 0.
000326852 .. MINNEAPOLIS . 05/02/2022 ...09/15/2023 .. ...3,704 |... ..0].. ..0].. 124,711 | ... 116,760 |... 0. . ..
0399999 Mortgages dISposed 20 600 710 0 608,817 0 0 608 817 0 21 209,526 20,345,562 0 (863 964) (863,964)
0599999 - Totals 1,464,979,536 0 639,073 0 0 639,073 0 71,838,015 70,912,617 0 (925,398) (925,398)
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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 ......... HGI Multifamily Credit FUNd ...oooveeisiiiiiiieae e e e e e eeees NOFFOIK oeeeeniiee e e e eenin e eeeees [eaeeees VAo Harbor Group International ..........ccccoeeoeiierimninnnnrnnns Joconnaes weeeeenns fonn .07/06/2022 ... oveenis e foe e fee 375,000 [-.niieieinninneeeennieeeees Jerennaaeeeenennans 3,016,618 [....ccvvuuneees 0.300
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 0 375,000 0 3,016,618 XXX
000000-000 ......... [First Eagle Direct Lending Fund 1V, LLC v.vovuvererresrsrsrseeeee [BOSTON e [oovoeMhenn.. [First Eagle Direct Lending Fund IV, LLC ..oveovecvenenvnes T R o R [ X 0 foorrrreeesesererees [ 8.330
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 5,888 0 0
000000-00-0 ......... AUDAX MEZZANINE 1V e e WILMINGTON v eeeee e [eeeees DE.......... AUDAX MEZZANINE 1V oo eeeeen e eeeennnes Jeeneieee e eeeeeenns fonn 09/30/2016 ... |oveens e foeeeeee 0 e 46,145 |.eeeeeeeee s [V PO 1,288,945
000000-00-0 ......... BARINGS L.P. CHARLOTTE .. ..|BARINGS L.P. .|....11/16/2021 ... .... 200,000 .0 ... 3,200,000 |...
000000-00-0 ......... Golub Capital Partners GDLC Feeder Fund ... .|Golub Capital Partners GDLC Feeder Fund .. .|....08/12/2022 ... . 1,620,000 .0 .. .. 9,517,500 |...
000000-00-0 ......... PineBridge Investments L.P. .... .|PineBridge Investments L.P. ...... ....11/28/2018 ... s 0]
000000-00-0 . PineBridge Investments L.P. Il PineBridge Investments L.P. Il ..11/25/2020 . 158,557 .0 1,094,733
000000-00-0 .. .[PineBridge Investments L.P. Il . . .[PineBridge Investments L.P. III ... ..10/20/2022 ... .. 1,041,917 .0 ). 3,785,506 |...
1799999. Jomt Venture Interests - Fixed Income NAIC Designation Not ASS|gned by the SVO - Unafflllated 0 3,127,810 0 18,886,684
000000-00-0 .........|Benefit Street Partners BSPSOFII Structured Note WILMINGTON . ..|Benefit Street Partners BSPSOFI| Structured Note .......... ..04/08/2020 . .... 369,616 .0 ... 3,851,108 |...
000000-00-0 .. ..|Sands Capital Private Growth F Global Innovation Fund |1 . ARL INGTON .. .| Sands Capital Private Growth F Global Innovation Fund |l ..05/06/2021 ... . 2,290,121 .0 .. ... 9,904,864 |...
1999999. J0|nt Venture Interests - Common Stock - Unaffiliated 0 2,659,737 0 13,755,967
000000-000 ......... [EaT Exeter Industrial Core Plus FUnd IV cvoovooveoeececesessessnens [ Conshonocken .....vveereseeesreseesresneas [oooeiPAe, [EQT Exeter woovoooiiioiececesesscesessceseesseseessesesnnenees [ e ] [P YA A O R R 27,839,000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 3,787,000 0 27,839,000
NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due 3/20/2060 NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due
67080#-AB-4 ......... MISD20 ... WILMINGTON ©.evvvviiiiiiiiieeeecceiieeeees [ DE.......... 3/20/2060 MJISD20 .......cevuniiiiinniiiiiiiiine e e [T ....08/07/2023 ... feeeeeee e e 3,214,282 .o L N [V PO 1,785,758
87251F-AF-6 ......... TCW Direct Lending Subordinated Note Due 9/30/2032 JAJO0 ........... DOVER ..eeevvriieeeeennnineeecenninneeeeenns [oneees DE.......... TCW Direct Lending Subordinated Note Due 9/30/2032 JAJO20 |........ 6. ioennnn ...08/04/2023 ... |ocoiiii i | 10,000,000 [....oiieiminiaiierinniees [ P [V T, 0
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 13,214,242 0 0 1,785,758
6099999. Total - Unaffiliated 0 9,955,435 0 63,498,269
6199999. Total - Affiliated 13,214,242 0 0 1,785,758
6299999 - Totals 13,214,242 9,955,435 0 65,284,027
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 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 ...|....08/15/2023 ... 3,838,551 |.. .
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. BOSTON ... Cash Return Distribution ... ... 12/29/2022 ...]....09/30/2023 ...|.
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated
000000-00-0 ..... [ TH Credit DIRECT LENDING FUND IV LLC ....... [BOSTON v | VA......... JTHL Credit DIRECT LENDING FUND IV LLC .. ]....12/03/2018 ...]....08/24/2023 ...
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Unaffiliated
000000-00-0 ..... AUDAX MEZZANINE 1V . ... | WILMINGTON . .| AUDAX MEZZANINE IV . ....09/30/2016 ...|.... 07/10/2028 ...J........ 67, ..
000000-00-0 ..... AUDAX_ MEZZANINE V . | WILMINGTON .... . | AUDAX_ MEZZANINE V ... ...01/01/2022 ...|.... 09/21/2023 ...]J.......210,780 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 ..... AUDAX SENIOR LOAN FUND | .. WILMINGTON ... . ....| AUDAX SENIOR LOAN FUND I ... ....02/01/2018 ...|....08/07/2023 ...|....... 700,231 |... UURRRRRRRIN | [ SRR PPN 700,231 |....... 700,231 ...
000000-00-0 ..... BARINGS L.P. ..evvvneirinnnn CHARLOTTE .[BARINGS L.P. ..eevrrvnnne ...11/16/2021 ...]....09/08/2023 ...|.......514,016 [...cccemrniiiins Jovvnnnniiiiinn [ s [0 e e 514,016 |....... 514,016 ...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .... . | CHICAGO Partners 11 ...04/01/2018 ...|....08/01/2023 ...|.......517,461 [oooooiiiiiiiins | [ s [0 e e 517,461 |....... 517,461 |...
Golub Capital Partners Golu Golub Capital Partners Golu
000000-00-0 ..... Partners 12 .....ooviiiiiiiiiiiiiiii [0 1107 )RR RN | [ Partners 12 ......coevviiiiiiiiiniiiiiiiis ...04/01/2018 ...]....08/01/2023 ...|....... V[T < R AR R RN R [V O R 806,181 |....... 806,181 [.ooeevveiiiies v foeriiiiis [V RN
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO ....08/12/2022 ...|....09/19/2023 ...|....... 167,871 |... 167,871 |... .0 ..
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK . .|PineBridge Investments L.P. . ..11/28/2018 . .08/23/2023 .. . 124,050 124,050 0
000000-00-0 ..... PineBridge Investments L.P. Il NEW YORK . .|PineBridge Investments L.P. Il ..11/25/2020 . .09/21/2023 .. . 367,423 367,423 0
000000-00-0 ..... PineBridge Investments L.P. Il .... ... [NEW YORK . ... NY.........|PineBridge Investments L.P. III .. ...10/20/2022 ...|....08/15/2023 ...J....... 392,654 |... .. e | e |- |- A 392,654 |... .0 .. .
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 3,868,610 0 0 0 0 0 0] 3,868,610 3,868,610 0 0
Benefit Street Partners BSPSOFII Structured Benefit Street Partners BSPSOFII
000000-00-0 ..... Note . WILMINGTON . DE .|Structured Note ... ....04/08/2020 . .08/10/2023 .. .698,480 ...698,480 0
000000-00-0 ..... Benef i reet Partners Debt Fun weeeee | WILMINGTON . .|Benefit Street Partners Del ...04/11/2022 ...|....08/07/2023 ...|. ,566,200 |... .. e | e |- |- A , .... 1,566,200 |... . |- .0 .. .
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,264,680 0 0 0 0 0 0 2,264,680 2,264,680 0 0 0 0
000000-00-0 ..... TXFL NNN OFFICE [NV HOLDINGS,LLC .............. CINCINNATI ... .|Cash Return Distribution ... ....07/01/2019 ...|.... 07/14/2023 ...|... 31,831,871 |... 31,831,871 |.. ... 31,831,871 [ e 34,375 |........ 34,375 |eeneeeeeeen oo o0 [ 676,043
000000-00-0 ..... KCJAXX NNN_INDUSTRIAL INV HOLDINGS,LLC ...... [CINCINNATI .... ....|Cash Return Distribution ... ...07/27/2020 ...|.... 07/27/2028 ...)... 63,133,317 |... 63,133,317 |.. e s e | ... 63,133,317 |... TP 62,500 |........ 62,500 o L0 850,260
2299999. Joint Venture Interests - Real Estate - Affiliated 94,965,188 | 94,965, 188 0 0 0] 94,965,188 0 9,875 9,875 0 0 0 1,526,303
6099999. Total - Unaffiliated 10,047,144 0 0 0 0 0 0 6,618,762 6,618,762 0 0 0 73,582
6199999. Total - Affiliated 94,965,188 | 94,965,188 0 0 0| 94,965,188 0 96,875 96,875 0 0 0 1,526,303
6299999 - Totals 105,012,332 | 94,965, 188 0 0 0] 94,965,188 0 6,715,637 6,715,637 0 0 0 1,599,884
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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 08/01/2023 ..... Interest Capitalization . .
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiirnniiiiiiiiiiieiereirin e crrri e srnra s ennnneeenns | aeeeeenniieeees fonnnd 09/01/2023 ..... Interest Capitalization
38378N-YB-3 ......... GNR 2014-24 KZ = 4.071% 01/16/54 eeeeeeeeeeeeeeee e eeeeenee e e eennne e eeennnees | cevvvnnniinenns [eennid 09/01/2023 ..... Interest Capitalization ..
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 .....civvivrnniiiiiiiiiiniiriiiisseecinsi e ernnis e ssrnnnnssssnnnnns | aeeeeennnnneees fonnnd 08/10/2023 ..... Various
912810-TS-7 ......... U S TREASURY  3.875% 05/15/43 .....eeeeeieiieeeeeeee e eeeee e e eeene e e e eenn e e e eennn e eeennn | cevvvnnniinnnns Jennnd 08/03/2023 ..... MORGAN STANLEY FIXED INC ....
912820-GM-7 ......... US TREASURY NOTES ~ 3.500% 02/15/33 ..eevvvnniiiiiiiiiiiiiiiiiin e eccvninesennnnns | eeeeeennnineees fonnid 08/03/2023 ..... BANK of AMERICA SEC N
91282C-GlI-5 ......... US TREASURY NOTES  1.250% 04/15/28 ......eieeeeiieieeeieeee e eeennee e eennne e eennnnees | oevvvnnniinnnns Jeennid 08/10/2023 ..... BNP SECURITIES 2,957,884 |ooeeniieeiis 3,000,000 |...
91282C-H1-6 ......... US TREASURY NOTES ~ 4.500% 07/15/26 .....ovviivriiiiiiiiiiiicecciiin e ecnnninees | eeeeeennineens fonnid 07/27/2023 ..... CITIGROUP GLOBAL MKTS .. .... 59,852,344 |. ....60,000,000 ...
91282C-HP-9 .. .| US TREASURY NOTES  1.375% 07/15/33 ..eeeeeeeiieeeeeeee e e eeeeee e e e eeeee e e eeenn e e e ennnnneeees | cvvnnnnennnnnn [oeeead 09/07/2023 ..... BNP SECURITIES . .eeeeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e enn s e e e e enna e e e e eennnnnneeeennnns eeeennnnseeeennnnnneeeennnnnaenees Joernnnannreernnnnanees 6,191,047 |oooeiiiiiiieieeeee 6,500,000 |...
91282C-HU-8 . .. |US TREASURY NOTES  4.375% 08/15/26 .....iiiiivuunniiiiiiiniiiiiiinniiissiisennnnssernnnnnsessresnnss | oeeeessnnneeees |ouonsdd 09/11/2023 ..... BNP_SECURITIES .. ... 59,458,5% |. ...60,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 142,498,851 144,572,144
77586R-AS-9 ......... JROMANIA SOVEREIGN  7.625% 01/17/53 ...veveeeseesesssesessessessessessessessessessessessessessesseanes | J..... 09/15/2023 ..... [V 0US i titeeteet et et et eeteeteeteeteeteeuesseesesseesessessessessessessessesseeseesessessessessessessess Joruesuersersesseseessesuereeseesees |oreereesserseseesneses 6,406,250 |...coviiiiiiiinnnnnnns 6,000,000
0309999999. Subtotal - Bonds - All Other Governments 6,406,250 6,000,000
3136B4-VK-1 .........|FNR 2019-27 MZ ~ 4.000% 06/25/59 ... 09/01/2023 ..... Interest Capitalization ... 38,323 | 38,323 |...
3137F3-PA-6 . ..|FHR FHR 4772 2D  4.000% 11/15/47 . 09/01/2023 Interest Capitalization ..
626301-NR-4 . ..[TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 5.600% 06/30/28 ... 07/05/2023 BARCLAYS .....cevvvennnns
882750-VT-6 ......... TEXAS ST DEPT OF HSG & CMNTY A SINGLE FAMILY HSG  5.858% 01/01/38 . 09/21/2023 ..... BANK of AMERICA SEC .. N
917437-DF-9 ......... UTAH HSG CORP SF MTGE REVENUE SINGLE FAMILY HSG  5.820% 07/01/38 09/12/2023 ..... L R0 O P AP PPN 4,700,000 fooiiiiiiinnniininnns 4,700,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,858,013 10,886,713
06761*-AA-4 ......... BARINGS Barings NAPLF |1 4.750% 10/11/31 ..iiiiiiiiiiiiiiiiiineecccviieeccvieeecvviineeees | eeeeeennieeees ol 09/28/2023 ..... PRIVATE PLACEMENT .... 800,000 |. 800,000 |...
723040-AA-8 ......... PINEBRIDGE  10.152% 09/21/32 ....eeieeeeeeeeeeee e e eeee e e e e e eeen e e e ee e e eennnnnees | cevvvinniinnens Jonnnd 09/28/2023 ..... PRIVATE PLACEMENT .... .. 2,587,228 |. .. 2,587,228 |...
72304@-AB-6 ......... PINEBRIDGE  12.152% 09/21/32 ..evvviiiiiiiiiiiiiiiiiis e rnnin s sennnnnnns | eeeeeenniineees fonnnd 09/28/2023 ..... LT = o L0 ) RO RN 1,176,013 [ 1,176,013 |...
404410-10-5 ......... HGI MULTIFAMILY CREDIT FEEDER  4.000% 12/31/36 ...ceeeeeeeiieeeeenneeeeeenneeeeeennieeeeeennnns | ceevvvnniinnnns feennid 09/11/2023 ..... PRIVATE PLACEMENT ... e eeeeee e e e et e e e e ee e e e e eemee e e e e e enne e e e eennna e e eeemnnnaneeennnnnns reeennnnaseeermnnnnseeeennnnnaerees Joemnnnnanreemnnnnnneees 2,125,000 |eeveuniieeinnniens 2,125,000 |...
00091J-AA-6 ......... AB Issuer LLC 20211 2021-1 A2 3.734% 07/30/51 ..cceevvveniiiiiiiiiiiiiiiiiineeecviiinneeeennn | eeeeeennieeens fonnd 08/21/2023 ..... BARCLAYS .. 13,146,032 |. .... 15,720,600 |...
00206R-GS-5 ......... AT&T INC  6.875% 10/15/31 .eeeeeeeieiee et eene e e e enne e e eennne e eeennnneees | cevvvnnninnees Joennnd 09/19/2023 ..... BARCLAYS LONDON ... eeeeeteeeeeeenee e e e eeene s e e e emnn s s e e eemnne s e e eeennneeeeennnnnnneeennnnnnnaenee  [oeeernnnnaneeeemnnnnneeeemnnnnneees Jreernnnnnneeeennnnnenes 4,002,714 | 3,910,000 |...
00206R-GX-4 ......... AT&T INC  6.550% 06/15/34 .oevvviniiiiiiiiiiiiiiii e ernnnns e ennnnns | eeeeeenniineees fonnnd 09/19/2023 ..... L2 T U R RO - B [+1s 1| EO . 8,000,000 |...
00507V-AM-1 ......... ACTIVISION BLIZZARD ~ 3.400% 06/15/27 .. ...08/24/2023 ..... SEP A-FIXED IMMUNE .. .eeeeeeeeeee e e e e e e e e e e e e e e e e e e e e e eennn e e e eennnnneeeeennnnn [eeeernnnnnnreeemnnnnneeermnnnnneees [reeennnnneeeeennnnnaees 1,880,400 |oooviiiiiiiiiiiinnis 2,000,000 |...
01400E-AC-7 ......... ALCON FINANCE CORP  3.800% 09/23/49 ...09/26/2023 ..... L 0 R RO RSP . oL 2 1) FE . 5,000,000 |...
03464U-AA-4 . ..|Angel Oak Mortga20236 2023-6 A1  6.500% 12/25/67 . GOLDMAN SACHS . .10,000,000 |.
03465G-AA-4 . ..|Angel Oak Mortga20232 2023-2 A1  4.650% 10/25/67 . WELLS FARGO .. 8,117,639 |. .. 8,544,883 |.
03465R-AA-0 . ..|Angel Oak Mortga20235 2023-5 A1 4.800% 09/25/67 . GOLDMAN SACHS . 011,814,183 |. . 12,400,000 |.
034931-AA-3 ......... Angel Oak Mortga20233 2023-3 A1 4.800% 09/26/67 .... 09/08/2023 ..... WELLS FARGO
045054-AR-4 ......... ASHTEAD CAPITAL INC  5.950% 10/15/33 ....eeeeeeieeeeeeeee e eeeeee e eeen e e eenne e e eennnnes | cevvviniiinnens [oennid 07/24/2023 ..... BANK of AMERICA SEC
05377R-ER-1 ......... AESOP 2021-2A A 1.660% 02/20/28 ....vvvnriiiiiiiiiiieiiiiiee e rnnnnaes | eeeeeennieeees o 09/05/2023 ..... HILLTOP SECURITIES INC. .. N
05377R-GC-2 ......... AESOP 2023-1A A 5.250% 04/20/29 ......eeeeeeeeeeeeeeeeee e eeeee e e eeene e e e e e eennneeees | eeeeriniienes e 09/21/2023 ..... HILLTOP SECURITIES INC. .... 29,010,938 |. ....30,000,000 ...
05377R-GJ-7 ......... AESOP 2023-2A A 5.200% 10/20/27 ....ceevvveniiiiiiiiiiiieeciiie e eeeennn | aeeeeeniieeens o 09/05/2023 ..... HILLTOP SECURITIES INC. .... 19,615,625 |. ....20,000,000 ...
054989-AB-4 ......... BAT CAPITAL CORP  6.421% 08/02/33 ...eeeeeeiieieeeeneiaaeeeemnnieeeeeennneeseeennnneeeeeennnneeeeenns | cevvvnnniinnnns Jonnid 07/31/2023 ..... BANK of AMERICA SEC .. ....20,000,000 |. ...20,000,000 |...
05553I-AG-4 ......... Barclays Commerc2023C21 gage S 2023-C21 XA 0.000% 09/15/56 .......evvvvvvvvvnniriviviiniiiniinnn | ceeeeeniiieeens il 09/15/2023 ..... | BARCLAYS ...eiiiiiiiiiiiii ettt e rana s s eennans [eeerrreeereerrnae s e eees | 3,176,624 |.
05601@-AA-8 ......... Benefit Street Partners  6.000% 12/31/28 ..cooveeiiiiiiiiiiie e eeeennnes | cevvviniinnees [eennd 09/11/2023 ..... 2,094,489 |...
05610W-AA-8 . ..|BPR Trust 2023BRK2 2023-BRK2 A 0.000% 11/05/28 MORGAN STANLEY FIXED INC . . 14,999,241 |. .15,000,000 |.
06051G-GW-3 . ..|BANK OF AMERICA CORP  3.419% 12/20/28 . Cantor Fitzgerald Fixed .. 1,008,560 |. .. 1,158,000 |.
06051G-LU-1 . ..|BANK OF AMERICA CORP  5.872% 09/15/34 . BANK of AMERICA SEC .15,000,000 |. .15,000,000 |.
06541R-BC-6 ......... Bank 2019BN23 2019-BN23 XA  0.806% 12/15/52 .. DEUTSCHE BANK ...t eeeeeee e e e eeee e e e e ee e e e e e e e e e e e e e e e e eenn e e e e eennan e e e eemnnnneeeennnnnns [eeeernnnnnsseemnnnnnaeeeennnnnneees |reemmnnnneeeennnnnannees 2,939,545 |.
06849V-AA-1 ......... BARRICK GOLD FIN ~ 5.800% 11/15/34 . oevvveniiiiiiiiiiiiiiiiii e cvvnieeeennnns | eeeeeenniineees foinid 09/15/2023 ..... KEY BANC-MCDONALD .....ceiiruinniiiiiiiieeeeciniie e s ereais s e e sesi s s s s sesans s s s ssnnnn s s s ssnnnnnssssnns [oreernnnnnneennnnnnnneennnnnnnnees foeernnnnnneeennn 2, 118,892 |, 2,176,000 |...
09261H-AK-3 ......... BLACKSTONE PRIVATE CRE  3.250% 03/15/27 ...eeeeeeeieeeeeeeieeeeeeenieeeeeeenn e e e eeennnneeeeennn | cevvvinniinnnns Jonnid 09/25/2023 ..... SUNTRUST ettt e e et e e e e e e e e e e e e e e e e e e ennna e e e eeennn e eeennnnneeeennnnnnaeeeennnnnaeees [reeernnnnnereernnnnaaeeeennnnnaeeee [reeennnneneeeennnnneees 4,385,200 |ooiiiiiiiiiiiiis 5,000,000 |...
09951L-AA-1 ......... BOOZ ALLEN HAMILTON INC ~ 3.875% 09/01/28 ....cevvnniiiiiiniiiiiiiiiinieiiiiinceeciniieeeevnnnns | eeeeeenniieenes fonnid 09/18/2023 ..... BARCLAYS N ....10,000,000 ...
10112R-AY-0 ......... BOSTON PROPERTIES LP  2.750% 10/01/26 ....eeeeeeeeeeeeeeeeeeeeeeeee e eeeene e e eeenneeeeennnes | cevvvnnniinnnns Joennid 08/24/2023 ..... SEP A-FIXED IMMUNE ... e 2,697,510 |oeeeeneieeennieees 3,000,000 |...
10568Y-AH-1 ......... BRAVO Residentia2020RPL1g Trus 2020-RPL1 BT 3.908% 05/26/59 .........ccvvveviiiiiinnniiiiiiiinns | eoevvennnnnenns |ounnd 08/03/2023 ..... INTL FCSTONE FINANCIAL INC ...uuiiiiiirunniiiiiuunniisiiiusnsississsnsssssssesssssssernsnnsssssrnsnnssnns [oereseensnnssssnnnnnssssrnsnnnnes [sosernssnnseesennnnnns 12,018,476 [.....ccovvvnniinnns 13,189,000
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10638C-AA-0 ......... BABS 2021-RM1 A 1.400% 10/25/63 ......ceeeeeeeeieeeeeenieeeeeeenne e eeeenene e e eeenne e eeennnneees | ceeeriniinenns e 09/25/2023 ..... Interest Capitalization ........cooeeeiiiiiiiiiii e e e e e eerne e e eenne [oeeeeennne e e e e rrne e e e rnnnnees [ereeennn e e 8,394 |. ..8,3% |... 1.A FE
10638J-AA-5 ......... Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 .....covvvvvvvnnnviiiiiiniininiiiiiinns | eeeeeeniiieeens il 08/25/2023 ..... Interest Capitalization 41,146 |...
11043X-AA-1 ........ BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 eeveeieeeeiieie e eeeenneeeeennnnes | cevvvinninnnns feennid 08/31/2023 ..... VAT TOUS .eeetieeeeeeeee e e e e ee e e e e e e e e e e e e e e e e e enn e e e e e ennnneeeeennnnneeeennnnnnneeeennnnnaes [oeeernnnnaereernnnaaeeernnnnnaeees [reernnnnneeeeennnnneees 8,392,786 |oviiiiiiiiiiiiiis 9,641,980 |...
11135E-AA-2 ......... BROADSTONE NET LEASE INC-A  2.600% 09/15/31 ...covvvvnniiiiiiiiiiiiiiiiiiinneccciineecceviinnneees | eeeevennineees fonnid 09/13/2023 ..... T T R KON : <1 <1< T EE Y 4,049,000 |...
125896-BU-3 ......... CMS ENERGY CORP  4.750% 0B8/01/50 ....eeeveneeeeeeennieeeeeeeieeeeeeene e e e eeenn e e e eennnnneeeeenns | cevvvnnniinnnns Jonnid 09/28/2023 ..... J P MORGAN SEC ..
147271-AA-8 ......... Cascade Funding 2019RM3 Trust 2019-RM3 A 2.800% 06/25/69 .........cevvveririvrnniirciinnnnnns | eevevenniieeens foannd 08/16/2023 ..... PIPER JAFFRAY ....
172062-AE-1 ......... CINCINNATI FINANCIAL  6.125% 11/01/34 08/22/2023 ..... STIFEL NICHOLAS ... eeee e e e eee e e et e e e e e e e e e e s e e e e e nnn s e e e eennnseeeeennnnnneeeennnnn [oeeernnnnneseermnnnnaeeernnnnnnenes [oeernnnnneeeeennnnneees 0,478,170 |oiiiiiiiiiiiis 5,420,000 |...
17324V-AR-5 ......... Citigroup Mortga2015PS1 Trust 2015-PS1 B3  5.250% 09/25/42 07/25/2023 ..... L2 T P R ROURPPPRY 38 i L 17 (- I FO . 4,666,951 |...
17888H-AA-1 ......... CIVITAS RESOURCES INC ~ 8.375% 07/01/28 .. 07/13/2023 ..... CITIGROUP GLOBAL MKTS N
19767Q-AS-4 . ..| COLUMBIA/HCA  7.750% 07/15/36 .............. 08/18/2023 MIZUHO SECURITIES USA INC . 24,196,843 |. . 22,260,000 |.
19828A-AB-3 . ..| COLUMBIA PIPELINE HOLDCO  6.042% 08/15/28 . 08/02/2023 CITIGROUP GLOBAL MKTS 9,999,800 |. .10,000,000 |.
210385-AD-2 . .. | CONSTELLATION EN GEN LLC ~ 6.125% 01/15/34 .... 09/26/2023 BANK of AMERICA SEC .. 6,993,910 |. 7,000,000 |.
21873A-AG-2 ......... CoreVest America20204 e Ltd 2020-4 B 1.707% 12/15/52 ... 07/25/2023 ..... CITIGROUP GLOBAL MKTS .. 2,666,953 |.eeveieeieeinnieens 3,000,000 |...
21873B-AA-3 ......... CoreVest America20212 e Ltd 2021-2 A 1.408% 07/15/54 ... 07/21/2023 ..... MORGAN STANLEY FIXED INC . 700,728 |. 806,811 |...
26208L-AE-8 ......... HONK 2019-2A A2 3.981% 10/20/49 09/11/2023 ..... .. 14,538,544 |. .... 15,914,938 |...
26439X-AH-6 ......... DUKE ENERGY ~ 6.450% 11/03/36 08/28/2023 ..... L P R ROPPRE . 1Y 1L 1Y 111 EO Y 5,000,000 |...
20278N-AN-5 ......... ENERGY TRANSFER PARTNERS  5.875% 01/15/24 ... 08/22/2023 ..... GOLDMAN SACHS ...t eeeeeee e e e e eeete e e e e e e e e e e e e e e e e e ennse e e e eennnaa e e eeennnneeeeennnnnnaeeennnnn  [oeeernnnnaeeeermnnnaneeeennnnnaneee [reernnnnneeeeennnnneees 8,602,344 | 8,700,000 |...
20670V-AA-T ......... ESSENTIAL PROPER  2.950% 07/15/31 08/14/2023 ..... L P RO RORPPPORRY¥: ¢ (VY B FO . 3,105,000 |...
31737K-AA-8 ......... Finance of Ameri2022S4 tured 2022-S4 A1A  2.500% 01/25/57 09/21/2023 ..... RAYMOND JANES ... 4,951,122 |...
33768J-AA-9 FirstKey Homes 2021SFR33 Trus 2021-SFR3 A 2.135% 12/17/38 ...ccevvvniiiiiniiiiiiiiiiiiinieeinn | eeeeeenieeens |l 08/01/2023 ..... Interest Capitalization .. N
33768N-AC-6 . ..|Firstkey Homes T2022SFR1 2022-SFR1 B 4.493% 05/17/39 08/17/2023 BANK of AMERICA SEC .. . 15,018,750 |. .16,000,000 |.
349631-AG-6 . ..| FORTUNE BRANDS ~ 6.625% 07/15/28 ... 07/25/2023 MESIROW FINANCIAL . .. 5,504,240 |. .. 5,325,000 |.
36169G-AA-3 . ..| GCAT 2023NQM3 2023-NaM3 A1 6.889% 08/25/68 09/18/2023 J P MORGAN SEC .. . 24,999,858 |. .25,000,000 |.
36209@-AA-9 . ..|Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 PRIVATE PLACEMENT . 3,780,000 |. 3,780,000 |.
362419-AA-1 . ..| GABON BLUE BOND MASTER  6.097% 08/01/38 . BANK of AMERICA SEC .30,000,000 |. .30,000,000 |.
36255N-AY-1 ......... GSMS  4.321% 03/10/51 09/14/2023 ..... L0 =0 U R RPURPPPR B £o'c £ T FE . 2,000,000 |...
36257E-AJ-2 ......... GS Mor tgage-Back2019SL1 ities 2019-SL1 B1  4.025% 01/25/59 .. 08/01/2023 ..... PERFORMANCE TRUST CAPITAL e eeeeeeiieeeeeeenee e e eeeeene e e eeeenneeeeeennnaeeeernnnneeeeennnnnneees [oeeernnnnnereermnnnnneeernnnnnneees Jreeennnnneeeeennnnneees 8,098,750 |oooviiiiiiiiiiiiinnis 9,500,000 |...
36261H-AJ-9 ......... GS Mor tgage-Back2021PJ5 ities 2021-PJ5 A8 2.500% 10/25/51 ....evvivviiinniiiiiiiiiiiiiiiiniins | eereeeniieeens o 09/20/2023 ..... BANK of AMERICA SEC . 11,497,215 |...
36262C-AJ-9 ......... GS Mor tgage-Back2021PJ7 ities 2021-PJ7 A8  2.500% 01/25/52 ......ceeevruireeeeemniiieeeenniiieees | vvvvviniiienens feennd 08/10/2023 ..... HILLTOP SECURITIES INC. ..
36263C-AH-2 ......... GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8 2.500% 02/26/52 ......evvvvvvivnnnniiiriiniiiiniiinis | ceeeveniiieeens ol 09/21/2023 ..... BANK of AMERICA SEC
36267P-AG-1 GLS Auto Receiva20233A st 2023-3A C  6.010% 05/15/29 08/08/2023 ..... WELLS FARGO
364760-AP-3 . ..|GAP INC  3.625% 10/01/29 .......cevvvvnnrnnnnn 09/13/2023 BNP SECURITIES ..
42704M-AA-0 . ..|HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 .. 09/13/2023 BANK of AMERICA SEC ..
42806M-AE-9 . ..|Hertz Vehicle Fi20212A LLC 2021-2A A 1.680% 12/27/27 . 09/20/2023 HILLTOP SECURITIES INC.
43730X-AB-0 . ..|Home Partners 0f20213  Trust 2021-3 B 2.649% 01/17/41 08/28/2023 LOOP CAPITAL MARKETS ... .. 175,841 |. .. 207,453 |.
440327-AL-8 . ..|HORACE MANN EDUCATORS ~ 7.250% 09/15/28 ................. 09/12/2023 J P MORGAN SEC .. . 19,967,800 |. .20,000,000 |.
44328U-AD-8 ......... HPEFS Equipment 20232A 2023-2A B 6.250% 01/21/31 oerrneiiieiiiiee e eeeeeeeeeeeenees | cevvviniinnens e 09/19/2023 ..... WELLS FARGO 5,749,115 |oeeveiiiiieiiies 5,750,000 |...
44328U-AE-6 ......... HPEFS Equipment 20232A 2023-2A C  6.480% 01/21/31 ..ovvveeiiiiiiiiiiiiiiiiiineeccvineeccvvins | eeeeeeniiieeens ol 09/19/2023 ..... WELLS FARGO .. 14,996,915 |. .... 15,000,000 ...
446150-BB-9 ......... HUNTINGTON BANCSHARES INC ~ 4.443% 08/04/28 ......ccovvuieeieinnnaeeeeenniaeeeeennneeeeeennnnneeees | cevvrinniinnnns Jonnid 08/24/2023 ..... SEP A-FIXED IMMUNE ... eeeeeeeeee e e e e e e e e e e e e e e e e e e e e e e e emnn e e e eennnnneeeeennnnn [oeeernnnnnnseermnnnaneeernnnnnneeee [reernnnnneeeeennnnneees 1,875,680 |oooiiiiiiiiiiiiinnis 2,000,000 |...
45258L-AA-5 ......... IMOLA MERGER CORP  4.750% 05/15/29 .....evviiiiiriiiiiiiiiiiiiee i e eennnins | veeeeeeennnens [oeeens 09/13/2023 ..... JEFFERIES & CO ..431,000 |...
45660L-3T-4 ......... RAST 2005-A15 2A3  6.000% 02/25/36 ...ceevvuuneeeeemnnieeeeeenneeeeeennneeeeeennneeeeeennnnneeeeens | cevvvinniinnens Jonnid 08/01/2023 ..... Interest Capitalization ..
45660L-S8-3 ......... RAST 2005-A14 A1 5.500% 12/25/35 08/01/2023 ..... Interest Capitalization .. N
46592N-AN-6 .......... JP Morgan Mortga20217 2021-7 A6 2.500% 11/25/51 ... ...08/07/2023 ..... BARCLAYS .. 24,697,376 |. .... 27,660,023 |...
46647P-AX-4 ......... JPMORGAN CHASE & CO  4.452% 12/05/29 ...08/24/2023 ..... SEP A-FIXED IMMUNE ... 4,745,150 |eevvnniiiiiiiiis 5,000,000 |...
46653X-AG-5 . ..| JP Morgan Mortga2021INV5 2021-INV5 A3 3.000% 12/25/51 09/08/2023 WELLS FARGO ......... .21,606,653 |. . 24,547,039 |.
46654K-AF-4 . ..| P Morgan Mortga202111 2021-11 A4~ 2.500% 01/25/52 . 09/20/2023 BANK of AMERICA SEC .. 8,176,885 |. .. 9,622,517 |.
46655N-AD-2 . ..|JP Morgan Mortga20227 2022-7 1A4  3.000% 12/25/52 09/19/2023 J P MORGAN SEC ........ . 12,332,540 |. . 14,288,244 |.
46656D-AN-1 ......... JP Morgan Mortga20232 2023-2 A48 5.500% 07/25/53 ......iiiiiivunniiiiiiiiiniiiiiiiiinninriiniinnees | aeeeeennninenes |oannad 08/22/2023 ..... INTL FCSTONE FINANCIAL INC . .. 16,080,520 |. .. 16,596,570 |...
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466560-BP6 ......... JP Morgan Mortga20234 2023-4 2A4  5.500% 11/25/53 ...eeeveiiieiiiiiieieeeeiee e eeeeennees | ceevviniinnees feennd 08/02/2023 ..... J P MORGAN SEC .. .... 18,960,470 |. .... 19,403,103 |...
46657C-AD-4 ......... JP Morgan Mortga20238 2023-8 A4 6.000% 02/25/54 .....eevvvnriiiiiiniiiiiiiiiiinieecciiiinneeeeinien | eeeeeenniieeens ol 09/21/2023 ..... J P MORGAN SEC .. .... 39,338,216 |. ....40,000,000 ...
500760-AN-6 ......... KRAFT FOODS GROUP INC ~ 6.500% 02/09/40 ......cceeemmmiieeeeenneeeeeenneeeeeeenieeeeeennneeeeeenn | cevvvnnniinnnns Joennid 09/26/2023 ..... Cantor Fitzgerald FiXed .......coeermiieiiiiiiii e e e e et e e e e e e e e e ennn e e eeennn [eeeernnnnaeeeeennnnaeeeennnnaeees |eemnnnaaeeeennnnaaaeas 2,948,949 [....oooviiiiiiiiinnnnns 2,882,000 |...
500760-AR-7 ......... KRAFT FOODS GROUP INC ~ 6.875% 01/26/39 .....uvviiiviiiniiiiiiiiiniiiciiineeeceviineeeevnnneeeennn | eeeeeenniineens fonnid 09/20/2023 ..... Various .... 10,804,700 |. ....10,000,000 ...
55354G-AK-6 ......... MSCI INC  3.625% 09/01/30 ....eeeeeeeneeeeemnniaeeeeeenne e e e eennn e e eeennn e e eeernnneeeeernnnnaeeeenns | oeeevnnniinnnns Jonnnd 09/20/2023 ..... Various .... 16,339,401 |. .... 19,165,000 |...
559080-AK-2 ......... MAGELLAN MIDSTREAM PRTNS ~ 5.000% 03/01/26 ..evvnniiiiiiiniiiiiiiiinieniiiiineeevinninneeneniines | eeeeeenniieeees fonnid 08/24/2023 ..... S o S DI R RO RN 1,967,700 [..oovvvvenniiiiinnnnns 2,000,000 |...
577081-Al-2 ......... MATTEL INC  5.450% 11/01/41 .. 09/07/2023 ..... ROBERT W. BAIRD .... 4,772,939 [.eoeeeieiieeeeinenns 5,618,000 |...
577081-BD-3 ......... MATTEL INC  5.875% 12/15/27 .. 09/20/2023 ..... STIFEL NICHOLAS .... 5,585,705 |.evvvuniiiiiiiinns 5,723,000 |...
577081-BF-8 ......... MATTEL INC ~ 3.750% 04/01/29 09/18/2023 ..... BNP SECURITIES .... 15,141,858 |. .... 17,250,000 |...
58769J-AH-0 . ..| MERCEDES-BENZ FIN NA  5.880% 08/01/25 07/31/2023 CITIGROUP GLOBAL MKTS . 18,500,000 |. . 18,500,000 |.
59833C-AC-6 . .. |MIDWEST CONNECTOR CAPIT  4.625% 04/01/29 09/19/2023 J P MORGAN SEC .. . 18,996,066 |. .20,635,000 |.
59980M-AG-6 . .| MCMLT 2018-2 M1~ 3.750% 05/25/58 .... 09/20/2023 HILLTOP SECURITIES INC. 1,558,577 |. 1,667,484 |.
637417-A0-9 ......... NATL RETAIL PROP  3.500% 04/15/51 ... 08/29/2023 ..... BARCLAYS 5,952,601 |eevveeiiieiiiiees 8,887,000 |...
64016N-AA-5 ......... NBLY 2021-1A A2 3.584% 04/30/51 .... 08/23/2023 ..... BARCLAYS ... .. 14,745,625 |. .. 17,736,738 ...
64016N-AE-7 ......... NBLY 2023-1A A2 7.308% 01/30/53 .... 08/25/2023 ..... BARCLAYS ettt e et e e e e e e e e e e e e e e e e nnna e e e e ennnn e e e eennnnnneeeennnns [reeernnnnneeeernnnnaneeeennnnnenes [oeernnnneeeeennnnnenes 4,826,139 | 4,975,000 |...
64831K-AA-4 ......... New Residential 2022SFR1 Loan 2022-SFR1 A 2.400% 02/17/39 ... 08/03/2023 ..... INTL FCSTONE FINANCIAL INC . N
67080#-AA-6 ......... NUVEEN CPACE LENDING RN FEEDER Class A Note  5.500% 03/20/60 08/07/2023 ..... PRIVATE PLACEMENT ....61,070,5% |. ....61,070,5% |...
67117X-AA-4 ......... Onslow Bay Finan2023NOM7 2023-NQM7 A1 6.844% 04/25/63 .....oevvvvivviinniiiiiiiiiiininiiinineees | eeeeeeniiieeens ol 09/18/2023 ..... NOMURA SECURITIES INTERNATIONA .. .... 10,999,832 |. ....11,000,000 |...
674599-DK-8 ......... OCCIDENTAL PETROLEUM CORP  4.500% 07/15/44 ..coeeeeeieeieeeeeeeeeeee e eeeenneeeeeennes | cvvvviniiinnnns feennid 07/18/2023 ..... MORGAN STANLEY FIXED INC ...eeeeeeeeeeeeeie e e e eeeeie e e e e eeneee e e e e enne e e e e emnna e e e eemnnneeeeennnnnns reeennnnnaeeermnnnnseeeennnnnaerees Joemmnnaanreemnnnnnnnees 7,672,800 |. ....10,000,000 |...
68267E-AB-0 OneMain Direct A20191A ivable  3.950% 11/14/28 ......ccovviviiiiiiiiiiiiiiiiiiiienviiniinneneine | eeeeeeniieeens [ 09/14/2023 ..... WELLS FARGO 3,313,242 | 3,500,000 |...
682680-BL-6 . ..|ONEOK INC ~ 6.050% 09/01/33 ..eevveenneeene 08/11/2023 Various ... .10,000,000 |.
682695-AA-9 . ..| ONEMAIN FINANCE CORP  9.000% 01/15/29 . 09/13/2023 UBS WARBURG ... .. 378,000 |.
682696-AA-7 . ..|OneMain Financia20202A ce Tru 2020-2A A 1.750% 09/14/35 . 09/20/2023 BANK of AMERICA SEC 9,004,000 |.
68269J-AE-1 . ..|OneMain Financia20231A ce Tru 2023-1A A 5.500% 06/14/38 . Various ... 4,815,000
68269L-AC-0 . ..|OneMain Financia20201A ce Tru 2020-1A C  5.810% 05/14/32 . HILLTOP SECURITIES INC. 8,500,000
69354N-AC-0 ......... PRA GROUP INC  7.375% 09/01/25 .eevvniiiiiiiiiiiiiiiiiecccceii e cenniineeens | eeeeennniineees fonnid 08/08/2023 ..... SUNTRUST 349,268 |. 361,000 |...
709599-BI-3 ......... PENSKE TRUCK LEASING/PTL  6.050% 08/01/28 ......eeeeeeeeieieeeeeieeeeeeenneeeeeeenieeeeeennneees | cevvvnnniinnnns Jeennid 07/27/2023 ..... WELLS FARGO ... .. 14,961,750 |. .... 15,000,000 |...
718172-DE-6 ......... PHILIP MORRIS INTERNAT-W/1 ~ 5.625% 09/07/33 ....cceevvvriniiiiiiiiiiiiciiiiiieeecriineeecennnes | eeeeeenniineees fonnid 09/05/2023 ..... | BARCLAYS ..iiiiiiiii it e seanna e sennnns [eeserrnninneesennnnnnssennnnnenees [oerrnenieneeeeeee 4,906,850 |l 5,000,000 |...
72703P-AD-5 ......... PLNT 2022-1A A2l 3.251% 12/05/51 08/07/2023 ..... ....10,815,100 |...
74331G-AC-3 ......... Progress Residen2023SFR2st 2023-SFR2 B 4.500% 10/17/28 09/19/2023 ..... L0 R R RO o 1 -1 1220 FE Y 7,500,000 |...
74333D-AC-8 PROG 2021-SFR2 B 1.796% 04/19/38 08/28/2023 ..... LOOP CAPITAL MARKETS ... s 110,000 |...
74333V-AC-8 . ..|Progress Residen2021SFR3st 2021-SFR3 B 1.888% 05/17/26 08/01/2023 BANK of AMERICA SEC 7,132,161 8,020,000 |.
T4939K-AE-6 . ..| Woodward Capital20216 ent 2021-6 A5  2.500% 12/25/51 08/10/2023 BARCLAYS . .. 8,227,223 |. .. 9,603,616 |.
758750-AD-5 . ..|REGAL BELOIT ~ 6.050% 04/15/28 .. 09/22/2023 Cantor Fitzgerald Fixed . 14,651,850 |. .15,000,000 |.
78387G-AQ-6 . .| AT&T  6.150% 09/15/34 .... 08/25/2023 DEUTSCHE BANK ... 5,624,674 |. 5,658,000 |.
81748X-AD-6 . ..|Sequoia Mortgage20215 2021-5 A4 2.500% 07/25/51 . 09/20/2023 BANK of AMERICA SEC . 11,309,824 |. . 13,316,079 |.
81748Y-AD-4 ......... Sequoia Mortgage20216 2021-6 A4 2.500% 10/25/51 oeeeveeniieeiiiiie e eeeeenneeeeeeennnes | eervviniinnnns e 09/20/2023 ..... BANK of AMERICA SEC .. .. 10,470,294 |. .. 12,429,954 |...
817826-AB-6 ......... 7-ELEVEN INC  0.800% 02/10/24 ......ccevvviniiiiiiiiiiiieciiiin e senni e seennnns | eeeeeenniineens fonnid 09/29/2023 ..... TD SECURITIES .
82873M-AA-1 ......... SIMMONS FOOD INC/SIMMONS ~ 4.625% 03/01/29 ...ceeeereiiiieeiieiieeeeeeeeeeeeeenene e eeennneeeeenne | cevvvvnniinenes foennid 09/21/2023 ..... Various
87251F-AD-1 ......... TCW Direct Lending Secured B Note 10.596% 09/30/32 . 08/04/2023 ..... PRIVATE PLACEMENT ....
87303*-AA-9 ......... THL Credit  5.000% 12/03/24 08/31/2023 ..... PRIVATE PLACEMENT ....
88579Y-AZ-4 ......... 3\ CO.  3.625% 10/15/47 07/24/2023 ..... WELLS FARGO N
887389-AL-8 ......... TIMKEN CO  4.125% 04/01/32 ... ...09/20/2023 ..... GOLDMAN SACHS ... 4,353,700 |eevenneieeennnens 5,000,000 |...
89173F-AG-5 ......... TPMT 2017-1 B3 3.840% 10/25/56 ...07/01/2023 ..... PERFORMANCE TRUST CAPITAL ... 7,537,500 |. ..10,000,000 |...
89177W-AE-9 . .| TPMT 2019-MH1 BT 3.750% 11/25/58 07/27/2023 J P MORGAN SEC .. 2,917,340 | 3,184,000 |.
92556V-AE-6 . ..|VIATRIS INC ~ 3.850% 06/22/40 . 08/25/2023 US BANCORP .. .. 4,860,030 |. .. 7,000,000 |.
949798-AC-6 . .|Wells Fargo Mort20212 ked Se 2021-2 A3 2.500% 06/25/51 . 08/17/2023 WELLS FARGO ... . 14,524,469 |. 17,060,171 |.

