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STATEMENT AS OF JUNE 30, 2024 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 e e 22,467, 711,704 |....ooiccccinne [ 22,467,711,704 |.......... 21,303,198,211
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 27,990,308 |-..veeeeeeenieirreneeieiene [rerereeeeinieens 27,990,308 |...c.cvovenve 32,192,443
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,403,244,648 |............... 217,091,115 |........... 1,186,153,533 |............ 1,184,814,780
3. Mortgage loans on real estate:
B FIISEHENS oot e 5,274,101,823 |...coviiicciinccccine [ 5,274,101,823 |............ 4,839,834,377
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[ J 229,382,986 ) and short-term
investments ($ ... 4,916,819 ) oo [ 261,572,447 |..oooiiiiiniiceines o 261,572,447 |............... 345,190,575
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 21,353,250 |[.oevovoeeeeeeeeeeeeeeeeeie o 21,353,250 |oooiiine 22,437,694
7. DEIVALIVES ...t [ooeb et 0 e [ 0. ..5,028,591
8. Other iNVESIEd @SSELS ....c.eueuiuiiieieieicieieee et [oeeeeeeeinneas 587,775,182 |.ooviecicenne 4,780,000 |............... 582,995,182 |......ccce.. 535,699,443
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 14,945,720 |.covvcirinne. 1,928,059 |..ccovieiinee 13,017,661 |..coovvnnne. 13,486,756
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e L TR ISR 0]. ... 63,603,212
11.  Aggregate write-ins for iNVested aSSEtS ............coveereiiririririeeieeeeneseseseies [rereeieieieneens 3,656,010 3,656,010 |o.ooveveriinnne 1,774,102
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 30,062,351,092 |....ccevunve 223,799,174 |.......... 29,838,551,918 |.......... 28,347,260,184
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueururrrremiueieineneieieieiseeeseeeeeas [orereennienanns 244,033,101 [ovciicrnne 14,061,881 |.....cccvevnve 229,971,220 |..occovvnnne. 200,052,447
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |....................... 854,707 v e 854,707 |.ocoovvvrernne 1,506,981
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccceieieieieieieecieeieeeee s [eeeeeeeeieeeens 15,763,737 | oo 15,763,737 |ocoveeee. 17,636,258
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset ........ccccceccenne ..298,623,443 |.. 37,134,620 |..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevevevevererceccceeeieeieeeees Joererereeieeeeneens TT1,624 |
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 1,942,023 | [ 1,942,023 |.cooveeeirne 3,944,075
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cccoorrriennes 27,775 | L A [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 31,316,475 |oecvicceirccieine [V 31,316,475 |.cceiene 30,942,285
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 30,658,910,482 |......cc..... 275,023,450 |........... 30,383,887,032 |.......... 28,870,956,996
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,407,226,658 |.........ocoveereririceins [ 2,407,226,658 |........... 2,067,455, 183
28. Total (Lines 26 and 27) 33,066, 137, 140 275,023,450 32,791,113,690 30,938,412,179
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives and bank loan revolver ... |.......... 3,656,010 |oeveviricceirrceees [ 3,656,010 |ooeviiriinene 1,774,102
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 3,656,010 0 3,656,010 1,774,102
2501. Admitted Disallowed IMR ..o [ 16,750,107 [ovececiirccceinne o 16,750,107 oo 17,267,021
2502. GSV of company owned life iNSUFaNCe ..........cocooooioioioieeeiciccceeeeeeeeces o 14,566,368 |....oeoveeeeveeeereeeeeees oo 14,566,368 |................. 13,675,264
2501 ) R RPN RO OP RN 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) 31,316,475 0 31,316,475 30,942,285




STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

24,980,102,960
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 $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
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
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, 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
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoceeu. foererererererieeennd 491,933 | 184,644
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $ 14,127,710  accrued for expense
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 $ 13,545,995 on reallzed capltal gains (I0SSES) ...ovvvver [oovvcieiciiinns
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e .
16. Unearned investment income .. 486,399 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 289,822 |...
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
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:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) 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 ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending 542 556,944
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 9,789,688 10,457,120
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 28,479,933,474 26,930,793,592
27. From Separate Accounts Statement 2,407,226,658 |............ 2,067,455,183
28. Total liabilities (Lines 26 and 27) 30,887, 160,132 28,998,248,775
29. Common capital stock 2,500,000 |...coeoveee 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 $ 1,901,453,558 1,937,663,404
38. Totals of Lines 29, 30 and 37 1,903,953,558 1,940,163,404
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 32,791,113,690 30,938,412,179
DETAILS OF WRITE-INS
2501. Uncashed drafts and checks pending escheatment to the state 3,691,346
2502. Deferred fee income 3,504,465 |...
2503. Contingent liability reserve 2,529,753
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAJE ........c.veviueueiiiiiiiieieeieeeseiete ettt se s [eee e 64,124
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 9,789,688
3101.
3102.
G 1 101 OO
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) 16,750,107 17,267,021




STATEMENT AS OF JUNE 30, 2024 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 ..............cccoeveveeenc oo 2,896,940,176 |............ 2,583,018,687 |............ 7,007,772 ,686
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,522,287 | [ 196,334
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..747,680,413 |.. ..565,946,237 |.. ..1,245,746,754
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (5,604,694)]|.. ... (3,259,246)|.. ... (6,567,455)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieeieeiieniienee e seeseesees [ e [ 0
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueueieiieieseseeiieesesesesesssssesese s ss st sssesssesess [eesesessscacesesnanas 825,627 | 428,459 ..o 854,563
8.2 Charges and fees for depoSit-type CONTACES ...........c.ceeiiieieieieeceeecee ettt [eees e eeeseneeeneenees |oesesseeseeseneeeneseeeeeas 683 | 1,319
8.3 Aggregate write-ins for miscellaneous income .. 982,382 1,183,242 1,992,220
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 3,642,346, 191 3,147,318,062 8,249,996,421
10, DEath DENEFIS ...ttt 66,548,638 66,183,531 |...coovnvneee. 124,137,824
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,122,405 | 1,095,539 | 2,504,030
12, ANNUILY DENETIS ...ttt ettt e 343,991,301 | 287,194,454 |................ 589,551,362
13. Disability benefits and benefits under accident and health CONracts ...............ccevevevcuieeieieiiiiieieieicees oo 779,391 | 859,351 [ 1,669,230
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ s 0
15.  Surrender benefits and withdrawals for life contracts ..................... 1,221,701,379 ..1,105,417,955 |.. ..2,276,959,649
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 45,816,927 |..coceeeee 37,579,317 oo 84,693,087
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,402,784 | 1,538,865 | 2,798,060
19. Increase in aggregate reserves for life and accident and health contracts 1,400, 153,511 1,234,642,505 4,183,815,509
20.  Totals (LINES 1010 19) ..ottt n e n e | 3,081,516,336 |............ 2,734,511,517 |........... 7,266,128,751
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 60,985,756
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 9,018,479
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 2,248,159 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeieverereeeeeeeeeeeee e e 268,579,639
27. Aggregate write-ins for deductions .... 11,149,984 13,566,278 31,472,495
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 3,497,182,638 3,052,354,780 8,178,618,984
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 145,163,553 |...coovivene 94,963,282 |...ccveeeenne 71,377,437
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) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 145,163,553 |....ccccooenve 94,963,282 |....coveee 71,377,437
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 47,390,507 48,282,768 112,755,516
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.coveveueuerevriieeaeaens foreeeeecceeenes 97,773,046 |................. 46,680,514 |............. (41,378,079)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 16,166,674 (excluding taxes of $  ..coovoeveeeenne (1,352,448)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 60,694,286 1,295,225 (21,226,640)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 158,467,332 47,975,739 (62,604,719)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,940, 163,404 1,777,222, 781 1,777,222, 781
37, NEtiNCOME (LINE 35) .....oveeeeeiieieeietet ettt ettt es s s s s s st et esessasansesssese e ses e 158,467,332 |..ccveeee. 47,975,739
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 446,249 ...20,486,846 |.. ...51,620,146 |..
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ...21,842,142 |. ... 29,432,443 |..
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(43,210,566)|.. ..(18,667,719)|..
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ..........c.coiieiieiiiiieiieicen e [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeevveeescfeviiiiiiiiiiiiiiiiiii i
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (36,209,846) (110,635,613) 162,940,623
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,903,953,558 1,666,587, 168 1,940, 163,404
DETAILS OF WRITE-INS
08.301. Company OWNEd Life INSUFANCE ......cocoovoviverceeeieiiee ettt n s [ore et 891,104 ..ot 1,154,867 |..ocveeens 1,872,935
08.302. MiSCEIIANBOUS TNCOME ......eoeeeeeeeeeeeee ettt e e e e s e e eaeeneenes et eaeeeeasenenneaoeseeeeaneseaeeeeaeanees 91,278 | 28,375 oo 119,285
08,3003, ettt e e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 982,382 1,183,242
2701. Securities Lending Interest Expense .. ... 12,569,636 |..
2702. PenSion EXPENSE ....ocecveveiieececeeeieeeeceete e en s esensaeae e nsnenenseaese s ennsssessssnsnnsesessnsssnsnsesedorsnenensneenene 1,025,880 [ooveiiiii 994,924
2703. Miscellaneous EXpeNnSe ........cccooooioiciceririnicceeeeeeeee e s 1,718 |.
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 11,149,984 13,566,278
L3010 TSRO KOTSRS U RS PERRURPT RO TR OPRRRORPROPRTROPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 2,900,726,0589 |............ 2,584,311,406 |........... 7,009,479,639
2. NetiNVESIMENT INCOME ...ttt [ersss s 714,810,096 |................ 562,926,784 |............ 1,201,965,204
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 916,905 457,517 975,167
4. TOtal (LINES 110 3) oottt 3,616,453,060 3,147,695,707 8,212,420,010
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,682,089,435 |........... 1,504,144 135 |............ 3,087,131,695
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeeceeeccne 266,803,139 |....cccovnveee. 177,876,710 |......c......... 552,630,306
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 158,447,116 |........c....... 140,278,202 |................ 329,485,113
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................... (35,093) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 62,394,746 25,607,621 75,084,816
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 2,169,734,436 1,847,906,668 4,044,331,930
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,446,718,624 1,299,789,039 4.,168,088,080
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,535,909, 170 2,647,335,247
12.2 Stocks .............. ... 36,542,747 |.. ... 17,691,622
12.3 Mortgage loans ... ...64,424 014 |.. ..250,298,438
12.4 REAI ESEAE ......oecececeiieiieecee sttt st senseast e sensesesesessensnsesesnssennnnsesennsnnans | oerersennennienennennenneerns 0 [rmirnicis s (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 16,003,743 |......coovvne 8,314,544 |................ 20,217,029
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (7,982) oo 1,096,489 |......coovuenene 1,087,746
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 299,514,678 25,646,289 4,150,923
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,838,147,123 |............ 1,671,933,253 |............ 3,000,781,005
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 3,279,394,416 |............ 2,906,078,672 |............ 6,248,001,410
1312 STOCKS ..ottt [eeees e 108,540,007 |.....ccoceevneeee 45,244 112 | 149,573,832
13.3 MOMGAGE 0BNS ...ttt bbbttt enenis[eosesineesnens 655,909,246 |................ 493,016,924 |........... 1,330,214,924
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 58,813,374 |.....ccconee. 27,167,393 |...ccvvcnnee 63,588,258
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 2,228,780 23,337,550 21,729,594
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4,104,885,823 3,494,844 651 7,813,108,018
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (1,084 ,444) (449,168) (912,201)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,265,654,256) (1,822,462,230) (4,811,414 ,812)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.ccueueueriieieieeeeeeeeceeeeeie e |reeeeseseseeneseneseereeeees (1) 0 |ooereiene 225,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s 0 foeerienns 65,000,000 |...cocveerieiriieiriieiene 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 119,754,138 |........coec.. 163,343,238 |....cccocnvee. 284,650,395
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 155,000,000 |............... 150,000,000 |............... 150,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (229,436,615) 43,244,907 105,536,860
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (264,682,496) 121,588,145 465,187,255
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (83,618,128).............. (401,085,046)|.............. (178,139,477)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieeeeieeeeteeeeeee ettt ettt s s s st sesesessnananens |oereeeseenenens 345,190,575 |..cccvvreneeee 523,330,053 |.cevreenne 523,330,053
19.2 End of period (Line 18 plus Line 19.1) 261,572,447 122,245,007 345,190,575
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Capital Contribution from The Western and Southern Life Insurance Company in the form of
COMMON STOCK ... [oenns st [ [ 50,000,000
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 115,263,521 |............... 109,160,850 |................215,726,779
................ 113,138,643 |0 Jeiil0
............ 2,497,757 ,416 |............2,247,219,655 |...........6,177,156,817
................ 188,839,168 |................243,417,837 |................648,219, 135
.................................................................... 0 [0
....................................................................................................... 0
.................................................................... 0 [0
............ 2,914,998,748 |............2,599,798,342 |............ 7,041,102, 731
............ 7,285,366,795 |............5,102,470,702 |.......... 11,091,360,289

10,200,365,543 7,702,269,044 18, 132,463,020




STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

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

F/S F/S

SSAP # Page Line # 2024 2023
NET INCOME
(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 158,467,332 (62,604,719)
(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 158,467,332 (62,604,719)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 1,903,953,558  1,940,163,404
(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  1,903,953,558  1,940,163,404

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2024.

A.

Business Combinations and Goodwill. No Change.
Discontinued Operations. No Change.

Investments

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

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities

M

@

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

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2024,
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.
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(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
June 30, 2024, 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
Total XXX XXX — XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,

2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

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

1. Less than 12 Months

2. 12 Months or Longer

13,174,889
486,646,432

1,260,660,262
5,832,978,338

(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:

&

the length of time and the extent to which the fair value is below the book/adjusted carry value;

b.  the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

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

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

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

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $275.8 million.
Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Real Estate. No Change.
Low Income Housing Tax Credit (LIHTC) Property Investments. No significant holdings. No Change.
Restricted Assets. No Change.
Working Capital Finance Investments. None.
Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument — — —
* 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 1,345,613 — 1,345,613

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

7.1
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0. 5% Securities. No Change.

~

Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

7.  Investment Income. No Change.

8. Derivative Instruments. No Change.

9.  Income Taxes. No Change.

10. Information Concerning Parent, Subsidiaries and Affiliates.

In July 2024, the Company purchased $71.3 million of other invested assets in exchange for cash from its parent, The Western and Southern Life

Insurance Company, which is referenced in note 22, Events Subsequent.

In March 2024, the Company paid a $155.0 million ordinary dividend to its parent, The Western and Southern Life Insurance Company. The
dividend was in the form of cash.

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 $5,170.0 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

a.  Aggregate Totals

1. Current Year

@
(b)
©
(d)
©

®

Membership Stock - Class A
Membership Stock - Class B
Activity Stock

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

@
(b
©
(d)
©

®

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)

Membership Stock - Class A
Membership Stock - Class B
Activity Stock

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 3
Total 2+3 General Account Separate Accounts
20,000,000 20,000,000 —
79,157,075 79,157,075 —
837,826 837,826 —
99,994,901 99,994,901 —
5,170,000,000 XXX XXX
20,000,000 20,000,000 —
74,137,154 74,137,154 —
586,747 586,747 —
94,723,901 94,723,901 —
4,180,000,000 XXX XXX
Eligible for Redemption
4
3 6 Months to 5
Less Than 6 Less Than 1 1 to Less 6
Months Year Than 3 Years 3to 5 Years

2
1 Not
Current Eligible
Year Total for
(2+3+4+5+6) Redemption
Membership Stock
1.  Class A 20,000,000 20,000,000

2. Class B —

11B(2)bl Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1
Fair Value

2
Carrying Value

3
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. Current Year Separate Accounts Total Collateral Pledged

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

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)

b.  Maximum Amount Pledged During Reporting Period

5,283,458,489
5,283,458,489

3,761,455,128

5,541,518,773
5,541,518,773

3,949,496,657

1,742,986,100
1,742,986,100

1,654,932,300

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) 5,283,458,489 5,541,518,773 1,742,986,100
2. Current Year General Account Maximum Collateral Pledged 5,283,458,489 5,541,518,773 1,742,986,100
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 3,739,242,526 4,074,641,563 1,613,290,400
(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 1,742,986,100 1,742,986,100 — 1,745,951,597
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 1,742,986,100 1,742,986,100 — 1,745,951,597
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 1,654,932,300 1,654,932,300 — 1,659,965,887
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) 1,654,932,300 1,654,932,300 — 1,659,965,887
b.  Maximum Amount During Reporting Period (Current Year)
1 2
General 3
Total 2+3 Account Separate Accounts
1.  Debt 115,059,400 115,059,400 —
2. Funding Agreements 1,689,286,100 1,689,286,100 —
3. Other — — —
4. Aggregate Total (1+2+3) 1,804,345,500 1,804,345,500 —

c.  FHLB - Prepayment Obligations

1.
2.
3.

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)

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

Debt
Funding Agreements
Other

No
No
No

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

a.

13.

D.

L.

Defined Benefit Plan

Components of net periodic benefit cost. Not applicable.

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

In March 2024, the Company paid an ordinary dividend to The Western and Southern Life Insurance Company. Refer to note 10 for details.

The Company has $16.8 million in special surplus funds related to the admission of disallowed IMR in its general account.

7.3



14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

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.

Calculation of Limitation
using Prior Quarter numbers

Current Reporting Period

(1) Capital & Surplus

$

Less:

(2) Admitted Positive Goodwill

(3) Admitted EDP Equipment & Operating System Software

(4) Admitted Net Deferred Taxes

(5) Recognized Disallowed IMR General Account

(6) Recognized Disallowed IMR Separate Account

(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6)

LR

goodwill limitation [Line 7*10%])

(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%

(9) Current Period Disallowed IMR Recognized in General Account

(10) Current Period Disallowed IMR Recognized in Separate Account

Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7)

(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period

1,858,903,073

250,146,806
18,495,730

1,590,260,537

159,026,054

XX
XX

XX

XX

XX
XX
XX
XX
XX
XX

XX
16,750,107

1.1 %

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2024
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 — 2,302,458 — — 2,302,458
Bonds: Bank loans — 86,729 — — 86,729
Bonds: CMBS — 6,965,649 — — 6,965,649
Bonds: RMBS — 466,490 — — 466,490
Common stock: Unaffiliated 949,539,444 — 748,361 — | 950,287,805
Common stock: Mutual funds 132,647,966 — — — | 132,647,966
Preferred stock — 27,990,308 — — | 27,990,308
Other invested assets: Residual tranche,
fixed income — — 9,296,751 — 9,296,751
Separate account assets * 23,636,718 159,678,680 — — | 183,315,398
Total assets at fair value 1,105,824,128 197,490,314 10,045,112 —11,313,359,554
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Interest rate swaps — (346,873), — — (346,873),
Derivative liabilities: TBA forward — (998,740), — — (998,740),
Total liabilities at fair value — (1,345,613), — — | (1,345,613)

*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.
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(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 06/30/2024

Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 04/01/2024 | Level 3 | Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 06/30/2024
a. Assets
Common stock:
Unaffiliated 341,945 — — 406,416 — — — 748,361
Other invested
assets: Residual
tranche, fixed
income 9,467,186 — — 3,565 — — (174,000), — 9,296,751
Total Assets 9,809,131 — — 409,981 — — (174,000), — | 10,045,112
Quarter Ended at 03/31/2024
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 01/01/2024 | Level 3 | Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2024
a. Assets
Common stock:
Unaffiliated 341,945 — — — — — — 341,945
Other invested
assets: Residual
tranche, fixed
income 9,467,186 — — — — — — 9,467,186
Total Assets 9,809,131 — — — — — — 9,809,131

(3) 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 commercial and residential

mortgage-backed securities initially rated NAIC 6. 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.

The fair value of the fixed income residual tranche included in Level 3 has been determined by utilizing a client statement.

Derivative investments included in Level 2 consist of interest rate swaps and to be announced (TBA) forward contracts. The fair values
of these securities have been determined through the use of third-party pricing services or models utilizing market observable inputs.

Assets held in Level 2 of the separate accounts carried at fair value include investment grade municipal, corporate bonds, and surplus
notes. The Company determined fair value of the bonds through the use of third-party pricing services utilizing market observable inputs.

B. Not applicable.

C.  The carrying amounts and fair values of the Company’s significant financial instruments were as follows:

Common stock: Unaffiliated**
Common stock: Mutual funds
Preferred stock

Mortgage loans

investments

fixed income

assets
Cash collateral receivable
Separate account assets
Life and annuity reserves for
fund liabilities
Derivative liabilities
Separate account liabilities *

Securities lending liability

Cash, cash equivalents, & short-term

Other invested assets: Surplus notes

Other invested assets: Residual tranche,

Securities lending reinvested collateral

investment-type contracts and deposit

1,050,282,705
132,647,966
27,990,308
5,089,569,908

261,626,842
45,739,567

24,296,751

3,656,010
2,368,027,018

(17,781,317,821)
(1,345,613),
(2,142,131,121)
(276,902,946)

1,050,282,705
132,647,966
27,990,308
5,274,101,823

261,572,447
46,682,571

24,296,751

3,656,010
2,407,226,658

(18,377,701,362)
(1,345,613)
(2,218,881,251),
(276,902,946)

1,049,534,344
132,647,966

261,626,842

85,507,804

27,990,308

45,739,567

3,656,010
2,236,757,653

(1,345,613)

(276,902,946)

748,361

5,089,569,908

24,296,751

45,761,561

(17,781,317,821)

(2,142,131,121),

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 21,579,786,031 22,467,711,704 156,958,107 20,355,401,953 1,067,425,971 — —

*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
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

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

Cash Collateral Receivable

The receivable represents the obligation to return cash collateral the Company has posted relating to derivative instruments and bank loan
revolver. The fair value is based upon the stated amount.

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.

Securities Lending Liability

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

Separate Account Liabilities

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

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent.

See note 10 for a description of the Company's purchase of other invested assets from its parent subsequent to the financial statement date.
p pany’s p p q

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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(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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(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)

To
Bal:

Year

To Prior
Year
Balances

Prior

ances

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

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

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative

Prior Years
(Col 1-3+
7

Balance from

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

1 2

3 4

5

6 7

8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Receivable

Re

<

(Payable)

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

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitte

Asset (4-95)

d

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Analysis of Life Actuarial Reserves by Withdrawal Characteristics.No Change.
Premiums and Annuity Consideration Deferred and Uncollected. No Change.
Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2024 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? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..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 E= (=N el i =Ty To L USSP PSRRI

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
(3= e I T 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? ............ccocoviiiii 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? ..........cooiiiiiiiiii e

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

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? .............cccccooiiiiiiiiiiiiiics

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. ...........cccooeiiiiiiiiiiiicecces

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

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? .....

04/12/2024

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? ........oiiiiiiii e

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccooieioiiiieveieiceceeeeeeeeeveciean
Fort Washington Investment Advisors, Inc. ....cccooveivieieiiviiiienennnn
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. ..o
Eagle Realty Capital Partners, LLC ...

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

|¥es...
oves.
VES..

.. YES....
.. YES....
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14.25
14.26
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STATEMENT AS OF JUNE 30, 2024 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? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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? .........ooiiiiii 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? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie 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: ...........cccccceeoeeneee
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

207 g o[- $ .. 72,200,000
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.ooiuiiiiiiiiiieeee e

304,030,836
665,278, 164

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. 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. ........cooiiiiiiiii e

8.1

352,961,944

302,484,975
655, 446,919

LOLHLe e

Yes [ X] No[ ]
[X] N[ T NAT ]

$ . ...275,812,609
...275,681,433
B 276,902,946
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STATEMENT AS OF JUNE 30, 2024 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 ..o

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.ovveeeceieneninnseceene 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? ............c.eeueuiiiriiieieieieieiee ettt e st et et ese e e e s s esesesese e e s sesesesenenens 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 SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 No[X]

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 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 ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 63,941,201
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 5,172,929,860
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 5,236,871,061

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 13,192,221

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 24,038,541
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 24,038,541
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 5,274,101,823

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL | b o 354,404 20,885,974 ..o [V SRR | I O 21,240,378 | 300,174
2. AIASKA .o AK e b o 33,932 [ 9,616,137 |.oeoveeeeee [V SRR | I ORI 9,650,069 |......eovrveriinnne 0
3. Arizona ..... .. AZ ..59,387,046 |. 0. .. .60,113,324 |.. ..7134,547
4. Arkansas .. .. AR ..13,504,504 |. 0. ... 13,653,090 [.eoviieiiciiiine 0
5. California .. CA 377,205,855 |. 0. .. 383,929,310 |.. . 3,085,609
6. Colorado ...... .. CO ..59,418,677 |. 0. .59,766,525 |.. ..452,561
7. Connecticut .. .. CT ..44,571,237 |. 0. .44,842 612 |.. ..3,629,251
8. Delaware ............. .. DE ..12,389,885 |. 0. 13,874,427 |.. ..420,347
9. District of Columbia . . DC K ... 2,506,545 |. 0 [ O s 2,634,312 |. .481,498
10.  Florida .. .. FL .or.. 194,769,555 |. 0. .. 200,249,301 |.. 3,184,597
11.  Georgia .. GA ..60,250,891 |. 0. ....61,588,130 |.. 3,786,534
12.  Hawaii .. .. HI ..11,482,022 |. 0. 11,875,817 [ 0
13. Idaho .... . ID K ..17,888,471 |. 0. 218,163,180 [ 0
14. lllinois ... LIl ........ 103,894 461 |. 0. .. 109,860,520 |.. 2,283,931
15.  Indiana . . IN ..39,466,456 |. 0. ....46,626,514 |.. 1,003,726
16. lowa ..... LA ..22,299,093 |. 0. 22,827,614 [ 0
17. Kansas . .. KS K ...8,611,328 |. 0. .. 8,953,724 |.. .0
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY Jo b 09,275,129 | 35,466,568 |.......coeereeereenn 0 [ 0 [ 40,741,697 |............... 155,870
19, LOUISIANA ...eveiiiiiiiie e LA b 2,104,329 | 28,297,785 |.oveeeeeieeeens 0 [ 0 [ 30,402,114 | 0
20. Maine. ....... ..24,133,305 |. .24,144,505 |.. ..1,103,452
21. Maryland . ..47,185,190 |. ....48,330,733 |.. ..1,531,99
22. Massachusetts ..........cccocceeeeiieeiieeniieeieenne MA |l 741,388 . 147,633,199 | 0 i 0 | 148,374,587 |........... 7,691,827
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e b e 4,677,947 92,449,987 |oeoeeeeeieeen 0 o 0 e 97,127,934 |............ 3,011,937
24.  Minnesota . .. MN ..56,561,987 |. .58,407,672 |.. ..1,785,921
25.  Mississippi .. MS ..12,990,130 |. .. .13,672,398 |..
26, MISSOUN ...eouuvieiiiieeiieeiie e MO |l e 1,488,983 | 39,181,565 | 0 o 0 o 40,670,148
27, MONANA ...oeiniiiiiieeeee e MT e b 16,877 14,545,205 |....oooeveieeien 0 [ 0 [ 14,562,082
28. Nebraska .. . NE .. 13,476,195 |. .13,508,868 |..
29. Nevada ........ NV ..20,680,925 |. 0. .. .21,158,973 |..
30. New Hampshire .........ccccceeeiiieiieeniicenieenne NH [ b e 18,001 [ 34,204,019 |.ceoeeiieee [V SRR | i RO 34,222,070 |........... 1,558,965
31, NEW JEISEY ...ooiuiiiiiiiiiieeeeeeeee e NJ [ b . 2,328,608 ... 98,673,278 |..ocveeeeeeee (18 USRI | I RO 101,001,886 |........... 1,642,207
32.  New Mexico . NM 17,973,818 0. .18,044,960 |.. ..369,116
33, New YOrK ...ccceeeveeriveencreeenneenieeesieeennieeneeee. NY o e Ne ennnnnn.230,461 s 317,476 |. 0 [ O [ 547,937 |..
34. North Carolina .. ..81,012,266 |. 0. .89,449,751 |..
35. North Dakota ... 3,738,719 |. 0. ...3,751,079 |..
36. Ohio ..cccueenee 105,645,454 |. 0. .. 245,625,775
37. Oklahoma . ..18,897,079 |. 0. ....19,358,829 |..
38. Oregon ......... K ..37,583,270 |. 0. ....38,131,964 |.. ..1,199,407
39. Pennsylvania ... ........ 109,258,795 |. 0. .. 124,829,474 |.. ..432,033
40. Rhode Island .... ..11,378,572 |. 0. ....11,390,606 |.. ..321,824
41.  South Carolina . ..49,274 861 |. 0. .50,644,756 |.. . 1,780,970
42.  South Dakota ... ...6,236,853 |. 0. ..6,251,689 |.. 475,767
43. Tennessee ... 47,894,724 |. 0. .49,867,620 |.. ..366,452
44. Texas ....... 231,540,307 |. 0. .. 233,901,792 |.. . 5,450,503
45.  Utah ..... ..35,534,866 |. 0. ....35,601,973 |.. ..120,782
46. Vermont ..13,227,275 |. 0. .. .13,231,782 |.. ..955,848
47, Virginia ...occceeeeeeeeiieencceieceieeeieeesieeeee. VA | b 00,890,180 .. 58,539,295 |.....ooeiieiieeen 0 o 0 e 59,389,475 |.......... 1,308,588
48.  Washington .........ccccceeevveeevicenieennceeencee. WA | b o862, 783 ..o 76,262,221 | 0 o 0 e 77,125,004 |.....coenvnee 727,893
49. West Virginia ..13,287,406 |. .. .15,070,290 |.. ..250,000
50. Wisconsin .... K ..38,189,775 |. 0. .. .39,003,899 |.. . 3,036,920
51, Wyoming ...cccceevveeeeeeenneenireenenesseeesieeeeee. WY e i 010,000 . 6,758,385 [.oooiiiee [V SRR | I OO 6,768,385 |.eovvveeiieiiiecns
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN . 0.
58. Aggregate Other Aliens .. OT . ... (1,907)|. 0.
59.  Subtotal ......ccccviiiiiiiiiiiii e XXX 227,606,563 . 2,686,59,584 |....c.ooveiiinne 0
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ (U SN [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .228,402,164 |..... 2,686,59,584 |.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e [V 0l
97  Totals (All Business).... . 228,402,164 |..... 2,686,596,584 |......ocoeeveeieen 0 o 0 s 2,914,998,748 |..... 7,285,366,79%
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 14,022,720 |........... 3,387,382 oo 0 i 0 e 17,410,102 | 0
99. Totals (All Business) less Reinsurance Ceded XXX 214,379,444 2,683,209,202 2,897,588,646 7,285,366, 795
DETAILS OF WRITE-INS
58001, MEX MeXico ..ocoooiviiiirciciiicccccsciecccceeneeens o XXX ... 1,560 |.
58002. ZZZ Other Alien ... e XXX .19,348 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 20,908 (1,907) 0 0 19,001 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 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

11
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

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

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

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2024 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 ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | 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 .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |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 .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |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 .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | 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 .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |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 .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |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 .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd L OH] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . JURN D U I NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennen LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC .. |NP Cranberry Hotel Holdings, LLC Ownership.. .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . OH.... weeeee. | WS Real Estate Holdings LLC ...... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. LMALL NIA....... Western-Southern Life Assurance Co .. Ownership.. .. 8.800 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nin
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC LOH ] NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. L OH] s NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........ccccce. [oeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co ........cccevvuneen Ownership . | Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooveveeeeeeeeeeeeennn . WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. ..4.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ nns 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ................... Ownership.. ..16.310 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeeen] ceee e e NTA e e Ownership.. .. 8.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..21.270 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........cooeeeeeers [nnn 000 Y A O B B Western & Southern Financial Group, Inc. . |OWNership.......ccccvvvvvvvvvvvuvenvnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e Ownership ..99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..31.860 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership.. .6.120 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co ....... Ownership.. ..6.120 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .....ocooes [ oo OHeeis ] ee e e NTA e e OWNErship..coeeeeeeeeeeeeeee e . 1.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC I1 ..o [ oo OHeuis] e e e NTA e oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH..o.]eooeee NIA o [ ooeeee Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... Fort Washington Capital Partners, LLC ..... Ownership.. .. 4.200 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..oooooeeveeees [ OHeeeis ] et e N A e Ownership.. ..95.800 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... . Ownership.. ..44.420 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|81-1722824 .. Fort Washington PE Invest IX-B-LP .............. . FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 .... | 811710716 .. | ..eeoeerrevees | eovrrrriiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] e NTA e e Ownership.. .. 2.680 .... |Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieeevvvvveees | eereieeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieevvvvvviies | eereereeeiiiinen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The lWestern

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM |I-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....] ......NIA....... [FUPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..42.110 ....|Western & Southern Mutual Holding Co . |....NO......|eccee oin
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..28.760 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
..| Western-Southern Group ........cccoveenn [unees 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOH] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] s NIA....... Ownership ..28.790 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nnn
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveenn [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..25.250 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee een
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
...|Western-Southern Group .........coeeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..| Western-Southern Group ........ccocoveenn [unees 00000 .... |87-3859143 .. Fort Washington PE Invest XI .......cccceenenns LOH] e NIA....... FWPEL X1 GP, LLC weeeereeeieeeieceee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859143 .. Fort Washington PE Invest XI .........ccccce... L OH] s NIA....... OWNErship..coeeeeeeeeeeeeeee e ..16.360 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI XI GP, LLC . . | Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI XI GP, LLC . . | Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] e N A e Ownership . |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [ 26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] s NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . |Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NEA e | e Ownership .. 9.630 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ LOH] e NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee nen
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH.LL NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee .....
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The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|90-0989164 .. | ..ceevvvvriies | eererreriininnen | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..2.200 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee een
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 371736757 .| teeeeeeeveeies | eeveeeeiiiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 371736757 .| teeeeeeeveeees | eeveeeeieiiiinen | v Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrviiiis | oo [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO 1V GP, LLC weveeeeeiiiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... Ownership .. 3.020 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [85-1503656 ..

Fort Washington PE Opp Fund IV-B, L.P. ....... . FWPEO 1V GP, LLC .... Ownership
The Western and Southern Life

. 0836 ...|Western-Southern Group .... .. 0.500 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... LOH ] NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns

. 0837 ...[Western-Southern Group .... O P 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. ....... LOH] e NIA....... FWPEO IV GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....]...... NIA....... FWPEL SM 11 GP, LLC woveeeeeeeeieeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeeieeeiee e .. 2.000 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins

. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 .... |87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...|..OH.....]...... NIA....... FUPEL SM 11 GP, LLC oveveeeeeeeeieeeieeees OWNEISNIP..eeeeeeerree e .. 2.240 ... |Western & Southern Mutual Holding Co . NO.coo] e e
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...{.. Ownership ..97.760 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [87-2353885 ..
..... 00000 .... |47-1922641 ..
..... 00000 .... [81-1698272 ..
..... 00000 ....|87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... |20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 ....|27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 ... |83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 ... |26-3806561 ..
..... 00000 .... [46-2895522 ..
..... 00000 ... |85-1463366 ..

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

Fourth and Pike Apartments, LLC ...
Frontage Lodge Investor Holdings, LLC ..
FWPEI IX GP, LLC ....ccuveeee

FWPE! Mauna Kea GP, LLC .
FWPEI SM Il GP, LLC .
FWPEI V GP, LLC
FWPEI VI GP, LLC
FWPEI VII GP, LLC
FWPEI VIII GP, LLC
FWPEI X GP, LLC
FWPEI XI GP, LLC ..
FWPEO II GP, LLC ..
FWPEO Il GP, LLC ...
FWPEO IV GP, LLC ..

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

..}.100.000 ...|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 .
..}.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 .

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

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

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .. WS Real Estate Holdings LLC ..........ccceeeent Ownership
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .............o.... AN T NN ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .

..... 00000 .... [88-3437673.

..... 00000 .... [88-4269012 ..
..... 00000 .... [99-2291762 ..
..... 00000 .... [92-1556010 ..
..... 00000 .... [31-1328371 ..

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

. .. |WS Real Estate Holdings LLC .
L] NIA....... WS Real Estate Holdings LLC .
WS Real Estate Holdings LLC .
. |WS Real Estate Holdings LLC . . | Ownership..
.| Western-Southern Life Assurance Co . .. | Ownership..
The Western and Southern Life Insurance Co

. | Ownership..
Ownership
Ownership

Hampton Roads 0z Fund
Henley Residences Holdings, LLC ...
HP AZB Co-Invest LP
Hunters Creek JV, LLC ....
IFS Financial Services, Inc

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

. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn Ownership .|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|34-1826874 ..
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 ... [83-1797000 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 ..

. 0836 ...[Western-Southern Group ........ccoevvunes |.onne 00000 ... [83-3004899 ..

IR Mall Associates LTD
Keller Hicks Inv. Holdings, LLC . |WS Real Estate Holdings LLC . . | Ownership..
Kemah Holdings, LLC v | WS Real Estate Holdings LLC . Ownership
Lennox Zionsville Inv. Holdings,LLC ........... LN NIA....... WSLR Holdings LLC ...cccevvriiiiiiiniiiiiiiiaaaees Ownership

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

..|Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2024 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 ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|35-2123483 .. LLIA, Inc. .. | The Lafayette Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC ......cceeeeeens .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .... ] WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... AN IA........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . .|Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 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 ........ccevvvevees |eeees 00000 ....|83-3418626 ..| ....cccvvvveee | eevrrrriiiiennns Timacuan Apt. Holdings,LLC FLo....f...... NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[93-4901861 .. | .covevcvvere | crreerireenns Timber lake JV, LLC L1 NIA....... WS Real Estate Holdings LLC ... ... | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311394672 .. | .ioeviieviiiis | eeeeeeeeiiiiiiee | e, Touchstone Advisors, INC. ..coevvvvevvveiiieeennns OH.....f o DS........ IFS Financial Services, Inc. .......ccccuune. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1225804 ..| ...ccovvvvvees | eereriiieiienes Institution MA.....[...... NIA....... Ownership.. ..37.900 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0849312 .. Touchstone Divindend Select ETF ................. . Ownership.. ..90.900 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ... . | Western-Southern Life Assurance Co . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. .... .| IFS Financial Services, Inc. ....... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|26-1450709 .. Touchstone Touchstone Snds Intl GR-R6 ........ Ownership ..42.000 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... Ownership.. ..95.200 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . . | Western-Southern Life Assurance Co .. | Ownership.. .6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . Ownership.. ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .| Integrity Life Insurance Co ... . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC . [National Integrity Life Insurance Co .. | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC Western-Southern Life Assurance Co .. Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace ......cccceevvvvnns . |WS Real Estate Holdings LLC ......... Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 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 ........ccevvvevees |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 .........cccccuueen | eeee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC WSLR Holdings LLC ...cooevvviiriiiiiiiiiiiiiiieees Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ OH.....f.ees NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |.. OH.....]...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . OH..... . RE........ .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-2820067 .. WS CEH LLC ... WS Real Estate Holdings LLC ... . | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . OH.....f...... NIA....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 ... |33-1058916 .. WSALD NPH LLC .. WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co .
Asterisk Explanation |




STATEMENT AS OF JUNE 30, 2024 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee 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? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens 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? ............cccoiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

LA AN AR

9 2 6 2 2 2 0 2 4 4 9§ 0 0
LA AT R

9 2 6 2 2 2 0 2 4 3 6 5 0
e LT
XXXV [Document Identifier 445]

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

9 2 6 2 2 2 0 2 4 4 4 6 0
eyt | NHAINM AN QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 4 4 4 7 0 0
rmseszsssssemtasis = | I NHINW A A
Actuarial Guideline XXXVI [Document Identifier 448]

9 2 6 2 2 2 0 2 4 4 4 8 0
st | MW AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

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

9 2 6 2 2 2 0 2 4 7 0 0 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[}

o o o
I S S —
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STATEMENT AS OF JUNE 30, 2024 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 .........ccoooiiiiiiiiiiecccc et [oreeesssseseseseaeaene 64,124 |...cooveee 77,335
2505.  Payable for Collateral on DEriVATIVES ..ottt sttt ettt s et assaess st nesaesesaenes [oeaeeseae et e et ese et ese s e (01 2,660,000
2597.  Summary of remaining write-ins for Line 25 from overflow page 64,124 2,737,335
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Change in Contingent Liability RESEIVE ..o eesesesssesssnsnens [oeseenennnssesssnnnnnnssnsnsnns 0 [oonsisisesisesesesese e (V1 2,529,753
2797. Summary of remaining write-ins for Line 27 from overflow page 0 2,529,753
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STATEMENT AS OF JUNE 30, 2024 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 ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ............. | NG N . W ... . . B R EE - B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impailiiient reCOlllized .. e ......... ... NS [OSORIIIIIIIIN ... |-.occoeeeeeeeeieeee e oreeie e
8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
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 YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 4,839,834,382 |........... 3,760,559,228
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et e et et e et e et e et e e e et e et e e eee e et eeeeeeeereeseeeeeereene feeeeeeeeeaea 452,506,357 |............ 1,152,249 ,949
2.2 Additional investment made after aCqUISItION .............ccciiiiiiiiiiiicceee et sre e nneenes [eeeeeeennnnn 809,402,889 |
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6.  Total gain (I0SS) ON GISPOSAIS ......c.coveuiverereiieiieieteteiieseaesete st st ettt s s st s s s sse st s s s ssesese s s s snsesesessssssssesesesssnsesesesesnsnns [oesesnacaceceen (1,230,522) ... (3,303,443)
7.  Deduct amounts received ON AISPOSAIS ............ccoviveveueueeeeeeeeieeeeeeee e e eeeee et et e e e e s s s eee et eeeesasesesesesesessssanesssessssseseassnansenanans |oeesesesennnens 222,562,095 |................ 250,298,438
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 ...........ccccuiiiiiiiiiiiii s [reese 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) ......... |-ceeeeueeee. 5,274,101,828 |........... 4,839,834,382
12.  Total valuation @lIOWANCE ............c.ccoiiiii 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) 5,274,101,828 4,839,834,382
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.c.cueueueiiiieieteeeeeecee ettt eaeass s s s sessnnnas [eeeeeeeeneieiens 540,724,943 |.............. 468,656,612
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
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 .............c.cvoviviueueririieeeeeieieie ettt es e seaens [reeeeee et (O R 61,677
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiriiiiererereeeeeeeeeeieeeseeees e 587,775,182 |..cevecenne 540,724,943
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 4,780,000 |..oovovevereine 5,025,500
13.  Statement value at end of current period (Line 11 minus Line 12) 582,995, 182 535,699,443
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 ...........cccoeeiiririeieieieeeeeese e [eoeeeas 22,717,886,684 |.......... 18,925,651,898
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 3,387,934,423 |............ 6,547,575,242
3. Accrual of discount .... 50,303,918 |......coee. 77,043,480
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 27,299,315 ..o 147,088,466
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 72,544 861 |............... (25,214,377)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 2,301,850,637 |............ 2,820,951,312
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 56,947,899 |................ 103,948,734
8. Total foreign exchange change in book/adjusted carrying value .. 0 e 0
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 25,282,422
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................. 1,776,048 |................. (4,075,557)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 23,898,946,713 |.......... 22,717,886,684
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuuiiiiiieiiiei sttt [ooneenineeninea 217,091,115 [ 197,681,197
13. Statement value at end of current period (Line 11 minus Line 12) 23,681,855,598 22,520,205,487
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STATEMENT AS OF JUNE 30, 2024 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 Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 12,717,894,956 |............ 1,381,287,332 |..covvennee 722,124,012 .o 20,610,459 |......... 12,717,894,956 |........... 13,397,668,735 | [ 12,572,927,770
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 6,990,020,043 |........... 2,299,611,943 |.......... 2,064,498,447 |............... (12,585,772)|............ 6,990,020,043 |........... 7,212,547, 767 |..oeoeeeiririccinriccs oo 6,802,637,296
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,367,578,791 | 26,344,213 | 151,652,747 |...oooveenne 5,850,078 |............ 1,367,578, 791 |........... 1,248,120,335 | [ 1,396,621,909
4. INAIC 4 () oottt bbbt bkt ket h et bt bt bt ea st ea bt ettt et et be s bennas [rer e 613,419,030 |.covvrinene. 42,857,746 |....ccvvenee. 164,773,409 |.....cooenee. (14,470,727)|................ 613,419,030 |.oovvrennne 477,032,640 ..o e 628,116,485
5. NAIC B () ittt [ 189,213,809 |...ccoovvveune. 6,034,009 |.....ccooveuene. 13,543,690 |........c..c.... (11,216,347) oo 189,213,809 |................ 170,487,781 e o 109,983,401
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 7,761,891 38,730 273,181 3,268,547 7,761,891 10,795,987 10,782,975
7. Total Bonds 21,885,888,520 3,756,173,973 3,116,865,486 (8,543,762) 21,885,888,520 22,516,653,245 0 21,521,069,836
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 oo [rere s 0
2 2SSOSR NSRRI 33,373,081 [ [V 4,236,000 |...ccovveneee (1,147,505)|.....c.coucnc. 33,373,081 [ 27,989,576 ..o o 32,189,147
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 oo [rere s 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 e [ 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 oo [rere s 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 1,465 0 0 (732) 1,465 733 3,296
14, Total Preferred STOCK ..ot 33,374,546 0 4,236,000 (1,148,237) 33,374,546 27,990,309 0 32,192,443
15. Total Bonds and Preferred Stock 21,919,263,066 3,756,173,973 3,121,101,486 (9,691,999) 21,919,263,066 22,544 ,643,554 0 21,553,262,279
(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 $ i 6,929,475 ; NAIC2 $ .ooeevevrene. 42,012,065 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 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 4,916,819 XXX 4,916,819 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1N S 28,749,998

2. Cost of short-term investments acquired 46,125,471

3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeIVEd ON ISPOSAIS ................cvcviueueuiiiiieititeteteseseeesse st e setesesessss s st e sesesesesessss et et ssesesesesesessasasssesesesesens [sereeseeseseseseneeeananeseeas (V1N S 74,875,469

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 4,916,819 | 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 4,916,819 0
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STATEMENT AS OF JUNE 30, 2024 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) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 1,194,487
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiie ettt et e e st et s e s e e s e e st et e st e st et et et et e b et enene Sabesbeasesssassareareaaeseeareanas
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (2,540,095)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieeteieiiitsetete et s es et st se et ete b s et sesesesebe st seseses e b s s se e s e b e b st eees et e bbb s sesebe b s eses e s et e b s s snsnsebesanas beeattsseetesesnencs (885,625)
Considerations received/(Daid) ON tEIMINALIONS ............cceeiiiiuiueieteiieetete et esese s s s st s s sesese st s s seses et sssssseses et s ssssesese s ssassesesesssssnsnsesesennns | tbebesesnstsseetanas (885,625)
440 7251 o PP PP PP PPOS

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

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (1,345,608)
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s ... (1,345,608)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.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 .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

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

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt ts et ees et ees et es et ees e es et es s b s eas s ee s b e s b e s e e s b e st ens s ee st es e s e essesene (1,345,613)

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (1,345,613)
Part D, SECHON 1, COIUMN B ......ouiuiuieieiieeieteteie e eeteeeeees e e seeeeees e eseseseseeee e seseeeeee e s e aesesee a2 e e sesesesee e eseseeeees s nsssesesesasmansnsess | febitsssasessesssasansereenanas 0

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (1,345,613)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuuieitieceiecteiecte ettt sas e e eas e e e e e ea s ee 2 ea s e a2 e e s ee S e s s e s s es s s ens s ees s nsesensene febseebseesses (1,345,613)

Part B, SeCtioN 1, COIUMN T3 ... ..ot e e e h e b e e e e e R e s e e e e e e e e e e e R e s e e s ee s e e s b e s eeabeatees shesbessessessessesseaseeteaseaseas