961548-AV-6 .........

WESTVACO CORP  8.200% 01/15/30

08/24/2023

SEP A-FIXED IMMUNE ...

..... 3,381,690 |.

..... 3,000,000 |...
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98920M-AA-0 Zaxby's Funding 20211A 2021-1A A2 3.238% 07/30/51 .eeereeeiiiieeiniiee e eeeeenieeeeeeene | eevvviniiinnens feennid 08/25/2023 ..... Various .... 31,908,291 |. .... 38,013,220 |... . 69,492
009088-AA-3 . .| AIR CANADA 2015-2AA PTT  3.750% 12/15/27 .. . 09/28/2023 SEAPORT GROUP LLC .. . 23,683
067901-AA-6 BARRICK GOLD CORP  5.800% 11/15/34 R AP 09/15/2023 ..... KEY BANC-MCDONALD .
683715-AD-8 OPEN TEXT CORP  3.875% 12/01/29 07/13/2023 BARCLAYS
775109-CG-4 . ..| ROGERS COMMUNICATIONS ~ 3.200% 03/15/27 07/27/2023 Tax Free Exchange . B .10,000,000 |.
000000-00-0 . ..| SUZANO INTL FINANCE ~ 4.000% 01/14/25 .. 09/01/2023 Tax Free Exchange . 8,970,222 9,000,000 |.
000000-00-0 SUZANO INTL FINANCE ~ 5.500% 01/17/27 .. .. 09/01/2023 Tax Free Exchange .... 1,019,422 oo 1,000,000 |...
00774M-BE-4 AERCAP |RELAND CAP/GLOBA  6.150% 09/30/30 .... D.. 09/18/2023 J P MORGAN SEC .. .. 19,874,200 |. ....20,000,000 ...
009280-AX-9 . ..| AIRCASTLE LTD  6.500% 07/18/28 .... D.. 07/13/2023 GOLDMAN SACHS . 9,981,500 |. .10,000,000 |.
03665Y-AE-5 . .| ANTR 2019-2A B 8.207% 01/23/32 ... D.. 08/16/2023 DEUTSCHE BANK . ..695,188 |. ..700,000 |.
04019R-AN-1 ARES CLO Ltd  202266A 2022-66A BR ~ 7.851% 07/25/36 . D.. 08/07/2023 J P MORGAN SEC .. .... 16,500,000 |. .... 16,500,000 |...
04019R-AY-7 ARES CLO Ltd  202266A 2022-66A CR  8.351% 07/25/36 . D.. 08/07/2023 J P MORGAN SEC .. .... 14,000,000 [. .... 14,000,000 |...
04822F-AA-2 . ..|Atlantic Avenue 20231A 2023-1A A 7.426% 10/20/36 .. D.. 08/31/2023 J P MORGAN SEC .10,000,000 |. .10,000,000 |.
04822F-AC-8 . ..|Atlantic Avenue 20231A 2023-1A B 8.126% 10/20/36 D.. 08/31/2023 J P MORGAN SEC .. 8,250,000 8,250,000 .
05565E-CD-5 . ..[BMW US Capital LLC  5.930% 08/11/25 ........evveeeennnn C.. 08/08/2023 BANK of AMERICA SEC 9,000,000 9,000,000 .0
05682C-AE-7 . ..|Bain Capital Cre20233A Limit 2023-3A C  8.596% 07/24/36 . D.. 09/22/2023 DEUTSCHE BANK . . 19,411,200 |. . 19,200,000 |. 225,284
06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES ~ 5.375% 05/22/33 . D.. 09/20/2023 JEFFERIES & CO .. 7,740,000 |. .. 8,000,000 |. 143,333
06738E-CK-9 . ..| BARCLAYS PLC ~ 6.490% 09/13/29 .. D.. 09/06/2023 BARCLAYS ... .10,000,000 |. .10,000,000 |. .
06738E-CL-7 . ..|BARCLAYS PLC  6.692% 09/13/34 .. D.. 09/06/2023 BARCLAYS . .10,000,000 |. .10,000,000 |.
06759M-AL-5 . ..|Babson CLO Ltd 20161A 2016-1A CR  7.707% 07/23/30 . D.. 09/19/2023 ROBERT W. BAIRD .... 6,445,138 6,500,000
10554T-AG-0 . ..| BRASKEM NETHERLANDS ~ 7.250% 02/13/33 .............. D.. 09/08/2023 MORGAN STANLEY FIXE .. 370,468 . 404,000
14318F-AE-4 . ..|Carlyle Global M20233A rategi  7.908% 10/15/36 D.. 07/06/2023 BARCLAYS .... . 8,000,000 |. 8,000,000
14318F-AG-9 . ..|Carlyle Global M20233A rategi  8.308% 10/15/36 ..... D.. 07/06/2023 BARCLAYS ... ..6,000,000 |. 6,000,000
14319C-AA-8 . ..|Carlyle Global M20234A rategi 2023-4A A1A  7.051% 10/25/36 . D.. 09/21/2023 J P MORGAN SEC 5,000,000 |. 5,000,000 |.
14319C-AE-0 . ..|Carlyle Global M20234A rategi 2023-4A B 7.701% 10/25/36 . D.. 09/21/2023 J P MORGAN SEC .20,000,000 |. .20,000,000 |.
14319C-AG-5 . ..[Carlyle Global M20234A rategi 2023-4A C  8.151% 10/25/36 . D.. J P MORGAN SEC . 13,200,000 |. . 13,200,000 |.
168829-AA-7 . .| CHILE ELECTRICITY LUX  6.010% 01/20/33 .. D.. GOLDMAN SACHS . .. 7,000,560 |. .. 7,000,000 |.
24460R-AS-2 DPATH 2020-1A A1R  7.920% 04/17/34 D.. 07/24/2023 ..... Greensledge ... ....20,000,000 [. ....20,000,000 ...
35177P-AL-1 ORANGE SA  9.000% 03/01/31 D.. 08/24/2023 ..... SEP A-FIXED IMMUNE . .
38175W-AE-8 . ..|Golub Capital Pa201631A LO Ltd 2016-31A BR  7.731% 08/05/30 . D.. DEUTSCHE BANK ...
404280-AP-4 . .|HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 ... D.. TD SECURITIES . ,145, ,200,
456837-AK-9 ING GROEP NV 4.100% 10/02/23 D.. 09/05/2023 ..... RBC/DAIN 5,592,608 |.....oiiiiiiinninnns 5,600,000 |...
456837-BH-5 ING GROEP N V. 6.114% 09/11/34 D.. 09/05/2023 ..... MORGAN STANLEY FIXED INC ...eeeeeeeeeeeeeie e e e eeeeie e e e e eeneee e e e e enne e e e e emnna e e e eemnnneeeeennnnnns reeennnnnaeeermnnnnseeeennnnnaerees Joemmnnaanreemnnnnnnnees 3,000,000 [.eeeeeemennaeeeeens 3,000,000 |...
46091R-AC-7 . ..| Invesco CLO LTD 20233A 2023-3A B 7.958% 07/15/36 D.. 07/06/2023 MORGAN STANLEY FIXED INC . .. 9,450,000 |. .. 9,450,000 |.
46091R-AE-3 . ..| Invesco CLO LTD 20233A 2023-3A C  8.458% 07/15/36 D.. 07/06/2023 MORGAN STANLEY FIXED INC . .10,000,000 |. .10,000,000 |.
46590X-AL-0 . ..| JBS USA FOOD FINANCE  5.500% 01/15/30 . D.. 08/22/2023 Tax Free Exchange .... 2,434,551 2,400,000
46590X-AX-4 . ..| JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . D.. 08/24/2023 Tax Free Exchange . ..649,149 ..630,000
46590X-AY-2 . ..| JBS USA FOOD FINANCE  5.750% 04/01/33 . D.. 08/22/2023 Tax Free Exchange . . 2,939,188 . 3,000,000 |.
46604R-AC-7 . | lvy Hill Middle 21A redit 21A B 8.760% 07/18/35 . D.. 07/19/2023 J P MORGAN SEC 14,700,000 . 14,700,000 |.
55819Y-AE-0 . ..|Madison Park Fun201726A 2017-26A CR  7.681% 07/29/30 . D.. 09/11/2023 WELLS FARGO 5,453,250 5,500,000 |.
62856R-AD-7 . ..| PROSUS NV 4.850% 07/06/27 . D.. 09/19/2023 Various ... 7,550,000 .. 8,000,000 |.
62878U-2G-6 . ..|NBN CO LTD  6.000% 10/06/33 .. D.. 09/27/2023 J P MORGAN 9,972,500 .10,000,000 |.
67078A-AF-0 . ..|NVENT FINANCE SARL  5.650% 05/15/33 D.. 07/19/2023 KEY BANC-MCDONALD . 4,962,500 5,000,000
67109Y-AU-8 . ..|OHA Credit Partn201512A 2015-12A DR 8.507% 07/23/30 D.. 08/15/2023 J P MORGAN SEC ..... 3,940,000 4,000,000 |.
67578C-AE-4 . .| 20231A 2023-1A B 7.596% 10/20/36 ... D.. 08/31/2023 BANK of AMERICA SEC 9,950,000 .10,000,000 |.
67578C-AG-9 . .| 20231A 2023-1A C  7.806% 10/20/36 ... D.. 08/31/2023 BANK of AMERICA SEC .. 9,850,000 |. .10,000,000 |.
68626C-AC-8 . ..|Orion CLO Ltd. 20231A 2023-1A B 7.957% 10/25/36 D.. 08/24/2023 J P MORGAN SEC .. .17,000,000 |. .17,000,000 |. z
68626C-AE-4 . ..|Orion CLO Ltd. 20231A 2023-1A C  8.550% 10/25/36 D.. 08/24/2023 J P MORGAN SEC 5,000,000 |. 5,000,000 |. z
69377F-AC-0 ......... FREEPORT INDONESIA PT ~ 6.200% 04/14/52 D.. 09/07/2023 DEUTSCHE BANK ... eeeeee e e e eeeee e e e e e e e e e e e s e e e e e e e e e e e ennne e e e e ennna s e e e ennnnnneeeeennnnnns reeennnnaseeermnnnnseeeennnnnaerees Joemnnnaaneeemnnnnnnnees 4,387,500 |eevvnniieeiniiiens 5,000,000 |... FE ..
74365P-AG-3 PROSUS NV -SPON ADR  3.257% 01/19/27 D.. 09/19/2023 Lo 0 ) RO RN 1,791,000 [.ooevvvvenniiiiinnnnns 2,000,000 |... FE
78448T-AK-8 . ..| SMBC AVIATION CAPITAL FI  5.700% 07/25/33 . D.. 09/14/2023 SMBC NIKKO ............. . 19,065,200 |. .20,000,000 |. FE ..
803014-AB-5 . .| SANTOS FINANCE LTD  6.875% 09/19/33 ............ D.. 09/11/2023 CITIGROUP GLOBAL MKTS . 14,939,100 |. .15,000,000 |. FE ..
817941-AE-7 ......... 720 East CLO Ltd20232A 2023-2A B 7.858% 10/15/36 .. D.. 08/15/2023 ..... J P MORGAN SEC ....12,000,000 |. ....12,000,000 ... FE
817941-AG-2 ......... 720 East CLO Ltd20232A 2023-2A C  8.358% 10/15/36 .. D.. 08/15/2023 ..... L ) RO KON 9,000,000 foueuviivirnnnniinnnnns 9,000,000 |... FE
902133-AG-2 . .| TYCO ELECTRONICS GROUP S  7.125% 10/01/37 . D.. 08/07/2023 Various ........ 3,309,879 |. 2,900,000 |. FE ..
984851-AH-8 YARA INTERNATIONAL ASA  7.378% 11/14/32 .... D.. 08/08/2023 ..... SEAPORT GROUP LLC .. 9,553,760 |...evvuiiiiiiinnnnnnns 8,875,000 |... FE
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G3946K-AA-7 ......... GOHL CAPITAL LTD  4.250% 01/24/27 ... | R N 09/26/2023 ... Various K ....10,000,000 |... E
G4701H-AB-5 . ..| IHS HOLDING LTD  5.625% 11/29/26 ... D.. 07/27/2023 GOLDMAN SACHS . ..350,200 |. ..400,000 |.
P3769#-AC-8 ......... PaCu PRIVATE PLACEMENT  8.210% 03/15/41 . | 09/01/2023 ..... Tax Free Exchange . .... 16,000,000 |. .... 16,000,000 |... ,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,552,437,956 1,624,086,934 6,782,653 XXX
976657-AH-9 ......... |WISCONSIN ENERGY CORP  7.73%% 05/15/67 .....ccceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiins | aeeeeieieenenes foueens 08/24/2023 ... SEP A-FIXED IMMUNE .........eeiiiisisiiiissiiisii s fusssssssssssssssssssssnsssssnssnnns |sereeeeeeseeieneeeeeens 2,601,780 |...oooeeeiieiiiii 3,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 2,601,780 3,000,000
0LX212-47-8 ......... DAVITA HEALTHCARE PARTNERS INC TK A1-DD 1L 04/28/28 ... [ e [ 09/14/2023 ... L O PPPPPPPPPP R 987,500 [eevvveiiiiiiiiiiiinns 1,000,000
204528-AC-4 .........|Equine Network Deferred Draw Term Loan O P R 09/12/2023 ... EAGLE REALTY GRP CORP .. ..123,000 ...
00218J-AC-0 .........| ASGN INCORPORATED TL B 1L 08/30/30 ooeiiiiiiiiiiiii i [ 08/15/2023 ... WELLS FARGO BK ..600,000 |...
01021A-AC-4 ......... AL NGPL TL B 1L 04/13/28 e [ reereeeeeeaeens [ 07/01/2023 ..... BARCLAYS 400,000 |...
02090C-AE-0 ......... BROOKS AUTOMATION INC TL 1L 02/01/29 ..enneees | serrnnninnninns [ 07/18/2023 ..... MORGAN STANLEY HI-YLD ..
02474R-AH-6 ......... ABC SUPPLY CO INC TL B 1L 01/95/27 e [ e [ 09/15/2023 ... JPI FUNDS RECAP ...
03852J-AT-8 ......... ARAMARK SERVICES INC TL B6 1L 06/22/30 ... ...07/01/2028 ..... Tax Free Exchange .
04287K-AB-7 ......... ARCONIC INC TL B 1L 08/19/30 ...07/21/2023 ..... JPI FUNDS RECAP
04888*-AB-5 . .[Atlantic Sthrn Pavg & Sealcoat Revolver Loan 09/10/26 . EAGLE REALTY GRP CORP

05989U-AC-1 . ..|BANGL LLC 1L B 1L 02/01/29 ...
09353T-AJ-9 . ..|BLERIOT US BIDCO INC TL B 1L 10/31/28 .
09364L-A0-7 ......... BLOCK COMMUNICATIONS INC TL B 1L

02/28/27 ..
09776M-AP-9 ......... BOMBARDIER RECREATIONAL TL B3 1L 12/13/29 ..
12568Y-AB-0 ......... CHARLOTTE BUYER INC REV 1L 08/11/27
144458-AB-5 ......... PS HOLDCO LLC TL B 1L 09/29/28
225260-A0-1 ......... CREATIVE ARTISTS AGENCY LLC TL B 1L
23918V-AY-0 ......... DAVITA INC TL B 1L 08/12/26
24982L-AD-7 ......... DERMATOLOGY INTERMEDIATE TL DD 1L 03/24/29 .
26872N-AC-3 ......... EMERALD DEBT MERGER TL B 1L 05/31/30
31575A-AB-3 . -|GIP Il BLUE HOLDING INC TL B 1L 09/29/28

.| GIP PILOT ACQUISITION PA TL 1L

31773H-AB-8 . . 09/15/30
34965P-AD-8 . ..|FORTREA INC TL B 1L 07/01/30 ..........
44108H-AN-1 ......... HOSTESS BRANDS LLC TL B 1L 06/30/30 ...
44931Y-AD-9 ......... ICU MEDICAL INC TL B 1L 01/08/29 ..
45248B-A8-1 ......... IBML Revolver Loan

46589U-AE-S ......... ZEST DENTAL TL 1L 02/08/28

50183C-AC-1 ......... LCPR LOAN FINANCING LLC TL 1L 03/29/28
55314N-Ali-4 ......... MKS INSTRUMENTS INC TL B 1L 08/17/29
T2165N-BH-1 ......... PILOT TRAVEL CENTERS LLC TL B 1L 08/04/28 ..
816194-AX-2 SELECT MEDICAL CORP TL B 1L 03/06/27
82568T-AG-3 . .| SHUTTERFLY FINANCE LLC PIK-Term 2L 10/01/27

.| SHUTTERFLY FINANCE LLC PIK-Term 2L

82568T-AG-3 . 10/01/27 ...
86739#-AD-5 . ..|Sunland Asphalt & Construction Term Loan B 06/16/28 .
87169D-AB-1 . ..| SYNEOS HEALTH INC TL B 1L 09/19/30 ...

87422L-AU-4 . .| TALEN ENERGY SUPPLY LLC TL TLC-EXIT 1L 05/27/30

87422L-AV-2 ......... TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L

05/27/30 ...
87510E-AC-3 ......... TAMKO BUILDING PRODUCTS INC TL B 1L 09/20/30 .
90290P-AS-3 ......... US RENAL CARE INC TL 1L 06/28/28
914908-BC-1 ......... UNIVISION COMMUNICATIONS INC TL B 1L 03/15/26 ...
92920L-AV-0 ......... WARNER MUSIC GROUP TL G 1L 01/20/28
92043E-AB-2 . ..|GTCR W MERGER SUB TL B 1L 09/20/30
94254P-AC-4 .. . [ WATLOW ELECTRIC MANUFACT TL B 1L 03/02/28 ..

...... 09/20/2023
...... 09/29/2023
...... 09/01/2023
...... 07/20/2023
...... 09/15/2023
...... 07/01/2023
...... 07/28/2023
...... 07/01/2023

...... 08/08/2023
...... 09/20/2023
...... 09/20/2023
...... 09/20/2023
...... 09/29/2023
...... 09/20/2023
...... 07/31/2023

...... 08/03/2023
...... 09/20/2023
...... 08/24/2023
...... 07/18/2023
...... 09/21/2023
...... 09/20/2023
...... 09/27/2023

BARCLAYS ...
NOMURA SECURITIES INTERNAT IONA
BANK of AMERICA SEC
BMO CAPITAL MARKETS CORP

GOLDMAN SACHS INTERNATIONAL ...

RBC/DAIN ..
Various ...
CCMI Citizens Bank ...
Various
RBC/DAIN
MORGAN STANLEY HI-YLD
JPM FUNDS RECAP .
Various ...........
Tax Free Exchange .
WELLS FARGO BK
EAGLE REALTY GRP CORP ..

BANK OF NOVA SCOTIOA ...
JPM FUNDS RECAP ...
WELLS FARGO BK
Tax Free Exchange
Interest Capitalization
Taxable Exchange ...
EAGLE REALTY GRP CORP
GOLDMAN SACHS ...
CITIBANK .
CITIBANK ....
Tax Free Exchange ....
Tax Free Exchange .
MORGAN STANLEY HI-YLD ..
CITIBANK
JPM FUNDS RECAP
BMO CAPITAL MARKETS CORP .

20,946 |
..985,000 |.

1,066,667 |.
.. 496,250 |.

1,082,879 |.

,000,000 |...
,500,000 ...

..... 1,000,000 |...
..... 1,000,000 ...
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C6901L-AJ-6 ......... BURGER KING TL B5 1L 09721730 e e e ennneees | e [ 09/21/2023 ..... Tax Free Exchange . .. 1,294,987 |. .. 1,294,987 |... 3BFE .covnnnnnn
G47700-AL-9 ......... INEOS ENTERPRISES HOLDIN TL B 1L [T PR [SUUUUURRRUUUI RN 07/01/2023 ..... BARCLAYS
G47700-AL-9 ......... INEOS ENTERPRISES HOLDIN TL B 1L 07/07/30 e eeennnneees | eevrviniiinnees e 07/07/2023 ..... Tax Free Exchange
G9368P-BH-6 ......... VIRGIN MEDIA BRISTOL LLC TL Y 1L 03/02/31 i eeinen | e [ 07/01/2023 ..... MORGAN STANLEY HI-YLD ..
N2820E-AJ-T7 ......... EG AMERICA LLC TL BB 1L 03/12/26 ..o | e [eed 07/01/2023 ..... Tax Free Exchange ....
N2820E-AL-2 ......... EG AMERICA LLC TL BC 1L 02/07/28 vt | reeeeeeenni [ 07/01/2023 ..... Tax Free Exchange ....
68371Y-AP-8 ......... OPEN TEXT CORP TL B 1L 01781780 1o | e [eed 08/14/2023 ..... Tax Free Exchange .
C0787F-AB-8 . .| BAUSCH + LOMB CORP TL B 1L 05/10/27 . 07/01/2023 CITIBANK ....

06907U-AB-7 .........
05875C-AB-0 .........
69526P-AC-8 .
89969K-AH-0 . .
P2121Y-AU-2 .........

ONTARIO GAMING GTA LP TL B 1L

BALLY TI B 1L 10/02/28
.| PERRIGO FINANCE UNLIMITD TL B 1L 07/06/28

SAMSONITE [P HOLDINGS TL B 1L
CARNIVAL CORP TL B 1L

07/20/30 ...

06/21/30
08/08/27

oo

134

07/20/2023
09/15/2023
08/16/2023
07/01/2023
...... 08/01/2023

BARCLAYS ...
GOLDMAN SACHS ...
JPM FUNDS RECAP .
Tax Free Exchange .
JPM_FUNDS RECAP ...

44,526,624

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 XXX
2509999997. Total - Bonds - Part 3 1,758,082,792 1,833,072,415 7,369,860 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,758,082,792 1,833,072,415 7,369,860 XXX

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

00206R-10-2 .........
009158-10-6
015271-10-9 .........
03027%-10-0 .
03073E-10-5 .
037833-10-0 . .
060505-10-4 .........
090616-10-1 .........
09247X-10-1 .........
11136F-10-1 .........
126650-10-0 .........
149123-10-1 .........
17275R-10-2 .........
20030N-10-1

21036P-10-8 .
256677-10-5 .
26441C-20-4 .
26614N-10-2 .
20364G-10-3 . .
302316-10-2 .........
35137L-10-5
381416-10-4 .........
437076-10-2 .........
458140-10-0 .........
459200-10-1

459506-10-1 .
46625H-10-0 .
478160-10-4

..| AMERICAN TOWER CORP REIT ..
.| CENCORA, INC.
.| APPLE INC ...

..| CONSTELLATION BRANDS COMMON .
..|DOLLAR GENERAL CORP
.. | DUKE ENERGY ..........
.. | DUPONT DE NEMOURS INC
. |Entergy Corp ......

..|Fragrances Inc COMMON
.| JP MORGAN CHASE & CO .

AT&T INC ..

ALEXANDRIA REAL ESTATE REIT ...

BANK OF AVERICA CORP ...
BIOMARIN PHARMACEUTICAL INC .
BLACKROCK INC
BROADCOM INC ...
CVS CORP
CATERPILLAR INC ...
C1SCO SYSTEMS INC ..
COMCAST CORP CL A

EXXON MOBIL CORP

GOLDMAN SACHS GROUP INC ...
HOME DEPQT

JOHNSON & JOHNSON

...... 09/20/2023
...... 08/21/2023
...... 09/14/2023

...... 07/14/2023
...... 09/19/2023
...... 08/21/2023
...... 09/19/2023
...... 09/19/2023
...... 09/19/2023
...... 08/21/2023

...... 09/25/2023
...... 08/21/2023
...... 09/19/2023
09/19/2023
09/19/2023
09/19/2023
09/20/2023
08/21/2023
09/19/2023

Various ...
Various ...
GOLDMAN SACHS .
Various ...

Various
Various
Various ...

S. G. COWEN SECURITIES CORP.

Various
Various ...
Various ...
Various ...
Various ...
Various ...
Various
Various
Various
Various
Various
Various ...
Various ...
Various ...
Various ...
Various ...
Various

S. G. COWEN SECURITIES CORP.

Various
Various ...

..9,068.000 |
.. 3,508.000 |
.. 5,647.000 |.
....21,114.000 |....
..... 8,115.000 |....
..... 1,318.000 |....
..... 1,297.000 |....
....23,702.000 |....
..... 2,663.000 |....
....14,438.000 |....
....16,202.000 |....
..4,500.000 |
.10,356.000 |
.15,129.000 |
.11,117.000 |.
.20,296.000 |
..... 9,767.000 |....
....13,381.000 |....
..... 2,467.000 |....
..... 3,364.000 |....
....19,789.000 |....
..... 5,667.000 |....
.70,080.000 |.
..4,260.000 |
..... 4,938.000 |....