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (1,345,613)
Part D, SECHON 1, COIUMN O ...ttt ettt et e e s ee e e e e e eaesesesee e e s e s eeee e e e e s e aesee a2 e e sesesee a2 e e seseeeees s nsnsesesesesmanansess  febebssasessesssasanarareananas 0

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (1,345,613)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 9,072,426

Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et

Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 9,072,426

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2024 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.cveueueiieieieeeeeeeeeee ettt eseass s s s sesesesssnnas [ereseeseeenenens 278,662,392 |......cceenee 520,047,114
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 7,603,705,402 |......... 20,055,266,654
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas (V1 1,116,924
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 7,652,984,808 |.......... 20,297,768,300
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 229,382,986 |....ccccoevnvne 278,662,392
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 229,382,986 278,662,392
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

[AVE|

1 Location 4 5 6 7 8 9
2 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
000326232 .... NEWNAN . 05/02/2022 .. .. 342,984
000326448 .... CROSS LANES .. . 05/02/2022 ..
000326598 .... . 05/02/2022 .. ... 270,000
000326805 ... DEXTER TWP ... . 05/02/2022 .. ... 365,832
000331307 ... LANDOVER ... . 08/30/2023 .. ....434,445
000331372 ... MIRAMAR .... .08/30/2023 .. ....992,245
000331462 .... VALPARAISO ... . 08/30/2023 .. ... 417,562
000331597 ... MIDLAND ... . 08/30/2023 .. ... 318,435
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 3,223,503
000331487 .evveeeeeeeinieeeeeenineeeeeennas | {012 [P L PO AP UPPPRTTT PPN 08/30/2023 ..oevvvnin foerrnnnnneeeernnnnereeeeennD 927 | eeeerineeeeeen O [ 3T [ 223,000
0399999. Mortgages in good standing - Residential mortgages-all other 223,000
ORLANDO 08/21/2022 ..o [ 40100 [ O s 987,893
BROOMFIELD ... . 07/26/2022 .. .... 501,759 |..
. 03/31/2022 .. ..5,246,942 |..
FORT WORTH ... . 06/03/2022 .. .o 11,297,132).. .
LEBANON ... .09/21/2023 .. 2,439,547 |.. .. 64,000,000
FOUNTAIN . 03/17/2023 .. .13,207,495 |.. . 100,350,000
FT. MYERS . .08/31/2023 .. 15,086,668 |.. .. 79,422,000
CINCINNATI ... 11/02/2023 e e 9078 [ O 6,976,664 |.. ...56,523,500
WELLFOR .... . 05/08/2023 .. ....23,239,709 |..
LEBANON ... . 04/27/2023 .. .. 14,972,860 |..
. 11/02/2022 .. 13,271,582 |..
ADAIRSVILLE .. . 04/23/2024 .. . . .. .
BOSTON ... . 04/23/2024 .. 80,000,000 |... ...0].. . 149,000,000
COLUMBUS . 05/10/2024 .. 67,500,000 |... .0, . 105,000,000
. 05/14/2024 .. 41,500,000 |... ...0].. .. 65,900,000
WOODBRIDGE . 05/17/2024 .. .. 60,247,187 .0 . 106,000,000
.. |MYRTLE BEACH ... . 06/10/2024 .. 36,000,000 ... ....0].. .. 71,000,000
0599999. Mortgages in good standing - Commercial mortgages-all other 324,997,187 107,228,251 1,370,294,970
0899999. Total Mortgages in good standing 324,997,187 107,231,192 1,373,741,473
1699999. Total - Restructured Mortgages 0
000325916 .... LUBBOCK . . 05/02/2022 .. .. 162,282
000325998 .... LONOKE ... . 05/02/2022 ..
000326370 ... . 05/02/2022 ..
000331365 . MONCKS CORNER . 08/30/2023 ..
000331431 . COLLEGE PARK . .08/30/2023 ..
000331463 . ELGIN ....... . 08/30/2023 ..
000331618 ... BALTIMORE . .08/30/2023 .. ... 328,722
000331675 ... MODESTO . 08/30/2023 .. ....454,252
000331678 ... RUSSELLVILLE . .08/30/2023 .. ... 348,176
000331686 ... . 08/30/2023 .. ... 254,177
000331714 ... NORTH HAVEN .. .08/30/2023 .. .. 361,911
000331716 HAGERSTONN ... ettt ciiti e et ec et e e s e eaii e s s e eeais e e s e esnni e e e s eennaseeeeennas 08/30/2023 , 355,245
1899999. Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 86,863 3,557,944
2499999. Total - Mortgages with overdue interest over 90 days 86,863 3,557,944
000325323 LA GRANGE ... eeeeeee e e e ee e e e e eeene e e e eeenn e e e e eennen e e e eennnneeeeennnnneeeennnnnnnnes | nnnnnneeennnnnnneeeennsNCeoiniiii e e i e 05/02/2022 237,060
000325434 ... . 05/02/2022 .. ... 159,149
000325446 ... EAST ORANGE .. . 05/02/2022 .. ... 414,345
000325526 ... NORTH LAS VEGAS . 05/02/2022 .. ... 446,709
000325714 .... BENSALEM . 05/02/2022 .. ... 317,400
000326113 ... BALT IMORE . 05/02/2022 .. .. 165,000
000326175 . GRANITE FALLS . 05/02/2022 .. 430,000
000326188 . CORDOVA . . 05/02/2022 .. 305,000
000326283 ... MIDFIELD ... . 05/02/2022 .. .. 116,578
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STATEMENT AS OF JUNE 30, 2024 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
000326299 ... STEGER ... . 05/02/2022 .. . ... 141,041
000326492 .... EASLEY .. . 05/02/2022 .. 13,304 |.. ... 414,297
000326751 ... . 05/02/2022 .. .22,658 |.. ... 282,266
000326842 .... ELLINGTON .. . 05/02/2022 .. 24,324 |.. ... 243,737
000331250 ... COAL CITY .... . 08/30/2023 .. .20,804 |.. ... 351,363
000331340 ... BELL BUCKLE .. .08/30/2023 .. 12,291 (.. ... 304,000
000331409 .... . 08/30/2023 .. ... 807 [.. .. 725,809
000331423 . .08/30/2023 .. 17,007 |.. 170,402
000331447 . . 08/30/2023 .. . 107,243 (.. .1,190,000
000331461 . .08/30/2023 .. . 141,705 |.. 477,939
000331680 ... RUSKIN . . 08/30/2023 .. ...19,475 .. .. 366,748
000331683 LANCASTER ...t eeeuueeeeeenu s e e eeenui s e e e eeensnsseeennnsaseeennnanseeeennnaseeeennnnaeaeennnnnn 08/30/2023 ..eevvvni foerermnnnneernnnneeeeeeenn 984 | e O e 12,330 320,608
2699999. Mortgages in process of foreclosure-Residential mortgages-insured or guaranteed 0 526,986 7,579,441
3299999. Total - Mortgages in the process of foreclosure 0 526,986 7,579,441
3399999 - Totals 324,997, 187 107,845,041 1,384,878,858
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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
CEDAR PARK ....eeeeeeeeeeeemmieeeeeennns Jemmmneeeeemnes T o v e 04/01/2019 ....05/29/2024 38,300,817 |.... 0. 0. 0. 0] 38,057,015 |. ...0
SCOTTSDALE ..evvevvvvinieecceiiineeeciinns Jeevnnnnneneenen Aeeiiiccinins foeeeeee e e 05/14/2019 ....06/11/2024 .... 50,836,138 |.... 0. 0. 0. L0 50,428,634 |. ...0
SOUTH PORTLAND .eveveeeeeeeeieeeeeeenen Jeemmeeeeeeenee B e s s 12/30/2020 ....05/15/2024 ..... 29,336,243 |.... 0. 0. et 0 e 0 [ 29,119,479 |. ...0
veee | BRANDENTON L.ovvvvvieiiiiinniineevenninnes foovvvvvnenc Flo e e i 12/30/2020 ....05/09/2024 28,154,917 |.... 0. 0. 0 i 0 [ 27,988,781 |. ...0
1241 oo CHARLESTON .....iieeeernnnnereernnnnanrernee Jornnmnnneeernnnns SCuemnnunnnarrennn fooennnns vovvenns foanes 12/30/2020 .....|[...... 05/15/2024 .....|...n... 26,579,817 0 0 [ PRI (U PO 26,383,421 0
0199999. Mortgages closed by repayment 173,207,932 0 0 0 0 171,977,330 171,977,330 0 0
1151 .. LORTON .eeeeeeeeieeeeeemeneeeeeeeneneee Jeemmmeeeeeeeees VA o s e 09/28/2009 [ P 5,402,055 |.... 0. 0. 0. 0] 707,456 |. ... 707,456 |... ...0
1166 .. PUYALLUP ©.eiiviiiiieiivenniieevcenenes v WA [ e el 02/24/2012 ..... 0. 0. 0. 0 267,058 |. ... 267,058 |... ...0
78 eeeeeeeeeeeeeeeeeeen [LORTON e eeeeeeeeeeeeee feeeeeeeeeeeee VA [ e e 09/18/2013 ..... 0. 0. 0. 0] ... 63,868 |. .. 63,868 |... ...0
1183 .. ROSEVILLE ...ovvvveiiiiiiiiiiiiivciininens Jevvneneeeeeenen CAecs e e s 11/20/2014 ..... 0. 0. 0. 0 ...34,91 . ...0
1186 .. ROCKY RIVER ...eeeeeeeeeeeeemnieeeeemnnn Jeemmmeeeeeeenns OHece s e e e 02/10/2015 ..... 0. 0. 0. 0] ...0
1188 .. CINCINNATI .. 10/02/2015 18,954,544 |.... 0. 0. 0. 0 ...0
1189 CINCINNATI .. 10/02/2015 ...8,719,821 |.... 0. 0. 0. 0] ...0
1190 .. CINCINNATI .10/02/2015 .. ..36,247,523 |. 0 0 .0 0 0
1196 .. APEX . .09/21/2017 .. ..12,359,592 |. 0 0 .0 0 0
197 .. BEL AIR A2/12/2017 .. ..45,583,432 |. 0 0 .0 0 0
NEWPORT ... 12/19/2017 ...8,403,668 |.... 0. 0. 0. 0] ...0
KENNESAW ... 03/12/2018 . 10,743,760 |.... 0. 0. 0. 0 ...0
KENNESAW ... 03/12/2018 R IO 7,375,676 |.... 0. 0. 0. 0] ...0
KENNESAW . 03/12/2018 [N I 10,871,662 |.... 0. 0. 0. 0 ...0
LONGMONT .. 04/19/2018 [ IO 48,542,185 |.... 0. 0. 0. 0. ...0
CINCINNATI . 06/01/2018 [N I 73,745,286 |.... 0. 0. 0. 0 ...0
CINCINNATI .. 06/01/2018 N 53,704,963 |.... .. 0. 0. 0. 0. ...0
LONGHOOD .eevniiiiiniiniiiiiiiiiiiecennnas 07/12/2018 ..oofoeeiiiiiins e | 34,567,761 |..oovveiiiiiinnnnns [ PPN [ P [ O PPTIIN [ P 0 0
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STATEMENT AS OF JUNE 30, 2024 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
CARMEL 09/10/2018 31,697,650 |.... 0. 0. 0 ...0
NORTHLAKE ... 09/18/2018 39,961,447 |.... 0. 0. 0] ...0
COLUMBUS 09/26/2018 54,362,139 |.... 0. 0. 0 ...0
KATY ... J12/21/2018 .. . 50,689,039 |. 0 0 0 0
CEDAR PARK .. .04/01/2019 .. . 38,300,817 |. 0 0 0 0
SCOTTSDALE .. .05/14/2019 .. . . 50,836,138 |. 0 0 0 0
OKLAHOMA CITY . 07/30/2019 [N I 25,747,350 |.... 0. 0. 0 131,114 |. ...131,114 ...0
WASHINGTON 08/08/2019 [ IO 26,370,494 |.... 0. 0. 0] 123,133 |. ... 123,133 |... ...0
LAND OLAKES ... 08/12/2019 [N I 42,809,521 |.... 0. 0. 0 212,488 |. ... 212,488 |... ...0
CINCINNATI .. 09/20/2019 [ IO 25,361,902 |.... 0. 0. 0] 139,081 |. ... 139,081 |... ...0
CALIFORNIA .. 12/20/2019 [N I 19,205,303 |.... 0. 0. 0 122,800 |. ... 122,800 |... ...0
WASHINGTON 02/14/2020 N 60,000,000 |.... 0. 0. 0. 276,767 |. ... 276,767 |... ...0
MURFREESBORO .. 03/06/2020 24,184,062 |.... 0. 0. 0 122,126 |. ... 122,126 |... ...0
E. WICHITA 04/16/2020 30,209,716 |.... 0. 0. 0] 162,471 |. .. 162,471 |... ...0
INDIANAPOL IS 06/10/2020 .. ..59,937,347 |. 0 0 0 .. 287,769 |. 287,769 0
FISHERS .06/15/2020 .. . 43,817,979 |. 0 0 0 .. 209,590 |. 209,590 0
ORLANDO ... .08/27/2020 .. . 43,271,718 |. 0 0 0 .. 213,420 |. 213,420 0
HUNTSVILLE .. 09/01/2020 47,493,909 |.... 0. 0. 0] 233,079 |. ... 233,079 |... ...0
10/29/2020 45,423,513 [.... 0. 0. 0 232,460 |. ... 232,460 |... ...0
BAINBRIDGE ISLAND . 11/04/2020 35,692,247 |.... 0. 0. 0] 175,691 |. ... 175,691 |... ...0
AUSTIN ... 11/10/2020 23,714,856 |.... 0. 0. 0 .. 107,135 |. ... 107,135 |... ...0
AUSTIN ... 11/10/2020 [ P 1,997,041 |.... 0. 0. U VN FO 9,022 |eeveiiaens 9,022 |... ...0
11/10/2020 15,726,694 |.... 0. 0. 0 .. 71,047 |. o 71,047 | ...0
SOUTH PORTLAND 12/30/2020 29,336,243 |.... 0. 0. 0] .. 87,160 |. .. 87,160 |... ...0
BRANDENTON 12/30/2020 28,154,917 |.... 0. 0. 0 ...0
CHARLESTON .. .12/30/2020 .. . 26,579,817 |. 0 0 0 0
ELLETTSVILLE .04/15/2021 .. . 33,491,267 |. 0 0 0 0
CENTERVILLE .03/29/2021 .. . 41,669,390 |. 0 0 0 0
CLARKSVILLES .04/13/2021 .. . 30,598,872 |. 0 0 0 0
.07/15/2021 .. 3,836,716 |. 0 0 0 0
07/21/2021 40,209,282 |.... 0. 0. 0 ...0
12/14/2021 44,000,000 |.... 0. 0. 0] ...0
DAVENPORT ... 03/30/2022 33,000,000 |.... 0. 0. 0 ...0
DAVENPORT .. 03/30/2022 13,500,000 |.... 0. 0. 0] . ...0
SAN JOSE ... 05/05/2022 33,418,825 |.... 0. 0. 0 ... 469,624 |... ...0
PHOENIX ... 07/27/2022 49,069,660 |.... 0. 0. 0] .. 198,821 |... ...0
RENO ... .08/12/2022 .. ..59,336,429 |. 0 0 0 244,099 0
PITTSBURGH .. .05/11/2023 .. . 35,738,194 |. 0 0 0 0
WARRENSVILLE HEIGHTS .07/25/2023 .. . 15,186,032 |. 0 0 0 0
CARVEL .... .07/25/2023 .. . 25,867,292 |. 0 0 0 0
PITTSBURGH .07/25/2023 .. . 23,204,703 |. 0 0 0 0
ROCHESTER ... 11/29/2023 34,000,000 |.... L0 ... 0. 0] ...0
CINCINNATI .. 01/31/2024 0. 0 ...0
11/12/2021 0. 0] ...0
000325639 .... 05/02/2022 0. 0 ...0
000326631 .... 05/02/2022 0. 0] ...0
000326035 ... . 05/02/2022 0. 0 ...0
000325867 ... .. |RUTHER GLEN . 05/02/2022 0. 0. ...0
000325625 ... .. | REDFORD ... 05/02/2022 0. 0 ...0
000326403 . .. |OAK PARK . .05/02/2022 .. 0 0 0
000325853 ... . | ANDREWS ... 05/02/2022 .0, 0. ...0
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STATEMENT AS OF JUNE 30, 2024 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

000326729 ... . | BATON ROUGE . 05/02/2022 ..2,521 ... LT 0. LT 0 ..2,59 |. ...2,5% |[... 0. ...0
000325499 ... WICHITA 05/02/2022 0. 0] 0. ...0
000325708 .... PHILADELPHIA 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
000325556 . .. [ASTON ... .05/02/2022 .. 0 0 0 0
000326491 ... . |KING GEORGE ... 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
000325300 ... . 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
000325795 ... . |LYNDHURST ... 05/02/2022 0. 0] 0. ...0
000325921 . .. [CANTON ....... .05/02/2022 .. 0 0 0 0
000326047 . .. | TOUNSHIP OF DEPTFORD . .05/02/2022 .. 0 0 0 0
000325636 . .. |BURGETTSTOWN .. .05/02/2022 .. 0 0 0 0
000325326 ... .. | MONTPEL IER 05/02/2022 0. 0] 0. ...0
000325498 .... .. [ COLUMBUS .. 05/02/2022 0. 0 0. ...0
000325409 ... . | WALDORF ... 05/02/2022 0. 0] 0. ...0
000326288 .... 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
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
000326338 . .. | BALTIMORE .05/02/2022 .. 0 0 0 0
000326268 .... . | SOUTHPORT ... 05/02/2022 0. 0 0. ...0
000325559 ... .. | E GREENBUSH ... 05/02/2022 0. 0] 0. ...0
000326408 .... .. | SILVER SPRING . 05/02/2022 0. 0 0. ...0
000325927 ... .. | UPPER MARLBORO 05/02/2022 0. 0] 0. ...0
000326706 .... .. | MIDDLEBURG 05/02/2022 0. 0 0. ...0
000326108 ... . | VIRGINIA BEACH .. 05/02/2022 0. 0] 0. ...0
000325859 . .. [KRWM ....... .05/02/2022 .. 0 0 0 0
000325617 . . | ALLTANCE . .05/02/2022 .. 0 0 0 0
000325929 . .. | BALTIMORE .05/02/2022 .. 0 0 0 0
000326648 . .. | SHELTON ... .05/02/2022 .. 0 0 0 0
000325450 . .. [LAUREL . .05/02/2022 .. 0 0 0 0
000326495 ... . |BRISTOL ... 05/02/2022 0. 0] 0. ...0
000325533 ... TEMPERANCE .. 05/02/2022 0. 0 0. ...0
000326649 ... 05/02/2022 0. 0] 0. ...0
000326780 ... 05/02/2022 0. 0 0. ...0
000326240 ... . 05/02/2022 0. 0] 0. ...0
000326337 ... .. |BALL GROUND . 05/02/2022 0. 0 0. ...0
000326579 ... .. |EASLEY 05/02/2022 0. 0. 0. ...0
000326480 ... . | VALLEJO 05/02/2022 0. 0 0. ...0
000325544 . .. |SI0UX CITY .05/02/2022 .. 0 0 0 0
000326419 ... . | DOWNINGTONN ... 05/02/2022 .0, 0. 0. ...0
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000326494 .... IRVINE ... 05/02/2022 ... feueneeeeeenn e [ 3,344 |.... R (17 0. . 102 .. 0 ...3,447 |... 0. ...0
000325530 ... INDUSTRY .. 05/02/2022 ..o foueneeiiiinn eevviniees [t 1,549 |.... AT 0. 0] 0. ...0
000326010 ... . 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
000326322 . .. | MOORHEAD .. .05/02/2022 .. 0 0 0 0
000325613 .... .. NORTH VERNON .. 05/02/2022 0. 0 0. ...0
000325460 ... .. | ORLANDO ... 05/02/2022 0. 0] 0. ...0
000325773 ... . | SAGINAW ... 05/02/2022 0. 0 0. ...0
000326418 ... . 05/02/2022 0. 0] 0. ...0
000325843 .... .. [ OKLAHOMA CITY . 05/02/2022 0. 0 0. ...0
000325628 .... .. | BAKERSFIELD 05/02/2022 0. 0. 0. ...0
000326023 .... .. | LEBANON 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
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
000325904 .... .. | MANCHESTER .. 05/02/2022 0. 0] 0. ...0
000326259 ... .. [MOUNT PLEASANT .. 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
000326244 .... . 05/02/2022 0. 0] 0. ...0
000326709 .... HOLMES 05/02/2022 0. 0 0. ...0
000326840 . .. | CHARLESTOMN . .05/02/2022 .. 0 0 0 0
000326556 . .. | COOPER CITY . .05/02/2022 .. 0 0 0 0
000325980 . .. [SHERIDAN ... .05/02/2022 .. 0 0 0 0
000326312 . .. | CORPUS CHRISTI .05/02/2022 .. 0 0 0 0
000326796 . . | CHERRY VALLEY . .05/02/2022 .. 0 0 0 0
000325991 ... 05/02/2022 0. 0 0. ...0
000325534 ... . 05/02/2022 0. 0] 0. ...0
000325604 .... .. [COVINGTON ... 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 ... .. | TENAHA ... 05/02/2022 0. 0] 0. ...0
000325466 . .. |DALZELL .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
000326339 . .. | SANFORD ... .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
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
000325500 ... .. [ STURGEON BAY .. 05/02/2022 0. 0] 0. ...0
000325909 ... .. [ SAN ANTONIO ... 05/02/2022 0. 0 0. ...0
000326845 .... . | WILLTAMSTON ... 05/02/2022 0. 0. 0. ...0
000325686 ... COWGILL 05/02/2022 0. 0 0. ...0
000326617 . .. | BATON ROUGE . .05/02/2022 .. 0 0 0 0
000326692 ... . |HUNTINGTONN ... 05/02/2022 .0, 0. 0. ...0
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000326394 .... . | FORT WAYNE .. 05/02/2022 ..1,988 |.... ...61 .. 0. ...611.. 0 2,049 |. ...2,049 |... 0. ...0
000326166 ... . 05/02/2022 0. 0] ..453 ). 0. ...0
000325527 ... .. |BLOOMFIELD HILLS ... 05/02/2022 0. 0 .1,007 |. 0. ...0
000326520 . .. |WEAVERVILLE ... .05/02/2022 .. 0 0 ,531 |. 0 0
000326776 . .. | SPRINGDALE .05/02/2022 .. 0 0 . 695 ). 0 0
000326832 . .. | TACOMA .... .05/02/2022 .. 0 0 912 |. 0 0
000326178 ... .. | WAUWATOSA ... {1 P IR RN 05/02/2022 0. 0 L 176 0. ...0
000326234 .... .. [WICHITA 05/02/2022 0. 0] ,108 |. 0. ...0
000326774 ... .. | GRANITE FALLS . 05/02/2022 0. 0 0. ...0
000326006 ... .. |LEVITTOWN ... 05/02/2022 0. 0] 0. ...0
000325971 ... .. [ VON ORMY ... 05/02/2022 0. 0 0. ...0
000325673 .... .. | CONSTABLEVILLE .. 05/02/2022 0. 0. 0. ...0
000326221 .... . | ORLANDO 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
000325385 . .. | COLONIAL BEACH .05/02/2022 .. 0 0 0 0
000326150 . . | SAINT LOUIS ... .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
000326232 .... .. [NEWNAN .... 05/02/2022 0. 0] 0. ...0
000325526 ... .. [NORTH LAS VEGAS .... 05/02/2022 0. 0 0. ...0
000326786 ... . | CASTLE HAYNE 05/02/2022 0. 0] 0. ...0
000325373 ... . 05/02/2022 0. 0 0. ...0
000326600 ... .. | TALLAHASSEE ... 05/02/2022 0. 0] 0. ...0
000325838 .... .. [ CONCORD ... 05/02/2022 0. 0 0. ...0
000326558 . .. | COVENTRY .05/02/2022 .. 0 0 0 0
000326246 . .. [MERIDEN ... .05/02/2022 .. 0 0 0 0
000326488 . .. | ORCHARD PARK .05/02/2022 .. 0 0 0 0
000325740 . .. [OWINGS MILLS .. .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
000325961 ... . 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
000325364 . .. [CHICAGO ... .05/02/2022 .. 0 0 0 0
000325974 . .. | WESTMINSTER .05/02/2022 .. 0 0 0 0
000326538 . . | PITTSBURGH .05/02/2022 .. 0 0 0 0
000325960 ... 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
000326751 .... 05/02/2022 0. 0] 0. ...0
000326821 ... 05/02/2022 0. 0 0. ...0
000326169 ... FARMINGTON .. 05/02/2022 0. 0. 0. ...0
000325580 ... .. | NEW OXFORD .. 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
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000326142 ... .. |LINDENHURST . 05/02/2022 . 0. 0 1,218 | .. 1,278 |... 0. ...0
000326440 ... . | LUCEDALE .... 05/02/2022 0. 0] 0. ...0
000325688 ... 05/02/2022 0. 0 0. ...0
000326619 . .. | HURRICANE .05/02/2022 .. 0 0 0 0
000326750 . .| SMYRNA . .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
000325459 ... .. | ATLANTA 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
000326383 .... .. | GEORGETOIN .. 05/02/2022 0. 0. 0. ...0
000325827 ... .. [SOUTHFIELD .. 05/02/2022 0. 0 0. ...0
000325660 ... .. | DAMASCUS .. 05/02/2022 0. 0] 0. ...0
000325447 . .. [ JAMAICA .05/02/2022 .. 0 0 0 0
000326846 . .| TURLOCK ... .05/02/2022 .. 0 0 0 0
000326604 . .05/02/2022 .. 0 0 0 0
000325987 .... . 05/02/2022 0. 0] 0. ...0
000326097 .... .. | SOUTHBRIDGE ... 05/02/2022 0. 0 0. ...0
000326521 .... .. |WAYNESVILLE ... 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 .... . 05/02/2022 0. 0 0. ...0
000326479 ... .. | SICKLERVILLE .. 05/02/2022 0. 0] 0. ...0
000326431 ... .. |CANTON ... 05/02/2022 0. 0 0. ...0
000325737 . .. |CAMAS .. .05/02/2022 .. 0 0 0 0
000325597 . .. [ MUSKEGON .. .05/02/2022 .. 0 0 0 0
000326445 . .. | PORT ORCHARD .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
000326217 ... .. | RICHMOND .. 05/02/2022 0. 0 0. ...0
000326459 ... . [MILLHEIM ... 05/02/2022 0. 0] 0. ...0
000325653 .... . 05/02/2022 0. 0 0. ...0
000326515 ... .. |PHILADELPHIA 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
000326827 . .. | THORNTON .. .05/02/2022 .. 0 0 0 0
000326360 . .. | LINCOLNTON .. .05/02/2022 .. 0 0 0 0
000326769 . .. | EL DORADO .05/02/2022 .. 0 0 0 0
000326742 . .. |HOUSTON ... .05/02/2022 .. 0 0 0 0
000326076 . .| MANY ... .05/02/2022 .. 0 0 0 0
000326756 ... PEA RIDGE 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
000326686 ... RED BLUFF ... 05/02/2022 0. 0 0. ...0
000325807 ... HAMPSTEAD ... 05/02/2022 0. 0] 0. ...0
000325584 .... . 05/02/2022 0. 0 0. ...0
000326061 ... . |PLAINFIELD .. 05/02/2022 0. 0. 0. ...0
000325818 ... VIENNA ... 05/02/2022 0. 0 0. ...0
000326131 . . | DELTONA .05/02/2022 .. 0 0 0 0
000326811 ... BRISTOL ... 05/02/2022 .0, 0. 0. ...0
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000325506 .... .. | CARTHAGE .... 05/02/2022 0. 0 0. ...0
000326825 ... .. |LONG BEACH .. 05/02/2022 0. 0] 0. ...0
000326290 ... .. | WOOD RIVER .. 05/02/2022 0. 0 0. ...0
000325978 . .. | WILMERDING .05/02/2022 .. 0 0 0 0
000326157 . .. |MATTAPAN . .05/02/2022 .. 0 0 0 0
000326539 . .. [CARMEL .... .05/02/2022 .. 0 0 0 0
000326227 ... .. |HAVRE DE GRACE .. 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
000325977 ... . |PHILADELPHIA .. 05/02/2022 0. 0] 0. ...0
000326698 ... . 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
000326449 . .. | OXFORD ... .05/02/2022 .. 0 0 0 0
000326296 ... .. [ VINELAND . 05/02/2022 0. 0] 0. ...0
000325700 ... .. | BAYTOWN 05/02/2022 0. 0 0. ...0
000325402 .... .. | PORT BYRON .. 05/02/2022 0. 0] 0. ...0
000326594 .... .. |BEDFORD HEIGHTS . 05/02/2022 0. 0 0. ...0
000326124 .... .. | BALTIMORE 05/02/2022 0. 0] 0. ...0
000325560 ... .. [MAGNOLIA . 05/02/2022 0. 0 0. ...0
000326664 .... .. | WELCONE ... 05/02/2022 0. 0] 0. ...0
000325713 ... .. |BAY SHORE ... 05/02/2022 0. 0 0. ...0
000326136 . .. | EMERY .. .05/02/2022 .. 0 0 0 0
000325790 . .. |EUREKA . .05/02/2022 .. 0 0 0 0
000326802 . .. | PERRY ... .05/02/2022 .. 0 0 0 0
000326351 . .. | SPOKANE .05/02/2022 .. 0 0 0 0
000325873 . .. | ASHEBORO .. .05/02/2022 .. 0 0 0 0
000326803 .... . | GREENSBORO .. 05/02/2022 0. 0 0. ...0
000325658 ... . 05/02/2022 0. 0] 0. ...0
000326759 .... . | FORT WORTH .. 05/02/2022 0. 0 0. ...0
000326592 .... . 05/02/2022 0. 0] 0. ...0
000326815 ... .. | JAMAICA ... 05/02/2022 0. 0 0. ...0
000326350 ... .. [ JACKSONVILLE .. 05/02/2022 0. 0] 0. ...0
000326205 . .. [HUBERT .... .05/02/2022 .. 0 0 0 0
000325870 . .. | SOMERTON .. .05/02/2022 .. 0 0 0 0
000326662 . .. | EMMETSBURG .05/02/2022 .. 0 0 0 0
000326294 . .. [ SAINT ROSE .. .05/02/2022 .. 0 0 0 0
000325725 . .. [URIAH ... .05/02/2022 .. 0 0 0 0
000325641 .... .. |GAYLORD ... 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
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
000326674 .... SAN ANTONIO . 05/02/2022 0. 0 0. ...0
000326814 . . |HILTON ... .05/02/2022 .. 0 0 0 0
000326148 ... LAKE WORTH .. 05/02/2022 .0, 0. 0. ...0
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000325428 ... . | ANNISTON 05/02/2022 el 382 ) R L 0. 0 0. ...0
000326121 ... .. | INDIANAPOLIS .. 05/02/2022 ... 509 |.... 0. 0] 0. ...0
000326065 ... .. | CARLSBAD ... 05/02/2022 .82 0. 0 0. ...0
000325358 . .. | TUSCALOOSA .05/02/2022 .. . 825 |. 0 0 0 0
000326356 . .. |LAFAYETTE .05/02/2022 .. . 298 |. 0 0 0 0
000326598 . .. | TAMARAC ... .05/02/2022 .. ,255 |. 0 0 0 0
000326128 ... . |LAS VEGAS 05/02/2022 0. 0 0. ...0
000326031 .... . 05/02/2022 0. 0] 0. ...0
000326045 .... . | CASA GRANDE . 05/02/2022 0. 0 0. ...0
000326808 ... TEANECK ... 05/02/2022 0. 0] 0. ...0
000326101 ... MILTON .... 05/02/2022 0. 0 0. ...0
000325481 ... .. | METHUEN 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
00032549 . . | PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326653 . .. [YULEE ..... .05/02/2022 .. 0 0 0 0
000326597 .... . |LEICESTER ... 05/02/2022 0. 0] 0. ...0
000326737 ... ODESSA 05/02/2022 0. 0 0. ...0
000326127 ... BAKERSFIELD ... 05/02/2022 0. 0] 0. ...0
000325850 ... 05/02/2022 0. 0 0. ...0
000326584 .... 05/02/2022 0. 0] 0. ...0
000326640 .... . 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
000326272 . . | JENISON ... .05/02/2022 .. 0 0 0 0
000325635 . .. | TOWA COLONY . .05/02/2022 .. 0 0 0 0
000325482 . .. |DOUGLAS ... .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 ... BELLMAIR 05/02/2022 0. 0 0. ...0
000325632 .... .. [ COLUMBUS .. 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
000325562 ... .. |HOLDEN 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
000325349 . ALBUQUERQUE . .05/02/2022 .. 0 0 0 0
000325405 . .. |OZARK ........ .05/02/2022 .. 0 0 0 0
000326665 ... . | SAINT MARTINVILLE . 05/02/2022 0. 0] 0. ...0
000325494 ... .. | ADDISON 05/02/2022 0. 0 0. ...0
000325550 ... . |BRICK TWP ... 05/02/2022 0. 0] 0. ...0
000326069 ... WESTAMPTON .. 05/02/2022 . 0. 0 0. ...0
000326367 ... 05/02/2022 ,106 |.... 0. 0] 0. ...0
000326139 .... . 05/02/2022 0. 0 0. ...0
000326805 ... .. | DEXTER TWP .. 05/02/2022 0. 0. 0. ...0
000331547 ... .. |BETHEL .... 08/30/2023 0. 0 0. ...0
000331249 . . | AMARILLO . .08/30/2023 .. 0 0 0 0
.0, 0. 0. ...0

. | ADRIAN ...