....89,841.000 |....
..... 1,970.000 |....
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482480-10-0 ......... KLA CORPORATION ...eeeeeeeeeeeeeenie e e e eeene s e e e eenee s e e e e emn e e e e eennnneeeeennnnneeeeennnnnnneeens | cvnnieneessnnnn Jonnnd 08/21/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 1,895.000 |....
539830-10-9 ......... LOCKHEED MARTIN ..iieiiiiieeiieiie et sesnnn s e ennnnn e s sennnnns | cennnnneeenenns founnd 09/19/2023 ..... T T R 1,749.000 |....
580135-10-1 ......... MCDONALDS ... eeeeeee e e e eeeee e e e e e e e e e e eee e e e e ennne e e e eennnn e e eeennnnnaeeeennnnnneeeennnnnnneeens | cvinneeennnnn Jonnnd 08/21/2023 ..... VAT TOUS e eeete e e e et e e e e e et e e e e e e e e e e e e e e s e e e e e e e e e e enna e e e e e e nnnneeeeennn e e e e ennnnnne [eeeeernnnaeeeeennnaaan 1,989.000 |....
58933Y-10-5 ......... L= 20 o PR [PUURRRRUUUUURR RN 08/21/2023 ..... T T R 5,079.000 |....
594918-10-4 ......... MICROSOFT CORP ... e eeeeee e e e e et e e e e e e e e e e e e e e e e e e nnne e e e e eennn e e e eeennnnneeeeennnnnneees | cvnsiineeesnnnn Jonnnd 09/19/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 5,474.000 |....
65339F-10-1 ......... NEXTERA ENERGY INC ...eviveeeniiiiiiiie i sresni s ennnns s snnnnesessnnns | cennnnneeeennns foouand 09/14/2023 ..... L N NI NPT 4,011.000 |....
68389X-10-5 ......... ORACLE CORP ... 08/21/2023 ..... VAT TOUS . eeette e e e e eee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e enn e e e e e e nnnn e e e e e ennn e e e ennnnnnns [eeeeernnnaeeeeennnnaan 9,261.000 |....
713448-10-8 ......... PEPSICO INC .... 08/21/2023 ..... Various ... 3,245.000 |.... 590,363 |.
717081-10-3 ......... PFIZER INC 09/20/2023 ..... Various ... ...114,289.000 |.... ...4,214,295 |.
718172-10-9 . ..|PHILIP MORRIS INTERNAT-W/I 09/25/2023 Various ... ..9,671.000 |. .. 936,459 |.
718546-10-4 . .| PHILLIPS 66 . 09/25/2023 S. G. COWEN SECURITIES CORP. .. 1,646.000 |. .. 197,929 |.
747525-10-3 . .. | QUALCOWM ........ 08/21/2023 Various ... ..5,688.000 |. ..663,711 |
75513E-10-1 ......... RAYTHEON TECH CORP . 08/21/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 7,304.000 |....
808513-10-5 ......... SCHIWAB CORP 09/20/2023 ..... Various ... ... 42,742.000 |....
828806-10-9 ......... SIMON PROPERTY GRP LP REIT .. 08/21/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 3,158.000 |....
844741-10-8 ......... SOUTHIEST AIR 09/20/2023 ..... Various ... ....96,226.000 |....
854502-10-1 ......... STANLEY BLACK & DECKER INC 09/19/2023 ..... VAT TOUS e eeete e e e et e e e e e et e e e e e e e e e e e e e e s e e e e e e e e e e enna e e e e e e nnnneeeeennn e e e e ennnnnne [eeeeernnnaeeeeennnaaan 8,362.000 |....
855244-10-9 ......... B 0 PR IPUURRRRSUUUURRR RN 09/19/2023 ..... T T R 8,155.000 |.... N
871829-10-7 ......... SYSCO CORP ... e eeeeeeee e e e e eeee e e e e e enn e e e e ennne e e e e ennna e e eeennnn e eeennnnnaeeeernnnnnneeennnnns | crrniineeeennnn oo 09/25/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeeenneeeeeeennuseeeeeenn s e e eeennne s e e eennns e e e eennnaneeeeennn [oeeeemnnnnaeeeeennnnnns 3,842.000 |.... 263,739 |.
87612E-10-6 L R ORI RN 09/25/2023 ..... 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 1,791.000 |.... 198,355 |.
882508-10-4 . ..| TEXAS INSTRUMENTS 08/21/2023 Various ... .. 3,771.000 |.
88579Y-10-1 . .|amco. .. 09/25/2023 Various .. 9,958.000 |.
902973-30-4 . ..|U S BANCORP . 08/21/2023 Various .34,102.000 |.
91324P-10-2 . .. |UNITEDHEALTH GROUP INC . Various 1,580.000 |.
91913Y-10-0 . ..| VALERO ENERGY CORP ... Various .. 6,372.000 |.
92343V-10-4 ......... VERIZON COMMUNICATIONS . 09/25/2023 ..... Various ... ....32,011.000 |....
92826C-83-9 ......... B PP RRPPPPPRRPPPPRR PSPPI ISR 08/21/2023 ..... VAT TOUS . eeeete e e e e e e e e e et e e e e e e e e e e e e s e e e e e e e e e e e na e e e e e e nnn e e e e ennnn e e e eennnnnnas [eeeeernnnaeeeeennnaaan 3,738.000 |....
931142-10-3 ......... L R R RN 08/21/2023 ..... Various ...
949746-10-1 ......... WELLS FARGO & €O eeeerieeeeenni e e e eeenee e e e e eeen e e e e eennee s e e eennnn e e e eennnneeeeennnnnneeeennnnnnns | connnenensennnn Jonnnd 08/21/2023 ..... Various ...
988498-10-1 .........[ YUMI BRANDS INC ...oiiiriiiiiiiiiii et rrri s rrra s s rnnnns e s snnnnns | neeeeeennninns [oened 09/19/2023 ..... Various ...
G5960L-10-3 ......... L PP PP PPPPPN IETTTTTTTIPUUUNN FPPTTN 09/19/2023 ..... Var ious
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 62,227,215 XXX 0 XXX
31337#-10-5 ......... |FHLB CINCINNAT | e eeeii e e e e eeee s s e e eenns e s e e ennn s e e s ennnnaseeennnnsnaseennnnnnsseennnnnnsseeennn | sesessssssseees | ...... 07/19/2023 ..... |PRIVATE PLACEMENT ...iiereieieeeirnnaseeernnnnaseeennnnaaseennnnnnnsseennnnnnsseennnnnnsesernnnnnnseeennnnn [oneeeernnnnneeeeneenns 10,498.000 [ooiiiiiiiiiiiiiiiiiiiss 1,649,300
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,649,300
8915411-77-5 .........[ TOUCHSTONE HIGH YIELD-INST ....uiieeieenieeeeeeenieeeeeeenie e e eeenenneeeeennnneeeeernnnnneeennnnnnnees | cvvieneeseennns [o0....08/3172023 ... DIVIDEND REINVESTMENT .. 956,031 |.
89157W-70-7 .........| TOUCHSTONE SECURITIZED INCOME ETF e |22l 07/17/2028 PRIVATE PLACEMENT ....... ....20,008,000 [.
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 20,964,031
34918#-10-6 ......... |W&S Brokerage Services, INC. ..i...cciiiiiievsiiiiiiiiusiiiiiiiiiiiiiiiiirnnnererrsnisessressninseerees | eessnneeeerenns |orsnns 09/25/2023 ... |Capita| L0 TN UL T P PPPPPP 0.000 [oooiiiiiiiiiiiiiiiinnnnns 600,000 [..iiiiereniiiiiiiiiniiiiiiiiines v [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 85,440,546 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 85,440,546 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 85,440,546 XXX 0 XXX
6009999999 - Totals 1,843,523,338 XXX 7,369,860 XXX
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..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 09/01/2023 . | Paydoun ... L2 . . 12/20/2061 . [1.A ........
..36179N-RP-5 |G2 G2 MA1394  2.750% 10/20/43 .....coevvveveens [eeennn . 09/01/2023 . | Paydoun ... 244 .. . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
.. 361790-W3-1 12.750% 12/20/44 ..o [ . 09/01/2023 . | Paydoun ... .0 . 0 ... 430 .. . 12/20/2044 . (1.A ........
..36180W-Sli-6 | GN GN AE4133  2.750% 09/15/30 [ . 09/01/2023 . | Paydoun ... .0 . 0 .299,679 |.. . 09/15/2030 . [1.A ........
..36204M-D9-7 | GNMA 30 YR GN 373728  7.500% 05/15/26 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 410 .. . 05/15/2026 . [1.A ........
..36204R-HZ-4 |GNMA 30 YR GN 377448  7.500% 12/15/26 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 ....363 |.. . 12/15/2026 . [1.A ........
..36204U-ZL-8 |GNMA 30 YR GN 380647 8.000% 11/15/24 ...... |....... . 09/01/2023 . | Paydoun ... .0 . 0 ....862 |.. . 11/15/2024 . [1.A ........
..36205C-ML-1 |GNMA 30 YR GN 386563 8.000% 06/15/24 ...... |....... . 09/01/2023 . | Paydoun ... .0 . 0 497 ). . 06/15/2024 . [1.A ........
..36205G-0H-7 |GNMA 30 YR GN 390256  8.000% 06/15/24 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 21,203 .. . 06/15/2024 . [1.A ........
..36206J-J6-2 | GNMA 30 YR GN 412585 7.500% 04/15/26 . 09/01/2023 . |Paydown 0 0| .19 . 04/15/2026 . (1.
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 . 09/01/2023 . |Paydown 0 0| .863 . 02/15/2026 . (1.
..362070-3R-5 |GNMA GN 429308  7.500% 03/15/27 09/01/2023 . |Paydown 0 0| 421 . 03/15/2027 . (1.
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . |- 09/01/2023 . | Paydown 0 0| .1,04 . 09/15/2026 . (1.
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ... . |- 09/01/2023 . | Paydown . (49) | 0 0| .606 . 09/15/2028 . (1.
..362078-K4-4 | GNMA GN 440515  7.500% 12/15/26 .............. [...ces . 09/01/2023 . | Paydoun ... ... (144) ). .0 . 0 .1,348 .. . 12/15/2026 . (1.
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... [....... . 09/01/2023 . | Paydoun ... .. (28) ) .0 . 0 212 .. . 11/15/2026 . [1.A ........
..36207X-PS-5 |GNMA 30 YR GN 445133  7.500% 02/15/27 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 ....379 ). . 02/15/2027 . (1.A ........
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 176 ). . 04/15/2027 . [1.A ........
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 ....... [....... . 09/01/2023 . | Paydoun ... . .0 . 0 ....944 .. . 08/15/2027 . [1.A ........
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 ....... [....... . 09/01/2023 . | Paydoun ... ... (308) | .0 . 0 .2,351 . 10/15/2027 . [1.A ........
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . 09/01/2023 . |Paydown L (73) ) 0 0| .822 . 09/15/2028 . (1.
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . 09/01/2023 . |Paydown (119) . 0 0| 1,446 . 12/15/2028 . (1.
..36209C-62-4 | GNMA 30 YR GN 468088  7.000% 07/15/28 . 09/01/2023 . |Paydown (142) |. 0 0| .1,218 . 07/15/2028 . (1.
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 ... 09/01/2023 . |Paydown L (13) ) 0 0| 179 . 11/15/2029 . (1.
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 . 09/01/2023 . |Paydown . (19) ] 0 0| .223 . 12/15/2028 . (1.
..36209V-CE-2 |GNMA GN 482569  6.500% 05/15/29 ..........cce. [oeennn . 09/01/2023 . | Paydoun ... . (4. .0 . 0 ....626 |.. . 05/15/2029 . (1.
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... [....... . 09/01/2023 . | Paydoun ... . (14)). .0 . 0 ....253 |.. . 11/15/2029 . [1.A ........
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 .......ccvvvee [erennn . 09/01/2023 . | Paydoun ... ... (64)] .0 . 0 .51 ) . 05/15/2029 . [1.A ........
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 ....... [....... . 09/01/2023 . | Paydoun ... .. (124) ). .0 . 0 .1,446 .. . 12/15/2028 . [1.A ........
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 ....... [....... . 09/01/2023 . | Paydoun ... .0 . 0 L7122 ). . 05/15/2029 . [1.A ........
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/16/29 ....... [....... . 09/01/2023 . | Paydoun ... . .0 . 0 77 . 06/15/2029 . [1.A ........
..36210V-SV-4 | GNMA 30 YR GN 503732  6.500% 05/15/29 ....... . |- 09/01/2023 . |Paydoun ... ... (49) ). .0 . 0 . 05/15/2029 . [1.A ........
..36211U-7J-5 |GNMA 30 YR GN 523897  7.500% 11/15/29 ....... . |- 09/01/2023 . | Paydoun ... .. (66) | .0 . 0 . 11/15/2029 . [1.A ........
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . 09/01/2023 . |Paydown 0 0| . 04/15/2027 . [1.A .
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . 09/01/2023 . |Paydown 0 0| . 09/15/2027 . [1.A .
..36225B-F6-0 | GNMA 30 YR GN 781089  7.500% 09/15/29 . 09/01/2023 . |Paydown 0 0| . 09/15/2029 . [1.A .
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 ........evvvvs [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/16/2037 . [1.A ........
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ......evvvvnnn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.243% 06/16/53 .....cccceee [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/16/2053 . [1.A ........
..38378B-DY-2 |GNR 2012-22 10 0.088% 10/16/53 ........cevvee [orennn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/16/2053 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B 4.210% 11/16/43 ................ [ooennn . 07/01/2023 . | Paydoun ... .0 . 0 . 11/16/2043 . [1.A ........
..38378B-TK-5 |GNR 2012-53 10 0.904% 03/16/47 ..........cce. [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/16/2047 . [1.A ........
..38378K-D0-9 |GNR 2013-46 10  0.874% 08/16/42 .......cevvves [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/16/2042 . [1.A ........
..38378K-YB-9 |GNR 2013-105 10 0.186% 06/16/54 .......cevvve [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/16/2054 . [1.A ........
.. 38378N-5K-5 |GNR 2014-73 10 0.422% 04/16/56 .............. [....... . 09/01/2023 . | Paydoun ... . (4,191)]. 0. .0 . . 04/16/2056 . [1.A ........
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..38378N-F9-9 |GNR 2014-50 10  0.628% 09/16/55 ... . 09/01/2023 . | Paydoun ... .0 ... 2,843 |.... ....(2,843) | .0 . 0 . 09/16/2055 . [1.A ........
..38378X-5P-2 |GNR 2015-9 10 0.521% 02/16/49 ................ [oeennn . 09/01/2023 . | Paydoun ... .0 ....8,422 |.... ....(8,422) |. .0 . 0 . 02/16/2049 . [1.A ........
..38378X-FU-0 |GNR 2014-112 10 0.690% 01/16/48 ........cceen [oernnn . 09/01/2023 . | Paydoun ... .0 ... 74,166 |.... .0 . 0 . 01/16/2048 . [1.A ........
..38378X-SH-5 |GNR 2014-143 10  0.660% 02/16/48 ............. [....... . 09/01/2023 . | Paydoun ... .0 YA I ) ) B O .0 . 0 . 02/16/2048 . [1.A ........
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 ........cceun [oerennn . 09/01/2023 . | Paydoun ... .0 ....1,089 |.... .0 . 0 . 04/16/2050 . [1.A ........
..38379K-4K-1 |GNR 2015-160 10 0.321% 01/16/56 ......cevvven [oeennn . 09/01/2023 . | Paydoun ... .0 ... 3,383 |.... .0 . 0 . 01/16/2056 . [1.A ........
..38379K-X6-0 |GNR 2015-145 10  0.732% 07/16/57 .........cee. [ oennnn . 09/01/2023 . | Paydoun ... .0 ...3,1%6 |.... .0 . 0 . 07/16/2057 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.650% 02/16/58 .........cceee [oeennn . 09/01/2023 . | Paydoun ... .0 .. 2,159 | .0 . 0 . 02/16/2058 . [1.A ........
..38379U-R6-5 |GNR 2016-133 10  0.735% 12/16/57 ............. [.oennnn . 09/01/2023 . | Paydown .0 ....6,978 |.... .0 . 0 . 12/16/2057 . [1.A ........
..38379U-RP-3 | GNR 2016-70 10  0.769% 04/16/58 07/17/2023 . | PRIVATE PLACEMENT . .0 ..410,009 |. 0 0| . 04/16/2058 . [1.A .
..38379U-RP-3 | GNR 2016-70 10  0.769% 04/16/58 09/01/2023 . |Paydown .0 14,676 |. 0 0| . 04/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10  0.768% 12/16/56 09/01/2023 . |Paydown .0 .1,934 | 0 0| . 12/16/2085 . [1.A .
..38379U-IIM-4 | GNR 2016-86 10  1.004% 03/16/58 .......ccooeun [ereennn . 09/01/2023 . | Paydoun ... .0 e 13,347 | .0 . .0 . . 03/16/2058 . [1.A ........
..38382A-LN-3 |GNR 2019-123 HI  4.000% 10/20/49 ............. [....... . 09/01/2023 . |Paydown ............oeeenns 0 [ 8,577 foininnnnnnns 9,446 0 0 . 10/20/2049 . (1.A ........
Redemption 100.0000
..690353-2B-2 |DFC  5.340% 05/15/24 .......coooeeeeeininnnnnns [ oenn . 08/15/2023 . | .. U R R 208,333 |........... 208,333 [...euennen 208,333 [....evneee 208,333 [..eevnnnnnnnnn [V FUSURRRRR (VO [V ST (VN 0 s 208,333 [..evvvrinnnnnns (VO 0 | [V 7,627 |. 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 5.340% 05/15/24 ...... [....... . 08/15/2023 . | evvvriiiiiiniiiiiniiiniininns e | 113,636 [.....oeeee. 113,636 |........... 113,636 |........... 113,636 [ooovvvvennnnns 0 | (VO 0 | (VO 0 s 113,636 |..oooeeeennns (VO 0 | [V 4,160 |. 05/15/2024 . [1.A ........
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 5.340% 07/07/40 ..... |....... . 07/07/2023 . | evvvvnnnnninnininiiiniinnnnns feeeieeeeeeeeeeeeens | 6,991 [..ooeeins 6,991 |............ 6,991 |............. 6,991 |............... 0 | (VO 0 | (VO 0 e 6,991 ...l (VO 0 | [V 243 1. 07/07/2040 . |1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.320% 09/20/27 ..... |....... . 09/20/2023 . | evvieiiinninniinnnininninnnns e [ 214,283 |........... 214,283 |......eee. 214,283 |........... 214,283 [oeeiiinnnnnnns [V FUSURRRRR (VO 0 | (VN 0 s ALK (VO 0 | [V 8,19 |. 09/20/2027 . [1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES  5.340% 06/20/27 ..... |....... . 09/20/2023 . | evvieiiinninniinnnininninnnns e [ 165,000 |.......... 165,000 |.......... 165,000 |.......... 165,000 [..eevvvvrnnnnns [V FUSURRRRR (VO 0 | (VN 0 eeeennn 165,000 [....ovvvvvnnns (VO 0 | [V 6,311 |. 06/20/2027 . [1.A ........
..690353-5H-6 |DFC AGENCY DEBENTURES  5.600% 04/20/35 ..... |....... L 07/20/2023 . | evveiiiiininiinininininninnns e e 81,900 [o.vvvennes 81,900 |............ 81,900 |..ooevvenns 81,900 |oeevvvrrrnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 81,900 |.oooeriiinnnns (VN 0 | [V 2,917 |. 04/20/2035 . [1.A ........
..690353-M8-7 |DFC  5.350% 02/15/28 ....ccevvvveeeeeeeeeeeeeeeens [ . 08/15/2023 . | evvviiiinniniiiiiiiiiiiininns e | 350,000 [overerrnns 350,000 |........... 350,000 |........... 350,000 |...coeeeennns [V FUSURRRRR (VO 0 | (VO 0 e 350,000 [.ooeeiiiiinnns (VO 0 | (VO 12,982 |. 02/15/2028 . [1.A ........
DFC US Agency Floating Rate  5.340% 06/15/24
. B90353-8C-2 [ eevriiiieiiiie e | s . 07/17/2023 . ..701,730 ... 701,730 ... 701,730 |.......... 701,730 |.... .. 701,730 |.. . 06/15/2024 . [1.A ........
..690353-T5-6 |DFC AGENCY DEBENTURES ~ 5.330% 01/20/36 ..... |....... . 07/20/2023 . | evveiiinininiiininiiiininnnns e | 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 [..oevvvevennnns [V FUSURRRRR (VO 0 | (VN 0 eeeennn 120,000 |...ovvvvvnnnnns (VO 0 . 01/20/2035 . [1.A ........
..690353-X0-5 |DFC VRDN ~ 5.360% 07/15/25 ....covvvvvvvvvvvnnnns [ eeeenn L 07/15/2023 . | evvriiiniiiniiiiininiinininns e | 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [.......evvneee 0 | (VO 0 | (VO 0 eeeennn 166,667 |........evvees (VO 0 . 07/15/2025 . [1.A ........
..690353-78-3 |DFC AGENCY DEBENTURES  5.340% 07/07/40 ..... |....... . 07/07/2023 . | .. ... 10,148 ...10,148 ...10,148 |............10,148 |.... ..10,148 |.. . 07/07/2040 . [1.A ........
..90376P-AB-7 | INT DEV FIN CORP  5.340% 04/20/35 ............ [..cces . 07/20/2023 . | evveiiiiininiinininininninnns e [ 20,250 |............ 29,250 |oveerrrenns 29,250 fouvvvnnnnnnn 29,250 fouvviiinnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 20,250 [.ooeiiiiiinnns (VO 0 . 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.340%
..90376P-AC-5 |01/20/35 ..oooeviiiiiiiiii [ . 07/20/2023 . | evveiiinininiiininiiiininnnns e | 122,400 |........... 122,400 |........... 122,400 |........... 122,400 |l [V FUSURRRRR (VO 0 | (VN 0 s 122,400 |.ooooeeenenns (VO 0 . 01/20/2035 . [1.A ........
..90376P-AT-8 | INT DEV FIN CORP  5.340% 04/20/35 ............ [..cces . 07/20/2023 . | evveiiiiininiinininininninnns e [ 64,350 |............ 64,350 [....cennee 64,350 |............ 64,350 |.........eens [V FUSURRRRR (VO 0 | (VO [ SRR 64,350 [...coeeiiinns (VO 0 . 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.340%
..90376P-BR-1 109/20/32 oo [ TR P N L X X N N 145,833 |........... 145,833 |........... 145,833 |0 il [0 i 0 e 0 LK AN | [ 0 . 09/20/2032 . [1.A ........
..912810-80-2 |U S TREASURY  1.125% 08/15/40 ....coevvvveeeees [erennn . 08/07/2023 . | CITADEL SECURITIES LLC . 1,679,852 |........ 2,750,000 |........ 2,314,308 |........2,348,380 [......eevnnnnnn0 [ 11,427 |0 | 11,427 |0 e, 2,359,808 [.......ceevennn0 [ (679,955) . 08/15/2040 . [1.A ........
..91282C-FF-3 |US TREASURY NOTES ~ 2.750% 08/15/32 ........... [....... . 08/03/2023 . | GOLDMAN SACHS ............ .......4,578,153 |........ 5,135,000 |........ 4,862,094 |........4,868,609 [...............0 [ 14,038 ool 0 | 14,038 [0 o, 4,882,738 [.....coeeeeenn0 |, (304,585) . 08/15/2032 . [1.A ........
..91282C-GK-1 | US TREASURY NOTES  1.125% 01/15/33 ........... [....... . 09/07/2023 . |BNP SECURITIES ...oovvvvee Jooveveniiiineneeenes oo 6,154,224 |........ 6,500,000 |........ 6,305,387 |.....ccocvnennnnn 0 foiiiinnnnnnnn0fennnl. 6,695 |0 6,695 |0 e, 6,312,083 [......connnn 0 [..... (157,858) . 01/15/2083 . [1.A ........
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..91282C-GM-7 |US TREASURY NOTES ~ 3.500% 02/15/33 ........... [...cees . 08/03/2023 . | GOLOMAN SACHS ......covvve Jooveviiiiiiiiiiinins | 5,900,643 |........ 6,250,000 |........ 6,106,981 |......oceeeeeenns 0 [ [V R 1,903 [ovvviiiiiennns [V R 1,903 [oevviiiiienns [V R 6,108,884 |............... 0 f..... (199,241) |...... (199,241) ... 102,728 |. 02/15/2083 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-H-6 | US TREASURY NOTES  4.500% 07/15/26 ........... [..e... . 08/29/2023 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins |oeeeieieiieseeeeeens | 59,775,000 |...... 60,000,000 |....... 59,852,344 |.......ooeeeennnl [ [V PP 2,239 [ccnnnneeees [V PP 2,239 [ [ 59,854,583 |............... 0 [...... (79,583) |....... (79,583) |.oeeennnns 337,500 [. 07/15/2026 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 81,258,815 83,546,524 83,262,457 10,756,594 0 (191,611) 0 (191,611) 0 82,829,696 0 (1,670,879)| (1,570,879) 841,858 XXX XXX
REPUBLIC OF NIGERIA SOVEREIGN  7.625% | ‘
..65412J-AB-9 | 11/28/47 wovvvvvvevviiiiiiiiiiiiiiiiiiiiiiiiviieies D..... . 08/07/2023 . | ABSA BANK LTD ...oooeveees Jovveeeeeeeeeeeeeeees |oveeeens 266,450 |........... 365,000 |........... 347,115 |........... 347,387 [.coeunnnnnnnnn 0 Joeeeeeeenns LRI 0 Joeeeeeeens LRI 0 Joeeeeenns 347,501 [ 0 f...... (81,061) |....... (81,051) |.ovveeeeeees 19,405 |. 11/28/2047 . [4.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 266,450 365,000 347,115 347,387 0 115 0 115 0 347,501 0 (81,051) (81,051) 19,405 XXX XXX
W CONTRA COSTA CA UNIF SCH DIS SCHOOL
..952347-Y9-7 |DISTRICT ~ 4.014% 08/01/30 .....cooeeeeeererennns [oennn . 08/01/2023 . | Call 98.2190 ... eeeeeiiiiiiiiiiiiins ferneens 1,095,142 |........ 1,115,000 |........ 1,115,000 |........ 1,115,000 |.....ooeeeins [V (VR [V (VO [V R 1,115,000 |....eevvvennene 0 [ [V R [V 24,898 |.08/01/2030 . |1.D FE ....
W CONTRA COSTA CA UNIF SCH DIS SCHOOL
..952347-72-1 |DISTRICT ~ 4.114% 08/01/31 ... [ornnn . 08/01/2023 . | Call 98.7070 ... |eveeeiiiiiiiiiiiiins fereene 1,678,019 |........ 1,700,000 |........ 1,700,000 |........ 1,700,000 f.....evvnnnneee [V (VR [V (VO [V R 1,700,000 |.....eevveenens (VR [V R [V 47,957 |.08/01/2031 . |1.D FE ....
W CONTRA COSTA CA UNIF SCH DIS SCHOOL
..952347-23-9 |DISTRICT ~ 4.164% 08/01/32 ...cooeveeeeeeeeieeens [ eennn . 08/01/2023 . | Call 98.8260 ..... |oeeeeeiiiiiiiiiiiins fernenns 1,423,004 |........ 1,440,000 |........ 1,440,000 |........ 1,440,000 |............... [V (VR [V (VO [V R 1,440,000 |.ocoeeeeennnns (VR [V R (VR 43,056 |. 08/01/2032 . |1.D FE ....
W CONTRA COSTA CA UNIF SCH DIS SCHOOL
..952347-74-7 |DISTRICT  4.194% 08/01/33 ......eevvvvnnnnnnnnnn [eenenn . 08/01/2023 . | Call 98.7480 ... |oeeeeeiiiiiiiiiiins foueennns 987,480 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |............... [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 1,000,000 |............... 0 foooiiinnnnnes [ PP [ 29,420 |. 08/01/2033 . |1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,183,735 5,255,000 5,255,000 5,255,000 0 0 0 0 0 5,255,000 0 0 0 145,331 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redemption 100.0000
..041083-VB-9 [07/01/43 ..eevvviiiiiiiiiiiiiiiiiiiniecvinineeeenn | s . 09/01/2023 . | .evvvniiiiiiiiiie , , , LU N | N (VO 0 | (VO [ SRR 11,660 [..ocoeeeennnns (VO 0 | [V 246 |. 07/01/2043 . (1.B FE ....
Redemption
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH  3.180% 08/01/49 |....... . 09/01/2023 . | .eeenieiiiie e s , , 085 [0 (VO 0 . 08/01/2049 . [1.A FE ....
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 ......... [....... . 09/01/2023 . | Paydoun ... ....(2,904) |. . 06/25/2040 . [1.A ........
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.168% 10/25/40 ........ [....... . 09/01/2023 . | Paydoun ... .. (31,150) | . 10/25/2040 . (1.A ........
FRESB Mul tifami|20215B86ge Pas 2021-SB86 X1
.. 30320M-AH-4 10.471% 03/25/41 ..ooovviiiiiiiiiiiis [ [P . 09/01/2023 . | Paydoun ... 0 27,310 | 27,296 el 0 [, (27,296) | 0 [ (27,296) ... 0 . 03/25/2041 . [1.A ........
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.603% 01/25/41 ......... [....... . 09/01/2023 . | Paydoun ... L0 | 76,604 |............ 74,865 |...............0 [ (74,865) |. 0 eeeenn. (74,865) |... 0 . 01/25/2041 . [1.A ........
..30321C-AU-6 |FRESB 2021-SB88 X1 ~ 0.820% 05/25/41 ......... [....... . 07/17/2023 . | PRIVATE PLACEMENT . L0 523,325 | 476,406 |l 0 [, (25,309) | .0 [....... (25,309) |... 0 . 06/25/2041 . [1.A ........
..30321C-AU-6 | FRESB 2021-SB88 X1 ~ 0.820% 05/25/41 ......... [....... . 09/01/2023 . | Paydown L0 | 13,270 | 12,080 el 0 e (12,080) | 0 |eeeeenl (12,080) ... .0 . . 05/25/2041 . [1.A ........
FRESB Multifami|2021SB90ge Pas 2021-SBY0 X1
.. 30322K-Ad-2 | 0.747% 06/25/41 .ooovvvvviiiiiiiiiiiiiiiiiiiiiieens [ . 07/17/2023 . | PRIVATE PLACEMENT ....... 433,594 |...........377,869 |........ceeeenn0 e (25,109) |. 0 el (25,109) ... . 06/25/2041 . [1.A ........
FRESB Multifami|2021SB90ge Pas 2021-SBY0 X1
..30322K-AJ-2 |0.747% 06/25/41 P [ . 09/01/2023 . | Paydoun ... 59,826 |.... .0 . (52,137) |... 0 0 . 06/25/2041 .
..31283G-LL-9 |FHLMC FG G00331  7.000% 12/01/24 .. 09/01/2023 . |Paydown 0 .(9) 0| 0| . 12/01/2024 .
..31288J-AH-9 |FGLMC FG C79008  5.500% 05/01/33 .. 09/01/2023 . |Paydown 0 .30 0| 0| . 05/01/2033 .
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 .. . 09/01/2023 . | Paydoun ... .0 . ()]s .0 . .0 . . 01/01/2026 .
..3128F7-N9-1 |FHLMC FG D67616  7.000% 01/01/26 ............. [....... . 09/01/2023 . | Paydown [V R (12) feuveeniiinnnnne 0 0 . 01/01/2026 .
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
LO12BHXNT-6 | 08/15/42 o [ . 09/01/2023 . |Paydoun ......oooeeeveiiinns foveniiiiiiinnninns Joeeeen 76,503 [oiiinnnnn 76,598 [niiinnnnn 79,597 fniiiinnnnnn 79,226 [eniiiiiiiinnnn 0 s (2,633) |.eeeeeeeeeens 0 0 0 . 08/15/2042 .
..3128MC-F2-6 |FGLMC FG G13585  4.500% 05/01/24 ............. [....... . 09/01/2023 . | Paydoun ... e (43)) .0 . 0 0 . 05/01/2024 .
..3128\C-FB-6 |FGLMC FG G13562  4.500% 05/01/24 ............. [...ces . 09/01/2023 . | Paydoun ... e (25)). .0 . 0 0 . 05/01/2024 .
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 ........cceeeeees [ oennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ... . 09/01/2023 . | Paydoun ... ... (1,793) | .0 . 0 0 . 12/01/2030 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ... . 09/01/2023 . | Paydoun ... ... (18) ] .0 . 0 0 . 07/01/2024 .
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 09/01/2023 . |Paydown . (15) ] 0 0| 0| . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 09/01/2023 . |Paydown 0 0| 0| . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 09/01/2023 . |Paydown 0 0| 0| . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 . |- 09/01/2023 . | Paydown 0 0| 0| . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 veeee.. |- 0970172023 . | Paydown 0 0| 0| . 07/01/2025 .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... U [P . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 02/01/2026 .
..3128QP-LV-2 |FHLMC FH 1B7189  5.296% 03/01/36 ..........c. [.oeens . 09/01/2023 . | Paydown 0 0 0 . 03/01/2036 .
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..312884-DY-0 |FHARM FH 100119  5.937% 09/01/36 ............. [....... . 09/01/2023 . | Paydoun ... (1)) .0 . 0 0 e . 09/01/2036 . [1.A ........
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 ............. [...ces . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31300L-CF-0 |FHARM FH 848170  4.154% 12/01/39 ............. [ .ot . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2039 . [1.A ........
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ....evvvnnnnnnnnn [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/01/2082 . [1.A ........
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......eevvvuuunnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2033 . [1.A ........
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 .....evvvvvvvvnns [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 ...........coooe [ oennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 .......evvvvvunnn [eerenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2043 . [1.A ........
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ....ceevnnnnnn [ eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 . [1.A ........
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... 09/01/2023 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..3132ID-EG-5 |FGLMC FG 040134  3.500% 04/01/46 .. 09/01/2023 . |Paydown 0 0| 0| . 04/01/2046 . [1.A .
..3132X8-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .. 09/01/2023 . |Paydown 0 0| 0| . 08/01/2047 . [1.A .
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 ...........o. [eennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..31335G-LQ-6 |FHLMC FG C80335  7.000% 08/01/25 ......cevvvvn [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..31335G-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 ............. [..cces . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2025 . [1.A ........
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 ........ccouw [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2026 . [1.A ........
..31335P-GV-1 |FHLMC FG GB0212  6.875% 07/20/23 .. [ . 07/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/20/2023 . [1.A ........
..3133T4-GF-7 |FHG FHG 27 FC  7.126% 03/25/24 ................ [ .oeies . 09/01/2023 . | Paydown 0 0 0 . 03/25/2024 . (1.A ........
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
.. 3133TA-ZY-1 |7.270% 08/25/28 ....ovvvvvviviiiiiiiiiiiiiiiiiiiinns [ . 09/01/2023 . |Paydoun .......cooeveeiiiins Joeniniiiiiiiis e 0 0 0 . 08/25/2028 .
..31349U-B5-6 | FHARM FH 782760  5.527% 11/01/36 ......ccevuvn [orrnnn . 09/01/2023 . | Paydoun ... ... 880 .0 . 0 0 . 11/01/2036 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 09/01/2023 . |Paydown 47,199 0 0| 0| . 02/25/2032 .
..3136AG-HI-5 |FNR 2013-94 CZ ~ 3.500% 09/25/43 . 09/01/2023 . |Paydown 26,285 0 0| 0| . 09/25/2043 .
..3136AH-SJ-0 |FNR 2013-137 AL~ 3.500% 03/25/42 09/01/2023 . |Paydown .. 143,067 0 0| 0| . 03/25/2042 .
..3136B9-EF-0 |FNA 2020-M10 X6  1.501% 08/25/28 .. 09/01/2023 . |Paydown 0 0| 0| . 08/25/2028 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 09/01/2023 . |Paydown 0 0| 0| . 10/01/2035 .
..31373X-65-5 |FNMA FN 306981 8.000% 06/01/25 .........ccee [ornnnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2025 .
..3137AD-U9-6 |FHR FHR 3891 DK 4.500% 12/15/40 ......ccooer [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 .
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 ......ccvvvvvvvees [errenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 ......evvvvnn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 .
..3137B8-G5-0 |FHUS K037 X1 1.104% 01/25/24 ........evvvvnnnn [eerenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2024 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ......cccoer [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2044 .
..3137BD-CX-2 |FHMS K039 X1  0.810% 07/25/24 . |- 09/01/2023 . |Paydoun ... ....(2,942) | .0 . 0 0 . 07/25/2024 .
..3137BE-VJ-0 |FHUS K040 X1  0.787% 09/25/24 ... . |- 09/01/2023 . | Paydoun ... ... (5,606) |. .0 . 0 0 . 09/25/2024 .
..3137BE-WS-9 |FHMS Q001 XA  2.109% 02/25/32 09/01/2023 . |Paydown .. (98,282) |. 0 0| 0| . 02/25/2032 .
..3137BF-EA-5 |FHUS K041 X1  0.624% 10/25/24 09/01/2023 . |Paydown (8,134) | 0 0| 0| . 10/25/2024 .
..3137BF-XU-0 |FHUS K042 X1 1.147% 12/25/24 09/01/2023 . |Paydown (8,128) |. 0 0| 0| . 12/25/2024 .
..3137BH-CZ-8 |FHR K044 X1  0.866% 01/25/25 .......evvvvvvnnnn [eeeenn . 09/01/2023 . | Paydoun ... ....(9,200) |. .0 . 0 0 . 01/25/2025 .
..3137BH-XK-8 |FHR K045 X1 0.540% 01/25/25 ......oevvvvvenees [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2025 .
..3137BK-RK-8 | FHUS K047 X1 0.219% 05/25/25 .......ccovveeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2025 .
..3137BL-WA-2 | FHUS K050 X1 ~ 0.423% 08/25/25 .......cccvvveees [erennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2025 .
..3137BM-TY-2 |FHUS K052 X1 0.763% 11/25/25 ....eevvvvvvvennn [eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2025 .
.. 3137BN-6H-2 | FHUS K053 X1 1.009% 12/25/25 ......covvvveeees [eennnn . 09/01/2023 . | Paydoun ... 0 s . 0 0 . 12/25/2025 .
..3137BN-GU-2 | FHUS K054 X1 1.289% 01/25/26 ......eevvvvvvens [eeeennn . 09/01/2023 . | Paydoun ... o0 |l (55,460) |... .0 . .0 . . 01/25/2026 .
FHLMC Multifami | K056ured P K056 X1
..3137BQ-YV-3 | 1.374% 05/25/26 ....ceoeeeeeeeieeeiiiiiiiiiiiieeeees [ . 09/01/2023 . |Paydown .....ooevveeeiieiies Joeeeeeiiiiiieiiiiees e [ AN 0 fveinnnnne 15,500 J............ 13,956 [ooiiinnnnnns 0 0 f... (13,956) |.ooeeeeeen O i 0 e [ 0 . 06/25/2026 . [1.A ........
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..3137BS-P9-8 | FHUS K058 X1 ~ 1.038% 08/25/26 ........cccoeeen [eerennn . 09/01/2023 . | Paydoun ... L AL976 0 e, (41,976) |. .. (41,976) |... ..9,024 |. 08/25/2026 . [1.A ........
..3137BS-RG-0 | FHUS K059 X1 0.421% 09/25/26 ........cevvveees [eernnn . 09/01/2023 . | Paydoun ... 26,288 |0 [, (26,483) | .. (26,483) |... 5,653 |. 09/25/2026 . |1.A ........
FHLMC Multifami | K060ured P K060 X1
.. 3137BT-AE-1 0.186% 10/25/26 .......evvvvvvvvrrrrrnnnnnnnnninnnns [eeeeenn . 09/01/2023 . |Paydoun .......ooovveiiiiins Joonienniiieiens o0 e 0 e 4267 3,368 |..ooeeeeeenns 0 fnns (3,640) |..oeeeeeeennnn 0 s (3,640) |..oeeeeeeennns L O | (VO 0 | [V 865 |. 10/25/2026 . [1.A ........
FREDDIE MAC 4682 K064 X1 0.734%
L3137BX-R2-0 | 03/25/27 e [ . 09/01/2023 . |Paydoun .......ooevvveeinies feeeneiniiiniens o0 e 0 e 8,888 [ 7,371 0 fnns (7,901) fervvnnnnnnnnnns 0 0 . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K065 X1 ~ 0.804% 04/25/27 ........evvuuunnn [erreenn . 09/01/2023 . | Paydoun ... ..15,872 |.... .0 . (22,452) |... 0 0 . 04/25/2027 . (1.A ........
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 .........ooe. [oeennn . 09/01/2023 . | Paydoun ... 0 e (472) | 0 0 . 10/15/2047 . (1.A ........
..3137F7-2J-3 |FHUS Q014 X 2.788% 10/25/55 ......evvvvvvvnnnn [ereenn . 09/01/2023 . | Paydoun ... 0 .. (63,734) |... 0 0 . 10/25/2085 . [1.A ........
..3137FC-M-7 | FHUS K070 X1 = 0.454% 11/25/27 .....evvvvvnnnnnn [eenenn . 09/01/2023 . | Paydoun ... 0 e, (25,785) ... 0 0 . 11/25/2027 . (1.A ........
..3137FL-6G-4 |FHUS K088 X1 ~ 0.654% 01/25/29 ........eevvuuunn [ereenn . 09/01/2023 . | Paydoun ... .0 . (13,406) [... 0 0 . 01/25/2029 . [1.A ........
..3137FL-YX-6 |FHUS K092 X1  0.855% 04/25/29 09/01/2023 . |Paydown 0 ..(7,29) 0| 0| . 04/25/2029 . 1.A .
..3137FN-BA-7 | FHUS K096 X1 ~ 1.257% 07/25/29 ... . 09/01/2023 . | Paydoun ... (10,928) |. .0 ...l (10,928) |... .0 . .0 . . 07/25/2029 . [1.A ........
FHLMC Multifami| K103ured P K103 X1
. B137FQ-KQ-5 |0.757% 11/25/29 oo [ . 09/01/2023 . | Paydoun ... ... (3,109) |. 0 el (8,109) ... 0 0 . 11/25/2029 . [1.A ........
..3137FR-EK-3 | FHUS K104 X1  1.245% 01/25/30 09/01/2023 . |Paydown .. (19,748) | 0 (19,748) 0| 0| . 01/25/2030 . 1.A .
..3137FT-Z8-9 |FHUS K110 X1  1.813% 04/25/30 09/01/2023 . |Paydown .(3,246) | 0 ..(3,246) 0| 0| . 04/25/2030 . [1.A .
..3137FU-PE-8 |FHR 4988 IH  2.500% 07/26/35 .... [ [P . 09/01/2023 . | Paydoun ... .0 . (75,566) [... .0 . .0 . . 07/25/2035 . [1.A ........
..3187FU-ZE-7 |FHR K111 X1 1.680% 05/25/30 .......coeeeeeeees [orennn . 09/01/2023 . | Paydown [V R (8,661) [c.evvvrnnnnnne 0 0 . 05/25/2030 . [1.A ........
FHLMC Multifami| K113ured P K113 X1
.. 3137FV-50-1 | 1.483% 06/25/30 ...ocooeeeeeeeiiieeeiiiees [ . 09/01/2023 . |Paydoun .....ooooeviiiiiiins foniiiiiiiiiis 0 e 0 e 2,288 [ 0 [ [V R (2,258) |.oeoeeeeeens [V R (2,258) |.ooeeeeeeens [V R | N F (VR [V R [V 236 |. 06/25/2030 . [1.A ........
.. 3137FW-HV=5 |FHLMC K116 X1 1.528% 07/25/30 .....cooooviees [oeeennn . 09/01/2023 . |Paydoun .......ooevveiiiiins foeeeneniiieiins o0 e 0 e 4192 [ 4,183 |l 0 fnns (4,208) |.oeeeeeeeennnn 0 s (4,208) |..eeeeeeennnn L O | (VO 0 | [V 515 |. 07/25/2030 . [1.A ........
FHLMC Multifami | K117ured P K117 X1
.. 3137FX-3T-3 | 1.333% 08/25/30 ..ceeeeeeeeeeeeeieeieeeeieeeeeeeee [ . 09/01/2023 . | Paydown (5,798) . 08/25/2030 . [1.A ........
..3137H0-H7-6 | FHUS KLU3 X1 2.078% 01/25/31 ....evvvvrnnnnnnn [ eeeennn . 09/01/2023 . | Paydoun ... .. (22,554) |... . 01/25/2031 . [1.A ........
..3137H1-3X-2 |FHLMC 2021-P009 X  1.496% 01/25/31 .......... [....... . 09/01/2023 . | Paydoun ... .. (17,226) |... . 01/25/2031 . [1.A ........
FHLMC Multifami | K744ured P K744 X1
.. 3137H1-25-8 1 0.957% 07/25/28 .coovveeeeeeeeeeeeeeeei [ . 09/01/2023 . | Paydown 0 s (5,765) |..eeeeeeennnn L O | (VO 0 | [V 734 |. 07/25/2028 . [1.A ........
FHLMC Multifami | K745ured P K745 X1
.. 3137H2-NG-5 | 0.768% 08/25/28 ........eevvvvrvvrrrrnnnnnnnnninnnns [eeeeenn . 09/01/2023 . | Paydown 0 . 08/25/2028 . [1.A ........
..3137H5-DR-5 |FHMS K137 X1 0.208% 11/25/31 ....oevvvvinnnnnn [ eeeenn . 09/01/2023 . | Paydown 0 . 11/25/2081 . [1.A ........
Freddie Mac Freddie Mac Mult20220L14  0.142%
.. 3137H9-MJ-5 | 08/25/38 R [ . 09/01/2023 . | Paydoun ... .0 . . 08/25/2038 .
..31380T-3B-5 |FNMA FN 449994  7.000% 09/01/27 09/01/2023 . |Paydown 0 . 09/01/2027 .
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 09/01/2023 . |Paydown 0 . 11/01/2028 .
..31382T-5C-9 |FNMA FN 492343  6.500% 05/01/29 . . |- 09/01/2023 . | Paydown 0 . 05/01/2029 .
..31384D-PA-4 | FNMA FN 520717  7.500% 11/01/29 . |- 09/01/2023 . | Paydown 0 . 11/01/2029 .
..31384V-JY-9 |FNMA FN 534979  5.152% 04/01/30 ..coovviiiee [eeeennn . 09/01/2023 . | Paydoun ... .0 . . 04/01/2030 .
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 .......eevvuun [ereenn . 09/01/2023 . | Paydoun ... .0 . . 05/01/2030 .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 .........oceee [eennnn . 09/01/2023 . | Paydoun ... .0 . . 05/01/2030 .
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 ..........oee. [ oeennnn . 09/01/2023 . | Paydoun ... .0 . . 07/01/2032 .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 ....evvvvvvnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . . 07/01/2032 .
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 .............. [.oeennn . 09/01/2023 . | Paydoun ... .0 . . 03/01/2033 .
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 09/01/2023 . |Paydown 0 . 05/01/2031 .
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 09/01/2023 . |Paydown 0 . 08/01/2031 .
..31387R-AQ-1 |FNVA FN 591415  6.500% 09/01/31 09/01/2023 . |Paydown 0 . 09/01/2031 .
..31387W-T-7 |FNMA FN 596465 7.000% 08/01/31 09/01/2023 . |Paydown 0 . 08/01/2031 .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 . 09/01/2023 . | Paydoun ... 0. . 01/01/2027 .
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..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 .........ccoeeees [ eeennnn . 09/01/2023 . | Paydoun ... ... 46,368 ...46,368 ...46,324 |.... .0 . 0 ..46,368 |.. 0 e . 07/01/2026 . [1.A ........
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 ...eevvvvvvvvnnns [eeeennn . 09/01/2023 . | Paydoun ... ... 81,414 ...81,414 ...82,167 |.... .0 . 0 ..81,414 |.. 0 . 05/01/2032 . [1.A ........
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 .......ocoeeeeees [erennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2032 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......covvves [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2043 . [1.A ........
..3138EQ-GE-6 |FN FN AL7396  6.569% 02/01/37 ......evvvuuvunnn [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/01/2087 . [1.A ........
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 ...evvvvvvvnnnnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 1170172032 . [1.A ........
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 ..eevvevevennnnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2082 . [1.A ........
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ....coevvvrirnnns [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..3138W5-22-0 |FN FN AR7991  3.500% 03/01/33 .....oovvvvvvnnns [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2033 . [1.A ........
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 ... 09/01/2023 . |Paydown ... 155 ). 0 0| 0| . 08/01/2033 . [1.A .
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 09/01/2023 . |Paydown .. (20,297) | 0 0| 0| . 05/01/2045 . [1.A .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... 09/01/2023 . |Paydown .(5,283) | 0 0| 0| . 08/01/2046 . [1.A .
..313900-03-2 |FNMA FN 653074  7.000% 07/01/32 ..oevvvvnvnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2082 . [1.A ........
..31391X-EP-0 |FNMA FN 679742  4.948% 01/01/40 .....covvvvees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .......coee [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2082 . [1.A ........
..31393A-S4-0 |FNR 2003-W5 A 5.438% 04/25/33 .......evvvuunnn [eerenn . 09/25/2023 . | Paydoun ... .0 . 0 0 . 04/25/2033 . [1.A ........
..31393C-EY-5 |FNIl 2003-34 A1 6.000% 04/25/43 ... [ [ . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 04/25/2043 . [1.A ........
..31393E-LQ-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 09/01/2023 . | Paydown 0 0 0 . 06/25/2043 . [1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
2 31393G-3L-6 | 12/15/32 oo [ . 09/01/2023 . |Paydown ........coovveiinies |oeveiiininnnnninnns foeennn 16,062 |l 16,062 [ 14,920 (ol 15,633 [0 [ 529 | 0 0 0 . 12/15/2082 . [1.A ........
..31393U-A6-0 |FNW 2003-W19 1A7 ~ 5.620% 11/25/33 ............ [ ..oees . 09/01/2023 . | Paydoun ... ... (1,278) | .0 . 0 0 . 11/25/2083 . [1.A ........
..31393W-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 09/01/2023 . |Paydown 2,423 | 0 0| 0| . 07/15/2033 . (1.
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 09/01/2023 . |Paydown .. (10,968) |. 0 0| 0| . 01/25/2035 . (1.
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 .. 09/01/2023 . |Paydown ... (674) . 0 0| 0| . 11/15/2033 . (1.
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 09/01/2023 . |Paydown (375) |. 0 0| 0| . 02/15/2034 . (1.
..31394R-VIi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 09/01/2023 . |Paydown . 329 | 0 .. 329 0| 0| . 03/15/2034 . (1.
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ......cccoeees [orrennn . 09/01/2023 . | Paydoun ... ....(5,89) |. 0 e (5,893) ... 0 0 . 09/25/2039 . (1.
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 .......cceee [ennnn . 09/01/2023 . | Paydoun ... 0 e (1,128) .. 0 0 . 05/15/2036 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB  5.000% 03/25/29 ..........cee. [rennnn . 09/01/2023 . | Paydoun ... 0 el (586) ... 0 0 . 03/25/2029 . [1.A ........
..31398E-J6-2 |FHUS FHR 3539 YB  4.000% 06/15/24 .......ccco [oeeennn . 09/01/2023 . | Paydoun ... .0 . 323 .. 0 0 . 06/15/2024 . [1.A ........
..31398F-XA-4 |FNR 2009-95 BY ~ 4.000% 11/25/24 .............. [...cces . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 ........cccoe [.eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2024 . (1.A ........
..31398K-E6-3 |FHR FHR 3581 D  4.500% 10/15/29 ... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 10/15/2029 . [1.A ........
..31398K-XT-2 |FHR FHR 3595 KY ~ 4.500% 11/15/24 . |- 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2024 . [1.A ........
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .. 09/01/2023 . |Paydown 0 0| 0| . 12/15/2024 . [1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .. 09/01/2023 . |Paydown 0 0| 0| . 01/15/2025 . [1.A .
..31398L-1IY-0 |FHR FHR 3619 EJ  4.500% 01/15/25 09/01/2023 . |Paydown 0 0| 0| . 01/15/2025 . [1.A .
..31308M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 ......cevvvvvves [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2025 . [1.A ........
..31398M-KW-5 |FNMA 2010-18 EL  4.000% 03/25/25 .......cevvvn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB 4.500% 09/25/25 .........ceee [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..31308P-B9-9 |FNMA 2010-41 EB  4.000% 05/25/25 .........ccee [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ......ccooeees [oreennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2025 . [1.A ........
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 .........cce. [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398W-EN-0 |FHR FHR 3634 EU  4.000% 02/15/25 .......evvven [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........ccee [erennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 .....oevvvveee [oeenns . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 07/01/2033 . [1.A ........
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..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.eeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2033 . [1.A ........
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 .....cevvvvees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2033 . [1.A ........
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 ...........e.. [.eennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2034 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2034 . [1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 .............. [..oces . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2034 . [1.A ........
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 ........evvven [eeeennn . 09/01/2023 . | Paydown ... .0 . 0 . 09/01/2034 . [1.A ........
..31406N-YU-2 |FNMA FN 815323  6.912% 01/01/35 .........ooee. [ oennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/01/2035 . [1.A ........
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 .......cevvvvvues [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2046 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 .........ccceeees [ orennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/01/2048 . [1.A ........
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 09/01/2023 . |Paydown 0 0| . 03/01/2027 . [1.A .
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 09/01/2023 . |Paydown 0 0| . 08/01/2048 . [1.A .
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 09/01/2023 . |Paydown 0 0| . 09/01/2048 . [1.A .
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ........evvvuuunn [errenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/01/2048 . [1.A ........
.. 31412E-CK-0 | FNMA FN 922674  4.618% 04/01/36 .....oevvvvees [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/01/2036 . [1.A ........
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 .....ccovvvvveees [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/01/2038 . [1.A ........
.. 31414M-40-3 | FNMA FN 970737 5.000% 11/01/23 ...ovvvvvnnnnn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 1170172023 . [1.A ........
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 .......ccccuvnn [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2038 . [1.A ........
.. 31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 ....ovvvvvvnnn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/01/2025 . [1.A ........
..31416T-2P-3 |FNMA FN AA9781  4.500% 07/01/24 .....oevvvnnnn [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/01/2024 . (1.A ........
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 .....evvvvvuunnnn [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2032 . [1.A ........
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 09/01/2023 . |Paydown 0 . 0| . 08/01/2032 . (1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 09/01/2023 . |Paydown 0 321 0| . 08/01/2032 . (1.
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 09/01/2023 . |Paydown 0 . (7,386) 0| . 02/01/2033 . (1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 . |. 09/01/2023 . | Paydown 0 0| . 07/01/2033 . (1.
..31417T-R2-6 | FNMA AC6804  4.000% 01/01/25 .... veeee.. |- 0970172023 . | Paydown 0 0| . 01/01/2025 . (1.
..31417V-RS-4 | FNMA FN AC8596  4.000% 01/01/25 ......evvvvuns [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/01/2025 . (1.
..31417Y-C4-7 |FNMA FN MAOO9O  4.500% 06/01/24 ........evvvnn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2024 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 .........evvvn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2024 . [1.A ........
..31418A-IID-6 |FN FN MA1543  3.500% 08/01/33 .....cevvvvvvvenn [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/01/2033 . [1.A ........
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 .........cceeeees [ oeennnn . 09/01/2023 . | Paydoun ... .0 . . 0 . 10/01/2033 . [1.A ........
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 .......ccceeeees [errennn . 09/01/2023 . | Paydoun ... ... (1,693) | 0 eeeeennn (1,693) ... 0 . 06/01/2046 . [1.A ........
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... 09/01/2023 . |Paydown .(7,539) | 0 ..(7,539) 0| . 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 .. 09/01/2023 . |Paydown (5,378) | 0 . (5,378) 0| . 10/01/2051 . [1.A .
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... [ . 09/01/2023 . | Paydoun ... ...0 ...0 . 11/01/2025 . [1.A ........
FLORIDA ST HSG FIN CORP REV ~ 3.000% 01/01/36 Redemption 100.0000
L BA07AM-KC-4 [ e | s . 09/01/2023 . | .eenniiiiiiiieeeeeinieeeees i e 24,062 |............ 24,062 |............ 24,062 |.......ee.n. 24,062 |....covnnnnnnnn [ PO (VO 0 | (VN [ SRR 24,062 [oooiiiiiinnnn (VO 0 | [V 480 |. 01/01/2036 . [1.A FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL Redenption 100.0000
..62630-FV-4 [5.600% 05/15/56 .....evvvvvvrinnniiiiiiiiiiniiiiinn | s . 08/02/2023 . | .eunnieiiiiiiieeeeeeniieeeees i fee 10,000 |.eeeennnnns 10,000 |.....ceeeens 10,000 |............ 10,000 fo.oeveennnnnnns 0 | (VO 0 | (VO [ SRR 10,000 [oooeeiiiiinnnns (VO 0 | [V 282 |. 05/15/20%6 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION Redenption 100.0000
..62630W-JY-4 [5.600% 12/31/23 ..oevvveniiiiiiiiiiiiiiiiiiineeeees | s L 07/01/72023 . | eeveneeeieiieeeeeeeiieeees i e 900,000 |.....eeenn 900,000 |.......... 900,000 |.......... 900,000 |...coeeeennnns [V FUSURRRRR (VO 0 | (VN 0 eeeennn 900,000 |...cevverennnns (VO 0 | (VO 22,113 |. 12/31/2023 . |1.F FE ....
Redemption 100.0000
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....ccevvvves | uunnnns L 07/01/2023 . | eeeeeeeieiiieeeeeeiieeeees i feeeen 15,000 |[..oevevnnnns 15,000 |...oeeeenns 15,000 |............ 15,000 fo.eevevnnnnnnns [V FUSURRRRR (VO 0 | (VO [ TR 15,000 [vvvvvvvrnnnnns (VO [V ST U 123 |. 10/01/2037 .|2.B FE ....
NEW YORK ST DORM AUTH REVENUES HOUSING
..64990G-1-8 3.142% 07/01/43 ..ooooveeeieiiii [ . 09/07/2023 . |Call 80.6140 ... |oeeverriiiiiiiiinns fornnnns 5,642,980 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |...evvrrrrnnns 0 | (VO 0 | (VO 0 fnns 7,000,000 |..oceverennnnns (VO 0 | 0 f...... (1,096,758) |. 07/01/2043 . |1.E FE ....
OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG Redenption 100.0000
..67737R-AC-3 [83.910% 11/01/36 ...evvviiiinnniiniiiiiiiiiiiiiiiins | nnnens . 09/26/2023 . | .uuiiiiiiiiiieeeiiiiiieeeees | e 31,899 |t 31,899 [..cceeee. 31,89 | 31,89 | 0l [ 0l [ 0 Joeeeeeennn 31,899 [ooviiiiiinnnn [ 0l [ 38,828 |. 11/01/2036 . |1.B FE ....
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Redemption 100.0000
..677555-X3-3 | OH ECON DEV REV ~ 3.850% 12/01/25 ......evvvvnn [oeennn . 09/01/2023 . | evvveiiniiiniiiiiiiiiiiniinns e e 100,000 |.......... 100,000 |[.......... 100,000 |.......... 100,000 [...vvvunnnnnnes 0 | (VO 0 | (VO 0 eeeennn 100,000 |...ovvvvvnnnns (VO 0 | [V 1,925 |. 12/01/2025 . |1.B FE ....
Redemption 100.0000
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ......c. [.eeeenn . 09/01/2023 . | evvveiiiiiiiiiiiiiiiiiiniinns e e 40,491 |............ 40,491 |........... 40,491 |............ 40,491 |l [V FUSURRRRR (VO 0 | (VO [ SRR 40,491 [oooeeiinnns (VO 0 | [V 705 |. 09/01/2037 . [1.A FE ....
UTAH HSG CORP SINGLE FAMILY HSG  3.875% Redemption 100.0000
..917436-8L-4 | 01/01/50 ...evvvvvviiiiiiiiiiiniiiiiiniiiiniiiiiiiinns [ oo . 07/01/2023 . | .. U R R 525,000 [oeeeerennns 525,000 f[....oeeeee. 543,501 [........... 538,925 [..evvviiiinnnns [V RO (13,926) |..oeeeeeenns 0 |ens (13,926) |..oeeeeeenns 0 s 525,000 [..oooeiiiiennns (VO 0 | (VO 20,344 . 01/01/2050 . |1.C FE ....
Redemption 100.0000
..928120-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........oevvn [oeeennn B S O F 8,853 [eiiiiiinns 8,853 |............ 8,853 |............. LR X O | B RN (VO 0 | (VN 0 e 8,853 . 10/25/2043 . [1.A FE ....
..92812U-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eevun [ereennn . 09/25/2023 . |Various ... ... 48,850 ...48,850 ...48.,850 |............48,850 |.... ..48,850 |.. . 12/25/2043 . (1.A FE ....
..92812U-Q4-3 | VASHSG 2014-A A 3.500% 10/25/37 O [P . 09/01/2023 . | Various ... e |eeen.... 108,399 ... ..108,399 |... ..108,399 |...........108,399 |[.... .. .0 ] .0 . .108,399 |.. . 10/25/2037 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .......ccoor [oeeennn . 09/01/2023 . | Various .......ccceeeunnnnn foovereninenniinnnnns Joeeennns 417,986 |..oeeeennnn 417,986 |........... 418,674 |........... L1772 R | B R (436) |-veveeeennnnnns [V R (436) |+vvveeeennnnns [V R 417,986 |.ooooeeeeeennnn0 o0 s [V 8,960 |. 06/25/2042 . [1.A FE ....
Redemption 100.0000
..92812U-06-8 | VASHSG 2016-A A 3.100% 06/25/41 .....eevvvuen [eeeennn . 09/01/2023 . | .evvvviiiiiiiiniiniiiiiniiiins e | 69,960 |[............ 69,960 |............ 69,960 |............ 69,960 |.........ee.nn [V (VR [V (VO [ R 69,960 |.....ooeeeenns (VR [V R [V 1,490 |. 06/25/2041 . [1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
L O2813T-EE-6 |08/25/42 .ooooeeiiiiiiiiiiiiiiiiiiieii [ . 09/01/2023 . | Various .......cceeeeiiiiin |ooreieiiiiiiiiiinnns |oveeeeees 20,741 |........... 20,741 |............ 20,741 |l 2074 | [ PP [ [ PP 0 fooiiiinnnnnes [ PP AL I 0 foooiiinnnnnes [ PP [ 650 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,122,317 15,969,566 18,433,515 17,875,815 0 (1,157,986) 0 (1,157,986) 0 16,773,423 0 (294,086) (294,086) (520,594) XXX XXX
Redemption 100.0000
..72304@-AA-8 |PINEBRIDGE 10.152% 09/21/32 ....eevvvvvvvvvnnnns [ eeeennn . 08/15/2023 . | evvviiiinniniiiiiiiiiiiininns e | 801,757 |[.......... 801,757 |.......... 801,757 |........... AT [V FUSURRRRR (VO 0 | (VN 0 eeeennn 801,757 |oeeeereennnnns (VO 0 | (VO 34,478 |. 09/21/2032 . |2.CPL ....
Redemption 100.0000
..72304@-AB-6 |PINEBRIDGE 12.152% 09/21/32 ....covvvveeeeeeenns [ eeennn . 08/15/2023 . | evvviiiinniniiiiiiiiiiiininns e | 364,435 |........... 364,435 |........... 364,435 |....oeeenen 92,855 [ouvviiiinnnns [V FUSURRRRR (VO 0 | (VN 0 s 364,435 [o.vvviiinninns (VO 0 | (VO 18,962 |. 09/21/2032 . [4.A PL ....
Redemption 100.0000
..72304#-AA-6 | PINEBRIDGE ~ 6.000% 09/30/33 ... 09/21/2023 . .. 733,393 ..733,393 ..733,393 |. ..681,474 |. .733,393 . 09/30/2033 . (2.B PL ...

. 05/25/2033 . [1.A FM ...
. 12/25/2031 . |[1.A FM ...

43,341
.651

09/01/2023 . | Paydoun
. 09/01/2023 . |Paydoun

..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33
..00079C-AE-9 | ABFS 2001-2 A4 ~ 6.990% 12/25/31 .
ACC Auto Trust 2022A 2022-A A 4.580¢
..00085Y-AA=1 | 07/15/26 ..eevuiiiiiiieiiiiiiieeceiiiiee s [ eeeees . 09/15/2023 . [Paydown ....coouviiiiiiiins foeneeniiiiiineenn [ 1,615,929 |........ 1,615,929 |....... 1,615,662 |........ 1,614,975 [ooooieniiiis 0 foreiianns ST 0 foreiians ST 0 foueeees 1,615,929 | (U IO [V [V O 49,141 1. 07/15/2026 . [1.G FE ....
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 oo [ eeeeeas . 07/17/2023 . [PRIVATE PLACEMENT ....... |oeeeoiiiiiiiieiiis [oeeeene 422,177
AB Issuer LLC 20211 2021-1 A2 3.734%

43,341
. 651

43,341
.651

37,382 |.
522 |.

37,703 |.
-9

........... 509,550 . 07/30/2051 . |2.C FE ....

..00091J-AA-6 | 07/30/51 U . 07/30/2023 . |Paydown ... ... 23,210 ...23,210 |.... . 07/30/2051 . |2.C FE ....
..00217L-AC-6 | AREIT 2019-CRE3 AS  6.745% 09/14/36 ......... |...c... . 09/14/2023 . |Paydoun ... ..746,892 |.... . 09/14/2036 . |1.A FE .
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 ......ooeeiis | eeeenn . 07/17/2023 . [PRIVATE PLACEMENT . ..342,692 |.... . 11/15/2048 . |1.F FE .
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 .............. | eeeees . 07/31/2023 . |Paydown 7,521,758 |.... . 11/15/2048 . |1.F FE .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 ....cccuvvvees | eeeens . 09/01/2023 . |Paydown ... . 07/25/2045 . |1.A ........
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 .............. |.eeeen . 09/01/2023 . |Paydoun ... . 08/25/2046 . |1.A ........
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.797% 08/25/46 .......ccovur | weeenn . 09/01/2023 . |Paydown ... . 08/25/2046 . |1.A ........
..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 09/01/2023 . | Paydoun . 01/25/2037 . |1.A FM .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 .. . 09/01/2023 . |Paydown ... . 09/25/2037 . |1.A FM .