08/30/2023
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000331668 ... .| TWO RIVERS .. 08/30/2023 L2190 0. 0 0. ...0
000331273 ... . 08/30/2023 0. 0] 0. ...0
000331641 ... .. | ALBUQUERQUE . 08/30/2023 0. 0 0. ...0
000331520 . .. |PIEDMONT ... .08/30/2023 .. 0 0 0 0
000331617 . .. |NORTH LITTLE ROCK . .08/30/2023 .. 0 0 0 0
000331711 . .. |OTISFIELD ... .08/30/2023 .. 0 0 0 0
000331343 .... .. | MORTON 08/30/2023 0. 0 0. ...0
000331655 ... .. | ORLANDO ... 08/30/2023 0. 0] 0. ...0
000331413 ... .. [QUINCY ... 08/30/2023 0. 0 0. ...0
000331585 ... .. [DAYTON .... 08/30/2023 0. 0] 0. ...0
000331464 .... .. |GARLAND ... 08/30/2023 0. 0 0. ...0
000331357 ... .. |PLATTE CITY ... 08/30/2023 0. 0. 0. ...0
000331599 ... .. | THE COLONY 08/30/2023 0. 0 0. ...0
000331546 .... .. |BURR RIDGE .. 08/30/2023 0. 0] 0. ...0
000331299 . .. |ROCK HILL .08/30/2023 .. 0 0 0 0
000331272 . .. | MELBOURNE .08/30/2023 .. 0 0 0 0
000331393 . .. | LANCASTER .08/30/2023 .. 0 0 0 0
000331616 ... . | APOLLO 08/30/2023 0. 0] 0. ...0
000331463 .... 08/30/2023 0. 0 0. ...0
000331584 .... 08/30/2023 0. 0] 0. ...0
000331640 ... 08/30/2023 0. 0 0. ...0
000331286 ... 08/30/2023 0. 0] . 0. ...0
000331342 .... .. | BESSEMER 08/30/2023 0. 0 188 |... 0. ...0
000331598 .... .. |MYRTLE BEACH .. 08/30/2023 0. 0] 0. ...0
000331412 ... .. |PALM COAST 08/30/2023 0. 0 0. ...0
000331533 . .. |WEST MEMPHIS .08/30/2023 .. 0 0 0 0
000331356 . .. [SAINT PAUL .08/30/2023 .. 0 0 0 0
000331654 . .. [LUBBOCK ... .08/30/2023 .. 0 0 0 0
000331601 . .. | BATAVIA .08/30/2023 .. 0 0 0 0
000331354 . .. | VANCOUVER .08/30/2023 .. 0 0 0 0
000331666 ... .. | COLUMBLS ... 08/30/2023 0. 0 0. ...0
000331545 ... .. | MONTEVALLO .. 08/30/2023 0. 0] 0. ...0
000331424 .... .. [ SYRACUSE ... 08/30/2023 0. 0 0. ...0
000331596 ... . | SILOAM SPRINGS 08/30/2023 0. 0] 0. ...0
000331475 ... 08/30/2023 0. 0 0. ...0
000331298 .... . 08/30/2023 0. 0] 0. ...0
000331368 . .. |MC LEANSVILLE . .08/30/2023 .. 0 0 0 0
000331489 . .. | RAYMOND .08/30/2023 .. 0 0 0 0
000331508 . .. | BELLWOOD . .08/30/2023 .. 0 0 0 0
000331462 . .. | VALPARAISO .08/30/2023 .. 0 0 0 0
000331392 . .. |FORT BRAGG .. .08/30/2023 .. 0 0 0 0
000331629 .... .. | SCHENECTADY . 08/30/2023 0. 0] 0. ...0
000331271 ... .. | BRENTIOOD ... 08/30/2023 0. 0 0. ...0
000331559 ... . |HOMESTEAD ... 08/30/2023 0. 0] 0. ...0
000331341 .... . 08/30/2023 0. 0 0. ...0
000331532 .... .. | ROCKLEDGE ... 08/30/2023 0. 0] 0. ...0
000331411 ... .. | FREDERICKSBURG .. 08/30/2023 0. 0 0. ...0
000331653 .... .. | BUFORD 08/30/2023 0. . 0. 0. ...0
000331285 ... .. [STATEN ISLAND .... 08/30/2023 0. L611 .. 0 0. ...0
000331476 . .. |HUTTONSVILLE .08/30/2023 .. 0 0 0 0
000331597 ... . | MIDLAND ... 08/30/2023 .0, 0. 0. ...0
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000331474 ... . [MCKINNEY . 08/30/2023 0. 0 0. ...0
000331595 ... 08/30/2023 0. 0] 0. ...0
000331600 .... 08/30/2023 0. 0 0. ...0
000331651 . .. |HOLSTEIN .. .08/30/2023 .. 0 0 0 0
000331530 . .. [LITTLE ROCK .08/30/2023 .. 0 0 0 0
000331488 . . | CONNERSV ILLE .08/30/2023 .. 0 0 0 0
000331544 .... . 08/30/2023 0. 0 0. ...0
000331367 ... ROCKFORD .. 08/30/2023 0. 0] 0. ...0
000331665 ... CAMDEN ... 08/30/2023 0. 0 0. ...0
000331246 .... . | WYANDOTTE ... 08/30/2023 0. 0] 0. ...0
000331316 ... . 08/30/2023 0. 0 0. ...0
000331437 ... .. |MOORESVILLE ... 08/30/2023 0. 0. 0. ...0
000331284 .... .. [MORENO VALLEY . 08/30/2023 0. 0 0. ...0
000331652 .... .. | LAKE WORTH 08/30/2023 0. 0] 0. ...0
000331340 . .. |BELL BUCKLE .08/30/2023 .. 0 0 0 0
000331410 . .. | ARNAUDVILLE .08/30/2023 .. 0 0 0 0
000331531 . .. [ JACKSON ... .08/30/2023 .. 0 0 0 0
000331507 .... .. |PEORIA ... 08/30/2023 0. 0] 0. ...0
000331628 ... .. | LANCASTER ... 08/30/2023 0. 0 0. ...0
000331582 .... .. | CLAREMORE ... 08/30/2023 0. 0] 0. ...0
000331594 .... . | SHREVEPORT .. 08/30/2023 0. 0 0. ...0
000331328 .... 08/30/2023 0. 0] 0. ...0
000331449 .... . 08/30/2023 0. 0 0. ...0
000331664 .... . | UVALDE .... 08/30/2023 0. 0] 0. ...0
000331487 ... CORBIN ... 08/30/2023 0. 0 0. ...0
000331366 . .. | ANTI0CH .08/30/2023 .. 0 0 0 0
000331301 . .. | TRENTON ... .08/30/2023 .. 0 0 0 0
000331678 . .. |RUSSELLVILLE .08/30/2023 .. 0 0 0 0
000331259 . .. |BRYANS ROAD . .08/30/2023 .. 0 0 0 0
000331613 . .. |LITTLE ROCK .08/30/2023 .. 0 0 0 0
000331315 .... .. |PIEDMONT .... 08/30/2023 0. 0 0. ...0
000331283 ... .. | BROCKTON .. 08/30/2023 0. 0] 0. ...0
000331506 .... .. | HOUSTON ... 08/30/2023 0. 0 0. ...0
000331281 ... .| TALLADEGA ... 08/30/2023 0. 0] 0. ...0
000331327 ... 08/30/2023 0. 0 0. ...0
000331504 .... . 08/30/2023 0. 0] 0. ...0
000331569 . .. [ JACKSONVILLE .08/30/2023 .. 0 0 0 0
000331448 . .. | OCONOMoioC .08/30/2023 .. 0 0 0 0
000331295 . .. [LAHAINA ... .08/30/2023 .. 0 0 0 0
000331663 . .. | GREECE . .08/30/2023 .. 0 0 0 0
000331421 . .. | NORTHGLENN .. .08/30/2023 .. 0 0 0 0
000331542 ... . [ JACKSONVILLE .. 08/30/2023 0. 0] 0. ...0
000331518 ... DISTRICT HEIGHTS ... 08/30/2023 0. 0 0. ...0
000331300 ... 08/30/2023 0. 0] 0. ...0
000331593 .... . 08/30/2023 0. 0 0. ...0
000331639 .... .. [LEWISVILLE .. 08/30/2023 0. 0] 0. ...0
000331365 .... .. [MONCKS CORNER . 08/30/2023 0. 0 0. ...0
000331677 ... .. |PORT ARTHLR .... 08/30/2023 0. 0. 0. ...0
000331556 .... .. |RED CREEK ... 08/30/2023 0. 0 0. ...0
000331435 . . | CYPRESS ... .08/30/2023 .. 0 0 0 0
000331486 ... GASTONIA ... 08/30/2023 .0, 0. 0. ...0
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000331626 .... .. | FREEPORT ... 08/30/2023 .....|eeeeeeeeeinn e [ 2,3% |.... 0. . 561 .. 0 ..2,887 | ...2,887 |... 0. ...0
000331258 .... . | PATASKALA ... 08/30/2023 0. L2719 .. 0] ..1,463 |. ...1,463 |... 0. ...0
000331379 .... . 08/30/2023 0. . 201 .. 0 0. ...0
000331580 . .. | SOMERDALE .08/30/2023 .. 0 170 0 0 0
000331689 . .. | RICHMOND .08/30/2023 .. 0 . 109 0 0 0
000331503 . .. [MISSION ... .08/30/2023 .. 0 . 875 0 0 0
000331280 ... .. |RI0 RANCHO .. 08/30/2023 0. L 319 .. 0 0. ...0
000331326 ... .. | CORAM ... 08/30/2023 0. 1,874 .. 0] 0. ...0
000331294 .... .. [ATTICA . 08/30/2023 0. .42 .. 0 0. ...0
000331638 .... . | STONE MOUNTAIN 08/30/2023 0. L 291 .. 0] 0. ...0
000331592 .... 08/30/2023 0. 0 0. ...0
000331471 ... 08/30/2023 0. 0. 0. ...0
000331611 ... NORTH LAS VEGAS . 08/30/2023 0. 0 0. ...0
000331662 .... .. | HOUSTON ... 08/30/2023 0. 0] 0. ...0
000331499 . .. [CABOT .. .08/30/2023 .. 0 0 0 0
000331434 . .. |RICHVOND .08/30/2023 .. 0 0 0 0
000331257 . .. | CONVERSE .08/30/2023 .. 0 0 0 0
000331623 .... .. | GRAYSON ... 08/30/2023 0. . 0] 0. ...0
000331502 .... .. [ TAYLOR 08/30/2023 0. . 183 .. 0 0. ...0
000331376 ... .. | SAN ANTONIO . 08/30/2023 132 |... 0. 0] 0. ...0
000331688 ... . | WEATHERFORD . 08/30/2023 133 |... 0. 0 0. ...0
000331446 .... 08/30/2023 0. 0] 0. ...0
000331325 ... . 08/30/2023 0. 0 0. ...0
000331497 ... . | CHICAGO ... 08/30/2023 0. 0] 0. ...0
000331637 ... DALLAS .... 08/30/2023 0. 0 0. ...0
000331516 . .. |LOWELL . .08/30/2023 .. 0 0 0 0
000331269 . .. [MADISON ... .08/30/2023 .. 0 0 0 0
000331591 . . | MOUND VALLEY .08/30/2023 .. 0 0 0 0
000331540 . .08/30/2023 .. 0 0 0 0
000331661 . .08/30/2023 .. 0 0 0 0
000331409 .... 08/30/2023 0. 0 0. ...0
000331339 ... . 08/30/2023 0. 0] 0. ...0
000331554 .... .. | CROSBYTON ... 08/30/2023 0. 0 0. ...0
000331433 .... . | GAINESVILLE 08/30/2023 0. 0] 0. ...0
000331675 ... . 08/30/2023 0. 0 0. ...0
000331498 .... .. | REYNOLDSBURG .. 08/30/2023 0. 0] 0. ...0
000331377 . .. | LAREDO ... .08/30/2023 .. 0 0 0 0
000331622 . .. | SAGINAW .08/30/2023 .. 0 0 0 0
000331501 . .. | SENIOA . .08/30/2023 .. 0 0 0 0
000331673 . .. | WYOMING .08/30/2023 .. 0 0 0 0
000331552 . .. [COLOMBUS .. .08/30/2023 .. 0 0 0 0
000331431 ... .. | COLLEGE PARK .. 08/30/2023 0. 0] 0. ...0
000331566 ... .. | FLORESVILLE ... 08/30/2023 0. 0 0. ...0
000331389 ... . | CHARLESTON 08/30/2023 0. 0] 0. ...0
000331268 .... 08/30/2023 0. 0 0. ...0
000331292 .... 08/30/2023 0. 0] 0. ...0
000331338 .... . 08/30/2023 0. 0 0. ...0
000331706 ... .. | CAPE GIRARDEAU .. 08/30/2023 0. 0. 0. ...0
000331660 ... .. | STONE MOUNTAIN .. 08/30/2023 0. 0 0. ...0
000331590 . .. [ATHENS .... .08/30/2023 .. 0 0 0 0
000331515 ... . | ALAMO .. 08/30/2023 .0, 0. 0. ...0
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000331636 .... . |HYATTSVILLE ... 08/30/2023 .. 1,675 ... 0. .39 |.. 0 0. ...0
000331459 ... . 08/30/2023 .... 650 |.... 0. 0] 0. ...0
000331674 ... .. | FRANKLIN . 08/30/2023 ...86 ... 0. 0 0. ...0
000331432 . .. | TICKFAW .08/30/2023 .. . 653 |. 0 0 0 0
000331529 . .. [HUGHES . .08/30/2023 .. . 126 |. 0 0 0 0
000331483 . .. | CANTON . .08/30/2023 .. ..3,766 |. 0 0 0 0
000331551 .... .. [EL PASO ... 08/30/2023 L 709 ... 0. 0 0. ...0
000331374 ... . | ROCHESTER ... 08/30/2023 545 |.... 0. 0] 0. ...0
000331253 ... 08/30/2023 ..3,278 |.... 0. 0 0. ...0
000331686 ... 08/30/2023 - 0. 0] 0. ...0
000331267 ... 08/30/2023 L4420 0. 0 0. ...0
000331388 ... WOODRUFF .. 08/30/2023 0. 0. 0. ...0
000331500 ... HOUSTON ... 08/30/2023 0. 0 0. ...0
000331621 .... . 08/30/2023 0. 0] 0. ...0
000331458 . .. [ SPOTSYLVANIA .08/30/2023 .. 0 0 0 0
000331579 . .. |LAREDO . .08/30/2023 .. 0 0 0 0
000331514 . .. [ CAMDEN .... .08/30/2023 .. 0 0 0 0
000331291 .... .. [HORIZON CITY .. 08/30/2023 0. 0] 0. ...0
000331337 ... .. [SAN ANTONIO 08/30/2023 0. 0 0. ...0
000331635 ... .. [NORTH RICHLAND HILLS ovveeeeeeeniieeee feemeeeeeeeee T [ i s 08/30/2023 0. 0] 0. ...0
000331705 ... o JOAKLAND eeeiiiiiiiineeeceneieencennies feevevnnineeeen CA s i e | 08/30/2023 0. 0 0. ...0
000331649 ... o [LAGRANGE .eveeeeeeeeeeeeeeeemnneeeeeenen frreeeeeeeeen KY e [ 08/30/2023 0. 0] 0. ...0
000331482 .... o [WASHINGTON ..oeevvviieeeiiiiiieeeeciiiins feeneeeevinenn DO oo e s 08/30/2023 0. 0 0. ...0
000331528 .... o [LITTLE ROCK evveeeeeeeenieeeeeemnieeeee femmeeeeeemnee e AR o i e 08/30/2023 0. 0] 0. ...0
000331480 ... .. | SPRING ... 08/30/2023 0. 0 0. ...0
000331526 . .. | STAFFORD .. .08/30/2023 .. 0 0 0 0
000331647 . .. | OMAHA .. .08/30/2023 .. 0 0 0 0
000331620 . .. | SPRING . .08/30/2023 .. 0 0 0 0
000331685 . .. | GROVETONN .08/30/2023 .. 0 0 0 0
000331252 . . | BELLEVILLE .08/30/2023 .. 0 0 0 0
000331373 ... 08/30/2023 0. 0 0. ...0
000331443 .... 08/30/2023 0. 0] 0. ...0
000331494 .... . 08/30/2023 0. 0 0. ...0
000331634 .... .. [ CINCINNATI .. 08/30/2023 0. 0] 0. ...0
000331513 ... L [MIAMI 08/30/2023 0. 0 0. ...0
000331387 ... FARMERSVILLE .. 08/30/2023 0. 0] 0. ...0
000331266 . .. | DEWEY .. .08/30/2023 .. 0 0 0 0
000331578 . .. | SANDY .08/30/2023 .. 0 0 0 0
000331457 . .. |BAKER .. .08/30/2023 .. 0 0 0 0
000331336 . .. | BROWNSVILLE .08/30/2023 .. 0 0 0 0
000331648 . .. | DOUGLAS ... .08/30/2023 .. 0 0 0 0
000331527 ... . | POCAHONTAS .. 08/30/2023 0. 0] 0. ...0
000331360 ... CHERRY HILL ... 08/30/2023 0. 0 0. ...0
000331704 .... RI0 RANCHO 08/30/2023 0. 0] 0. ...0
000331469 ... . 08/30/2023 0. 0 0. ...0
000331702 .... .. |CORBIN ... 08/30/2023 0. 0] 0. ...0
000331348 .... .. |HARTFORD .. 08/30/2023 0. 0 0. ...0
000331646 ... .. |AUSTIN ... 08/30/2023 0. 0. 0. ...0
000331372 ... .. [MIRAMAR 08/30/2023 0. 0 0. ...0
000331251 . . [MIAMI" GARDENS . .08/30/2023 .. 0 0 0 0
000331670 ... TEKAMAH ... 08/30/2023 .0, 0. 0. ...0
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000331716 ... HAGERSTOWN .. 08/30/2023 124 0. 0 0. ...0
000331418 ... SIKESTON ... 08/30/2023 0. 0] 0. ...0
000331493 .... .. |PIEDMONT .. 08/30/2023 0. 0 0. ...0
000331321 . .. [LILBURN .08/30/2023 .. 0 0 0 0
000331633 . .. |PHARR .. .08/30/2023 .. 0 0 0 0
000331684 . .. | VIRGINIA BEACH .08/30/2023 .. 0 0 0 0
000331265 ... .. [CLINTON 08/30/2023 0. 0 0. ...0
000331456 .... . |PRAIRIE DU CHIEN ... 08/30/2023 0. 0] 0. ...0
000331698 .... 08/30/2023 0. 0 0. ...0
000331279 .... 08/30/2023 0. 0] 0. ...0
000331645 .... 08/30/2023 0. 0 0. ...0
000331403 .... . 08/30/2023 0. 0. 0. ...0
000331524 .... .. [STATEN ISLAND . 08/30/2023 0. 0 0. ...0
000331398 .... . | TUCSON . 08/30/2023 0. 0] 0. ...0
000331277 . .. | INDIO ... .08/30/2023 .. 0 0 0 0
000331589 . .. | CONWAY . .08/30/2023 .. 0 0 0 0
000331347 . .. [HIALEAH .08/30/2023 .. 0 0 0 0
000331701 ... .. | SOUTHAVEN 08/30/2023 0. 0] 0. ...0
000331659 ... .. [ SIDNEY 08/30/2023 0. 0 0. ...0
000331538 .... . | OSAWATOMIE .. 08/30/2023 0. 0] 0. ...0
000331371 ... . 08/30/2023 0. 0 0. ...0
000331562 .... .. | BROKEN ARROW .. 08/30/2023 0. 0] 0. ...0
000331385 ... .. | ROSENBERG ... 08/30/2023 0. 0 0. ...0
000331320 .... .. [ SAINT PAUL .. 08/30/2023 0. 0] 0. ...0
000331455 ... .. [ SAN ANTONIO . 08/30/2023 0. 0 0. ...0
000331511 . .. | SYCAMORE .08/30/2023 .. 0 0 0 0
000331632 . .. [KATY . .08/30/2023 .. 0 0 0 0
000331700 . .. | SALVISA .08/30/2023 .. 0 0 0 0
000331332 . .. [ MILWAUKEE .08/30/2023 .. 0 0 0 0
000331644 . .. | FORT SMITH .08/30/2023 .. 0 0 0 0
000331695 ... . | SYLMAR 08/30/2023 0. 0 0. ...0
000331714 ... NORTH HAVEN ....oeeeieneeeeeeenieeeeeeen Jeemmmneeeeeeees Ol e s e 08/30/2023 0. 0] 0. ...0
000331467 ... FRIENDSVILLE ....covvvniiiviiiiiniincinnnn Jevvnenneeeeene TN [ s e 08/30/2023 0. 0 0. ...0
000331561 .... FLAGSTAFF e eeeeeeeeeeeenn Jeemnneeeeeene A o s e 08/30/2023 0. 0] 0. ...0
000331607 ... TOWN OF BELLEVILLE .evvviviiiniiiiiinnn Jvvnnneeeeeene Ndecn e e e 08/30/2023 0. 0 0. ...0
000331440 ... .. | VERONA 08/30/2023 0. 0] 0. ...0
000331370 . .. |LAKE WALES .08/30/2023 .. 0 0 0 0
000331682 . .. | HOUSTON ... .08/30/2023 .. 0 0 0 0
000331416 . .. | CENTERVILLE .08/30/2023 .. 0 0 0 0
000331491 . .. |LONG LAKE ... .08/30/2023 .. 0 0 0 0
000331658 . . | JOSHUA . .08/30/2023 .. 0 0 0 0
000331510 ... EDEN .... 08/30/2023 0. 0] 0. ...0
000331631 ... BUFFALO ... 08/30/2023 0. 0 0. ...0
000331696 ... NISKAYUNA 08/30/2023 0. 0] 0. ...0
000331263 .... .. | EDGARTOWN 08/30/2023 0. 0 0. ...0
000331384 .... . [ JACKSONVILLE .. 08/30/2023 0. 0] 0. ...0
000331454 .... . 08/30/2023 0. 0 0. ...0
000331575 ... .. |KNOXVILLE ... 08/30/2023 0. 0. 0. ...0
000331333 .... .. |RIO RANCHO .. 08/30/2023 0. 0 0. ...0
000331452 . .. | LANCASTER ... .08/30/2023 .. 0 0 0 0
000331275 ... . | CARTERSVILLE 08/30/2023 .0, 0. 0. ...0
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000331619 .... BELTON .... 08/30/2023 .. 638 |.... 0. . 150 |.. 0 ... 788 . 0. ...0
000331587 ... 08/30/2023 0. 0] ..1,007 |. 0. ...0
000331289 ... .. |ZANESVILLE .. 08/30/2023 0. 0 .. 448 | 0. ...0
000331401 . .. | HALEDON ... .08/30/2023 .. 0 0 0 0
000331522 . .. [MASTIC . .08/30/2023 .. 0 0 0 0
000331643 . .. |KILGORE ... .08/30/2023 .. 0 0 0 0
000331713 ... .. | SAN ANTONIO . 08/30/2023 0. 0 0. ...0
000331536 .... .. [LONGVIEW .... 08/30/2023 0. 0] 0. ...0
000331415 ... . | SPANAWAY .... 08/30/2023 0. 0 0. ...0
000331359 ... . 08/30/2023 0. 0] 0. ...0
000331657 ... .. | SHREVEPORT .. 08/30/2023 0. 0 0. ...0
000331383 .... .. | CHARLOTTE 08/30/2023 0. 0. 0. ...0
000331262 .... . | GORDONSVILLE .. 08/30/2023 0. 0 0. ...0
000331681 ... BAY SHORE 08/30/2023 0. 0] 0. ...0
000331560 . . | PORT LAVACA .08/30/2023 .. 0 0 0 0
000331429 . INDIANAPOL IS .08/30/2023 .. 0 0 0 0
000331572 . .. [MIDLAND ...... .08/30/2023 .. 0 0 0 0
000331451 ... . | SPRING GROVE .. 08/30/2023 0. 0] 0. ...0
000331381 ... INDIANAPOLIS .. 08/30/2023 0. 0 0. ...0
000331260 ... 08/30/2023 0. 0] 0. ...0
000331693 .... .. |CRYSTAL LAKE .. 08/30/2023 0. 0 0. ...0
000331306 ... .. | STREETSBORO ... 08/30/2023 0. 0] 0. ...0
000331427 ... .. |BELLE CHASSE .. 08/30/2023 0. 0 0. ...0
000331548 .... .. | PORTSMOUTH 08/30/2023 0. 0] 0. ...0
000331669 .... .. | TARPON SPRINGS 08/30/2023 0. 0 0. ...0
000331521 . .. | SAN ANTONIO . .08/30/2023 .. 0 0 0 0
000331400 . .. | CAPE CORAL .08/30/2023 .. 0 0 0 0
000331642 . . |DETROIT .08/30/2023 .. 0 0 0 0
000331274 . .08/30/2023 .. 0 0 0 0
000331395 . .08/30/2023 .. 0 0 0 0
000331465 ... 08/30/2023 0. 0 0. ...0
000331586 ... 08/30/2023 0. 0] 0. ...0
000331656 ... 08/30/2023 0. 0 0. ...0
000331535 ... . 08/30/2023 0. 0] 0. ...0
000331288 ... .. | WILLTAMSBURG .. 08/30/2023 0. 0 0. ...0
000331479 ... .. | MARATHON .. 08/30/2023 0. 0] 0. ...0
000331549 . .. [ALLYN .. .08/30/2023 .. 0 0 0 0
000331261 . .. | BOWIE .. .08/30/2023 .. 0 0 0 0
000331307 . .. | LANDOVER .08/30/2023 .. 0 0 0 0
000325486 . .. |LEESVILLE .05/02/2022 .. 0 0 0 0
000325490 . .. [ JACKSON ... .05/02/2022 .. 0 0 0 0
000325586 ... .. | ROSEBURG .. 05/02/2022 0. 0] ... 205,536 |... 0. ...0
000325615 .... .. | NEDERLAND 05/02/2022 0. 0 ... 244,975 |... 0. ...0
000325800 ... .. | JUNCTION CITY ... 05/02/2022 0. 0] .. 10,118 |... 0. ...0
000325832 .... .. [HUMPHREY ... 05/02/2022 0. 0 0. ...0
000326516 ... .. |LEESVILLE ... 05/02/2022 0. 0. 0. ...0
000326731 ..evvveeniiiiiiininns DANVILLE ..ivvvveiiiiiiiiiiiiniiiiiinieees 05/02/2022 0 0 , 0 0
0299999. Mortgages with partial repayments 0 0 170,044 0 14,268,420 14,268,421 0 1 1
000325324 . PORT BARRINGTON ......oevvvvvvnnnenrrnvnnnns Jevvnnnnnneeennnnn e o el 05/02/2022 ....06/15/2024 0 0 ... 133,223 |... 0 ... (15,688) .... (15,688)
000325332 ....ceeeeemenneeeemnnnnes [DURHAM Lo [ NCe e o e 05/02/2022 ....05/15/2024 .. 107,423 |... .. (13,084) .. (13,064)
000325341 ....oevvvennneeneennnnnees [PARISH oot o W o s 05/02/2022 .....|...... 04/15/2024 ... ccooeeeeeenn85,976 | O [ 1,210 | O [ O e 1,210 o O e 47,186 47,574 | 0 o L 388
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000325342 ... WOBURN 05/02/2022 ....06/15/2024 0. 0 ... 274,076 |... 0.
000325353 ... .. | BAKERSFIELD ... 05/02/2022 ....05/15/2024 0. 0] .. 135,083 |... 0.
000325419 ... .. [KIRKWOOD .. 05/02/2022 ....04/15/2024 0. 0 0.
000325426 . .| COLUMBUS .. .05/02/2022 .. .04/15/2024 0 0 0
000325443 . INDIANAPOL IS .05/02/2022 .. .04/15/2024 0 0 0
000325477 . .. |FAIRBURN .. .05/02/2022 .. .05/15/2024 0 0 0
000325484 ... . [ JACKSON ... 05/02/2022 ....05/15/2024 0. 0 s 0.
000325502 .... . 05/02/2022 ....06/15/2024 0. 0] 275 472 |. 0. ... (29,397) ... (29,397)
000325514 .... .. | SUMMERVILLE ... 05/02/2022 ....05/15/2024 0. 0 172,250 |. 0. .... (26,903) .... (26,903)
000325519 ... . | HOMESTEAD 05/02/2022 ....04/15/2024 0. 0] 322,239 |. . . 0. ... (32,112) eee (32,112)
000325524 ... .. |KILLEEN ... 05/02/2022 ....04/15/2024 0. 0 214,456 |. ... 194,317 |... 0. .... (20,140) .... (20,140)
000325561 .... . [MIDLOTHIAN .. 05/02/2022 ....06/15/2024 148,818 |.... 0. 0. 153,373 |. ... 136,398 |... 0. . (16,976) .. (16,976)
000325565 ... .. [Chicopee 05/02/2022 ....06/15/2024 169,214 |.... 0. 0 174,362 |. ... 174,362 |... 0.
000325573 ... . [Middlesex 05/02/2022 ....04/15/2024 217,273 ... 0. 0] .. 223,924 |. .. 202,461 |... 0.
000325594 . .. | MOUNT AUBURN .05/02/2022 .. .06/15/2024 .82,819 |. 0 0 .85,196 |. 0
000325596 . .. | GONZALES . .05/02/2022 .. .04/15/2024 207,258 |. 0 0 213,255 |. 0
000325598 . .. [ MOBERLY .05/02/2022 .. .04/15/2024 .63,218 |. 0 0 65,106 |. 0
000325608 ... . | FARMLAND . 05/02/2022 ....05/15/2024 ... | eeeiis 3,044 |.... 0. U VN FO 3,138 |. 0.
000325611 ... VICTORVILLE ... 05/02/2022 ....04/15/2024 342,416 |.... 0. 0 352,221 |. ... 365,119 ... 0.
000325618 .... SAN ANTONIO ... 05/02/2022 ....05/15/2024 139,122 |.... 0. 0] 143,381 |. ... 143,381 [... 0.
000325637 ... .. [MESA ... 05/02/2022 ....04/15/2024 205,960 |.... 0. 0 ... 194,709 |... 0. .... (16,654) ... (16,654)
000325638 .... . | CHICAGO 05/02/2022 ....06/15/2024 166,044 |.... 0. 0] L. 141,952 ... 0. .. (28,49%) .. (28,49)
000325718 ... . 05/02/2022 ....06/15/2024 ....63,862 [.... 0. 0 .. 65,816 |... 0.
000325736 ... .. | SALEM THP ... 05/02/2022 ....05/15/2024 .98, 774 |.... 0. 0] . . 0.
000325762 .... .. | WATERFORD WORKS ... 05/02/2022 ....05/15/2024 208,109 |.... 0. 0 213,093 |. .. 213,093 |... 0.
000325802 . .. | WORCESTER ... .05/02/2022 .. .05/15/2024 174,160 |. 0 0 178,998 |. 178,823 0
000325814 . .. |PEKIN .. .05/02/2022 .. .04/15/2024 21,114 ). 0 0 ..20,043 0
000325824 . .. |LANDOVER .. .05/02/2022 .. .05/15/2024 .98,131 | 0 0 ..85,256 0
000325844 . .. | CHARLOTTE .05/02/2022 .. .04/15/2024 0 0 . 46,707 0
000325848 . .. [HOLLY HILL .05/02/2022 .. .05/15/2024 0 0 ..91,612 0
000325852 ... .. |DALLAS 05/02/2022 ....04/15/2024 0. 0 0.
000325865 ... .. [ SOUTH BEND .. 05/02/2022 ....06/15/2024 0. 0] 0.
000325884 .... .. | MONTGOMERY .. 05/02/2022 ....05/15/2024 0. 0 0.
000325938 ... . | LANCASTER ... 05/02/2022 ....04/15/2024 0. 0] 0.
000325949 ... .. |BETHESDA .... 05/02/2022 ....06/15/2024 0. 0 0.
000325976 .... .. | KANNAPOLIS .. 05/02/2022 ....06/15/2024 0. 0] 0.
000325998 . .. [LONOKE .... .05/02/2022 .. .06/15/2024 0 0 0
000326002 . .. | GREENSBORO .. .05/02/2022 .. .04/15/2024 0 0 0
000326078 . .. | BALTIMORE .05/02/2022 .. .05/31/2024 0 0 0
000326188 . .. | CORDOVA ... .05/02/2022 .. .06/15/2024 0 0 0
000326193 . .. | PORTSMOUTH .05/02/2022 .. .04/15/2024 0 0 0
000326207 ... .. | CUMBERLAND .. 05/02/2022 ....05/15/2024 0. 0] 0.
000326257 ... .. | SUNBLRY ... 05/02/2022 ....04/15/2024 0. 0 0.
000326283 .... .. [MIDFIELD . 05/02/2022 ....06/15/2024 0. 0] 0.
000326304 .... .. [CHANDLER ... 05/02/2022 ....06/15/2024 0. 0 0.
000326327 .... .. |LANCASTER ... 05/02/2022 ....04/15/2024 0. 0] 0.
000326334 .... .. |READFIELD ... 05/02/2022 ....05/15/2024 0. 0 0.
000326335 ... .. | ARCADIA 05/02/2022 ....04/15/2024 0. 0. 0.
000326352 ... .. |FREMONT ... 05/02/2022 ....05/15/2024 0. 0 0.
000326355 . .. [WICHITA .05/02/2022 .. .06/15/2024 0 0 . 0
000326359 ... . | PASCO .. 05/02/2022 ...05/15/2024 ... .0, 0. .. 108 197 |... 0.
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000326370 ... . 05/02/2022 ....06/15/2024 ...56,315 [.... 0. 0 0. ... 690 ... 690
000326384 .... .. |BRANDYWINE .. 05/02/2022 ....05/15/2024 0. 0] 0. ....445 ...445
000326407 ... .. |ERIE ... 05/02/2022 ....05/15/2024 0. 0 0. ... 397 397
000326420 . .. [ JACKSON .05/02/2022 .. .06/15/2024 0 0 0 0. ...0
000326432 . .. |OZARK .. .05/02/2022 .. .06/15/2024 0 0 0 ...(5,302)(.. ...(5,302)
000326441 . . | CORTLANDT MANOR . .05/02/2022 .. .04/15/2024 0 0 0 . (15,623)[.. . (15,623)
000326448 .... 05/02/2022 ....06/15/2024 118,947 |.... 0. 0 122,576 |. 0.
000326450 ... . 05/02/2022 ....06/15/2024 71,899 ... 0. 0] ... 74,100 |. 0.
000326452 ... . | QUEENS VILLAGE .. 05/02/2022 ....06/15/2024 ..... .. 250,851 [.... 0. 0 .. 258,081 |. 0.
000326460 ... CHEEKTOWAGA 05/02/2022 ....05/15/2024 ....83,324 |.... 0. 0] ....85,875 |. 0.
000326461 ... 05/02/2022 ....05/15/2024 ....82,315 [.... 0. 0 ....84,556 |. 0.
000326462 .... . 05/02/2022 ....06/15/2024 ... 80,101 [.... 0. 0. ....82,553 |. 0.
000326464 .... .. | ROMULUS ... 05/02/2022 ....04/15/2024 ....49,193 [.... 0. 0 ....50,699 |. 0.
000326492 .... .. |EASLEY 05/02/2022 ....05/15/2024 163,897 |.... 0. 0] 168,506 |. 0.
000326523 . .. | VINE GROVE .05/02/2022 .. .05/15/2024 .. 205,886 |. 0 0 212,189 |. 0
000326540 . .. |FAYETTEVILLE .05/02/2022 .. .06/15/2024 95,279 | 0 0 .97,804 |. 0
000326553 . .. |BARTLETT .... .05/02/2022 .. .04/15/2024 189,764 |. 0 0 194,991 |. 0
000326561 .... .. | SOUTHBRIDGE . 05/02/2022 ....04/15/2024 132,868 |.... 0. 0] 136,392 |. ... 136,791 |... 0. .
000326565 ... . | GLEN BURNIE ... 05/02/2022 ....06/15/2024 165,810 |.... 0. 0 170,886 |. ... 148,051 |... 0. ... (22,834) ... (22,834)
000326609 ... . 05/02/2022 ....04/15/2024 203,051 |.... 0. 0] 209,266 |. ... 188,831 [... 0. ... (20,435) ... (20,435)
000326632 .... .. | NAUGATUCK ... 05/02/2022 ....05/15/2024 117,264 |.... 0. 0 120,854 |. ... 101,978 |... 0. ... (18,876) .... (18,876)
000326652 .... . | SWITHFIELD .. 05/02/2022 ....05/15/2024 117,261 |.... 0. 0] 120,836 |. .. 106,269 |... 0. .. (14,567) .. (14,567)
000326764 .... CEDARTOIIN 05/02/2022 ....06/15/2024 0. 0 - 0.
000326772 ... GLENN HEIGHTS . 05/02/2022 ....04/15/2024 . 0. 0] ... 321,604 |... 0. . (24,991) ... (24,991)
000326789 ... SPRINGDALE .. 05/02/2022 ....05/15/2024 173,563 |.... 0. 0 ... 161,706 |... 0. ... (17,159) voen (17,159)
000326797 . .. |PARK CITY ... .05/02/2022 .. .05/15/2024 .. 110,404 |. 0 0 ..98,702 0 . (15,076)|.. . (15,076)
000326823 . .. | JEFFERSONVLLE . .05/02/2022 .. .05/15/2024 .. 135,831 |. 0 0 139,989 0 LV 0
000326838 . o |MILLVILLE ... .05/02/2022 .. .04/15/2024 .. 130,579 |. 0 0 130,770 0 (3,806), (3,806),
000326842 . .. | ELLINGTON .05/02/2022 .. .06/15/2024 207,240 0 0 205,812 0 .. (7,027) .. (7,027)
000331247 . .. | WINCHESTER .08/30/2023 .. .05/15/2024 . 171,313 0 0 178,656 0 . (33,071)[.. . (33,071)
000331256 .... .. | CYPRESS 08/30/2023 ....05/15/2024 126,328 |.... 0. 0 .. 126,768 |... 0. .. (29,362) .. (29,362)
000331264 .... . | WINSTON SALEM . 08/30/2023 ....04/15/2024 ....82,919 [.... 0. 0] 0.
000331282 .... 08/30/2023 ....06/15/2024 ... 73,553 [.... 0. 0 0.
000331287 ... 08/30/2023 ....05/15/2024 ... 80,726 |.... 0. 0] 0. . (16,153)
000331297 .... . 08/30/2023 ....04/15/2024 11,595 . 0. 0 0. ...(8,654)
000331303 .... .. [ SAN ANTONIO ... 08/30/2023 ....06/15/2024 ...70,129 |.... 0. 0] 0. . (13,669)
000331335 . .. [PHILADELPHIA .08/30/2023 .. .05/15/2024 31,760 |. 0 0 [V
000331361 . .. | VANCOUVER ... .08/30/2023 .. .06/15/2024 .. 136,776 |. 0 0 0
000331390 . .. |PICKERINGTON .08/30/2023 .. .04/15/2024 .. 243,608 |. 0 0 [V N N
000331394 . .. |HALETHORPE .. .08/30/2023 .. .04/15/2024 .. 182,4% |. 0 0 0 . (29,849)(.. . (29,849)
000331408 . . | GREENBRIER .08/30/2023 .. .04/15/2024 .. 267,029 |. 0 0 - 0 . (53,833)[.. . (53,833)
000331417 ... 08/30/2023 ....04/15/2024 236,436 |.... 0. 0] 292,212 |. 0.
000331430 .... .. |RIVERDALE ... 08/30/2023 ....05/15/2024 L 17,369 ... 0. 0 ...93,779 | 0.
000331447 ... . |LA VERNE .... 08/30/2023 ....06/15/2024 ..... .. 470,960 |.... 0. 0] .. 556,762 |. 0.
000331460 ... MOUNT PLEASANT .. 08/30/2023 ....06/15/2024 12,922 ... 0. 0 ....90,125 . 0.
000331461 ... ELKINS PARK 08/30/2023 ....06/15/2024 ..... .. 319,613 |.... 0. 0] .. 361,583 |. . . 0.
000331466 ... .. | WONDER LAKE ... 08/30/2023 ....05/15/2024 189,006 |.... 0. 0 230,230 |. ... 230,418 |... 0.
000331485 ... .. | GERMANTOWN 08/30/2023 ....05/15/2024 296,315 |.... 0. 0. 366,068 |. ... 304,320 |... 0.
000331495 .... .. [BALTIMORE ... 08/30/2023 ....06/15/2024 YAV ) I 0. 0 11,362 | ... 61,820 [... 0.
000331505 . .. |CHESTER ... .08/30/2023 .. .06/15/2024 .28,290 | 0 0 .34,964 |. ..31,327 0
000331523 ... . | CHATTANOOGA ... 08/30/2023 ...05/15/2024 ... ...21,566 |.... .0, 0. ...26,654 |. 24,269 0.
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000331539 ... INDIANAPOLIS .. 08/30/2023 ....06/15/2024 0. ...52,360 |.. 0 .. 274,313 |... 0.
000331541 ... 08/30/2023 ....04/15/2024 0. 0 0.
000331543 ... 08/30/2023 ....04/15/2024 0. 0 0.
000331563 . L YOMA L .08/30/2023 .. .05/15/2024 0 0 0 . (16,159)[.. . (16, 159),
000331567 . .. | LONE GROVE .08/30/2023 .. .04/15/2024 0 0 0 ...(2,409)|.. ...(2,409),
000331568 . .. |WINNIE ... .08/30/2023 .. .05/15/2024 . 0 0 0 . (42,224)|.. . (42,224),
000331574 ... . | GRANBLRY .. 08/30/2023 ....06/15/2024 111,559 |.... 0. 0 ... 128,510 |... 0. ...(9,366),
000331576 ... TEXARKANA 08/30/2023 ....06/15/2024 ....93,650 |.... 0. 0 .. 103,908 |... 0. . (11,834),
000331627 .... OKLAHOMA CITY . 08/30/2023 ....06/15/2024 . 20,292 |.... 0. 0 0. .. (6,808)]
000331630 ... PINE BLUFF 08/30/2023 ....06/15/2024 ...26,292 |.... 0. 0 0.
000331679 ... PROVIDENCE VILLAGE .....evvvvvvvvvvnnnnnnns fervnvvnnnnnnnnnns Tevniiiiiiiiiinns foeeeeees s [ 08/30/2023 ....04/15/2024 0. 0 0.
000331680 ... RUSKIN wevvvvvvvvvnnnnnnnnennnnnnnnnnnnnnnnnns feeveveeemnmeenen Fluns e s o 08/30/2023 ....06/15/2024 0. 0 0.
000331690 .... GRAND ISLAND ...evvivvivnnnnirrinnnnnnnenens fevvnnneeeeeeen N e e e e 08/30/2023 ....06/15/2024 0. 0 0.
000331692 ... .. | RICHVOND .. 08/30/2023 ....06/15/2024 0. 0 0. ... (40,838), .... (40,838),
000331697 . .. | YORK ... .08/30/2023 .. .06/15/2024 0 0 0 . (13,873)[.. . (13,873),
000331703 . . | CAVAS . .08/30/2023 .. .04/15/2024 0 0 . 0 . (15,898).. . (15,898),
000331709 .. BARTLETT 08/30/2023 ...06/15/2024 .. 0. 0. . 184,793 |. . 165,723 |... .01, . (19,071)] .. (19,071)]
0399999 Mortgages dlsposed 15 500,477 0 1, 475 567 0 0 1,475,567 0 16 976,043 15 922,910 0 (1,053, 133) (1 053, 133)
0599999 - Totals 2,074,459,244 0 1,645,611 0 0 1,645,611 0 203,221,793 202,168,660 0 (1,053, 133) (1,053,133)
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000000-00-0 HGI Multifamily Credit Fund Norfolk .. .|HGI Multifamily Credit Fund ....07/06/2022 ... ... 150,000 ...1,516,618 |... ...0.380
000000-00-0 .........[CrossHarbor Strategic Debt Fund, L.P. .... Boston ... ..|Cross Harbor Capital Partners ... 5 L .. 12/29/2022 ... .. 16,268,612 N .. 15,856,992 |... .. 8.800
1199999. Non—Reglstered Private Funds - Mortgage Loans - Unafflllated 0 17,018,612 0 17,373,610
000000-00-0 ......... |F|rst Eagle Direct Lending Fund IV, LLC ....oovviiiivniiiiiiiiiinnnnns |BOSTON ......................................... | ....... VA.......... First Eagle Direct Lending Fund IV, LLC ....oooviiiiinnnnnns Joeee 1.6 FE ...... ....12/03/2018 ...|.. el [ 6,639 | e 178,693 [..oovvvneninnns 8.330
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 6,639 0 178,693 XXX
000000-00-0 ......... AUDAX MEZZANINE 1V ... WILMINGTON . .. | AUDAX MEZZANINE IV ... .|....09/30/2016 ... .... 208,715
000000-00-0 ......... AUDAX MEZZANINE V WILMINGTON . .. | AUDAX MEZZANINE V ... .|....01/01/2022 ... . 1,326,397
000000-00-0 ......... BARINGS L.P. CHARLOTTE .. .| BARINGS L.P. ...11/16/2021 ... .. 1,384,615

000000-00-0 . ..|Golub Capital Partners GDLC Feeder Fund CHICAGO .. Golub Capital Partners GDLC Feeder Fund 08/12/2022 .1,890,000 ..
000000-00-0 . PineBridge Investments L.P. . NEW YORK PineBridge Investments L.P. ..11/28/2018 . 247,458 |..
000000-00-0 . PineBridge Investments L.P. 11 NEW YORK PineBridge Investments L.P. |1 ..11/25/2020 . . 1,403,339 |..
000000-00-0 . .[PineBridge Investments L.P. Il . NEW YORK . .|PineBridge Investments L.P. 11l . ...10/20/2022 ...

1799999. Jomt Venture Interests - Fixed Income NAIC DeS|gnat|on Not ASS|gned by the SVO - Unafflllated 6,467,701 0 15,713,162 XXX
000000-00-0 ... ..|Sands Capital Private Growth F Global Innovation Fund Il .... .. |ARLINGTON ..|Sands Capital Private Growth F Global Innovation Fund |1 | ..05/06/2021 ... ... 5,684,812 N 4,435,008 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 5,684,812 0 4,435,008

000000-00-0 .........[TruAmerica Workforce Housing Fund II-A, LP .
000000-00-0 .........| Cabot Industrial Value Fund VII, L.P.

..06/25/2021 .
..07/27/2022 ...

. |Los Angeles ..
Boston .........

.| TruAmerica Multifamily .

. .. 18,984,547
.| CABOT PROPERTIES

.... 1,836,000

€03

2199999. J0|nt Venture Interests - Real Estate - Unaffiliated

20,820,547

‘NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due 3/20/2060

NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due
MJSD20 ..ttt WILMINGTON +oeviiiiieeniiiiiiieeeesiieees o DE..........

670804-AB-4 ......... 3/20/2060 MJSD20 ... .veeiieriiiiiiiiisiisie s s s srnene feseeniene s srenenns |oans 08/07/2023 . feeveee o | i 202,418 |oveiiiiiiiiiiieienen | [\ FPTRPRTPOOI
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 292,418 0 0 XXX
6099999. Total - Unaffiliated 0 50,290,729 0 83,563,293 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 0 50,290,729 0 83,563,293 XXX

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or | Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ Boston ... . Cash Return Distribution ... ....06/29/2006 ...|....06/25/2024 ...|.... 3,681,160 |... reeeveneeeeeen [oene. 413,336 | 413,336 |... .. L0 e 104,242
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. ....... BOSTON ... .. Cash Return Distribution ... e |---12/29/2022 ...)....05/10/2024 ...]... 16,790,708 |...ccvvuuunnaeee Joummeeermmnnnns fooreemmnnnnnenee fonnnneeeeennnnns fooeernnnnnneeeeO fooeenieiiinnnns oo, 316,829 ..., 316,829 |... . I 0 e
1199999. Non-Registered Private Funds - Mortgace Loans - Unaffiliated 20,471,868 730,165 0 0 0 104,242
000000-00-0 ..... AUDAX MEZZANINE 1V . | WILMINGTON ... . ... | AUDAX MEZZANINE 1V . ....09/30/2016 ...|....04/09/2024 ...|.......290,260 [...eeeermmurens Joemmmmeeeeennnn foreeeeeei e o0 e [102290,260 ... 290,260 |... .0 ..
000000-00-0 ..... AUDAX MEZZANINE V ..... WILMINGTON . .| AUDAX MEZZANINE V ... ..01/01/2022 . .04/25/2024 .. .480,612 . 480,612 0
000000-00-0 ..... AUDAX SENIOR LOAN FUND | . WILMINGTON ... .| AUDAX SENIOR LOAN FUND | .. ...02/01/2018 ...|....05/06/2024 ...]....... 593,059 [.....ccovuuiinns Joormmmnnnnerennn fooneeerniiinnns Jovniinnneeeenn fooniieiien 0 s [0 593,059 ... 593,059 |... .0 ..




1'€03

STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... BARINGS L.P. eeeeeeeeeeeeee e CHARLOTTE ...eeeeeeeeeeeenneees Jeeeeennnnd NC......... BARINGS L.P. e ....11/16/2021 ...|....06/20/2024 ...|....... 523,39 |-eevvnnieeeeenn fereeeeeemniiees Jeeeerieeeeeenn feeeeeeeees e [V PR AR 523,3% |....... 523,39 |-eevrnnieeeennn ferreeeeeeniees e [V IR
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 oo CHICAGD ...eeeeeeeeeeceeniieeeee Jeeeennnns | [ Partners 11 ..o ....04/01/2018 ...|....04/25/2024 ...|....... 571,156 [eeeeeeeeenins Joeeeemnieeeeen foeeeeeeenes Joeeeeneeeeee o [V PR AR 571,156 |....... B7T1,156 [eeeeeeeeiies Joeveemnieeeeeee [ [V IR
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ..oooeeieiiiiiiiiie e CHICAGD ...eeeeeeeeeeceeniieeeee Jeeeennnns | [ Partners 12 ....oooveiiiiiiiiiiiiieeeces ....04/01/2018 ...|....05/02/2024 ...|....... 948,627 [.eeeeeeeennnns oeeemmnieeeeen foeeeeeeeeies oo o [V PR AR 948,627 |....... 948,627 [..eeeeeeeenies oeeeemnieeeeeen foeeeeeeena [V IR
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO ..... R R .08/12/2022 ...|....05/29/2024 ...|.......657,072 |.. 657,072 |....... 657,072 |...
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK . .|PineBridge Investments L.P. . ..11/28/2018 . .04/04/2024 .. . 486,344 .. 486,344 |....... 486,344
000000-00-0 ..... PineBridge Investments L.P. Il .. NEW YORK . .|PineBridge Investments L.P. |l ..11/25/2020 . .06/21/2024 .. 1,027,407 .. 1,027,407 |.... 1,027,407
000000-00-0 ..... PineBridge Investments L.P. Il .... ... [NEW YORK . ... NY.........|PineBridge Investments L.P. III .. ...10/20/2022 ...|....04/05/2024 ...|........ 10,628 |... .. A oo s 10,628 |........ 10,628
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 5,588,561 0 0 0 0 0 0| 5,588,561 5,588,561
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI|
000000-00-0 ..... NOEE e WILMINGTON ... ... DE.........|Structured Note ........ccovmuiiiiiirmnnnnnnns ....04/08/2020 ...|....04/23/2024 ...|.......899,053 [...cceerrriiies Joemmniereeennnn oo e [0 e [0 899,053 | 899,053 |...
000000-00-0 ..... Benefit Street Partners Debt Fund V LP ...... WILMINGTON ... .. DE.. .|Benefit Street Partners Debt Fund V LP |....04/11/2022 ...|....04/23/2024 ...|.......581, 179 [.ccoeriiiiiiins Jovvnninniiiiinn oo v [0 e [ 831,179 531,179 |[...
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Innovation Fund T1 ..oovvveeiiiiiiiiiniiiiiinnnns ARLINGTON ..vvvvvvenniiiinninnines fovnennnns VA......... Innovation Fund |1 ..oovveiiiiiiinnnnnnnnns ....05/06/2021 ...]....06/25/2024 ...|....... 699,920 |...evveniiiiinnn foonnviiiiiinnns Jovviinniniiinn fooniiiiinnn Jevviiinnnl0 [ e 699,920 |....... 699,920 |...ovviiiiiinn foonniiiiiiiinnns Jovviiinnnnnn0 [
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,130,152 0 0 0 0 2,130,152 | 2,130,152 0
000000-00-0 ..... TXFL NNN OFFICE [NV HOLDINGS,LLC .............. CINCINNATI ... ..OH.. .|Cash Return Distribution ... . |....07/01/2019 ...‘....06/06/2024 vee]-.. 29,736,619 |... PR SO (385,418)]...... (385,418)|... ... 1,072,919
000000-00-0 ..... KCJAXX NNN INDUSTRIAL INV HOLDINGS,LLC ...... [CINCINNATI .... ...0H.........| Cash Return Distribution ... ....07/271/2020 ...|.... 06/04/2024 ...|...55,277,816 |... .. e | [T PP (742,501)f...... (742,501)[... . - ..0).... 1,605,781
2299999. Joint Venture Interests - Real Estate - Affiliated 85,014,435 0 0 0 0 0 0] (1,127,919)] (1,127,919) 0 0 0 2,678,700
TCW Direct Lending Subordinated Note Due |TCW Direct Lending Subordinated Note Due ‘
87241F-AC-6 ..... 6/18/2029 JAJOI8 ...iivviiniiiiiiiiiiiiiii DOVER ...ivvivvnnniiiiiinniiiiiiens fovnennnns DE......... 6/18/2029 JAJO18 .....cevvvniiiiiiiiiiniiinns [ 12/19/2019 ...].... 05/20/2024 ...|....... 174,000 [eevveenniniiinn foonnnniiinninnns fovvvvinnnnieins foonnniiiiiiinnns foviiinnnnnns [0 O AT 174,000 |....... 174,000 |oevveenniniiinn foonnniiiiiniinns fovvininnnnnns [ O
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 174,000 0 0 0 0 0 0 174,000 174,000 0 0 0 0
6099999. Total - Unaffiliated 28,364,581 0 0 0 0 0 0 8,622,878 8,622,878 0 0 0 104,242
6199999. Total - Affiliated 85,014,435 0 0 0 0 0 0 (1,127,919)[  (1,127,919) 0 0 0 2,678,700
6299999 - Totals 113,379,016 0 0 0 0 0 0 7,494,959 7,494,959 0 0 0 2,782,942
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36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ..eeeeeeeeee e e e e e e eennn e eennnns | eeeerrnninenes e 06/01/2024 ..... Interest Capitalization .
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiiirniiiiiiiiiinieriiiein e eerrri s rnrne e srnnnseeenns | aeeeeenniineees o 06/01/2024 ..... Interest Capitalization
38378N-YB-3 .........[GNR 2014-24 KZ ~ 4.087% 01/16/54 ....oeeeeeeeeeiee e e e e e e ennnneeeeees | cevnninennnnns [oeeead 06/01/2024 ..... Interest Capitalization N
690353-3C-9 ......... |DFC AGENCY DEBENTURES  5.490% 05/15/24 ......cceivvirniiiiiiiiiiiiiiiiiiiis e eevnnniseeennnnn | eeennineeeeenns [oond 05/02/2024 ..... BNY MELLON CAPITAL MARKETS .... .. 113,636 |.
690353-3F-2 ......... DFC AGENCY DEBENTURES ~ 5.490% 0B/15/28 ......cceermmuieieermnniieeeernnnaneeeemnnneeeeeennneeeeeennns | cevvvnnninnnns Jonnid 05/02/2024 ..... BANK of AMERICA SEC .. 1,715,455 |.
690353-4D-6 ......... DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 .......ccevvuuniiiiiiniiiiiiiiiiiinnneiiniinneeernninsnnsnnnns | eeeeeennnnnenes fonnid 05/02/2024 ..... E I = 0 R RO RN 6,690,400 |.
690353-4F-1 ......... DFC AGENCY DEBENTURES ~ 5.490% 09/20/27 .....eeeeeeeeeeeeeenneeeeeeenne e e eeeneeeeeennneeeeeenn | oevvvinniinnnns Jonnid 05/02/2024 ..... BANK of AMERICA SEC ..
690353-4i-4 ......... DFC AGENCY DEBENTURES ~ 5.230% 06/20/27 ......ccevvvunniiiiiiiiiniiiiiniinneeniniinseesnnnnennnsnnnns | seeeeennnnneees fonnid 05/02/2024 ..... BANK of AMERICA SEC ..
690353-5A-1 ......... DFC AGENCY DEBENTURES = 5.520% 05/15/24 .......oiieeeeiiieeieeieeieeeeeeeenee e e eeenneeeeeennnnneeees | oevvviniiinnnns Joennid 05/02/2024 ..... BNY MELLON CAPITAL MARKETS .
690353-5H-6 . .|DFC AGENCY DEBENTURES  5.490% 04/20/35 05/02/2024 STIFEL NICHOLAS ....

690353-C9-6 . ..|DFC  5.490% 01/15/30
690353-M8-7 . ..|DFC  5.500% 02/15/28
690353-W7-8 ......... DFC  5.490% 05/15/24 .

05/02/2024 BANK OF NEW YORK
05/06/2024 WELLS FARGO ......
...... 05/02/2024 .....BANK OF NEW YORK ...

5.500% 08/15/29 .. 1,375,000 |...

2222222222222 >>>>>>>

690353-X5-1 ... DFC AGENCY DEBENTURES  5.500% 08/15/29 ...veuvveueverireerereerennesenensenensenessenessenessenennene | eevenseinnns |ouenes 05/06/2024 ..... WELLS FARGO ... 1,375,000 |.

690353-X0-5 ......... DFC VRDN  5.500% 07/15/25 ..eueeueeeeeeaeeseeseeseeaeeaeeneeseeseesneseeseesesssesessnsasesnssnesnnsnnnns | soesvesvesinnee |oeened 05/06/2024 ... WIELLS FARGO ... 1,180,556 |. 1,180,556 |...
690353-YE-1 ......... DFC AGENCY  5.520% 0B/15/34 .vevvvereeeneieneeiesesiesesienesneseseeseseeseseeseessenssnenssnenesnenes | eeveenneinnes |ouenes 05/02/2024 ... BANK of AVERICA SEC .. ...3,439,224 |. ...3,439,224 |...
90376P-AB-7 ......... INT DEV FIN CORP  5.490% 04/20/35 ...vevvevereerenereressesessesessesesseseseesessssensssenssensnenns | eevenesesenes |ouenes 05/02/2024 ..... STIFEL NICHOLAS ..6,096,240 |. .. 6,096,240 |...
90376P-BG-5 ......... INT DEV FIN CORP AGENCY DEBENTURES  5.500% 06/20/28 .......evevevereerereereenieesrenesieennees | cvveenneinnnns Jouens 05/06/2024 ..... WIELLS FARGO 1,634,615 |. 1,634,615 |...
90376P-BS-9 ......... INT DEV FIN CORP AGENCY DEBENTURES  5.490% 05/15/26 .....veveverervereseeresierssnesesessenssnennns | ceveesneinnne Jouens 05/02/2024 ... BANK OF NEW YORK ... 1,500,000 |. 1,500,000 |...
90376P-EU-1 INT DEV FIN CORP AGENCY DEBENTURES  5.480% 11/20/87 ..cvvvevereerireereeeieesieesieesieesnees | cvveenieinne Jovens 05/02/2024 ... STIFEL NICHOLAS 4,727,360 |. 4,727,360 |...
90376P-GE-5 .........| INT DEV FIN CORP AGENCY DEBENTURES  5.510% 03/15/30 05/02/2024 BANK of AVERICA SEC .. 1,777,778 |. 1,777,778 |.
912810-TH-8 .........|U S TREASURY ~ 4.750% 11/15/43 05/28/2024 MORGAN STANLEY FIXED INC . 3,795,562 |. 3,800,000 |.
912810-TX-6 .........|U S TREASURY ~ 4.250% 02/15/54 ... 04/25/2024 CITIGROUP GLOBAL MKTS 1,841,150 |. 2,025,000 |.
912820-JJ-1 ......... | US TREASURY NOTES  4.500% 11/15/33 GOLDMAN SACHS ... 1,656,766 |. 1,645,000 |.
91282C-KP-5 .........|US TREASURY NOTES  4.625% 04/30/29 BNP SECURITIES .. . 14,445,396 |. . 14,420,000 |.
912820-KQ-3 ......... US TREASURY  4.375% 05/15/34 e CITADEL SECURITIES LLC . o e i feene ... 100,484,775 |. ...100,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 163,337,576 163,003,927

040114-HS-2 ......... | ARGENTINA SOVEREIGN ~ 0.750% 07/09/30 ......vvvvrerieiiiiiieeiiiiiiiieessiienneesssiieeseessseneees | Do il 04/24/2024 ..... MORGAN STANLEY FIXED INC . 315,360 |. 540,000 |...