Redemption .
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... L 07/15/2023 . [ eveeieeeiiiieeeie [ [ 155,873 . 01/15/2028 . |2.A FE ....
..02406P-AU-4 | AMERICAN AXLE ~ 6.500% 04/01/27 .....cvvveeees | eveenn . 07/10/2023 . [Various .........cccccvevees foereeriiiinnneenies foeeeeenee 73,628 . 04/01/2027 . |4.B FE ....
American Credit 20193  ce Rec 2019-3 D
.. 02520N-AG-2 |2.890% 09/12/25 .....eovevieiiiiiiiieiiiiiiieeees [ eeees . 08/12/2023 . [Paydoun ......cceveeeiiiiis [oeeeiiiiieeeeis [ 414,873 |...........414,873 |...........420,010 |...........416,311 |....cccoceen0 [t (1,438) |- 0 0 foeeeenne 414,873 . 09/12/2025 . |1.A FE .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 ..........ccovn | ueenen . 09/01/2023 . [Paydoun ......ccouvveeerenn ferneiiiiiiiiinnenns o 5,880 |... . ... 488 | .0 . .0 [ ...5,880 |.. . 09/25/2035 . [1.A FM .
..026650-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 . 09/01/2023 . | Paydoun 23,835 .36 0 0 23,835 . 10/17/2036 . |1.A FE .
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . 09/01/2023 . | Paydoun 0 0 . 04/17/2052 . |1.A FE ...
..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52 .. . 09/01/2023 . [Paydoun ... .0 [. .0 [.. . 04/17/2052 . [6. * .......
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Angel Oak Mortga20225 2022-5 A1 4.500%
.. 03464H-AA-3 | 05/25/67 .cooeveeeeiieiiieeiiiiie [ . 09/01/2023 . |Paydoun .......cooovviiiiins |oeneniiiiiinins e, 464,163 |......oe.. 464,163 |........... 452,082 [..oeveeeen 452,848 |.....ovvnnnnnnn 0 fnns 11,315 [ 0 s 11,315 [ 0 e 464,163 |.....ceeennnnn (VO 0 | [V 13,024 |. 05/25/2067 . [1.A FE ....
Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 .oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieees [ . 09/01/2023 . | Paydoun ... .. 634,412 634,412 627,621 .634,412 |.. . 01/25/2067 . [1.A FE ....
Angel Oak Mortg:
..03464U-AA-4 | 12/25/67 .cooovveeeeiiiieiii [ . 09/25/2023 . |Paydown ........coovvviiiies |oeveiiiiininiininnns o 153,626 |, 153,626 |........... 163,070 [cvvvvvvvvriennnnns [V O | ) FOUUUUUUUUU - OO | N AN 1 0 (AR | B RN 153,626 . 12/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 .coovvveeeeieiieeieiiiiie [ . 09/01/2023 . |Paydown .......coovvveiiiins |oeveiiiiniiinnnnnnns [0 382,864 |l 382,864 |........... 364,776 |.ooeeeeeeeees [V O | I AU {1 ) AN | N A L 101 O | B R 382,864 . 09/25/2067 . [1.A FE ....
..038779-AB-0 | ARBYS 2020-1A A2~ 3.237% 07/30/50 ............ [.eeeens . 07/30/2023 . | Paydoun ... ...93,458 ...87,228 |.cceeenn. ..93,458 |.. . 07/30/2050 . [2.C FE ....
..039524-AA-1 | ARCHES BUYER INC ~ 4.250% 06/01/28 .......ccco [oeeennn . 09/13/2023 . | Various ... . 376, . ..436,000 |... ..428,370 |...........429,905 |.... K . .0 . .430,605 |.. . (54,187) |....... (54,187) . 06/01/2028 . (4.B FE ....
..053807-AS-2 | AVNET INC ~ 4.625% 04/15/26 .........eevuuuennnnn [erreenn . 07/18/2023 . | SEAPORT GROUP LLC ....oee |ooveviiiiiiieeiienns | 3,886,040 |........ 4,000,000 |........ 3,971,040 |........ 3,988,767 |..oceeeeeennns [V R 1,722 |eeeiiiiiiins [V R 1,722 oo [V R 3,990,489 (104,449) |...... (104,449) . 04/15/2026 . [2.C FE ....
BDS Ltd 2021FL8 2021-FL8 A 6.360%
..05493J-AA-9 | 01/18/36 ....eevvvvrvvrininiiiiiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 07/16/2023 . |Paydoun ......cooeveeiiiiins Joninnnnni s 1,258,719 |........ 1,258,719 |........ 1,258,719 |........ 1,258,719 |...oeeennnnneee [V (VR [V (VO [V R 1,288,719 | (VR [V R (VR 41,957 |.01/18/2036 . |1.A FE .
Barclays Commerc2021C11 gage S 2021-C11 XA
..0549311-AG-9 | 1.495% 09/15/54 .....ovvvrnniii [ . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e [V 0 [ 14,109 |............ 12,959 [ [V R (13,416) [.oovvveeeennns [V R (13,416) [ooevveeennnns [V (VN O (VR [V R [V 1,603 |. 09/15/2054 . [1.A FE .
Barclays Commerc2022C18 gage S 2022-C18 XA
..054975-AG-2 |0.638% 12/15/55 ...coooeeeriniiiiiiii [ . 09/01/2023 . |Paydoun ......cooeeviiiiiins feeeiiiiiiis e [V 0 [ 4795 | 4768 |0 | (4,768) [c.evvveennnnnnn0 oo (L)) O | B R (O SR | B R | RO | ) R 431 |. 12/15/2085 . [1.A FE .
..05526D-BB-0 |BAT CAPITAL CORP  3.557% 08/15/27 ......ccccee [oeennn . 08/16/2023 . |Call 93.5590 ..ot |errrrrrninniniiiiens fornins 6,891,566 |........ 7,366,000 |........ 7,553,244 |.... .. (15,489) |. (15,489) |...ceeeeeeennn0 | 7,466,961 |.. . (312,669) |. 08/15/2027 . 2.B FE
..05550T-AA-7 |BHPT 2019-BXHP A 6.349% 08/15/36 . U PRI . 09/15/2023 . |Paydoun .......coooeevieiins foniniiiiiin s 6,678,050 |........ 6,678,050 |........ 6,675,963 |........6,677,300 [......vnnnn0 fooeeeeeennnn 750 |0 e 750 [0 funeees 6,678,050 |.. . 08/15/2036 . [1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA
..05551V-BK-8 | 1.412% 07/15/54 ....ooooeeiiiiiii [ . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e 0 | 0 | 25,754 | 22,446 |0 e, (22,705) |.ooeeeeeeeenns [V R (22,705) |.ooeeeeeeenns [V 0 . 07/15/2054 . [1.A FE .
Barclays Commerc2022C15 gage S 2022-C15 XA
..05552F-BC-0 |0.326% 04/15/55 ...cocoeeiiiiiiiiiiiiiiiiiiiieeeees [ . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e 0 |0 6,463 | 5,909 |l 0 [ (5,900) |.oooeeeeenenns [V R (5,900) |.ooeeeeeeennns [V 0 . 04/15/2055 . [1.A FE .
Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 |0.281% 06/15/55 ..... P [ . 09/01/2023 . | Paydoun ... .. (5,661) . . (5,661) ... . 06/15/2055 . [1.A FE .
BFLD Trust 2021FPM 2021-FPM C 8.947%
..05554B-AJ-3 | 06/15/38 .....oovvviiiiiiiiiiiiiiiiiiiies O [ . 07/17/2023 . | PRIVATE PLACEMENT . . .... 657,000 |.... . 06/15/2038 . [1.G FE .
..05591U-AA-5 12021DC 2021-DC A 6.392% 08/15/38 . 08/15/2023 . |Paydown ..522,939 ..522,939 |. . 08/15/2038 . [1.A .
..05591U-AC-1 |2021DC 2021-DC B 6.792% 08/15/38 ........euun [oeeennn . 08/15/2023 . | Paydoun ... 502,021 502,021 . 08/15/2038 . [1.A ........
BMO Mor tgage Tru2022C2 2022-C2 XA 0.044%
05602N-AG-5 |07/15/54 .ooooeiiiiiiii [ . 09/01/2023 . |Paydoun ......oooeeveeiiiins Joveniiiiiiiinis o0 e 0 889 [ L1510 RN | AR £1510) SRR | B R ¢ <1 ) AR | ) R, . 07/15/2054 . [1.A FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... [....... . 09/01/2023 . | Paydoun ... ..705,742 |.... ....708,279 |.. . 03/10/2033 . [1.A ........
..056054-AA-7 |BX 2019-XL A 6.367% 10/15/36 ......cooeeeeeens [ oeennn . 07/17/2023 . | Paydoun ... .2,197,384 |.... .2,197,754 |.. . 10/15/2036 . [1.A ........
..05606F-AN-3 |BX 2019-0C11 E  4.075% 12/09/41 ......coevvees [oeennn . 07/17/2023 . | PRIVATE PLACEMENT . 428,173 |.. . 12/09/2041 . (1.B ........
..050469-AF-3 |BOAA 2006-7 A6  6.359% 10/25/36 ........ceevun [oreenn . 09/01/2023 . | Paydown 11,216 |.. . 10/25/2036 . [1.A FM .
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 .......ccooen [oeeennn . 09/01/2023 . | Paydoun ... . 09/25/2035 . |1.C FM
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 ............. [ ..t . 09/01/2023 . | Paydoun ... . 10/25/2034 . [1.A FM .
..050946X-22-9 |BAFC 2005-4 2A1  5.500% 08/25/35 .......cceee [eennnn . 09/01/2023 . | Paydoun ... . 08/25/2035 . [1.A FM .
..05949C-PJ-9 | BOAMS 2005-L 2A3  3.989% 01/25/36 . 09/01/2023 . |Paydown . 01/25/2036 . [1.A FM .
..05950P-AJ-2 |BAFC 2006-H 3A2  4.722% 09/20/46 .. 09/01/2023 . |Paydown . 09/20/2046 . [1.A FM .
..059515-BF-2 |BAFC 2007-3 XA2  5.500% 09/25/34 .. 09/01/2023 . |Paydown . 09/25/2034 . [1.A FM .
..05951F-AG-9 |BAFC 2007-1 TAS  6.590% 01/26/37 .. . |- 09/01/2023 . | Paydown . 01/25/2037 . |4.A FM
..06053F-AA-7 |BANK OF AMERICA CORP  4.100% 07/24/23 . . |- 07/24/2023 . |Maturity . 07/24/2023 . (1.G FE .
..06054M-AF-0 | BACM 2016-UB10 XA  1.888% 07/15/49 .......... [.eeeenn . 09/01/2023 . | Paydoun ... . 07/15/2049 . (1.A FE
..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 ............ [....... . 09/01/2023 . | Paydown . 08/15/2061 . [1.A ........
Bank 2020BN25 2020-BN25 XA
..06539W-BC-9 |0.989% 01/15/63 ......oevvvvviiiiiiiiiiiiiiiiiiiiens [ . 09/01/2023 . |Paydoun ......oooeeviiiinins foveniiiiniiinnns o0 e 0 i 3,022 [ 0 [0 s (3,022) . 01/15/2063 . [1.A FE .
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 ......... [....... . 09/01/2023 . | Paydoun ... ....(4,644) | . 03/15/2061 . [1.A ........
..06540T-AE-0 |BANK 2018-BN11 XA 0.596% 03/15/61 .......... [..eenn . 09/01/2023 . | Paydoun ... .. (6,828) | . 03/15/2061 . [1.A FE .
..06540W-BH-5 |BANK 2019-BN19 XA  1.078% 08/15/61 .......... [....... . 09/01/2023 . |Paydown ....oovvvveeeeneeens Joveeeeeeeeeeeeeeeens Jeveeeeeeeeeeen 0 Joeeeveiiieinnn 0 e 6,184 fiiniinnnnnn 5,405 [ 0 [ (6,187) . 08/15/2061 . [1.A FE .
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..06541F-BB-4 |BANK 2017-BNK4 XA 1.499% 05/15/50 .......... [....... . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e [V 0 [ 8,753 |..ooeiiiiis 6,274 |l [V R (6,274) |..cooeeeeeens [V R (6,274) |..coeeeeeens [V (VN O (VR [V R [V 1,213 |. 05/15/2050 . [1.A FE ....
BASIN ELECTRIC PRIVATE PLACEMENT  2.720% Redempt ion 100.0000
. 070101-G#-1 | 02/15/42 oo [ . 08/15/2023 . | .evvvvirniiniininniiniinininns | | 462,874 |0 462,874 |l 462,874 | 462,874 [0 e 0 L0 0 el 0 e, 462,874 |.......cen (VR [V R (VR 12,590 |. 02/15/2042 . [1.F ........
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 | 1.623% 02/15/50 ..ocoveeeeeiiiiieiiiiii [ . 09/01/2023 . |Paydoun .....oooeeeeeiiiiins foviiiiiiiiiiiins o0 e 0 e 26,524 [nniiinnnnn 25,622 [eniiiiiiiiinnnn 0 [ (25,622) o0 | (25,622) el 0 [ 0 . 02/15/2050 . [1.A FE .
..07384M-Th-4 | BSARM 2003-1 5A1  4.834% 04/25/33 ... . |- 09/01/2023 . | Paydoun ... . ....934 |.. . 04/25/2033 . [1.A FM .
..08160B-AE-4 |BMARK 2018-B5 ASB  4.158% 07/15/51 .. U [ . 09/01/2023 . | Paydoun ... .. (5,770) | . (5,770 |... .491,6% |.. . 07/15/2051 . [1.A ........
BENCHWARK Mor tga2019B15 2019-B15 XA  0.931%
..08160K-AH-7 | 12/15/72 ... R [ . 09/01/2023 . | Paydoun ... .. (9,978) | . (9,978) |... . 12/15/2072 . (1.A FE .
BENCHWARK Mor tg: 6%
08161Y-BH-5 | 04/15/55 .ooooeiiiiiiiiiiiiii [ . 09/01/2023 . | Paydoun ... .0 ....2,985 |.... ...(2,652) |. ..(2,652) |... . 04/15/2055 . [1.A FE .
..08163A-AF-0 |BMARK 2020-B18 XA  1.912% 07/15/53 . 09/01/2023 . | Paydown . 7,637 | (5,561) | . (5,561) . 07/15/2063 . [1.A FE .
BLACKSTONE PRIVATE CRE BLACKSTONE PRIVATE CRE
..00261H-BA-4 |7.060% 09/29/25 .....ccoeeeiiiiiiieieiiiiieee [ . 09/25/2023 . | SUNTRUST ..oovvviiiiiiiiens oo e 4,012,880 |........ 4,000,000 |........ 3,975,862 [...vvvvvvnnnnnnnns (VO 0 eeeeenn 3,786 [ovvvrrnnnnnns 0 feeeennn 3,786 [cvvvrrnnnnnns 0 fnns 3,979,649 |.....ovvvinnnns (U 33,231 [oennnn 33,231 |l 139,433 . 09/29/2025 . |2.C FE
Redemption 100.0000
..10240*-AA-7 [BOWIE ACQ LLC PP 3.920% 09/30/38 ........cooe | eunnnns L 07/01/2023 . | eeveneeeieiieeeeeeeieeees i e 400,178 |.......... 400,178 |.......... 400,178 |.......... 400,178 |...cceeveeennnn 0 fovevviiiiinnnnn 0 e 0 [0 0 s 400,178 |ooeveeeeennnns (VO 0 | [V 7,843 |. 09/30/2038 . |2.C PL
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
.. 10569B-AA-5 2.000% 05/25/59 ......cceeiieiiiieiiiiiiieieeeeeeens [ . 09/01/2023 . |Paydown .......cooeveiiiiins |oeniiiiiniies e 246,431 |........... 246,431 |........... 224,021 [ovnniiiiiiinnnn 0 o0 22,4400 |0 22,410 [0 s 246,431 [oeviiiiiinnns (VO 0 | [V 848 |. 06/25/2059 . [1.A ........
Brean Asset Back2022RM5 ities 2022-RlM5 A
..10637W-AA-7 |4.500% 09/25/62 . |- 07/25/2023 . | Paydoun ... ... 59,510 ...59,510 ...54,185 |.... ..59,510 |.. . 09/25/2062 . [1.A FE
..10638C-AA-0 |BABS 2021-RM1 A 1.400% 10/25/63 . . 08/25/2023 . | Paydoun ... ... 76,254 ... 76,254 LL12,721 | .. 76,254 |.. . 10/25/2063 . [1.A FE
Brean Asset Back2022RM4 ities 2022-R4 A1
.. 10638J-AA-5 |3.000% 07/25/62 .......ccevvvvvviiiiiiiiiiiiiiiiiins [ . 09/25/2023 . | Paydoun ... .. 707,868 .... 707,868 655,192 |.... ... 707,868 |.. . 07/25/2062 . [1.A FE .
Brean Asset Back20221
.. 10638N-AA-6 | 1.750% 02/25/62 ......ccoevvvveieeeiiiiiieeeeeennees [ . 09/25/2023 . |Paydoun .......oooeeiiiiiins feeeiiiiinn e 407,454 |........... 407,454 |........... 388,210 |...........390,517 |0 foeeennn 16,987 foenniniiiinnnnn 0 o 16,987 |0 s 407,454 . 02/25/2062 . [1.A FE ....
Redemption 100.0000
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |....... . 09/20/2023 . . 09/20/2031 . [1.F FE ....
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/16/32 ... |....... . 09/15/2023 . | Various ... . 12/15/2082 . [1.F FE ....
Redemption 100.0000
..11044M-AA-4 [BRITISH AIR 20-1 A PPT  4.250% 11/15/32 .... |....... L 08/15/2023 . | .evenieiiiiiiieieiiiieeeees i feee 36,987 [oeeunnnnnnn 36,987 [.ccunnnnnn 36,987 | 36,987 |..oooeeeeenns 0 | (VO 0 | (VO [ SRR 36,987 |oooeeienninnns (VO 0 | 0 . 11/15/2032 . (1.G FE .
Cantor Fitzgerald Fixed
.. 117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .... 07/21/2023 . | .. 87,565 |. 0 .65 87,705 .. (9,619)|. . (9,619) [.. . 09/15/2032 . |2.B FE
..12467A-AF-5 | C&S GROUP ENTERPRISES LL  5.000% 12/15/28 .. 09/05/2023 . BTIG LLC ..7,723,915 |. 0 ..(5,725) . 7,702,429 (1,786,519) |... (1,786,519) |.. . 12/15/2028 . |4.B FE
.. 1248\E-AG-4 | CBASS 2007-CB4 A2D  3.785% 04/25/37 .... . |- 09/01/2023 . | Paydoun ... . 4,362 |. 0 .. 599 . 5,320 . 04/25/2037 . [1.A FM .
.. 1248G-AX-2 | CBASS 2007-CB1 AF1B  3.163% 01/25/37 . |- 09/01/2023 . | Paydown .483 |. 0 .. 528 776 . 01/25/2087 . [1.A FM .
.. 12512J-AT-1 | CD 2018-CD7 ASB  4.213% 08/15/51 [ [P . 09/01/2023 . | Paydoun ... ..231,864 |.... .. (2,761) . 0 [ (2,761) ). 225,114 |.. . 08/15/2061 . [1.A ........
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 1252611-AA-7 |3.750% 04/25/25 U ORI . 09/25/2023 . | Paydoun ... .... 688,711 .... 675,071 |...........678,535 |[.... ... 10,176 |. . 10,176 |... ... 688,711 |.. . 04/25/2025 . (1.A FE .
.. 12520H-AA-7 | CFMT 2020-AB1 A 1.943% 09/25/50 U T . 09/25/2023 . | Paydoun ... .. 1,094,915 ..1,091,407 |........1,091,106 |.......cevvvnnn0 feurnnnnes 3,809 | 1,004,915 |.. . 09/25/2050 . [1.A FE .
Cascade Funding 2022HB9 Trust 2022-HB9 A
.. 12530G-AA-6 | 3.250% 09/25/37 .....evvvnnnnnniiiniiiin [ . 09/25/2023 . |Paydoun .......ooooeeeieiins |eeneiiininnninnnnnns e 316,371 | 316,371 |........... 287,673 |........... 289,619 [....ounnennnee [V R 26,752 |oeeiiiiinnnns [V R 26,752 |eeeiiiiiinnns [V R 316,371 . 09/25/2037 . (1.A FE .
Cascade Funding 2022AB2 Trust 2022-AB2 A
.. 12530J-AA-0 |2.000% 02/25/52 ...ccoeeeeieiiiiiiiiiiiiiiieeiieeees [ . 09/25/2023 . |Paydoun .......oooeiiiiiiins feeeiiiiinn e 30,341 ... 30,341 |............ 28,728 |............ 20,042 foveiiiinnnnnne [V R 1,300 [oeeeeninnnnnee [V R 1,300 [oeeeenninnnnee [ R 30,341 [ (VR [V R [V 376 |. 02/25/2052 . [1.A FE .
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 |4.000% 02/25/37 ...coovveveeeiiiiiiiiiiiieiiees [ . 09/25/2023 . |Paydoun .......ooooeeiiiiins feiiiniiinin s 2,120,387 |........ 2,120,387 |........ 2,012,059 [ooeeeeiennnnnnnee 0 [ [V R 108,328 |...cevvveennns [V R 108,328 [...cevvviennnns [V R 2,120,387 [ooeeeiiiennns (VR [V R (VR 41,431 |. 02/25/2037 . |1.A FE .
Cascade Funding 2023HB12 Trust 2023-HB12 A
..125300-AA-4 | 4.250% 04/25/33 ......evvrvrrrrnrnnnnnnnininninnnnnns [ e . 09/25/2023 . |Paydoun .......coooeeiiiiins feoneniiiniin | 3,030,565 |........ 3,030,565 |........ 2,923,677 [ovveerrennnnnnee 0 [ [V R 106,887 |............... [V R 106,887 |............... [V R 3,030,565 |.....eevvnnnnns (VO [V R (VR 39,559 . 04/25/2033 . |1.A FE .
Cascade Funding 2023HB12 Trust 2023-HB12 M1
..125300-AB-2 |4.250% 04/25/33 [ PRI . 07/17/2023 . | PRIVATE PLACEMENT . .... 300,000 |..........271,028 |...oooiiiiiiiinnnn 0 o0 fnennnes 1,569 |. ...1,569 |... . 04/25/2033 . (1.D FE .
.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .......... [....... . 09/01/2023 . | Paydown oo (2,768) ). 0 [ (2,768) ... . 01/10/2048 . [1.A ........
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 .........ce. [oeennns . 09/01/2023 . |Paydown ......ooeeeeeeeeeens Jooeeeeneniennennenns Joeeeeeeenn 846 | (4,696) e (1,252) [onieiiiiinenns (854) [oniiiinnnnnnn 0 i 1,700 |............... [V 1,700 . 02/25/2087 . [1.A FM .
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.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 ......ovvvvnnn [ereennn . 09/18/2023 . |Paydoun .......coooeeeiiiins feniiiiiiiin s 1,186,975 |........ 1,186,975 |........ 1,182,715 |........ 1,182,549 |............... [V R 4,426 ...l [V R 4426 |l [V R 1,186,975 |.....cceennnns (VR [V R (VR 16,380 . 10/18/2045 . |1.F FE ....
CLI Funding LLC 20221A 2022-1A A1 2.720%
L A2565K-AE-7 | 01/18/47 ..evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinees [ oo . 09/18/2023 . |Paydoun ......coooeeeiiiiins |eeeiiiiiii e 200,000 |.......... 200,000 |........... 182,156 |..eeveeeens 182,924 |.............. [V R 17,076 |..ooooeeeeens [V R 17,076 |..ooooeeeeens [V R 200,000 |..ooeeeeennnns 0 [ [V R [V 3,627 |. 01/18/2047 . [1.F FE ....
CLI Funding LLC 20221A 2023-1A A 6.310%
.. 12565K-AG-2 | 06/18/48 .......evvvvvvnrinininiiiniiiiiiiiiiniiinnnns [ eeeeenn . 09/18/2023 . |Paydoun .......oooeveiiiiins feeeiiiiini e 689,292 |........... 689,292 |.......... 688,720 |.....ooeeeiieenns 0 [ [ R 572 |oveeiiiiiiinns [V R 572 |eveiiiiiiiinns [V R 689,292 |.......evvveeee 0 [ [V R [V 5,848 |. 06/18/2048 . [1.G FE ....
CMFT Net Lease M20211  suer L 2021-1 A1
.. 12575A-AA-5 12.090% 07/20/51 ..oovvvvvviiiiiiiiiiiiiiiiiiiiieiens [ . 07/20/2023 . |Paydoun .......oooeeeiiiiins foneiiiiniiis e, 17,623 |............ 17,623 |............ 17,621 |............ 17,621 [oeeeeinnnneee [V 2 [ [V 2 [ [ R 17,623 [oeeveeiiinnnne (VR [V R [V 215 |. 07/20/2051 . [1.A FE ....
CMFT Net Lease M20211  suer L 2021-1 A2
.. 12575A-AB-3 | 2.570% 07/20/51 .covvvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 07/20/2023 . |Paydoun .......oooeeeiiiiins foeeiiiinniis e, 20,002 |............ 20,002 |...oeenneee 19,998 |........... 19,994 [.ennnnnee [V L [V L [ R 20,002 |...ooooeennnns (VR [V R [V 300 |. 07/20/2051 . [1.A FE .
COMM Mor tgage Tr2013CR12 2013-CR12 ASB
.. 12591K-AC-9 |3.623% 10/10/46 ......covvvvvvviiiiiiiiiiiiiiiiiiins [ . 07/01/2023 . | Paydown 0 . 10/10/2046 .
.. 12591Q-AN-2 | COMM 2014-UBS4 ASB  3.390% 08/10/47 ......... [..oeen . 09/01/2023 . |Paydown .......ooovverniiins |oovennnnnnnnnnn | 1,044791 | 1,944,791 |........ 2,003,051 |.... 0 e 1,944,791 |.. . 08/10/2047 .
.. 12591R-AY-6 | COMM 2014-CR15 ASB  3.595% 02/10/47 ......... [....... . 09/01/2023 . |Paydoun ......coooveeeiiiins |oveniiinnnnnnnnnnns [000000.2,393,204 |l 2,393,204 |........ 2,464,897 |.... 0 e 2,393,204 |.. . 02/10/2047 .
.. 12591U-AD-5 | COMM 2014-UBS2 ASB  3.472% 03/10/47 ......... [....... . 09/01/2023 . | Paydoun ... .... 666,960 0 666,960 |.. . 03/10/2047 .
..12591V-AC-5 | COMM 2014-CR16 ASB  3.653% 04/10/47 ......... [....... . 09/01/2023 . | Paydoun ... 0 .851,874 |.. . 04/10/2047 .
.. 12591Y-BA-2 | COMM 2014-UBS3 ASB  3.367% 06/10/47 .....00 [.eeennn . 09/01/2023 . | Paydoun ... I 0 .547,257 |.. . 06/10/2047 .
..12592L-BG-6 | COMM 2014-CR20 ASB  3.305% 11/10/47 . 09/01/2023 . |Paydown ..207,630 |. ..202,233 |. 0| .201,592 . 11/10/2047 .
.. 12592L-BK-7 | COMM 2014-CR20 XA  1.074% 11/10/47 .. 09/01/2023 . |Paydown .6,331 .3,890 |. 0| . 11/10/2047 .
..12592P-BG-7 | COMM 2014-UBS6 XA  0.975% 12/10/47 09/01/2023 . |Paydown 0| . 12/10/2047 .
.. 12502U-AH-5 | CSILT 2015-1 A4 ~ 3.500% 05/25/45 .. . |- 09/01/2023 . | Paydown 0| . 05/25/2045 .
..12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 . . |- 09/01/2023 . | Paydown 0| . 07/10/2048 .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 09/01/2023 . | Paydoun ... 0 . 08/10/2048 .
.. 12625K-AM-7 | COMM 2013-CR8 B 3.741% 06/10/46 ............. [.eennn . 09/01/2023 . | Paydoun ... 0 . 06/10/2046 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 ............. [....... . 09/01/2023 . | Paydoun ... 0 . 11/25/2036 .
.. 12628L-AJ-9 | CSAB 2006-4 ABA  6.184% 12/25/36 .......ooeeee [oennnn . 09/01/2023 . | Paydoun ... 0 . 12/25/2036 .
.. 12630D-Al-4 | COMM 2014-CR14 ASB  3.743% 02/10/47 ......... [....... . 09/01/2023 . | Paydoun ... .0 . . 02/10/2047 .
COMM Mor tgage Tr2014CR17 2014-CR17 XA
.. 12631D-BC-6 | 1.103% 05/10/47 ....vvvvvvvvvrrrnnnnnnninniiininiins [ eeeees . 09/01/2023 . | Paydoun ... 0 . 05/10/2047 . (1.A FE .
.. 12646U-AF-5 | CSMC 2013-1VR1 B4 3.467% 03/25/43 ... . |- 09/01/2023 . |Paydoun ... 0 . 03/25/2043 . [1.A ........
.. 12646W-AS-3 | CSMC 2013-1VR2 B2~ 3.391% 04/25/43 ... . |- 09/01/2023 . | Paydoun ... 0 . 04/25/2043 . [1.A ........
..12647G-CP-1 | CSMC 2013-1VR4 B3 3.497% 07/25/43 09/01/2023 . |Paydown 0| . 07/25/2043 . [1.A .
.. 12647M-DU-6 | CSMC 2013-6 B3~ 3.365% 08/25/43 . 09/01/2023 . |Paydown 0| . 08/25/2043 . [1.A .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 . 09/01/2023 . |Paydown 0| . 08/25/2043 . [1.A .
.. 12649G-A0-9 | CSMC 2014-0AK1 B3 3.641% 11/25/44 ........... [..ccees . 09/01/2023 . | Paydoun ... 0 . 11/25/2044 . (1.A ........
.. 12649G-AR-7 | CSMC 2014-0AK1 B4~ 3.641% 11/25/44 ........... [....... . 09/01/2023 . | Paydoun ... 0 . 11/25/2044 . (1.A ........
.. 1264K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 ........... [..eeeen . 09/01/2023 . | Paydoun ... 0 . 12/25/2044 . (1.A ........
.. 12649K-AX-5 |CSMC 2015-WIN1 B4~ 3.769% 12/25/44 ........... [....... . 09/01/2023 . | Paydown 0 . 12/25/2044 . [1.A ........
.. 12652F-AN-2 | CSMC 2017-CAL1 E  3.904% 11/10/32 ............ [......s . 07/17/2023 . | PRIVATE PLACEMENT . 0 . 11/10/2032 . [4.C FE .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 ............. [....... . 09/01/2023 . | Paydoun ... 0 . 02/25/2048 . [1.A ........
..12653T-Bli-0 | CSMC 2018-J1 B2~ 3.585% 02/25/48 ..........een [eeennn . 09/01/2023 . | Paydoun ... .0 . . 02/25/2048 . [1.A ........
..12653T-BY-6 | CSMC 2018-J1 B4~ 3.585% 02/25/48 .........eevn [oeeennn . 09/01/2023 . | Paydown 0 . 02/25/2048 . [1.A ........
COLT Funding LLC20223 2022-3 A1 3.901%
L 12659Y-AA-2 | 02/25/67 ..o [ . 09/01/2023 . | Paydoun ... 0 . 02/25/2067 . [1.A FE .
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .. 09/01/2023 . |Paydown 0| . 02/25/2035 . |2.C FM
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 . 09/01/2023 . |Paydown 0| . 04/25/2035 . [1.A FM .
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 . |- 09/01/2023 . | Paydown 0| . 04/25/2034 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . |- 09/01/2023 . | Paydown 0| . 10/25/2035 . [1.A FM
..12667G-AH-6 | CWALT 2005-13CB A8 5.500% 05/25/35 ... [.oen... . 09/01/2023 . | Paydoun ... .0 . . 05/25/2035 . [1.A FM .
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..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 ........ [....... . 09/01/2023 . | Paydoun ... ... 29,715 ...29,715 29,715 |0 e, 5,479 | 0 ..29,715 |.. . 05/25/2035 . [1.A FM ....
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ........ [....... . 09/01/2023 . | Paydoun ... ... 12,084 .. 15,052 ...11,508 |.... 0 .. 12,984 |.. . 07/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 ........ [....... . 09/01/2023 . | Paydoun ... .. 32,12 0 .32121 . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 ........ [....... . 09/01/2023 . |Paydown .......cooeveeiiiins foeniiiinnienis e 2,831 0 ...2,831 |.. . 10/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 ......... [....... . 09/01/2023 . | Paydoun ... .. 48,050 0 ..48,050 |.. . 11/25/2035 . [1.A FM ...
..12668A-Nii-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/26/35 ........ [....... . 09/01/2023 . | Paydoun ... 0 ..21,289 |.. . 11/25/2035 . [1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ [....... . 09/01/2023 . | Paydoun ... 0 ... 156 ). . 05/25/2036 . [1.A FM ....
..12668W-AU-1 | CHL 2007-4 ASW  4.564% 04/25/47 .............. [....... . 09/01/2023 . | Paydoun ... 0 . 04/25/2047 . (1.A FM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .......eevvnn [oeeennn . 07/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/35 .. 09/01/2023 . |Paydown 0| . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 . 09/01/2023 . |Paydown 0| . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 . 09/01/2023 . |Paydown 0| . 056/25/2034 . [1.A FM ...
.. 12669F-UC-5 |CWHL 2004-9 A7 ~ 5.250% 06/25/34 ......cccoeees [oreennn . 09/01/2023 . | Paydoun ... 0 . 06/25/2034 . [1.A FM ....
..12669G-115-6 | CWHL 2005-J2 3A14  5.500% 08/26/35 ........... [....... . 09/01/2023 . | Paydown 0 . 08/25/2035 . [1.A FM ....
..13123X-AZ-5 | CALLON PETROLEUM CO  6.375% 07/01/26 ........ [....... . 07/17/2023 . | CITIGROUP GLOBAL MKTS .. |.... .0 . . 07/01/2026 . [4.A FE ....
..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 .......cevvves [oeennn . 09/15/2023 . |Paydown ..............oet 0 . 09/15/2056 . [1.F FE ....
CarNow Auto Rece20221A Trust 2022-1A B
.. 14367L-AC-5 |4.890% 03/16/26 .......cevvvvviiiiiiiiiiiiiiiiiiiins oo . 09/15/2023 . |Paydown ..............oet [V U N -3 30 (1 AUUUUUUUUUUN | N AP | N | B N . 03/16/2026 . [1.C FE .
Cascade Funding 2019RM3 Trust 2019-RM3 A
. 147271-AA-8 12.800% 06/25/69 ......cevvvvvviiiiiiiiiiiiiiiiiiiins oo . 09/25/2023 . | Paydoun ... . 06/25/2069 . [1.A FE .
.. 147270-AA-3 | CFMT 2018-RM2 A 4.000% 10/25/68 ..........eue [oerennn . 09/25/2023 . | Paydoun ... . 10/25/2068 . [1.A FE .
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 ........cccces [ennnnn . 09/01/2023 . | Paydown . 02/18/2035 . [1.A FM .
Citigroup Commer2016C2 tgage 2016-C2 D
.. 17291C-AA-3 |3.250% 08/10/49 .....coovvveriiiiiiiis [ . 07/17/2023 . | PRIVATE PLACEMENT ....... |oeeeeeeiiiiiinnnnnns . 08/10/2049 . [3.C ........
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 ..........cco. [ennnn . 09/01/2023 . | Paydoun ... . 11/25/2036 . [1.A FM .
.. 17310F-AT-2 | CMSI 2006-5 3A1  5.500% 09/25/36 .. 07/01/2023 . |Paydown . 09/25/2036 . [1.A FM .
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. 09/01/2023 . |Paydown . 06/25/2037 . [1.A FM .
.. 17321J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 . 07/01/2023 . |Paydown . 09/10/2046 . [1.A .
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ............ [..ccees . 09/01/2023 . | Paydoun ... . 10/25/2043 . [1.A ........
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [....... . 09/01/2023 . | Paydown . 06/25/2044 . [1.A ........
.. 17322Y-ANM-2 | CGCMT 2014-GC25 D 3.548% 10/10/47 ...eevvvves [ eeennnn . 07/17/2023 . | PRIVATE PLACEMENT . . 10/10/2047 . (2.B ........
.. 17323E-AQ-6 |CMLTI 2014-J2 B4 ~ 3.810% 11/25/44 ............ [.oeenen . 09/01/2023 . | Paydoun ... . 11/25/2044 . (1.A ........
.. 17324D-BA-1 | CGCMT 2015-P1 XA  0.848% 09/15/48 . U [N . 09/01/2023 . | Paydoun ... . 09/15/2048 . [1.A FE .
Citigroup Commer2016GC36tgage 2016-GC36 A3
.. 17324T-AC-3 | 3.524% 02/10/49 ...ovvvnnniii [ . 09/01/2023 . |Paydoun .........cceeeeenns . 02/10/2049 . [1.A ........
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
.. 17324V-AR-5 |5.250% 09/25/42 ......evvvvvvrrirnnnininnnniniennnnns [ eeeeen . 09/01/2023 . |Paydoun ......cooeeveevennes |oveeninnnnnnnnnnnns o 185,757 [l 135,757 o 131,345 0 o412 |0 i, 185,757 |oveeeeeeeeenns (VR [V R [V 820 |. 09/25/2042 . 1.C FE .
Citigroup Commer2017P8 tgage SER|CL  3.000%
.. 17326D-AN-4 | 09/15/50 R [ . 07/17/2023 . | PRIVATE PLACEMENT . ..199,701 |.... .0 . .205,555 |.. . 09/15/2050 . [3.A ........
.. 17328R-BE-8 | CGCMT 2020-GC46 XA  1.097% 02/15/53 .....cco [.eeenn . 09/01/2023 . | Paydown ...19,140 |.... .0 . . 02/15/2053 . [1.A FE .
..18064P-AD-1 | CALRIV SCI HLD CORP  4.875% 07/01/29 ........ [....... . 07/13/2023 . | JEFFERIES & CO ...oevvnnes |ouee .... 406,000 410,715 |........... 0 e (1,086) [ 0 [l 412,285 [0 |l (47,900) ). (47,900) . 07/01/2029 . |4.C FE
..19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .. 07/17/2023 . |PRIVATE PLACEMENT . . 676,800 . 676,800 |. . 676,800 |. 0 (106,971) |.. . 04/25/2047 . |2.C FE
.. 19260M-AA-4 | COIN 2017-1A A2~ 5.216% 04/25/47 .. . 07/25/2023 . | Paydoun ... ...69,438 ...71,189 |.... ..69,583 |.... .0 . . 04/25/2047 . |2.C FE
COLT Funding LLC20224 2022-4 A1 4.
.. 19685G-AA-4 | 03/25/67 ...ccooeeeieieiiiiiiii [ . 09/01/2023 . |Paydoun ......coooeveiiiiins |oeeniiiniis e 151,011 |......... 151,011 |.......... 150,256 |........... 130,925 [V R I (<1 I AR | B IS 151,011 [oeeieiiiinnes 0 [ [V 0 . 03/25/2067 . [1.A FE .
FAMA - CAS2023R01 2023-R01 M1 7.715%
.. 207932-AA-2 | 12/25/42 ... R PP . 09/25/2023 . | Paydoun ... .. 372,536 372,536 372,536 |.... L0 ..., .372,536 |.. . 12/25/2042 . |2.A FE
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CoreVest America20204 e Ltd 2020-4 A
. 21873A-AA-5 | 1.174% 12/15/52 oo [ . 09/01/2023 . | Paydown 0 s 30,770 |ovevvrvrnnnnns 0 s 333,637 [ovvvviiininnns (VO 0 | [V 2,270 |. 12/15/2082 . [1.A FE ....

CoreVest America20212 e Ltd 2021-2 A

..21873B-AA-3 | 1.408% 07/15/54 ......cccvvvviieiiiiiiiieeiiiiins [ eeeees . 09/01/2023 . |Paydoun ... 30,000 ..2,456 |. 07/15/2054 . |1.A FE ....
CoreVest Amer ica2020

..21873C-AC-7 |3.933% 08/15/53 ....evvvvriiiiiiiiiiiiiiiiiieeeens [ aeeeees . 09/01/2023 . |Paydoun 0 ... (386,279) |..ooeeeeennnnn 0 . 08/15/2053 . |1.A FE ....
CoreVest America20211 e Ltd 2021-1 A

..21873L-AA-1 | 1.56%% 04/15/53 ....eovvevieiiiiiiiiieciiiiiiieees [ eeeees . 09/01/2023 . |Paydown [V O 81,604 [.....cccvneeens 0 . 04/15/2053 . [1.A FE ....

CoreVest America20213 e Trus 2021-3 A
..21873N-AA-7 | 1.900% 10/15/54
..225310-AM-3 | CREDIT ACCEPTANC  6.625% 03/15/26 ...
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ...

....... . 09/01/2023 . |Paydown
....... . 08/09/2023 . [ STIFEL NICHOLAS .
....... . 09/01/2023 . |Paydown ...

. 10/15/2054 . |1.A FE ...
. 03/15/2026 . |3.C FE ....
. 06/25/2033 . |1.F FM ...

..225410-MA-7 | CSFB 2003-19 1A4  5.250% 07/25/33 ......cccuee | veeeenn . 09/01/2023 . |Paydoun ... . 07/25/2033 . |1.A FM .
..225418-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 ....coceviins | eeeenns . 09/01/2023 . |Paydown ... . 12/25/2034 . |1.A FM ...
.. 225458-PR-3 | CSFB 2005-4 2A4 ~ 5.500% 06/25/35 ..........c.. |.eeeees . 09/01/2023 . |Paydoun ... . 06/25/2035 . [1.A FM ...
..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 .....ccovun | eeennn . 09/01/2023 . |Paydown ... . 04/25/2036 . |1.A FM .
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 .. 09/25/2023 . | Paydoun . 04/25/2036 . |1.A FM .

. 06/25/2036 . |1.A FM ...
. 11/20/2047 . |2.B FE ....
. 11/20/2051 . |2.B FE ....