085209-AG-9 . .| GOVT OF BERMUDA SOVEREIGN ~ 2.375% 08/20/30 06/24/2024 JEFFERIES & CO 8,442,500 |. .10,000,000 |.
085209-AJ-3 ........| GOV OF BERMUDA SOVEREIGN 5.000% 07/15/32 ... .. |D.. R 06/20/2024 ... Var i ous i feene 7,394,795 |oooviiiiiiiiiaias 7,663,000 |...
0309999999. Subtotal - Bonds - All Other Governments 16,152,655 18,203,000
13079P-XC-2 ......... CALIFORNIA ST STHD CHNTYS DEVA MULTIFAMILY HSG  5.650% 03/01/57 .evevvverevereeererieieniens | cvvernieenees fovenes 05/01/2024 ... | STERN .vtutetiateteneeteneetese et et tese sttt ettt se bt es et b et bese st e st e sesesseseesesenseneneeseneesenees [sereesenseseesnenennenesseneenees |oreeenenesseneneenees 5,895,000 |-vvvverereerireaeenes 5,895,000 |...
313384-WU-0 ......... FHON  5.280% O4/19/24 ..voueeeeieieeeeieieeetee et eaese s saene e s sseseseesessesensssensssnnnsnens | eeseensenenes |oenes 04/18/2024 ..... TD SECURITIES . .. 49,992,667 |. ....50,000,000 |...
313384-XE~4 ......... FHON  5.200% 05/23/24 ..vueveeiieeieieniseeieseeseseetenessenesseessenessesessesesnesessesessssensssenns | eeeesevenes |ouenes 05/22/2024 ... TD SECURITIES

3136B4-VK-1 ......... FNR 2019-27 MZ  4.000% 0B/25/59 ...vevevvevereerereesenessesesseseseesessesessesessesessesensssessssenss | eeeresenenes |oenes 06/01/2024 ..... Interest Capitalization ..

3137F3-PA-6 FHR FHR 4772 2D 4.000% 11/15/47 wveuiiviiiienisieeisieiisece et sieesienesnenennes | eevennneinnne Joens 06/01/2024 ..... Interest Capitalization

3137HB-LW-2 .........|FHIS K514 X1 1.160% 12/25/28 .. NATIONAL ALLIANCE SECURITIES ..

3137HC-KN-1 ......... | FHLMC K520 X1 0.246% 03/25/29 ... BANK of AVERICA SEC

626300-CZ-8 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.630% 01/16/25 BARCLAYS ...

62630W-EL-7 .........| TXBL MUNI FUNDING TRUST VARIOU NURSING HOME  5.630% 09/01/30 BARCLAYS .

626301-FV-4 . .| TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.630% 05/15/56 ...... BARCLAYS .

626300-JY-4 ......... TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION  5.630% 09/01/31 ..oooviiiiiiiiiiiiiiiiiiiniiin | e [ 05/01/2024 ..... BARCLAYS ...

626300-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 5.600% 06/30/28 .......ccceeiiiins [ eeveeeeeeenes [ 05/01/2024 .....

751093-FE-0 ......... RALEIGH NC CTFS PRTN VRDN  5.380% 08/01/33 JO I UV R 05/02/2024 ... WELLS FARGO ... O K

88034Y-UN-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL  5.470% 07/01/41 ...ooovvvvviviinniiniiiiiiiiiniiiiiiineeees [ evviiiiiiiieens o 05/02/2024 ... BAR LAY S ..ttt eeeeeeeeeeaeeaeeassaesasssssssassassssssasasasannns  |uesssssssssssssssssnssnnnnnnnnnnnns |erereriiriiiiiiieieees 2,175,431 [, 2,175,431
0909999999. Subtotal - Bonds - U.S. Special Revenues 91,560,056 87,589,780

67067%-AA-4 ...
72304#-AA-6 ...

.| BARINGS Barings NAPLF Il 4.750% 10/11/31 ....

. PRIVATE PLACEMENT ...
-|PINEBRIDGE  6.000% 09/30/33

PRIVATE PLACEMENT ...
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404410-10-5 ......... HGI MULTIFAMILY CREDIT FEEDER  4.000% 12/31/36 ...eeeeeeeeiieeeeenneeeeeenneeeeeeenieeeeeennnes | cevvvnnniinnnns Joennid 06/12/2024 ..... PRIVATE PLACEMENT ... e e eeeeee e e e e et e e e e ee e e e e e e e nee e e e e e enn e e e e e ennna e e eeennnnnneeeennnnnns eeeennnnaaeeeennnnnneeeennnnnnenees Joemmnnaanneernnnnannees 4,250,000 |.eeveuniiieinnnins 4,250,000 |...
00155B-AA-6 ......... AKM ISSUING TRUST ~ 5.450% 08/01/73 ....cevvunniiiiiiiiiiiiiiiiiine e v esvnnineeenenn | eeeeeenniineens fonnidd L0 1= ) RO RPN 4,000,000 foeuviiiiinnnnninnnnns 4,000,000 |...
00914A-AX-0 ......... AIR LEASE CORP  5.200% 07/15/31 ...eeeeeieeeeeee e e ceeee e e e e ee e e eeenn e e eennns | ceeevnniiinnnns Joennid 06/17/2024 ... | J P MORGAN SEC .....eeeieeieeeeeeie e e e ceet e e e e e e e e e e e e e e e e enns e e e eennna e e e eeennnnneeeeennnn [eeeernnnnaeeeernnnnnseeeernnnnnnees |oeennnnnneeeeennnnnnees 0,390,280 |oeiviiiiiiiiiiiiinnes 6,500,000 |...
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV ~ 5.400% 04/01/35 ....ccevvveniiiiiiiiiniiiiiiiinneecciiineeecvnnineneeenn | eeeeeenniinenes fonnid 05/02/2024 ..... L OO o R RSP 03 |11 O, 6,400,000 |...
025286-AE-5 ......... American Credit 20213 ce Rec  2.560% 11/15/27 ...eoiieeiieiiiiieeiiiieeeeeeeeee e eeeeene | v e 06/28/2024 ..... WELLS FARGO . eeeeieeeeeeeeee e e e e eeeee e e e e eeeme e e e e eemnee e e e eemnnaaeeeemnnnnaeeeennnnnnaseeennnnnnseeennn  [oeeernnnnaereernnnnanneeennnnnaenee |reernnnnneeeeennnnaenes 0,464,787 |, 6,650,000 |...
026650-FA-4 ......... AMERICAN HONDA FINANCE ~ 5.880% 02/12/25 ......cccvvvvnnniiiiiiiiiiniiiiiiiinenncinnieeenenniinneeees | eeeeeenniineees fonnid 06/20/2024 ..... LV =0 U KRR RPPPPRTY B (-7 8 +1s T FE . 7,150,000 |...
03466H-AA-1 ......... Angel Oak Mortga20243 2024-3 A1 4.800% 11/26/68 .....cceeeemennieieeiiniieeeeeeneieeeeeenneeeeeee | cevvviniiinnnes feennid 04/01/2024 ..... MORGAN STANLEY FIXED INC .... ....10,000,000 |...
04775H-Cd-4 ......... ATLANTA GAS LT 7.300% 07/15/27 ..covvvviiniiiiiiiiiiiiiiiiiis e esernni e essrnnnns e snnnnns | aeeeeenniineees fonnnd 04/24/2024 ..... oSy o R RSP RPUPPPPRRE . <X 1. FO . 8,075,000 |...
05493M-AG-9 ......... Barclays Commerc2021C11 gage S 2021-C11 XA 1.485% 09/15/54 ....eeeiiieiiiiiiiieiiiiieeeeeeeees | eevvviniiiennns e 05/03/2024 ..... Various
054967-AG-9 . ..|Banc of America 2018DSNYLynch 2018-DSNY B 6.776% 09/15/34 04/08/2024 ACADEMY SECURITIES 5,000,000
05552J-AA-7 . ..|PNC BANK NA  2.500% 08/27/24 . 06/04/2024 BANK of AMERICA SEC .. 1,389,906 |. 1,400,000 |.
05555C-AA-9 . ..[Banc of America 2024NASHLynch 2024-NASH A 7.329% 05/15/39 05/30/2024 BANK of AMERICA SEC . 33,525,000 |. . 33,525,000 |.
05555F-AE-4 ......... Barclays Commerc20245C27gage S 2024-5C27 AS ~ 0.000% 07/15/57 06/21/2024 ..... BARCLAYS .... 15,484,610 |. .... 15,034,000 |...
05555F-AH-7 ......... Barclays Commerc20245C27gage S 2024-5C27 XA 0.000% 07/15/57 ...cevvvvnnvvviiiiniiiiiiiiniininnee | eereveniiieeens ol 06/21/2024 ..... 0 R R KON 3,608,796 |. ...102,900,000 ...
05555V-AC-3 ......... BFLD Trust 2024VICT 2024-VICT B 7.918% 07/15/41 oeeeeeeeieeeeeeeeeeeeeeeeeieeeeeeee [ evvnininnienn feend 06/28/2024 ..... BARCLAY S ettt e et e e e e e e e e e e e e e e e e e nn e e e e e nnnn e e e eennnnneeeennnnns  reernnnaaeeeennnaaeeeennnnnaenees Jrernniaaeee e 8,478,416 |.coeeieeeiieieeene 8,500,000 |...
05601@-AA-8 ......... Benefit Street Partners  6.000% 12/31/28 .....ovvviiiiiiiiiiiiiiiiiiiniiii i | e [l 04/22/2024 ..... PRIVATE PLACEMENT .... ... 73,650 |.
0653911-BC-9 ......... Bank 2020BN25 2020-BN25 XA 0.989% 01/15/63 ....eeeeeeenieeeeeniieeeeeeenieeeeeeenen [ evvviineeneens feeend 05/30/2024 ..... .. 163,779 |.
065400-BH-5 ......... BANK 2019-BN19 XA 1.072% 08/15/61 05/30/2024 ..... .. 1,319,009 |.
065411-BA-9 ......... Bank 2017BNK5 2017-BNKS AS  3.624% 06/15/60 .... 06/27/2024 ..... BANK of AMERICA SEC .. 936,250 |.
066043-AX-8 Bank5 20245YR6 2024-5YR6 XA  0.975% 05/15/57 .. 04/19/2024 ..... J P MORGAN SEC .. 3,969,590 |.
08162U-BA-7 . ..| BENCHMARK Mor tga2018B8 2018-B8 AS  4.532% 01/15/52 . 06/07/2024 Various ...........
08163A-AF-0 . ..|BMARK 2020-B18 XA  1.908% 07/15/53 .... 06/21/2024 CITIGROUP GLOBAL MKTS ..
08163Y-AV-3 . ..| BENCHMARK Mor tga2024V7 2024-V7 XA  0.881% 05/15/56 . 05/22/2024 CITIGROUP GLOBAL MKTS
08576B-AA-0 . ..|BERRY GLOBAL INC  5.800% 06/15/31 ... GOLDMAN SACHS ...
09660S-AV-2 . .| BMO Mortgage Tru20245C4 2024-5C4 XA  0.814% 05/15/57 BMO CAPITAL MARKETS CORP .

096630-AK-4 .........
097023-DL-6 .........
10637W-AA-7 .........
10638C-AA-0 .........
10638J-AA-5 .........
10638N-AA-6

10805M-AC-1 .
10805M-AD-9 .
115236-AG-6 .
12189L-BL-4 .
125039-AH-0 . .
12652X-AE-3 .........
12668B-YF-4 .........
14338H-AA-4 .........
150890-AP-9 .........
161175-AZ-7 .........
172067-PL-9 .........
198280-AF-6 .........
19828T-AC-0 ....
224044-CH-8
224040-AG-3 .
22536V-AA-6 . .
23307K-AA-5 .........

BOARDWALK PIPELINES LLC ~ 5.625% 08/01/34

BOEING CO  6.528% 05/01/34

Brean Asset Back2022RM5 ities 2022-RM5 A 4.500% 09/25/62 .

BABS 2021-RM1 A 1.400% 10/25/63

Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 ..

Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 ...
..|Bridgecrest Lend20242  Secur 2024-
..|Bridgecrest Lend20242  Secur 2024-
..|BROWN & BROWN INC ~ 5.650% 06/11/34
..|BURLINGTON NORTH SANTA FE  5.500% 03/15/55
.|CD 2017-CD6 AM ~ 3.709% 11/13/50 ...
Credit Suisse Mo2017TINErust 2017-TIME B 3.775% 11/13/39 ...
CWALT 2006-7CB 1A14  6.000% 05/25/36
CARMEL VALLEY SR LIVING  5.450% 09/01/61 ..
CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 ....
CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 ....

CITIGROUP  5.449% 06/11/35

COLUMBIA PIPELINE GROUP  4.500% 06/01/25
..|COLUMBIA PIPELINES OPCO  6.544% 11/15/53 ...
..| COX COMMUNICATIONS INC ~ 3.150% 08/1
..| COX COMMUNICATIONS INC.  6.950% 01/15/28 ...
.|Credit Acceptanc20242A oan Tr 2024-2A A 5.950% 06/15/34 .

DBWF Mor tgage Tr2024LCRS 2024-LCRS A

2 A3 5.840% 06/15/28 .
2B 5.940% 02/15/30

5/24 .

7.070% 04/15/37

06/11/2024
04/29/2024
06/25/2024
06/25/2024
06/25/2024
05/25/2024
04/17/2024
04/17/2024
06/04/2024
06/03/2024
05/30/2024
05/21/2024
04/01/2024
05/01/2024
04/25/2024
06/11/2024
06/04/2024

...06/24/2024
...06/06/2024

06/04/2024
06/14/2024
06/11/2024
04/11/2024

DEUTSCHE BANK
Various

Interest Capitalization ..

Interest Capitalization
Interest Capitalization

Interest Capitalization ..

CITIGROUP GLOBAL MKTS ..
CITIGROUP GLOBAL MKTS
BANK of AMERICA SEC ..
CITIGROUP GLOBAL MKTS
BREAN CAPITAL LLC .
PIPER JAFFRAY ....

Interest Capitalization ..

STERN
Various
WELLS FARGO
CITIGROUP GLOBAL MKTS

MORGAN STANLEY FIXED INC .

SCOTIA ...
BARCLAYS .
ROBERT W. BAIRD .
WELLS FARGO ...
DEUTSCHE BANK .

. 14,998,613 |.
. 14,961,450 |.
..994,700 |.

... 44,500,000 |.
3,953,640 |.
3,044,622 |.
1,765,823 |.
.. 4,741,529 |.
. 18,999,707 |.
.. 24,937,588 |.

..10,000,000 |...
..377,000 |...

. 15,000,000 |
. 15,000,000 |.
1,000,000 |.

..... 4,000,000 |...
..... 2,827,000 |...
1,775,000 |.
.. 4,565,000 |.
. 19,000,000 |
...25,000,000 |...




¢'v04

STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
23311R-AA-4 ......... DCP MIDSTREAM LLC  6.750% 09/15/37 ...eeeeieeeeeeeeeeeeeeeee e e eeee e e eeene e e eennnneeeennn | eevvvnnininnnes Jeonnid 06/05/2024 ..... ROBERT W. BAIRD .... 2,690,414 |oooeeeiiiiiiis 2,482,000 |... 2.C FE
24702G-AE-5 ......... DELL  5.390% 03/22/30 ....cceevvruniiiiiiiiiiieiiiii e eennn e ennna e ennnanns | aeeeeennneeees o 04/08/2024 ..... 6,499,844 [.....oovvvnniiiiinnnnns 6,500,000 |...
26209X-AH-4 ......... HONK 2024-1A A2 6.372% 10/20/54 .....oeeeeeeeeeeeeeee e eeenne e e eennne e eeene | cevvriniiinnnns [ennid 06/28/2024 ..... ...20,500,000 |. ...20,500,000 |...
32082C-AC-1 ......... FIRST MARYLAND CAPTL Il 6.438% 02/01/27 .eevvvviiiiiiiiiiiiiiiiiieeecciiinnceccvnineeecvnninees | eeeeeenniineens fonnid 05/09/2024 ..... PIPER JAFFRAY . N
34501@-AE-1 ......... NFL FC TRUST PRIVATE PLACEMENT  5.480% 10/05/28 ....euenieeeenneeeeeeenieeeeeeenieeeeeeennnees | eevvviniinnnns Joennid 06/27/2024 ..... PRIVATE PLACEMENT .... ....23,000,000 |. ....23,000,000 ...
345397-B3-6 ......... FORD MOTOR CREDIT ~ 4.000% 11/13/30 ...oiiveriiiiiiiiiiiieiiiiinie i eesernnineees | eeeeeenniieeees fonnnd 05/14/2024 ..... BANK of AMERICA SEC .. .. 11,397,996 |. .. 12,874,000 |...
34960P-AF-8 ......... FORTRESS TRANSPORTATION & IN  7.000% 05/01/31 ...eeiieeeieeeeeeeieeeeeeeee e eeeeene e eeennees | cevvvvniinnens feennid 04/02/2024 ..... MORGAN STANLEY HI-YLD ..
349631-AN-1 ......... FORTUNE BRANDS  5.875% 01/15/36 ..evvviiiiiiiiiiiiiiiii e eeninineeeennn | eeeeeennineees fonnnd 04/09/2024 ..... MESIROW FINANCIAL
35085A-AA-9 ......... 486 LESSER STREET TAX  5.400% 02/01/32 eerreenieeeeeeiieeeeeeeneeeeeenne e eeeenn e eeenneneeees | eevvvinniinnnns Joennid 05/02/2024 ..... STIFEL NICHOLAS ....
35087M-AA-1 . ..|412 MADISON LLC ~ 5.450% 06/01/62 .......... 05/01/2024 STERN wevviviinnnns
35563R-AB-1 . . [Multifamily Stru2024MN8 redit 2024-MN8 M2 ~ 9.585% 05/25/44 05/14/2024 BANK of AMERICA SEC
36209@-AA-9 . ..|Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 06/24/2024 PRIVATE PLACEMENT . N N
36251F-BB-1 ......... GSMS  3.980% 02/10/48 05/23/2024 ..... BNP SECURITIES 1,559,113 |. 1,595,000 |...
36255N-AY-1 ......... GSMS  4.321% 03/10/51 06/06/2024 ..... LT S 3 O R RO KON 3,682,813 |..oevvniiiiiiiiiis 4,000,000 |...
36261E-AE-7 ......... GLS Auto Receiva20204A st  3.510% 10/15/27 . 04/30/2024 ..... INTL FCSTONE FINANCIAL INC .. .eeeeeeeenie e e eeeee e e e e eeeie e e e e eeene e e e eemnne e e e eemnnn e e eeennnnnaaes [eeeeeermnnnseeeennnnaneeennnnnans [oreeermnnnanneennnnnnns 2,613,680 [ooeieeeeeeiieeeenes 2,685,000 |...
36263C-AG-4 ......... GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A7 ~ 2.000% 02/26/52 06/21/2024 ..... J P MORGAN SEC .. .... 16,560,150 |. .... 19,626,845 |...
36263L-AG4 ......... GLS Auto Receiva20213A st  1.480% 07/15/27 04/25/2024 ..... WELLS FARGO . eeeeeeeeeeenee e e e e emeee e e e e e meee e e e e emene e e e e mnnna e e e eemnnnaeeeeennnnnaeeeennnnnnseeennnn  |reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 2,859,681 |.oevveiiiieiiiis 3,030,000 |...
36264J-AF-0 ......... GS Mor tgage-Back2021MM1 ities 2021-MM1 A6 2.500% 04/25/52 .. 05/21/2024 ..... WELLS FARGO .... 18,221,170 |. . 21,419,037 ...
36270J-AC-9 ......... GS Mortgage Secu2024FAIRrust 2024-FAIR B 0.000% 07/15/29 ... 06/20/2024 ..... GOLDMAN SACHS ... ... 14,911,349 |. .... 15,000,000 |...
36270J-AE-5 GS Mortgage Secu2024FAIRrust 2024-FAIR C  0.000% 07/15/29 . 06/20/2024 ..... GOLDMAN SACHS ... .. 15,110,166 |. .. 15,200,000 |...
37045X-EV-4 . ..| GENERAL MOTORS FINL CO  5.950% 04/04/34 .......oeevveeeennnnn 04/01/2024 J P MORGAN SEC 6,498,570 |. 6,500,000 |.
37964V-AC-1 . ..| GLS Auto Receiva20242A st 2024-2A A3 5.640% 01/18/28 05/09/2024 J P MORGAN SEC 7,249,664 |. 7,250,000 |.
37964V-AD-9 . ..|GLS Auto Receiva20242A st 2024-2A B 5.770% 11/15/28 ... 05/09/2024 J P MORGAN SEC .. 6,749,080 |. 6,750,000 |.
37989E-AC-0 . ..|GLS Auto Select 20243A les Tr 2024-3A A2  5.590% 10/15/29 BMO CAPITAL MARKETS CORP . 1,699,981 1,700,000
39154T-CL-0 . ..|GALC 2024-1 B 5.180% 12/16/30 ......... US BANCORP ........cccvn 2,771,929 2,784,000
40424U-AC-1 ......... 2024DPLO 2024-DPLO B 7.320% 06/15/41 . 05/31/2024 ..... CITIGROUP GLOBAL MKTS .. .... 10,972,498 |. ....11,000,000 |...
422185-AN-0 ......... HEALTH CARE SERVICE CORP  5.875% 06/15/54 06/05/2024 ..... J P MORGAN SEC ... eeeee 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 e e eennnn e e e eennnnn eeeennnnaaeeeennnnaaeeeennnnnaeeees Jernniae e 9,969,100 |. ....10,000,000 |...
43283J-AA-4 ......... Hilton Grand Vac20242A rust 2024-2A A 5.500% 03/25/38 . 05/20/2024 ..... BANK of AMERICA SEC .. ... 14,997,363 |. .... 15,000,000 ...
437076-CY-6 ......... HOME DEPOT  5.660% 12/24/25 06/17/2024 ..... J P MORGAN SEC ... eeeee 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 e e eennnn e e e eennnnn eeeennnnaaeeeennnnaaeeeennnnnaeeees Jernniae e 2,600,000 [.eeeeeemnnneeeeens 2,600,000 |...
44891A-DC-8 ......... HYUNDAI CAPITAL AMERICA  5.300% 06/24/29 06/18/2024 ..... LRI R RO RN 9,982,600 |. ....10,000,000 ...
44891A-DE-4 HYUNDA| CAPITAL AMERICA  6.370% 06/24/27 06/18/2024 ..... HONG KONG SHANGHAI BK .. ...25,000,000 |. ...25,000,000 |...
46643P-BJ-8 . ..[JPMBB Commercial2014C25 e Secu 2014-C25 AS ~ 4.065% 11/15/47 . 04/03/2024 BARCLAYS . . 259,445 ..275,000 |.
46655F-AA-5 . ..| MA-RM LLC  5.450% 03/01/72 .. 05/01/2024 STERN ... .. 1,990,000 |. .. 1,990,000 |.
46657X-AC-0 . .| JW Commercial Mo2024MRCOrust 2 2024-MRCO B 7.270% 06/15/39 . 06/11/2024 WELLS FARGO . 22,643,250 |. .22,700,000 |.
52637H-AA-2 . .. |LEOGCARTERSVILLE LLC ~ 5.605% 04/01/62 ... 05/31/2024 STERN ... 1,800,000 |. 1,800,000 |.
55354G-AN-2 . .. [MSCI INC ~ 3.625% 11/01/31 .......eeneeees 04/02/2024 GOLDMAN SACHS . 4,295,000 |. 5,000,000 |.
582923-AA-6 ......... MCR Mortgage Tru2024TWA 2024-TWA A 5.924% 06/12/39 ... 06/05/2024 ..... BARCLAYS .. 10,999,963 |. ....11,000,000 |...
594918-CQ-5 ......... [MICROSOFT CORP  3.400% 06/15/27 ... 06/06/2024 ..... Tax Free Exchange .... 1,903,208 [ouveniiiiinnnniinnns 2,000,000 |...
594918-CU-6 . .. |MICROSOFT CORP  4.500% 06/15/47 ... 06/06/2024 ..... TaX Free EXChANGE .....ceeeeemeueieeeeie e e e eeeie e e e eeene e e e e eenne e e e e eenna e e e e eennnneeeeennnnnaeens reeennnnaaeeeennnnnneeeemnnnnaenees Joermnnnanreennnnianeees 4,261,119 |oeeeeiiiieiis 4,150,000 |...
61690A-AG-9 ......... Morgan Stanley B2015C27 t 2015-C27 AS ~ 4.068% 12/15/47 .. 05/29/2024 ... o 0 R KO -'<” S5 £ T FE . 1,000,000 |...
616910-AH-1 ......... MSC 2018-L1 AS  4.637% 10/15/51 06/25/2024 ..... BANK of AMERICA SEC ..
616910-AJ-7 ......... MSC  4.868% 10/15/51 06/25/2024 ..... BREAN CAPITAL LLC . N
61770K-AY-1 ......... Morgan Stanley C2020L4  Trust 2020-L4 XA  1.191% 02/15/53 .. ...04/10/2024 ..... DEUTSCHE BANK 1,645,397 |.
624750-AA-3 ......... MTN Commercial M2022LPFLTrust 6.726% 03/15/39 ...06/06/2024 ..... BMO CAPITAL MARKETS CORP .... 1,390,375 [oveiiiiiiiiiieiens 1,400,000 ...
624751-AC-9 . ..[MTN Commercial M2022LPFLTrust 2022-LPFL B  7.224% 03/15/39 04/05/2024 BMO CAPITAL MARKETS CORP . 7,382,813 |. 7,500,000 |.
62878Y-AA-2 . ..|BUNDT 2021-1 A2 2.989% 07/30/51 . 05/01/2024 BARCLAYS .. .. 7,014,343 | .. 7,672,500 |.
62878Y-AC-8 . ..|BUNDT 2024-1A A2 6.750% 07/30/54 05/14/2024 BARCLAYS . .30,000,000 |. .30,000,000 |.
629209-AC-1 ......... NMI HOLDINGS ~ 6.000% 08/15/29 ....eeeuuuuiiiiiiunniiiiiinniniiiiiisnnnsnerrrsssnsssrsrrssnssesserssnnnnes | aeeerensnnnenes |oussnd 05/07/2024 ..... L0 L O AP PPN 4,937,700 J..eevvnniiiiiiiinnnnnns 5,000,000 |...
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637432-NK-7 ......... NATIONAL RURAL UTILITY  5.250% 04/20/46 ........euueeeeeemenaaeeeeennieeeeeennneeeeeennneeeeeennnns | cevvvnnniinnnns Jonnid 05/30/2024 ..... UBS WARBURG 754,660 |. ..778,000 |... 2.AFE el
67080#-AA6 ......... NUVEEN CPACE LENDING RN FEEDER Class A Note  5.500% 03/20/60 ..........ccovvvvirvvnviiiiinnnnnnns | eevevennieenns founnd 04/12/2024 ..... PRIVATE PLACEMENT .... ...5,555,951 |. 5,555,951 |...
67448X-AD-8 ......... Onslow Bay Finan2021J3 2021-J3 A4 2.500% 10/25/51 eoeveeeiieeeiiiieieeeeeiieeeeeenieeeeeeeees | eevvviniiinenns oo 05/28/2024 ..... J P MORGAN SEC .... 13,152,094 |. .... 15,393,819 [...
67647E-AD-9 ......... Oceanview Mortga20215 2021-5 A4 2.500% 10/25/51 .evvvvvnniiiiiiiiiiiiiiiiiiinnecceiinenccvinies | eeeeeennieeens |l 06/21/2024 ..... BANK of AMERICA SEC ..

... 27,954,054 |...
....10,000,000 |...
..4,015,000 |...

67647V-AD-1 ......... Oceanview Mortga20213 2021-3 A4~ 2.500% 06/25/51 ....
677050-AU-0 ......... OGLETHORPE POWER CORP  6.200% 12/01/53

...... 06/14/2024 .....[CITIGROUP GLOBAL MKTS ..
...... 05/14/2024 .....|Tax Free Exchange

....24,208,647 |.
....10,027,780 |.
..4,015,000 |

680657-AA-1 ......... OLGA TENEDIOS IRR TRUST  5.450% 05/01/73 .ceeeeiiiieeeiiieeeeeeiceeeieceeeeiieeeeee [ eeeeiiiienes [ 05/01/2024 ..... STERN

690742-AB-7 ......... OWENS CORNING  7.000% 12/01/38 ...vvvvreeiiiiiiiieeiiiiiiiie e ssiinnes | ceeeeniiieeees [onnd 04/01/2024 ..... HILLTOP SECURITIES INC.

690742-A0-4 ......... OWENS CORNING ~ 5.950% 06/15/54 .....evvvieeiiiiiiiie e eeeins | eeeeeiiiienes [end 05/29/2024 ..... MORGAN STANLEY FIXED INC ....

717265-A0-1 . ..|PHELPS DODGE CORP  7.125% 11/01/27 06/11/2024 SEAPORT GROUP LLC .......

717265-Al-4 . ..|PHELPS DODGE CORP  6.125% 03/15/34 06/28/2024 DAIWA SECURITIES AMERICA .

72303#-AA-T . ..|PINEBRIDGE ~ 6.000% 12/31/31 ........ 05/30/2024 PRIVATE PLACEMENT ..........

72103P-AF-0 ......... PLNT 2024-1A A21  5.765% 06/05/54 ......ovvvieeiiiiiiieieeiieee e | eeeeiiieeee [end 06/06/2024 ..... GUGGENHE IM CAPITAL MARKETS .

72703P-AG-8 ......... PLNT 2024-1A A211  6.237% 06/05/54 ....ovviieeiiiiiiiiiiiiiiiicee e | eeeeeiiieeees [ond 06/06/2024 ..... GUGGENHE IM CAPITAL MARKETS . . . .
74938D-AE-3 ......... Woodward Capital20218  ent 2021-3 A6 2.500% 07/25/51 ..ocueviiiiiiiiiiiiiiciiiceccn | e [ 06/17/2024 ..... J P MORGAN SEC .... 30,427,822 |. .... 35,029,556 |...
75410R-AJ-5 ......... Rate Mortgage Tr2022J1 2022-J1 A9 2.500% 01/25/52 .....eevveeiiiiiiiiiiiiiiiiiiiieiiiiiceeecins | e [ 05/29/2024 ..... WELLS FARGO ... 25,250,084 |. .... 30,014,959 |...
758750-Al-5 ......... REGAL BELOIT ~ 6.050% 04/15/28 .....eoeiiiiiiiiiieiiiiiieee et eeiiieees | ceeeeniiienees [ennd 05/02/2024 ..... Tax Free Exchange . .... 14,692,013 |. .... 15,000,000 |...
76134D-AB-6 ......... Reunion Resort (2024RSRT FL) S 2024-RSRT B 7.603% 03/15/29 .....coovviimiiiiiiiiiiiiiiiiiiiin | e [ 04/01/2024 ..... O L O 6,500,000 |..vvvereeiiiiiiinannns 6,500,000 |...
T8574M-AA-1 ... SABRA HEALTH CARE LP  8.200% 12/01/31 .oooiieiiiiiiiee s | e [ 04/04/2024 ..... STIFEL NICHOLAS ....10,735,790 |. .... 13,000,000 |...
80286Y-AC-6 Santander Drive 20242  eivabl 2024-2 A3 5.630% 11/15/28 ....ccvvviiiiiiiiiiiiiiiiiieccn | e [ 04/16/2024 ..... BARCLAYS ... .... 10,499,390 |. .... 10,500,000 |...
80286Y-AD-4 . ..|Santander Drive 20242 eivabl 2024-2 B  5.780% 07/16/29 .. 04/16/2024 BARCLAYS ... . 12,499,449 |. . 12,500,000 |
80287L-AD-1 . ..| Santander Drive 20243 eivabl 2024-3 B 5.550% 09/17/29 06/11/2024 BNP SECURITIES .19,997,420 |. .20,000,000 |
802918-AF-9 . ..|Santander Drive 20226 eivabl  5.690% 02/18/31 ........... 05/29/2024 WELLS FARGO . 12,417,969 |. . 12,500,000 |
811304-AA-2 . ..|SDR Commercial M2024DSNYTrust 2024-DSNY A 6.720% 05/15/39 WELLS FARGO . 14,962,497 |. . 15,000,000 |.
811304-AE-4 . ..|SOR Commercial M2024DSNYTrust 2024-DSNY B 7.070% 05/15/39 WELLS FARGO ... .11,221,871 | . 11,250,000 |
B1761T-AA-3 ......... SERV 2020-1 A2]  2.841% 01/30/51 ..eevvieeiiiiiiiiieiiiiiceeeeiccee e | e [ 04/09/2024 ..... Interest Capitalization ..

82668N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .ooeeeriieiieeiiiiieeeeeiieeeeeieeeeeeeiieeeeee [ eeeeeiiieeees [ 06/01/2024 ..... Interest Capitalization ..
842587-DC-8 ......... SOUTHERN €O 4.475% 08/01/24 ...ooiiiiiiiiiiiiiiiiiiiee e eiineee e | ceeeeiiieeees [onnd 06/17/2024 ..... TD SECURITIES ..7,760,000 |...
85207U-AH-8 ......... SPRINT CORP 7.125% 06/15/24 ....oooiinniiiiiieieee e | eeeeiiienee [end 06/05/2024 ..... CITIGROUP GLOBAL MKTS ...t e ettt ettt e e e e eins [oreeeeeeeinie e e e e esireeeeeeeins [oneeeeeeeeinene.n.. 2,600,046 2,700,000 |...
86177T-AA-0 ......... STONE 2021 IRR TRUST ~ 5.450% 03/01/72 . 05/01/2024 ..... e 3,510,000 |...
862121-AC-4 STORE CAPITAL CORP  2.750% 11/18/30 ... 04/11/2024 ..... ..10,370,528 |. ..12,988,000 |...
86787X-AA-3 . .| SUNTRUST CAPITAL |  6.254% 05/15/27 ... 05/08/2024 INPERIAL CAPITAL LLC 1,357,458 |. 1,398,000 |.

87251F-AD-1 .
89788J-AA-T .
91824N-AD-4 .

..| TCW Direct Lending Secured B Note 10.573% 09/30/32 .
.| TRUIST BANK  1.500% 03/10/25 ......evvveveeiiiiinnnnnne
..|United Wholesale20211 e LLC 2021-1 A4~ 2.500% 06/25/51
.|Wells Fargo Comm2015NXS1ortgag  3.406% 05/15/48 ..............

05/29/2024
05/30/2024
06/18/2024

PRIVATE PLACEMENT .
BANK of AMERICA SEC ..
PERFORMANCE TRUST CAPITAL

3,294,964 |.
.. 774,408 |.
. 12,609,757 |.

3,204,964 |.
..800,000 |.
. 14,478,372 |.

94980H-AN-0 . . 05/08/2024 BREAN CAPITAL LLC .... 2,895,469 |. 3,000,000 |.
94989J-BB-1 ......... Wells Fargo Comm2015C28 ortgag 2015-C28 AS ~ 3.872% 05/15/48 . 05/30/2024 ..... BNP SECURITIES 242,891 |. 250,000 |...
9498%K-AX-1 ......... Wells Fargo Comm2015C29 ortgag 2015-C29 AS ~ 4.013% 06/15/48 . 06/27/2024 ..... T T 1,480,380 |. 1,518,338 |...
95000F-AV-8 ......... Wells Fargo Comm2016C35 ortgag ~ 3.184% 07/15/48 ...ceevvviiiiiiiiiiiiiiiiiiicciieeceeis | e [l 05/07/2024 ..... BNP SECURITIES ..ottt e e sinee e e [oreeeee e et e e e e e e e e ees [oaeeeeeeeeineeee e 5,688,734 [.....oceniiiiienns 6,069,500 |...
95000H-BH-4 ......... WFCM 2016-LC24 AS  3.367% 10/15/49 ...vvviiiiiiiiiiiiiiiiiiiceeceiecceeieeee i | eeeeeiiieeees [ond 04/18/2024 ..... WELLS FARGO ...
95003H-AC-3 ......... Wells Fargo Mort20221  ked Se 2022-1 A3 2.500% 08/25/51 ...ceevvvviieiiiiiiiiiiiiiieeceeis | e [ 05/23/2024 ..... RAYMOND JAMES . .... 35,468,444 |. ....41,658,660 |...
AUDMEZ-V*-1 AUDAX MEZZANINE Audax MZ V  8.000% 01/01/32 . LN O O 4,002,710 |ovveerieniiiiiinane 4,002,710 |...
13607L-8D-8 . ..| CANADIAN IMPERIAL BANK  6.270% 06/28/27 . A.. CIBC WORLD MARKET .... .32,000,000 | .32,000,000 |
00185A-AB-0 . .| AON GLOBAL LTD  4.250% 12/12/42 ........... D.. DAIWA SECURITIES AMERICA .... L 1,732,774 | ..2,110,000 |.
00901A-AS-6 Aimco 201910A 2019-10A ARR  6.735% 07/22/37 D.. NOMURA SECURITIES INTERNATIONA .. ....10,000,000 |. ....10,000,000 |...
05571A-AX-3 BPCE SA  5.281% 05/30/29 D.. WELLS FARGO ....10,000,000 |. ....10,000,000 |...
05876N-AA-7 . ..|Ballyrock Ltd  202426A 2024-26A A1A  6.834% 07/25/37 D.. MORGAN STANLEY FIXED INC . . 19,000,000 | . 19,000,000 |
05876N-AG-4 . .|Ballyrock Ltd  202426A 2024-26A B 7.624% 07/25/37 D.. MORGAN STANLEY FIXED INC . ..6,000,000 |. 6,000,000 |.
09075J-AU-3 Birch Grove CLO 19A  6.907% 07/17/37 D.. GOLDMAN SACHS .....eeeeeeettieeee ettt ettt e ettt e e et e e e et e e eeeiiiiees [oreieeeeeeiiiieeeeeeeiiereeeeeis [oiiieeeeeeiiiieeees 5,000,000 |.uveeeeeianiianenn. 5,000,000 |...
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09075J-AY-5 Birch Grove CLO 194 7.387% 07/17/37 D.. 04/23/2024 GOLDMAN SACHS ... .... 14,000,000 |. .... 14,000,000 ... .C FE
107934-AC-5 . ..[Bridge Street CL20241A 2024-1A B 7.475% 04/20/37 D.. 04/01/2024 BARCLAYS .......... .12,500,000 |. .12,500,000 |. .CFE ..
12551M-AL-3 . ..| CIFC Funding Ltd20175A 2017-5A AR 6.727% 07/17/37 .... D.. 06/11/2024 CITIGROUP GLOBAL MKTS .20,000,000 |. .20,000,000 |. LA FE ..
14312J-BJ-0 . ..[Carlyle Global M20155A rategi 2015-5A A2R3 ~ 6.994% 01/20/32 D.. 06/18/2024 CITIGROUP GLOBAL MKTS .. 4,000,000 4,000,000 |. LA FE ..
29287T-AB-5 . ..|ENGIE ENERGIA CHILE SA  6.375% 04/17/34 ............... D.. 04/10/2024 J P MORGAN SEC .. 9,894,700 |. .10,000,000 |. .BFE ..
44934D-AC-4 ......... [ 1CG US CLO Ltd 20241A 2024-1A B 7.429% 04/15/37 D.. 04/01/2024 J P MORGAN SEC .. 9,200,000 |. .. 9,200,000 |. .CFE ..
44962L-AF-4 . .| IHS MARKIT LTD ~ 4.750% 08/01/28 .............. D.. 04/15/2024 SMBC NIKKO .. . 14,012,075 |. . 14,500,000 |. .G FE ..
452628-AA-1 IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 ... D.. 06/06/2024 0 P RO KON 1,120,871 [ 1,125,000 |... .B FE
452628-AH-6 IMPERIAL BRANDS FIN PLC ~ 5.875% 07/01/34 D.. 06/24/2024 BANK of AMERICA SEC .. .... 29,850,000 |. ....30,000,000 ... .B FE
53944Y-BA-0 . .. [LLOYDS BANKING GROUP PLC ~ 5.721% 06/05/30 .... D.. 05/29/2024 LLOYDS SECURITIES . .10,000,000 |. .10,000,000 |. .FFE ..
55281G-AQ-1 . .| MCF CLO LLC 20181A 2018-1A AR 7.277% 04/18/36 . D.. 04/12/2024 SCOTIA .......... .25,000,000 |. .25,000,000 |. LA FE ..
55608P-BU-7 MACQUARIE BANK LTD  6.250% 07/02/27 D.. 06/26/2024 WELLS FARGO ... ....20,000,000 [. ....20,000,000 ... .EFE
56167C-AA-2 Man US CLO Ltd 20241A 2024-1A A  6.875% 07/20/37 D.. 06/04/2024 J P MORGAN SEC .. .... 12,500,000 |. .... 12,500,000 |... A FE
56167C-AE-4 . ..|Man US CLO Ltd 20241A 2024-1A B1  7.425% 07/20/37 . D.. 06/04/2024 J P MORGAN SEC .. .10,000,000 |. .10,000,000 |. .CFE ..
63906Y-AK-4 . ..|NATWEST MARKETS PLC  6.230% 05/17/27 ...ccevvuunnnnnnne D.. 05/14/2024 RBS GREENWICH CAPITAL .30,000,000 |. .30,000,000 |. .EFE ..
67115C-AL-8 . ..| 0CP CLO Ltd 202225 2022-25A AR 6.745% 07/20/37 D.. 06/06/2024 BANK of AMERICA SEC .22,000,000 |. .22,000,000 |. LA FE ..
68252P-AA-4 . ..[1988 CLO Ltd.  20245A 2024-5A A1 6.869% 07/15/37 . D.. 06/03/2024 BNP SECURITIES 9,400,000 9,400,000 LA FE ..
68252P-AJ-5 . ..[1988 CLO Ltd.  20245A 2024-5A B 7.129% 07/15/37 D.. 06/03/2024 BNP SECURITIES .. 7,500,000 7,500,000 .CFE ..
70806U-AN-2 . .| PNTPK 2020-2A AR 7.259% 04/15/36 .. D.. 05/07/2024 Capital One Fixed 5,000,000 5,000,000 LA FE ..
70806U-AQ-5 . .| PNTPK 2020-2A AR 7.529% 04/15/36 D.. 05/07/2024 Capital One Fixed 4,200,000 4,200,000 LA FE ..
70806U-AS-1 . ..|PNTPK 2020-2A BR  7.679% 04/15/36 ... D.. 05/07/2024 Capital One Fixed 9,000,000 |. 9,000,000 |. .CFE ..
749984-AC-4 . ..|Rad CLO Ltd 20194A 2019-4A B1R 7. D.. 04/19/2024 GOLDMAN SACHS ....... .. 3,500,000 |. .. 3,500,000 |. LA FE ..
75887X-AN-7 . ..|Regatta Funding 20181A 2018-1A AR 6.717% 07/17/37 . D.. 06/21/2024 NOMURA SECURITIES INTERNATIONA .25,000,000 |. .25,000,000 |. LA FE ..
874060-BL-9 . ..| TAKEDA PHARMACEUTICAL ~ 5.650% 07/05/44 D.. 06/27/2024 BANK of AMERICA SEC .......... . 19,912,200 |. .20,000,000 |. LAFE ..
89680Y-AB-1 . ..| TRITON CONTAINER  1.150% 06/07/24 ... D.. 05/29/2024 INTL FCSTONE FINANCIAL INC . 2,473,391 |. 2,475,000 |. .CFE ..
92338V-AC-5 . .|Verdelite Static20241A 2024-1A B 6.9 D.. 06/21/2024 BNP SECURITIES .. .. 4,000,000 |. .. 4,000,000 |. LA FE ..
PPGGKV-RT-4 .........[Centinela PRIVATE PLACEMENT  7.620% 12/31/40 ......... D.. 06/06/2024 ..... ALLIANZ GLOBAL .. .... 15,021,522 |. . 15,021,522 |... .CFE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,471,864,053 1,597,232,592
65339K-DB-3 ......... [NEXTERA ENERGY CAPITAL ~ 6.750% 06/15/54 .....ceermeeieieeeniiieeeeeene e e e e eee e e eenne e eeennes | evvnniinenninnn [eeeead 06/05/2024 ..... RBC/DAIN
857477-AY-9 . ..| STATE STREET CORP  6.601% 06/15/47 . 06/13/2024 SUMRIDGE PARTNERS .. 162,243
883199-AR-2 . .| TEXTRON FINANCIAL CORP  7.319% 02/15/42 . 04/22/2024 MARKET AXESS ........ . N . N L1214
29250N-BS-3 ......... [ENBRIDGE INC  8.250% 01/15/84 ......oiiiiiiinnniiiiiiiiiiniiiiiiiiniiiiiiiinnnscinsnnsnnssrennennenneee | Aveviiniiniiins foonsd 06/14/2024 ..... MIZUHO SECURITIES USA INC ... .. 10,425,000 ). ... 10,000,000 |... 348,333
1309999999. Subtotal - Bonds - Hybrid Securities 25,456,518 26,312,000 501,790
023007-PC-T ......... American Combustion Industries Term Loan ~ 08/31/27 ...ocoviviiiiiiiiiiiiiiiiiiiniiiiiiis | e |l 06/14/2024 ..... EAGLE REALTY GRP CORP
0LX229-60-4 ......... LORCA CO-BORROWER LLC TL B 1L 04/17/31 e eee | i e 04/17/2024 ..... BANK of AMERICA SEC ..
0LX236-23-3 ......... EMRLD BOR / EMRLD CO-1SS TL B 1L 06/20/31 .. 06/18/2024 .....
0LX236-96-4 SEDGWICK CMS INC TL B 1L 06/27/31 ... 06/28/2024 ..... BANK of AMERICA SEC ..
00162D-AB-1 . ..| AL GCX HOLDINGS LLC TL B 1L 05/17/29 05/16/2024 BARCLAYS .......eennns
001690-AG-4 . ..| GLOBAL MEDICAL RESPONSE PIK-TERM B 1L 10/31/28 . 05/20/2024 Tax Free Exchange .
00507J-AE-6 . ..| ACTION ENVIRONMENTAL GRO TL B-DD 1L 10/05/30 . 04/25/2024 PRIVATE PLACEMENT .
00507J-AK-2 . ..| ACTION ENVIRONMENTAL GRO TL B 1L 10/24/30 .. 06/11/2024 JPM FUNDS RECAP .
02639D-AN-6 . .. | AMERICAN GREETINGS CORP TL B 1L 10/23/29 ... 04/23/2024 BARCLAYS ...
03765V-AM-2 ......... PRIME SECURITY SERVICES BOR TL B1 1L 10/15/30 ... 04/01/2024 ..... BARCLAYS ...
03834X-AP-8 ......... APRO LLC TL B 1L LU PPN [UUUUURRRURUUI N 06/26/2024 ..... GOLDMAN SACHS
03852J-AV-3 ......... ARAMARK SERVICES INC TL B8 1L 06/24/30 .eeeeiieeeeeeeee e eeennnnees | v e 04/01/2024 ..... Tax Free Exchange .
04538F-AE-9 ......... ASPLUNDH TREE EXPERT LLC TL B 1L 05/08/31 .ovvviiiiiiiiiiiie e | e [ 05/08/2024 ..... WELLS FARGO BK
04649V-AY-6 ......... ASURION LLC TI B9 1L O7/31/27 e eeenn | e e 04/01/2024 ..... WELLS FARGO BK
04888*-AB-5 ......... Atlantic Sthrn Pavg & Sealcoat Revolver Loan  09/10/26 ......cevvvvvvnviinnviiniiiiiienns | ceveeeiiiiiens o 06/12/2024 ..... PRIVATE PLACEMENT . .
05350N-AP-9 ......... AVANTOR FUNDING INC TL b5 1L 11/08/27 ...04/01/2024 ..... GOLDMAN SACHS . ... 50,000 |...
05350N-AP-9 ......... AVANTOR FUNDING INC TL b5 1L 11/08/27 ...04/02/2024 ..... Tax Free Exchange . 373,022 |. 373,29 |...
05477J-AB-7 . .| AZALEA TOPCO INC TL B 1L 04/30/31 ... 04/25/2024 BARCLAYS .......... ..990,000 |. 1,000,000 |.
05549P-AF-8 BCP RENAISSANCE PARENT TL B 1L 10/31/28 weveiiiiiiiiiiiiiiiiiinsccii i cees | aeeeeeenineees |oaaandd 05/15/2024 ..... Tax Free EXChaNGge .....oiiiiuuuuiiiiiiuuiiiiiiiiuiiiiiiiuieesiiesusssesseesnsnssseessnnssessesnnnsssseee [oosressnnseseressnssssssnnnnnnersee |reressnnssssrennnnsnnes 1,485,773 |. 1,492,105 |...
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05641*-AC-8 ......... BP Loenbro Holdings Revolver 02/01/29 . [ eerreeenns [eend 05/31/2024 ..... PRIVATE PLACEMENT .... ..1,009,174 |. ..1,009,174 |... 2.0PL .o
11823L-AN-5 ......... BUCKEYE PARTNERS LP TL B2 1L T1/22/30 covviiiiiiiiiincci s | e [ 05/23/2024 ... Tax Free Exchange ....
12568Y-AB-0 ......... CHARLOTTE BUYER INC REV 1L 08/11/27 et eennnes | e e 04/01/2024 ..... GOLDMAN SACHS INTERNATIONAL
13763H-AD-4 ......... CLOSURE SYSTEMS INTERNAT TL 1L 03/22/29 ..o | e [ 04/01/2024 ..... UBS WARBURG
15018L-AN-1 ......... CEDAR FAIR LP TL B 1L 05/01/31 e eenrne e eennnnees | v [ 04/18/2024 ..... GOLDMAN SACHS .
17110E-AB-6 ......... CHROMALLOY CORP TL B 1L 03/24/31 i eeees | e [ 04/01/2024 ..... Various N
20602R-AC-4 ......... CONCENTRA HEALTH SERVICE TL B 1L 06/26/31 e | i e 06/26/2024 ..... JPM FUNDS RECAP ... 149,813 |.
20902C-AX-8 ......... Altium Packaging LLC TL B 1L 06/05/31 ovvviiiiiiiiiiineeeccri e ecrrrieees | eerrieeeeeenn [ 06/11/2024 ..... Tax Free Exchange . 953,625 |.
225261-AR-9 ......... CREATIVE ARTISTS AGENCY LLC TL B 1L T/21/28 e | v e 04/01/2024 ..... Tax Free Exchange ,486,776 |.
23918V-BB-9 . ..| DAVITA HEALTHCARE PARTNERS INC TL B1 1L 05/06/31 04/26/2024 GOLDMAN SACHS INTERNATIONAL ,990,000 |.
24780D-AF-4 . ..| DELTA TOPCO INC TL B 1L 12/03/29 .. 04/25/2024 Morgan Stanley .. 332,500 |.
26872N-AC-3 . .. |EMERALD DEBT MERGER TL B 1L 05/31/30 ... 04/01/2024 RBC/DAIN ....... ..790,636 |.
31773H-AD-4 ......... GIP PILOT ACQUISITION PA TL B 1L 10704730 v | e [eend 05/22/2024 ..... Tax Free Exchange . 397,137 |.
371560-AZ-9 ......... GENESEE & WYOMING INC TL B 1L L0 (0 U [PORRSUUUURRR RN 04/05/2024 ..... RBC/DAIN 595,483 |.
38821U-AB-6 ......... GRANT THORNTON LLP TL B 1L 06/02/31 e eennnes | e e 05/16/2024 ..... DEUTSCHE BANK . 400,000 |.
39843P-AG-8 ......... GRIFOLS WORLDWIDE OPERAT TL B 1L L LY PR (PR RN 04/01/2024 ..... BANK of AMERICA SEC .. 969,473 |.
40416V-AG-0 ......... CORE & MAIN LP TL D 1L 07/27/28 05/21/2024 ..... Tax Free Exchange .... ,940,281 |.
41151P-AQ-8 ......... HARBOR FREIGHT TOOLS TL B 1L 06/05/31 . 06/05/2024 ..... UBS WARBURG 777,592 |.
451730-AR-5 ......... COHERENT CORP TL B 1L 07/02/29 04/01/2024 ..... JPM FUNDS RECAP ... ,771,364 |. 771,364 |...
45248B-A@-1 IBML Revolver Loan 06/30/28 06/25/2024 ..... PRIVATE PLACEMENT .... 426,667 |. 426,667 |...
45674P-AN-4 . ..| INDY US HOLDCO LLC TL B 1L 03/06/28 . 06/18/2024 JPM FUNDS RECAP . ,496,250 |. 500,000
45783U-AB-7 . ..| INSTRUCTURE HOLDINGS INC TL 1L 10/30/28 04/01/2024 JPM FUNDS RECAP . . 395,891 400,000
47947B-AE-2 . .| JOHNSTONE SUPPLY LLC TL B 1L 05/16/31 05/16/2024 WELLS FARGO BK .. 398,838 400,000

50060J-AG-5 .
58401D-AK-0 . .
58503U-AE-3 .........
66877A-AF-5 .........
67115H-AG-8 .........
68621X-AF-0 .........
69014X-AB-2 .........
695261-AC-5

69526M-AC-5 .
69889P-AE-5 .
T1677H-AL-9 .
74839X-AJ-8 .
75049E-AP-9 . .
76090L-AH-7 .........
TT484U-AH-9 .........
77669L-AG-8 .........
78466D-BJ-2 .........
78488C-AJ9 .........
78516E-AD-4 .........
80465J-AF-5 .........
82568T-AG-3 .........
86739#-AD-5 .
89705D-AN-2 .
90385Y-AE-1 . .
91889C-AF-5 .........

.| KOPPERS INC TL B 1L

. 10/04/30 ..
.| MED ParentCo, LP TL B 1L 04/15/31 .
MEDL INE BORROWER LP TL B 1L 10/23/28 ...
Gen Digital TL B 1L 09/12/29
OEG Borrower LLC TL B 1L 06/25/31 .
ORGANON & CO TL B 1L 05/19/31
OVATION PARENT INC TL B 1L 04721731 ...
PACTIV EVERGREEN GROUP TL B3 1L 09/25/28 ...
..|PACTIV EVERGREEN GROUP TL B3 1L 09/25/28 .
.| PAR PETROLEWM LLC TL B 1L 02/28/30

..|PETSMART INC TL B 1L 02/1
..| QUIKRETE HOLDINGS INC TL B 1L
.| RADNET MANAGEMENT INC TL B 1L

RESIDEO FUNDING INC TL B 1L 05/21/31

RODAN & FIELDS LLC TL 2L 05/25/32 ...

ROPER INDUSTRIES INC TL 1L 11/23/29 ..

SS&C TECHNOLOGIES INC TL B8 1L 05/09/31
SEAWORLD PARKS & ENTERTA TL B2 1L 08/25/28 .
SABERT CORP TL B 1L 12/10/26

SAVAGE ENTERPRISES LLC TL B 1L 08/13/28 ..
SHUTTERFLY FINANCE LLC PIK-Term 2L 10/01/27

..|Sunland Asphalt & Construction Term Loan B
..| TRONOX FINANCE LLC TL B 1L
.| ULTRA CLEAN HOLDINGS TL B 1L

VALCOUR PACKAGING LLC TL A-1 1L

1/28 .........
04/14/31
04/18/31

06/16/28 .

04/04/29 .
02/25/28 ..
10710729 ...

...... 04/01/2024
...... 06/05/2024
...... 06/25/2024
...... 05/14/2024
...... 05/03/2024
05/22/2024
05/28/2024
04/08/2024
05/01/2024
04/01/2024
04/11/2024
05/21/2024
04/01/2024
06/12/2024
05/02/2024
04/03/2024
06/20/2024
...04/12/2024
...04/01/2024
04/01/2024
05/01/2024
04/04/2024
...... 06/25/2024

WELLS FARGO BK ..
Tax Free Exchange .
Tax Free Exchange ....
Tax Free Exchange .
JPM FUNDS RECAP ...
JPM FUNDS RECAP ...
Various

WELLS FARGO
Tax Free Exchange .
Tax Free Exchange .
JPM FUNDS RECAP .
WELLS FARGO BK ..

BANK of AMERICA SEC ..
Interest Capitalization ..
Tax Free Exchange
MORGAN STANLEY HI-YLD ..
JPM FUNDS RECAP
Tax Free Exchange
MORGAN STANLEY HI-YLD ..
Interest Capitalization
Interest Capitalization
Tax Free Exchange ..
Tax Free Exchange .
JEFFERIES & CO

.. 1,966,584 |.

..653,988 |.
997,500 |.
,097,250 |.
,205,656 |.
499,967 |.
,214,827 |.
..979,392 |.
,972,500 |.
.. 997,433 |.
.. 505,459 |.
200,000 |

,979,310 |...
662,297 |...
.1,000,000 |...
,100,000 |...
,200,000 |...
500,000 |...
,218,750 |.
..990,000 |.

Lk
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Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
92537E-AE-8 ......... VERTIV GROUP CORP TL B2 1L 08/02/27 e eeee | i e 06/13/2024 ..... Tax Free Exchange . 960,380 |. 3.CFE .ereennnn
92550H-AE-3 ......... VESTIS CORP TL B 1L 02/18/31 i eeenvnniees | eeeeeennieeens [onnnd 05/06/2024 ..... WELLS FARGO BK .. 1,490,625 |.
92639M-AB-3 ......... Victoria Secret TL B 1L 08/02/28 .eeeeueeieeieieieeeeeeieeeeeeenne e eeeeenne e eennnneees | cevvvnniiinnnes Joennid 05/03/2024 ..... JPM FUNDS RECAP ..992,500 |.
96244U-AH-0 ......... WHATABRANDS LLC TL B 1L 08/03/28 ...cevveneeiiiiiiiiieiiiiieeeccniieeeecvniineeeennninns | eeeeeenniineees fonnnd 05/09/2024 ..... MORGAN STANLEY HI-YLD .. ... 83,333 |
96244U-AH-0 ......... WHATABRANDS LLC TL B 1L 08/03/28 ..eeeeeeeeeeeeeeeeeeeeee e e eeen e e eeenn e eeennees | evvernniinnnns Joennid 05/14/2024 ..... Tax Free Exchange ....
96350T-AH-3 ......... WHITE CAP BUYER LLC TL B 1L 10719729 ovviiiiiiiiiiirreeeens | e [l 06/13/2024 ..... Tax Free Exchange ....
N2014A-AG-7 ......... CIMPRESS USA INC TL B1 1L 05/17/28 .o eeeene | e feed 05/15/2024 ..... Tax Free Exchange ....
C2348C-AJ-6 ......... CELESTICA INC TL B 1L 05/23/31 i | e [ 05/23/2024 ... BANK of AMERICA SEC ..
C6901L-AM-9 ......... 1011778 BC ULC TL B5 1L 09/23/30 06/17/2024 Tax Free Exchange
C7279G-AC-4 . ..[NUVEI TECHNOLOGIES TL 1L 12/19/30 ... 04/01/2024 BMO CAPITAL MARKETS CORP .
05710L-AC-7 . ..|BAKELITE UK HOLDING LTD TL B 1L 05/29/29 C.. 05/16/2024 Tax Free Exchange ....
89969K-AJ-6 . ..| SAMSONITE IP HOLDINGS TL B 1L 06/21/30 C.. 04/12/2024 Tax Free Exchange .
L2000D-AH-7 . .| CONNECT FINCO SARL TL B 1L 09/27/29 ... C.. 04/01/2024 BANK of AMERICA SEC
N3313E-AB-6 . .| FLUTTER FINANCING BV TL B 1L 11/25/30 . C.. 04/01/2024 JPM FUNDS RECAP .
NIB33R-AJ-8 ZIGGO BV TL | 1L 04/15/28 D.. 04/01/2024 ..... WELLS FARGO BK

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

2509999997. Total - Bonds - Part 3 1,845,468, 389 1,970,373,222 4,954,921 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,845,468, 389 1,970,373,222 4,954,921 XXX

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

00206R-10-2 ......... AT&T INC

009066-10-1 . ..| AIRBNB INC-CLASS A COMMON
015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT
03027X-10-0 . ..| AMERICAN TOWER CORP REIT ..
031162-10-0 ......... AMGEN INC

032654-10-5 ......... ANALOG DEVICES ...
037833-10-0 ......... APPLE INC

075887-10-9 ......... BECTON DICKINSON ...
09247X-10-1 ......... BLACKROCK INC

09857L-10-8 ......... BOOKING HOLDING

17275R-10-2 ......... CISCO SYSTEMS INC ..
20030N-10-1 COMCAST CORP CL A
21036P-10-8 . ..| CONSTELLATION BRANDS COMMON .
26614N-10-2 . .. | DUPONT DE NEMOURS INC
29364G-10-3 . .|Entergy Corp ........
30303U-10-2 . ..|Meta Platforms, Inc
437076-10-2 . ..|HOME DEPOT ...........
459506-10-1 ......... Fragrances Inc COMMON
478160-10-4 ......... JOHNSON & JOHNSON
517834-10-7 ......... LAS VEGAS SANDS CORP COMMON .
594918-10-4 ......... MICROSOFT CORP ...
67066G-10-4 ......... NVIDIA CORP

67066G-10-4 NVIDIA CORP ...
717081-10-3 . ..|PFIZER INC .....
718172-10-9 . .| PHILIP MORRIS INTERNAT-II/I
75513E-10-1 RAYTHEON TECH CORP

05/09/2024
05/09/2024
05/09/2024
05/09/2024
05/30/2024
05/09/2024
05/09/2024

05/09/2024
05/09/2024
05/09/2024
05/09/2024
04/22/2024
06/10/2024
05/09/2024
05/09/2024
05/09/2024

J.P. Morgan CSA
Morgan Stanley CSA
. Morgan CSA .
. Morgan CSA .
.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
. Morgan CSA .

. Morgan CSA .

. Morgan CSA .

. Morgan CSA .

.P. Morgan CSA .

J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
J.P. Morgan CSA ....
STIFEL NICHOLAS ...
Stock Split
J.P. Morgan CSA .
J.P. Morgan CSA .
J.P. Morgan CSA ....

.. 15,853.000 |....
134.000 |....
625.000 |....
..5,625.000 |....
..753.000 |.
..284.000 |.
287.000 |....

....15,574.000 |....
..... 2,391.000 |....
..13,607.000 |....

..... 1,290.000 |....
.. 8,084.000 |.

26,450 |.
..326,410 |.
28,909 |.
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79466L-30-2 ......... SALESFORCE.COM INC .
808513-10-5 ......... SCHIAB  CORP
834440-10-1 ......... SOLVENTUM CORP-Ii/ |

...... 05/30/2024 .....[J.P. Morgan CSA ....
...... 06/21/2024 .....[Various
...... 04/01/2024 .....[Spin Off

854502-10-1 ......... STANLEY BLACK & DECKER INC ..eeoeiiiiiieiiiiiiii ettt seiinnees | eeeeeesniiee [onnd 05/09/2024 ..... J.P. Morgan CSA .... ... 25,748 |.
871820-10-7 ......... SYSC0 CORP ..t nnneees | rreeeeseniins [eeed 05/09/2024 ..... J.P. Morgan CSA ....

91324P-10-2 ......... UNITEDHEALTH GROUP INC +.eeeeiiiiiiieee ettt sinneneae e | eeeeeensniees [onnd 05/09/2024 ..... J.P. Morgan CSA ....

92343V-10-4 ......... VERIZON COMMUNICATIONS ....eeeneeriiieeeeiie et eeennneeeees | rnereeneninins [eeeed 05/09/2024 ..... J.P. Morgan CSA ....

[ O I L P TP T 05/09/2024 ..... J.P. Morgan CSA ....

65960L-10-3 [P S 05/09/2024 ..... J.P. Morgan CSA ....

874039-10-0 . .| TATWAN SEMICONDUCTOR-SP ADR RECEIPTS . D.. Various ........... .17,500.000 |.

G6683N-10-3 ... NU HOLDINGS ... D.. PRIVATE EQUITY DIST ..nneteeieee ettt ....59,265.000 |....

..... 2,833.000 |....
....20,097.000 |....

615,817 |.
.. 1,465,979 |.
..586,390 |.

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

313374105 ......... [FHLB CIncInATI [ I T [ 72,004.000

...................................................................................................................... 7,200,400
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,200,400
89154W-77-5 .........| TOUCHSTONE HIGH YIELD=INST .....evvrrrrerrrnririrnreeniseeeeseeessseesesssssssssssssssssssssssnsssnsnnsnnnns | seeeeeennnnnnns [o00n..04/30/2024 ... DIVIDEND REINVESTMENT .. ....90,828.563 |.... 689,845 |.
89157W-70-7 .........| TOUCHSTONE SECURITIZED INCOME ETF ........eevvvvvsvsesssssssssnsnssssssssssssssssssnsssssssssssnnssssssees | veeeeeeaeeeeees |o22...05/03/2024 ... W-S GEN 0000000 ...775,649.000 |.... .... 19,953,571 |.

5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded

20,643,416 XXX 0
34918#-10-6 ......... |W&S Brokerage Services, INC. ..i...cciiiiiievsiiiiiiiiiuiiiiiiiiiiiiiiiiiisinnererssnisessresnnnseesees | eessnneeeesenns |oosnn 06/25/2024 ..... |Capita| CONEFTBUTION Luvueiiiiiiiiii i | ............................ 0.000 foooiiiiiiiiiiiiiiiiinnnns 800,000 [..iiiiereniiiiiiiiiniiiiiiiiinnns frrrriin i [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 800,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 46,183,152 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 46,183,152 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 46,183,152 XXX 0 XXX
6009999999 - Totals 1,891,651,541 XXX 4,954,921 XXX
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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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
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 05/01/2024 . | Paydoun ... L2 . . 12/20/2061 . [1.A ........
..36179N-RP-5 |G2 G2 MA1394  3.750% 10/20/43 .....oovvvveeeees [eeennn . 06/01/2024 . | Paydoun ... .239 |.. . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 |3.750% 12/20/44 ..o [ . 06/01/2024 . | Paydoun ... .0 . 0 .31 ). . 12/20/2044 .
..36180W-SIi-6 | GN GN AE4133  2.750% 09/15/30 R . 05/01/2024 . | Paydoun ... .0 . 0 ,450 |.. . 09/15/2030 .
..36204M-D9-7 | GNMA 30 YR GN 373728  7.500% 05/15/26 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 498 .. . 05/15/2026 .
..36204R-HZ-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 .85 ). . 12/15/2026 .
..36205C-ML-1 |GNMA 30 YR GN 386563 8.000% 06/15/24 ...... |....... . 04/01/2024 . | Paydoun ... .0 . 0 ....215 .. . 06/15/2024 .
..36205G-0H-7 |GNMA 30 YR GN 390256  8.000% 06/15/24 ....... [....... . 05/01/2024 . | Paydoun ... .0 . 0 L.979 ). . 06/15/2024 .
..36206J-J6-2 |GNMA 30 YR GN 412585  7.500% 04/15/26 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 ....166 |.. . 04/15/2026 .
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 . 06/01/2024 . |Paydown 0 0| .645 . 02/15/2026 .
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 ... 06/01/2024 . |Paydown 0 0| 447 . 03/15/2027 .
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . 06/01/2024 . |Paydown 0 0| .1,089 . 09/15/2026 .
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ... . |. 06/01/2024 . | Paydown 0 0| .652 . 09/15/2028 .
..36207S-K4-4 | GNMA GN 440515  7.500% 12/15/26 ... «eee... |- 06/01/2024 . | Paydown 0 0| 1,257 . 12/15/2026 .
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . .. . 11/15/2026 .
..36207X-PS-5 |GNMA 30 YR GN 445133  7.500% 02/15/27 ....... [....... . 04/01/2024 . | Paydoun ... .0 . 0 4,940 |.. . 02/15/2027 .
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/15/2027 .
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/15/2027 .
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 10/15/2027 .
..36208Y-LM-9 |GNMA 30 YR GN 464832  6.500% 09/15/28 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 09/15/2028 .
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . 06/01/2024 . |Paydown 0 0| . 12/15/2028 .
..36209C-6Z-4 | GNMA 30 YR GN 468088  7.000% 07/15/28 . 06/01/2024 . |Paydown 0 0| . 07/15/2028 .
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 06/01/2024 . |Paydown 0 0| . 11/15/2029 .
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 . 06/01/2024 . |Paydown 0 0| . 12/15/2028 .
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 06/01/2024 . |Paydown 0 0| . 05/15/2029 .
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 11/15/2029 .
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 ........cevves [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2029 .
..36210F-TB-2 |GNMA 30 YR GN 491146  6.500% 12/15/28 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 12/15/2028 .
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2029 .
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2029 .
..36211U-7J-5 |GNMA 30 YR GN 523897  7.500% 11/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 11/15/2029 .
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 ...... . |- 06/01/2024 . |Paydoun ... .0 . 0 . 04/15/2027 .
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 ...... . |- 06/01/2024 . | Paydoun ... .0 . 0 . 09/15/2027 .
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 . 06/01/2024 . |Paydown 0 0| . 09/15/2029 .
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 06/01/2024 . |Paydown 0 0| . 05/16/2037 .
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 06/01/2024 . |Paydown 0 0| . 01/16/2052 .
..38378B-DB-2 |GNR 2012-23 10 0.240% 06/16/53 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/16/2053 .
..38378B-DY-2 |GNR 2012-22 10 0.073% 10/16/53 .............. [..ccees . 06/01/2024 . | Paydoun ... .0 . 0 . 10/16/2053 .
..38378B-TK-5 |GNR 2012-53 10 0.905% 03/16/47 .............. [...coen . 06/01/2024 . | Paydoun ... .0 . 0 . 03/16/2047 .
..38378K-YB-9 |GNR 2013-105 10 0.156% 06/16/54 ............. [.eeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/16/2054 .
..38378N-5K-5 |GNR 2014-73 10 0.413% 04/16/56 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/16/2056 .
..38378N-F9-9 |GNR 2014-50 10 0.627% 09/16/55 .............. [....... . 06/01/2024 . | Paydoun ... .0 . L0 . 09/16/2085 .
..38378X-5P-2 |GNR 2015-9 10 0.515% 02/16/49 ................ [.eennn . 06/01/2024 . | Paydoun ... .0 . 0 . 02/16/2049 .
..38378X-FU-0 |GNR 2014-112 10  0.665% 01/16/48 .........ceee [oernnn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/16/2048 .
..38378X-SH-5 |GNR 2014-143 10  0.481% 02/16/48 ............. [....... . 06/01/2024 . | Paydoun ... 0. .0 . 02/16/2048 .
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- 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 Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 ........cceen [oerennn . 06/01/2024 . | Paydoun ... ....0 .0 ... 769 |.... ... (769) | 0 e (769) .. 0 0. . 04/16/2050 . [1.A ........
..38379K-4K-1 |GNR 2015-160 10  0.293% 01/16/56 ............. [..ccees . 06/01/2024 . | Paydoun ... ....0 .0 ....383 |.... ... (383) ] 0 e (383) . 0 0. . 01/16/2056 . [1.A ........
..38379K-X6-0 |GNR 2015-145 10  0.729% 07/16/57 ..........oo. [oennnn . 06/01/2024 . | Paydoun ... ....0 .0 ... 2,079 |.... ... (2,079) | 0 e (2,079) ... 0 0. . 07/16/2057 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.648% 02/16/58 ..........ceen [oeennn . 06/01/2024 . | Paydoun ... ....0 .0 ....2,045 |.... ....(2,045) |. .0 . 0 0. . 02/16/2058 . [1.A ........
..38379U-R6-5 |GNR 2016-133 10  0.726% 12/16/57 ......ccoeees [ornnnn . 06/01/2024 . | Paydoun ... ....0 .0 ....6,680 |.... ... (6,680) | .0 . 0 0. . 12/16/2057 . [1.A ........
..38379U-RP-3 |GNR 2016-70 10 0.765% 04/16/58 .......cccunn [oeeennn . 06/01/2024 . | Paydoun ... ....0 .0 L A37TT .0 . 0 0. . 04/16/2058 . [1.A ........
..38370U-TJ-5 |GNR 2016-72 10 0.762% 12/16/55 ......oevvvees [oeennnn . 06/01/2024 . | Paydoun ... ....0 .0 ... 182 ... .0 . 0 0. . 12/16/2055 . [1.A ........
..38379U-IIM-4 | GNR 2016-86 10  0.999% 03/16/58 .........cceen [oeennn . 06/01/2024 . | Paydoun ... o) 0] .0 1,588 |.... .0 . .0 . 0. . 03/16/2058 . [1.A ........
..38382A-LN-3 |GNR 2019-123 HI  4.000% 10/20/49 ............. [..ccen . 06/01/2024 . |Paydoun ......cooeeeeiiiiins fooeeininiiis e [V 0 foeinnnnnnnn 9,485 o, 9,577 0 [V 0 . 10/20/2049 . [1.A ........
Redemption 100.0000
..690353-2B-2 |DFC  5.490% 05/15/24 .......ooooeeieeiinninnnnns [oennn VYA V(172 R R R 208,333 |........... 208,333 |........... 208,333 |........... 208,333 [...eeeeninnnnee [V (VR [V (VR [V R 208,333 . 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 5.490% 05/15/24 ...... [....... VYA V(172 R R R 227,213 |l 227,213 |weeeeeeee 227,278 ... 113,636 [..oevvvvennnnns [V (VR [V (VR [V R 227,213 . 05/15/2024 . [1.A ........
..690353-3F-2 |DFC AGENCY DEBENTURES  5.490% 06/15/28 ..... |....... . 06/15/2024 . .. 100,909 100,909 100,909 |.... 0 e .0 ....100,909 |.. . 06/15/2028 . [1.A ........
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 05/20/2024 . | STIFEL NICHOLAS . O . 6,690,400 ..6,690,400 ..6,690,400 |.... L0 e .0 .6,690,400 |.. . 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.490% 09/20/27 ..... |....... . 06/20/2024 . | .eeeiiiiiiie 235,722 235,722 |...........200,900 |.... .0 ....236,722 |.. . 09/20/2027 . (1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES  5.230% 06/20/27 ..... |....... . 05/09/2024 . | BANK of AMERICA SEC .... ..3,011,667 ..3,011,667 |........2,145,000 |.... .0 .3,011,667 |.. . 06/20/2027 . [1.A ........
Redemption 100.0000
..690353-5A-1 |DFC AGENCY DEBENTURES  5.520% 05/15/24 ...... [....... . 05/15/2024 . 250,000 250,000 250,000 |.... ....250,000 |.. . 05/15/2024 . [1.A ........

- |- 05/20/2024 . [ STIFEL NICHOLAS . .8,467,000 . 04/20/2035 . |1.A .

..690353-5H-6 | DFC AGENCY DEBENTURES ~ 5.490% 04/20/35 .. 8,467,000 ..8,467,000 ..8,467,000 |.

Redemption

..690353-5H-6 | DFC AGENCY DEBENTURES ~ 5.490% 04/20/35 ...... |....... L 04/22/2024 . [ .eveeiaeeiiiieein e [0 88,200 f............88,200 ............88,200 [............88,200 [......cceeinnO |oriin O o0 0 0 88,200 . 04/20/2035 . [1.A ........

..690353-C9-6 |DFC  5.490% 01/15/30 ...eeveeeeiiiiiieiieeiiies [ eeeeens . 05/17/2024 . [BANK OF NEW YORK ... . e O e (M) o0 [ (1) o0 e, 4,990,552 |.. . 01/15/2030 . [1.A ........

..690353-F9-3 | DFC AGENCY DEBENTURES 05/20/2024 . | WELLS FARGO ... . 1,613,331 .1,613,330 |. 0 .1,613,330 . 12/15/2033 . |1.A .

..690353-118-7 |DFC  5.500% 02/15/28 ... . 05/20/2024 . [WELLS FARGO ... ..6,958,333 .5,250,000 |.... 0 e 6,958,333 |. . 02/15/2028 . |1.A ........
Redemption .

..690353-M8-7 |DFC  5.500% 02/15/28 .....eeeeeiiuerienaeeiiians | ereeens L 05/15/2024 . [ .eeeiiiiiiiiiiiiiieees [ [ 463,889 |........... 463,889 |........... 463,889 |........... 350,000 |...ovverannne 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeenne 463,889 |........c.... (O O 0 foreeeiiiiinas [ P 6,272 |. 02/15/2028 . |1.A ........

..690353-T5-6 |DFC AGENCY DEBENTURES ~ 5.490% 01/20/35 ..... |....... . 05/17/2024 . [STIFEL NICHOLAS ......... |oeeeeeiiuviiereniis feeeens 8,363,000 |........ 8,363,000 |........ 8,363,000 |........ 8,363,000 [ceceeerrnnnnns [V O, (O O [V O, (O O 0 foeeees 8,363,000 [..cceeeiiinnnn (VN 0 | [V 264,137 . 01/20/2035 . |1.A ........
Redemption 100.0000

..690353-T5-6 | DFC AGENCY DEBENTURES  5.490% 01/20/35 ..... |....... L 04/20/2024 . [ .eveeieeei [ [ 129,000 |........... 129,000 |........... 129,000 |........... 129,000 |...ccvveennnne [V O, (O O [V O, (O O [ O 129,000 |.oooveeeeeenns (VN 0 | [V 3,551 |. 01/20/2035 . |[1.A ........

..690353-17-8 |DFC  5.490% 05/15/24 . 05/15/2024 . ... 76,923 .. 1,040 |. 05/15/2024 . |1.A ........

..690353-X5-1 | DFC AGENCY DEBENTURES . 05/20/2024 . [WELLS FARGO ... 1,312,500 . 18,733 |. 08/15/2029 . |1.A ........
Redemption .

..690353-X5-1 | DFC AGENCY DEBENTURES ~ 5.500% 08/15/29 ..... |....... L 05/15/2024 . [ .eveiiiiiiiiiiieceiiiiees [ [ 62,501 [..ccoeeee 62,501 |............ 62,501 |.eveeiieiies [ O 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 62,501 | (O O 0 foreeeiiiiinas [\ IO 845 |. 08/15/2029 . |1.A ........

..690353-X0-5 |DFC VRDN  5.500% 07/15/25 .....evvvvvvvvvvvnnnnn [eeeeenn . 05/20/2024 . [WELLS FARGO .......covvves foereriiinrinnnnnnis feeeens 2,013,890 |........ 2,013,890 |........ 2,013,890 |........... 833,334 |...ccvieennne [V O, (O O [V O, (O O 0 foeeees 2,013,890 [ooeeiiiiinnns (VN 0 | [V 33,486 |. 07/15/2025 . |1.A ........
Redemption 100.0000

..690353-X0-5 |DFC VRDN ~ 5.500% 07/15/25 .....evvvvvvvvvvvnnnnn [ereeenn L 04/15/2024 . [ eveeieee [ [ 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [.........ccccec0 |oeeeiininennnn 0 o0 |0 L0 s 166,667 . 07/15/2025 . [1.A ........

..690353-YE-1 |DFC AGENCY ~ 5.520% 06/15/34 .......eoveeriiuunns | eveeenn . 05/15/2024 . [BANK of AMERICA SEC .... .3,439,224 |........ 3,439,224 |........ 3,439,224 |.... e 0 o0 0 0 el 0 3,439,224 |.. . 06/15/2034 . [1.A ........

..690353-78-3 |DFC AGENCY DEBENTURES ~ 5.490% 07/07/40 ..... |....... . 05/16/2024 . [BANK of AMERICA SEC .... |.... oo foeen.. 3,815,802 |........ 3,815,802 |........ 3,815,802 |........3,815,802 |...occcuveeennn 0 feviiiiiiiiicn0 | 0 [0 |0 e 3,815,802 |.. . 07/07/2040 . [1.A ........

..90376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ........... |.eeeeen . 05/17/2024 . [STIFEL NICHOLAS ......... [oeeeeiiiiiiiriniiie foreend 8,212,990 |........ 8,212,990 |........ 8,212,990 |........ 2,116,750 [oeeeeeiiicnn 0 o0 e 0 o0 0 e 8,212,990 . 04/20/2035 . [1.A ........
Redemption 100.0000

..90376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ........... |.eeeenn L 04/22/2024 . [ .eveiiiiiiiiiiiiiieees [ [ 31,500 f[oeoeeoneeenn 31,500 |...ooo..... 31,500 |...oeennn. 31,500 |eveeeeannnne 0 foreeeiiiiias (O O 0 foreeeiiiiinas (O O 0 fooeeeanne 31,500 | (O O [ OO [\ IO 867 |. 04/20/2035 . [1.A ........

INT DEV FIN CORP AGENCY DEBENTURES ~ 5.490%
..90376P-AC-5 | 01/20/35 oo | e . 05/17/2024 . [STIFEL NICHOLAS ......oeo oveeeeeiiieeeeeeens oo 8,530,260 |........ 8,530,260 |........ 8,530,260 |........ 8,530,260 |............... 0 [, 0 loeeeeiiee 0 [, 0 loeeeeiine 0 f..... 8,530,260 |............... 0 loeeeeiines 0 [, 0 loeeeennes 269,466 |. 01/20/2035 . |1.A ........
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..3128MC-F2-6

FGLMC FG G13585  4.500% 05/01/24 ..

. 05/01/2024 .

Paydown ...

o o

. 05/01/2024 .