..22943H-AG-1 | CSAB 2006-1 ABA  6.672% 06/25/36 ..
..233046-AF-8 | DNKN 2017-1A A211  4.030% 11/20/47

..233046-A0-4 | DNKN 2021-1A A211  2.493% 11/20/51
DT Auto Owner Tr20194A 2019-4A D 2.8

09/01/2023 . | Paydoun
08/20/2023 . | Paydoun
. |- 08/20/2023 . |Paydown

cocoocoocoocoocooocooo

cocoocoocoocoocooocooo

L 28343J-AG-1 | 07/15/25 e [ eeeees . 09/15/2023 . [Paydown ......cccvevieeiis feeeeiiiiiiieienns [0n..2,454,096 ... 2,454,0% |........ 2,437,608 |.... 0 7,629 |0 2,454,0% |.. . 07/15/2025 . [1.C FE ....
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 07/05/2023 . [Call ~ 101.4850 ..... |eceoiecreereennin [-oe...4,264,400 |........ 4,202,000 |........ 4,446,227 |.... .0 . (25,533) |... 0 e 4,347,038 |.. . 06/15/2026 . |2.B FE ....
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 ...........c. |eeeenn . 09/01/2023 . |Paydoun ... ... 44,002 .0 [........ 10,883 |... .0 [ 50,152 |.. . 09/25/2035 . [1.A FM ....
..251510-ML-4 |DBALT 2006-AB1 A3 6.365% 02/25/36 .......... |.eeeenn . 09/01/2023 . |Paydoun ... ....9,284 .0 | .0 [ . 02/25/2036 . |1.A FM ....
..251513-A0-0 | DBALT 2006-AB4 A1A  6.005% 10/25/36 ......... |....... . 09/01/2023 . |Paydoun ... .0 . .0 [ . 10/25/2036 . |[4.A FM ...
..25151E-AD-5 | DBALT 2006-AB3 A4  6.923% 07/25/36 P . 09/01/2023 . |Paydoun ... .0 | .0 [ . 07/25/2036 . |1.A FM ....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .......... |.eeeeen . 07/25/2023 . |Paydoun ... .0 . .0 [ . 07/25/2047 . |2.A FE ....
..25755T-AJ-9 | DPABS 2018-1A A21  4.116% 07/25/48 .......... . |- 07/25/2023 . [Paydoun ... . . . .0 | .0 [ . . . 07/25/2048 . |2.A FE ....
..25755T-AP-5 | DPABS 2021-1A A2I1  3.151% 04/25/51 .... . |- 07/25/2023 . |Paydoun ... 37,500 ...87,500 |.... .0 . .0 [ ..37,500 |.. . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1A A2 4.739% 04/20/48 .. 07/17/2023 . | PRIVATE PLACEMENT . ..600,400 . 627,000 |. 0 0 627,000 . 04/20/2048 . |2.C FE ....
..26208L-AC-2 |HONK 2018-1A A2  4.739% 04/20/48 .. 07/20/2023 . | Paydoun 27,100 0 0 . 04/20/2048 . |2.C FE ....
..26208L-AD-0 |HONK 2019-1A A2  4.641% 04/20/49 .. 07/20/2023 . | Paydoun 22,500 0 0 . 04/20/2049 . |2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 ............. |.eeeeen . 07/20/2023 . |Paydoun ... ... 25,000 .0 . .0 [ . 10/20/2049 . |2.C FE ....
..26209X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 .......cceeee | eueennn . 07/20/2023 . |Paydoun ... ... 28,125 .0 | .0 [ . 07/20/2050 . |2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 3.237% 01/20/51 .......ccoet | aeeennn . 07/20/2023 . |Paydoun ... ... 13,125 . . . .0 . .0 [ . . 01/20/2051 . [2.C FE ....
..26209X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 ....cevvveees | aveennn . 07/20/2023 . |Paydoun ... ... 30,000 ...30,000 ..28,113 |.... .0 | .0 [ ..30,000 |.. . 10/20/2051 . |2.C FE ....
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 ......ccevur | wveennn . 07/20/2023 . |Paydoun ... ...61,000 ...61,000 ...61,000 |.... .0 . .0 [ ..61,000 |.. . 10/20/2052 . (2.C FE ....
..28415P-AA-2 | EHGVT 2016-A A 2.730% 04/25/28 ......cccccen | wueenns . 07/25/2023 . |Paydoun ... 2,420,114 ..2,420,114 .2,420,186 |.... .0 | 0 e 2,420,114 .. . 04/25/2028 . |1.F FE ....
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 .......ccvvee | eveennn . 09/25/2023 . |Paydoun ... .. 330,194 330,194 .0 . .0 . ...330,194 |.. . 01/25/2034 . (1.F FE ....
Redemption 100.0000
..28932-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... |....... . 07/19/2023 . 27,571 |... ...27,571 .0 . .0 [ . 01/19/2031 . [1.F FE ....
..29252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... |..c.... . 07/01/2023 . [Various ... ... (286) |... .0 | .0 [ . 06/30/2040 . |1.G PL ....
..204751-C0-3 |EQABS 2003-3 AF4  4.996% 12/26/33 ............ [...cces . 08/01/2023 . |Paydoun ... ... 63,205 .0 . .0 [ . 12/25/2033 . [1.A FM ...
..20977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ......ccceees | eueeenn . 09/01/2023 . |Paydoun ... ... 28,386 .0 . .0 [ . 03/25/2043 . |1.A ........
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ........cccuuvee | unnenn . 09/01/2023 . |Paydoun ... ... 70,029 .0 . .0 [ . 06/25/2043 . [1.A ........
..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 ...........cc. |.eeee.s . 09/01/2023 . [Paydoun ... .. 61,480 .0 [. .0 [. . 02/25/2048 . [1.A ........
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Exeter Automobil20212A ables 2021-2A C
..30165X-AE-5 [0.980% 06/15/26 ......ccevvvveniiiiiiniiiiieiiiinnn | s . 09/15/2023 . |Paydown ......eovevviiinnnn foevvnniineiniiinnnns feenee.... 706,804 |.......... 706,804 |........... 689,327 |....covvnniiinnnn (U1 P (U . 7477 oo (U . 7477 oo (U 706,804 |..eoiiiiinnnnn (1 P [ PO [V 2,318 |. 06/15/2026 . |1.A FE ....
Exeter Automobil20203A ables  1.320%
L 30166N-AE-6 [ 07/15/25 oevveniiiiiiiiiiiciiieccccciineeeeen | s . 08/15/2023 . | Paydown ... 529,567 |.... . 4,174 . 07/15/2025 . [1.A FE ....
FREMF Mor tgag: .
..302972-AN-4 [01/25/29 ...eovvviiiiiiiiiiiiieiiiieeeiies | s . 09/01/2023 . |Paydomn ....ceuniviriiininns Jeevniniiniiiiines foeeeeiiiis [V (U FO, 9,670 |oeevvennnnnns 7,826 |eveveinnnns (U . (7,826) [cnneeveinnnnns (U . (7,826) [cvnevvinnnnnn [ (VI (VN P [ PO [V F 1,001 [. 01/25/2029 . [1.A FE ....
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
..30297R-AA-7 [ 10/25/28 .evvvnriiiiiiiieiiiiieeeceiieeeen | s . 09/01/2023 . |Paydomn ....cvuuvvreiiininns Jeevniniiiiiiiiinnes foeeeeeiiiis [V (U F, 9,371 |ovveiinns 7,378 |oveiiiinns (U . (7,378) [eieiiinnnnnn (U . (7,378) [eeeiiinnnnns [ (VI (1 P [ PO [V FO 1,000 |. 10/25/2028 . |1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L 3031IM-AN-2 [ 06/25/29 ..vvvvieiiiiiiieieieeeies | s . 09/01/2023 . |Paydonn ....eeunvviiiiinnnns Jeevniniiiiiiiines feeeeeiiiis [V (U F, 7,108 [ 6,236 |.eeevinnnnns (U . (6,236) |.evvennnennnns (U . (6,236) |.eevvenninannns [ (VI (1 P [ PO [V 775 |. 06/25/2029 . |1.A FE ....
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 [0.100% 05/25/53 ......evvvvivirinniiiiiiiiiiiieeees | s . 09/01/2023 . |Paydonn ....evuuvviiiiinnnns Jevvniniiniiiiiinnes feeeeeeiiiis [V (U FO, 3,163 |oeveriinnnns 3,004 |.oeiiiinns (U . (3,004) |.eevennnnnnne (U . (3,004) |.eevvenninnnnne [ (VI (VN P [ PO [V 348 |. 05/25/2053 . |1.A FE ....
Ellington Financ20222 gage T 2022-2 Al
.. 31572Y-AA-6 [4.299% 04/25/67 ......cevvvuvviiiiiiniiiiiiiiiniines | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 613,497 |........... 613,497 |........... 610,945 |.......... 610,587 |ooevvenniinnnne (U 2,910 | (U 2,910 | (U 613,497 | (VN P [ PO [V P 17,159 |. 04/25/2067 . |1.A FE ....
Finance of Ameri202254 tured 2022-S4 A1A
L. 31737K-AA-8 [2.500% 01/25/57 ..evvvveniiiiiiiiiiiiiiiiiiinnieees | s . 09/25/2023 . |Paydonn .....eeunvvriiiinnnn fevenniininniiiins o 292,331 |oeeeennnns 202,331 s 265,222 |.......... 188,875 [oeiiiiinnnnns [U PR 26,292 |..ooiiiinns (U PR 26,292 |..ooiiiiinns (U 292,331 [oooiiiiiinnnnns (1 P [ PO [V FO 5,356 |. 01/25/2057 . |1.A FE ....
Finance of Ameri2023S1 tured 2023-S1 A1
..3173R-AA-1 [3.000% 02/23/53 ...cevvvvnniiiiiiiiiniiiiiniiinees | s . 09/25/2023 . |Paydonn .....eeuveviiiinnns foovinniininiiiiins o 185,214 |........... 185,214 |........... 169,999 |..ivvviiiiiiins (U1 P (U . 15,216 [ooeiiiiinnnnns (U . 15,216 [oooiiiiinnnnns (U 185,214 | (1 P [ PO [V 2,056 |. 02/23/2053 . |1.A FE ....
Finance of Ameri202352 tured 2023-S2 A1
.. 31739T-AA-7 [2.000% 04/25/73 ..covvveniiiiiiiiiiiiiiiiiineeeees | s . 09/25/2023 . |Paydonn .....evunvvviiiinnnn foevenniinnnniiiiins e 474,585 |........... 474,585 |........... 457,911 | (U1 P (U . 16,674 [oooeiviennnnns (U . 16,674 [.coevviennnnns (U 474,585 |...ocovvnnnnnns (VN P [ PO [V F 2,776 |. 04/25/2073 . |1.A FE .
..33844P-AG-0 |FCAT 2018-3 D  4.150% 12/16/24 ......evevvenie | e . 09/15/2023 . |Paydomn .cevveneeeeennins Jennieeeeeeenieees feeens 1,146,933 |........ 1,146,933 |........ 1,153,206 |........ 1,150,121 [t (U (3,188) [ceeeeeenennnn (U (3,188) [ceeeeeennnnnn (U 1,146,933 |.ceevnieeees (VI PO [ PO [ PO 31,794 |. 12/16/2024 . |1.A FE .
Flagship Credit 20184 st 2018-4 D  4.330%
.. 33845D-AD-3 [12/16/24 ..o | s . 09/15/2023 . |Paydomn ..ceevveneeeeeennnnn foeeennieeeeeenies s 370,109 |........... 370,109 |eeeeennnns 372,654 |........... 371,262 [.oeeeeeeeeeeenn 0 e (1,153) o O e (1,153) e 0 e 370,109 . 12/16/2024 . |1.A FE .
..33850B-AX-5 [FSMT 2017-1 B2 3.619% 03/25/47 .......cevvvvn | unnnns . 09/01/2023 . | Paydown ... 76,203 ...76,203 ... 75,831 [............75,910 |.... .. 76,203 |.. . 03/25/2047 . |1.A ........
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... . |- 07/17/2023 . [PRIVATE PLACEMENT . .. 521,249 ..564,000 ..564,000 |...........564,000 |.... .564,000 |.. . 04/30/2047 . |2.B FE
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 .... . |- 07/30/2023 . | Paydoun ... ... 53,500 ...53,500 ...55,253 |............54,778 |.... ..53,500 |.. . 04/30/2047 . |2.B FE
..344170-AA-6 | FOCUS 2018-1 A2  5.184% 10/30/48 . . 07/30/2023 . |Paydomn .ceevuueeeeeennis Jeeennnieeeeeeniees e 2,500 .... 2,500 e 2,520 feiiiieinnl. 2,509 ... ...2,500 |.. . 10/30/2048 . |2.B FE
Focus Brands Fun20171A 2022-1 A2~ 7.206%
L BA41TR-AB-2 [ 07/30/52 eeeeeeeeeeeneee e eeeeneeeeeen | s . 07/30/2023 . | Paydown ... . 07/30/2052 . |2.B FE
GE CAPITAL
..36158G-BB-3 [6.465% 06/25/28 ...oevveeeeeeeeeeeeeeeniieeeeen | s . 09/01/2023 . | Paydoun [ PO . 06/25/2028 . |4.B FM
GCAT 2023NQM2 2023-Nam2 A1
..36169D-AA-0 [5.837% 11/25/67 ..eeeeeeeeeeeeee e . 09/01/2023 . | Paydown ... 0. 0. . 11/25/2067 . |1.A FE .
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 . 09/01/2023 . | Paydoun 0 0| . 12/25/2037 . |[1.EFN .
..36198F-AG-7 |GSMS 2013-GC14 XA  0.233% 08/10/46 .......... |.cee... . 07/01/2023 . | Paydown ... 0. o0 ). . 08/10/2046 . |1.A FE .
..3622MII-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 ...covvvvvees | uunnnns . 09/01/2023 . | Paydown ... .0 w0 ] . 05/25/2037 . |4.B FM
..3622M-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .....eceeveee | uunnnns . 09/01/2023 . | Paydown ... 0. o0 ). . 05/25/2037 . |4.B FM
.. 362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 ......evvvvs | uunnnns . 09/01/2023 . | Paydown ... .0 w0 ] . 02/25/2036 . |3.B FM
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .......eee | unnnns . 09/01/2023 . | Paydown ... 0. .49 . o0 ). . 09/25/2035 . |1.A FM .
.. 36253P-AE-2 | GSMS 2017-GS6 XA 1.156% 05/10/50 .........oe | eunnens . 09/01/2023 . | Paydown ... (6,008) |. .0 |eeenn.. (6,008) |... w0 ] .. . 05/10/2050 . |1.A FE .
..36255M-AN-7 | GSMS 2017-SLP E  4.744% 10/10/32 .. PO IR . 07/17/2023 . | PRIVATE PLACEMENT ....... |oceeeeeeeeeennnnns fennnn... 502,514 [L.........537,120 |...........522,39%4 |...........533,662 [........ccc..o.0 [eeereeees 1,226 | 0 e 1,226 ... 0. .534,887 |.. . 10/10/2032 . |1.B ........
GS Mortgage-Back2019SL1 ities 2019-SL1 A2
..36257E-AB-9 [2.875% 01/25/59 ..eevveeieeieeeniieeeeeeneneeeee | s . 09/01/2023 . |Paydomn .cevvenneeeeennins Jenneeeeeennieees s 1,402,546 |........ 1,402,546 |........ 1,353,895 [...cevvivnnnnnnnns (U1 PP (U 48,651 |ooeeeeeeeenee (U 48,651 |oeeeeieeenee (U 1,402,546 . 01/25/2059 . |1.A FE .
GS Mortgage-Back2021PJ5 ities 2021-PJ5 A8
..36261H-AJ-9 [2.500% 10/25/51 oevveeeeeeeeeeeeeeeenieeeeeen | s . 09/01/2023 . |Paydomn .ceevveneeeeeennnnn foeeennieeeeeenies s 437,391 |eeeennnnns 437,391 |........... 402,878 |..eeunnnnnn 405,153 [..ceevrnnnnnnns (U P 32,238 |eeeeeiiinns (U P 32,238 |eeeieiiinns (U 437,391 . 10/25/2051 . |1.A ........
GS Mortgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 [2.500% 01/25/52 ..oeeeeveeeeeeeeneieeeeeeneneeeee | s . 09/01/2023 . | Paydown ... .. 289,915 289,915 281,920 |...........279,951 |.... .289,915 |.. . 01/25/2052 . |1.A ........
GS Mortgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 [2.500% 11/25/51 oeevveieeeeeieeeeeeeieeeeeee | s . 09/01/2023 . |Paydomn .ceevveneeeeeennnnn foeeennieeeeeenies s 373,12 o 373,112 |........... 377,542 |.......... 77,187 | (U (4,076) [cooeeeeeennnnnn (U (4,076) [coeeeeeennnnnn (U 373,112 . 11/25/2051 . |1.A ........
GS Mortgage-Back2021PJ8 ities 2021-PJ8 A8
..362621-AJ-5 [2.500% 01/25/52 .. . 09/01/2023 . | Paydown ... .. 267,725 267,725 273,958 |...........273,397 |.... ... (5,672) |. . (5,672)]... .267,725 |.. . 01/25/2052 . |1.A ........
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GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8
.. 36263C-AH-2 12.500% 02/26/52 .....cceeeeeeiiieeeeeiieiieeeeeeee [ . 09/01/2023 . |Paydoun .......cooovviiiiins |oeneniiiiiinins e, 380,324 |........... 380,324 |........... 350,285 [..eeeeenns 352,372 |oveveiiiiinnns [V R 27,952 |oeeeiiiiienns [V R 27,952 |oeeiiiiiennns 0 s 380,324 [ovvvvvviinnnnns (VO 0 | [V 6,349 |. 02/26/2052 . |1.A ........

GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 | 2.500% 05/28/52 ..
GS Mor tgage-Back?20:
..36264P-AF-6 | 2.500% 09/25/51
..37331N-AD-3 | GEORGIA-PACIFIC LLC ~ 3.734% 07/15/23 ...
..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 .....eeevvees | auennnn . 07/30/2023 . |Paydoun ...
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... |....... . 09/15/2023 . |Paydoun ...
..411707-AD-4 | HNGRY 2018-1A A211  4.959% 06/20/48 ......... |....... . 07/17/2023 . [ PRIVATE PLACEMENT .

..2,047 |. 05/28/2052 . |1.A ........

. 116,836 |....

.118,921

....... . 09/01/2023 . | Paydoun ... .. 118,921 118,921 ... 116,821 ...

. 09/25/2051 . |1.A ........
. 07/15/2023 . |1.G FE ...
. 10/30/2052 . |2.C FE ....
. 08/15/2041 . |3.A ........

....... . 09/01/2023 . | Paydoun ... ... 101,013 |..

....... . 07/15/2023 . (Maturity .

..101,013
. 5,000,000
... 25,000
... 94,178

.... 101,013

. (44,201

.. 641,502 . 06/20/2048 . |2.B FE ....
..411707-AD-4 | HNGRY 2018-1A A211  4.959% 06/20/48 ......... |....... . 09/20/2023 . |Paydown ... 65,913 . 06/20/2048 . |2.B FE ....
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .......cccet | eeeenns . 09/20/2023 . |Paydown ... ... 52,750 . 12/20/2050 . |2.B FE ....
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 ... . |- 09/25/2023 . [Paydoun ... ... 62,801 . 02/25/2039 . [1.A FE ...

..437089-AE-5 | INHEL 2006-1 A5 6.522% 05/25/36 ......oeevees | eeeenns . 09/01/2023 . [Paydown ...ocoovinniiiienn foreeneniiiiini e 2,862

............... . 05/25/2036 . [1.A FM ...
Home Partners 0f20211  Trust 2021-1 B
..437300-AC-0 | 1.978% 09/17/41 ...oooviiiiiiiiiiiiiiiiiiieciiins [ eeeees . 09/01/2023 . [Paydoun ......ccvvvereeiiis feerieiiiiiiinieiis [ 14,599 |........... 14,509 [ 11,930 [oveeee 11,965 [0 2,634 |0 2,634 [0 | 14,509 |0 [ [V O, [V 269 |. 09/17/2041 . (1.D FE ....

Home Partners 0f20221  Trust 2022-1 B
..43730N-AC-0 |4.330% 04/17/39 ..
Home Partners of20
..43730X-AB-0 |2.649% 01/17/41 ....ooiiiiiiiiiiiiiiiiiiiciiiiies [ eeeees . 09/01/2023 . |Paydoun
Home Partners 0f20213  Trust 2021-3 C
..43730X-AC-8 | 2.799%% 01/17/41
Home Partners 0f2021
L A3T3V-AA-4 12.302% 12/17/26 .oooooiiiiiieiiiiiiececciiiees [ eeeees . 09/01/2023 . |Paydown
Imperial Fund LL2021NQM4 2021-NQM4 A1
..45276J-AA-8 |2.091% 01/25/57 ..oooovivviiiieciiiiiiieeeiiiiiens [ aeeeees . 09/01/2023 . |Paydoun ...
..45660L-2V-0 |RAST 2005-A16 A3 6.000% 02/25/36 . veeenen |- 08/01/2023 . | Paydoun
..45660L-3H-0 |RAST 2005-A15 1A2  5.750% 02/25/36 ........... | .eeeenn . 09/01/2023 . |Paydoun ...

....... . 09/01/2023 . | Paydoun ... . 04/17/2039 . |1.D FE ....

. 01/17/2041 . |1.D FE ....

....... . 09/01/2023 . | Paydoun ... . 01/17/2041 . |1.G FE ....

. 12/17/2026 . |1.D FE ....

. 01/25/2057 . |1.A FE ...
. 02/25/2036 . [1.A FM ...
. 02/25/2036 . |1.A FM ...

...31,430 |....

oocooo
o ocooo

..45660L-3K-3 | RAST 2005-A15 1A4  5.750% 02/25/36 ........... | .eeeen . 09/01/2023 . |Paydoun ... ...31,004 . 02/25/2036 . |3.C FM ....

..45660L-3T-4 | RAST 2005-A15 2A3  6.000% 02/25/36 .. P [N . 09/01/2023 . |Paydown ... ....3,308 |.. 2,120 .. R . 02/25/2036 . |1.A FM ...

..46284V-AC-5 | IRON MOUNTAIN INC ~ 4.875% 09/15/27 .......c.. | eeeeees . 09/14/2023 . [ STIFEL NICHOLAS ......... [eeeeeeeiiiiiiiines [ennni.. 447,658 [........... 482,000 |........... 481,815 |........... 481,836 |.....eeeeennn. 0 forereiennis 31 | 0 0 . 09/15/2027 . |3.C FE ....
IRWIN HOME EQUITY 2006-1 2A4 ~ 6.060%

..464126-DA-6 | 09/25/35 .....eoiiiiiiiiiiiieiiiie e [ . 09/01/2023 . |Paydown 0 0 . 09/25/2035 . |1.A FM .

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 ............ [....... . 09/01/2023 . |Paydown ... .0 . .0 [ . 02/25/2036 . |1.A FM ...

..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . . |- 09/01/2023 . [Paydoun ... . .0 | ...0 [ . 08/25/2037 . |[1.A FM ...

..46590M-AT-7 | JPMCC 2016-JP2 XA 1.940% 08/15/49 .. - |- 09/01/2023 . [Paydown ... ....8,076 |.... .0 . .0 [ . 08/15/2049 . |1.A FE .

..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 . 09/01/2023 . |Paydoun ... ...59,630 |.... .0 | .0 . . 07/25/2050 . [1.A ........
JP Morgan Mor tga2020INV1 2020-INV1 B2A

..46591V-BU-2 |83.201% 08/25/50 ....cceevvieieeeeiiiieieceiiiees e . 09/01/2023 . |Paydoun ... ...60,004 |.... . 08/25/2050 . [1.A ........

JP Morgan Mortga20213 .
L A6592K-AF-9 | 07/25/51 .. [ e . 09/01/2023 . [Paydoun .....ccceveeeieiiiis foeeeiiiiiiieeeis feeeeee 179,869 |........... 179,869 |........... 158,004 | [ O 0 foeeeens 21,865 |ooeeieciieenns 0 foeeeens 21,865 |oooeieciieenns 0 foeeeenne 179,869
JP Morgan Mortga20215 2021-5 A4 2.500%

. 07/25/2051 . [1.A ........

L 4B592L-AH-3 | 08/25/51 ....eeeiiiiiieiiieee e [ e . 09/01/2023 . |Paydoun ... ..686,782 ... 686,782 583,335 |.... ..101,732 |... .. 686,782 |.. . 08/25/2051 . |1.A FE ...
JP Morgan Mor tg: .

CABBIN-AC-0 | 11/25/51 oo [ e . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 233,683 |........... 233,683 |........... 237,590 [o.oeeeeeen287,324 [oeiiiiiiiii0 | (3,640) [0 s (3,640) |...evveennne 0 foeeeenne 233,683 . 11/25/2051 . [1.A ........
JP Morgan Mortga20217 2021-7 A6  2.500%

CABBIN-AN-6 | 11/25/51 .o [ . 09/01/2023 . [Paydoun ......cceveeeiiiiiis foeeeiiiiiieeeeis e 303,133 [ceeeeeenne 303,133 [oocceneees 270,665 |....oevveerieein 0 Jooiiiiiee 0 [ennn32,468 |0 |, 32,468 |....ooeeennnnn. 0 foeeeenne 308,133 foeeeeiiiiiins (O O [ OO [\ OO 484 |. 11/25/2051 . |1.A FE ...
JP Morgan Mortga202113 2021-13 A4 2.500%

L. 46592X-AF-1 | 04/25/52 ....eeeiiiiiiiiiieiiieee e [ . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 373,906 |...ceeeennn 373,906 |........... 344,227 |........... 347,395 | 0 foeeeens 26,511 [ooeiiiiiiens [ O 26,511 [ooeiiiiiiiens 0 foeeeeene 373,906 |...ovveeennnee (I IO [ OO [ P 6,302 | 04/25/2052 . |1.A ........

JP Morgan Mortga202113 2021-13 A15  2.500%
..46592X-BP-8 | 04/25/52 .uvveeeeeeiiiiiieeeeiieeeeeiiieeeees | e . 09/01/2023 . [Paydown .....oecvvveeeeeeies e e 160,245 |........... 160,245 |........... 149,679 |........... 150,153 |..veeeennnnees 0 [t 10,092 |............... 0 [t 10,092 |............... 0 foeeeenn. 160,245 |............... 0 loeeeeiee 0 [, 0 foeeeennnns 2,701 |. 04/25/2052 . |1.A ........
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..46617A-AA-3 | HENDR 2012-3A A 3.220% 09/15/65 . 09/15/2023 . | Paydoun ... ... 46,689 ...46,689 ...50,003 |.... ....(3,314) | 0 e (3,314) . 0 ..46,689 |.. 0 e 1,001 |. 09/15/2065 . |1.A FE ....
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 . 09/15/2023 . | Paydoun ... ... 10,846 ...10,846 ...10,841 .0 . 0 ..10,846 |.. 0 . 03/15/2063 . [1.A FE ....
..46628S-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 .......... [....... . 09/01/2023 . | Paydoun ... ... 26,429 ... 26,429 ....8,341 .0 . 0 ..26,429 |.. 0 . 07/25/2036 . [1.A FM ....
..466288-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... [....... . 09/01/2023 . | Paydoun ... ... 29,683 ...29,683 .0 . 0 ..29,683 |.. 0 . 07/25/2036 . [1.A FM .
..466365-AD-5 | JACK 2022-1A A2|  3.445% 02/26/52 ............ [.cecees . 08/25/2023 . | Paydoun ... .. 249,310 ..249,310 . .0 . 0 0 . 02/26/2052 . |2.B FE
..46640M-AT-7 | JPMMT 2013-3 B3~ 3.351% 07/25/43 .......evvven [oeennn . 09/01/2023 . | Paydoun ... 29,738 |eeeeinns .0 . 0 0 . 07/25/2043 . [1.A ........
..46640N-AG-3 | JPMBB 2013-C15 XA  0.751% 11/15/45 .......... [....... . 09/01/2023 . | Paydoun ... 798,995 |.......... 110,376 |.... .0 . 0 .. 0 . 11/15/2045 .
..46640U-AC-6 | JPMBB 2013-C17 A3 3.928% 01/15/47 ......cco. [.eennn . 08/01/2023 . | Paydoun ... . 1,826,317 ..1,826,317 ,844,571 ,826,273 |.... .0 . w0 e 1,826,317 .. 0 . 01/15/2047 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 .......eevvvun [oreenn . 09/01/2023 . | Paydoun ... ... 81,566 ...81,566 .. (1,042) | .0 . 0 ..81,566 |.. 0 . 08/26/2036 .
..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 . 07/01/2023 . |Paydown .. 284,232 ..284,2382 . (35) ] 0 0| .284,232 0| . 12/15/2046 .
..46642E-AZ-9 | JPMBB 2014-C21 ASB  3.428% 08/15/47 . 09/01/2023 . |Paydown .. 223,102 ..223,102 (431) |. 0 0| .223,102 0| . 08/15/2047 .
..46642E-BA-3 | JPMBB 2014-C21 XA 1.090% 08/15/47 09/01/2023 . |Paydown 0 0| 0| . 08/15/2047 .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 ......ccccee [eernnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 BY ~ 3.648% 05/25/47 ............. [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 ..........oe. [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7 3.500% 06/25/48 ........evvvn [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 ............ [....... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2048 .
..46640H-AY-8 | JPMMT 2017-6 B1  3.777% 12/26/48 ....covvvvees [ eeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2048 .
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 ...ovvvvveeen [eerennn . 09/15/2023 . | Paydoun ... .0 . .0 . .0 . . 08/17/2071 . (1.
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 ............. [...ces . 09/15/2023 . | Paydown 0 0 0 . 08/15/2073 . |2.B FE
JP Morgan Mortga20196 2019-6 B4  4.226%
..46651B-BB-5 | 12/25/49 ... [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2049 .
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 .. 09/15/2023 . |Paydown 0 0| 0| . 04/15/2072 .
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. 09/15/2023 . |Paydown 0 0| 0| . 06/15/2086 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. 09/01/2023 . |Paydown 0 0| 0| . 05/25/2050 .
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/50 . 09/01/2023 . |Paydown 0 ..(2,438) 0| 0| . 02/25/2050 .
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ [....... . 09/01/2023 . | Paydoun ... ... 34,875 0 e (289) | .0 . .0 . . 11/25/2050 .
JP Morgan Mortga202110 2021-10 A4~ 2.500%
LAB654A-AF-6 | 12/25/51 oo [ . 09/01/2023 . | Paydown 614,346 614,346 629,320 627,416 [V R (13,070) [cevvvvveeennnns [V R 614,346 |............... (VR 0 . 12/25/2051 . [1.A ........
JP Morgan Mortga202111 2021-11 A4 2.500%
L A6B54K-AF-4 101/25/52 oo [ . 09/01/2023 . |Paydoun ......oooeeveiiiiins foeeiiiiinis e 430,183 |oooeeeenns 430,183 |........... 392,457 |..coeeenns 346,911 [oeeeennnnnnee [V . 35,634 |l [V . 35,634 |l [V R 430,183 |..ooeeieeennns (VR 0 . 01/25/2052 . [1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%
. 46654U-AE-5 | 08/25/52 .cooiiiiiiiiiiiieiie [ . 09/01/2023 . |Paydoun ......coooeveiiiiins |oeeniiiinn e, 502,364 |........... 502,364 |........... 419,474 |........... 420,060 |.......oeennn [V R 82,304 |l [V R 82,304 |l [V R 502,364 |........eevnnee (VR 0 . 08/25/2052 . [1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%
L 466540-BS-9 | 07/25/52 .cooeiiiiiiiiiiiii [ . 09/01/2023 . |Paydoun ......cooeeveiiiiins |oeiiiiiini e, 166,043 |........... 166,043 |........... 154,939 |........... 155,063 |.....coeeennns [V R 10,980 [ooevvvvennnnnee [V R 10,980 [o.evevvennnnnee [V R 166,043 |............... (VR 0 . 07/25/2052 . [1.A ........
321 Henderson Re2021A1 s LLC 2021-A1 A
..46655B-AA-4 13.210% 02/15/79 ..oooeeeriiiiiiiiii [ . 09/15/2023 . | Paydoun ... . 1,015,257 .. 1,015,257 ,015,257 |........1,015,257 |.... 1,015,257 |.. . 02/15/2079 . [1.F FE .
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 ...... |....... . 09/01/2023 . | Paydoun ... .. 264,037 264,037 246,792 |.... ...264,037 .. . 08/25/2052 . [1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%
.. 46656D-AN-1 1 07/25/53 cceeeeeeeeeieeieeieeeeee [ . 09/01/2023 . |Paydoun .......ccoevviiiiins |oeeiiiiiiiinis e, 509,590 |........... 509,590 [........... 493,745 |ovvvvviiiiiiinnns (VO [V R 15,845 |l [ RS 15,845 |l 0 s 509,590 . 07/25/2053 . [1.A FE .
JP Morgan Mortga20234 2023-4 2A4  5.500%
..466560-BP-6 | 11/25/53 .oeeeeiieieieiie [ . 09/01/2023 . |Paydoun .......ccoevviiiiins |oeeiiiiiiiinis e, 882,211 |........... 882,211 |........... 862,085 0 0 e 882,211 . 11/25/2063 . [1.A FE ....
..476681-AA-9 | MIKE 2019-1A A2 4.433% 02/15/50 .....ccceens [orennnn . 07/17/2023 . | PRIVATE PLACEMENT ....... ..301,870 327,525 |.... .0 . 0 .327,525 |.. . (25,655) |....... (25,655) . 02/15/2050 . [2.B FE ....
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 07/17/2023 . |PRIVATE PLACEMENT . .. 355,730 0 0| . (29,747) |. (29,747) |.. . 07/30/2047 . (2.B FE ....
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 07/30/2023 . |Paydown .. 152,363 0 0| 0| . 07/30/2047 . (2.B FE ....
..477600-AC-7 | JIMMY 2022-1A A21 ~ 4.077% 04/30/52 .. 07/30/2023 . |Paydown 45,000 0 0| . 04/30/2052 . (2.B FE ....
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 07/30/2023 . |Paydown 0 0| . 04/30/2052 . (2.B FE ....
..48247U-AA-3 |KSBA 2013-1 A 2.053% 08/25/36 . 09/25/2023 . | Paydoun ... 0. .0 . . 08/25/2036 . [1.A FE ....
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.. 48249K-AA-3 |KSBA 2014-3 A 1.279% 05/25/39 .. . 09/25/2023 . | Paydoun ... .0 .0 ....9,763 |.............8,744 |.... ... (8,744) . 0 el (8,744) ... 0 0. 0 e ...0 . 05/25/2039 . [1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.418% 03/25/42 .. . 09/25/2023 . | Paydoun ... 0] .0 ....2,066 |............. 1,919 ... .. (1,919) ] 0 e (1,019 ). 0 O . 03/25/2042 . (1.A FE .
..48254C-AJ-4 |KIND 2021-KDIP B 6.247% 12/15/37 ...cccccunns [ eeennnn . 08/15/2023 . | Paydoun ... 15,000,000 |....... 15,000,000 |....... 15,005, 625 15,004,244 |.... 0 e (4,244) | ....0 |.......15,000,000 |.. 0 e .0 . 12/15/2087 . [1.A ........
..49427R-A0-5 |KILROY REALTY LP  2.500% 11/16/32 ............ [...cens . 08/17/2023 . |Various ... L1244 104,000 .0 . .0 . ..3,559 |..........3,569 . 11/15/2032 . |2.B FE
LAD Auto Receiva20211A st 2021-1A D 3.990%
..501683-AD-8 | 11/15/29 ..cooovvviiiiii [ . 07/17/2023 . | PRIVATE PLACEMENT ....... |oeeeeeeiiiiiieninnns Joeeeeees 383,347 |........... 420,000 |...........419,962 |...........419,975 |0 fennniiininnnns L [V ST L3 0 oo 19,979 |0 s (36,632) |....... (36,632) . 11/15/2029 . |3.B FE
LATITUDE MANAGEM2019CRE3 ESTAT 2019-CRE3 A
..50209T-AA-8 |6.838% 12/22/35 ...cceeeeeeieiieeeeie [ . 09/22/2023 . |Paydown .............coee. . 12/22/2035 . [1.A FE .
..502190-AN-4 |LNSTR 2016-4 D 4.760% 03/10/49 .............. [....... . 07/17/2023 . | PRIVATE PLACEMENT . . 03/10/2049 . [1.A ........
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 ........cccc [oeennn . 09/01/2023 . | Paydown .. . 11/25/2036 . [1.A FM .
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 .......ccevvnn [eeeennn . 09/01/2023 . | Paydoun ... .0 . . 06/25/2036 . [1.A FM .
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 09/01/2023 . |Paydown (2,580) | 0 . (2,580) . 12/25/2042 . |3.A FM
..52524)-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 09/01/2023 . |Paydown . (269,423) |. 0 . (269,423) . 04/25/2037 . [1.A FM .
..52524P-AL-6 | LXS 2007-6 3A5  5.720% 05/25/37 ... . 09/01/2023 . |Paydoun ......cooovveiiinnns |evnnnnnnnnnnnnnnnns o 17,143 [ 17,143 |l 13,608 .l 15,305 [oaniiiiiiinnn 0 s 1,838 |. 0 e 1,838 .. . 056/25/2037 . [1.A FM .
Luminace ABS-20220221 , LLC 2022-1 A
..55026C-AA-5 |4.880% 07/31/62 .......evvvvvvrvrnnnrnnnnnnninnnnnns [ eeeeen . 07/30/2023 . | Paydoun ... 143,032 143,003 |.... . 07/31/2062 . [1.G FE .
MFRA Trust
..55285T-AA-4 13.300% 08/25/61 ....evvvvrviriiiiiiiiiiiiiiiiiiiinns e . 09/01/2023 . |Paydoun .......cooovviiiiins |oeneniiiiiinins e, 281,395 |........... 281,395 [o...eeeee. 264,764 |........... 265,440 281,395 . 08/25/2061 . [1.A FE .
MHC Commercial M2021MHC Trust 2021-MHC A
..55316V-AA-2 |6.243% 04/15/38 ..coooeeeeeeeeiieie [ . 09/15/2023 . | Paydoun ... .. 658,062 658,052 640,458 |...........542,904 |.... .658,052 |. . 04/15/2038 . [1.A ........
..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 . |- 09/20/2023 . |Paydoun ... .. 156, 181 . 156,181 ..156,162 |. . 10/20/2037 . [1.A FE .
..56819M-Ali-6 | MOPK 2019-35A CR  7.488% 04/20/32 .....cevvven [eeennn . 07/17/2023 . | PRIVATE PLACEMENT ....... |.... 390,000 390,000 |.... . 04/20/2032 . (1.F FE .
Redemption 100.0000
..56540#-AA-3 | MAPLELEAF MDSTRM PP 4.560% 09/30/25 ........ [....... . 07/05/2023 . . 09/30/2025 . |3.B PL
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 . . 09/01/2023 . | Paydoun ... . 11/25/2035 . [1.A FM .
Redemption
..50524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 08/01/2023 . | .vvvvvvvrnninninnnninininninns foeeeeeiieeenieeeeees o 262,000 [eeeeeeenns 262,000 |........... 262,000 [V R 262,000 . 08/01/2025 . [1.D FE .
..509808-BE-1 |MCMLT 2015-2 M2~ 3.704% 09/25/57 . 09/01/2023 . | Paydown .. 650,825 650,825 650,012 |.... .650,825 |.. . 09/25/2057 . [1.A ........
..50980A-AF-4 | MCMLT 2017-2 B2  4.260% 07/25/59 . |- 07/17/2023 . | PRIVATE PLACEMENT . .. 245,046 204,478 313,987 |.... 311,269 |.. . 07/25/2059 . [1.A ........
..50980C-AA-1 | MCMLT 2017-3 A1 2.750% 01/25/61 .. . |- 09/01/2023 . | Paydoun ... .. 249,555 .. 249,585 . 249,555 |.. . 01/25/2061 . [1.A ........
..50080C-AE-3 | MCMLT 2017-3 M1 3.250% 01/25/61 .. 09/01/2023 . |Paydown 15,623 15,623 . 01/25/2061 . [1.A .
..50980C-AG-8 | MCMLT 2017-3 M3 ~ 3.250% 01/25/61 .. 09/01/2023 . |Paydoun ... 12,678 . 01/25/2061 . [1.A .
..50980M-AL-5 |MCMLT 2018-2 B2 ~ 3.750% 05/25/58 .. 07/17/2023 . |PRIVATE PLACEMENT . ..293,925 . 05/25/2058 . (1.B .
..50980T-AG-1 |MCMLT 2016-1 B3  3.858% 04/25/57 . 07/17/2023 . | PRIVATE PLACEMENT ....... |.... 287,246 . 04/25/2057 . [1.A ........
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 . 09/01/2023 . | Paydoun ... 745,548 . . . 11/25/2058 . [1.A ........
..61690G-AC-5 |MSBAM 2014-C14 ASB  3.581% 02/15/47 ......... [..eeeen . 09/01/2023 . | Paydoun ... 817,909 ... (832)]... . 02/15/2047 . (1.A ........
..61691A-BM-4 |MSC 2015-UBS8 XA  0.993% 12/15/48 .......ccc. [oeeeenn . 09/01/2023 . | Paydown . (5,080) |... . 12/15/2048 . [1.A FE .
..61692A-AN-2 | MSC 2019-NUGS E  7.692% 12/15/36 ......evvvvnn [oeeennn . 07/17/2023 . | PRIVATE PLACEMENT . 0 el 1,885 .. .0 . . 12/15/2036 . (2.C ........
..61692B-BU-3 |MSC 2020-HR8 XA ~ 1.960% 07/15/53 ............. [.eeeen . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e [V 0 [V R (R Z N 0 . 07/15/2053 . [1.A FE .
MORGAN STANLEY 2006-12XS ASA  6.592%
LB1749E-AF-4 1 10/25/36 oo [ . 09/01/2023 . | Paydown 0 0 . 10/25/2036 .
..617490-AK-3 | MSM 2006-11 1A4  7.013% 08/25/36 ........eevvn [oeeennn . 08/01/2023 . | Paydoun ... .0 . 0 . 08/25/2036 .
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . 09/01/2023 . |Paydown 0 0| . 01/25/2047 .
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . 09/01/2023 . |Paydown K K 0 0| 775,818 . 04/15/2047 .
..61763X-AC-0 | MSBAM 2014-C18 ASB  3.621% 10/15/47 . 09/01/2023 . |Paydown ..383,474 |. ..372,920 |. ... (602) | 0 0| .372,318 . 10/15/2047 .
..61765T-AG-8 | MSBAM 2015-C25 XA  1.179% 10/15/48 .. . |- 09/01/2023 . | Paydown 290,304 |. 15,454 |. .. (15,874) |. 0 0| ...0 . 10/15/2048 .
..61766C-AF-6 | MSC 2016-UBSQ ASB  3.340% 03/15/49 ........... [....... . 09/01/2023 . | Paydoun ... ..745,261 |...........727,623 |.... ....(4,053) |. .0 .. .0 .. .723,570 |.. . 03/15/2049 .
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Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.409% 11/15/49
. 61767Y-AN-0 |MSC 2018-H3 ASB  4.120% 07/15/51 ..
..61768F-AN-0 | MSC 2018-BOP E  7.329% 06/15/35 ...
..62878Y-AB-0 | BUNDT 2021-1 B 4.970% 07/30/51 ...

. 11715/2049 . |1.A FE ...
. 07/15/2051 . |1.A ........
. 06/15/2035 . |5.B ........
. 07/30/2051 . |3.B FE ....

=0 [ .0
0 ...0
(323,570) |...... (323,570)

....... . 09/01/2023 . |Paydoun ... .. (23,3%) |
....... . 09/01/2023 . | Paydown ...
....... . 07/17/2023 . [PRIVATE PLACENENT

....... . 07/17/2023 . [PRIVATE PLACEMENT

(23,399) |... ..
. .597,910 |..
.445,269 |..
.540,000 |..

436,758 |....
540,000 |....

445,104
540,000

Ccoocoocooooo oo

..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ....eovveeiis | eeennn . 09/01/2023 . |Paydown ... 18,955 ...18,482 |.... .. 18,985 |.. . 07/25/2043 . |1.A ........
..63874L-AS-3 |NCMS 2018-TECH F 8.593% 11/15/34 ............ | .eeees . 07/17/2023 . [ PRIVATE PLACEMENT . ..165,900 ..165,900 |........... .165,900 |.. . (12,814)|.... . 11/15/2034 . |2.B ........
..64016N-AA-5 |NBLY 2021-1A A2 3.584% 04/30/51 ...ccvviiies | eveens . 07/17/2023 . [PRIVATE PLACEMENT . .... 411,600 ... 411,600 [.......... 411,600 |.... ... 411,600 |.. . (67,566) |.... . 04/30/2051 . |2.C FE ....
..64016N-AA-5 |NBLY 2021-1A A2 3.584% 04/30/51 ....cccceee | annenns . 07/30/2023 . |Paydown ... 108,118 ... 106,709 |.......... 106,826 |.... .. 108,118 |.. . 04/30/2051 . |2.C FE ....
..64016N-AC-1 |NBLY 2022-1A A2 3.696% 01/30/52 ....evvvevees | eveens . 07/30/2023 . |Paydown ... ...92,500 ...85,288 |............85,317 |.... ..92,500 |.. . 01/30/2052 . |2.C FE ....
..64352V-MA-6 | NCHET 2005-A A6  5.454% 08/25/35 .. R . 09/01/2023 . |Paydoun ... ... 1,276 1192 1,226 ) ... 1,276 |.. . 08/25/2035 . [1.A FM ...
New Residential 2020RPL1 Loan 2020-RPL1 A1
..64828X-AA-1 | 2.750% 11/25/59 ..eeviiiiiiiiiiiiecie e . 09/01/2023 . |Paydoun ... 367,202 343,004 |.... .367,202 |.. . 11/25/2059 . [1.A ........

New Residential 20171A  Loan 2017-1A B3
..64820J-BE-2 |5.443% 02/25/57 ...evveeiiiiiiiiaiiieiiieeeeeein [ eeeens . 09/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis feeeeee 177,104 |.......... 177,104 |........... 169, 245
New Residential 2019RPL3 Loan 2019-RPL3 A1

.......... 177,104 . 02/25/2057 . |1.A ........

..64830N-AA-9 | 2.750% 07/25/59 .. 09/01/2023 . | Paydoun .. 493,756 ..493,756 ..462,798 |. .0 . .493,756 . 07/25/2059 .
..65538P-AF-5 | NAA 2007-1 1A5  6.347% 03/25/47 09/01/2023 . | Paydoun 14,400 |. ..18,019 . 03/25/2047 .
..66981E-AC-7 |A10 2020-C B 2.617% 08/15/40 ......ccevviieee | onnenns . 08/15/2023 . |Paydoun ... . .2,323,872 |.... .2,323,875 |.. . 08/15/2040 .
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 .....cccess | eeeenns . 09/20/2023 . |Paydown ... ..125,779 . 11/20/2050 .
..67190A-AB-2 | 0AKIG 2021-1A A2 1.930% 01/20/51 .....ccceuis | eeenns . 09/20/2023 . |Paydoun ... ... 42,468 . 01/20/2051 .
..682439-AA-2 | AACMT 2005-C6A A1 5.690% 10/13/37 ..ccuvves | eeeenns . 09/11/2023 . |Paydown ... . 10/13/2037 .
..68504U-AB-7 |ONGLT 2019-A B 3.360% 04/09/38 ..........cc. |.eeeenn . 09/09/2023 . |Paydoun ... . 04/09/2038 .
..693456-AP-0 | PMTLT 2013-J1 B2 3.53%% 09/25/43 .......eeee | weeennn . 09/01/2023 . |Paydown ... . 09/25/2043 .
..693456-A0-8 |PMTLT 2013-J1 B3 3.530% 09/25/43 ............ | .eeeees . 09/01/2023 . |Paydoun ... . . 09/25/2043 .
..69349A-AA-0 | PNC CAPITAL TRUST C  6.241% 06/01/28 ........ | ..ceen . 08/04/2023 . [ MARKET AXESS .. ...34,000 . 06/01/2028 .
..69371V-AA-5 | PSIC 2018-1 A1 3.500% 02/25/48 ... 09/01/2023 . | Paydoun ... 23,807 . 02/25/2048 .
..B69371V-AM-9 | PSNC 2018-1 A12  3.500% 02/25/48 .. . 09/01/2023 . [Paydown ....coovunveeneenn fornnneiiiiinnn [ 142,842 [l 142,842 . 02/25/2048 .

PSMC Trust 20213 2021-3 A3 2.
..69376D-AC-6 | 08/25/51
..694031-AB-3 | PACIFIC BEACON LLC  5.755% 07/15/26 .
PACEWell 5 Trust20221 2022-1 A 6.635%

. 08/25/2051 . |1.A ........
. 07/15/2026 . |2.B FE ....

175,79 |....
..466,922 |.