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
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INT DEV FIN CORP AGENCY DEBENTURES ~ 5.490% Redemption 100.0000
+.9037BP-AC-5 [01/20/35 ..o | e L 04/22/2024 . | e e [ 131,580 [ooveuenee 131,580 |.voueeee 131,580 [.oveueeee 131,580 [ooveuviieennne (L PR (L1 PO (L PR (L1 FUPTON (L A 131,580 [veviiinene 0 | (L PR (L1 FRT 3,623 |. 01/20/2035 . |1.A ........
..90376P-AT-8 | INT DEV FIN CORP  5.490% 04/20/35 ......ccoeee [oeneee . 05/20/2024 . | STIFEL NICHOLAS ..ovevv [ouvrvemniecrieens [ 4,656,850 |........ 4,656,850 |........ 4,656,850 |........ 4,656,850 |......cenee. (L] PR (L1 PO (L] PR (L1 PO (L R 4,656,850 |.veveeenne (L1 PO (L] AR 0 |eeeeeene 150,115 [. 04/20/2035 . [1.A ........
Redemption 100.0000
..90376P-AT-8 | INT DEV FIN CORP  5.490% 04/20/35 .......coeue [oeneee. L 04/20/2024 . { .o [ [ 69,300 |voveureene 69,300 |erveurnnee 69,300 [.c.cvuene 69,300 [ceveovrveuenee (L] PR (L1 PO (L] PR (L1 PO (L O 69,300 |..veveneneee (L1 PO (L] AR (L1 F 1,922 | 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.500%
.:90376P-BG-5 |08/20/28 ...t eeeiee [ e . 05/20/2024 . | WELLS FARGO ....voveveve [oerveenieenieens fernee 1,634,615 |........ 1,634,615 |........ 1,634,615 |..ceveceiennne (L] FUO (L] PR (L1 PO (L] PR (L1 PO (L R 1,634,615 |.ooveeernens (L1 PO (L] AR (L1 R 14,984 |. 06/20/2028 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.490%
.:90876P-BR-1 [09/20/32 ...t [ e . 05/16/2024 . |BANK of AMERICA SEC ... |-weveeveerrecniee Jovenens 4,958,333 |........ 4,958,333 |........ 4,958,333 |........ 4,958,333 [.vceveenene (L] PR (L1 PO (L] PR (L1 PO [(J R 4,958,333 |.ooveuernene (L1 PO (L] AR (L1 R 84,086 |. 09/20/2082 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.490% Redenption 100.0000
++00376P-BS-9 | 05/15/26 ... eeeeeee [ e L 05/15/2024 . | e [ [ 1,500,000 |........ 1,500,000 |........ 1,500,000 [o.eveuevenrnene (L] FUO (L] PR (L1 PO (L] PR (L1 PO (L R 1,500,000 [...evvevennene (L1 PO (L] AR (L1 R 20,278 |. 05/15/2026 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.480%
..90376P-EU-1 | 11/20/37 ... e . 05/17/2024 . | STIFEL NICHOLAS ..8,509,248 |........ 8,509,248 |........ 8,509,248 |........3,781,888 |..oeeeveveen0 foorriiiieecnn 0 o0 o0 o0 o 8,509,248 |.. . 11/20/2087 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.510% Redenption
+:90876P-GE-5 | 03/15/30 .eveveeveerierieieseeie e [ oo L 08/17/2024 . { e [ [ TAOT4 [ 74,074 |vreeennne TA,074 Lo 0 o0 i o0 o2 o0 e 74,076 |.vvereneeee (L1 FUN (3] I (1] — 1,022 |. 03/15/2030 . [1.A ........
..912810-TF-5 |U S TREASURY  2.375% 02/15/42 .ecvvvveeneen [ . 05/28/2024 . ..2,490,633 |........ 3,480,000 |........ 2,697,472 |.... e [ 11,263 [0 o 2,742,466 |.. . 02/15/2042 . |1.A ........
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 ..covvvverrnes [ v . 04/25/2024 . | CITIGROUP GLOBAL MKTS . |.... 1,878,999 [ 1,465,000 |........ 1,474,415 |.... .0 0 e, 1,474,390 |.. . 02/15/2054 . |1.A ........
..91282C-GP-0 |US TREASURY NOTES ~ 4.000% 02/29/28 ........ce. [.eeeee. . 05/28/2024 . |BNP SECURITIES ..oveven [oveveeerieierieiens [eene 10,473,739 |....... 10,720,000 [...... 10,707,080 |.... .0 0 [ 10,713,857 |.. . 02/29/2028 . |1.A ........
..91282C-0N-2 | US TREASURY NOTES  4.375% 11/30/28 ...oocovew [evee . 05/28/2024 . [BNP SECURITIES ...oovovee |oveviviiiiciiias o 3,665,445 |........ 3,700,000 |........ 3,715,320 |.... . .0 . 0 o, 3,714,684 |.. . . 11/30/2028 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 109,251,676 110,607,859 109,925,479 67,233,988 0 (35,404) 0 (35,404) 0 109,888,244 0 (636,567) (636,567) XXX XXX
GABONESE REPUBLIC SOVEREIGN ~ 6.625% 02/06/31 | ‘
. 862420-AD-3 | ..iviiiiiiiiiciieeceeeeceeesees [ D, . 05/21/2024 . | BARCLAYS LONDON ... ..284,888 355,000 350,208 |...........351,245 |.... .351,426 |.. . (66,539) ....... (66,539) . 02/06/2031 . |5.A FE ...
0309999999. Subtotal - Bonds - All Other Governments 284,888 355,000 350,208 351,245 351,426 0 (66,539) (66,539) XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT  3.100% Redenption 100.0000
L.041083-VB=9 [07/01/43 ...evvveiieiiiieiiiineeeeesesesines | e L 05/23/2024 . | cevieeeeeeeeeeeeeees e o 1,25 | 1,259 [ 1,259 | 11,259 | (L PR (L1 PO (L PR (L1 FUPTON (L O 1,259 | 0 | (L PR (L1 FUT 150 |. 07/01/2043 . |1.B FE .
CALIFORNIA ST STHD CHNTYS DEVA MULTIFAMILY
. 13079P-XC-2 |HSG  5.650% 03/01/57 ...ecvvuvcvreeriieviiaiens [ . 05/20/2024 . | STERN ...oovviciciciins [eoeeieeiieeiieens [ 5,895,000 |........ 5,895,000 [........ 5,895,000 [...coveuvruennnne (L FURTN (L PR (L1 PO (L PR (L1 PO [ R 5,895,000 |.cverveuinns 0 | (L PR (L F 13,045 |. 03/01/2057 . |2.A FE
Redemption 100.0000
..196479-62-7 | COLORADO HSG FIN AUTH SFH ~ 3.180% 08/01/49 |....... L 08/08/2024 . | e eeeeeees o [ 49,079 [ovreenne 49,079 |vvveenneee 49,079 |.....cee. 49,079 [oovvviennnne (L PR (L1 PO (L PR (L1 FUPTON (L O 49,079 [ 0 | (L PR (L1 FUT 711 |. 08/01/2049 . |1.A FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HSG Redenption 100.0000
.. 196480-EN-3 [ 4.000% 05/01/50 ....veuveuvenveveeevesiesiesienns | ceeees L 05/01/2024 . | e o [ 235,000 |eereeenne 235,000 [oeeenee 248,200 |.....e.. 242,593 ..o (L R (7,593) |- 0 [ (7,593) |ovevvvennne (L P 235,000 . 05/01/2050 . |1.A FE .
COLUMBUS-FRANKLIN CNTY OH DEVELOPMENT Redenption 100.0000
..199007-H0-2 | 4.000% 11/15/45 ...ovvevviiiiiiiciicieicees [ e L 05/15/2024 . | e .. 85,000 ...85,000 ...85,000 |............85,000 |.... [RURL VI URRRRRTOOON | AR 0. ..85,000 |. . 11/15/2045 . |1.G FE
..30316K-AE-1 | FRESB 2020-SB78 X1  1.248% 06/25/40 . . |- 06/01/2024 . | Paydoun ... .0 14,506 |. .8,443 |. .(8,443) . ..(8,443) . 06/25/2040 . |1.A .
..30318C-AJ-6 |FRESB 2021-SB 82 X1  1.168% 10/25/40 ........ [....... . 06/01/2024 . | Paydown ... .0 ...28,849 |............25,419 |.... .. (25,419) [. (25,419) |... . 10/25/2040 . |1.A ........
FRESB Mul tifami120215B86ge Pas 2021-SB86 X1
.. 30320M-AH-4 | 0.471% 03/25/41 ...oovvinieiiiciiiccieeeiies [ . 06/01/2024 . | Paydown ... .. 12,783 |.... . (12,733) ... . 03/25/2041 . |1.A ........
..30320-AR-0 | FRESB 2021-$B84 X1  0.599% 01/25/41 ......... [....... . 06/01/2024 . | Paydown ... e 81,504 | .. (81,504) |... . 01/25/2041 . |1.A ........
..30321C-AU-6 | FRESB 2021-$B88 X1 ~ 0.809% 05/25/41 ......... [....... . 06/01/2024 . |Paydonn .....c.cceevevenens [oovvieiviniiniiiens [oveeieieen 0 Lo 0 i 16,364 [ 13,582 [evvevevieenn0 o (13,542) [0 | (13,542) . 05/25/2041 . |1.A ........
FRESB Mul tifami120215B90ge Pas 2021-SB90 X1
.. 30322K-Ad-2 |0.731% 06/25/41 ... [ e . 06/01/2024 . | Paydoun 0 . 06/25/2041 . |1.A ........
..31283G-LL-9 |FHLMC FG GO0331  7.000% 12/01/24 ...ovvuvnnn [ e . 06/01/2024 . | Paydown ... 0] . 12/01/2024 . |1.A ........
..31288J-AH-9 | FGLNC FG C79008  5.500% 05/01/33 .....cceevree [rvnne . 06/01/2024 . | Paydown ... 0] . 05/01/2033 . |1.A ........
..3128F7-N6-7 | FHLMC FG D67613  7.000% 01/01/26 ..veuvves [ e . 06/01/2024 . | Paydown ... 0 ] . 01/01/2026 . |1.A ........
..3128F7-N9-1 | FHLMC FG D67616  7.000% 01/01/26 .. JRT [ . 06/01/2024 . | Paydown ... .0 . 01/01/2026 . |1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-II7-6 | 08/15/42 ... 06/01/2024 . | Paydoun . 08/15/2042 . |1.A .
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..3128IC-FB-6 |FGLMC FG G13562  4.500% 05/01/24 ............. [...c.s . 04/01/2024 . | Paydoun ... .0 . 0 ....453 |.. 0 e . 05/01/2024 .
..3128P7-48-6 |FG FG C91718  3.000% 08/01/33 .........ccoeeees [ oennnn . 06/01/2024 . | Paydoun ... .0 . 0 .251,945 |.. 0 . 08/01/2033 .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ....covvvvvvvunnn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 ..45,250 |.. 0 . 12/01/2030 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ......eevvvvnnnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 ...5,246 |.. 0 . 07/01/2024 .
..3128PP-MJ-9 |FGLMC J10361  4.500% 07/01/24 .....eevvnnnnnnns [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 .1,841 .. 0 . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 ....ceennnnnnnnn [ oeennn . 06/01/2024 . | Paydoun ... .0 . 0 .9,464 |.. 0 . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 .....evvvvvunnnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 .6,573 |.. 0 . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 .....evvvvvvvvens [ereennn . 06/01/2024 . | Paydoun ... .0 . 0 .8,145 |.. 0 . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccuunnnnnnn [eerennn . 06/01/2024 . | Paydoun ... .0 . 0 . 12,312 .. 0 . 07/01/2025 .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... 06/01/2024 . |Paydown 0 0| 43,213 0| . 02/01/2026 .
..3128QP-LV-2 |FHLMC FH 1B7189  6.867% 03/01/36 .. 06/01/2024 . |Paydown 0 0| 0| . 03/01/2036 .
..312884-DY-0 |FHARM FH 1Q0119  6.155% 09/01/36 .. 06/01/2024 . |Paydown 0 0| 0| . 09/01/2036 .
..31203T-HV-2 |FHLMC FG C29244  7.000% 07/01/29 ............. [.eeees . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2029 .
..31300L-CF-0 | FHARM FH 848170  6.154% 12/01/39 ............. [ .o . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2039 .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ....cccunnnnnnnn [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2082 .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......evvvvvuunnn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2033 .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 .....eevvvvvvvenn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2033 .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 ...............o. [ oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 .......evvvuuennn [errenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2043 .
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ....eevnnnnnnnnn [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... 06/01/2024 . |Paydown 0 0| 0| . 07/01/2033 .
..3132ID-EG-5 |FGLMC FG 040134  3.500% 04/01/46 .. 06/01/2024 . |Paydown 0 0| 0| . 04/01/2046 .
..3132X8-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .. 06/01/2024 . |Paydown 0 0| 0| . 08/01/2047 .
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 .. . |. 06/01/2024 . | Paydown 0 0| 0| . 08/01/2025 .
..31335G-L0-6 |FHLMC FG C80335  7.000% 08/01/25 .. . |- 06/01/2024 . | Paydown 0 0| 0| . 08/01/2025 .
..31335G-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 ............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2025 .
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 ........eeuun [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 .. 0 . 04/01/2026 .
..313384-VU-0 |FHDN  5.280% 04/19/24 O ORTeN . 04/19/2024 . |Maturity . . ..... 49,992,667 |....... 50,000,000 |....... 49,992,667 |.... .0 . ...0 |.......49,992,667 |.. .0 . . 04/19/2024 .
..313384-XE-4 |FHDN  5.200% 05/23/24 .......ovvvvvevvvvnnnnnnnnns [ eeeeenn . 05/23/2024 . |Maturity .....oeeeeeiiinnnn Jooviiiiniin s 8,323,777 |........ 8,325,000 |........ 8,328,777 0 [V R 8,323,777 0 . 05/23/2024 .
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
3133TA-ZY-1 | 7.270% 08/25/28 ....ccovvvvvvviiiiiiiiiiiiiiiiiieees [ . 06/01/2024 . | Paydown 0 [V 59 0 . 08/25/2028 .
..31349U-B5-6 | FHARM FH 782760  6.294% 11/01/36 .....cevvvenn [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 L2201 ) 0 . 11/01/2036 .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 ... . |- 06/01/2024 . |Paydoun ... .0 . 0 .353,466 |.. 0 . 03/25/2041 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . |- 06/01/2024 . | Paydoun ... .0 . 0 ..32,237 |.. 0 . 02/25/2032 .
..3136AG-HII-5 |FNR 2013-94 CZ  3.500% 09/25/43 . 06/01/2024 . |Paydown 0 0| 28,408 0| . 09/25/2043 .
..3136AH-SJ-0 |FNR 2013-137 AL ~ 3.500% 03/25/42 .. 06/01/2024 . |Paydown 0 0| .163,097 0| . 03/25/2042 .
..3136B9-EF-0 |FNA 2020-M10 X6  1.501% 08/25/28 06/01/2024 . |Paydown 0 0| .0 0| . 08/25/2028 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 .............. [.oeeees . 06/01/2024 . | Paydoun ... .0 . 0 .165 |.. 0 . 10/01/2035 .
..31373X-68-5 |FNMA FN 306981  8.000% 06/01/25 ........cccee [ornnnn . 06/01/2024 . | Paydoun ... .0 . 0 .. 1,975 |.. 0 . 06/01/2025 .
..3137AD-U9-6 |FHR FHR 3891 DK 4.500% 12/15/40 ......ccoonn [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 ..48,620 |.. 0 . 12/15/2040 .
..3137AF-PB-2 |FHR FHR 3919 BV 4.000% 08/15/30 ...........e. [oeennnn . 06/01/2024 . | Paydoun ... .0 . 0 135,707 |.. 0 . 08/15/2030 .
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .....covvvvvvvnnns [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2042 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .......evvvnn [oreennn . 06/01/2024 . | Paydoun ... . .0 . . . 0 0 . 10/15/2040 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ......cccoeer [oeeennn . 06/01/2024 . | Paydoun ... ...18,362 |.... .. .0 . LT6 0 0 ...271 |. 06/15/2044 .
..3137BD-CX-2 |FHMS K039 X1  0.659% 07/25/24 ........cceeveees [erennnn . 06/01/2024 . | Paydoun ... .. 836,710 |..ooeeeennn 64,212 [0 e, (64,212) | 0 |l (64,212) ... 0 0 .. 101,615 |. 07/25/2024 .
..3137BE-VJ-0 |FHUS K040 X1  0.773% 09/25/24 ......evvvvvvveee [oeennnn . 06/01/2024 . | Paydoun ... 447,836 |............64,257 [...............0 |....... (64,257) |. .0 ... (64,257)|... .0 . 0. ....62,124 ). 09/25/2024 .
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..3137BE-WS-9 |FHUS Q001 XA  2.101% 02/25/32 ... . 06/01/2024 . | Paydoun ... ....0 .0 L A7,120 |0 e, (17,120) |. 0 e (17,120) .. 0 0. 0 e . 02/25/2032 . (1.B FE ....
..3137BF-EA-5 |FHUS K041 X1  0.624% 11/25/47 ... . 06/01/2024 . | Paydoun ... ....0 .0 P N0 Y N | RN (15,601) |. .0 [ (15,601) ... 0 0. 0 . 11/25/2047 . (1.A FE ....
..3137BF-XU-0 |FHMS K042 X1 1.139% 12/25/24 ... . 06/01/2024 . | Paydoun ... ....0 .0 ....8,509 |.... ... (8,509) |. 0 eeeeennl (8,509) ... 0 0. 0 . 12/25/2024 . (1.A FE ....
..3137BH-CZ-8 |FHR K044 X1  0.864% 01/25/25 ... . 06/01/2024 . | Paydoun ... ....0 .0 4,430 ... ....(4,430) | 0 e (4,430) ... 0 0. 0 . 01/25/2025 . [1.A FE .
..3137BH-XK-8 | FHR K045 X1 0.531% 01/25/25 ... . 06/01/2024 . | Paydoun ... ....0 .0 ... 6,282 |.... ....(6,252) |. 0 e (6,282) ... 0 0. 0 . 01/25/2025 . [1.A FE .
..3137BK-RK-8 | FHUS K047 X1  0.211% 05/25/25 ... . 06/01/2024 . | Paydoun ... ....0 .0 1,740 . ... (1,740) |. 0 [ (1,740) ... 0 0. 0 . 06/25/2025 . [1.A ........
..3137BL-WA-2 | FHUS K050 X1 ~ 0.411% 08/25/25 ... . 06/01/2024 . | Paydoun ... ....0 .0 ....6,468 |.... ... (6,468) |. 0 |eeee... (6,468) |... 0 0. 0 . 08/25/2025 . [1.A ........
..3137BM-TY-2 | FHUS K052 X1  0.756% 11/25/25 ... . 06/01/2024 . | Paydoun ... ....0 .0 ... 12,428 |.... .. (12,428) |. 0 [ (12,428) ... 0 0. 0 . 11/25/2025 . [1.A ........
.. 3137BN-6H-2 | FHMS K053 X1 1.003% 12/25/25 ......covvvveeees [eennnn . 06/01/2024 . | Paydoun ... ....0 .0 4,49 ... ....(4,496) |. 0 i (4,49) |... 0 0. 0 . 12/25/2025 . [1.A FE .
..3137BN-GU-2 | FHUS K054 X1 1.281% 01/25/26 ........evvvuunnn [eeeennn . 06/01/2024 . | Paydoun ... ...0 .0 ...52,548 |.... .. (62,548) |. .0 . (52,548) |... .0 . 0. .0 . . 01/25/2026 . [1.A FE .
FHLMC Multifami | K056ured P K056 X1
..3137BQ-YV-3 | 1.369% 05/25/26 .. 06/01/2024 . |Paydown .0 9,783 |. .(9,753) | ..(9,753) . 056/25/2026 . (1.A FE .
..3137BS-P9-8 | FHUS K058 X1 ~ 1.032% 08/25/26 06/01/2024 . |Paydown .0 30,926 |. .. (30,926) | (30,926) . 08/25/2026 . [1.A FE .
..3137BS-RG-0 | FHUS K059 X1  0.416% 09/25/26 . |. 06/01/2024 . | Paydown .0 19,940 |.. .. (19,940) |. (19,940) . 09/25/2026 . (1.A FE .
FHLMC Multifami | K060ured P KO!
3137BT-AE-1 | 0.179% 10/25/26 .covvvvvvvvviiiiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [V 0 [ 4,368 ... 2,51 | 0 fens (2,511) | 0 fnns (2,51) | 0 e (U O (VN 0 . 10/25/2026 . [1.A ........
FREDDIE MAC 4682 K064 X1 0.730%
L3137BX-R2-0 | 03/25/27 e [ . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [ 0 [ 8,884 |............. 6,363 |............... 0 fens (6,363) |..ceeeeeeennnn 0 fnns [CIRX) 1 I 0 0 . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K065 X1 ~ 0.800% 04/25/27 ......ccceecnn [eeeennn . 06/01/2024 . | Paydoun ... ...18,156 |.... (18,156) [... .0 . 04/25/2027 . (1.A FE ....
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 ..........oe. [oeennn . 06/01/2024 . | Paydoun ... ... (630) |... .0 . . 10/15/2047 . [1.A ........
FHLMC Multifami | K739ured P K739 X1
.. 3137F6-4R-5 | 1.298% 09/25/27 ...coeeeeeeeeeeeeeeeeeieeeeeeeeeeee [ . 06/01/2024 . | Paydoun ... 0 el (8,220) ... 0 0 . 09/25/2027 . (1.A FE .
..3137F7-2J-3 |FHUS Q014 X 2.783% 10/25/55 ....cevvvvvvvnnnns [eeeenn . 06/01/2024 . | Paydoun ... 0 |eeeee.. (61,404) ... 0 0 . 10/25/2085 . [1.A ........
..3137FC-M-7 | FHUS K070 X1 ~ 0.451% 11/25/27 ....ceevennnnnnnn [ oeennn . 06/01/2024 . | Paydoun ... .0 . (21,553) |... 0 0 . 11/25/2027 . (1.A ........
..3137FF-XM-4 | FHLMC KGO5 X1 0.402% 01/25/31 ....eevvvvvnnnns [ eeeennn . 06/01/2024 . | Paydoun ... 0 el (454) ... 0 0 . 01/25/2081 . [1.A ........
..3137FL-6G-4 |FHUS K088 X1 ~ 0.653% 01/25/29 .........ccocuunn [eeeennn . 06/01/2024 . | Paydoun ... 20 |, (47,876) |... 0 0 . 01/25/2029 . [1.A ........
..3137FL-YX-6 |FHUS K092 X1  0.854% 04/25/29 06/01/2024 . |Paydown . 0 (20,530) 0| 0| . 04/25/2029 . [1.A .
..3137FN-BA-7 | FHUS K096 X1  1.256% 07/25/29 ... . 06/01/2024 . | Paydoun ... (12,247) | 0 [ (12,247) ... .0 . .0 . . 07/25/2029 . [1.A ........
FHLMC Multifami | K103ured P K10
3137FQ-KQ-5 [0.757% 11/25/29 ..covvveniiiiiiiiiiiiciiiineeeees | s . 06/01/2024 . | Paydoun ... ... (5,910) | 0 [ (5,910 ... 0 0 . 11/25/2029 .
..3137FR-EK-3 | FHMS K104 X1  1.244% 01/25/30 06/01/2024 . |Paydown .. (18,474) |. 0 (18,474) 0| 0| . 01/25/2030 .
..3137FT-Z8-9 |FHUS K110 X1  1.811% 04/25/30 06/01/2024 . |Paydown .. (4,613) ] 0 . (4,613) 0| 0| . 04/25/2030 .
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . R ORI . 06/03/2024 . | Paydoun ... 0 e (71,591) . .0 . .0 . . 07/25/2035 .
..3137FU-ZE-7 |FHR K111 X1 1.679% 06/25/30 ...oooeeeeeeeeeens [ oeennn . 06/01/2024 . | Paydown [V R (9,951) |.ooeeeeeees 0 0 . 05/25/2030 .
FHLMC Multifami | K113ured P K113 X1
.. 3137FV-50-1 | 1.482% 06/25/30 ..ooevvveeeeeiiieeiiiiieies [ . 06/01/2024 . | Paydown , < N PO | ) AR (2,243) [eevvnnnnnnnnnns [V R (2,243) [cvvnnnnnnnnnns 0 e (U O (VN 0 | [V 193 . 06/25/2030 . |1.A FE ....
.. 3137FW-HV-5 |FHLMC K116 X1 1.525% 07/25/30 .....eevvvvvennn [eeeennn . 06/01/2024 . | Paydown (5,200) |.eeeeeeeeeenns [V R (5,200) |-eeeeeeeeeenns [V (VN O (VO [V [V 456 |. 07/25/2030 . [1.A ........
FHLMC Multifamil K117ured P K117 X1
. 3137FX-3T-3 | 1.320% 08/25/30 ..cooveveiiiiiiiiiiiiiiiiieiieieeees [ . 06/01/2024 . |Paydoun ......oooeeveeiiiins |evnniiinnnnnins o0 e 0 e 12,308 ol 10,894 foiiiiiiiinnnn 0 o (10,894) [..ovvvveennnns [V R (10,894) . 08/25/2030 . [1.A FE ....
..3137H0-H7-6 | FHUS KLU3 X1 2.091% 01/25/31 ..oevvvvvrviinnns [ eeennn . 06/01/2024 . |Paydoun ......oooovviiiinins |oevniinnnnnnnnns Joveeeeeeeenn 00 i 00 [ 120,988 .l 94,852 [oiiiiiiinnnnn 0 s (94,852) | .. (94,852) |... . 01/25/2031 . [1.A ........
..3137H1-3X-2 |FHLMC 2021-P009 X  1.444% 01/25/31 ......oevee [oennnn . 06/01/2024 . |Paydoun .....ooooeevviiinins |oveniiinniiinnnns o0 e 0 [ 42,278 [ 34,182 [0 [ (34,182) | .. (34,182) |... . 01/25/2031 . [1.A ........
FHLMC Multifamil K744ured P K744 X1
.. 3137H1-25-8 |0.957% 07/25/28 ...coooeeeeeeiiiieeii [ . 06/01/2024 . |Paydoun .....ooooeevvivniins |overiinnnininnins o0 e 0 e 7,478 [ 5,041 [0 s (5,041) |.oooeeeeens [V R (5,041) . 07/25/2028 . [1.A FE ....
FHLMC Multifamil K745ured P K745 X1
.. 3137H2-NG-5 |0.764% 08/25/28 .......cevvvvvviiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun .....coooevevviniins |ovnniinnnininins o0 e 0 e 16,790 fonnennnnnnnn 10,951 foiiiiiiinnnnn 0 o (10,951) [cevvvviiinnns [V R (10,951) . 08/25/2028 . [1.A FE ....
.. 3137H5-DR-5 | FHUS K137 X1 0.297% 11/25/31 ....evvvvviinnnnn [ eeeenn . 06/01/2024 . |Paydoun ......oooevviiiiiins |oevenninninnnins Joveeeeeeeeenn 00 e 0 i 2,725 [ 2,174 0 s (2,174) |oeeeeees 0 fens (2,174) . 11/25/2031 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.142%
.. 3137H9-MJ-5 | 08/25/38 . 06/01/2024 . | Paydoun ... .. (1,071) ). L (1,071) ... . 08/25/2038 . [1.A ........
..3137HB-LI-2 | FHUS K514 X1 1.160% 12/25/28 ... . 06/01/2024 . | Paydoun ... ... (465) . ... (465)]... . 12/25/2028 . [1.A ........
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..3137HCKN-1 |FHLMC K520 X1 0.246% 03/25/29 .............oe. [ oennnn . 06/01/2024 . | Paydoun ... ... (452) | .0 . 0 0 e . 03/25/2029 .
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 .............. [.eeeens . 06/01/2024 . | Paydoun ... ... (56) ] .0 . 0 0 . 11/01/2028 .
..31382T-5C-9 |FNMA FN 492343 6.500% 05/01/29 .....ccconne [eeennn . 06/01/2024 . | Paydoun ... ... (16)]. .0 . 0 0 . 05/01/2029 .
..31384D-PA-4 |FNMA FN 520717 7.500% 11/01/29 ....ovvvvvnnnn [eeeennn . 06/01/2024 . | Paydoun ... ... (186) | .0 . 0 0 . 11/01/2029 .
..31384V-JY-9 |FNMA FN 534979  7.027% 04/01/30 .......coeeees [ornnnn . 06/01/2024 . | Paydoun ... ... 103 | .0 . 0 0 . 04/01/2030 .
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 .......evvvunn [oeeennn . 06/01/2024 . | Paydoun ... e (19)). .0 . 0 0 . 05/01/2030 .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 .........oceee [oennnn . 06/01/2024 . | Paydoun ... . (24)). .0 . 0 0 . 05/01/2030 .
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 .............. [.eeens . 06/01/2024 . | Paydoun ... .. (36) ] .0 . 0 0 . 07/01/2032 .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 ....evvvvvvenn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2032 .
..31385W-28-7 |FNMA FN 555285  6.000% 03/01/33 06/01/2024 . |Paydown 0 0| 0| . 03/01/2033 .
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 06/01/2024 . |Paydown 0 0| 0| . 05/01/2031 .
..31387N-3G-0 |FNVA FN 589499  6.500% 08/01/31 06/01/2024 . |Paydown 0 0| 0| . 08/01/2031 .
..31387R-AQ-1 |FNMA FN 591415  6.500% 09/01/31 ......ccevvees [oernnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2031 .
..31387W-T-7 |FNMA FN 596465 7.000% 08/01/31 .....ovvvvvnnn [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2031 .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 .......coeeeeeees [ oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2027 .
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ..........ccoeee [ eennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2026 .
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 ....eevvvvvvvvens [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2032 .
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 ..........coeeees [ eennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2032 .
..3138EM-LE-Q |FNMA FN AL4824  4.000% 09/01/43 .......ccovvee [ereennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2043 .
..3138EQ-GE-6 |FN FN AL7396  7.188% 02/01/37 .......coeeeeeee [ oennnn . 06/03/2024 . | Paydoun ... .0 . 0 0 . 02/01/2037 .
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 06/01/2024 . |Paydown 0 0| 0| . 11/01/2032 .
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 06/01/2024 . |Paydown 0 0| 0| . 11/01/2032 .
..3138\R-Y8-8 |FN FN AQ9734  3.500% 01/01/33 06/01/2024 . |Paydown 0 0| 0| . 01/01/2033 .
..3138W5-2Z-0 |FN FN AR7991  3.500% 03/01/33 . |. 06/01/2024 . | Paydown 0 0| 0| . 03/01/2033 .
..313819-Jv-3 |FN FN AS0275  3.000% 08/01/33 ... . |- 06/01/2024 . | Paydown 0 0| 0| . 08/01/2033 .
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 .............. [....... . 06/03/2024 . | Paydoun ... .0 . 0 0 . 05/01/2045 .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 ........cevvvvvveenne [errenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2046 .
..31390Q-03-2 |FNMA FN 653074  7.000% 07/01/32 ..ovvvvvvnnnnn [eeeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2032 .
..31391X-EP-0 |FNMA FN 679742  5.785% 01/01/40 ......eevvvven [ereennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2040 .
..31392V-NQ-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .........e. [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2032 .
..31303A-S4-0 |FNR 2003-W5 A 5.438% 04/25/33 .......evvuuunnn [errenn . 06/25/2024 . | Paydoun ... .0 . 0 0 . 04/25/2033 .
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 06/01/2024 . |Paydown 0 0| 0| . 04/25/2043 .
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 . . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 06/25/2043 .
FREDDIE MAC - CMO FHR 2531 Z  5.500%
L31393G-3L-6 | 12/15/32 oo [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2082 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . 06/01/2024 . |Paydown 0 0| 0| . 11/25/2033 . [1.A .
..313930-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 06/01/2024 . |Paydown 0 0| 0| . 07/15/2033 . [1.A .
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 .............. [.oeeees . 06/01/2024 . | Paydoun ... . .0 . 0 0 . 01/25/2035 . [1.A ........
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 ...ovvvvvnnnn [oeeennn . 06/01/2024 . | Paydoun ... . 140,001 |.... .0 . 0 0 . 11/15/2083 . [1.A ........
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 ........... [....... . 06/01/2024 . | Paydoun ... L.32,443 ... .0 . 0 0 . 02/15/2034 . [1.A ........
..31394R-VIi-6 |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 ........... [.eeeenn . 06/01/2024 . | Paydoun ... ...26,036 |.... .0 . . 0 0 . 03/15/2034 . [1.A ........
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 .......ccoeees [reennn . 06/01/2024 . | Paydoun ... ..34177 | ... (4,671)]. 0 [ (4,671) ). 0 0 . 09/25/2039 . [1.A ........
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 .......ccoee [rnnnn . 06/01/2024 . | Paydoun ... ....8,02%6 |.... .. (1,064) | 0 eeeeennn (1,064) ... 0 0 . 05/15/2036 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 .............. [.eeeenn . 06/01/2024 . | Paydoun ... ...25,466 |.... 0 e (208) ... 0 0 . 03/25/2029 . [1.A ........
..31398E-J6-2 |FHUS FHR 3539 YB  4.000% 06/15/24 ........ccoe [oeennn . 06/01/2024 . | Paydoun ... ... 22,089 |.... .0 . 0 0 . 06/15/2024 . [1.A ........
..31398F-XA-4 |FNR 2009-95 BY  4.000% 11/25/24 .............. [....... . 06/01/2024 . | Paydoun ... ... 1,026 |.... 0. .0 . 0. . 11/25/2024 . [1.A ........
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..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 .........ccoe [oeeenn . 06/01/2024 . |Paydoun .....cooeeeeeiiiiins foeeiiiniiin e 9,712 ....9,712 ....9,6%8 |.... .0 . 0 ..9,712 |.. 0 e . 09/15/2024 . [1.A ........
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .........ceev [oeennn . 06/01/2024 . | Paydoun ... ... 65,758 ...65,758 ...65,647 |.... .0 . 0 ..65,758 |.. 0 . 12/15/2024 . (1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [eeeennn . 06/01/2024 . | Paydoun ... .. 44,5712 ... 44,671 .0 . 0 .. 44,572 |.. 0 . 01/15/2025 . [1.A ........
..31398L-WY-0 |FHR FHR 3619 EJ  4.500% 01/15/25 ......evvvvnn [oeennn . 06/01/2024 . | Paydoun ... .. 43,271 .. .0 . 0 .. 43,347 |.. 0 . 01/15/2025 . [1.A ........
..313981-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......cevvvveee [eeeennn . 04/01/2024 . | Paydoun ... .2,315 |.... .0 . 0 .2,324 .. 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB 4.500% 09/25/25 .........cco. [eennnn . 05/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..31308P-B9-9 |FNMA 2010-41 EB  4.000% 05/25/25 ........cooee [ennnn . 04/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ......ccooeees [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2025 . [1.A ........
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 .........cce. [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398W-EN-0 |FHR FHR 3634 EU  4.000% 02/15/25 .. 06/01/2024 . |Paydown 0 0| 0| . 02/15/2025 . 1.A .
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 .. 06/01/2024 . |Paydown 0 0| 0| . 02/15/2025 . [1.A .
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 06/01/2024 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeens . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 .....covvvvees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 ..........cc.. [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 .............. [..oces . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 ........oevven [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . (1.A ........
..31406N-YU-2 |FNMA FN 815323  7.331% 01/01/35 .........ooee. [ oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..3140F8-VR-5 |FN FN BD1523 ~ 3.500% 06/01/46 .......cevvvvvuen [eerennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 06/01/2024 . |Paydown 0 0| 0| . 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 06/01/2024 . |Paydown 0 0| 0| . 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 06/01/2024 . |Paydown 0 0| 0| . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 . |. 06/01/2024 . | Paydown 0 0| 0| . 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 . |- 06/01/2024 . | Paydown 0 0| 0| . 10/01/2048 . (1.
..31412E-CK-0 |FNMA FN 922674  6.429% 04/01/36 .............. [.oeeeen . 06/01/2024 . | Paydoun ... .0 . 0 0 . 04/01/2036 . (1.
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 .....ccovvvveeees [errennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 ......cccovnn [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2038 . [1.A ........
.. 31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 ...oevvvvvnnnn [oeeennn . 06/01/2024 . | Paydoun ... . .0 . 0 ..19,881 |.. 0 . 11/01/2025 . [1.A ........
..31416T-2P-3 |FNMA FN AA9781  4.500% 07/01/24 .....ovvvvvnnn [eeeennn . 06/01/2024 . | Paydoun ... ....9,897 |.... .0 . 0 ..9,732 |.. 0 . 07/01/2024 . (1.A ........
..31417C-QF-5 |FN FN AB5853  3.000% 08/01/32 ......eevvvuuunnn [ereeenn . 06/01/2024 . | Paydoun ... . 101,239 |.... .0 . 0 101,908 |.. 0 . 08/01/2032 . [1.A ........
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 06/01/2024 . |Paydown .. 128,538 , 0 0| .128,538 0| . 08/01/2032 . (1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 06/01/2024 . |Paydown .. 105,819 105,819 0 0| 0| . 08/01/2032 . (1.
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 06/01/2024 . |Paydown 26,651 0 0| 0| . 02/01/2033 . (1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 06/01/2024 . |Paydown 0 0| 0| . 07/01/2033 . (1.
..31417T-R2-6 | FNMA AC6804  4.000% 01/01/25 .... 06/01/2024 . |Paydown 0 0| 0| . 01/01/2025 . (1.
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ......evvvuunn [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2025 . (1.
..31417Y-C4-7 |FNMA FN MAOO9O ~ 4.500% 06/01/24 .......evvvvnn [eeeennn . 05/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2024 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 ........eevvee [oreennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2024 . [1.A ........
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 ....eevvvvvvvnnns [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 .......ccoeeeeees [ eeennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 ......ccceeeeenn [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 07/01/2038 . [1.A ........
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 .. . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 1070172051 . [1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... . 06/01/2024 . | Paydoun ... .0 .. .0 .. .0 .. . 11/01/2025 . [1.A ........
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..626207-YM-0 |MEAG TXB PLT ~ 6.655% 04/01/57 ......ccoeveeeees [ eeennn . 04/01/2024 . | Various .......cceeeuvnnnnn foorerennnnnnininnnns foeeeennns 72,000 [oeeeeeennne. 72,000 |............ 72,000 |..ooeveeenns 72,000 |ooevveiinnnnns [V (VR [V (VR [V R 72,000 |ooeeeeeinnnnns (VO [V [V 2,396 |. 04/01/2057 . |1.F FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 |5.630% 09/01/30 ...covvvvvviviiiiiiiiiiiiiiiiiieiens [ . 05/17/2024 . | BARCLAYS ...oovvvviiiiiines Joeeeeiieiiieeeeeeens | 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |.oeeeeieenennns [V (VR [V (VR [V R 3,000,000 |..oceeeeeennns (VO [V [V 77,378 |. 09/01/2030 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 15.630% 05/15/56 ......cooeveviiiiiiiiiiiiii [ . 05/09/2024 . | BARCLAYS ...oovvvvviiiiiins Joeeeeiieiieeeeinens | 2,000,000 |........ 2,000,000 |........ 2,000,000 [ooeeeiiiiiiiinnnns (VO [V (VR [V (VR [V R 2,000,000 |..oceeveeennns (VO [V [V 2,461 |. 05/15/2056 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION
..626300-JY-4 15.630% 09/01/31 ..ooevvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 05/17/2024 . | BARCLAYS ...oovvvviiiiiiins e | 10,400,000 |....... 10,400,000 |....... 10,400,000 |........ 2,100,000 |.oeeeeererenns [V (VR [V (VR [V R 10,400,000 |.....cceeennnns (VO [V [V 74,592 |. 09/01/2031 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..626300-NR-4 15.600% 06/30/28 .......evvvvvvvvnnnnnnnnnniinininnns [ eeeeenn . 05/15/2024 . | BARCLAYS ...oovvvvviiiiiine Joeeeeiiiiieeeeieeees | 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 1,100,000 f.....eevveeeeee [V (VR [V (VR [V R 4,000,000 |...ooeereennns (VO [V [V 83,539 |. 06/30/2028 . |1.E FE ....

Redemption 100.0000

..63607V-AB-2 |NFAGEN GENERAL  3.278% 10/01/37 .ooveveeenns [vee . 04/01/2024 . | .. ... 15,000 ...15,000 ...15,000 |............ 15,000 |.... ..15,000 |.. . 10/01/2037 . |2.B FE ...
QHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG Redenmpt ion
LBT73TR-AC-3 |3.910% 11/01/36 vevvrvereriereniereerieesieenies [ eevenes L 06/26/2024 . | 1evvveiieieiisieiieeieees [eeeeeseneeees [ A4 5 I SO A4 s 3 T SRR | N FEUUUUUUUUORUURY ) I UUURURUURURUUN | N IUUUURUURORUUY | B UUUUORUURRN | ) IO 4 e 0 o0 it 0 e . 11/01/2036 . |1.B FE ....
..677555-X3-3 | OH ECON DEV REV ~ 3.850% 12/01/25 ...oovevevs [ e . 06/03/2024 . | .evvrveuiieeririeinieinines [eeeeieseieneiens [eeeeeena 100,000 [oovinine 100,000 |...enin. 100,000 [ovovee.. 100,000 [ovviieienc0 Joveieiieeeen0 [0 o0 foeieiieennn 0 e 100,000 [oveviieenn0 foeeieiieieennn 0 o ,925 [ 12/01/2025 . [1.B FE ....
..677560-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ...ee [.eeee. L 06/28/2024 . | .euveveiieeniiieiseieees [ [ 482 |, 772 442 o 82 [0 e 0 [0 o0 [0 e 82 [0 [0 o0 [ . 09/01/2037 . |1.A FE ...
PORT OF GREATER CINCINNATI DEV OCS TIF SERIES
.73500G-AB-2 |A  6.010% 12/01/39 woveveveeereiereeeieeeiens [ e L 06/01/2024 . | .evvveeisieeisieinieininies |ervieieseesieiens [ereren. 860,000 [o......... 660,000 |.......... 660,000 |.......... 860,000 [.ceeevrrierenO forvierrieiinn0 foveieiiiaeenn 0 o0 Joeiieieen 0 [l 660,000 [oveiieiieenn0 Jooeieieieen 0 o0 o ,833 |. 12/01/2039 . [2.B ........
PORT OF GREATER CINCINNATI DEV OCS TIF SERIES
.. 73500G-AC-0 |B  6.260% 12/01/39 ..eoveuvveneereieiereieaens [ e L 06/01/2024 . | +evvvveneeeririeinicinines [eereieseieneiens [eeeeeen 220,000 [00ii0n220,000 |.v..rrn220,000 ovvrrnn220,000 [oveviiiiinn0 Joveieieeeenn0 [0 o0 fovieiieeenn 0 fori0220,000 [ovnieviieenn0 foieieieeennn 0 o ,886 |. 12/01/2039 . |2.B ........
SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT
..86607C-DU-0 | 4.750% 05/15/35 ..vveveveeereeereeeieeeienens [ eevenes L 05/01/2024 . | .evviveeiieeirieiisieiniees [eeeieesienseees [eieeeens 000 v 000 |ovieeiinne 000 |oveene 1000 |-eeveieeeenn0 [0 foeiieeieenn 0 o0 o0 e 1000 |oveeereieeenn 0 [0 i 0 [ . 05/15/2035 . |1.G FE ....
TEXAS ST DEPT OF HSG & CNNTY A SINGLE FAMILY
..882750-VT-6 |HSG  5.858% 01/01/38 ..ovvveveeererieeerieenns [ v L 06/03/2024 . | 1evviveeiieeiirieiieeiniees [eeeeeseeeeees [eieeeen 000 v 000 | 914 o 913 o0 [ 87 o0 [ 87 [0 | 1000 |oveveieiieienn 0 [0 i 0 e . 01/01/2038 . |1.B FE ....
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ...ovevees [ e . 06/03/2024 . . 10/25/2043 . |1.A FE ...
..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 .| 06/25/2024 . | Various ... . 12/25/2043 . |1.A FE ...
..928120-04-3 | VASHSG 2014-A A 3.500% 10/25/37 .. 06/03/2024 . | Var ious . 10/25/2037 . |1.A FE ...
..92812U-05-0 | VASHSG 2015-A A 3.250% 06/25/42 ..... . . 06/03/2024 . | Various ... . 06/25/2042 . |1.A FE ...
Redempt ion .
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 ..cvvvverrns [ e L 06/03/2024 . [ 1evevereeeeeeeeieieenrnee oo [ 81,932 [oornene 81,932 |ovieenes 81,932 [oovvennene 81,932 [covriirinns (L] PR (L1 FU (L PR (L1 P (| 81,932 [ooveiiiiinne (L1 FU (L AR (L1 1,020 |. 06/25/2041 . [1.A FE ...
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
L 92813T-EE-6 | 08/25/42 ..evveeeeieeiisieiieisieesieenieenne [ e . 06/03/2024 . {VArioUS ..vvvevereerereeres [orereeerieenieiens [rvereens 39,620 [ooveeeene 39,620 |oovrveunnen 39,620 [.ovvueeee 39,620 [covvvvrvinnen (L] PR (L1 FU (L PR (L1 FU (| 39,620 [ooveirieiennne (L1 FU (L AR (L1 F 532 |. 08/25/2042 .|1.B FE ....
WISCONSIN ST HSG & ECON DEV AU VAR - TAXABLE
..97689R-AH-7 |- SER B - REMK  5.350% 04/01/46 ..coevveveees [ e . 05/15/2024 . |RBC/DAIN .vvvenveveieies [ereeieenieesieiens frnene 1,870,000 |........ 1,870,000 [........ 1,870,000 |........ 1,870,000 |.v.eevenennene (L] PR (L1 FU (L PR (L1 P (| - 1,870,000 [ooeevvevenene. (L1 FU (L AR (L 47,312 |. 04/01/2046 . [1.D FE ....
WISCONSIN ST HSG & ECON DEV AU VAR - TAXABLE Redenmpt ion 100.0000
..97689R-AH-7 |- SER B - REMK  5.350% 04/01/46 ..oooovovrvre | enne . 04/01/2024 . | veviveiiiciiiciniiiiies |rrieieieieieiens foreeeas 20,000 |oioriiiens 20,000 [ooorinene 20,000 |.oiieeens 20,000 |rieiriiannne [\ A 0 |oveiiniains (o A 0 |oveiininins [\ P 20,000 |.ioveieiene, 0 |oveiiiinins [\ A 0 |ovrriiaine, 266 |. 04/01/2046 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 93,125,634 93,134,190 95,833,205 16,740,449 0| (1,045,324) 0| (1,045,324) 0 93,125,634 0 0 0 735,249 XXX XXX
Redemption 100.0000
..723040-AA-8 |PINEBRIDGE 10.094% 09/21/32 ....vovevevenerrens [ v L 06/20/2024 . [ vevvveeiieiieieiiineines |oerieerieeeees [ 9,490 |oovovrinnne 9,490 |ovvrvennnnen 9,490 |ovevrennene. 9,101 [orveriiennnes [ A (L1 P [ A (L1 P (] P 9,490 |ovveveieennns (L1 P [ A (L1 T 486 |. 09/21/2032 . [2.C PL ...
Redemption 100.0000
..723040-AB-6 |PINEBRIDGE 12.094% 09/21/32 ....evvrvevvevenrns [ v L 06/20/2024 . [ vevvveeiieiieieiiineines |oerieerieeeees [ 4,313 [ 4,313 |oreennne. 4,313 | 4136 [ [ A (L1 P [ A (L1 P (] P 4,313 | (L1 P [ A (L1 T 265 |. 09/21/2032 . [4.A PL ....

Redemption 100.0000
06/21/2024 . | ..
06/01/2024 . | Paydoun
06/01/2024 . | Paydoun

. 09/30/2033 . |2.B PL ....
. 05/25/2033 . [1.A FM ...
. 12/25/2031 . [1.A FM ...

..72304#-AA-6 | PINEBRIDGE ~ 6.000% 09/30/33 ...
..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
..00085Y-AA-1 | 07/15/26 woeeeeeiieeeeeiiiieeeeeiiieeeeeies | e . 06/15/2024 . [Paydown .....oecvveeeeeeien | o 1,189,398 |........ 1,189,398 |........ 1,189,201 |........ 1,189,131 |.veeeeennnnes 0 [ 267 | 0 [ 267 | 0 [, 1,189,398 [............... 0 loeeeeiee 0 [, 0 foeeennnns 22,459 |. 07/15/2026 . |1.G FE ....

.. 198,653 ..198,653
.3,752

.661

..198,653 |.
.3,236 |.
529 |.

..189,454 |.
.3,218 |.
.661

.198,663
.3,782
.661
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AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 eovvviiiiiiiiiiiiiiiiiiiiiiiiiececeeeeeeeees [ . 04/30/2024 . | Paydoun ... ... 63,110 .0 . 0 .. ..1,178 |. 07/30/2061 . [2.C FE ....
..00155B-AA-6 | AKM ISSUING TRUST ~ 5.450% 08/01/73 .....cccc. [.eennn . 05/17/2024 . | STERN . 4,000,000 .0 . ....0 |........4,000,000 |.. 9,530 |. 08/01/2073 . |1.B FE ....
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 ........cco. [eennn . 04/09/2024 . | Call .0 . 0 |enenn....238,844 .. ..8,115 |. 08/01/2025 . [4.C FE
..00217L-AC-6 |AREIT 2019-CRE3 AS  6.743% 09/14/36 ......... [....... . 04/14/2024 . |Paydoun .........ooeeeeenns 4,991,368 |.... .0 . 0 115,200 |. 09/14/2036 . [1.A FE .
..00217L-AE-2 |AREIT 2019-CRE3 B 6.996% 09/14/36 .......... [....... . 06/14/2024 . | Paydoun ... .8,415,000 |.... ...0 ] .0 . 0 284,468 |. 09/14/2036 . |1.A FE .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 .............. [....... . 06/01/2024 . | Paydoun ... ... 183 | .0 . 0 . 07/25/2045 . [1.A ........
..00842V-AJ-2 | ABMT 2016-3 A9 3.500% 08/25/46 .........eevvr [oeeennn . 06/01/2024 . | Paydoun ... ... (1,852) | .0 . 0 . 08/25/2046 . [1.A ........
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.787% 08/25/46 .........cccee [oerennn . 06/01/2024 . | Paydoun ... ... (7,085) |. .0 . 0 . 08/25/2046 . [1.A ........
..013092-AE-1 | ALBERTSONS COS/SAFEWAY ~ 4.875% 02/15/30 .... |....... . 04/19/2024 . |BANK of AMERICA SEC .... , , .. 15,316 |. .0 . 0 . 02/15/2030 . |3.C FE
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 .. 06/01/2024 . |Paydoun ... 15,248 15,255 12,908 |. 11,364 | 0 0| . 01/25/2087 . [1.A FM .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ 06/01/2024 . |Paydoun ... 12,217 ... 12,256 ... 11,136 | .8,816 |. 0 0| 12,217 . 09/25/2037 . [1.A FM
..021752-AA-8 | ALTOONA-BLAIR COUNTY DEV ~ 5.400% 04/01/35 . . 05/20/2024 . |PNC CAPITAL MARKETS .... |.... 10,000,000 |...... 10,000,000 |...... 10,000,000 |........3,600,000 |.... .0 . 0 s 10,000,000 |.. . 04/01/2035 . 1.F FE .
Redemption 100.0000
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... . 06/15/2024 . | .evvvviiiiiiiiiiiiiiiiiiiiiins e e 67,5000 |l 67,500 ...l 67,500 (... 67,500 [V (VR [V R 67,500 . 06/15/2028 . [1.G FE .
Redemption
..023771-R9-1 | AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... [....... . 04/15/2024 . | evvvviiiiiiiiiiiiiniiiiiiiins | | 123,287 |l 123,287 ).l 128,287 | 123,287 [V RN 1 ) A | B N 123,287 . 10/15/2028 . [1.F FE .
..02530Q-AD-9 | ACAR 2020-4 D 1.770% 12/14/26 .....cvvvvveeees [ eeennn . 04/13/2024 . | Paydoun ... .3,876,852 |.... .0 . .3,927,620 |.. . 12/14/2026 . [1.A FE .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .......evvvuunn [eeeennn . 06/01/2024 . | Paydoun ... .0 . . 09/25/2035 . [1.A FM .
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 .....ovvvenn [oeennn . 06/01/2024 . | Paydoun ... .0 . . 04/17/2052 . (1.A FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52 .....cccoe [.eeennn . 06/01/2024 . | Paydoun ... .0 . . 04/17/2052 . [6. * .......
Angel Oak Mortga20225 2022-5 A1 4.500%
.. 03464H-AA-3 | 05/25/67 .o [ . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 464,263 |........... 464,263 |........... 452,179 |........... 455,680 (VI R - < ) AN | B IO 464,263 . 05/25/2067 . [1.A FE .
Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 344,138 |........... 344,138 |........... 340,454 |........... 342,736 [V R 1) ) O | B SN 344,138 . 01/25/2067 . [1.A FE .
Angel Oak Mortga20236 2023-6 A1  6.500%
..03464U-AA-4 | 12/25/67 ...coooeeeiiiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 437,484 |........... 437,484 |........... 435,901 [........... 436,025 (VI RS IV I N | B N 437,484 |.....oevvennee (VO [V [V 13,044 |. 12/25/2067 . [1.A FE ....
Angel Oak Mortga20232 2023-2 A1 4.650%
..03465G-AA-4 | 10/25/67 ....oevvvveiiiiiiiiiiiiiiiiiiiiiciicieeeeeens [ . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 285,672 |oeeeeeenns 285,672 |.....e.ee. 271,389 |[.......... 272,166 |............... [V R 13,506 [..ovvvvennnnnee [V R K1 T AR | B SN 285,672 |.oooeeeeennnns (VO [V [V 5,207 |. 10/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ..o [ . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 291,867 |ooeeeeennn 201,867 |.......... 278,078 |........... 278,703 |.......oeeets [V R 13,164 f[oeeeennnnneee [V R 13,164 fooevennnnneee [V R 201,867 |..cooeeeeennnns (VO [V [V 5,999 |. 09/25/2067 . |1.A FE ....
Angel Oak Mortga20231 2023-1 A1 4.750%
..03465W-AA-9 | 09/26/67 .......cevvviiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 134,109 |........... 134,109 |........... 126,754 |........... 126,839 |............... [V R A2 T [V R A T [V R 134,109 |.oooeeeeeennns (VO [V [V 2,596 |. 09/26/2067 . |1.A FE ....
Angel Oak Mortga20241 2024-1 A1 5.210%
..03465X-AA=7 | 08/25/68 .......cevvvviiiiiiiiiiiiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... .. 665,241 665,241 650,005 |.... L0 . .665,241 . 08/25/2068 . [1.A FE ....
Angel Oak Mortga20237 2023-7 A1
..03466D-AA-0 | 11/25/67 ....ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 328,078 |oeeeeveennn 328,078 |........... 314,542 |........... 314,628 |....ovvvennnnnn0 oo 13,450 |0 13,450 [l 0 [, 328,078 |.oooeeieeennns (VO [V [V 6,354 |. 11/25/2067 . |1.A FE ....
Angel Oak Mortga20243 2024-3 A1 4.800% MORGAN STANLEY FIXED INC
..03466H-AA-1 | 11/26/68 ........evvvvriiiniiiiiiiiiiiiiiiiiiiiiiiines [ eeeeenn L 04/01/2024 . | .evvviiiiiiiiiiiiiiiiiiiiinins e | 9,503,449 |........ 9,010,249 |........ 9,593,449 |.....evvnnnnnnne (VR [V (VR [V (VR [V R 9,503,449 |........ceeins (VO [V [V 54,046 |. 11/26/2068 . |1.A FE ....
Angel Oak Mortga20243 2024-3 A1 4.800%
..03466H-AA-1 | 11/26/68 ........evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiinnns [ eeeeenn . 06/01/2024 . |Paydoun .....ooooeveieieiins v s 329,502 |...........329,502 |...........318,969 |........cceeeeei 0 |0 [ 10,583 [0 10,533 | [V R 329,502 . 11/26/2068 . [1.A FE .
Angel Oak Mortga20233 2023-3 A1 4.800%
..034931-AA=3 | 09/26/67 .......cevvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 06/01/2024 . | Paydoun ... .. 241,106 .0 .241,106 |.. . 09/26/2067 . [1.A FE ....
..038779-AB-0 | ARBYS 2020-1A A2~ 3.237% 07/30/50 ............ [...cen . 04/30/2024 . | Paydoun ... .. 143,458 0 e 143,458 |.. . 07/30/2050 . (2.C FE ....
..04010L-AX-1 | ARES CAPITAL CORP  4.200% 06/10/24 ........... |..eeeen . 06/10/2024 . |Maturity . 10,000,000 |...... 10,000,000 0 s 10,000,000 |.. . 06/10/2024 . [2.C FE ....
..05348E-AY-5 | AVALONBAY COMMUNITIES ~ 2.900% 10/15/26 06/11/2024 . (RBC/DAIN .. . 2,841,180 ..3,000,000 ..2,990,670 |. K 0| . 2,997,507 (156,327) |.. . 10/15/2026 . [1.G FE ....
..05368V-AA-4 | AVIENT CORP  7.125% 08/01/30 .. 04/08/2024 . [ STIFEL NICHOLAS . 24,843,120 . 24,356,000 .23,537,299 |. 23,631,246 |. 0| 23,653,081 .1,190,039 |.. . 08/01/2030 . [3.C FE ....
..05377R-DM-3 | AESOP 2019-2A B 3.550% 09/22/25 .. . 06/20/2024 . |Paydown .....oooveeiiiiiiees Joeeeiiiieiiiieeeeens e 3,517,500 |........ 3,517,500 |........ 3,450,448 |........3,501,019 |.... 0 s 3,517,500 |.. . 09/22/2025 . [1.E FE ....
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BDS Ltd 2021FL8 2021-FL8 A 6.360%
..05493J-AA-9 | 01/18/36 ...vvvvvvvvrrninininiiiiiiiiiiiiiiiiiiiiiiins [ . 06/17/2024 . |Paydown .......oooeeeeieiins Joneninniiinins | 3,030,462 |........ 3,030,462 |........ 3,030,462 |........ 3,030,462 [....ovvnnnnnne 0 e (VO 0 | (VO 0 fnns 3,030,462 |.....ovvvvnnnns (VN 0 | [V 98,047 |.01/18/2036 . |1.A FE ....
Barclays Commerc2021C11 gage S 2021-C11 XA
..05493M1-AG-9 | 1.485% 09/15/54 ..cceeeeeiiiiiiiiiiie [ . 06/01/2024 . | Paydoun ... ...0 .0 219,328 o 15,729 o0 e, (16,368) |. .. (16,368) |... 0. . 09/15/2054 . (1.A FE ....
Banc of America 20 B
..054967-AG-9 |6.776% 09/15/34 ....oovvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 05/15/2024 . |Paydoun ........ooooeeiiiins Joeniniinninninn | 5,000,000 |........ 5,000,000 |........ 4,996,875 |.... P | N N 3,125 | 23,125 |0 5,000,000 |.. . 09/15/2034 . (1.D FE ....
..054970-AL-2 |BFLD 2019-DPLO D  7.283% 10/15/34 . [ P . 06/15/2024 . |Paydoun .......coooeeeiiiins i s 4,000,000 |........ 4,000,000 |........ 3,991,355 |........ 1,999,132 |....oovvviinnnn 0 fvennnnes 3,003 |. 3,093 [0 s 4,000,000 |.. . 10/15/2034 . [1.A ........
Barclays Commerc2022C18 gage S 2022-C18 XA
..054975-AG-2 |0.639% 12/15/55 U ORI . 06/01/2024 . | Paydoun ... ....4,480 |.... ... (4,480) | . (4,480) |... . 12/15/2055 . [1.A FE ....
..05550T-AA-7 |BHPT 2019-BXHP A 6.351% 08/15/36 . U [P . 04/15/2024 . | Paydoun ... o) U U ........1,798,8%8 |.... e (439) )L . . 08/15/2036 . [1.A ........
..05550T-AC-3 |BHPT 2019-BXHP B 6.699% 08/15/36 ............ [....... . 04/15/2024 . |Paydoun .......oooeveiiiiins i s 2,100,000 |........ 2,100,000 |........ 2,038,313 |[........ 2,079,348 |.....evvvvnnnnn0 [onnnn20,652 |0 | 20,652 |..ooooeieinnns [V R 2,100,000 |..coevereennns (VO [V [V 47,720 |. 08/15/2036 . |1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA
..05551V-BK-8 | 1.402% 07/15/54 ....coooeeieiiiiinn [ . 06/01/2024 . |Paydoun ......cooeveeiiiiins foeeiiiiniiis e [V 0 [ 20,108 |............ 21,022 | [V R (23,294) [cevvvvnnnnnnnne [V R (23,294) [covvvvnnnnnnnne [V (VN O (VO [V [V 1,705 |. 07/15/2054 . [1.A FE ....
Barclays Commerc2022C15 gage S 2022-C15 XA
..05552F-BC-0 | 0.323% 04/15/55 ....evvvnniiiiiiiiiis [ e . 06/01/2024 . |Paydoun ......cooeeeiiiiiins fooeiiiiiiii e [V 0 [ 7,58 |oooeeeenens 5,978 |l [V R (5,978) |.eeeeeeeeeens [V R (5,978) |.eeeeeeeeees [V (VN O (VO [V [V 398 |. 04/15/2085 . [1.A FE ....
Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 0.279% 06/15/55 ....ccoeerreriiiiniiiii [ . 06/01/2024 . |Paydoun ......cooeeeiiiiiins i e [V 0 [ 6,809 |............ 5136 |t [V R (5,136) |.ooeveeeeeenns [V R (5,136) |.ooeeeeeeeenns [V (VN O (VO [V [V 304 |. 06/15/2085 . [1.A FE ....
Barclays Commerc2023C21 gage S 2023-C21 XA
..0555311-AG-4 10.333% 09/15/56 ...cccoeeeiiiiiiiiiiiiiiiiiiieeeeees [ . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins e e [V [V O, 323 |, 318 | [V R [E11:) ) [V R [E11:) ) [V (VN O (VO [V [V 26 |. 09/15/2056 . |1.A FE ....
BMO Mor tgage Tru2022C2 2022-C2 XA 0.043%
05602N-AG-5 |07/15/54 .ooooeiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeeiiiiies |oviiiiiiiiiiinns o0 e [V O, 1103 I 825 0 [V 0 0 . 07/15/2054 . [1.A FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... [....... . 06/01/2024 . | Paydoun ... 730,098 ... 718,031 |...........728,420 |.... .0 . 0 erennnnnn..730,008 .. 0 . 03/10/2033 . [1.A ........
..05606J-AA-3 |BX 2018-BILT A  6.426% 05/15/30 ... 05/15/2024 . |Paydown ..8,000,000 ..7,990,000 |. . 7,989,400 |. 0 0| .8,000,000 0| . 05/15/2030 . [1.A FE .
..05606J-AG-0 |BX 2018-BILT B 6.646% 05/15/30 05/15/2024 . |Paydown ..8,000,000 ..7,990,000 |. .7,989,095 |. 0 0| .8,000,000 0| . 05/15/2030 . (1.B FE .
..050469-AF-3 |BOAA 2006-7 A6  6.359% 10/25/36 06/01/2024 . |Paydown . 4,964 1,757 | 1,476 |. 0 0| . 4,964 0| . 10/25/2036 . [1.A FM .
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 .. . |. 06/01/2024 . | Paydown .860 |. 0 0| 0| . 09/25/2035 . [1.A FM .
..05046X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. «eee... |- 06/01/2024 . | Paydown 2,249 |. 0 0| 0| . 10/25/2034 . [1.A FM .
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/35 ....ccoeeee [ oennnn . 06/01/2024 . | Paydoun ... ....4,383 |.... .0 . 0 0 . 11/25/2035 . [1.A FM
..05946X-72-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ........cccee [eennnn . 06/01/2024 . | Paydoun ... KT .0 . 0 0 . 08/25/2035 . [1.A FM .
..05949C-PJ-9 | BOAMS 2005-L 2A3 ~ 5.418% 01/25/36 ........cco. [eennnn . 06/01/2024 . | Paydoun ... .6,061 |.... .0 . 0 0 . 01/25/2036 . [1.A FM .
..05950P-AJ-2 |BAFC 2006-H 3A2  4.505% 09/20/46 ............. [....... . 06/01/2024 . | Paydoun ... ....8,570 |.... .0 . 0 0 . 09/20/2046 . [1.A FM .
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 ............. [.eeeeen . 06/01/2024 . | Paydoun ... ...13,063 |.... .0 . 0 0 . 09/25/2034 . [1.A FM .
..05951F-AG-9 |BAFC 2007-1 TA5 ~ 6.590% 01/25/37 ....cevvvvene [ereennn . 06/01/2024 . | Paydoun ... ...14,839 |.... .0 . 0 0 . 01/25/2087 . [1.A FM .
..06054M-AF-0 | BACM 2016-UB10 XA  1.885% 07/15/49 06/01/2024 . |Paydown .8,455 |. .(8,455) | 0 0| 0| . 07/15/2049 . [1.A FE .
..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 06/01/2024 . | Paydoun ... 1,612,119 |0 [ (10,639) |. .0 . .0 .0 . . 08/15/2061 . [1.A ........
Bank 2020BN25 2020-BN25 XA
..06539W-BC-9 |0.989% 01/15/63 ......oevvvvvviiiiiiiiiiiiiiiiiiinns [ . 06/01/2024 . | Paydoun ... ... 2,783 |.... ...(2,829) |. .0 . 0 0 . 01/15/2063 . (1.
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . 06/01/2024 . |Paydown ..433,799 |. (3,510) | 0 0| 0| . 03/15/2061 . (1.
..06540T-AE-0 |BANK 2018-BN11 XA 0.591% 03/15/61 .. 06/01/2024 . |Paydown . 5,567 |. (5,567) | 0 0| 0| . 03/15/2061 . (1.
..06540W-BH-5 |BANK 2019-BN19 XA  1.072% 08/15/61 .......... [.eeeenn . 06/01/2024 . | Paydoun ... .. (6,246) |. .0 . .0 . N .0 . . 08/15/2061 . (1.
..06541F-BB-4 |BANK 2017-BNK4 XA 1.495% 05/15/50 .......... [....... . 06/01/2024 . | Paydown [E:1:1:) ) SR 0 [V (VN O (VO 0 . 05/15/2050 . (1.
Bank 2019BN23 2019-BN23 XA
..06541R-BC-6 |0.801% 12/15/52 ..covvvvviiiiiiiiiiiiiiiiiiiieiiees [ . 06/01/2024 . |Paydoun .......ooeevvveiinns Joveniiniiiinnnnnnns e 00 e 0 e 2,894 [ 2,721 [, [V R (2,752) |eeeeeeeeeens 0 [V (VN O (VO [V [V 257 |. 12/15/2052 . [1.A FE ....
Bank5 20245YR6 2024-5YR6 XA
..066043-AX-8 10.975% 05/15/57 .ccoovveeieiiiiiiiiiiiiis [ . 06/01/2024 . |Paydoun ......cooevvvviniins Joveniiniiininnnnnns o0 e 0 v 101 i 0 e [V R (101) [eeveenninnnnne [V R (101) [orvnenninnnnnne [V [V O (VO [V [V 3 |. 05/15/2057 . [1.A FE ....
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 | 1.608% 02/15/50 ......eevvvvrrvvmrnrnnnnnnnnnnnnnnnn [eeeeenn . 06/01/2024 . |Paydoun ......cooeevvveniies |ovenninininiinnnnns o0 e 0 e 124,880 ...l 90,808 o [V R [ESL0R: 10K ) A, [V R (90,803) [..evvvvvennnns [V 0 . 02/15/2050 . [1.A FE .
..07384M-Th-4 | BSARM 2003-1 5A1  6.253% 04/25/33 .......cevvn [eeennn . 06/03/2024 . | Paydoun ... K .. . 04/25/2033 . [1.A FM ....
..08160B-AE-4 |BMARK 2018-B5 ASB  4.158% 07/15/51 .......... [....... . 06/01/2024 . | Paydoun ... ... 786,188 ....(6,322) |. ..(6,322) ... 786,188 |.. . 07/15/2051 . [1.A ........