....... . 09/01/2023 . | Paydoun ...
07/15/2023 . | Various

190,179
..549,320

..69410A-AA-4 | 10/11/60 ..eeeeeiiiiiie e [ eeeeees . 09/10/2023 . [Paydoun ......ceveeeiiiiiis foeeeiiiiiieeeeis e 545,277 |........... 545,277 |oeeeneee 545,264 |........... 545,105 |..ooeeernnnen [ OO 172 |t 0 fooeeeene 172 |t 0 foeeeenne 545,277 |oeeeeeiiinnns (I IO [ OO 0 foeeiinns 13,883 |. 10/11/2060 . |1.A FE ....
SCOTTISH POWER SCOTTISH PONER PLC ~ 7.240%
.B69512E-GB-5 | 08/16/23 ... [ eeeees . 08/16/2023 . [Maturity ......ocococvvns fooreiiiiiiiiieiiis feeees 5,000,000 |........ 5,000,000 |........ 5,123,050 |........ 5,006,621 |............... 0 foeeeens (6,621) [ceeeeeeennnee 0 foeeeens (6,621) [ceveeeernnnee 0 foeeens 5,000,000 |..oevveennnee (I IO 0 . 08/16/2023 . |1.F FE ....
Redemption 100.0000
..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ....ccoviuiiiieens | aveeens L 08/28/2023 . [ .eveiieiiiiiiiiee e [ [ 133,805 |...........133,805 |..........133,805 |...........119,669 [o.ocoiiiii0 o0 [0 o0 i 0 e, 133,805 0 . 12/31/2031 .
..72703P-AB-9 |PLNT 2018-1A A2I1  4.666% 09/05/48 .. . |- 09/05/2023 . [Paydoun ... .. 37,500 ..37,500 |.. .0 [ . 09/05/2048 .
..72703P-AD-5 |PLNT 2022-1A A21  3.251% 12/05/51 .... 09/05/2023 . | Paydoun 56,130 56,130 0 . 12/05/2051 .
..730194-AA-0 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 . 09/13/2023 . | Various .. 100,484 .100,484 0| . 09/13/2027 .
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 ...... 09/01/2023 . | Paydoun 46,901 46,901 0 . 12/25/2049 .
..TA922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |..ec... . 09/01/2023 . |Paydoun ... .. 12,836 ..12,8%6 |.. .0 . . 06/25/2036 .
RBSCF Trust 2013SMV 2013-SMV D 3.704%
L TABB-AL-T | 03/11/31 o [ eeeees . 07/17/2023 . [PRIVATE PLACEMENT ....... |ocooiiiiiiniiiiis feeeeenne 407,485 |...........520,200 |...........491,589 |..........514,613 |...............0 [ 5,887 |0 5,887 |0 [ 520,200 |.ooeeiiiiiinnn 0 f..... (112,715) . 03/11/2031 . [3.A ........
Woodward Capital20216 ent 2021-6 AS
.. TA93K-AE-6 |2.500% 12/25/51 ...cvvvviieiiiiiiiiieiiiiiiiieees [ eeeees . 09/01/2023 . [Paydoun ......ccevveeeriiiis [oereiiiiiiinniiis feeeeee 142,534 |........... 142,534 ... 122,106 |.ccooiiiiiiinnnn O |0 [nn20,428 |0 fll020,428 0 [, 142,534 |....oooonnes (O O 0 . 12/25/2051 . [1.A FE ....

. 06/25/2036 . |3.B FM ....
. 10/25/2063 . |1.A FE ...
. 05/25/2036 . [1.A FM ....

..T4957E-AM-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 .......... |..cc... . 09/01/2023 . |Paydoun ...
..T4%68R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 T R . 09/25/2023 . | Paydoun ...
..759950-GY-8 | RAMC 2006-1 AF6  5.746% 05/25/36 ........cee. |.oe... . 09/01/2023 . [ Paydown
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..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 .. . 09/01/2023 . | Paydoun ... ... 10,679 ...10,679 ... 9,173 | ...1,506 |... 0 ..10,679 |.. . 01/25/2082 . [1.A FM ...
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .. . 09/01/2023 . | Paydoun ... ... 13,039 eeeeeeeee (355) ) 0 . 11/25/2035 . [1.E FM ....
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 03/25/2036 . [2.B FM ....
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/36 ......cccceun [oeenns . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2035 . (2.B FM ...
..76114A-AB-6 |RAST 2006-R2 A2  6.000% 04/25/36 ............. [....... . 09/01/2023 . | Paydoun ... . .0 . 0 .. ...200 |. 04/25/2036 . [1.A FM ....
..76174L-AA-1 |REYNOLDS GRP ISS/REYNOLD  4.000% 10/15/27 .. |....... . 09/13/2023 . | BARCLAYS .. PO e | 390,220 ... .. ... 703 ). .0 . 0 e .431,536 |.. ....... (41,316) |....... (41,316) 15,987 |. 10/15/2027 . [4.A FE ....
.. 785502-AJ-5 | SABINE PASS LIQUEFACTION  5.750% 05/15/24 .. |....... . 07/06/2023 . | Various .......cceeeeunnnnn Joovernnennnnnnnnnnns foeens 6,824,000 |........ 6,824,000 |........7,386,980 |........6,926,060 |...............0 |....... (46,001) [.ovvvvennnnns 0 [V R 6,879,969 |[...............0 |ooins (55,969) |....... (55,969) |........... 251,777 |. 05/15/2024 . |2.B FE ....
Santander Drive 20193 eivabl  2.680%
..80286H-AG-4 | 10/15/25 ...ooooeiiiiiiii [ . 08/15/2023 . |Paydoun ........oooeeeiiiins | | 1,276,357 |........ 1,276,357 |........1,201,514 |........ 1,280,669 |...............0 |......... (4,312) |.oooeeeeees 0 [V R 1,276,357 , . 10/15/2025 .
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 05/25/45 .......ccceun [oeeennn . 09/01/2023 . |Paydown .......cooeveeiiiins foeniiiniiiinis e 4,646 ... (64) ] .0 . 0 ...4,646 |.. . 05/25/2045 .
..81744Y-AG-1 | SEMT 2013-4 B2 ~ 3.438% 04/25/43 . 09/01/2023 . |Paydown 55,194 . 545 | 0 0| . 04/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 09/01/2023 . |Paydown 51,666 . 455 | 0 0| . 07/25/2043 .
..817450-CC-4 | SEMT 2015-1 B3 3.920% 01/25/45 . 09/01/2023 . |Paydown (492) |. 0 0| . 01/25/2045 .
..81745R-AG-5 | SEMT 2013-3 B1  3.530% 03/25/43 . . |- 09/01/2023 . | Paydown . (20) ] 0 0| . 03/25/2043 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 03/25/43 . veeee.. |- 0970172023 . | Paydown . (82) ] 0 0| . 03/25/2043 .
..81745X-CB-1 | SEMT 2017-4 B1  3.906% 07/25/47 ... [ I . 09/01/2023 . | Paydoun ... ... (3,679) | .0 . 0 . 07/25/2047 .
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2047 .
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2047 .
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 .........cccee [errennn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2048 .
..81746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .......ooeeee [eeennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2047 .
..81746W-CE-6 | SEMT 2018-CH3 BB 4.763% 08/25/48 .......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2048 .
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 ............ [....... . 09/01/2023 . | Paydoun ... .0 . .0 . . 03/25/2048 .

Sequoia Mortgage20219 2021-9 A1 2.500%

..81748C-AA-8 | 01/25/52 . |- 09/01/2023 . [Paydoun ... (347) . 01/25/2082 . [1.A ........

..81748K-AA-0 | SENT 2020-2 A1 3.500% 03/25/50 . 09/01/2023 . |Paydoun ... (552) . 03/25/2050 . [1.A ........
Sequoia Mortgage20201 2020-1 B3 3.853%

..81748M-CD-8 | 02/25/50 ... 09/01/2023 . | Paydoun .. 391 . 02/25/2050 . |1.A . .

..81748R-AB-3 | SENT 2020-4 A2 ~ 2.500% 11/25/50 . 09/01/2023 . |Paydoun ... . (1,749) |... . 11/25/2050 . [1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%

.B1748X-AD-6 | 07/25/51 ..veviieiiiiiiiiiececciiieece e [ eeeees . 09/01/2023 . |Paydoun ... . 10,677 |... . 07/25/2051 . [1.A ........

Sequoia Mortgag
..81749C-AD-1 | 02/25/52
..81761T-AA-3 | SERV 2020-1 A2l  2.841% 01/30/51 ..
..81761T-AC-9 | SERV 2020-1 A2I1 ~ 3.337% 01/30/51 .
. 81761T-AG-0 | SERV 2021-1 A211 ~ 3.113% 07/30/51 .
..817743-AA-5 | SPRO 2019-1A A2 3.882% 10/25/49
..817743-AA-5 | SPRO 2019-1A A2 3.882% 10/25/49

. 02/25/2052 . |1.A ........
. 01/30/2051 . |2.C FE ....
. 01/30/2051 . |2.C FE ....

0 . . 07/30/2051 . |2.C FE ....
. (30,246) |.... , . . 10/25/2049 . |2.C FE ....
. 10/25/2049 . |2.C FE ....

....... . 09/01/2023 . |Paydoun ...
....... . 07/30/2023 . | Paydown ...
....... . 07/30/2023 . |Paydoun ...
....... . 07/30/2023 . | Paydown ...
....... . 07/17/2023 . [ PRIVATE PLACEMENT .

....... . 07/25/2023 . | Paydown
INTL FCSTONE FINANCIAL

oo ocooo
oo ocooo

..817826-AB-6 | 7-ELEVEN INC ~ 0.800% 02/10/24 ........ceeeeee | vueennn . 07/10/2023 . [ INC 24,246,750 23,990,000 |.......24,391,647 |.... . 02/10/2024 . |2.B FE ....

..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 [ PUTTR . 09/01/2023 . |Paydoun ... e foeeen 14,200 290 | 13,977 |ooooennnnn 14,102 . . .0 .0 [ . 07/25/2043 . [1.A ........

..82652N-AB-4 | SRFC 2019-3A B 2.750% 08/20/36 .......cceeees | eeeennn . 09/20/2023 . [Paydoun ......cceveeiiiiiiis foeeeiiiieeeeees e 301,428 |...........301,428 |........... 301,372 |........... 301,383 [coeeeeinnes [ O 46 | 0 0 . 08/20/2036 . |1.F FE ....
Sierra Receivabl20231A ng Co 2023-1A B

..826943-AB-8 |5.830% 01/20/40 .....coceviiiiiiiiiiiiiieeeciens [ eeeeens . 09/20/2023 . |Paydoun ... . 1,035,878 ..1,035,658 |.... . 01/20/2040 . |1.F FE ....

..83546D-AG-3 | SONIC 2020-1A A2  3.845% 01/20/50 09/20/2023 . | Paydoun 15,375 15,385 |. . 0 .. . . 01/20/2050 . |2.B FE ....

..842587-CU-9 | SOUTHERN CO  2.950% 07/01/23 ..... 07/01/2023 . |Maturity . 7,000,000 ..6,938,540 |..eeoeiiiiiiinns .7,000,000 . 0 .. , . 07/01/2023 . |2.B FE ....

.270,654 . 0 .. , . 09/25/2037 . |1.A FE ...
. 03/15/2025 . |3.B FE ....
. 09/15/2023 . |2.B FE ....

..270,630 |
.0

..85022-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . - |- 09/25/2023 . [Paydown
..85172F-AM-1 | SPRINGLEAF FINANCE CORP  6.875% 03/16/25 ... |....... | 09/13/2023 . [UBS WARBURG .
..85207U-AF-2 | SPRINT CORP  7.875% 09/15/23 ......ccvvvvveeess | eveenns . 09/15/2023 . [Maturity ....

.. 270,654
.. 362,340
- 8,000,000

..270,641

o oo ooo
o oo ooo
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..86359A-K3-6 | SASC 2003-25XS A5  6.120% 08/25/33 ........... [......n . 07/17/2023 . | PRIVATE PLACEMENT . .. (7,327) ). 0 e (7,327) | 0 ..6,360 |.... 9,302 |. 08/25/2033 . |1.A FM ....
..86359A-K3-6 | SASC 2003-25XS A5  6.120% 08/26/33 ........... [....... . 09/01/2023 . |Paydoun .......ooovvveiinnns |oevnnninnninnnnnnnns Joeeenn 24,985 [ 24,985 [ 24,969 [oliiiinnnnnn 23,612 [0 1,473 |. 0 e 1,473 0 . 08/25/2033 . [1.A FM ....
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .........cccees [orennnn . 09/01/2023 . | Paydoun ... . . . .0 . . (902) )... 0 . .. . 11/25/2036 . [3.C FM ...
..872480-AE-8 |TIF 2021-1A A 1.650% 02/20/46 ............... [....... . 09/20/2023 . | Paydoun ... .........515,625 |... ..515,625 |... ..516,561 |...........515,672 |.... .0 . 0 e .515,625 |.. . 02/20/2046 . (1.F FE ....
..87303*-AA-9 | THL Credit  5.000% 12/03/24 ........oevvvvennnnn [eerenn . 08/31/2023 . | PRIVATE PLACEMENT ....... |oeeeeeeiiiiiiiinnnns |oeees 1,662,321 |........ 1,662,321 |........ 1,662,321 |........ 1,662,321 0 [V R 1,662,321 . 12/03/2024 . (1.E PL ....
TTAN 2021MHC 2021-MHC A 6.297%
..87303T-AA-5 |03/15/38 ooooeeieiiiiiiii [ . 09/15/2023 . |Paydoun ......cooooveiiiiins foneniinin e 163,201 |...........163,201 |[...........163,201 [........... 163,366 . 03/15/2038 . [1.A FE ....
..87342R-AH-7 |BELL 2021-1A A211 ~ 2.204% 08/25/51 .......... [....... . 08/25/2023 . | Paydoun ... ... 17,990 L 15,132 | . 08/25/2051 . (2.B FE ....
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .......evveueenn [errenn . 09/20/2023 . | Paydoun ... . 1,127,989 1,107,582 |.... . 09/20/2045 . [1.F FE ....
Redemption 100.0000
..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |....... . 08/01/2023 . . 210,000 |.... . 02/01/2030 . (2.B FE ....
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 .........ccevn [eeennn . 09/20/2023 . | Paydoun ... . 09/20/2045 . [1.F FE ....
..88315L-AJ-7 |TMCL 2020-3A A 2.110% 09/20/45 ........coevee [errennn . 09/20/2023 . | Paydoun ... . 09/20/2045 . [1.F FE ....
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ..........cco. [oeennnn . 09/20/2023 . | Paydoun ... . 02/20/2046 . [1.F FE ....
..88315L-AQ-1 |TMCL 2021-2A A 2.230% 04/20/46 .............. [....... . 09/20/2023 . | Paydoun ... . . .. . 04/20/2046 . (1.F FE ....
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 .........evvvn [oeeennn . 09/20/2023 . | Paydoun ... ..877,799 |.... .915,120 |.. . 08/20/2046 . [1.F FE .
..88579Y-BD-2 |3M CO.  4.000% 09/14/48 .........ccovvvvveennnnns [eenenn . 07/24/2023 . |Various ... .5,034,110 |.... .5,934,956 |.. . 09/14/2048 . [1.F FE .
..89169E-AA-7 | TPMT 2017-5 A1 6.034% 02/25/57 U [P . 09/25/2023 . | Paydoun ... ....6,945 ... ...6,933 |.. . 02/25/2057 . [1.A ........
Towd Point Mortg20221 t 2022-1 A1 3.750%
..89170V-AA-6 | 07/25/62 ... 09/01/2023 . |Paydoun ... .. 398,499 ..398,499 ..381,642 |. ..382,378 |. .398,499 . 07/25/2062 . [1.A .
..89171Y-AG-6 | TPMT 2015-2 1B3  3.627% 11/25/60 07/17/2023 . |PRIVATE PLACEMENT . .. 247,806 ..295,141 ..259,171 | ..263,101 .262,914 . 11/25/2060 . [1.A .
..89173F-AA-8 | TPMT 2017-1 A1 2.750% 10/25/56 . |- 09/01/2023 . | Paydoun ... ..6,416 .6,416 6,562 |. . 6,440 .6,416 . 10/25/2056 . 1.A .
PERFORMANCE
..89173F-AG-5 | TPMT 2017-1 B3 3.840% 10/25/56 ........evvvnr [oeeennn . 07/01/2023 . | CAPITAL wevvvvvvnnnnnnnnnnns Joeeeeeeeeeeeeeeeenes oo 7,537,500 |...... 10,000,000 |........ 7,537,500 [o.vvvvnnnnnnnnnnns (VO 0 | (VO 0 | (VO 0 fnns 7,537,500 . 10/25/2056 . [1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1
..B9177E-AA-7 |6.434% 10/25/48 ....ccoeeeeeeeeeeeee [ . 09/25/2023 . |Paydown ........oooeeiiiiins feniiiniiiins e 3,387 |oeeeriiinns 3,387 | 3,383 [ooiinnnnnn 3,386 |...ooeeeeenns [V FUSURRRRR 2 0 | 2 0 e 3,387 . 10/25/2048 . [1.A ........
..89180D-AA-4 | TPHT 2021-HET A1 0.918% 02/25/63 ............ [....... . 09/01/2023 . |Paydoun ......coooeveiiiiins foniiiniiii e 6,613 [.cceeneene 6,613 |l 6,613 |l 6,611 [oeeeeninnnnee [V 2 [ [V 2 [ [V 6,613 . 02/25/2063 . [1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%
.89181J-AA-0 |01/25/63 ..o [ . 09/01/2023 . |Paydoun ......cooeeveiiiiins |oeiiiiiini e, 331,447 |........... 331,447 |........... 315,982 [oeeveiiiiiiinnnes 0 [ [V R 15,466 |........eeeee. [V R 15,466 |.......eeeeeeee [V R 331,447 . 01/25/2063 . [1.A FE .
Tribute Rail LLC20221 2022-1 A 4.760%
.B9B0M-AA-7 | 05/17/52 oo [ . 09/17/2023 . | Paydoun ... ..680,210 .... 680,210 .. 680,073 |.... 680,210 |.. . 05/17/2052 .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......evvvvvvnns [eeeennn . 09/20/2023 . | Paydoun ... .. 361,250 361,183 |.... .361,250 |.. . 09/20/2045 .
..00276E-AC-1 |UBSCM 2017-C1 ASB  3.256% 06/15/50 .......... [.ceeenn . 09/01/2023 . | Paydoun ... ..647,707 .. 667,130 |.... ....(4,853) | 647,707 |.. . 06/15/2050 .
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 ......eev [.eeennn . 09/01/2023 . | Paydoun ... .. (7,151) ). .630,051 |.. . 05/15/2051 .
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 09/01/2023 . | Paydoun ... ....(2,432) | .210,647 |.. . 06/15/2051 .
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.689% 04/15/52 .. 09/01/2023 . |Paydown L (72,184) |0 [ (72,184) [ O 0 . 04/15/2062 .
..90353D-Ali-5 |UBSCM 2018-C12 ASB  4.195% 08/15/51 ......... . 09/01/2023 . | Paydoun ... .. 155,466 .155,466 |.. . 08/15/2051 .
Redemption 100.0000
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |....... . 08/25/2023 . | .uvvviiiriiiiiiiiiiiiiniiiinns e | 115,624 |........... 115,624 |........... 115,624 |........... 115,624 |............... [V (VR [V (VO [V R 115,624 . 08/25/2031 . [1.F FE .
..90931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... [....... . 07/07/2023 . | Various ......ceeevvviinnnn foereeeeneenniennnnns Joeeeenns 184,680 |.......... 184,680 |.......... 184,680 |.......... 184,680 [....ocvvvennns 0 | (VO 0 | (VO 0 eeeennn 184,680 . 07/07/2028 . [1.F FE .
Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 09/03/2023 . | .evvviiiiinninininininiinnines e [ 81,767 |............ 81,767 |............ 81,767 |ovvvvrrnnns 81,767 |ovevrrvrrnnnnns 0 | (VO 0 | (VO [ SRR 81,767 |ovvvvrvrnnnns (VO 0 | [V 3,066 |. 09/03/2026 . [1.F FE .
UNIVISION COMMUNICATIONS INC ~ 5.125%
..914906-AS-1 | 02/15/25 cceeeeieeeeeeeeeee [ . 07/21/2023 . | Various ......cceevvviiiinnn Joeveeeennninnnnnnnns Joeeens 4,372,760 |........ 4,462,000 |........ 4,406,225 |........ 4,444.377 ool 0 eeeeenn 4,573 |l 0 feeeennn 4,573 |l 0 fnns 4,448,950 |....oovvinnnnns 0 f...... (76,190) |....... (76,190) [vvvvvenns 185,223 |. 02/15/2025 . |4.A FE ....
VFI ABS LLC 20221A 2022-1A A 2.230%
..91824C-AA-4 |03/24/28 ..o [ . 09/24/2023 . |Paydown .........oooeeiiiins foeniiiiininn | 1,050,662 |........ 1,050,662 |........ 1,050,613 |........ 1,050,628 |............... 0 e L IO 0 e FC I IO 0 s 1,050,662 |............... (VO [V FUSURRRRRR [V 15,517 |. 03/24/2028 . [1.A FE ....
Verus Securitiza20225 st 2022-5 A1 3.800%
. 924921-AA-7 | 04/25/67 oovoveveeieeieiiiiiiiiiiieeieeeeeeeeeeeeeeees [ . 09/01/2023 . |Paydown ....ooeveeiiiiiiiies Joeeeiiiiiieieeeieees |eeeeees 433,156 |........... 433,156 |........... 423,883 |........... 425,462 |....ovvvvennns 0 e 7,69 ... [V PO 7,69 ... [V PO 433,156 |..vvvvvvnnnnnns [ 0l [ 11,232 |. 04/25/2067 . [1.A FE ....
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Verus Securitiza20235 st 2023-5 A1  6.476%
.. 924934-AA-0 | 06/25/68 .....eevvviiiiiiiiiiiiiiiiiiiiiiiiieeeieeeees [ . 09/01/2023 . |Paydoun .......cooovviiiiins |oeneniiiiiinins e, 490,275 |...........490,275 |...........490,267 |.................. {1 [V FUSURRRRR [ 0 | [ 0 s 490,275 |ovvvvvvinnnnnns (VO 0 . 06/25/2068 . [1.A FE ....
Verus Securitiza20223 st 2022-3 A1 4.130%
..92538U-AA-9 | 02/25/67 ... [ [P . 09/01/2023 . | Paydoun ... .. 829,965 .829,955 |.. . 02/25/2067 . (1.A FE ....
Verus Secur .
S O263B-AA-0 | 12/25/67 oo [ . 09/01/2023 . |Paydoun .......ccoevviiiiins |oeeiiiiiiiinis e, 233,204 [....000nnnn233,204 [0l 233,208 foiiiiiiiiiiinnn, (VO 0 | T 0 | T 0 s 233,204 |ooooiiiiiins (VO 0 . 12/25/2067 . [1.A FE ....
Verus Securitiza20232 st 2023-2 A1 6.193%
.. 92530D-AA-6 | 03/25/68 ....ooeiiiiiiiiiiie [ . 09/01/2023 . |Paydoun .......cooeveiiiiins |oeeeiiiiinines e 364,569 |...........364,569 |...........364,567 |.................. 0 0 0 s 364,569 [.....ouvvnnnns (VO 0 . 03/25/2068 . [1.A FE .
..02890F-AV-8 | WFRBS 2014-C20 ASB  3.638% 05/15/47 ......... [....... . 09/01/2023 . | Paydoun ... . 186,164 |.... .0 . 0 0 . 05/15/2047 . [1.A ........
..920227-2G-0 | WAMU 2003-85 1A4 ~ 5.500% 06/25/33 .......cccoe [oeeennn . 09/01/2023 . | Paydoun ... ... 3,972 ... .0 . 0 . 0 . 06/25/2033 . [1.A FM ....
..92037E-AG-9 |WFRBS 2013-C11 B 3.714% 03/15/45 ....ccccceet [ eennnn . 09/01/2023 . | Paydoun ... 01,532,521 |.... .0 . J | SRR 0 . 03/15/2045 . [1.A ........
..92938G-AE-8 | WFRBS 2013-C17 ASB  3.558% 12/15/46 ......... [....... . 08/01/2023 . | Paydoun ... ..221,750 |.... .0 . 0 0 . 12/15/2046 . [1.A ........
..92038J-AF-9 | WFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ [....... . 09/01/2023 . | Paydoun ... . ..326,769 |.... .0 . 0 0 . 03/15/2046 . [1.A ........
..92038V-AR-6 | WFRBS 2014-C19 ASB  3.618% 03/15/47 ......... [..eeenn . 09/01/2023 . | Paydoun ... ,245,987 1,247,517 |.... .0 . .0 . .0 . . 03/15/2047 . (1.A ........
WIF-RBS COMMERCIA2014C21 GE TRU 2014-C21 ASB
.. 92030F-AV-1 |3.393% 08/15/47 O ORI . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 9,921 ...10,020 |.... .0 . 0 0 . 08/15/2047 . [1.A ........
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 . 09/01/2023 . |Paydown 27,802 24,543 |. 0 0| 0| . 05/25/2036 . [1.A FM .
..93034F-EQ-1 | WMALT 2005-9 2A4 ~ 5.500% 11/25/35 . 09/01/2023 . |Paydown 18,203 18,848 |. 0 0| 0| . 11/25/2035 . [1.A FM .
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... . 09/01/2023 . |Paydown .5,838 |. 0 0| 0| . 07/25/2036 . [1.A FM .
..93035W-AD-6 | WIMALT MORTGAGE 2006-9 A3  4.296% 10/25/36 . . |- 09/01/2023 . | Paydown .6,945 |. 0 0| 0| . 10/25/2036 . [1.A FM .
..94946D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 weeee.. |- 09/15/2023 . | Paydown 0 0| 0| . 06/15/2038 . 1.F FE .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... [....... . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 06/25/2050 . [1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
.. 949798-AC-6 |2.500% 06/25/51 ...oovvvveeeeiiiiiiiiiieiis [ . 09/01/2023 . | Paydoun ... 608,258 585,369 |.... ....23,643 | .0 . 0 0 . 06/25/2051 . [1.A ........
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . U [N . 09/01/2023 . | Paydoun ... 409,033 406,477 |...........406,251 |.....oooeennnnn 0 fneeeeees 2,783 | .0 . 0 0 . 10/25/2034 . [1.A FM .
..94988Q-BC-4 | WFCM 2013-LC12 XA 0.000% 07/15/46 .......... [..eeenn . 07/01/2023 . | Paydoun ... 129,269 |.... ....(2,540) |. .0 . 0 0 . 07/15/2046 . [1.A FE .
..94989M-AF-6 | WFCM 2015-NXS2 ASB  3.461% 07/15/58 ......... [....... . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 07/15/2058 . [1.A ........

Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 94989N-BH-9 | 1.026% 09/15/58 .
..94989U-AS-0 | WIFMBS 2018-1 A17  3.500% 07/25/47 .
Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 10.951% 12/15/49 .....evvvviiiiiiiiiiieiiiiiieeees [ eeeees . 09/01/2023 . |Paydoun
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

. 09/15/2058 . [1.A FE ...
. 07/25/2047 . |1.A ........

....... . 09/01/2023 . | Paydown ...
....... . 09/01/2023 . |Paydoun ...

. 12/15/2049 . |1.A FE ...

..95001M-AH-3 | 1.091% 07/15/50 ....oovvvvimriiiriiiiiiiieieciins [ eeeees . 09/01/2023 . |Paydoun ... . 07/15/2050 .
..95001T-BH-7 |WFMBS 2019-1 B1 ~ 4.024% 11/25/48 .. 09/01/2023 . | Paydoun . 11/25/2048 .
..95002F-AA-2 | WIFMBS 2019-4 A1 3.500% 09/25/49 .. 09/01/2023 . | Paydoun K K . 09/25/2049 .
..950038-AA-0 | WIFMBS 2020-5 A1  2.500% 09/25/50 09/01/2023 . | Paydoun .. 106,895 ..106,895 ..110,152 |. ..109,932 |.. .106,895 . 09/25/2050 .
Wells Fargo Mort20221  ked Se 2022-
..95003H-AA-7 |2.500% 08/25/51 ......eeevieeeeeiiiieeeeeeiiiees | eeeeens . 09/01/2023 . [Paydoun .....cceveeeieiiiis foeeeiiiiiineeeis e 175,760 |.......... 175,760 |........... 172,410 |........... 172,429 0 foeeeene 175,760 |oooeeeenennnns (I IO [ OO [ P 2,919 |. 08/25/2051 . [1.A ........
Wells Fargo Comm2022C62 ortgag 2022-C62 XA
..95003M-BT-4 | 0.540% 04/15/55 ......oeveeeiiaiiiiiaeiiiiiiieeees [ aeeeens . 09/01/2023 . |Paydoun [ OO (I O (I IO [ OO [\ O 430 |. 04/15/2055 . |1.A FE ...
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 P . 09/01/2023 . |Paydoun ... .0 [ .0 [ . 03/25/2052 . |1.A ........
..95058X-AE-8 |VWEN 2018-1A A2I|  3.884% 03/15/48 ............ | .eeeeen . 09/15/2023 . |Paydoun ... .0 [ .0 [ . 03/15/2048 . |2.B FE ....
..95058X-AH-1 | WEN 2019-1A A2I1  4.080% 06/15/49 ............ | .eeeees . 09/15/2023 . |Paydoun ... .0 [ .0 [ . 06/15/2049 . |2.B FE ....
..95058X-AL-2 |VWEN 2021-1A A2I1  2.775% 06/15/51 .....ccuvvns | unennn . 09/15/2023 . |Paydoun ... .0 [ .0 [ . 06/15/2051 . |2.B FE ....
..95058X-AM-0 |WEN 2022-1A A2l ~ 4.236% 03/15/52 .....ccevvece | vunenn . 09/15/2023 . |Paydoun ... . . s .0 [ . . .0 . . 03/15/2052 . |2.B FE ....
..95058X-AP-3 | WEN 2022-1A A211 ~ 4.535% 03/15/52 .... [ U . 09/15/2023 . |Paydoun ... o foeeeen. 45,000 ... ...45,000 |... ...45,000 |............45,000 |.... .0 ..45,000 |.. 0 e . . 03/15/2052 . (2.B FE ....
..962178-AN-9 | TRI POINTE GROUP / HOMES  5.875% 06/15/24 .. |....... . 07/19/2023 . [Various ..........occceeens foeeiiiiiinneneiiiss foeens 1,813,455 |........ 1,818,000 |........ 1,776,190 |........ 1,805,174 |..oeeeeeee0 e 4,666 [oeeeeeenn0 il 4,666 [ooeeeenneeees 0 foc... 1,809,840 [.....ooeeeenn0 |oeeenneees 3,615 |.......... 3,615 |............ 64,085 |. 06/15/2024 . [3.C FE ...
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..96221T-AH-0 |WFRBS 2014-LC14 XA  1.393% 03/15/47 ......... [..cccen . 09/01/2023 . |Paydoun ......cooeeiiiiiiins foeiiiiiiii e [V [ R 212,308 [..eeveeeeee 35,042 [oeeiiiinnnnnne [V R (35,042) |.ocoeeeeneenns [V R (35,042) |-.coeeeenenns [V (VN O (VR [V R (VR 32,058 |. 03/15/2047 . |1.A FE ....
Winwater Mortgag20152 rust 2015-2 B4
..97652U-BH-2 |3.942% 02/20/45 ......eevriiiiiiiiiiiiiiininniinnnnns [ . 09/01/2023 . |Paydoun ......cooeeeiiiiiins foeeiiiinniis e, 39,851 |........... 39,851 [............ 39,004 |............ 39,059 [oevviiiinnnnee [ R L7 P [V R 472 P [V R 39,851 [ 0 [ [V R [V 974 |. 02/20/2045 . [1.C FE .
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 | 07/30/51 oevvvviiiiiiiiiiiiiiiiiiiicceeeeceecceeeeens [ . 07/30/2023 . |Paydoun .......ocoeeeiiiiins feniiiininnns e 138,560 |........... 138,560 |.......... 130,818 |........... 120,798 |oovvvviiiienns [V R 7,324 |l [V R 7,324 |l [V R 138,560 |..ooevveeeeennn0 v . 07/30/2051 . |2.B FE
Redemption 100.0000
..00908P-AA-5 | AIR CANADA 2017-1AA PTT ~ 3.300% 01/15/30 ... [A..... L 07/15/2023 . | evvvviinnniiinininiiiiinninns v | 102,400 |........... 102,400 |........... 102,400 |........... 102,400 [.oevvvvvennns [V (VR [V (VO [V R 102,400 |ooveeeeeeenin0 e . 01/15/2030 . [1.F FE .
..009090-AA-9 | ACACN 2015-1A PTT ~ 3.600% 03/15/27 .. . 09/15/2023 . .. 191,636 191,636 ... 178,701 |.......... 179,661 |.... 0 e 191,636 .. . 03/15/2027 . [1.F FE .
..06417M-C4-5 |BANK OF NOVA SCO  6.000% 08/08/23 . . 08/08/2023 . |Maturity . . 7,700,000 ..7,700,000 ..7,700,000 |. .7,700,000 |. 0| .7,700,000 . 08/08/2023 . [1.A FE .
..151350-AP-4 | CENOVUS ENERGY INC  5.250% 06/15/37 . voee. |- 09/20/2023 . | Cal | . 468,000 . 500,170 |. ..495,940 |. 0| (44,509) [. 06/15/2037 . |2.C FE
..775109-CB-5 |ROGERS COMMUNICATIONS  3.200% 03/15/27 ...... A..... . 07/27/2023 . | Tax Free Exchange ....... e [22....9,999,106 ). 10,000,000 9,998,952 |.... .0 . ...427,333 |. 03/15/2027 . [2.C FE .
Redemption 100.0000
. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 . D..... . 08/12/2023 . .. 16,938 , , e 14,415 .0 . ..16,938 |.. ..1,028 |. 02/12/2026 . [5.C FE .
..00037L-AG-5 |ABBSL 2021-2A C  7.670% 04/15/34 .. . 07/17/2023 . | PRIVATE PLACEMENT . . 300,000 . 300,000 |. . 300,000 |. 0| 300,000 . (15,612) |. (15,612) [.. .15,616 |. 04/15/2034 . [1.F FE .
..00037L-AJ-9 |ABBSL 2021-2A D 8.920% 04/15/34 .. . . 07/17/2023 . | PRIVATE PLACEMENT ....... |.... .. 300,000 ..-300,000 |.......... 300,000 |.... .0 . ..300,000 |.. . (28,457) |....... (28,457) .18,481 |. 04/15/2034 . [2.C FE ..
AB BSL CLO 3 Ltd20213A 2021-3A D 8.788%
..000370-AG-4 | 10/20/34 . 07/17/2023 . | PRIVATE PLACEMENT 300,000 .... 300,000 |.......... 300,000 |.... PR PO 1[0 L)V RN | B AN (13,077) |....... (13,077) ....18,050 |. 10/20/2034 . [2.C FE ..
..032523-AB-8 | ANADOLU EFES ~ 3.375% 06/29/28 . 07/11/2023 . |Various ........... 10,000,000 ..9,923,000 |. .9,038,004 |. 0| .9,043,407 (1,936,657) |... (1,936,657) |.. 181,031 |. 06/29/2028 . [3.A FE ..
..04002R-AG-5 |AREIT 2020-CRE4 C  8.537% 04/15/37 . 07/17/2023 . | PRIVATE PLACEMENT . L0 0| (8,311)|. . (8,311) .. . 04/15/2037 . [1.E FE ..
..04002R-AG-5 |AREIT 2020-CRE4 C  8.537% 04/15/37 .. . 09/15/2023 . | Paydown ... 15, ... 15, 0 s 0 , . K . 04/15/2087 . [1.E FE .
..04009G-AG-2 | ARES 2019-53A C  8.257% 04/24/31 .. . 07/17/2023 . | PRIVATE PLACEMENT . . 300 000 300 375 |...........300,288 |.... JUUL | FOR 300 255 |.. . 04/24/2031 . [1.F FE .
..054020-AA-4 |BDS 2020-FL5 A 6.592% 02/16/37 . 07/16/2023 . |Paydoun ............ 1,838,763 ..1,828,728 |. ..625,653 |. 0| 1,838,763 . 02/16/2037 . [1.A FE .
..05875J-AN-9 |BALLY 2019-1A BR  7.472% 07/15/32 . . 07/17/2023 . | PRIVATE PLACEMENT . . 408,000 . 408,000 |. . 408,000 |. 0| 408,000 , . . 07/15/2032 . [1.F FE .
..08182R-AE-3 |BSP 2019-19A C  8.172% 01/15/33 ... . 07/17/2023 . | PRIVATE PLACEMENT .. 600,000 .. 600,000 |.......... 600,000 |.... .0 . .. 600,000 |.....oeeeeeeenn 0 [oee (15,416) | (15,416) . 01/15/2083 . [1.F FE .
MORGAN STANLEY FIXED INC
..10554T-AE-5 |BRASKEM NETHERLANDS ~ 5.875% 01/31/50 ... D..... . 09/08/2023 . 404,000 403,49 |...........408,517 |.... 0 .403,515 |.. ...(110,009) . 01/31/2050 . [2.C FE .
.. 12549A-AV-2 | CIFC 2013-1A A1R2  6.602% 07/16/30 .. . 07/16/2023 . | Paydown , . 111,687 . 111,687 |. . 111,687 |. 0| 111,687 .0 . . 07/16/2030 . [1.A FE .
.. 12594K-AA-0 | CNH INDUSTRIAL NV 4.500% 08/15/23 . 08/15/2023 . |Maturity . .9 900,000 ..9,900,000 ..9,866,340 |. 0| .9,900,000 . 08/15/2023 . 2.B FE .
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 . 09/25/2023 . | Paydoun ... .. 212,500 212,500 212,482 |.... .0 . ...212,500 |.. . 09/25/2045 . [1.F FE ..
Deerpath Capital20231A 2023-1A C
..24460A-AG-5 |04/15/35 . 07/17/2023 . | PRIVATE PLACEMENT . ....268,439 |.......... 270,000 |.......... 270,000 |.... w0 |eeeeennn.. 270,000 .. . 04/15/2035 . [1.F FE ..
..24460R-AA-1 |DPATH 2020-1A A1  7.445% 04/17/32 . . 07/31/2023 . | Paydoun ... 20,000,000 .20,000,000 .20,000,000 |. 0| 20,000,000 . 04/17/2032 . [1.A FE ..
..24460R-AE-3 |DPATH 2020-1A B1  8.232% 04/17/32 . . 07/31/2023 . | Paydoun ... . 3,500,000 ..3,500,000 ..3,500,000 |. .3,500,000 |. 0| .3,500,000 . 04/17/2032 . [1.C FE ...
..26252E-AG-4 |DRSLF 2018-70A C  7.720% 01/16/32 . . . 07/17/2023 . | PRIVATE PLACEMENT . . 300,000 ..292,800 |. ..204,980 |. 0| .297,879 . 01/16/2032 . [1.F FE ..
..200824-AB-8 | EMBRAER NETHERLANDS FINA  5.400% 02/01/27 . . 08/10/2023 . | Call 98.6250 ..3,030,000 .. 3,004,425 |. .3,074,684 |. . (6,027) 0| .3,068,657 0] .0 . 02/01/2027 . 3.A FE ..
..30251G-BC-0 |FMGAU  4.375% 04/01/31 . 09/07/2023 . |RBC/DAIN ...oovvvvvvviiiies |eeeieiiieeeeenenees oo 8,262,500 ... 10,000,000 |........ 9,725,000 |.... 18,225 |0 s 9,762,969 |.. ... (1,500,469) |... (1,500,469) . 04/01/2031 . 3.A FE ..
..30251G-BD-8 |FMGAU  5.875% 04/15/30 ... . 09/08/2023 . |RBC/DAIN ..ooevvvvvviiiees Jveeeeiieeeinnennnns 000 7,310,000 | 8,000,000 |........ 8,000,000 |........8,000,000 [.....ccevvrnnnnO fooiiiianas0 ooeeeeiiiiennna 0 0 el 0 e, 8,000,000 |.. .....(690,000) |...... (690,000) ...426,917 |. 04/15/2030 . [3.A FE ..
..30251G-BE-6 |FMGAU  6.125% 04/15/32 ... . 09/08/2023 . |Various ... e fes [enll5,495,625 ... 6,000,000 |........ 6,000,000 |........6,000,000 |......ceevnennnO feuiiniincans0 ooeiiiiiiiiinns0 0 el 0 s 6,000,000 |..........e....0 [ (504,375) |...... (504,375) ...330,750 |. 04/15/2082 . [3.A FE ..
Redemption 100.0000
..315413-A*-5 |Ferrocarril PP 5.499% 09/15/37 .............. . 09/15/2023 . 822,500 822,500 |.... , .0 . w0 eeennn...822,500 .. .29,190 |. 09/15/2037 . [2.B IF ....
..31572U-AF-3 |FIBRIA OVERSEAS FINANCE ~ 5.500% 01/17/27 ... . 09/01/2023 . | Tax Free Exchange ..1,000,000 ..1,045,000 |. .1 023 016 |. 0 0| 1,019,422 .55,000 |. 01/17/2027 . [2.C FE ....
..31572U-AG-1 |FIBRIA OVERSEAS FINANCE ~ 4.000% 01/14/25 ... . 09/01/2023 . | Tax Free Exchange ..9,000,000 ..8,862,660 |. .8,956,428 |. 0 0| .8,070,222 360,000 |. 01/14/2025 . |2.C FE ....
..38174Y-AA-3 | GOCAP 2015-24A AR 7.231% 11/05/29 ........... . 08/05/2023 . | Paydown 169,331 169,331 |.... .0 . .0 . ...169,331 . 11/05/2029 . [1.A FE ....
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 6.495%
..40441L-AA-4 106/16/36 . 07/16/2023 . | Paydoun ... .. 1,256,791 , .0 . 0 0 . 06/16/2036 . [1.A FE ....
..42704R-AA-9 |HERA 2021-FL1 A 6.495% 02/18/38 .. . 09/16/2023 . | Paydoun ... .. 27,964 ...27,964 , K , K 0 0| .27, 0| . 02/18/2038 . [1.A FE ....
..46590X-AB-2 | JBS USA FOOD FINANCE ~ 5.500% 01/15/30 . . 08/22/2023 . | Tax Free Exchange ..2,400,000 ..2 448 000 |. . 2,437,517 |. (2,966) 0 0| 2 434,551 0| . 01/15/2030 . [2.C FE ....
..46590X-AH-9 | JBS USA FOOD FINANCE ~ 5.750% 04/01/33 .. . 08/22/2023 . | Tax Free Exchange ..3,000,000 ..2,934,990 |. .2,935,435 |. , K 0 0| .2,939,188 0| . 04/01/2033 . [2.C FE ....
..46590X-AJ-5 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . . 08/24/2023 . | Tax Free Exchange . 630,000 ..662,756 |. . (13 607) |. 0 0| 0 . 12/01/2052 . (2.C FE ....
..46590X-AX-4 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . . 08/25/2023 . |Various ... , ..230,000 , K 0 ... (105) | 0 0| , . (20,576) |. . 12/01/2052 . [2.C FE ....
..50247V-AA-7 |LYB INTL FINANCE BV ~ 4.000% 07/15/23 . 07/15/2023 . |Maturity . .4 000,000 ..4,000,000 ..3 979 200 |. 0 20,800 |. 0 0| .4, 000 000 0 . 07/15/2023 . 2.B FE ....
..55820Y-AD-9 | MDPK 2018-27A B 7.345% 04/20/30 .. . 07/17/2023 . | PRIVATE PLACEMENT . .. 358,371 ..375,000 ..361,125 |. ..365,406 |.. .. (33,586) |. 0 .0 | .331,820 . 04/20/2030 . [1.F FE ....
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..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 .............. [ . 09/01/2023 . |Paydoun ......oooeeeiiiiiins foeeiiiiniiis e 85,202 |........... 85,292 |.eeeveenns 87,491 |............ 86,908 |......oovvennnn [V R (1,616) [euvvvennnnnnnne [V R (1,616) [euvvvrnnnnnnnne [V R 85,202 [.ooeeiiiiinns 0 [ [V R [V 1,603 |. 11/25/2050 . [1.A ........
Palmer Square CL20214A 2021-4A D  8.520%
.B9702E-AG-0 | 10/15/34 .ooooiiiiiiiiii D..... . 07/17/2023 . | PRIVATE PLACEMENT ....... |oeeeveiiiiiiiiiinnns oo 287,929 |.......... 300,000 |.......... 300,000 |.......... 300,000 |ooeeeieieennns [V (VR [V (VO [V R 300,000 |..ooeveeennnns 0 f...... (12,071) |....... (12,071) |eeevveeenns 17,560 . 10/15/2034 . |2.C FE ....
Park Avenue Inst20192A | Advi 2019-2A CR
..70018A-AQ-3 |9.088% 10/15/34 D..... . 07/17/2023 . | PRIVATE PLACEMENT ....... .. 207,578 ..330,000 |.... ....330,000 |.ooeeeeeennnnnl0 o (32,423) | (32,423) . 10/15/2034 . [2.C FE .
..826200-AD-9 | SIEMENS FINANCING  6.125% 08/17/26 .. D..... . 09/06/2023 . | Various . . 5,115,850 25,009,796 |.oevvvvvevennnn0 fevennnnn (1,570) founnennnnnnnnn 0 e (1,6570) |0 5,008,226 |oveeeeeeeennnnn 0 fonnnnl 107,624 . 107,624 . 08/17/2026 . [1.E FE ..

Rederption 1000000
| 01/31/2049 .
" 10/20/2030 .

... 40,700 2.A
1.A
. 03/15/2038 . [1.A
1.6
3.A

.. 242,160

..870674-AA-6 | SWEIHAN PV POWER CO PJSC ~ 3.625% 01/31/49 .. [D..... . 07/31/2023 .
..87244C-AJ-5 | CHWNL 2016-1A AR 7.143% 10/20/30 ... ... |D..... |- 07/20/2023 . | Paydoun
..87276W-AA-1 | TRTX 2021-FL4 A 6.647% 03/15/38 .. . 08/15/2023 . | Paydown

coco

..A3158#-AH-2 |HOFER FIN SVCS PP 3.790% 09/26/23 ........... . 09/26/2023 . (Maturity . O «o [-+.... 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ . .. .0 0 o0 0 6,000,000 .. . 09/26/2023 .
..PPG633-78-4 | PaCu PRIVATE PLACEMENT  8.210% 03/15/41 .... . 09/01/2023 . [Tax Free Exchange ....... [ooccooviiiineeinns fonns 16,000,000 |...... 16,000,000 |...... 16,000,000 f....oeveereeeenn O o0 e 0 o0 0 o0 16,000,000 . 03/15/2041 . [3AZ .....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 396,448,864 410,799,993 409,595,397 319,393,746 0 872,720 6,114 407,371,068 0 | (10,265,605)| (10,265,605) XXX XXX
..020002-BB-6 | ALLSTATE CORPORATION ~ 3.291% 08/15/53 ....... | .eeeeen . 07/25/2023 . | Various .... 882,000 .812,123 |.. 62,721 . 62,721 . 08/15/2053 . |2.B FE ....
..21869M-AA-5 | CORESTATES CAPTL |11 6.196% 02/15/27 ....... . |- 09/25/2023 . [ SEAPORT GROUP LLC ....... ..89,824 |.. .. (172) . 02/15/2027 . |2.B FE ....
..320808-AD-0 | FIRST MARYLAND CAPITAL ~ 6.545% 01/15/27 .... . 07/17/2023 . [PRIVATE PLACEMENT ....... .307,216 |.. (33,186) . 01/15/2027 . |2.A FE ....

..744320-BJ-0 | PRUDENTIAL FINANCIAL ~ 5.125% 03/01/52 . 08/02/2023 . |Various ... 306,000 (26,733) |.. . 03/01/2052 . |2.B FE ....

¢c's04

o|lo o o o oo

..976657-AH-9 | WISCONSIN ENERGY CORP  7.739% 05/15/67 ... . 09/07/2023 . [Various ... ..30,289 |. .2,382 . 05/15/2067 . [2.B FE ....

1309999999. Subtotal - Bonds - Hybrid Securities 1,545,452 5,012 XXX XXX
WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE| | Redempt ion 100.0000

..95765P-A%-0 | RV 01/06/33 L 00/26/2023 . [ 1voiiiiieieieieiieisees foreesenesieeiees o 15,000,000 |....... 15,000,000 [....... 15,000,000 |vevvvvennnnne [\ [ P (L [ P (L 0 | 15,000,000 [.voveeneeen. (L [ P (L 0 ].01/06/2033 . [1.0Z .....

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 15,000,000 15,000,000 15,000,000 0 0 0 0 0 0 15,000,000 0 0 0 0 XXX XXX
ARDENT HEALTH PARTNERS TL B 1L Redenption 100.0000

L 00130M-AJ-3 | 08/24/28 ..evveneiiieieieieieieesesesieieiens | oo L 07/01/2023 . [ ceveeereeeeieieieeceeenns e [ 1,668 [orenenne 1,668 | 1,659 [oveverenrnnne 1,660 [orvveverernne (L1 U LA T (L1 PO LA P [ 1,668 [ovvinen (L1 FU (| AR (L1 F 70 | 08/24/2028 . |4.B FE ...
CULLIGAN WATER TECHNOLOGIES TL B 1L Redenption 100.0000

1 001320-AG-9 | 07/31/28 v sesieieieiens | oo L 07/01/2023 . [ ceveeeeeeeeieieieeceennns e [ 5,156 [oovererernne 5,456 [oerrnnne 5,015 |orrrennee. L2 (L P L7 (L L7 [ 5,156 [coveverrenne (L FU (| AR (L1 F 248 |.07/31/2028 . [4.C FE ...
AIR MEDICAL GROUP HOLDINGS INC TL B 1L Redemption 100.0000

..001690-AF-6 | 10/02/25 ....evvveneiiieieieieieee s | oo . 07/01/2023 . | .. .37 .37 . 10/02/2025 . |5.B FE ...

..00213N-AM-4 | APX GROUP INC 07/10/28 evvveeeeeeiis | e L 07/01/2023 . [ e [ e 5,000 friiienn. 5,000 . 07/10/2028 . |3.B FE ....

Redemption 100.0000

..00687M-AC-5 | ADIENT US LLC TL B 1L 04/10/28 .v. | envee . 07/01/2023 . (2,221 | (2,221) |... . 04/10/2028 . [3.C FE ...

..01021A-AC-4 |AL N6PL TL B 1L [(VVARY: R PO . 07/01/2023 . [BARCLAYS .. e ..... 400,000 . 04/13/2028 . [4.A FE ...
ALLIANCE LAUNDRY SYSTENS TL B 1L Redempt ion 100.0000

L01862L-AN-8 | 10/08/27 ... | e L 00/13/2023 . [ 1evvieieieeeieieiieieeies oo [ 2,321 | 2,31 | 2,154 |.vveee 2,192 [ooverererane [ LE N [ LE N [ 2,321 | (U 0 . 10/08/2027 . [4.B FE ...
ALLIED UNIVERSAL HOLDCO LLC TI B 1L Redempt ion 100.0000

O1957T-AH-0 | 05/12/28 oo | oo L 00/20/2023 . [ 1evveveieieieieieeeesiees foeeeen e [ 7,500 |overernene. 7,500 [ooerrennnne 7,454 [vovene 7,459 [oovvirevnne (U P L (U1 L [ 7,500 |ovverereieanne (U [ P (U O 498 |. 05/12/2028 . |4.C FE ...
BROOKS AUTOMATION INC TL 1L 02/01/29 Redenption 100.0000

102000C-AE-0 | 1overerriirieieieieiee e | e . 07/01/2023 . | .. . 02/01/2029 . [4.B FE ...

..03834X-Al-5 |UNITED PACIFIC TL B 1L 11/16/26 ... | ... . 07/01/2023 . . 11/16/2026 . [4.B FE ...
ARAMARK SERVICES INC TL 1L 03/11/25

L 038520-AL5 | | e L 07/01/2023 . [Various ...oveveveeeveveres foreereeenereienees foeeeeeieieienenns 0 foorerrreeeenas (U A (N (U [ P (U [ PO (U (U1 0 fooreerrnn (U [ P (U 19,306 |. 03/11/2025 . |3.B FE ...
ARAMARK SERVICES INC TL B6 1L

.038520-AT-8 | 06/22/30 ...vovveeereeerererereeeeneneseneienens | oo L 07/01/2023 . [Various ....ceveeevevevs oereeeeeeeeeieienes [eeeens 614,312 |ooueen.. 614,455 |.......... 614,312 |orovrererernnn (U [ P (U [ U (U [ 614,312 [covovrreenn (U [ P (U1 0 |. 06/22/2030 . [3.B FE ...
ARAMARK SERVICES INC TL B6 1L Redenpt ion 100.0000

.038520-AT-8 | 06/22/30 ...v.vveererererererereecnneneeeneienens | oo L 00/20/2023 . [ 1evveieieieieieieeeeieinies e [ 1,536 oo 1,536 [ooverernne 1,536 [overeerrrnanens (U [ P (U [ PO (U [ 1,536 |ovvererenennns (U [ P (U1 33 |. 06/22/2030 . [4.C FE ...

..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 .... |....... 0773172028 | .vviiieeiiiiiiiieeiieiiies e [ 6,561 |............ 6,561 ..o 6,281 | 6,287 |..oooennneen 0 foreeennn. 264 |eeeennnn. 0 [ 264 |eeennnnn. 0 [ 6,561 |...ooeunnee 0 loeeeeiee 0 [, 0 |oeeeeiiee 315 |. 12/06/2027 .4.B FE ....
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..04287K-AB-7 | ARCONIC INC TL B 1L 08/19/30 ..t | wrvnnns . 07/28/2023 . | WELLS FARGO BK ......oooos |oeveeiiiiiiiiiiieins | 199,480 |.......... 200,000 |.......... 198,000 [..eovvvvvvvennnnns 0 [ [ R (4] S [ R (4] S [V R 197,979 oot [V R 1,501 |.......... 1,501 [ 0 . 08/19/2030 . |4.A FE ....
Redemption 100.0000
..04649V-AY-6 | ASURION LLC TI B9 1L 07/31/727 ... |.oons L 07/01/2023 . | evvvvviiiiininninniiniininnns e o 2,506 [oeeeeiiiennns 2,506 |t 2,466 |............. 2,478 o [V FC ) IO [V FC N IO [V 2,506 |..oooiiiiinnns (VR [V R [V 102 |. 07/31/2027 . |4.A FE ....
Redemption 100.0000
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 ... | .ceueeee L 07/01/2023 . | evvvviininniiinnnniiniiiiinns e e 84 | 84 |, - 80 [oeeeeiinnnnnne [V (VR [V (VO [ 84 | (VR [V R [0 43 |. 02/15/2029 . [4.B FE ....
Atlantic Sthrn Pavg & Sealcoat Term Loan Redempt ion 100.0000
..04888*-AA-7 109/10/26 ......oevvviiiiiiiiiiiiiiiiiiiieeiiieeeeeees [ . 09/29/2023 . | .vvvviririniniinniiiniiiniinns e | 166,622 |........... 166,622 |........... 166,622 |...oovvveeiennnns 0 [ [V (VR [V (VO [V R 166,622 |............... (VR [V R [V 4,511 |. 09/10/2026 . [5.B Gl ....
Atlantic Sthrn Pavg & Sealcoat Revolver Loan Redempt ion 100.0000
..04888%-AB-5 109/10/26 .......ccvvvviiiiiiiiiiiiiiiiiiiiiiiieieeeens [ L 07/12/2023 . | evvvviiiiiiiiininiiniiinninns e o 205,790 |........... 205,790 [........... 295,790 [oeeeeniiinnnnnnee 0 [ [V (VR [V (VO [V R 205,790 [o.evvverennnnns 0 [ [V R [V 3,540 |. 09/10/2026 . |5.B Gl ....
AVANTOR FUNDING INC TL B5 1L Redemption 100.0000
..05350N-AL-8 | 08/01/29 ....oevvviiiiiiiiiiiiiiiiiiiiiiiiiicicieeeens [ L 07/3172023 . | evvvviiiniiniiiiiniiininiinns e o 118,491 |[........... 118,491 |........... 118,343 |.......... 118,065 [....covvveenns [ R 426 |oeeeiiiiiiies [V R 426 |oveiiiiiiiees [V R 118,491 |t 0 [ [V R [V 4,686 |. 08/01/2029 . [3.A FE ....
AVIS BUDGET CAR RENTAL TL B 1L Redemption 100.0000
..05377J-AR-3 | 08/06/27 ....evvvvvrrnrnrnninirniiiiiiinieniiininnnans [ eeeeen L 07/01/2023 . | evvvviviniiinnninininiiininns e o 3,836 [oeeeiiiinns 3.8% ..ot 3,769 |...ooeeenns 3,775 |ooeeeeiieiins [V R 61 |l [V 61 |l [V 3,836 |.oooeiieinnn (VR [V R [V 129 |. 08/06/2027 . |3.A FE ....
BCP RENAISSANCE PARENT TL B3 1L Redemption 100.0000
.. 08549P-AC-5 |06/19/28 ..coooveeiiiiiiiiiiiii [ . 09/25/2023 . | uvvvvirirnnniniiniiiiiiiiiins | e 1,207,628 |l 1,207,628 |........ 1,207,628 |........ 1,207,628 |.....ovvnnnnnee [V (VR [V (VO [V R 1,207,628 |...coeeennnnns (VR [V R (VR 80,387 |. 05/19/2028 . (4.B FE ....

BOXER PARENT CO INC TL B 1L 10/02/25

(059BBH-AE=T | cvevevereererieieeeiee et [ e . 08/10/2023 . |CITIBANK .... . 10/02/2025 . |4.C FE ....
Redemption .
..09238F-AK-7 | BHN MERGER SUB INC TI 1L 06/16/25 . |....... L 07/01/2023 . [ eevvveeireerenieieinenines |oerieerieeieees [oeeieeens 2,500 [overrinnne 2,500 |oerernnne 2,514 e 2,505 |overereinns (| A ()] (| A ()] (] P 2,500 |oeeveierenns (L1 I [(J A (L 112 |. 06/16/2025 . |4.B FE ...
Redemption 100.0000
..003537-AG-5 |BLERIOT US Bidco TL B 1L 10/30/26 . |....... L 07/01/2023 . | v [ [ (X VI 630 |erererrreannne 630 [covrrreriinnne 630 [covrrerrenrnnn [(J A (L1 P [(J A (L1 P (] A [-XIV I (L1 I [(J A (L1 P 28 | 10/30/2026 . |4.B FE ...
BROWN GROUP HOLDING LLC TL B2 1L Redenpt ion 100.0000
L 11565H-AD-8 | 07/03/29 .veverenereeesienesiereseeeeseeeeeeeens | eevenes L 00/29/2023 . [ .evviveririerinieieineinen | [ 3,986 [ooeeeinnne 3,986 |errrnene 3,902 |oerrnnne 2,667 [coveriiannnes (| A X3 A (| A 83 [ooerreiennnn (] P 3,986 |ooeeverierannns (L1 P [(J A (L1 308 |. 07/03/2029 . [4.B FE ...
CHG HEALTHCARE SERVICES INC TL 1L Redenpt ion 100.0000
L A2B4TH-AT-0 [ 09/29/28 .o sieeees [ e L 07/01/2023 . [ eevveeeeeeienieieineiines |oerieenieeieees e 5,000 [oorrrennn 5,000 |erernene 5,000 [oovoerennne 5,007 [ooeerriennnnns (| A (1) — (| A (1) — (] P 5,000 [oerireennne (L1 I [(J A (L 203 |. 09/29/2028 . [4.B FE ...
Redemption 100.0000
.. 12546F-AF-9 | CHG PPC PARENT LLC TL 1L 12/08/28 . | .eenee L 07/01/2023 . [ eevvveeereerinieieineines |oerieenieeieees e 2,530 |ereiennne 2,539 |ororreenne 2,491 e 1,262 [oveerrennne (| A 1 A (| A 48 | (] P 2,539 |oerrieeins (L1 I [(J A (L1 P 9 | 12/08/2028 . |4.B FE ...
CHARLOTTE BUYER INC TL B 1L 02/11/28 Redenpt i on 100..0000
A2BB8Y-ADB | cvereerenieienieiee e [ e L 07/01/2023 . [ eevvvevieeeiieierinienines |oerieerieeieees [eeeieieens 3,500 [ooeererinnne 3,500 |oerernnne 3,330 |oerinene 3,338 |eerereinne (| L1720 R (] L1720 I (] P 3,500 |eveveierenns (L1 I [ A (L 176 | 02/11/2028 . |4.B FE ...
CAESARS ENTERTAIN INC TL B 1L Redenpt ion 100.0000
L A2768E-AG-1 [ 03/01/30 .vvreveriiereieieieiee e eieees [ e L 00/29/2023 . [ 1euvivenieieiiieiineeeee [ [ 750 |oveerriennn 750 |oeveeereeienne ZE N [\ P [(J A LI IO [(J A LI IO (] A 750 [ovveerrennne (L1 I [ A (L1 P 41 . 03/01/2030 . |4.A FE ...
Redemption 100.0000
.. 14445B-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 ... |.eeeene L 00/29/2023 . [ .evveveiieierinieieineinen | [ 2,545 |erinene 2,505 |orveeennne 2,506 [covevrieriinns [\ P (| A KT A (| A 39 [ (] P 2,545 |oveiiieieinne (L1 I [(J A (L1 P 40 | 09/20/2028 . |4.A FE ...
Redemption 100.0000
.. 17026Y-AH-2 | CHOBANI LLC TL B 1L 10/20/27 v [ e L 07/01/2023 . [ eevvveeirierieieieineines |oerieesieeieees [ 5,038 [ooevrrirnne 5,08 |evrerennne 4,869 [.oovenenene 4,882 [ooeeriennnn (| 156 [oeveerreenne (] 156 [oeveerreenne (] P 0% A (L1 I [ A (L 212 |. 10/20/2027 . [4.C FE ...
Redemption 100.0000
.. 172442-AT-2 | CINEMARK USA INC TL B 1L 05/18/30 . . 07/01/2023 . | .. o | ..3,750 .3,750 |. . 05/18/2030 . |3.B FE ...
..22207E-BG-8 |COTY INC TI B 1L 04/07/25 ..o . 07/26/2023 . | Various . 2,011,823 .2,011,823 |.. . 04/07/2025 . |3.B FE ...
DXP ENTERPRISES INC TL B 1L 12/23/27 Redenmpt ion 0.0000
1 233380-AP=1 | ettt | e . 07/01/2023 . .. . 12/23/2027 . |4.B FE ...
..23918V-AY-0 |DAVITA INC TL B 1L 08/12/26 vcvvvs | e . 09/13/2023 . | Various ... . 1,977,406 1,971,654 |.. . 08/12/2026 . |3.A FE ...
DEL MONTE FOODS (Blue Merger) TL B 1L Redempt ion 100.0000
L 28524T-AJ-5 [ 05/16/29 1. seeeeeeeeeeiens [ e L 07/31/2023 . [ eeveveeieieinieieineinen |oerieenieeieses e 4115 [ 415 e 4,008 [ooecvrennene 1,876 |oeeereinnne (| L[V 3 A (] L[V 3 A (] P 4115 | (L1 I [ A (L 209 |. 05/16/2029 . [4.C FE ...
DERMATOLOGY INTERMEDIATE TL DD 1L Redempt ion 100.0000
L 20982L-AD-T |03/28/29 ..ot [ e . 07/01/2023 . | .. . 03/24/2029 . |4.B FE ...
L 254B0H-AB-8 | ..ottt | eerenes L 07/01/2028 . | .ovvieiiieiieiisinnes |ooneieieieieiennns |oeneennn 45,000 [oiiiiti.d5,000 oo 84,746 | 84,780 |0 o, 220 [ooiiiiinns [\ A 220 [ [\ A 45,000 |.oovovennnene U PP [(J A L PP 2,222 |. 08/02/2027 . |3.B FE ...
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EMERALD DEBT MERGER TL B 1L 05/31/30)
L 2BBTN-AC-3 [ e | s . 07/01/2023 . |RBC/DAIN evvvvniiiiiiiins Joevvniiniieciiiins i 3,257 | 7,431 oo 3,267 [ovnniiiiiiinnnns (VO 0 | (VO 0 | (VO 0 s 3,257 [ovvvrnniniinns (VO 0 | [V 0 . 05/31/2030 . |3.C FE ....
Redemption 100.0000
..269288-AJ-8 |EW SCRIPPS CO TL B 1L 10/02/24 ..... |....... L 07/3172023 . | evveeiiininiiiiiininiiiininns e e 942,500 |........... 942,500 f[....eeeee. 939,578 |........... 941,420 [oeevnnnnnnnnnn 0 eeeenn 1,080 [.eennnnnnnne 0 feeeennn 1,080 [.eennnnnnnnne 0 s 942,500 [...ovvvvvnnnns (VO 0 | (VO 38,320 |. 10/02/2024 . |3.B FE ....
Redemption 100.0000
..26928B-AL-3 |EW SCRIPPS CO TL B1 1L 05/01/26 ... [....... . 07/01/2023 . | .. e e [ 1,244 |oeeeennnnns 1,244 |............. 1,244 |............. 1,244 |l [V FUSURRRRR (VO 0 | (VN 0 e 1,284 |ooooeeiiiinis (VO 0 | [V 46 . 05/01/2026 . |3.B FE ....
Emerald Azeala Topco TL B 1L Redemption 100.0000
. 20102T-AB-8 |07/24/26 .cooovvveeeeeeeeeeei [ . 07/01/2023 . | evvveiinniiniiinniiiiiiiniens e e 2,500 [oeeeiiinnnns 2,500 |.ooooeeens 2,496 |..ccnnnnnn 2,497 [ [V FUSURRRRR I 0 | I 0 e 2,500 |ooeiiiininnns (VO 0 | [V 105 . 07/24/2026 . |4.C FE ....
Redemption 100.0000
..204520-AA-8 |Equine Network Term Loan 05/22/28 . |....... . 09/29/2023 . | .evviiiiniiiniiiininiiiininnns e | 23,370 |.ooeeenns 23,370 [oounnnnnne AT T(V R {1 [V FUSURRRRR (VO 0 | (VN [ SRR 23,370 [oeiiiiiiinnns (VO 0 | [V 772 |. 06/22/2028 . [5.B GI ....
ERESEARCH TECHNOLOGY INC TL B 1L
L 20481P-AH-4 | 02/04/27 oo [ . 08/08/2023 . | GOLDMAN SACHS ... . 02/04/2027 . (4.C FE ....
Redemption
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |....... B P L. < N . 08/03/2028 . [3.A FE ....
GIP 1 BLUE HOLDING INC TL B 1L
.. 31575A-AB-3 |09/29/28 ...cooiiiiiii [ . 09/28/2023 . . 09/29/2028 . (3.C FE ....
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e oo . 08/07/2023 . | CITIBANK . . 02/18/2027 . [4.C FE ....
Redemption
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e oo . 07/01/2023 . . 02/18/2027 . [4.C FE ....
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 .. 07/01/2023 . [ GOLDMAN SACHS . . 100,000 . 07/01/2030 . 3.B FE ....
Redemption
.. 37252K-AS-1 | GEO GROUP INC/THE TL 2 1L 03/23/21 |....... TR P O [ 1 N 198,402 |........... 192,123 |l {1 0 eeeenn 6,279 ...l 0 feeeennn 6,279 |l 0 s 198,402 |............... (VO 0 | [V 8,753 |. 03/23/2027 . 4.B FE ....
GRAHAM PACKAGING/GPC CAP TL 1L
.. 3B469E-AD-5 | 08/04/27 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeiens [ TR P O [0 ) I NN (2,420) [oevvvnnnnnnn (2,420) [.eevvnnnnnnn (2,420) [cevvnnnnnnnnnns 0 | (VO 0 | (VO [ SRR (2,420) |-oeeeeeeennnn (VO 0 | [V 0 |. 08/04/2027 .|4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
B e P [P . 09/29/2023 . | .. ....9,987 59,982 i 9,054 | .9,987 |.. . 12/01/2028 . (3.B FE ....
..39843G-AJ-2 |GRIFFON CORP TL B 1L 01/24/29 ...... [....... . 09/29/2023 . | .eevviiiniiiiiiiiiiiiiiiniiies e e 145000 | 14,5000 | 14,464 | 14,469 [l 0 3T 0 3T 0 [ 14,500 [ O e 0 0 . 01/24/2029 . (3.B FE ....
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 ... | ....... . 07/28/2023 . . 07/27/2028 . [4.A FE ....
HARBOR FREIGHT TOOLS TL B 1L
B o L A I 0 U [P . 07/31/2023 . . 10/19/2027 . (4.B FE ....
..42236W-AV-9 |Heartland Dental TL B 1L 04/30/28 . |....... . 07/01/2023 . | CITIBANK . . 04/30/2028 . 4.C FE ....
HORIZON THERAPEUTICS USA TL B 1L Redemption
.. 44055U-AD-7 | 03/15/28 .cooeiiiiiiiii [ . 07/01/2023 . | evvvviiiiniiiinnnininiiiinins e o [V [V [V 0 [ [V (VR [V (VO [V (VN O (VR [V R [V 109 . 03/15/2028 . |3.A FE ....
Redemption 100.0000
..44108H-AJ-0 | HOSTESS BRANDS LLC TL 1L 08/04/25 . . 07/01/2023 . | .. .. 151,792 161,792 ... . 08/04/2025 . [4.A FE ....
..44108H-AJ-0 | HOSTESS BRANDS LLC TL 1L 08/04/25 . . 07/01/2023 . | Tax Free Exchange .. . 1,565,197 1,565,197 |.... . 08/04/2025 . [4.A FE ....
HUB INTERNATIONAL LTD TL B 1L Redemption 100.0000
CA3RE-AV-8 | 11/10/29 s [ L 07/01/2023 . | evvvviiinniniiniiiiiiiiininns e e 1,250 [ooiiinnnnn 1,260 foniinnnnnnnn 1,200 o, 1,200 . 11/10/2029 . (4.B FE ....
Redemption 100.0000
.. 44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |....... . 09/29/2023 . | evvriiinininiinrniiniiininnns e [ 5,076 |.............5,076 |.............5,083 ...t 0 . 01/08/2029 . (3.C FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption 100.0000
CAA932E-AD-2 [ e | s L 07/01/72023 . | eeveneeeieiiieeeeeeieiieeees i e 8,82 [............8,822 [.............8,801 [............. 8,804 . 05/26/2028 . (4.B FE ....
Redemption 100.0000
..452488-A*-3 | IBML Term Loan 06/30/28 ....ooeeeeeees oo . 09/29/2023 . | evvviiiiiiniiinininiiiininnns e e 28,500 [oeuveennnes 28,500 [.cunnnen 28,500 |..ooeiiiiiennnns (VO 0 | (VO [V TR (VN [ TR 28,500 |ooeiiiiinnnns (VO [V FUSUTRRRRRN [V 891 |. 06/30/2028 . [5.B GI ....
Redemption 100.0000
..45258F-AB-6 | INGRAM MICRO INC TL B 1L 06/30/28 . |....... . 07/01/2023 .| vvvveeeeiiiiiiiiiiiiiiiiiiins Joeiiiiiiiieeeieieees e 333,250 |........... 333,250 |........... 328,460 |........... 329,115 [nnnnnnnnns [V PO 4135 | [V PO 4135 | [V PO 333,250 |..vvvvvrrnnnnns [ 0l [ 20,270 |. 06/30/2028 . |3.C FE ....
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INSTANT BRANDS HOLDING TL 1L
.. 45783D-AB-5 |04/12/28 .ooooiiiiii [ . 07/01/2023 . | JEFFERIES & CO wuvvvvvvnnn Joeveeeeieiieiieennns | 831 |, [V [V {1 0 s (198) [cvvvvennnnnnnns 0 s (198) [cuvvvnnnnnnnnne [V TR (198) [vvvvvvvvnnnnns [ 1,028 |.......... 1,028 |o.oeennnneee 31,938 |. 04/12/2028 . |5.C FE ....
Redemption 100.0000
..46284N-A0-2 | IRON MOUNTAIN INC TL B 1L 01/02/26 |....... . 07/01/2023 . . 01/02/2026 . (3.C FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 07/01/2023 . . 06/27/2025 . [5.A FE ....
IVANT| SOFTWARE INC TL B 1L 12/10/27,
L AB5BIDAG | vt [ e . 07/01/2023 . . 12/10/2027 . |4.B FE ...
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 ....vvnnn | ennnnne . 07/05/2023 . | .. . 02/08/2028 . [4.C FE ....
JANE STREET GROUP LLC TL B 1L
L 47077D-AG-5 |01/26/28 ....covvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiieiens [ B U F 3,750 [eevevrernnns 3,750 |oeeieeeins 3,745 [oeeennnnnnn, 3747 |l 0 | I 0 | I 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 143 |. 01/26/2028 . |3.B FE ....
JAZZ ACQUISITION INC TL 1L 06/19/26 Redemption 100.0000
CAT2HAD-AK-0 [ e | s . 08/04/2023 . | .evuniiiiiiiiiieieeiiiineees i e 989,744 |........... 989,744 |........... 956,039 [........... 959,652 |....ovvvrrnnns 0 s 30,091 |oevvviviinnnns 0 s 30,091 |oevvevvinnnnns 0 s 989,744 |..ovvvvvinnnnns (VO 0 | (VO 53,089 |. 06/19/2026 . |4.C FE ....
Redemption 100.0000
..475798-AU-4 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.eeeeee B O U F 4122 |oeiiiieenns 4122 o 4112 | 4113 | [V FUSURRRRR [ 0 | [ 0 e 4122 | (VO 0 | [V 226 |. 07/28/2028 . 3.B FE ....
Redemption 100.0000
..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 |....... B O U F 1,150 ...l 1,150 |oeeeeeennnns 1,146 [oeeveenenns 1,146 [oeveeeininnns [V FUSURRRRR L 0 | L3 0 e 1,150 [oeeneiinnnnns (VO 0 | [V 67 . 09/22/2028 . |4.B FE ....
KEANE GROUP HOLDINGS LLC TL B 1L Redemption 100.0000
..48667G-AB-3 |06/26/25 .....ceeeiiiiiiiiei [ . 09/01/2023 . | evvveniiiiiiniiiiiniiiiiinnns e | 2,857,500 |........ 2,857,500 |........ 2,789,777 |........ 2,826,727 |[ovvvnnnnnnnnnn 0 fnns 30,773 |oveverriiinnns 0 s 30,773 |ovevvrriiinnns 0 fnns 2,857,500 [.ooceeiiiinnnn (VN 0 | [V 164,119 |. 06/26/2025 . 4.C FE ....
Redemption 100.0000
..50060J-AE-0 | KOPPERS INC TL B 1L 04/10/30 .eeeeen | nnnnes . 07/01/2023 . | evvveninnniniininiiiiiinnnnns e e 2,000 [.cooounnnnne 2,000 |.oooeeennns 1,940 [oovvviiiiiiiinnns {1 0 e 60 |oeeeeeeins 0 e 60 |ooeeeieeenns 0 e 2,000 [ovevvrrrnnnnnns (VO 0 | [V 16 |. 04/10/2030 . |3.C FE ....
LMBE-MC HOLDCO Il LLC TL B 1L Redemption 100.0000
..50203P-AB-0 | 12/03/25 .o [ . 08/09/2023 . | .evveriiiiiniiniinniiniiiinnns e [ 1,603,255 |........ 1,503,285 |........ 1,478,032 |........ 1,487,217 |l 0 fnns 16,037 [ovvveninnnnnns 0 s 16,037 [ovvvevnnnnnnns 0 fnns 1,503,205 |...evvvvvnnnnns (VO 0 | (VO 83,192 |. 12/03/2025 . |4.A FE ....
..54142K-AD-3 |LOGMEIN INC TL B 1L 08/31/27 ... |eeeens . 08/01/2023 . | BARCLAYS ..oovvvvviiiiiiins Joeveeiiieiiiieiieens e (22,829) |..ccoeennns (3,750) |.oeeeeeenns (3,656) |........... (3,680) |..ceeeeeeennns [V R (1,199) | [V R (1,199) |eoeeeeeeees [ R (4,879) |-coeeeeeeenns 0 f...... (17,950) |....... (17,950) |-eevvveeens 83,597 |. 08/31/2027 .|4.B FE ....
Redemption 100.0000
..54142K-AD-3 |LOGMEIN INC TL B 1L 08/31/27 ... |eeeenns . 07/01/2023 . | .. . 08/31/2027 . (4.B FE ....
MKS INSTRUMENTS INC TL B 1L 08/17/29 Redemption
CBBBTAN-AS-3 | e [ . 09/29/2023 . . 08/17/2029 . 3.A FE ....
AMENTUM GOVERNMENT SERVI TL B 1L
LSTTTED-AE-3 | 02/15/29 oo [ . 07/01/2023 . . 02/15/2029 . (4.B FE ....
MEDICAL SOLUTIONS HOLDIN TL 1L
.. 584620-AH-4 | 11/01/28 ...evvviiiiiiiiiiiiiiiiiiiiiiiniiiiiiniiiiaen [ e . 09/29/2023 . | .uvvrriiiiiiiiiniiiniiiiniinns e | 3,620 [oeeeiiiinns 3,620 |..oooeeens 3,541 [ 3,541 [ [V LT [V LT [V 3,620 |ooeeiiiiinns (VR [V R [V 130 . 11/01/2028 . |4.B FE ....
Mozart Borrower LP TL B 1L 10/23/28 Redemption 100.0000
2 58508U-AC-7 | eeveieiiiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ L 07/01/2023 . | evvvvviiniiinnninininiininnns e | 2,09 ... 2,999 [oinnnne 2,958 [ 2,955 [ [V L7 O [V L7 [V 2,999 [oeeiiiiiiinns (VR [V R [V 122 |. 10/23/2028 . |4.A FE ....
MICHAELS C0S INC/THE TL 1L 04/15/28 Redemption 100.0000
.59408U-AB-3 | .eeiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeen [ L 07/01/2023 . | evvvvvininiinnniniiiniinnnins e | 2,525 | 2,525 |ooeinnnnne 2,025 [cunnnnnnee 2,029 [ocoinnnnnne [ R 496 |oeeeiiiiiiees [V R 496 |oeeeiiiiiiinns [V 2,525 [oeeeiiiininns (VR [V R [V 117 |. 04/15/2028 . |4.C FE ....
MILANO ACQUISITION CORP TL 1L Redemption 100.0000
..59009T-AC-8 | 10/01/27 ...evvvvviiiiiiniiiiiniiiiiiiiniiiiieniiniens [ eeeeenn L 07/01/2023 . | evvvviviniiiinninininiinninns e o 2,500 [oeeeiiiinnns 2,500 |l 2,475 | 2,481 |l [V 19 [ [V 19 [ [V 2,500 |ooiiiiiiinnns (VR [V R [V 112 [. 10/01/2027 . |4.B FE ....
MISSION BROADCASTING TL B 1L Redemption 100.0000
..605024-AS-7 | 06/02/28 .....cevvvviiiiiiiiiiiiiiiiiiiiiiieiieieeeens [ . 07/03/2023 . | .evvvvviiiniiiiiininniiiiiinns e o 833 [ 833 |l 827 |oveiiiiiiiieins 72 I P, [V L [V L [V 833 |t (VR [V R [0 36 . 06/02/2028 . |3.B FE ....
Monogram Food Solutions TL B 1L Redemption 100.0000
..60976E-AH-6 |08/28/28 .......oevvvvviiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 09/29/2023 . | evvvririiiniiniiniiiiiiiinins e | 10,088 |............ 10,088 |.........c... 9,704 |l 4775 |l [ R 376 [oeeennnnnnnne [ R 376 [oeeennnnnnnee [ R 10,088 [..coceeeennnns (VR [V R [V 408 |. 08/28/2028 . [4.C FE ....
Redemption 100.0000
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 | ... L 07/17/2023 . | evvvvvivvininnnininiinininnns e o 1,247 |eeenne 1,247 |eveeeinnees 1,247 |eeeveianns 1,27 |oveeeiiiiines [V (VR [V (VR [V 1,247 ool 0 [ [V [V 54 |. 04/15/2027 . [4.B FE ....
Redemption 100.0000
..64072U-AN-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 | ....... . 07/17/2023 . | .. . 02/01/2028 . [4.B FE ....
..64900Y-AB-8 | Careismatic TL 1L 01/22/28 . 09/29/2023 . | .uvvvviiiiiiiiiiiiiiiiiiiiiins |eeeeeneneeeeeeeeees |eeeeeennnnn 2,802 | 2,892 i, 2,8% |............ 2,89 [ 0 (1] A 0 [ A, [V PP 2,802 |oeiiieennns [\ [ P [ 125 |. 01/22/2028 . |5.A FE ....
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NORTONLIFELOCK INC TL B 1L 09/12/29 Redemption 100.0000
LBBB77A-AD-0 [ .evereneeeiiiie e | s L 07/01/72023 . | eeveeeeeiiiieeeeeeieiieeees i e 2,500 [oooeiiene 2,500 |.ooooeeens 2,466 |............. 2,467 |ooooeeieees 0 e 33 [ 0 s 33 [ 0 e 2,500 |ooeiiiininnns (VO 0 | [V 86 . 09/12/2029 . |2.C FE ....
Redemption 100.0000
..67115H-AB-9 | OEG Borrower LLC TL B 1L 07/01/29 . |....... B O U F 2,344 ... 2,344 o, 2,250 [ooeeunnnnnnn 2,254 [, 0 e 10 O [V TR (1L O 0 e 2,344 [, (VO 0 | [V 186 |. 07/01/2029 . |4.B FE ....
ORYX MIDSTREAM HOLDINGS TL B 1L Redemption 100.0000
..68764J-AD-3 | 10/05/28 .....ovvviiiiiiiiiiiiiiiiiiiiiiienieieeeeiees [ . 09/29/2023 . | .. [ O R 4,083 [oeeeiiennns 4,083 |............. 4,053 [ {1 0 e F U IO 0 e F LU IO 0 e 4,083 |oooeeeieennnn (VO 0 | [V 329 |. 10/05/2028 . |3.B FE ....
PANTHER PURCHASER LP TL 1L 01/11/28 Redemption 100.0000
T A OO PO L 07/01/2023 . | overeeeeneenenneneeneenene [oerevieieieieies [ooeeeienns 2,500 [orvrerine 2,500 [covererenes 2,481 |, 2,486 |.ooocvieen. (U L3N (U L3N [V 2,500 |vvvererinnes U IO (U N 151 [ 01/11/2028 . [4.C FE ...
Redemption 100.0000
..69889P-AD-7 | PAR PETROLEUWM LLC TL B 1L 02/28/30 |....... . 09/29/2023 . | evvriiiniiiiiiniiiiiiiiininns e [ 5,000 [.ccounnnnne 5,000 |...ooeennn 4,942 [, {1 0 e 10 O 0 i £ O 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 184 . 02/28/2030 . |4.A FE ....
PAYSAFE FIN PLC/PAYSAFE TL B1 1L Redemption 100.0000
.. T0451N-AB-2 | 06/28/28 ......evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiiies [ . 07/01/2023 . | eveveininniniiiiiiiiiiiininns e e 32 R L3725 B 4115 | 4125 [, 0 Jeeeeennnn 16 |l 0 e 16 |l 0 e 4241 |l (VO 0 | [V 162 |. 06/28/2028 . |4.B FE ....
PELICAN PRODUCTS INC TL 1L 12/29/28 Redemption 100.0000
L T0468B-AC-7 [ eeveeieeieieiie s | s L 09/29/2023 . | .eeeniiiiiiieeeeeinieeees e e 3,696 [.......ee.. 3,6% |............ 3,671 |l 3,674 |l 0 e 2 o [V TR 2 O 0 e 3,696 |....ooeeeennnn (VO 0 | [V 201 | 12/29/2028 . 4.C FE ....
PEARL DEBT MERGR SUB 1 TL B 1L Redemption 0.0000
.TOATTB-AE-2 |06/28/28 ..coooveveeeieeieeiiiiiiiiiee [ L 07/01/2023 . | evvveiniininiiiiiiiniiiniinns e e [V [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 164 . 05/28/2028 . |4.B FE ....
Redemption 100.0000
..71360H-AB-3 | PERATON CORP TL B 1L 02/24/28 ....... |oeennnn B S U F 3,042 |oeeiiiinns N (22 3,023 [unnnnnnnn 3,06 |............ 0 e 6 | 0 s 6 | 0 e 3,042 |oooeiiieennn (VO 0 | [V 193 . 02/24/2028 . |4.A FE ....
Redemption 100.0000
.. 72448F-AS-4 [PITNEY BOWES INC TL B 1L 03/12/28 . |....... . 07/01/2023 . | cevveeiniiiiiiie ... 3,893 ... 3,611 .3,803 |.. . 03/12/2028 . (3.B FE ....
PLASTIPAK PACKAGING INC TL B 1L Redemption 100.0000
Ry N c o B V1RV U [P . 09/29/2023 . | evvriiiiiniinininiiiniiinnnns e [ 5,000 [.ccounnnnne 5,000 |...ooeeenns 4,974 oeennnnnne 4,976 ..ol 0 e 2 O 0 s 2 O 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 235 |. 12/01/2028 . |4.A FE ....
LIFEPOINT HOSPITALS INC TL B 1L
L 79916T-AD-4 | 11/16/25 ooovvvveiiiiiiiiiiiiiiiiiiiiiiicccceeeeeeens [ . 09/27/2023 . | BARCLAYS ...ovvvvvvvviinnnn Joeeeeeeiieeiienennns [oeennn.. 404,253 |l 405,775 |ouvvvnnnns 406,789 |........... 406,215 [..oevvenennnnee 0 s (LT 0 s (LT 0 e 406,048 |.......ceennnn [ (1,795) |........ (1,795) |..oeeeens 26,130 |. 11/16/2025 . |4.B FE ....
LIFEPOINT HOSPITALS INC TL B 1L
L 79916T-AD-4 | 11/16/25 .ovvvvvviiiiiiiiiiiiiiiiiiiiiicciieceeeeeies [ . 08/23/2023 . | .evvvirninninnnniiniiiiiniiinn e e 26,9220 [, 26,922 |oeeernennns 26,989 |............ 26,951 |l 0 Jeeeeennnn (2] O 0 s (2] S [ SRR 26,922 [ooeiiiiiinnns (VO 0 | [V 1,916 |. 11/16/2025 . [4.B FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L. 76133M-AC-5 | 10/20/28 .....ovvvvviviiiiiiiiiiiiiiiiiiiiiiiieieeiens [ B P Y81 < N MO 2,513 [ 2,207 [ {1 0 Jeeeeennnn 215 |oeiiiiiiiens 0 s 215 |oeieiiiiiens 0 e 2,513 | (VO 0 | [V 23 |. 10/20/2028 . [3.C FE ....
PACTIV EVERGREEN GROUP TL 1L
V(R VR Ry V1RV U [P . 08/31/2023 . | evveniiiiiiiiiiiiiiiiiiiniinn e e 117,814 | 17,814 |........... 17,519 | 117,628 |.oeevveeneenes 0 e 186 |..cooeeeeenns 0 s 186 |..ooeeeeeenns 0 eeeennn 17,814 [oeeeninnnnnns (VO 0 | [V 6,237 |. 12/01/2028 . [4.A FE ....
.. 77484U-AH-9 | RODAN & FIELDS LLC TL 2L 05/26/32 . |....... B P R Y. X N M 3,453 [oiinnnne 1,215 [, (VO 0 eeeenn 2,237 |oeeiieeeeens 0 feeeennn 2,237 |oeeeieeieens 0 e 3,453 [ovviiiiiiinns (VO 0 | [V 79 |. 05/25/2032 . [6. FE .....
ROPER TECHNOLOGIES INC TL 1L
LTTB6OL-AC-7 | 11/22/29 e [ . 09/29/2023 . | evvvviiniininiiiiiiiiiiiiinnn e e 2,500 [, 2,500 |.ooooeeens 2,444 |, {1 0 e 56 [ouerrninnnnnns 0 i 56 [ouernniinnnnns 0 e 2,500 |ooeiiiininnns (VO 0 | [V 140 [. 11/22/2029 . |4.B FE ....
..78453J-AD-8 | SMG US MIDCO 2 INC TL 1L 01/23/26 . |....... TR P P 1 [V [V (VO 0 | (VO 0 | (VO 0 e (U O (VO 0 | [V 61 [. 01/23/2025 . |4.C FE ....
SS&C TECHNOLOGIES INC TL B6 1L
..78466D-BG-8 |03/24/29 ... [ . 09/29/2023 . | .. . 03/24/2029 . (3.B FE ....
SS&C TECHNOLOGIES INC TL B7 1L
..78466D-BH-6 | 03/24/29 ... [ B P O 5 0 A 1,307 |oveeveeennns 1,275 |eeeeeennns 1,217 e 0 e F U IO 0 e F LU IO 0 e 1,307 [oveiiiniinnnns (VO 0 | [V 47 (. 03/24/2029 . |3.B FE ....
SRS DISTRIBUTION INC TL B 1L
..78466Y-AQ-1 |06/10/28 .......evvvvrvvrvrninniniinnninininiinnininns [ eeeees B 3 S P PR : < T 835 |l L I LK I O, [V FUSURRRRR L 0 | L3 0 v 835 |t (VO 0 | [V 41 (. 06/10/2028 . |4.C FE ....
Springs Window Fashions TL B 1L Redempt ion 100.0000
.. 78480H-AB-4 | 10/06/28 .......evvvvvrrrrrnnnnininnininniniiininniins [ eeeees . 09/29/2023 . | .. e e [ 3,750 [eevevrernnns 3,750 |oeeieeeins 3,713 |, 377 |, 0 e 33 [ 0 s 33 [ 0 e 3,750 |oeeieiinnnnnn (VO 0 | [V 266 |. 10/06/2028 . [5.A FE ....
Redemption 100.0000
..78516E-AB-8 | SABERT CORP TL B 1L 12/10/26 ..oooen | onnnnn . 08/24/2023 . | .evvviiiiiiiniiiiiiiiiinnnnins e e 2,189 |........... 32,189 [oeennnnnn 31,867 |oeevvernnns 31,976 |...oceeeeens [ TR 212 | 0 s 212 | [ TR 2,189 [ (VO [V FUSURRRRRR (U 1,734 |. 12/10/2026 . [4.B FE ....
Redemption 100.0000
..81527C-AP-2 | SEDGIVICK CMS INC TL B 1L 02/24/28 . |....... . 07/01/2023 . | evvvniiinninnininiiiiiiininns e e 2,487 |oeeeiiinnes 2,487 |l 2,392 [ooeiiiininnnnns (VO 0 e 95 [oiiiiiiinnnns 0 e 95 [oiiiiiniinnns 0 Joeeieeenns 2,487 | (VO [V FUSTTRRRRR [V 75 |. 02/24/2028 . |4.B FE ....
SELECT MEDICAL CORP TL B 1L 03/06/25
LB16194-AV-6 [ .oeeiiiii s | s . 07/31/2023 . |Various .......ccceeeeeninee foovvvnninnnniiiinns Jounens 1,406,137 |........ 1,406,323 |........ 1,405,193 |........ 1,405,802 [............... 0 Joeeeeeennn 335 |oiveriiiieenns 0 Jooeeeeeennn 335 |oiveeiiiiennes 0 feenns 1,406,137 |...oooeennnnn [ 0l [ 68,185 |. 03/06/2025 . [3.C FE ....
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..825680-AN-4 | SHUTTERFLY INC TL B 1L 10/01/26 ... [....... . 09/01/2023 . | Taxable Exchange ........ |oeeoeeeiiiriniiiinns |oeeeeens (315,315) [ooeeeiiiiininnns [V [V 0 [ [V (VR [V (VO [V (VN O 0 f..... (315,315) |...... (315,315) [...eunneeee 39,274 (. 10/01/2026 . |5.B FE ....
SHUTTERFLY FINANCE LLC PIK-Term 2L
..82568T-AG-3 | 10/01/27 ...evvvviiiiiiiniiiiiiiiiiiiiiniiiiiiiinninns [ eeeeens . 09/01/2023 . | Various .......ccceeeuvnnnn foorereninnnninnnnnns Joeeennns 808,500 |.......... 808,500 |.......... 808,500 |....ceeiiiiiinnns 0 [ [V (VR [V (VO [V R 808,500 |......cceeennn 0 [ [V R [V 0 |. 10/01/2027 . |5.A FE ....
SORENSON COMMUNICATIONS LLC TL B 1L Redempt ion 100.0000
..83583K-AH-9 | 03/17/26 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiciceeeeeeens [ . 08/15/2023 . | .evvvrriiiniiiinininiiiiiinins e | 74,646 |............ 74,646 |............ 73,900 |oeeeeeenns 74,082 |l [ R [C107 3 [ R [C107 2 [ R 74,646 |l (VR [V R [V 4,189 |. 03/17/2026 . [4.B FE ....
STANDARD INDUSTRIES INC TL B 1L Redemption 0.0000
..85350E-AB-2 |09/22/28 ....cooiiiiiiiiiiiiiii [ . 09/22/2023 . | evvviiiiiiiiiiiiiiiiiiiiiinns e e [V [V [V 0 [ [V (VR [V (VO [V (VN O (VR [V R [V 270 |. 09/22/2028 . (2.C FE ....
Sunland Asphalt & Construction Term Loan B
..86739#-AD-5 |06/16/28 .......eevvvvvuririniniiiiiiiiiiiiiiiiiiiiies [ eeeeen . 08/01/2023 . | EAGLE REALTY GRP CORP .. |.occeeeeeeeiieiiinns |oeeieeeenes 2,393 | 2,38 [ 2,39 [ 0 [ [V (VR [V (VO [V 2,398 [oeeeiiiiinnnns 0 [ [V R [V 0 |. 06/16/2028 . |5.B Gl ....
Sycamore Buyer LLC TL B 1L 07/23/29 Redemption 100.0000
CBTTAU-AB-9 | [ . 09/29/2023 . . . 07/23/2029 . [3.C FE ....
..87169D-AB-1 | SYNEOS HEALTH INC TL B 1L 09/19/30 . |- 09/19/2023 . .. 990,000 ..1,000,000 ..985,000 |. .985,000 . 09/19/2030 . (4.B FE ....
TALEN ENERGY SUPPLY LLC TL TLC-EXIT 1L
L 87422L-AU-4 1 05/27/30 oooveeieieiieiiii [ . 07/01/2023 . | CITIBANK ..ovvvvviiiiiiiinn Joeeeeeeieeeeeeeieens o 447,060 |oveeeeennns 47,619 |........... 447,060 |.oooeeeeeeeens (VO 0 | (VO 0 | (VO 0 e 447,060 |..ooeeieeennns (VO 0 | [V 0 . 05/27/2030 . |3.B FE ....
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
L87422L-AV=2 1 06/27/30 oo [ . 07/01/2023 . | CITIBANK ..ovvvvviiiiiiiinn Joeeeeeieeeinieeeenes | 551,600 [o.eeeeeeens 552,381 [o.evennne 551,690 [....evvvnnnnnnnnns (V2 [V FUSURRRRR (VO [V ST (VN 0 s 551,690 |....ooeeeennns (VO 0 | [V 0 . 05/27/2030 . |3.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L Redemption 100.0000
.B7510E-AB-5 |06/29/26 ...coeeeeiiiieiee [ . 07/01/2023 . | evvveiiinniniininiiiinininnns e e 2,336 [oeeeeinnnnns 2,336 [coonnnnnnns 2,333 [ 2,333 [ 0 | 2 0 | 2 R 0 e 2,336 | (VO 0 | [V 99 |. 05/29/2026 . 4.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L
.B7510E-AB-5 |06/29/26 ...coeeeiiiiieeee [ . 09/20/2023 . | Tax Free Exchange ....... |.ccoeeeeieennnnnnns |oeeees 1,202,355 |........ 1,203,125 |........ 1,201,846 |........ 1,201,967 [oeeennnnnnnn 0 Jeeeeennnn 398 |, 0 e 398 |oeeeiiiiiienns 0 fnns 1,202,355 |o.evvvvvnnnnnns (VO 0 | [V 86,235 |. 05/29/2026 . |4.B FE ....
Redemption 100.0000
..893641-BZ-6 | TRANSDIGM INC TL | 1L 08/24/28 ..... | .eeeeee B O 3,021 [oveeieeinns 3,021 ...l 3,021 | (V2 0 | (VO 0 | (VO 0 e 3,021 oo (VO 0 | [V 85 |. 08/24/2028 . |4.A FE ....
Redemption 100.0000
..89705D-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . |....... . 09/29/2023 . | evvriiiiiniiiininiiniiiniinns e [ 2,000 [.coonnnnnne 2,000 |.oooeeennns 1,980 [oevvvvrnnnns 1,976 [oeveverennnnns 0 e 2 O 0 s 2 O 0 e 2,000 |ovevvrrrnnnnnns (VO 0 | [V 124 (. 04/04/2029 . |3.B FE ....
U.S. RENAL CARE, INC. TL B 1L Redemption 100.0000
..90200P-AN-4 | 06/28/26 .......evvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeinns [ . 07/01/2023 . | evvveieinniiiiniiiiiinininnns e | 5,061 [ccennnnnne 5,061 |............. 2,818 |l 2,818 |, 0 eeeenn 2,282 oo, 0 feeeennn 2,282 oo, 0 e 5,061 [ovvvvvvvvnnnns (VO 0 | [V 251 |. 06/28/2026 . [5.A FE ....
U.S. RENAL CARE, INC. TL B 1L
..90200P-AN-4 | 06/28/26 .......evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiens [ . 08/24/2023 . | Tax Free Exchange ....... |.ccoeeeereeennnnnns |oeees 1,082,879 |........ 1,944,546 |........ 1,082,879 |........ 1,082,879 |............... [V FUSURRRRR (VO 0 | (VN 0 fnns 1,082,879 |.....ceeennnnn (VO 0 | [ 109,678 |. 06/28/2026 . [5.A FE ....
Redemption 100.0000
..90351H-AE-8 |US FOODS INC TL 1L 1/22/28 ..o [ B O P 70 I R 31 | F A I PO A I PO, 0 | (VO 0 | (VO 0 v 70 T O (VO 0 | [V 76 . 11/22/2028 . |3.C FE ....
ULTRA CLEAN HOLDINGS TL B 1L Redemption 100.0000
..90385Y-AD-3 |08/27/25 .ccoovviiiiiiiiiiiiii [ . 07/01/2023 . | .. . 08/27/2025 . [4.A FE ....
UNITED AIR LINES INC TL B 1L
.90932R-AJ-3 |04/21/28 ooooeiiiii [ B O P [V [V [V {1 [V FUSURRRRR (VO 0 | (VN 0 e (U O (VO 0 | [V 13 |. 04/21/2028 . |3.B FE ....
..92537E-AC-2 | VERTIV GROUP CORP TL B 1L 03/02/27 |....... . 07/01/2023 . | evvveiinniiniiinniiiiiiiniens e e 2,481 |oeeeiinnnns 2,481 |l 2,481 |l 2,481 |l [V FUSURRRRR (VO 0 | (VN 0 e 2,481 | (VO 0 | [V 108 |. 03/02/2027 . |4.A FE ....
WEIGHT WATCHERS INTL INC TL B 1L
. 92041P-AC-7 |04/13/28 oo [ . 08/15/2023 . | BANK of AMERICA SEC .... |.eeeeerrieiiiiiiiins |oeeeenes 350,790 |oveverenns 472,500 f......e.e. 470,138 |........... 470,478 |............... 0 Jeeeeennnn 257 |eveeiiiiiinnns 0 s 257 |eveeeiiiiinnns 0 e 470,735 |oooeeiiiienns 0 f..... (119,945) |...... (119,945) [ 26,946 |. 04/13/2028 . |4.C FE ....
WATLOW ELECTRIC MANUFACT TL B 1L Redemption 0.0000
.. O4254P-AC-4 103/02/28 .coooviiiiiiiiiiii [ . 07/01/2023 . . 03/02/2028 . (4.B FE ....
WEBER-STEPHEN PRODUCTS L TL B 1L
COATETK-AN-1 110729727 oo [ . 07/01/2023 . . 10/29/2027 . [5.A FE ....
..96244U-AF-4 | WIHATABRANDS LLC TL B 1L 08/03/28 .. |....... . 07/01/2023 . | .. . 08/03/2028 . (4.B FE ....
APPLECARAMEL BUYER LLC TL B 1L
..96350T-AC-4 | 10/08/27 ....evvvvvvrrrnnnrnninniinnnninnnnnninnnnnnns [ oeeees . 07/31/2023 . . 10/08/2027 . (4.B FE ....
WHOLE EARTH BRANDS INC TL 1L
..96684X-AD-0 |02/07/28 ....ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeens [ . 07/01/2023 . . 02/07/2028 . [4.C FE ....
VERTICAL US NEWCO INC TL B 1L Redemption 100.0000
..D9000B-AD-4 | 08/11/28 ....vvvvvvvvvvurinnnninniniiniiiiiiiiiniinins [ eeeens . 07/01/2028 . | .. e e e (2 1 (22) Jooeeeeeeeen (22))eeeieieeee (22) )i 0l [ 0l [ 0 e, (23] T [ 0l [ (1)]. 08/11/2028 . |4.A FE ....
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BANIJAY GROUP US HOLDING TL B 1L
..FB456U-AB-9 | 02/04/25 ..o [ . 07/01/2023 . | BNP SECURITIES ...covvvves |oereeiiiieeieeeeenes e (10,59) [...vvvvnneee (2,438) [cvvvvnnnnnn (2,287) |.eeeenns (2,354) [cnnnnnnnnnnnns 0 fnns (1,635) |.oeeeeeeens 0 s (1,635) |.oeeeeeens [ SRR (3,989) |-ooeeeeeeennn [ (6,606) |........ (6,606) [....vvnnnnnn 58,471 |. 02/04/2025 . |4.A FE ....
BANIJAY GROUP US HOLDING TL B 1L Redemption 100.0000
..FB456U-AB-9 | 02/04/25 ..o [ . 07/01/2023 . | evvvniiinniniininiiiiiinnnnns e | 2,438 |oeeiiiiinns 2,438 [oinnnnnne 2,287 |ooeeeeeens 2,354 [, 0 e 83 [iiiiiiinnns [V TR 83 [ 0 e 2,438 | (VO 0 | [V 128 . 02/04/2025 . |4.A FE ....
NUMERICABLE US LLC TL B 1L 08/31/28 Redemption 100.0000
LFBB28D-AN-4 [ .oeeeeii e | s L O7/17/2028 . | eeeeeeeeieiieeeeeeeiieeees i e 2,493 |............ 2,493 |oinnnnnns 2,444 [, (V2 0 e FIU O [V OO FIU O 0 e 2,493 [ooviiiiininns (VO 0 | [V 103 . 08/31/2028 . |4.B FE ....
Redemption 100.0000
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |...ee. L 07/01/2023 . | evvvviiinniniiniiiiiiiiininns e e 1,285 [oennnnnnee 1,285 |oeveeiennens 1,283 e, (VO 0 | 2 0 | 2 R 0 e 1,285 |ooeeeeeeennnns (VO 0 | [V 39 |. 01/29/2027 . (4.B FE ....
INEOS ENTERPRISES HOLDIN TL B 1L
..G47700-Ad-4 |08/26/26 .....ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiens [ . 07/07/2023 . | Tax Free Exchange ....... 992,288 894,896 |.... . 08/26/2026 . 3.B FE ....
INEQS ENTERP!
..GA7700-AL-9 | 07/07/30 ..vvvvrrvrrrrnnnnnnrninnnnnnnnnnnnnnnnnnnnnns [ eeeees . 07/01/2023 . | BARCLAYS ..oovvvvvviviiiins Joeeeeeeeieeieeeeeees e 492,500 |.......... 500,000 |........... 492,500 [..eeveninininnnns {1 [V FUSURRRRR (VO 0 | (VN 0 s 492,500 [...evvvvrnnnns (VO 0 | [V 0 . 07/07/2030 . |3.B FE ....