STATEMENT AS OF JUNE 30, 2024 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

0lL's03

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
BENCHWARK Mor tga2019B15 2019-B15 XA  0.926%
08160K-AH-7 | 12/15/72 woooveeieiiiieiiii [ . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [V (V1 12,068 |............. 9,046 A32) feeeeiiiiinnn 0 [ (9,732) |.eeeeeeeees 0 e (U O (VN 0 | [V 972 |. 12/15/2072 . (1.A FE ....

BENCHMARK Mor tga2022B34 2022-B34 XA 0.102%

..08161Y-BH-5 | 04/15/85 ....vvviiiiiiiiiiiiiiiiiinceciiiiieens [ e . 06/01/2024 . | Paydown ... .. 2,446 ... ..(2,446) |... . 04/15/2055 . |1.A FE ...

..08163A-AF-0 | BMARK 2020-B18 XA  1.908% 07/15/53 .......... |....... . 06/01/2024 . | Paydoun ... (52,556) |... . 07/15/2053 . |1.A FE ...
BENCHMARK Mor tga2024V5 2024-V5 XA  1.298%

..08163X-AZ-6 | 01/10/57 ..eeveeniiiiiiiieiiiieeeececen [ . 06/03/2024 . [Paydown ......cceeeiiiiiiis feeeeeiiiiiieeit [ 0 [t [V A 212 [l 0 foreeeiiens 0 foeeeennns (212) ferreeaeennns 0 [ (212) . 01/10/2057 . |1.A FE ...
BENCHMARK Mor tga2024V6 2024-V6 XA  1.578%

..081927-AC-9 | 10/15/28 oo e . 06/01/2024 . [Paydown ......ccevveiiiiiiis feeeeeeiiiiieees [ 0 [t 0 |oeeeiiees 1,425 |, 0 foreeeiiens 0 foeenes (1,425) | 0 foeeees (1,425) . 10/15/2028 . |1.A FE ...
BMO Mor tgage Tru20245C4 2024-5C4 XA  0.814%

..096608-AV-2 | 06/15/57 e [ . 06/01/2024 . [Paydown ......cceveiiiiiiis feeneeiiiiiieeiis [ 0 foeeeeiiiies [V A 505 [ouveeieeeiiiiens [V IR 0 [ (15 R 0 [ (506) . 05/15/2057 . |1.A FE ...

BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
..10569B-AA-5 | 2.000% 05/25/59

..10638B-AA-2 | BREAN 2023-RM7 A1 4.500% 03/25/78 ..

. 05/25/2059 . [1.A ........
. 03/25/2078 . |1.A FE ...

....... . 06/01/2024 . | Paydown ...
....... . 06/25/2024 . |Paydoun ...

..10638C-AA-0 |BABS 2021-RM1 A 1.400% 10/25/63 ........ccee | eeeeenn . 04/25/2024 . |Paydoun . 10/25/2063 . |1.A FE ....
Brean Asset Back2022RM4 ities 2022-R4 A1

.. 10638J-AA-5 | 3.000% 07/25/62 .....ccevueeeeeeieiiiieeeeceiiens | eveeens . 04/01/2024 . [PRIVATE PLACEMENT ....... |oeeeeeiiiiiiiiiiis foeeeeene 37,505 |..cceenns 37,505 |............ 37,505 |eeeiieeeiis [ IO 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 37,505 |..eoveeeennnee (O O 0 . 07/25/2062 . |1.A FE ...
Brean Asset Back2022RM3 ities 2022-RM3 A

.. 10638N-AA-6 | 1.750% 02/25/62 ........evveeeeeiiiiieeeciiiiees | eeeeens . 06/25/2024 . |Paydoun ... 461,833 440,126 |.... R . . 02/25/2062 . |1.A FE ...

..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |....... . 06/20/2024 . [Various ... .... 130,166 127,532 |.... 130,166 |.. . 09/20/2031 . (1.D FE ....

Redemption 100.0000
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... L 06/15/2024 . [ .eveeieeeiii [ [ 338,545 |........... 338,545 |........... 204,304 |........... 287,136 |ocvveennnnne [V 51,409 |..ccoveeeeennn. [V 51,409 |..ccovveeeennn. [ O 338,545 [ouvvviiiiinnns (VN 0 . 12/15/2082 . (1.E FE ....
Redempt ion 100.0000

..11044M-AA-4 |BRITISH AIR 20-1 A PPT ~ 4.250% 11/15/32 .... |....... . 05/15/2024 . | .. ... 36,987 ...36,987 ...36,987 |............36,987 |.... ..36,987 |.. . 11/15/2082 . (1.G FE ....

..11284D-AA-3 | BROOKFIELD PPTY REIT INC  5.750% 05/15/26 . |....... . 04/05/2024 . [ eveeiieeiiiei e [ 1,445,500 |........ 1,475,000 |........ 1,475,000 |........ 1,475,000 0 0 foeeees 1,475,000 |....ooeeeeennnl0 |, (29,500) . 05/15/2026 . [4.A FE ....

.. 117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .....cceevvvees | wueennn . 06/17/2024 . [Various ... ....353,248 |.......... 396,000 |........... 389,616 |...........390,458 |.... .0 . .0 f...........390,680 [.. . (37,431) . 09/15/2032 . |2.B FE ....

..12008R-AR-8 |BUILDERS FIRSTSOURCE INC ~ 6.375% 06/15/32 .. |....... . 04/17/2024 . [Various ... 13,816,370 |....... 14,042,000 |....... 14,075,111 |....... 14,069,548 |.... .0 . .0 [....... 14,067,849 [.. . 06/15/2032 . [3.C FE ....

.. 1248ME-AG-4 | CBASS 2007-CB4 A2D ~ 3.785% 04/25/37 ......ee. |eueennn . 06/01/2024 . |Paydoun ... ..6,256 . 6,256 5,130 |.... 5,054 ... .0 . .0 [ .6,256 |.. . 04/25/2037 . [1.A FM ...

.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.181% 01/25/37 06/01/2024 . | Paydoun ... 962 .962 .508 |. ....288 |. 0 .. 675 0 .962 . 01/25/2037 . [1.A FM ...

..12512J-AT-1 | CD 2018-CD7 ASB  4.213% 08/15/51 .. . 06/01/2024 . |Paydoun ... ..388,941 [........... 388,941 |........... 400,603 |...........392,301 ... (3,360) |. .0 [ (3,360) ... .0 | .388,941 . 08/15/2051 . [1.A ........
Cascade Funding 2022HB8 Trust 2022

L 125261-AA-7 | 3.750% 04/25/25 ......ooeiiiiiiiiiiiiiiiiiieeeees [ reees . 06/25/2024 . |Paydoun ... ..502,210 502,210 492,264 |...........496,459 |......cccoeeni0 [t 5,751 ...5,751 .502,210 |.. . 04/25/2025 . |1.A FE ...

.. 12520H-AA-7 | CFNT 2020-AB1 A 1.943% 09/25/50 . |- 06/25/2024 . [Paydown ..517,891 ..517,891 ..516,231 ..516,340 |.. ..1,651 .517,891 . 09/25/2050 . [1.A FE ....
Cascade Funding 2022HB9 Trust 20221

..12530G-AA-6 |3.250% 09/25/37 .....evvviiiiiiiiiiiiiiiiiiieeeees [ reeees . 06/25/2024 . [Paydoun ......cceveiiiiiiin [oeniiiiiiiiniin [ 270,282 |..cuveenn 270,282 |...coeene 245,765 |........... 253,782 [oveveeeeinnnns [V O 16,500 [o.oooeeeinnnns [V O 16,500 [o.oeeeeeinnnnns 0 s 270,282 . 09/25/2037 . (1.A FE ....
Cascade Funding 2022AB2 Trust 2022-AB2 A

.. 12530J-AA-0 |2.000% 02/25/52 .......eevveviicunnnnneniiiiiiinnens | eeeens . 06/25/2024 . [Paydoun .......cceveerieiiis fernniiiiiiiiieiin feeens 8,039,959 |....... 8,039,959 |........ 7,612,409 |........ 7,804,372 | 0 ... 235,587 [oueeeiiiinnnns 0 ... 235,587 [oeeeeeiiinnnns 0 fnns 8,039,959 . 02/25/2052 . (1.A FE ....
Cascade Funding 2023HB11 Trust 2023-HB11 A

.. 12530K-AA-7 |4.000% 02/25/37 ......ccevvveeeeiiirieeeeeiiiiiens | eeeens . 06/25/2024 . [Paydown ......cceeeiiiiiiis [oeneiiiiiiiiniis [ 747,984 ...l 747,984 |.......... 709,770 |.......... 711,883 | [V O 36,101 [ [V O 36,101 [ 0 s 747,984 . 02/25/2037 . (1.A FE ....
Cascade Funding 2023HB12 Trust 2023-HB12 A

.. 125300-AA-4 |4.250% 04/25/33 ...oeeveiiiiiiiiiiiiiiiiieeceeins [ eeeees . 06/25/2024 . [Paydoun .......ccvverieiiis ferriiiiiiiiiieniins feeens 2,305,336 |........ 2,305,336 |........ 2,224,027 |........ 2,227 847 | [V O 77,488 |.ooooocnneenns [V O 77,488 |oveeevveinnnns 0 fnns 2,305,336 . 04/25/2033 . [1.A FE .

..12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .......... |....... . 06/01/2024 . |Paydoun ... .. 562,396 ..562,3% ..579,238 |...........564,003 |.... .562,3% |.. . 01/10/2048 . [1.A ........

.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ........coee | eeeennn . 06/01/2024 . |Paydoun ... R ...18,415 |... ... 4,908 |............3,728 |.... R 0 e 22 | . 02/25/2037 . (1.A FM ...

.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 .........cccce | eeeennn . 06/18/2024 . [Paydoun ......cceevveeeiiiis foeriiiiiiiiieeis [ 1,186,975 |........ 1,186,975 |........ 1,182,715 |........ 1,183,055 [ooeeiiuiiinnns 0 foeeennne 3,920 [ooeiiiiinnns 0 foeeenne 3,920 [ooeiiiiiinnns 0 foeeeens 1,186,975 . 10/18/2045 . |1.F FE .
CLI Funding LLC 20221A 2022-1A A1 2.720%

L A256BK-AE-7 | 01/18/47 oo [ e . 06/18/2024 . [Paydoun .......cceveeeeriiis foereiiiiiiiiniiiii [e0eee..2200,000 ... 200,000 |........... 182,156 |...........184,333 [0 s 15,667 [ceeeeeerennnnes 0 foeeens 15,667 [ceeeeeerennnnee 0 foeeenne 200,000 . 01/18/2047 . |1.F FE ....
CLI Funding LLC 20221A 2023-1A A 6.310%

L 12565K-AG-2 | 06/18/48 ... [ e . 06/18/2024 . |Paydoun ... 468,750 468,361 |.... . . . . . . 06/18/2048 . |1.G FE ....

..12592L-BG-6 | COMM 2014-CR20 ASB  3.305% 11/10/47 ......... |.eeeeen . 06/01/2024 . | Paydoun ... 412,049 424,390 |.... L(321))... 412, .. ..5, . 11/10/2047 . |1.A ........

.. 12592L-BK-7 | COMM 2014-CR20 XA  1.066% 11/10/47 .......... |..cc... . 06/01/2024 . [Paydonn .....ooceeeveeeeeins foeeeeiiiiiinnninns foveeiiiiiinn 0 o 0 e 182,865 . 11/10/2047 . [1.A FE ....
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..12592P-BG-7 | COMM 2014-UBS6 XA  0.960% 12/10/47 .......... [....... . 06/01/2024 . | Paydoun ... ...13,180 |.... .0 . (13,180) [... 0 . 12/10/2047 . (1.A FE ....
.. 12502U-AH-5 | CSMLT 2015-1 A4~ 3.500% 05/25/45 .......ccoeun [oeeennn . 06/01/2024 . | Paydoun ... ...21,673 |.... 0 e (281) 0 . 06/25/2045 . [1.A ........
..12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 ......... [....... . 06/01/2024 . | Paydoun ... 0 e (191 0 . 07/10/2048 . [1.A ........
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/10/2048 . [1.A ........
.. 12625K-AM-7 | COMM 2013-CR8 B 3.658% 06/10/46 ............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/10/2046 . [1.A ........
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 O [P . 06/01/2024 . | Paydoun ... .0 . .0 . . 11/25/2036 . [1.A FM .
.. 12628L-AJ-9 | CSAB 2006-4 ABA  6.184% 12/25/36 .......oooeee [oennnn . 06/01/2024 . | Paydown 0 0 . 12/25/2036 . [1.A FM .
COMM Mor tgage Tr2014CR17 2014-CR17 XA
.. 12631D-BC-6 |0.833% 05/10/47 ....ovvvvvvvviiiiiiiiiiiiiiiiiiiines [ . 06/01/2024 . | Paydown 0 0 . 05/10/2047 .
.. 12646U-AF-5 |CSMC 2013-1VR1 B4 3.473% 03/25/43 ........... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2043 .
.. 12646W-AS-3 | CSMC 2013-1VR2 B2 ~ 3.395% 04/25/43 06/01/2024 . |Paydown 0 0| . 04/25/2043 .
..12647G-CP-1 | CSMC 2013-1VR4 B3~ 3.499% 07/25/43 06/01/2024 . |Paydown 0 0| . 07/25/2043 .
.. 12647M-DU-6 | CSMC 2013-6 B3 ~ 3.388% 08/25/43 . 06/01/2024 . |Paydown 0 0| . 08/25/2043 .
.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 . . |. 06/01/2024 . | Paydown 0 0| . 08/25/2043 .
..12649G-A0-9 | CSMC 2014-0AK1 B3  3.641% 11/25/44 «eee... |- 06/01/2024 . | Paydown 0 0| . 11/25/2044 .
.. 12649G-AR-7 | CSMC 2014-0AK1 B4~ 3.641% 11/25/44 ........... [..eees . 06/01/2024 . | Paydoun ... .0 . 0 . 11/25/2044 .
.. 1264K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 ........... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 12/25/2044 .
.. 12649K-AX-5 | CSMC 2015-WIN1 B4~ 3.769% 12/26/44 ........... [....... . 06/01/2024 . | Paydoun ... . .0 . 0 ...829 |. 12/25/2044 .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 ............. [....... . 06/01/2024 . | Paydoun ... .. 109,160 .0 . 0 .. 1,600 |. 02/25/2048 .
..12653T-BIi-0 | CSMC 2018-J1 B2~ 3.580% 02/25/48 [ I . 06/01/2024 . | Paydoun ... .. 347,212 .0 . 0 ..5,190 |. 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4~ 3.580% 02/25/48 ........cccee [oeennn . 06/01/2024 . | Paydoun ... ... 77,916 .0 . 0 .. 1,165 |. 02/25/2048 .
.. 12657N-AA-8 | CQP HOLDCO LP/BIP-V CHIN ~ 5.500% 06/15/31 .. |....... . 04/23/2024 . |Various ... . 9,186,250 .0 . .0 . 195,403 |. 06/15/2031 .
Redemption 100.0000
..12658P-AA-2 | CP CANYONS WFH  5.450% 09/01/61 ......cccceees [oeennn . 04/01/2024 . | evveeiiiiiiiiiiiiniiinn e | 21,200,000 |....... 21,200,000 |....... 21,200,000 [V R 21,200,000 . 09/01/2061 . (1.B FE ....
COLT Funding LLC20223 2022-3 A1 3.901%
L 12659Y-AA-2 | 02/25/67 oo [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 536,628 |........... 536,628 [........... 536,623 0 s 536,628 . 02/25/2067 . (1.A FE ....

COLT Funding LLC20226 2022-6 A1 4.650%

< A2662Y-AA=T | 0B/27/67 oeeeeeeiiiiiiieeiiiiiieeeeiieceeeen [ eeeeas . 06/01/2024 . | Paydown ... ... 22,799 ...22,799 . 22,250 |.... ...0 [ 2,79 .. . 06/27/2067 . |1.A FE ...
.. 12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .......... |..cecen . 06/01/2024 . [Paydown ......cocuviiiiiines foeeiei e 6,323 ....6,323 ....5,907 |.... ...0 [ ...6,323 |.. . 02/25/2035 . [1.A FM ...
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 ......... |.eeeeen . 06/01/2024 . | Paydown ... ... 18,503 ...16,695 L 14733 ... ...0 [ ..18,503 |.. . 04/25/2035 . [1.A FM ...
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... . |- 06/01/2024 . [Paydoun ... oo feeeen 17,040 ... 17,040 ...0 [ ..17,040 |.. . 04/25/2034 . [1.A FM ...
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ... - |- 06/01/2024 . [Paydown ... o forreeeni 11,555 ...0 [ . 10/25/2035 . [1.A FM ...
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . 06/01/2024 . | Paydoun 0 . 05/25/2035 . [1.A FM ...
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 06/01/2024 . | Paydoun 0 . 05/25/2035 . [1.A FM ...
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 06/01/2024 . | Paydoun 0 . 07/25/2035 . |[1.A FM ...
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 ........ | .eeeees . 06/01/2024 . | Paydown ... ...0 [ . 08/25/2035 . [1.A FM ...
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 ........ |....... . 06/01/2024 . | Paydoun ... ...0 [ . 10/25/2035 . [1.A FM ...
.. 12668A-MH-5 | CWALT 2005-49CB A3 5.500% 11/25/35 ......... |.eeees . 06/01/2024 . | Paydown ... ...0 [ . 11/25/2035 . |1.D FM ...
..12668A-Ni-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 ........ |....... . 06/01/2024 . | Paydoun ... ...0 [ . 11/25/2035 . |[1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ | .eeeees . 06/01/2024 . | Paydown ... ...0 [ . 05/25/2036 . [1.A FM ...
..126681-AU-1 | CHL 2007-4 ASN  4.564% 04/25/47 ............. | .eeeeen . 06/01/2024 . | Paydoun ... ...0 [ . 04/25/2047 . |1.A FM ...
..126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .....cccevis | eeeenns . 05/01/2024 . | Paydown ... ...0 [ . 11/25/2035 . [1.A FM ...
..126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/35 .........ccc. | aeeeens . 06/01/2024 . | Paydoun ... ...0 [ . 11/25/2035 . |[1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 . 06/01/2024 . | Paydoun 0 . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 | CWHL 2004-4 A5 5.250% 05/25/34 . 06/01/2024 . | Paydoun 0 . 05/25/2034 . |[1.A FM ...
.. 12669F-UC-5 | CWHL 2004-9 A7 ~ 5.250% 06/25/34 . 06/01/2024 . | Paydoun 0 . 06/25/2034 . |1.A FM ...
.. 12669G-115-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 .......e.. |.eeeee. . 06/01/2024 . [Paydoun ... .0 |. . 08/25/2035 . [1.A FM ....
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..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 .......ccvvven [orennn . 06/15/2024 . | Paydoun ... ... 183,202 |........... 183,202 |.......... 188,698 |...........193,769 |.... JL ) FO 183,202 |.. . 09/15/2056 . [1.F FE ....
..14338H-AA-4 | CARMEL VALLEY SR LIVING  5.450% 09/01/61 .. |....... . 05/20/2024 . | STERN 18,100,000 |...... 18,100,000 |...... 18,100,000 |........7,360,000 |......eevvvennnO fooiiniiiiinns0 o0 0 el 0 o, 18,100,000 |.. . 09/01/2061 . (1.B FE ....
CarNow Auto Rece20221A Trust 2022-1A B
.. 14367L-AC-5 |4.890% 03/16/26 ......cevvvvviriiiiiiiiiiiiiiiiiiins [ . 06/15/2024 . |Paydoun .......oooeeeiiiiins Joneniiinii | 1,892,473 |........ 1,892,473 |........ 1,892,212 |........ 1,892,168 |[.....ovvnnnnnen 0 s 315 | [V ST 315 | 0 fnns 1,802,473 |.ovvviinnnnns (VN 0 | [V 38,382 |. 03/16/2026 . |1.C FE ....
Cascade Funding 2019RM3 Trust 2019-RM3 A
. 147271-AA-8 12.800% 06/25/69 ......cevvvvvviiiiiiiiiiiiiiiiiiiins oo . 06/25/2024 . |Paydoun .........oooeiiiiins |oeniniinninn e, 865,094 |........... 865,004 |[........... 858,467 |........... 859,447 [....ouvnnnnnnn 0 |eeeenns 5,647 |l 0 eeeeenn 5,647 |l 0 e 865,004 |............... (VO 0 | [V 10,671 . 06/25/2069 . |1.A FE ....
.. 147270-AA-3 | CFMT 2018-RM2 A 4.000% 10/25/68 .........eun [oeeennn . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e, 558,772 |oeeeeeenns 558,772 |oeeeeeeeee 568,379 |[........... 558,816 |............... [V (2] [V R (23] [V R 558,772 |oeeeiiiiennn (VO [V [V 10,755 |. 10/25/2068 . [1.A FE ....
Cantor Fitzgerald Fixed
..150890-AM-6 | CELANESE US HOLDINGS LLC ~ 6.165% 07/15/27 . 04/25/2024 . | .. . 07/15/2027 . [2.C FE ....
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 .............. 06/01/2024 . |Paydoun ... . 02/18/2035 . [1.A FM ....
..161175-CP-7 | CHARTER COMM OPT LLC/CAP  6.650% 02/01/34 .. |....... . 06/11/2024 . | WELLS FARGO . 02/01/2034 . [2.C FE ....
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16159\-AA-4 |3.250% 03/25/64 R ORI . 06/01/2024 . | Paydoun ... . 03/25/2064 . [1.A FE .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 ..........cce. [eennnn . 06/01/2024 . | Paydoun ... . 11/25/2036 . 3.C FM .
.. 17310F-AT-2 | CMSI 2006-5 3A1  5.500% 09/25/36 ............. [.eennn . 06/01/2024 . | Paydoun ... . 09/25/2036 . [1.A FM .
.. 17312H-AE-9 | CRMSI 2007-2 A5 7.152% 06/25/37 ......ccceee [eeennnn . 06/01/2024 . | Paydoun ... . 06/25/2037 . [1.A FM .
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ............ [.....es . 06/01/2024 . | Paydoun ... . 10/25/2043 . [1.A ........
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [....... . 06/01/2024 . | Paydoun ... . . 06/25/2044 . [1.A ........
.. 17323E-A0-6 |CMLTI 2014-J2 B4  3.826% 11/25/44 ............ [..cces . 06/01/2024 . | Paydoun ... ... (342) ). . 11/25/2044 . (1.A ........
.. 17324D-BA-1 | CGCMT 2015-P1 XA  0.844% 09/15/48 . U [P . 06/01/2024 . | Paydoun ... . (17,412) | (17,412) |... . 09/15/2048 . [1.A FE .
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
.. 17324V-AR-5 15.250% 09/25/42 . |- 06/01/2024 . [Paydown .........cceevvevees |ovrreninnnnnnennnnns foennnn.. 164,034 .ol 154,034 |l 149,028 ...l 149,122 funiiiiiiinnnn O s 4,912 | L4912 | . 09/25/2042 . (1.A ........
.. 17328R-BE-8 | CGCMT 2020-GC46 XA  1.092% 02/15/53 . . . 06/01/2024 . | Paydoun ... (13,314) |... . 02/15/2053 . [1.A FE .
Citigroup Mortga2021J2 Trust 2021-J2 A7A
.. 17320M-CL-1 | 2.500% 07/25/51 .. 06/01/2024 . |Paydown .. 331,440 ..331,440 ..273,140 |. ..274,361 |.. . 57,080 .331,440 . 07/25/2051 . [1.A .
..19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .. . 04/25/2024 . | Paydoun ... ... 69,438 ...69,438 ... 71,189 |............70,075 |[.... ..69,438 |.. . 04/25/2047 . |2.C FE
COLT Funding LLC20224 2022-4 A1 4.301%
. 196856-AA—4 | 03/25/67 ... | e . 06/01/2024 . | Paydown ... .. 404,485 404,485 402,464 |...........402,477 |.... 404,485 |.. . 03/25/2067 . [1.A FE .
FAMA
.. 207932-AA=2 | 12/25/42 .o [ . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 224,578 |........... 24,578 |........... 224,578 |........... 224,578 |.evvninnnnnnnn 0 e (VO 0 | (VO 0 s 224,578 . 12/25/2082 . (1.A ........
CoreVest America20191 e Ltd 2019-1C
. 21872F-AE-7 |4.226% 03/15/52 ..uvvvnnnniniiiiiiiiiiiiiiiiiii [ oo . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 266,159 [.....ceeee. 266,159 [........... 260,004 |........... 262,441 [.eiiiinnnnnns 0 |eeeenns 3,718 [ 0 eeeeenn 3,718 [oeeeiiiinnnns 0 s 266,159 . 03/15/2052 . (1.E FE ....
CoreVest America20204 e Ltd 2020-4 A
. 21873A-AA-5 | 1.A74% 12/15/52 oo [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 682,248 |........... 682,248 |........... 619,327 [.......... 644,159 [....ovnnnnnnnns 0 fens 38,089 |..eevvvirnnnnns 0 fnns 38,089 |..eevviiinnnnns 0 e 682,248 . 12/15/2052 . (1.A FE ....
CoreVest America20212 e Ltd 2021-2 A
..21873B-AA-3 | 1.408% 07/15/54 ...covvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 404,377 |eveveeenns LT O 360,280 |........... 370,922 [..evvvnennnnnn [V R 33,485 [ouuiiiiiinnns [V R 33,485 [ouviiiiiinnnns 0 e 404,377 . 07/15/2054 . [1.A FE ....
CoreVest America20203 e Ltd 2020-3 XA
..21873C-AC-7 |3.914% 08/15/53 .ccoeeeeeeeeeieieeieieeeeee [ . 06/01/2024 . |Paydown .......cooeeieiiiins |oeeniinieii e [ [ 199,916 |........... 122,250 |.oooeeeeennns 0 ... (122,250) [..vvvvvnnnnnnns 0 ... (122,250) [..vvvvnnnnnnnns 0 e 0 . 08/15/2053 . [1.A FE .
CoreVest America20211 e Ltd 2021-1 A
..21873L-AA-1 | 1.569% 04/15/53 ..cooeeeeiieiiieeeeiei [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 309,904 |........... 309,904 [........... 262,447 |....oeeee. 271,184 ...l 0 fens 38,721 |oevviriiiinnns 0 fnns 38,721 |oeereiiiennnns 0 s 309,904 . 04/15/2063 . [1.A FE .
CoreVest America20213 e Trus 2021-3 A
.. 21873N-AA-7 1 1.900% 10/15/54 .oovvvvviiiiiiiiiiiiiiiiiiiiiieiens [ . 06/01/2024 . | Paydoun ... ... 75,504 ... 75,504 ...68,074 |............70,671 .0 . 0 .. 75,504 |.. . 10/15/2054 . (1.A FE ....
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ......cccce [eeennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 3,262 ... 3,262 L..3,139 | .0 . 0 . 06/25/2033 . (4.B FM ...
..225410-MA-7 | CSFB 2003-19 1A4  5.250% 07/25/33 .....cevvves [oeennn . 06/01/2024 . | Paydoun ... .. 114,422 .0 . 0 . 07/25/2033 . [1.G FM ....
..22541S-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 .........cco [eeeenn . 06/01/2024 . | Paydoun ... .. 131,536 .0 . 0 . 12/25/2034 . [1.A FM ...
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 .........evvn [oeeennn . 06/01/2024 . | Paydoun ... ... 22,369 .0 . 0 . 06/25/2035 . [1.A FM ....
..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 . 06/01/2024 . |Paydown 12,053 0 0| . 04/25/2036 . [1.A FM ....
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 .. 06/25/2024 . |Paydown .. 104,888 0 0| . 04/25/2036 . [1.A FM ....
.. 22043H-AG-1 | CSAB 2006-1 AGA  6.672% 06/25/36 .. 06/01/2024 . |Paydown 47,697 0 0| . 06/25/2036 . [1.A FM ....
..233046-AF-8 | DNKN 2017-1A A211  4.030% 11/20/47 - |. 05/20/2024 . | Paydown 20,000 0 0 . 11/20/2047 . [2.B FE ....
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..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 .eevvevenns [ eeennn . 05/20/2024 . | Paydoun ... ... 37,500 ...37,500 |.... . . 11/20/2051 . 2.B FE ....
..233331-AY-3 |DTE ENERGY COMPANY  2.850% 10/01/26 ......... [....... . 06/11/2024 . |Various ... . 6,997,218 7,131,406 |.... 7,172,962 |.. . 10/01/2026 . (2.B FE ....
DT Auto Owner Tr20194A 2019-4A D 2.850%
L 283430-AG-1 | 07/15/25 oo [ . 04/15/2024 . |Paydown ..............oe.t 171,192 170,042 |.......... 171,066 |.... .0 . e 0 | 171,192 . 07/15/2025 . [1.A FE ....
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 05/01/2024 . | BANK of AMERICA SEC .... ..3,267,000 .. 3,445,647 |........ 3,354,938 |.... .0 . o0 ]l 3,341,023 .. . 06/15/2026 . [2.B FE ....
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .......cceee [eennnn . 06/01/2024 . | Paydoun ... ... 14,831 L 13,513 e 13,007 . .0 . 0 14,329 |.. . 09/25/2035 . (3.B FM ...
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .......... [....... . 06/01/2024 . | Paydoun ... ....6,503 ....6,007 |.... .0 . 0 ...6,503 |.. . 02/25/2036 . [1.A FM ....
..251513-AQ-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 ......... [......n . 06/01/2024 . | Paydoun ... . ....163 L 13 .0 . 0 124 . 10/25/2036 . [1.A FM ....
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .......... [....... . 06/01/2024 . | Paydoun ... ..9,206 . 9,206 .7,525 |.... .0 . 0 .9,206 |.. . 07/25/2036 . [1.A FM ....
..26078J-AE-0 | DOWDUPONT INC ~ 5.319% 11/15/38 ....ovvvvvvvenns [eeennn . 06/17/2024 . | Call 105.6477 ..... 11,743,793 11,211,491 .0 . 0 11,209,493 |.. . 11/15/2038 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1A A2  4.739% 04/20/48 04/20/2024 . | Paydoun ... ... 27,100 0 0| . 04/20/2048 . [2.C FE ....
..26208L-AD-0 |HONK 2019-1A A2 ~ 4.641% 04/20/49 .. 04/20/2024 . |Paydown 22,500 0 0| . 04/20/2049 . [2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49 .. 04/20/2024 . |Paydown 66,338 0 0| . 10/20/2049 . [2.C FE ....
..26200X-AA-9 | HONK 2020-1A A2 ~ 3.786% 07/20/50 .. . | 04/20/2024 . | Paydown 28,125 0 0| . 07/20/2050 . (2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 .. . |- 04/20/2024 . | Paydown 13,125 0 0| . 01/20/2051 . [2.C FE ....
..26200X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 ............. [....... . 04/20/2024 . | Paydoun ... ... 30,000 .0 . .0 . . 10/20/2051 . [2.C FE ....
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 .....eevvveen [ereenn . 04/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiini e 61,000 0 0 . 10/20/2052 . [2.C FE ....
ELARA HGV TIMESH2023A ER 2023-A B 6.530%
.. 28415A-AB-3 | 02/25/38 ..cooiiiiiiiiiiiie [ . 06/25/2024 . | Paydown 560,290 |........... 560,290 |.......... 561,866 |........... 561,946 |............... [V R (1,655) |.oeeeeeeeennns 0 [V R 560,290 . 02/25/2038 . [1.G FE .
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 .......ccoeees [oeennn . 06/25/2024 . | Paydoun ... .. 268,166 .... 268,166 ... 130 ). .0 . 0 268,166 |.. . 01/25/2034 . [1.F FE .
..20077J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ........cceees [oeennn . 06/01/2024 . | Paydoun ... ... 12,210 799 . .0 . 0 ..12,210 |.. . 03/25/2043 . [1.A ........
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ........evvvvees [eerennn . 06/01/2024 . | Paydoun ... ... 82,993 ...82,993 ... 987 | .0 . 0 ..82,993 |.. . 06/25/2043 . [1.A ........
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 .........ceevn [oerennn . 06/01/2024 . | Paydoun ... ... 39,613 ...39,613 927 | .0 . .0 . ..39,613 |.. . 02/25/2048 . [1.A ........
Exeter Automobil20212A ables 2021-2A C
..30165X-AE-5 |0.980% 06/15/26 ........eevvvrvvrvevrnnennnnnnnnnnns [eeeeenn . 06/15/2024 . |Paydoun ......oooeeeeiiiiins i e 532,408 |........... 532,408 |........... 519,243 |........... 528,184 |........eeeeee [V R 4,224 |.oonnnnnnnnne [V R 4,224 |.oeennnnnnnnne [V R 532,408 |.......oevvnnee (VO [V [V 2,148 |. 06/15/2026 . [1.A FE .
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
..302072-AN-4 101/25/29 .o [ . 06/01/2024 . |Paydoun ......oooeeeiiiiiins fooeiniiiiiis e [V 0 [ 21,320 |ooeienns 14,305 [ [V R (14,395) |....oooeeeenns [V R (14,395) |....ooeeeeenns [V (VN O (VO [V [V 1,385 |. 01/25/2029 . [1.A FE .
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
..30297R-AA-7 | 10/25/28 ... R [ . 06/01/2024 . |Paydoun .....ooooevvieiniins |oveninnnnnnnnins o0 e 0 e 17,081 [ 10,911 [0 o (10,911) |. .. (10,911) |... . 10/25/2028 . [1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L 3031IM-AN=2 | 06/25/29 . [ . 06/01/2024 . |Paydoun .....ooooeeeviiiiins fovnniininnniinnns o0 e 0 i 13,452 [ 9,980 [oaniiiiiinnnnnn 0 o (9,980) |.eeveeeeeennns [V R (9,980) |.eeeeeeeeeenns [V (VN O (VO [V [V 939 |. 06/25/2029 . |1.A FE ....
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 |0.100% 05/25/53 ....ccoeeveiiiiiiiiiiiiiiieiees [ . 06/01/2024 . | Paydoun ... ...(2,975) |. . 05/25/2053 . [1.A FE ....
Ellington Financ20222  gage
.. 31572Y-AA-6 | 4.20%% 04/25/67 ......evvvnnnnniniiinnn [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 385,844 |........... 385,844 |........... 384,238 |........... 384,267 |..eevnnnnnnnnne [V R 1,577 [ [V R 1,577 [ [V R 385,844 . 04/25/2067 . (1.A FE ....
Finance of Ameri202284 tured 2022-84 A1A
L31737K-AA-8 12.500% 01/25/57 .oooeeeeeieeiiiiiiiiii [ . 06/25/2024 . | Paydoun ... .. 179,370 179,370 ..168,490 |.... .. 10,879 |. 179,370 |.. . 01/25/2057 . (1.A FE ....
Finance of Ameri2023
. 31739R-AA-1 8.000% 02/23/53 ..ccoooeeiiiiiiiiiiiiiiiiiiieeieeees [ . 06/25/2024 . |Paydoun .......ooooeviiiiins |eveininnnnninnnns o 255,423 |, 255,423 |........... 234,428 |........... 239,600 |........eeeeee [V R 15,823 |l [V R 15,823 |l [V R 255,423 . 02/23/2053 . [1.A FE .
Finance of Ameri202352 tured 2023-S2 A1
31739T-AA-7 |6.500% 04/25/73 .ooooeeeeeeiiiiiiiiiii [ . 06/25/2024 . |Paydoun ........oooeeeeenins |eeiinnninininnnnns e 816,264 |l 816,264 |........... 787,590 |........... 808,514 |............... [V R 7,750 foeereinnnnnnnee [V R 7,750 foeeeennnnnnnnee [V R 816,264 |............... (VO [V [V 12,431 |. 04/25/2073 . [1.A FE .
Finance of Ameri2024S1 tured 2024-S1 A1
..31740R-AB-6 |3.500% 02/25/74 ....ccoevvviiiiiiiiiiiiiiiiieieeeees [ . 06/25/2024 . | Paydown .... 101,281 101,281 . 02/25/2074 . (1.A FE .
..33767B-AA-7 | FIRSTENERGY TRANSMISSION ~ 5.450% 07/15/44 .. |....... . 04/04/2024 . | J P MORGAN SEC 290,000 . 07/15/2044 . |2.C FE
Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%
..33767P-AA-6 1 07/17/39 O [P . 05/01/2024 . | Paydoun ... . .0 . 0 . 07/17/2039 . (1.A FE .
..337932-AC-1 |FIRST ENERGY CORP  7.375% 11/15/31 ..oeevvvens [ oeennnn . 04/15/2024 . |Various ... 7,140,437 |.... .0 . 0 . 11/15/2031 . |3.A FE
..33850B-AX-5 |FSMT 2017-1 B2~ 3.639% 03/25/47 .............. [..eees . 06/01/2024 . | Paydoun ... 114,025 |.... .0 . . 0 . 03/25/2047 . [1.A ........
..34417M-AB-3 | FOCUS 2017-1A A2l|  5.003% 04/30/47 ......... [..cc..s . 04/30/2024 . | Paydoun ... ...54,508 |.... .. (1,008) . .0 ]........ (1,008) |... .0 .. . 04/30/2047 . |2.B FE
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Focus Brands Fun20171A 2022-1 A2 7.206%
CSAATR-AB-2 | 07/30/52 i [ . 04/30/2024 . |Paydoun ........oooeiiiiiins Joeniiiiiinines e 75,000 [oeeennnnnns 75,000 |............ 75,000 |eevvrrennns 75,000 |oveverirrnnnns 0 e (VO 0 | (VO 0 s 75,000 |oeeereinnnnns (VN 0 | [V 2,702 |. 07/30/2052 . (2.B FE ....
Focus Brands Fun20171A 2023-2 A2 8.241%
LBAATR-AC-0 110730753 i [ . 04/30/2024 . | Paydoun ... .. 1,253 |. 10/30/2063 . [2.B FE ....
FORTRESS TR
..34960P-AB-7 | 10/01/25 .oovvvvviiiiiiiiiiiiiiiiiiiiiieiiieeiieeiins [ . 04/11/2024 . | Various ......cceevvvinnnnn Joereeeennnnnnnnnnnns |oeens 4,772,000 |........ 4,772,000 |........ 4,904,456 |........4,772,000 |....covvrnnnnnn0 fevnvnnnnnnnnnnn 0 o0 fe 0 0 | 4,772,000 |.. .. 163,706 |. 10/01/2025 . [3.C FE ....
..35085A-AA-9 |486 LESSER STREET TAX  5.400% 02/01/32 ..... [....... . 05/20/2024 . | STIFEL NICHOLAS ......cce |evevviiiiiiiininnns |oeees 1,025,000 |........ 1,025,000 |........ 1,025,000 |oeeeeeeeeeeeeeenn 0 v 0 v 0 o0 o0 0 s 1,025,000 |oooeeeeeeeeennn0 e 0 v 0 e 2,873 |. 02/01/2032 . [2.A FE ....
..35087M-AA-1 |412 MADISON LLC ~ 5.450% 06/01/62 .........cee [rnnnn . 05/20/2024 . | STERN ..ovvvvvvivniniiiiiins Joereeeeeeieeeneeenns | 5,500,000 |........ 5,500,000 |........ 5,500,000 |........2,500,000 |......coeeeeenn0 Joeeerninnin0 e 0 o0 Lo 0 s 5,500,000 [.coeeeiiiieeens0 ooeeeiiiiinnl 0 0 s 72,229 |. 06/01/2062 .|1.B FE ....
FREMF Mor tgage T2014K37 2014-K37 X2B  0.100%
.. 36563B-AS-9 |01/25/47 ooovvvvieeiiiiii [ . 05/01/2024 . |Paydown .......coooeeiiiiins |eeiiiinini e [ (V1 12,19 . 01/25/2047 . [1.A Z .....
Multifamily Stru2024MN8 redit 2024-MN8 M2
.. 35563R-AB-1 |9.585% 05/25/44 ........evvvvvvvrnrnnnnnnninnnnnnnnns [ eeeeenn . 05/15/2024 . |BANK of AMERICA SEC .... |.cooeeriiiieiiniins |oeees . 05/25/2044 . [1.A Z .....
..35906A-BF-4 | FRONTIER COMMUNICATIONS ~ 5.000% 05/01/28 ... |....... . 05/07/2024 . | CITIGROUP GLOBAL MKTS .. |.oceeeeeerieeeeeenns |oeeees 2,061,563 |........ 2,199,000 |........ 2,199,000 |.... . 05/01/2028 . [4.B FE ....
GBX Leasing 202220231A 2023-1A A 6.420%
..361528-AC-6 | 11/20/53 .ooooeeiiiiiii [ . 06/20/2024 . |Paydoun .......oooeeiiiiiins e e 62,792 |........... 62,792 |.eennnnne 62,761 . 11/20/2053 . [1.C FE .
GE CAPITAL MTG SERVICES INC 1998-HE1 A7
..36158G-BB-3 |6.465% 06/25/28 .......coeeveiiiiieiiiii [ . 06/01/2024 . |Paydoun ......cooeeeiiiiiins i e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 0 |. 06/25/2028 . |4.C FM
GCAT 2023NQM2 2023-NQu2 A1
..36169D-AA-0 |5.837% 11/25/67 ....covvvvvvvviiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . |Paydoun ......oooeveeiiiiins e | 1,565,431 |........ 1,555,431 |........ 1,554,599 |........... 854,608 |............... [V R (1,467) [cevvennnnnnnnne 0 [V R 1,565,431 [o.eeveeennnnee (VO [V [V 32,509 . 11/25/2067 . |1.A ........
GCAT 2023NQM3 2023-NQu3 A1
..36169G-AA-3 |6.889% 08/25/68 .........evvvrvrvvernnnnnniiniiinnns [eeeeenn . 06/01/2024 . |Paydoun ......ooooveeeiiiins v s 1,149,606 |........ 1,149,606 |........ 1,149,600 |........ 1,149,169 |............... [V 438 | 0 [V R 1,149,606 |......ooeeeenns0 foveeiiiiiiinnnn 0 v 0 e . 08/25/2068 . [1.A ........
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 ............ [.eeees . 06/01/2024 . | Paydoun ... ... 63,611 .0 . 0 . 12/25/2037 . |3.A FM
..3622MW-AH-6 | GSR 2007-3F 2A7 ~ 5.750% 05/25/37 .. 06/01/2024 . |Paydown 22,911 0 0| . 05/25/2037 . |4.A FM
..3622MW-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. 06/01/2024 . |Paydown 14,662 0 0| . 05/25/2037 . |4.A FM
..362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 . 06/01/2024 . |Paydown 14,060 0 0| . 02/25/2036 . |3.C FM
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 . |. 06/01/2024 . | Paydown 0 0| . 09/25/2035 . [1.A FM .
..36253P-AE-2 | GSMS 2017-GS6 XA 1.154% 05/10/50 ... R IR . 06/01/2024 . | Paydoun ... .0 . .0 . . 05/10/2050 . [1.A FE .
GS Mortgage-Back2019SL1 ities 2019-SL1 A2
.. 36257E-AB-9 |2.875% 01/25/59 ...coovveiiiiiiiiiiiiiiiiiiiieieeees [ . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 940,621 |....ceenen 940,621 |........... 907,998 |[........... 920,989 [....evvnennnee [V R 19,631 [oveeeninnneee 0 [V R 940,621 |...cceeeennnns (VO [V [V 11,240 |. 01/25/2059 . [1.A FE .
..36258X-AD-2 |GCAR  3.680% 11/16/26 ...oooovveeeeeeeeiiieeeeens [ oeeenn . 06/15/2024 . |Paydoun ........ooeeeieiiins Joneiiiiniinnns | 1,120,935 |........ 1,120,936 |........ 1,095,714 |........ 1,097,929 [....oevnnnnnne 0 fens 23,006 |oeevvrrrnnnnnns 0 0 fnns 1,120,935 [o.oevvvinnnnns (VN 0 | [V 17,399 |. 11/16/2026 . |2.A FE
GS Mor tgage-Back2021PJ5 ities 2021-PJ5 A8
..36261H-AJ-9 12.500% 10/25/51 ..oooeeeeeeeiiiiiiii [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 393,371 | 393,371 [ouennnnns 350,346 [........... 352,362 [ovevvvrininnnns 0 fens 41,009 |oevvviiiiinnnns 0 fnns 41,009 |oevviiiiiinnnns 0 s 393,371 [ovvviiiiiinnns (VN 0 | [V 4,244 1. 10/25/2051 . |[1.A ........
GS Mor tgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 12.500% 01/25/52 .ceoeeeeeeeeeeieeeieieeieeeeeeeeees [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 512,025 |........... 512,025 [...oeeeee. 495,587 [......e.e. 497,018 |l 0 fens 15,007 fovveevnnnnnnns 0 fnns 15,007 [ovvvevninnnnns 0 s 512,025 [ovvvvvvinnnns (VN 0 | [V 5,213 |. 01/25/2052 . |[1.A ........
GS Mor tgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 |2.500% 11/25/51 ..ocovveeeiieiiiiiii [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 493,930 |........... 493,930 |........... 499,795 |......oe.. 499,619 [....uvvvnnnnnee 0 fens (5,689) |..coeeeeeennnn 0 fnns (5,689) |..coeeeeeennnn 0 s 493,930 [ovvvvvvrvnnnns (VN 0 | [V 5,375 |. 11/26/2051 . |[1.A ........
GS Mor tgage-Back2021PJ8 ities 2021-PJ8 A8
.. 362620-AJ-5 12.500% 01/25/52 .ceeeeeeeeeeeeieeeieieeieieeeeeeees [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 404,220 |........... 404,220 |........... 413,631 [onennnnne 413,002 [oeniiininnnnne 0 fens (8,782) [cuvvvvvrnnnnnnn 0 fnns (8,782) [cuvvvvvnnnnnnn 0 s 404,220 |..ovvvivnnnnnns (VN 0 | [V 4,120 |. 01/25/2082 . [1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8
..36263C-AH-2 12.500% 02/26/52 ....cceeeeieeiiiiieieiieiiiieeeeee [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 659,360 |........... 659,360 [........... 581,498 |........... 583,971 [oviniinnnnne [V R 75,389 |oeoiiiiiins [V R 75,389 |oooeiiiiinns 0 e 659,360 |.........eennnn (VN 0 | [V 6,882 |. 02/26/2052 . [1.A ........
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 2.500% 05/28/52 ......ceeeeeeiiiiieiiiieiiieeeieeees [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 14,141 ... 14,141 ... 12,125 |........... 12,236 |l 0 |eeeenns 1,905 [oevvvviennnnnns 0 eeeeenn 1,905 [ovvvveivnnnnnns 0 s 414 | (VN 0 | [V 1,270 |. 05/28/2062 . [1.A ........
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 |2.500% 04/25/52 ... [ e . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 211,247 |eveveenns 271,247 |ovevnnnnnn 226,512 |........... 227,638 |[..evvvnnnnnnnns [ R 43,609 |.......eeens [V R 43,609 |.......oeeens 0 s 211,247 |oooeeeieennns (VN 0 | [V 3,033 |. 04/26/2052 . |1.A ........
GS Mor tgage-Back2021M1 ities 2021-MM1 A6
.. 36264J-AF-0 12.500% 04/25/52 ....uuvnnnnnnniiiiiiiiiiiiiiiiii [ e . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 252,901 |........... 252,901 f[oueeenene 215,134 [ (V2 0 fens 37,767 |evevevvrnnnnnns 0 fnns 37,767 |evevevvrnnnnnns 0 s 252,901 [ovvvvviiinnnns (VN 0 | [V 527 |. 04/25/2052 . [1.A FE .
GS Mor tgage-Back2021PJ4 ities 2021-PJ4 A6
..36264P-AF-6 12.500% 09/25/51 ...coeeeieeiiiiiiiiiiiie [ . 06/01/2024 . |Paydoun ......coooeieiiiiins |oeneniiniiins e 131,94 ..o 131,941 [........... 118,545 |.......... 118,910 [ovvvvvrennens 0 s 13,031 [onvieiiinnnns 0 fens 13,031 [ovviiiiiinnns 0 s 131,94 |l (VO 0 | [ 1,447 |. 09/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 6.000% 02/25/54 .....coevvvviiiiieniiiiiieis [ . 06/01/2024 . |Paydoun .......oooeveiieiins Joveniniininn | 1,484,526 |........ 1,484,526 |........ 1,452,786 |........ 1,453,866 |.......c.ee... 0 s 30,660 |ovevvviirnnnnns 0 s 30,660 |ovevvrvrrrnnnns 0 fnns 1,484,526 |.....ovvvnnnns (VO 0 | [V 35,771 |. 02/25/2054 . |1.A ........
GVRF Mor tgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 4.771% 10/25/58 ..ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiins oo . 06/01/2024 . |Paydown ....ooevveeeeieeeees Joveeiieiiiiieeeieees |eeeeees 100,556 |........... 100,556 |............ 94,586 |...oooeiiiiienns [ [V PO 59M | [V PO 59 | [ I PO 100,556 |........oeee..s [ 0 Jooeeeeiiieenn [ 1,242 |. 10/25/2058 . |1.A ........
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..369550-BL-1 | GENERAL DYNAMICS CORP  3.500% 04/01/27 ..... |....... . 05/21/2024 . | US BANCORP .. 17,311,140 17,923,829 |.... .0 . o0 ...l 17,932,650 |.. 406,000 |. 04/01/2027 .|1.G FE ....
..380241-AA-7 120221 2022-1 A2 6.864% 10/30/52 .......coeee [ennnn . 04/30/2024 . | Paydown ... 25,000 ...25,000 |.... .0 . 0 . 10/30/2052 . (2.C FE ....
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... [....... . 06/15/2024 . | Paydoun ... ... 98,574 ...99,435 |.... .0 . 0 . 08/15/2041 . [4.B PL ....
..38869P-AN-4 | GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .... |....... . 04/15/2024 . |Maturity . . 2,700,000 .2,657,551 |.... .0 . .0 . . 04/15/2024 . (2.C FE ....
..39152T-AA-8 | GNT 2019-WOLF A 6.677% 12/15/36 .....cccceuns [eennnn . 05/15/2024 . | Paydoun ... 8,825,418 .......8,820,603 |.... .0 . .0 . 12/15/2036 . [1.A ........
..39152T-AL-4 | GNT 2019-WOLF D 7.576% 12/15/36 .. [ . 05/15/2024 . | Paydoun ... 8,827,941 |........ 8,827,941 |[........ 8,819,665 |.... .. .0 . ....0 . . 12/15/2036 . [1.A ........
..39152T-AN-0 | GNT 2019-WOLF E  8.375% 12/15/36 .....cevvveen [oeennn . 05/15/2024 . | Paydoun ... 15,352,941 |....... 15,352,941 |....... 14,796,397 |....... 15,032,911 [oeeeeeininnnnn0 [ 320,030 |. .0 . | SO 15,352,941 |.. ...543,157 |. 12/15/2036 . [1.A ........
..404030-AJ-7 |HSE EQUIPMENT SERVICES ~ 3.875% 12/15/28 .... |....... . 04/17/2024 . |Various ... 13,452,500 |....... 15,000,000 |....... 12,355,000 |....... 12,863,753 [...vvvvvinnnnnn0 fonnns 103,252 |. .0 . 0 e 12,967,006 |.. ...192,674 |. 12/15/2028 . [4.A FE ....
..411707-AD-4 | HNGRY 2018-1A A2I1 ~ 4.959% 06/20/48 ......... [....... . 04/05/2024 . | Paydoun ... 24,914,925 |....... 24,914,925 |....... 24,801,640 |.......24,846,59%5 |.... ... 68,330 | .0 . o0 ] 24,914,025 .. 360,363 |. 06/20/2048 .|2.B FE ....
.411707-AH-5 |HNGRY 2020-1A A2 3.981% 12/20/50 .... 06/20/2024 . |Paydoun ... ... 52,750 ...52,750 ...52,750 |. ...52,750 |. ...0 ] 0 0| ..52,750 .. 1,050 |. 12/20/2050 . [2.B FE ....
..42704\-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... . 04/19/2024 . | Call 101.9690 ..... .. 163,150 .... 160,000 |........... 154,000 |...........154,804 |.... .. 872 .0 . .0 . 155,677 |ooeeeeeeeei 0 | 4,323 |l 4,328 |, .11,130 |. 09/01/2025 . [4.B FE ....