VIRGIN MEDIA BRISTOL LLC TL Y 1L

..G9368P-BH-6 | 03/02/31 ... 08/01/2023 . | MORGAN STANLEY HI-YLD .. [. ..995,000 ..1,000,000 ..995,000 |. .995,000 . 03/02/2031 . |3.C FE ....

..N2820E-AD-0 |EG AMERICA LLC TL B 1L 03/31/26 .... . 07/01/2023 . [ Tax Free Exchange ....... 492,554 481,591 . 03/31/2026 . |4.C FE ....
Redemption 100.0000

..N2820E-AJ-7 |EG AMERICA LLC TL BB 1L 03/12/26 .. |....... L 07/14/2028 . [ e e [ 46,525 [ 46,525 [ 45,868 [ O [0 e 663 [0 e 663 [0 46,525 0 [0 e [ PO 0 |. 03/12/2026 . |4.C Z .....
HUNTER DOUGLAS INC TL B 1L 02/26/29

CNBIBTF-AB-6 | .eveeeiiiiiiiiiiiiieie e [ e L 09/29/2023 . [ eveviiiiiiiiiiieeeiiiinees e 6,064 06,054 [ B3 [ 5,742 [0 e 312 [0 e 312 [0 6,054 0 [0 e [\ PO 364 |. 02/26/2029 . |4.B FE ....

..P2121Y-AS-7 |Carnival Corp TL B 1L 10/18/28 ..... |....... L 09/29/2023 . [ eveiiieiiiiiiieeeeiieees e 2,519 [0 2,610 2,285 [ 2,281 [0 e 278 [0 e 278 [0 e 2,519 0 0 e [\ O 125 |. 10/18/2028 . [3.C FE ...

..68371Y-AN-3 | OPEN TEXT CORP TL B 1L 01/31/30 ... |..ceee . 07/01/2023 . N . 01/31/2030 . |2.C FE ....

..68371Y-AN-3 | OPEN TEXT CORP TL B 1L 01/31/30 ... |.ceee. . 08/14/2023 . [Tax Free Exchange ....... 01,249,798 |.. . 01/31/2030 . |2.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27

.CO7BTF=AB-8 | .eeeeeeeiiiiie e A..... . 07/01/2023 . [CITIBANK ...oevveviiiiiens [ooeeeiiiiiieneiiis feeeeene 487,500 |.......... 500,000 |........... 487,500 |.vvviiieiinnns (I O [V O, (O O [V O, (O O 0 e 487,500 |.oooeiiiinnnns (VN 0 | [V 0 . 05/10/2027 . |4.C FE ....

Redemption 100.0000

..C6901L-AH-0 | 1011778 BC ULC TL B 1L 11/19/26 ... . |- 07/01/2023 . | .. . ... 3,355 |.. . 11/19/2026 . |3.A FE ....

..C6901L-AH-0 | 1011778 BC ULC TL B 1L 11/19/26 ... . 09/21/2023 . [ Tax Free Exchange 01,204,987 |.... 1,204,087 |.. . 11/19/2026 . |3.A FE ....
BAUSCH HEALTH COS INC TL B 1 L Redemption 100.0000

L.CO41BP-BD-4 | 02/01/27 o [ eeeees L 07/01/2023 . [ eveeieeiiiiiiieceeiiieees [ [ 18,750 |............ 18,750 |oeeereuneeee 13,983 | 0 foreeeiiiiienns 0 o 4,817 |0 e 4,817 |0 [, 18,750 |[ooeeeeeiunnnns (I IO [ OO [\ O 430 |. 02/01/2027 .|5.A FE ....

..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... L 09/29/2023 . [ .eveiieeiiiiiiieeeeiiieees [ [ 14,633 |............ 14,633 |.cceeeeees 14,307 | 14,284 |.....ooeeeee. [ OO 349 oo 0 fooeeeeenne 349 foeeeeeiis [ OO 14,633 |..evveeennnne (I IO [ OO [\ O 683 |. 07/30/2029 . |3.A FE ....
BAKELITE UK HOLDING LTD TL 1L

..05710L-AB-9 | 05/29/29 .....eeeiiiiiiiiiie e C..... L 07/01/2023 . [ evveeeeeiiiiiieieeeeiieees [ e 3,513 [ 3,513 | 3,364 | 990 [oeereeiiis [ OO 148 |t 0 fooeeeeenne 148 | 0 fooeeieene 3,513 |t (I IO 0 foreeeiiiiiias [\ O 129 |. 05/29/2029 . [3.C FE ...

..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10/20/27 .. |C..... L 07/20/2023 . [ .eveeieeiiiiiiieeeciiiieees [ [ 557,750 |oeceenns 557,750 |ooeeeeeen 578,113 |...........510,720 |...ccoeeeeenn0 foeees (12,603) |....evveeene 0 foens (12,603) |- 0 foeeeeene 557,750 [.evveeeeanne (I IO [ OO 0 foeeiinns 33,713 |. 10/20/2027 . (2.B FE ....

..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |C..... . 07/01/2023 .| .. ..1,000 ....1,000 .986 |.... 1,000 |.. . 11/05/2028 . |3.B FE ....

..82925B-AF-2 | ALTICE FINCO SA TL B12 1L 04/03/28 |C..... L 09/29/2023 . [ .evveeieiiiiiiiieeeiiiees [ e 2,532 | 2,532 | 2,303 | [ O [ OO 138 | 0 fooeeeeenne 138 oo 0 fooeeieene 2,532 [ocieeeeene (I IO [ OO [\ O 123 |. 04/03/2028 . [3.C FE ...
ALTICE FINANCING SA TL B 1L

LLOT78U-AM-8 | 11/01/27 oo C..... L 07/17/2023 . [ ceveeeeeeiiiieeeeciieees e e 2,188 |oeeeeeennne 2,188 |..ccceeeens 2,144 | 2,143 | [ U 45 | [ OO 45 | 0 fooeeieene 2,188 [oeeeeiiinnns (I IO [ OO [\ O 120 |. 11/01/2027 . [4.C FE ....
SAMSONITE [P HOLDINGS TL B 1L

..LBOB0P-AF-5 | 04/25/25 ......cceiiiiiiiiiiaiiiiiiee e C..... . 07/01/2023 . Tax Free Exchange ....... |ocooricimeiiiniics foeeeennne 408,950 |........... 404,438 |........... 408,185 |........... 408,731 oeeeeeinnnes [ OO 219 [ 0 fooeeeeene 219 [ 0 foeeeenne 408,950 |..oeeiiiinnns (O O [ OO 0 foeeiiinns 12,630 |. 04/25/2025 . |3.B FE ....
SAMSONITE [P HOLDINGS TL B2 1L Redemption 0.0000

..LBO30P-AK-4 | 04/25/25 ......cooiiiiiiiiiiiiiiiee e C..... L 07/01/2023 . [ eveeieeiiiiiiee s [ [ (I O [ PO [ PO [ O 0 foeeieiiiins (I O 0 foreeiiiiiins (O O [ OO (I O (O O [ OO 0 foeeiinns 17,990 |. 04/25/2025 . |3.B FE ....
SAMSONITE [P HOLDINGS TL B2 1L

..L8030P-AK-4 | 04/25/25 ... C..... . 07/01/2023 . [Tax Free Exchange ....... .... 400,016 |.... ... 400,168 |[.. . 04/25/2025 . |3.B FE ....
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SUNSHINE LUXENBOURG V11 TL B 1L Redempt ion 100.0000
..L890BY-AE-8 | 10/01/26 ......vvvvvrrrrrininiiiiiiiiiiiiiiiiiiiiaaans [ . 07/01/2023 . | evvveiiinniiiininiiiiiiininns e e 3,725 |oveeriiinas 3,725 [oninnnnnnn 3,722 [oeeennnnnnn 3,722 [oeeninnnnnn 0 | I 0 | I 0 e 3,725 oo (VO 0 | [V 164 . 10/01/2026 . |4.C FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
..NB233B-AE-2 |07/24/28 .coooveeeeeeeiieiiiiiiii D..... B P 4 | L L P, L [V FUSURRRRR (VO 0 | (VO 0 e L O (VO 0 | [V 63 (. 07/24/2028 . |2.C FE ....
CARNIVAL CORPORATION TL B 1L Redemption 100.0000
P2121Y-AN-8 106/30/25 ..oovviiiiiiiiiiiiiiiiiiiiiieeeeee C..... . 08/09/2023 . | .. e e o 16,096,552 |....... 16,096,562 |....... 16,588,162 |....... 16,387,837 |......ceenn.. 0 ... (291,285) [..uvvvnnnnnnnns 0 ... (291,285) [..uvvvnnnnnnnns 0 Jens 16,096,552 [.......oeennnn [ 0 Joeeeeeeeeens 0 foennnns 533,866 |. 06/30/2025 . |3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 48,719,686 50,360, 134 49,519,451 37,479,701 0 (150, 187) 0 (150, 187) 0 49,258,735 0 (539,049) (539,049) 2,141,398 XXX XXX
2509999997. Total - Bonds - Part 4 563,560,333 582,913,217 582,937,639 392,547,558 0 (609,971) 6,114 (616,085) 0 578,380,875 0 | (12,745,658)| (12,745,658) 15,517,750 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 563,560,333 582,913,217 582,937,639 392,547,558 0 (609,971) 6,114 (616,085) 0 578,380,875 0 | (12,745,658)| (12,745,658) 15,517,750 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 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
..03073E-10-5 |CENCORA, INC. ...cooereeiiiiiiiiiiiei [ . 09/25/2023 . | Various .......cceeeeiiiiinn foeeenens 4,785.000 |......... 915,743 | | 784,903 [........... 405,990 [....... (54,575) [..ceeeveeeennna0 | 0 |ens (54,575) |.ooeeeeeeen 0 s 784,903 |...oooiiiinnnn 0 f...... 130,840 |....... 130,840
S. G. COWEN SECURITIES
..032654-10-5 | ANALOG DEVICES .....eevvvvvvrrrrrrrrriirrnrrrnnnnnnns [ eeeenn . 08/02/2023 . | CORP. ..evvvvvvvvrrnnnnnnins |eeeeees 1,719.000 |......... KX DK R R 190,380 [....ceeunen 281,968 |....... (91,587) |eeeeeerennnnn0 [0 [, (91,587) [cevvvvvieennnnn 0 feviininnns 190,380 |.oooeeeenennns 0 f...... 141,352 |....... 141,352
..053015-10-3 | AUTOMATIC DATA PROCESSING INC .....ccoeeeeeeeeess [eeennn . 09/14/2023 . | Various R 1,293.000 |......... 321,125 ..251,074 |...........308,846 .. (67,772) |... .251,074 |.. 70,051 |........ 70,051
..060505-10-4 |BANK OF AMERICA CORP .......eevvvvvvvvvvvrnnvnnnnns [eeneenn . 08/03/2023 . | VIRTU FINANCIAL . [ 1,162.000 |.......... 36,161 ...31,885 |............38,485 ... (6,600) |... ..31,885 |.. 4,275 |..........4,275
S. G. COWEN SECURITIES
..110122-10-8 | BRISTOL-MYERS SQUIBB ......cevvvvvvvvrrrrinniiinnns [ eeeenn . 07/24/2023 . | CORP. ..eevvvvvvvvrvrininnns |oeeees 17,669.000 |...... 1,149,860 [oevvvvvvviviiiiiinns fevveens 1,201,253 |........ 1,270,565 |....... (69,312) |.ovvvveeeeenn 0 [0 s (69,312) |..vvvvveeeaen 0 e 1,201,283 o.ovvvvinnnnns 0 f...... (51,392) |....... (561,392) |- FC LV [+ N N
S. G. COWEN SECURITIES
. 11135F=10-1 | BROADCOM INC oo [ . 07/26/2023 . | CORP. ..evvvvvvvrrrninninins feeeeees 1,273.000 |...... 1,140,702 [ovvvvvvviiiiiiiiinns fevveeennnns 694,751 [...........425,498 |...... (190,432) [.vvvveeeeeieen0 |0 s (190,432) [ovveeriinnnnn O e 694,751 |....ooeeeinnn 0 f...... 445,951 |....... 445,951
..191216-10-0 | COCA-COLA CO B [ . 08/22/2023 . |Various ... U IO 41,751.000 |.......2,592,655 |.......coeeeeiiiins |eeenns 2,434,407 |........2,655,781 |...... (221,374) |.oooeeeeeeeenn 0 |0 s (221,374) [c.evvvnninnnnn 0 o 2,434,407 |...oovvvnnnnnnn0 fonnn... 158,247 |LLllL 158,247
..26614N-10-2 | DUPONT DE NEMOURS INC ......eevvvvvvvrirnrnniinnnns [eeeenn . 09/25/2023 . |Various ... [ IO 28,219.000 |...... 2,110,884 [.....ovvviiiiiiinnnn fornnnnne 1,849,601 |........ 1,380,424 |...... (143,572) |.oooeeeeeeennn 0 |0 s (143,572) [euvvvvvnnnnnnnn 0 o 1,849,601 |...............0 |....... 261,282 |....... 261,282
S. G. COWEN SECURITIES
..30231G-10-2 | EXXON MOBIL CORP .....oooeeeeieieeiiiieiiiiiiiieeees oo . 08/03/2023 . | CORP. ......evveeees . 575.000 |.. ...37,787 ... ..37,787 |..
..34964C-10-6 | FORTUNE BRANDS HOME & SECURI COMMON ........... [....... . 08/22/2023 . | GOLDMAN SACHS ... [ AR 2,476.000 |..
S. G. COWEN SECURITIES
..35137L-10-5 | FOX CORP R ORI . 08/11/2023 . | CORP. .evvvvvvieiiiiiiiiins foeeeees 8,965.000 |......... 309,621 [...ccccoiiiiiiiiiins [ooennnn 187,951 |LLLLLL0272,267 ...l (84,316) |.. .. (84,316) |...
..38141G-10-4 | GOLDMAN SACHS GROUP INC ... B [P . 08/03/2023 . | VIRTU FINANCIAL ....ccooe |ovveennnns 206.000 |.......... 72,454 |oooooeiiiiiiiiiiins feveennnnnnnn 39,535 [l 70,736 .. (31,201) |.. .. (31,201) |...

S. G. COWEN SECURITIES
....... 203,790

..443510-60-7 |HUBBELL INC —CL B ..oeevviiiiiiiiiiiiiecciiiins | e . 07/14/2023 . [CORP. ...vvvvveeiiiiiiaens [eeeens 1,079.000 |......... 365,908 |..occiiviiiiiiiinn oo 182,117 0Lllll000258,220 .. (101,102) |0 il 0 s (101,102) |...

+.459200-10-1 | IBM wevveeeeeeiiiieeeeeiiieeeeeeiieeeeeeiieee [ eeeees |- 08703/2023 L [ CORP. oo [ 585.000 |.. (21,319) ). e (21,319) [ ...22,986 |.........22,986
.. (202,790) . 559,767 |..

....... . 08/03/2023 .

..46625H-10-0 | JP MORGAN CHASE & CO 09/20/2023 . | Various 25,759.000 .. (202,790)
S. G. COWEI
..478160-10-4 | JOHNSON & JOHNSON ......coummiiiiiiiiiiiiciis | e . 08/03/2023 . [CORP. .....vveveeeeiiiinns [ 494.000 |.......... 84,461 oo [ 63,863 |............87,265 |....... (23,402) [ccooeereennnn0 o0 [l (23,402) |..vvveeeeeeeen0 ol 63,868 [ooeeeeiiiin 0 e 20,598 |......... 20,598
S. G. COWEN SECURITIES
..482480-10-0 | KLA CORPORATION .......eeveeeiiiiiiieeiiiiieeeees | eeees . 08/02/2023 . [CORP. ...ovevveeeiiiiiiaees e 2,629.000 |....... 1,243,718 [ [ 1,002,783 |...........699,391 |....... (68,429) |......cc.een 0 fenieieeiil0 e, (68,429)
..539830-10-9 | LOCKHEED MARTIN .. B O . 09/14/2023 . [Various ... .. ..368,784 |.... .(109,436) |...
..68389X-10-5 | ORACLE CORP [T PO . 08/24/2023 . [Various ... JR IO 10,495.000 |.. 965,236 |.... .0 .0 [ (34,473) ...
..704326-10-7 | PAYCHEX INC ..ooouviiiiiieiiiiiiiieeeciiiieeeesiis [ eeeeees . 09/14/2023 . [Various .........cccovueees feeeene 2,113.000 |......... 251,870 foeeereiiiiiiiiians ferneenns 225,379 |ooeeennne 244178 |....... (18,799) | (VO 0 fo.. (18,799)
S. G. COWEN SECURITIES
..718172-10-9 | PHILIP MORRIS INTERNAT-N/T woovveiiiiiiiiiiiiiis | eeens . 08/03/2023 . [CORP. ....evvvveieiiiiiines fereeaans 981.000 |.......... NG AU R 61,832 |.....ceen. 99,287 |....... (37,455) [cvveeeeenns (VO 0 fo.. (37,455)
S. G. COWEN SECURITIES
..75513E-10-1 | RAYTHEON TECH CORP .......eevvviiiiiiiieiiiiiiiins | eeeeens . 08/03/2023 . [CORP. ....evvvveeeiiiiiines fereeeans 831.000 |.......... 70,399 oo i 52,353 foveriiinnns 83,865 |....... (31,512) | (VO 0 foon (31,512) |oevveeaanns 0 foreeians 52,353 [oeeiiiiiinins 0 fenn. 18,046 |........ 18,046 [....evvvvnnnnns L7 N [,

..828806-10-9 | SIMON PROPERTY GRP LP REIT .....covvvveeeiiiiinns | eeeees . 09/25/2023 . [CORP. ...ovvvevveeiivviiens oveennn 2,251.000 |......... 251,144 | foiiin, 325,427 | 264,447 |........ 60,979 |...ooovveeennn [\ PPN 0 f.... 60,979 |......covvens 0 forreeenn. 326,427 |oovvveinnnnnes 0l... (74,283))....... (74,283) |............ 12,493 |oovveee o] e
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STATEMENT AS OF SEPTEMBER 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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
S. G. COWEN SECURITIES
..882508-10-4 | TEXAS INSTRUMENTS ......ccooeiiiiiiiiiiiiiiiin oo . 08/03/2023 . | CORP. ..eevvvvvvvrvnrnrinins feeeeees 1,224.000 |......... AR I O A 134,322 [ovvvvnnnene 202,229 |....... (67,907) [cvvvvvvvnnnnnns (VO 0 |ens (67,907) [cevvvvrvrnnnnns 0 s 134,322 [ooeieiiiinnn [ 7,47 |, 7,807 | FCTR 2 N U R
S. G. COWEN SECURITIES
..92826C-83-9 |VISA INC .oooeeeeeeiiiiiiiee [ . 07/24/2023 . | CORP. ..evvvvvvvvvrrrniinins feeeeees 7,107.000 |...... 1,704,797 |eveveviiiiiiiiiiiins feveeenns 1,563,340 |........ 1,142,888 |........ 30,779 |oeeeeiiinnnns (VO 0 s 30,779 |ovevviriiinnns 0 fnns 1,563,340 [...oovvvnnnnns 0 f...... 141,457 |....... 141,457 |ooveeeens 4,951 [ ]| e
S. G. COWEN SECURITIES
..931142-10-3 [ WAL-MART ......vvvvvvvennennnnnnnnnnnnnnninnininnnsinns [eenees . 09/20/2023 . | CORP. ..vvvvvvvvvvvvnnnnnnns |oveees 13,993.000 |...... 2,282,716 |.ooooeeeieeieeeeiees e 1,839,794 |........ 1,665,749 |...... (184,038) |...oeeveeennn. [ 0 ... (184,038) |...oeeeeennn 0 fooeeennn 1,839,794 [....ovvvvennes 0 f...... 42,922 |....... 42,922 |..........n. 26,583 [..ooeven ceeeeeie] eeeeeiiinnn
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 21,377,022 XXX 18,000,607 15,904,302 (1,785,281) 0 0 (1,785,281) 0 18,000,607 0 3,376,415 3,376,415 262,250 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | ....... | 09/19/2023 . |PRIVATE PLACEMENT ....... | ....... 27,453.000 |....... 2,745,300 [....ccccooeiiiiinn fonnnnns 2,745,300 |........ 2,001,600 |...coeeeennnns [ PP [ [ PP 0 fooiiiinnnnnes [V P 2,745,300 |............... 0 fooeiinnnnnnes [ PP 0 foneneeee 80,208 |..eoevvr weveeeis| ceeeeiinns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,745,300 XXX 2,745,300 2,001,600 0 0 0 0 0 2,745,300 0 0 0 80,208 XXX XXX
5989999997. Total - Common Stocks - Part 4 24,122,322 XXX 20,745,907 17,905,902 (1,785,281) 0 0 (1,785,281) 0 20,745,907 0 3,376,415 3,376,415 342,458 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 24,122,322 XXX 20,745,907 17,905,902 (1,785,281) 0 0 (1,785,281) 0 20,745,907 0 3,376,415 3,376,415 342,458 XXX XXX
5999999999. Total - Preferred and Common Stocks 24,122,322 XXX 20,745,907 17,905,902 (1,785,281) 0 0 (1,785,281) 0 20,745,907 0 3,376,415 3,376,415 342,458 XXX XXX
6009999999 - Totals 587,672,655 XXX 603,683,546 410,453,460 (1,785,281) (609,971) 6,114 (2,401,366) 0 599,126,782 0 (9,369,243) |  (9,369,243) 15,860,208 XXX XXX
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STATEMENT AS OF SEPTEMBER 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
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0] 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 0] XXX 0 0 0 0 0 0] XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo ..ceeee covvvvvvieiiieiiinnins . 09/18/2023 |. 10/01/2053 |.eeevvvunaeeaann feunnnn 15,000,000 |-eevvennneeees BL00 [eneeeeememeeee Joeemneeeeeemn o e 247,605 [.evveneees foeeeenee 247,605 |......... 247,605 |..eeeeeeeeeeee Jeemmneeeeeennnn foeeeeeeeneeeees Jeec | |
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo ..ceeee covvvvvvieiiieiiinnins . 09/18/2023 |. 10/01/2053 |.eeevvvunaeeaann feunnnn 15,000,000 |-eevvennneeees 850 |oeeeeeeeeeemne o [ e 278,258 [ .evveeeees [ 278,258 |......... 278,258 |.eeeeeeeeeeeee Joeeeneeeeeenni oo e | ]|
Interest
TBA Forvard ........... Interest Rate ......... N/A et Rate........... Wells Fargo ..ceee covevvvvvniiiiiiinnies . 09/18/2023 |. 10/01/2053 |.eeevvvenaeeaenn fennnnn 15,000,000 |-cevveenneeees 4,00 [onneeeeeeeieeee Jeemneeeeeenn oo s 274,305 | .oeevvnnnns fernns 274,305 |......... 274,305 |+eeeeneeeeeennnn foeeeeeeee e e | |
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo w.ccee covivvvvvniniiiiinnnnnnns . 09/18/2023 |. 10/01/2053 |..eevvvueeeeenn founnns 12,000,000 ]..ceeeeneneees 4.50 |eeeeneeieiini oo | e 207,413 | o 207,413 )......... 207,413 [ eeeiiiieeee Jeernnneeeeennnns feerreereiieneeees Jenneeeceiniees | eneeeeeen | ceeeeeeeiiinns
1469999999. Subtotal - Forwards - Other 0 0 0 1,007,581 [ XXX 1,007,581 1,007,581 0 0 0 0 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 1,007,581 XXX 1,007,581 1,007,581 0 0 0 0] XXX XXX
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STATEMENT AS OF SEPTEMBER 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 0] XXX 0 0 0 0 0 0] 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 1,007,581] XXX 1,007,581 1,007,581 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 1,007,581] XXX 1,007,581 1,007,581 0 0 0 0 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 SEPTEMBER 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 SEPTEMBER 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
1,146,875 1,007,581 0 1,007,581 0

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

1,146,875

1,007,581

1,007,581

0999999999 - Gross Totals 0 0 0 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 1,007,581 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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 Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
. VYVVCKR63DVZZN70PB21 .. | Cash....... 000000-00-0 .....cen | CASH et e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nn e e e e ennnn s [eeerennn e e ennnas 1,146,875 [ooeeeeeeeeeees 1,146,875 [t XXX e e Vieeeeoe

0299999999 - Total

1,146, 87!

1,146,875
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STATEMENT AS OF SEPTEMBER 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 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF SEPTEMBER 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 39,576,622 39,576,622 |....... 10/02/2023 .......
000000000 ......... Short term investment from reverse repo program .......ocoeeoeococeceieieieieeccicecenens | i Jroeeeeeeenn 2.0 e 3,009,491 | 3,099,491 |....... 10/02/2023 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 42,676,113 42,676,113 XXX
9999999999 - Totals 42,676,113 42,676,113 XXX
General Interrogatories:
1. Total activity for the year Fair Value § -oooeeecennn (2,748,069) Book/Adjusted Carrying Value § -.ovovevvivnnnnnnns (2,748,069)
2. Average balance for the year  Fair Value $ 30,973,427 Book/Adjusted Carrying Value $ ... 30,973,427
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ........... 39,576,622 NAIC2 $ ............. 3,00,491 NAIC3 $ .o 0 NAIC4 $ .o 0 NAIC5 $ . 0 NAICE $ .o 0
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STATEMENT AS OF SEPTEMBER 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)
5

1 2 3 4 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 ....625,000 |.. ....625,000 |....... 05/15/2024 ...
690353-3C-9 ......... | DFC AGENCY DEBENTURES . LA .340,909 |.. .340,909 05/15/2024
690353-3H-8 ......... [ DFC AGENCY DEBENTURES .... AL 2,726,255 |.. . 2,726,255 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES .... LA ..3,428,579 |.. .. 3,428,579 |....... 09/20/2027 ...
690353-4W-4 ......... [ DFC AGENCY DEBENTURES .... AL 2,475,000 |.. 2,475,000 |....... 06/20/2027
690353-5H-6 DFC AGENCY DEBENTURES . 1.A ....6,185,200 |.. ... 6,185,200 |....... 04/20/2035 ...
690353-F9-3 DFC AGENCY DEBENTURES . 1.A .... 1,653,405 |.. .... 1,653,405 |....... 12/15/2033 ...
690353-M8-7 DFC v, 1.A .... 6,300,000 |.. .... 6,300,000 |....... 02/15/2028 ...
690353-T5-6 DFC AGENCY DEBENTURES 1.A 8,739,000 |.. 8,739,000 |....... 01/20/2035 ...
690353-X0-5 DFC VRDN ....ceeeeeennnn 1.A 1,333,334 |.. 1,333,334 |....... 07/15/2025 ...
690353-28-3 ......... [ DFC AGENCY DEBENTURES . AL 3,957,467 |.. 3,957,467 |....... 07/07/2040
90376P-AB-7 ... INT DEV FIN CORP LA . 2,209,000 |.. . 2,209,000 04/20/2035
90376P-AC-5 ... INT DEV FIN CORP AGENCY DEBENTURES . LA . 8,913,780 |.. . 8,913,780 01/20/2035
90376P-AT-8 ... INT DEV FIN CORP LA . 4,859,800 |.. . 4,859,800 04/20/2035
90376P-BR-1 ... INT DEV FIN CORP AGENCY DEBENTURES . LA .... 5,250,000 |.. .... 5,250,000 |....... 09/20/2032 ...
90376P-EU-1 ......... INT DEV FIN CORP AGENCY DEBENTURES .....eeeeeeeeemmeeneeeemmnnnaeeeemnnnnneeeemnnnneeeennnnnnes | ooviiiiiss Jrememmeeeene oA e L 3,895,082 [...eveeeeea 3,895,032 |....... 11/20/2037 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 62,891,761 62,891,761 XXX
0109999999. Total - U.S. Government Bonds 62,891,761 62,891,761 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-CZ-8 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL el LEFE e 15,000 | 15,000 . 01/16/2025 .......
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H .. LLLEFE L ... 13,755,000 |.. ... 13,755,000 |....... 09/01/2030
62630W-FV-4 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL L 1LEFE ... . 1,800,000 |.. . 1,800,000 05/15/2056
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT .. LLLEFE L . 2,100,000 |.. . 2,100,000 12/31/2023
62630W-NR-4 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL .. L 1LEFE ... . 1,100,000 |.. . 1,100,000 06/30/2028
88034Y-UI-8 .........| TENDER OPTION BOND TRUST RECEI GENERAL .. e LEFE Ll ...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 37,351,666 37,351,666 XXX
0909999999. Total - U.S. Special Revenues Bonds 37,351,666 37,351,666 XXX
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV 1.F FE . 3,600,000 |.. . 3,600,000 04/01/2035
05565E-CD-5 .........| BMW US Capital LLC .. 1.FFE .... 9,013,579 |.. .9,000,000 08/11/2025
05581K-AB-7 .........| BNP PARIBAS 1.6FE ... ... 7,947,568 |.. ... 7,950,458 |....... 01/10/2024
06367D-3U-7 ... .| BANK OF MONTREAL CHICAGO 1.AFE ... ...19,949,790 |.. ...20,000,000 |....... 01/12/2024 ...
12658P-AA-2 CP CANYONS WFH ............. .1.BFE. ...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
29278N-AM-5 ENERGY TRANSFER PARTNERS 2.CFE. .... 8,695,428 |.. ... 8,693,414 |....... 01/15/2024 ...
316773-CX-6 FIFTH THIRD BANCORP ... L2.AFE . e 8,911,703 | 8,945,925 |....... 01/25/2024 ...
35087M-AA-1 412 MADISON LLC ...... J1BFE. .... 2,500,000 |.. .... 2,500,000 |....... 06/01/2062
404280-AP-4 .........| HSBC HOLDINGS PLC-SPONS . 2.AFE ... .... 6,138,496 |.. ....6,147 145 |....... 03/14/2024 ...
40435R-0G-9 ......... [ HSBC BANK USA NA .. 1.AFE ... 29,759,098 |.. 29,800,000 01/19/2024
456837-AK-9 .........| ING GROEP N V 1.6 FE ... .5,600,000 |.. . 5,599,701 10/02/2023
46655F-AA-5 .........| JVA-RM LLC 1BFE ... . 1,910,000 |.. . 1,910,000 03/01/2072
526107-AD-9 .........| LENNOX INTERNATIONAL INC 2.BFE .... ... 1,394,519 |.. ... 1,395,172 |....... 11/15/2023 ...
58769J-AH-0 .........| MERCEDES-BENZ FIN NA .. 1.FFE ... ... 18,503,635 |.. ...18,500,000 |....... 08/01/2025
617446-8M-2 .........| MORGAN STANLEY 1EFE ... ... 7,497,780 |.. ... 7,497,743 |....... 01/25/2024 ...
64953B-BC-1 .........| NEW YORK LIFE GLOBAL .. 1TAFE ... ... 15,008,133 |.. ... 15,000,000 |....... 06/13/2025 ...
6944PL-2T-5 PACIFIC LIFE GF 11 .. -1.DFE. ... 15,003,981 |.. ... 15,000,000 |....... 06/16/2025
775109-AY-7 ROGERS COMMUNICATIONS . 2.CFE. ... 7,700,000 |.. ... 7,700,000 |....... 10/01/2023
78016E-ZV-2 ROYAL BANK OF CANADA JLEFE. ... 16,066,058 |.. ... 16,085,419 |....... 07/29/2024 ...
817826-AB-6 .........| 7-ELEVEN INC ...2.BFE ... ... 3,334,778 |.. ... 3,336,114 |....... 02/10/2024 ...
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 .... .. LAFE ... 14,702,6% |.. 14,700,000 01/18/2024
883929-AA-9 .........| THOMAS BRAX ADAM TRUST ....1.BFE .... . 3,940,000 |.. . 3,940,000 04/01/2073
928668-BJ-0 ......... [ VOLKSWAGEN GROUP AMERICA ... A . oo A FE L . 1,986,287 |.. . 1,986,874 11/22/2023
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 242,378,529 242,507,965 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 242,378,529 242,507,965 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 305,270,290 305,399,726 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 37,351,666 37,351,666 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 342,621,956 342,751,392 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 ......... | ATET CP ettt e e e e e e e e eennne e e e rnnn e e ernnnnnneennnnnnnnnennnn | oo Jeeenneeee e 2R e | 25,263,117 [ 25,263,117
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 25,263,117 25,263,117
000000-00-0 ... .| Key Bank Money Market Account ... 30,502,008 |.. ...30,502,008 |..
000000-00-0 .| Huntington Bank Money Market Account .. 30,499,968 |.. 30,499,968
000000-00-0 ......... Fifth Third Money Market ACCOUNT ...ieeuiieueiiriiiiie e eaa e ...32,600,000 |.. ... 32,600,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1 type) 93,601,976 93,601,976 XXX
... | CHUGACH ELECTRIC ASSN CP ... 8,223,531 |.. ... 8,223,531 |..
.| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. .. 69,99 |.. ..69,99%4 [ L
_______________________ LIBERTY UTILITIES €O CP ernerneeneeneeee et eeeeeeeee e et esesne e eaeeneaneaneenenneanennaennenn ...12,894,088 |.. ... 12,894,088 |.. 10/02/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 21,187,613 21,187,613 XXX
9999999999 - Totals 482,674,662 482,804,098 XXX
General Interrogatories:
1. Total activity for the year FairValue $ ---- ....58,475,638  Book/Adjusted Carrying Value $ ... 58,338,762
2. Average balance for the year Fair Value $ ... ...492,817,319  Book/Adjusted Carrying Value $ ..493,382,967
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STATEMENT AS OF SEPTEMBER 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 100,000 [ O i 0 | (31,210,284)|............ 2,501,738 |.......... 13,940,950 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 100,000 [ O [ 0 e 1,284,816 |.......... 1,284,816 |.......... 1,284,816 |..
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o ...0.000
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|-0.000 |..
KEYCORP (KEY BANK) . CLEVELAND, OH .. .|--0.000 |..
PNC BANK ..o CINCINNATI, OH ..o o ...0.000
0199998. Deposits in ... 2 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 43,612,864 133,339,363 86,232,524
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 43,612,864 133,339,363 86,232,524
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

43,612,864

133,339,363

86,232,524
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STATEMENT AS OF SEPTEMBER 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

0309999999. Total - All Other Government Bonds 0

0509999999. Total - U.S. States, Territories and Po ions Bonds 0

0709999999. Total - U.S. Political Subdivisions Bonds 0

0909999999. Total - U.S. Special Revenues Bonds 0

CHUGACH ELECTRIC ASSN CP .... ‘ . ‘ ........... 09/20/2023 .....covvv |ovvnnnnnniiiiinineeeennnn5.500 |l 1071172023 oovvves | 8,223,531 |..
LIBERTY UTILITIES CO CP B PP 09/29/2023 .....cevvn Joveennanreeennnnaneeeeenaa.500 |iiiinnniis 10/02/2028 .......... 12,894,088 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 21,117,619 17,807 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 21,117,619 17,807 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 21,117,619 17,807 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 21,117,619 17,807 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET ... eeiieuuutieemnnneeeernne s s eeenneeseeeneseseeesns e s s eeenns e seeenssseseeennn s eesnnnsaeseennnnsaeseeennnnaseeennnnnnsseennns |SD ......... | ........... 07/01/2023 .......... | ............................. 0.053 | ..................................................................... 25,000 [...nieiiiiie e [O I PPNy 1,001
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0 1,001
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeesuueseeemnnuuseeennnnueseeennneseeeneseeeeessnsaeseeemss e e eeenessaseeennns e seesnns e seennnnsaaaseernnnnaseennnnnnns | ........... | ........... 09/29/2023 .......... | ............................ 0.051 | ................................................................ 19,278,278 |eeveeeeeieeiiniaaeeeeneiae e e eenennnas JO I P PTTTN 96,531
8309999999. Subtotal - All Other Money Market Mutual Funds 19,278,278 0 9,531

8609999999 - Total Cash Equivalents

40,420,897
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