Hilton Grand Vac20242A rust 2024-2A A
..43283J-AA-4 |5.500% 03/25/38
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 ..
Home Partners 0f20211  Trust 2021-1 B

1,254 |. 03/25/2038 . |1.A FE ...
527 |. 02/25/2039 . |1.A FE ...
1 [. 06/25/2036 . |1.A FM ....

....... . 06/25/2024 . | Paydown ...
weeennn |- 06/25/2024 . | Paydoun
....... . 06/01/2024 . | Paydown ...

..437300-AC-0 | 1.978% 09/17/41 ...ooeiiiiiiiiiiiiiiiieeeeiiis [ eeeees . 06/01/2024 . [Paydoun .....coceeeereeiiis fooveeiiiiiiieii [ 7,020 [ 7,020 [ 5,786 [ 6,028 [0 e 997 [0 e 997 [0 e 7,020 0 [ 0 o0 | 55 |. 09/17/2041 . |1.D FE ....
Home Partners 0f20221  Trust 2022-1 B

..43730N-AC-0 |4.330% 04/17/39 ..eeeiiiiiiiiiiiiee e [ eeeeens . 06/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiiieeiis [ 37,451 | 37,451 |............ 36,731 | 36,911 | 0 fooeeeeane 540 [oeereeiinnns 0 fooeeieenne 540 [oeereiiinnns 0 fooeeeanne 37,451 | (O O 0 foreeeiiiiinas [\ IO 634 |. 04/17/2039 . |1.D FE ....
Home Partners 0f20213  Trust 2021-3 B

..43730X-AB-0 |2.649% 01/17/41 ..oooiiiiiiiiiiiiiiiiececicies [ eeeeees . 06/01/2024 . [Paydoun ......cceeveeieiiiis fooreeiiiiiieeeiis [ 15,889 |............ 15,889 |..cceeeens 15,789 |..cceeeees 15,791 | [V O L1 F 0 foreeeiiiinns (1 F 0 fooeeeanne 15,889 [ooeeeiiinnnns (O O 0 foreeeiiiiinas [\ IO 151 |. 01/17/2041 . [1.D FE ....
Home Partners 0f20213  Trust 2021-3 C

..43730X-AC-8 |2.799% 01/17/41 ..ooiiiiiiiiiiiiieecciies [ eeeeees . 06/01/2024 . [Paydonn .....ococeveeereiin foreeiiiiiiieeens e 8,706 |...eevrnnn. 8,706 |............. 8,706 |............. 8,704 |oooiiiinnns 0 foreeeiiiiins [ OO [ OO [ OO 0 fooeeeeeene 8,706 [c.oeeeeeunnnns (O O 0 foreeeiiiiias (0 IO 87 | 01/17/2041 . [1.G FE ....
Home Partners 0f20212  Trust 2021-2 B

L ABT3V-AA-4 |2.302% 12/17/26 oo [ aeeees . 05/01/2024 . [Paydonn ......ccceveeereeins foureiiiiiiiiieeeins e 7,828 [oeeeiinns 7,828 |ooieciinens 6,775 |oeeeeiiaenes 7,083 [ooeiiiiiiiens 0 fooeeeenne LU R 0 foreieieeeiin 790 o0 s 7,828 |ooeeiieeeenn 0 o0 0 e 69 |. 12/17/2026 . [1.D FE ....

..44107T-AX-4 |HOST HOTELS & RESORTS LP  3.875% 04/01/24 .. |....... . 04/01/2024 . [Maturity .....ccccoeeiiees |oeeeiiiiinnnniniies [0, 7,000,000 ... 7,000,000 |........ 6,970,250 |........6,998,801 |......cccceenn0 foeeeen 1,199 |0 [ 1199 |0 s 7,000,000 |.. ...102,472 |. 04/01/2024 . [2.C FE ....

..451102-B-6 | ICAHN ENTERPRISES/FIN ~ 4.750% 09/15/24 ...... |....... . 06/15/2024 . [Call ~ 100.0000 ..... |-eeeeeieeeereeriin [oee.. 9,490,000 |........ 9,490,000 |........ 9,528,470 |........ 9,494,444 ... ..o 0 [ (4,444) |0 [ (4,444) |0 [ 9,490,000 |.. ...338,081 |. 09/15/2024 . [3.C FE ...

Imperial Fund LL2021NQM4 2021-NaM4 A1

..45276J-AA-8 12.001% 01/25/57 .ooeneniiiiieiiiiiiieeceiiies e . 06/01/2024 . | Paydoun ... ..320, 184 ..279,254 |.... .0 | ...0 [ .320,184 |.. ...0 [ 2,779 |. 01/25/2057 . |1.A FE ...

..45660L-3H-0 | RAST 2005-A15 1A2  5.750% 02/25/36 ........c0. | weeees . 06/01/2024 . | Paydown ... ... 13,695 ... 12,991 .0 . ...0 [ .0 [ . 02/25/2036 . [1.A FM ...

..45660L-3K-3 | RAST 2005-A15 1A4  5.750% 02/25/36 ........... | .eeeenn . 06/01/2024 . | Paydoun ... .0 | ...0 [ ...0 [ . 02/25/2036 . |3.B FM ...

..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 .......... |.eeeees . 06/01/2024 . | Paydown ... .0 . .0 . .0 . . 02/25/2036 . [1.A FM ...
IRWIN HOME EQUITY 2006-1 2A4  6.060%

..464126-DA-6 | 09/25/35 ... 06/01/2024 . | Paydoun 0 0 0 . 09/25/2035 . |1.A FM .

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 06/01/2024 . | Paydoun 0 0 0 . 02/25/2036 . |[1.A FM ...

..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . - |- 06/01/2024 . [ Paydown 0 0 0 . 08/25/2037 . |[1.A FM ...

..46590M-AT-7 | JPMCC 2016-JP2 XA  1.936% 08/15/49 weeennn |- 06/01/2024 . | Paydoun 0 0 0 . 08/15/2049 . |1.A FE .

..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 ....evvvveees | eeeenns . 06/01/2024 . | Paydown ... .0 . .0 . .0 . . 07/25/2050 . |1.A ........
JP Morgan Mor tga2020INV1 2020~ INV1 B2A

..46591V-BU-2 |3.186% 08/25/50 ...eeeeiuviiiiieeiiiiiiiieiiiiiins [ eeeeens . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 62,721 ... 62,721 |............ 62,408 |............ 62,427 |..cvieinn. 0 foreeeans 204 [ 0 foreeians 204 [ 0 foreeianns 62,721 |.oooiiiies (U IO 0 foreeeieiinnns [V FOPO 833 |[. 08/25/2050 . |1.A ........
JP Morgan Mor tga20209 2020-9 A4 2.500%

L AB592D-AH-1 | 05/25/51 v [ . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 947,293 |........... 947,203 |.......... 818,891 |........... 820,560 |...vvveiennnn 0 foon 126,734 | 0 foon 126,734 | 0 foreeeenns 947,293 |ovevieiiiinns (U IO 0 foreeeieiinnns [ PP 9,454 |. 05/25/2051 . [1.A FE ....
JP Morgan Mortga20213 2021-3 A4 2.500%

L 4B592K-AF-9 | 07/25/51 oo [ e . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 164,700 |.......... 164,700 |........... 144,679 |........... 145,289 |....oooeennns 0 foueeees 19,411 [ 0 foeeees 19,411 [ 0 foeeeenne 164,700 [ooeeeeernnnnes (U IO 0 foreeeieiinnns [ PP 1,836 [. 07/25/2051 . |1.A ........
JP Morgan Mor tga20215 2021-5 A4~ 2.500%

L AB592L-AH-3 | 08/25/51 oot [ e . 06/01/2024 . [Paydown .....oouvvieiiiiiis [oereniiiiieienin [ 783,988 |..ceeeens 783,988 |........... 665,900 |........... 673,269 [....occoennnnns 0 foon 10,719 [ooeeeeennns 0 foon 10,719 [oeeeeeennns 0 foeeeenns 783,988 [...eviiiiennns (U IO 0 forreeieiinins [ PP 7,703 | 08/25/2051 . |1.A FE ...

JP Morgan Mortga20217 2021-7 A3 2.500%
L AB59N-AC-0 | 11/25/51 1o e . 06/01/2024 . [Paydown ....ooovvvvereeiiisn Joveeiiiiiiiiiiiiin e 364,026 |........... 364,026 |........... 370,112 |.......... 370,018 J...cvveennnn. 0 fe.. (5,993) f.vvvereiinnnns 0 Joeeennn (5,993) f.uvvvererannnns 0 forreeennn. 364,026 |............... [V PPN [V 0 foreerinnnns 4,061 |. 11/25/2051 . |1.A ........
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JP Morgan Mortga20217 2021-7 A6 2.500%
L AB59N-AN-6 | 11/25/51 ooeeeeiii [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 044,241 |...........944.241 |...........843,104 |........... 847,508 |............... [V R 96,734 |l 0 ] 96,734 |l 0 s 944,241 |ovvvvviiinnnns (VN 0 | [V 10,534 | 11/25/2051 . [1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%
- 46592X-AF=1 | 04/25/52 ...evunnniiiiiiin [ . 06/01/2024 . | Paydoun ... .. 395,838 ..366,121 .395,838 |.. . 04/25/2052 . [1.A ........
JP Morgan Mor tg:
.. 46592X-BP-8 | 04/25/52 ....uvuiiiiin [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 169,645 |...........169,645 |...........158,459 [........... 168,480 [.oovvvvvrennnns 0 fens 11,164 [oooeinnninnn. 0 fnns 11,164 [oooeeennnnnn. 0 s 169,645 . 04/25/2052 . [1.A ........
JP Morgan Mortga202310 2023-10 A6  6.000%
..465986-AK-3 | 06/25/54 ....uvuiiiiiiin [ . 06/01/2024 . |Paydoun .......oooeeeeieiins |oeneniiiinnnis e 783,601 |.......... 783,601 |[.......... 772,706 |[........... 772,839 [oeveinnnnnnne 0 fens 10,762 [oovveennnnnnes 0 fnns 10,762 [oovvvennnnnnes 0 . 06/25/2054 . [1.A ........
JP Morgan Mortga20239 2023-9 A4  6.000%
.. 465988-AD-5 |04/25/54 .....iiiiiiiiin [ . 06/01/2024 . | Paydoun ... 0 . 04/25/2054 . [1.A ........
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .........eeun [oeeennn . 06/15/2024 . | Paydoun ... 0 . 09/15/2065 . [1.A FE .
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .........cee [ennnn . 06/15/2024 . | Paydoun ... 0 . 03/15/2063 . [1.A FE .
..466285-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 .......... [....... . 06/01/2024 . | Paydoun ... 0 . 07/25/2036 . [1.A FM .
..466288-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... [..oeonn . 06/01/2024 . | Paydoun ... 0 . 07/25/2036 . [1.A FM .
..466365-AD-5 | JACK 2022-1A A2|  3.445% 02/26/52 ............ [..cccn . 05/25/2024 . | Paydoun ... 0 . 02/26/2052 . |2.B FE
.. 46640N-AP-3 | JPMBB 2013-C15 D 4.764% 11/15/45 .....oevvvns [oeennn . 05/01/2024 . | Paydown . .0 0 . . 11/15/2045 . [1.A ........
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... 04/01/2024 . |PRIVATE PLACEMENT . 33,647 ...0 ] .0 0| 33,647 . 08/26/2036 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... 06/01/2024 . |Paydown . 118,750 (1,496) | . (1,496) 0| 118,750 . 08/26/2036 .
..46642E-BA-3 | JPMBB 2014-C21 XA  0.986% 08/15/47 06/01/2024 . |Paydown .0 .. (47,613) | (47,613) 0 e . 08/15/2047 .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 . . |. 06/01/2024 . | Paydown 24,709 ... (409) | . (409) 0| . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1  3.650% 05/25/47 .. . |- 06/01/2024 . | Paydown ..169,782 (165) |. . (165) 0| . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 ............. [..cces . 06/01/2024 . | Paydoun ... ...91,102 ... (983) ] ... (983) ... 0 . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7 3.500% 06/25/48 .......ccevvn [eerennn . 06/01/2024 . | Paydoun ... 856,361 .. 10,428 |. . 10,428 |... 0 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 ............ [....... . 06/01/2024 . | Paydoun ... 155,716 .0 . . 12/25/2048 .
..46649H-AY-8 | JPMMT 2017-6 B 3.778% 12/25/48 ......ovvveee [eernnn . 06/01/2024 . |Paydoun .......ooeeevenenins |ovininnnnnnnnnnnnns Joeenn. 62,508 [, . 12/25/2048 .
JP Morgan Mortga20191 2019-1 B1 ~ 4.486%
.. 46650H-AN-8 | 05/25/49 ....evviiiiiiiiiin [ . 06/01/2024 . | Paydown . 05/25/2049 . [1.A ........
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 ...evvvvvvens [eeeennn . 06/15/2024 . | Paydoun ... . 08/17/2071 . [1.A FE .
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 ............. [.eenns . 06/15/2024 . | Paydoun ... . 08/15/2073 . |2.A FE
JP Morgan Mortga20196 2019-6 B4 ~ 4.272%
.. 46651B-BB-5 | 12/25/49 ....evviiiiiin [ . 06/01/2024 . | Paydoun ... ... 31,621 . . .0 . 0 . 12/25/2049 .
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 06/17/2024 . | Paydown .. 172,937 ..172,937 ..172,937 | 0 0| . 04/15/2072 .
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. 06/15/2024 . |Paydown .. 107,783 ..197,783 ..197,783 |. 0 0| .197,783 . 06/15/2086 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. 06/01/2024 . |Paydown 32,118 32,118 33,461 |. 0 0| 32,118 . 056/25/2050 .
..46652H-AC-0 | JPMIM 2020-ATRT A3 3.000% 02/25/50 ......... [.ceeenn . 06/01/2024 . | Paydoun ... ... 44,151 ...44,151 ... 47,446 ... .0 . 0 ..44,151 |.. . 02/25/2050 .
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ [....... . 06/01/2024 . | Paydoun ... ... 30,756 ...30,756 33,277 |.... .0 . 0 ..30,756 |.. . 11/25/2050 .
..46653L-CK-0 | JPMMT 2020-LTV2 B4~ 4.016% 11/25/50 ......... [....... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foviiiiniiis e 4,435 ... 4,435 .0 . .0 . ... 4,43 |.. . 11/25/2050 .
JP Morgan Mortga20216 2021-6 A4~ 2.500%
.. 46653P-AF-4 1 10/25/51 .ooooeiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 228,771 |eeeeeeenns 228,771 |l 191,497 |........... 192,583 |t [V R 36,188 |ooevvveiinnnnns [V R 36,188 |ooevveeiinennns [V R 228,771 . 10/25/2051 . [1.A ........
JP Morgan Mor tga2021INVS 2021-INV5 A3
..46653X-AG-5 |3.000% 12/25/51 ..ooooveieiiiiiiiiiii [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 627,242 |........... 627,242 |........... 552,108 |........... 553,534 |ooeviviiiiinnns [V R 73,700 |oeeveiiiiinnnns [V R 73,700 |oevveiiiinnnnns [V R 627,242 . 12/25/2051 . [1.A ........
JP Morgan Mortga202110 2021-10 A4~ 2.500%
LAB654A-AF-6 | 12/25/51 oo [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 516,597 |...oeeeens 516,597 |........... 529,189 |........... 528,083 [...evvuiennnnee [V R (11,436) [coevvveeeenens [V R (11,436) [coovveveeennns [V R 516,597 . 12/25/2051 . [1.A ........
JP Morgan Mortga202111 2021-11 A4 2.500%
L A6B54K-AF-4 101/25/52 oo [ . 06/01/2024 . |Paydoun .....oooeeeeiiiiiins v | 1,392,432 |........ 1,392,432 |........ 1,218,101 |........ 1,222,205 |ooeevevvnnnnns [V R 170,227 |ovevvviienenns [V R 170,227 |ovevvviiiennns [V R 1,392,432 |oooooeieeennns (VO [V (VR 14,523 |. 01/25/2052 . |1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%
. 46654U-AE-5 | 08/25/52 .coeiiiiiiiiiiiieiie [ . 06/01/2024 . |Paydoun .....cooeveeniiiiins v s 399,039 |........... 399,039 |........... 333,198 |........... 335,415 [ooiviiiiinnns [ R 63,624 |............... [V R 63,624 |............... [V R 399,089 [o.evvvrvrnnnnes (VO [V [V 3,988 |. 08/25/2052 . [1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%
.. 466540-BS-9 | 07/25/52 ..eeeiiiiiiiiiiiiiiiiiiiiiiiiii [ . 06/01/2024 . |Paydown .....ooeeeeeieiiiees Jooveieinieeieeieeens e, 155,174 |........... 155,174 |........... 144,797 |........... 144,987 ..ot 0 foeeens 10,188 |.....ooeennns 0 eenns 10,188 |.....ooeennns [ AP 155,174 ..ot 0 foooiiiinnnnns [ P [ 1,624 |. 07/25/2052 . [1.A ........




STATEMENT AS OF JUNE 30, 2024 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

21°603

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
321 Henderson Re2021A1 s LLC 2021-A1 A
..46656B-AA-4 13.210% 02/15/79 ..ooovveeiieiiiie [ . 06/15/2024 . | Paydoun ... 891,533 891,533 |.... . 02/15/2079 . [1.F FE ....
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 ...... |....... . 06/01/2024 . | Paydoun ... [ R 213,301 |... 199,370 |.... . 08/25/2052 . [1.A ........
..46655F-AA-5 | JMA-RM LLC  5.450% 03/01/72 .. [eeeenn . 05/20/2024 . | STERN ..ovvvvvvvininiininins Joeeeeeeeeieeeneeenes | 3,900,000 |........ 3,900,000 |........ 3,900,000 . 03/01/2072 . (1.B FE ....
JP Morgan Mortga20227 2022-7 1A4  3.000%
. AB655N-AD-2 | 12/25/52 ... [ . 06/01/2024 . |Paydoun .......oooeeeeieiins |oeneniiiinnnis e 278,182 |ovveeeenns 278,182 |........... 240,106 . 12/25/2052 . [1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%
.. 46B56D-AN-1 1 07/25/53 ceeeeieeeeieeieeeeeeeeeeeee [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 702,395 |........... 702,395 [....eeene. 680,555 . 07/25/2083 . [1.A ........
JP Morgan Mortga20234 2023-4 2A4  5.500%
..466560-BP-6 | 11/25/53 oo [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 611,648 |[.......... 611,648 |........... 597,695 |........... 598,146 [......evvnnnen [V R 13,503 |..oooeeiieis [V R 13,503 |..ooeeeeeeis 0 eeeeenn 611,648 ...t (VN 0 | [V 13,259 |. 11/25/2053 . |1.A ........
JP Morgan Mortga20238 2023-8 A4  6.000%
.. 46657C-AD-4 | 02/25/54 ....uuviiiiiin [ . 06/01/2024 . |Paydown ........oooeeeieiins |oeninieniiinn | 1,467,487 |........ 1,467,487 |........ 1,443,208 |........ 1,444,074 |..ooennnnnnnn. [V R 28,412 | [V R 28,412 | 0 fnns 1,467,487 |..cooeeennnnn (VN 0 | [V 33,757 |. 02/25/2054 . |1.A ........
321 Henderson Re2022A1 s LLC 2022-A1 A
..476928-AA-4 15.770% 12/15/81 ....vvvvriiiiiiiiiiiiiiiiniiiiiiiinn [ oo . 06/15/2024 . |Paydoun .......coooeeiiiiins |oenininininns e 200,335 |..........n 290,335 |........... 290,335 [oveeerennns 290,335 [ovvrvirininnnns 0 e (VO 0 | (VO 0 s 290,335 [ovvvvvrrnnnnnns (VO 0 . 12/15/2081 .
..477600-AB-9 | JIMMY 2017-1A A211 ~ 4.846% 07/30/47 ......... [.eeeenn . 04/30/2024 . | Paydoun ... .. 155,488 ..155,488 . 151,760 |.... .0 . . . 0 . 07/30/2047 .
..477600-AC-7 | JIMMY 2022-1A A2 ~ 4.077% 04/30/52 .......... [....... . 04/30/2024 . | Paydoun ... ... 45,000 ...45,000 ...45,000 |.... .0 . 0 . 04/30/2062 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 ........... [....... . 04/30/2024 . | Paydoun ... 25,000 25,000 ...25,000 |.... N .0 . 0 . 04/30/2052 .
..48247U-AA-3 |KSBA 2013-1 A 2.146% 08/25/36 .. 06/25/2024 . |Paydown ...0 .0 18,503 |. .. (18,503) |. 0 0| . 08/25/2036 .
.. 48249K-AA-3 |KSBA 2014-3 A 1.407% 05/25/39 .. 06/25/2024 . |Paydown .0 .0 .5,910 |. (5,910) | 0 0| . 05/25/2039 .
..48249Y-AA-3 |KSBA 2016-1 A 2.723% 03/25/42 .. 06/25/2024 . |Paydoun ... ....0 .0 K 22,802 |. .. (22,802) | 0 .0 . 03/25/2042 .
..501797-AN-4 |L BRANDS INC ~ 5.250% 02/01/28 04/11/2024 . [ SWRIDGE PARTNERS 2,892,500 ..3,000,000 ..2,713,756 |. 2,777,548 |. .13,338 | 0 . 101,614 |. . 02/01/2028 .
..501797-Al-4 |L BRANDS INC  6.625% 10/01/30 ... 04/17/2024 . |Various ... 11,99, 119 .12,015,000 11,203,988 |. 11,312,368 |. 24,718 |. 0 . 659,043 |. . 10/01/2030 .
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 ........ccco [oeennn . 06/01/2024 . |Paydoun .....ocoovevniiniins |onnnniiinnnnnnnnnns e 14,187 [ 8,445 |............. 5,490 [.oooeeeeennnn 5,364 |0 s 8,823 |. .0 . . 11/25/2036 .
.. 52522H-AN-2 | LXS 2006-8 3A5  6.560% 06/25/36 .......cevvvrn [eeennn . 06/01/2024 . | Paydoun ... ....6,427 PN X T R N5 T AN | RN 1,134 |. .0 . . 06/25/2036 .
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 .. U . 06/01/2024 . | Paydoun ... ....1,609 |... 1,265 o 1,502 | oo (1,502) ). .0 . . 12/25/2042 .
..52524P-AL-6 |LXS 2007-6 3AS  5.720% 05/25/37 ..........cee. [eennn . 06/01/2024 . |Paydown .......ooovveiinines |ovvnnnnnnninnnnnnnns o 13,225 [, 13,225 |[oeeennnnnne 10,497 |............ 11,853 |l 0 |eeeenns 1,371 [ 0 oo 1371 |0 e 13,225 [ 0 e, 0 . 056/25/2037 .
Luminace ABS-20220221 , LLC 2022-1 A
..55026C-AA-5 |4.880% 07/31/62 .......evvvvvvvvnrrrnnnnnnnnininnins [ eeeeen . 04/30/2024 . |Paydoun ........oooeiiiiiins Joeniiiiiinines e 26,204 |............ 26,204 |.ennnnee 26,199 |............ 26,199 |l 0 e L 0 | L 0 s 26,204 [.oooiiiiiinnns (VN 0 | [V 639 |. 07/31/2062 . [1.G FE ....
Massage Envy Fra20191 , LLC 2019-1 A2
..55282G-AA-5 |6.448% 07/30/49 ......oooeviiiiiiiii [ . 04/09/2024 . |Paydoun .........oooeeiiiins Joeniiiiiiniienn | 9,073,270 |........ 9,073,270 |........ 9,020,461 [..ovvviininnnnnns (V2 [V R 52,809 |....oeeeeienns [V R 52,809 |.....eeeeeenns 0 fnns 9,073,270 [.eeeeiiiiinnnn (VN 0 | [V 112,134 |. 07/30/2049 . |2.B FE ....
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 13.300% 08/25/61 ....evvvvvviriiiiiiiiiiiiiiiiiiniins e . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 201,835 [ooooeeeens 201,835 [oeeenneee 189,906 |.......... 191,180 [ovvvvvreennens 0 fens 10,685 [ovvvviinnnnne 0 fnns 10,685 [ovvvviinnnnes 0 s 201,835 |.ooeeiiinnnn (VN 0 | [V 2,819 |. 08/25/2061 . [1.A FE ....
..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 ...evennnnnnn [eeeennn . 06/20/2024 . |Paydoun ......ooooeiiiiiiins i e 126,663 |........... 126,663 |........... 126,648 |........... 126,650 |....oovvveenns [V 13 [ [V . LT [V R 126,663 |............... (VO [V [V 901 |. 10/20/2037 . [1.A FE ....
MVW Ouner Trust 20232A 2023-2A A 6.180%
..55400W-AA-7 | 11720740 ...covvvviviiiiiiiiiiiiiiiiiiiciciicieeees [ . 06/20/2024 . |Paydoun .......oooeeiiiiiins i | 1,587,343 |........ 1,587,343 |........ 1,587,021 |........ 1,587,020 |......ccees [V 7 I A, [V R 7 I . [V R 1,587,343 |..eeveeennnnne (VO [V [V 40,128 |. 11/20/2040 . |1.A FE ....
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/26/35 ............ [....... . 06/01/2024 . |Paydown .......cooeeeiiiiins Joeniiininiins e L A P 4147 | 4947 | 3,360 |..oeeiieeenns 0 s T8 foevennnnnnnnn [V ST 787 foverinnnnnnnn 0 e 47 (VN 0 | [V 42 1. 11/25/2035 . [1.A FM ...

Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549-BU-7 |3.000% 04/25/52 .
..504918-CH-5 | MICROSOFT CORP  3.400% 06/15/27 .
..504918-CK-8 | MICROSOFT CORP  4.500% 06/15/47 .

. 04/25/2052 . |1.A ........
. 06/15/2027 . |1.A FE ...
. 06/15/2047 . |1.A FE ...

... 12,469 |....
.1,890,5% |.
. 4,262,297 |....

. 06/01/2024 . | Paydown
06/06/2024 . | Tax Free Exchange

. 06/06/2024 . | Tax Free Exchange ..
Redemption 100.0000

... 14,982

. 1,903,208
...... 4,261,119

..599191-AA-1 | MILEAGE PLUS HLDINGS LLC ~ 6.500% 06/20/27 . |....... . 06/20/2024 . . 1,326,750 .1,308,553 |.... . 06/20/2027 .
..59980C-AA-1 | MCMLT 2017-3 A1 2.750% 01/25/61 . |- 06/01/2024 . [Paydoun ... .. 213,206 212,922 |.... . 01/25/2061 .
..50980C-AE-3 | MCMLT 2017-3 M1~ 3.250% 01/25/61 - |- 06/01/2024 . [Paydown ... ... 43,468 ...43,623 |.... . 01/25/2061 .
..59980C-AG-8 |MCMLT 2017-3 M3~ 3.250% 01/25/61 .. 06/01/2024 . | Paydoun 35,274 37,386 |. . 01/25/2061 .
..59981H-AB-7 | MCMLT 2017-1 M1~ 3.250% 11/25/58 .. 06/01/2024 . | Paydoun .. 353,307 ..352,634 |. .. 673 . 11/25/2058 .
..61691A-BI-4 | MSC 2015-UBS8 XA ~ 0.982% 12/15/48 . 06/01/2024 . | Paydoun ........cocuveeeees fenemninni el . (2,988) . 12/15/2048 .
..61691Q-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 [ . 06/01/2024 . | Paydoun ... [ AR e (2,185) | . . 10/15/2051 .
..616928-BU-3 | MSC 2020-HR8 XA  1.954% 07/15/53 ....eoeeeeen | eeeeee . 06/01/2024 . [Paydown .....oecvveeeeeeeen Joveeeeiiiieeeeeis e 0 [ 0 e 18,747 [ 10114 0 ) (10, 114) 0 (10, 14) ). 0 fovreeeeeiie 0 oo 0 loeeeeiines 0 . 07/15/2053 .
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81'6g03

MORGAN STANLEY 2006-12XS ASA  6.592%

LBATA9E-AF-4 | 10/25/36 .....evvveeeeeiiiiiiieeciiieeee s [ eeeees . 06/01/2024 . |Paydoun ... ... 13,582 ... 13,582 R -1 [ U 3 K ) RSN | B AN 9,169 |. .0 . .0 [ .. 13,582 |.. 0 . 10/25/2036 . [1.A FM ....
..617491-AK-3 | MSM 2006-11 1A4  7.013% 08/25/36 .......ccccew | vueennn . 06/01/2024 . |Paydoun ... ...18,341 478 .. 3,806 ... ....14,535 |. .0 . .0 [ ..18,341 .0 [ . 08/25/2036 . |1.A FM ....
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 ........coee | ueennn . 06/01/2024 . |Paydoun ... .8,770 2,792 e 2,549 |0 [ 6,221 0 e . .0 [ 0 . 01/25/2047 . (1.A FM ...
..61765T-AG-8 | MSBAM 2015-C25 XA  1.176% 10/15/48 .. J U . 06/01/2024 . |Paydoun ... 0 | ...30,937 |.............8,848 |.... eeeeee. (8,848) . .0 [e....... (8,848) |... .0 | .0 . . 10/15/2048 . |1.A FE ...
..61766C-AF-6 |MSC 2016-UBS9 ASB  3.340% 03/15/49 ........... |.eeeeen . 06/01/2024 . [Paydown ......cccvvveeneenn feeniiiiiiiinnninns o 750,266 ... 750,266 |........... 772,758 |.cceveeens 752,816 |.....ooeeeennn 0 | (2,550) |.oeeeeeeenns [V (2,550) 0 . 03/15/2049 . [1.A ........
Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.404% 11/15/49 .....covvviiiiiiiiiiiiiiiiiiiees | eeeees . 06/01/2024 . [Paydoun ......ccvveeriiiiis feerieiiiiiiniiiiis feeeiiiiiiens (I O [V 8,446 |......o... 5,889 |l 0 fens (5,889) |..eeeeeeeennnn [V O (5,889) |..eeeeeeeennnn 0 e (U O (VN 0 . 11/15/2049 . [1.A FE ...
. 61767Y-AN-0 |MSC 2018-H3 ASB  4.120% 07/15/51 ...ceevveeee | eveenns . 06/01/2024 . [Paydoun ......cceveeeieiiiis [oeeeiiiiiiieeiis e 621,997 |....ceees 621,997 |........... 640,634 |.......... 627,171 | 0 foeeens (5,174) |.eeee 0 foeeens (5,174) |.eceee 0 foeeeenne 621,997 |..oovveeennne (O O 0 . 07/15/2051 . |1.A ........
Morgan Stanley C2020L4 Trust 2020-L4 XA
L B1770K-AY-1 | 1.191% 02/15/53 . cciiees [ eeeeees . 06/01/2024 . [Paydoun ......cceeeeeieiiiis foeeeiiiiiiieiieii [ (I OO [V PO 1,808 [oeeeeeiiiiiiiens [ O 0 foeeens (1,808) [ceveeeeennnes 0 foeeens (1,808) [ceveeeeennnes [ OO 0 . 02/15/2053 . |1.A FE ...
..629377-CE-0 |NRG ENERGY INC ~ 5.750% 01/15/28 ......ccevveee | aveeenn . 04/05/2024 . [ SUMRIDGE PARTNERS ....... [ F 1,404,601 |........ 1,417,000 |........ 1,417,000 |........ 1,417,000 |.covveeeeenen0 fooeeriiiiinn 0 o0 e 0 0 |, 1,417,000 |.. . 01/15/2028 . 3.B FE ....
..629377-CK-6 | NRG ENERGY INC ~ 3.750% 06/15/24 ... . |- 06/15/2024 . [Maturity ......ooooocvies Jooeeiiiiiiniiiiis [ 5,000,000 |........ 5,000,000 |........ 4,998,550 |........4,999,726 |..ceeveeernnn0 fooeeiiiiin 274 0 e 274 0 e, 5,000,000 [.. . 06/15/2024 . |2.C FE ....
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 . |- 06/01/2024 . [Paydoun ... ... 10,306 ...10,306 ...10,048 |.... ..10,306 |.. . 07/25/2043 . [1.A ........
..64016N-AA-5 | NBLY 2021-1A A2  3.584% 04/30/51 .. 04/30/2024 . | Paydoun .. 153,480 ..153,480 .153,480 . 04/30/2051 . |2.C FE ....

. 01/30/2052 . |2.C FE ....
. 01/30/2053 . |2.C FE ....

92,500
12,500

..64016N-AC-1 | NBLY 2022-1A A2~ 3.695% 01/30/52 ..
..64016N-AE-7 |NBLY 2023-1A A2 7.308% 01/30/53 ..

04/30/2024 . | Paydoun
04/30/2024 . | Paydown

92,500
12,500

92,500
12,500

oo ocooooo

..64352V-11A-6 | NCHET 2005-A A6  5.454% 08/25/35 R [ . 06/01/2024 . |Paydoun ... R 1,251 |.. L1251 .. L 1,251 ) ....21 . 08/25/2035 . [1.A FM ....

..644274-AH-5 | NEW ENTERPRISE STONE & L 5.250% 07/15/28 . |....... . 04/26/2024 . [Various ..........cooeeeens foeeeiiiiiiinnnnens fones 11,941,300 |....... 12,752,000 |....... 11,517,565 |....... 11,756,407 |..ocoveunnenns [ O 59,3% |..cceeeiannne 0 fornnnin59,3%6 |oeiiiiieennn0 [ 11,815,808 |.....ccnns 0 [...... 125,497 |....... 125,497 |........... 523,851 (. 07/15/2028 . |4.A FE ....
New Residential 2020RPL1 Loan 2020-RPL1 At

..64828X-AA-1 | 2.750% 11/25/59 .....evvveeiiiiiiiiieeiiiiieeees [ eeeeens . 06/01/2024 . [Paydoun .....cceveeeiiiiics [oeeeiiiiiiieeiis e 348,220 |........... 348,220 |........... 325,273 |.ocoueeee 326,846 |............... 0 foeeeenn 21,374 | 0 foeeenn 21,374 | 0 foeeeenne 348,220 |..oocoeiuennns (O O 0 foreeeiiiiinas [ P 3,045 |. 11/25/2059 . [1.A ........
New Residential 20171A  Loan 2017-1A B3

..64820J-BE-2 |5.447% 02/25/57 ....evveeeiiiiiiieeiiiiieeeeees [ eeees . 06/01/2024 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeeis e 199,547 |..eeeeens 199,547 |........... 190,692 |........... 191,947 |ooeeeeennnes 0 foeeenne 7,600 [oeeeeeiinnns 0 foeeenne 7,600 [oeeeeeeinnnee 0 foeeeenne 199,547 |oeeeeeiinnnns (O O 0 foreeeiiiiias [ P 4,545 |. 02/25/2057 . [1.A ........
New Residential 2019RPL3 Loan 2019-RPL3 A1

..64830N-AA-9 | 2.750% 07/25/59 ......oevvieiiiiiiiieeeiiiiieeees [ areeens . 06/01/2024 . [Paydoun .....cceveeeiiiiics [oeeeiiiiiiieeiis e 375,002 |........... 375,092 |........... 351,578 |........... 353,049 |....ccoeeeennnne [ OO 22,043 | [ O 22,043 | 0 foeeeenne 375,002 foeeeeeiiinnnns (O O 0 . 07/25/2059 . |1.A ........

Redemption 100.0000
. 12/21/2042 . |2.A PL ...
. 03/25/2047 . |[1.A FM ...

..653410-AA-7 |NEXTERA PP 6.090% 12/21/42
..65538P-AF-5 | NAA 2007-1 1A5  6.347% 03/25/47 .
Onslow Bay Finan2023NQM7 2023-NaM7 A
..67117X-AA-4 | 6.844% 04/25/63
..67181D-AA-9 | 0AKIG 2020-1A A1 1.850% 11/20/50

....... . 06/21/2024 .
- |- 06/01/2024 . [ Paydown

...23,998
11,462

...23,998 |....
. 9,531

o o

. 04/25/2063 . |1.A FE ...
. 11/20/2050 . [1.A FE ...

539,148
640,553

539,140 |....
558,633 |....

....... . 06/01/2024 . |Paydoun ...
....... . 06/20/2024 . | Paydown ...

o o oo
o o oo
o o oo

..67181D-AE-1 | OAKIG 2020-1A A5~ 3.390% 11/20/50 ......evvves | eeenns . 06/20/2024 . |Paydown ... ...22,500 L.22,491 | . 11/20/2050 . |2.A FE ....
..67190A-AB-2 | 0AKIG 2021-1A A2 1.930% 01/20/51 . RO R . 06/20/2024 . |Paydoun ... ..200,886 ..209,858 |.... . 01/20/2051 . [1.A FE ...
..67190A-AC-0 | OAKIG 2021-1A A3 2.800% 01/20/51 .....cccuis | eeenns . 06/20/2024 . [Paydown .....oouvreeieinnis [oeneeniiiiiineeiin feeeeenn 838 938 forieiiiiiinn 937 0 0 0 . 01/20/2051 . |2.A FE ....
Onslow Bay Finan2021J3 2021-J3 A4~ 2.500%
..B7448X-AD-8 | 10/25/51 ooouiiiiiiiiiiiiiiieeeieeeeiiens [ e . 06/01/2024 . [Paydown .....oovviiiieiiin [oeneniiiiieneiiin [ 242,628 |........... 242,628 |........... 207,296 0 0 foreeeenns 242,628 . 10/25/2051 . |1.A FE ...
..677050-AT-3 | OGLETHORPE POWER CORP  6.200% 12/01/53 ...... |....... . 05/14/2024 . [Tax Free Exchange ....... RS RN 10,027,780 |...... 10,000,000 |....... 10,028,400 |.... .0 | 0 fes 10,027,780 |.. . 12/01/2053 . |2.A FE ...
..680657-AA-1 | OLGA TENEDIOS IRR TRUST  5.450% 05/01/73 ... |....... . 05/20/2024 . [STERN ..ovvvviiiiiiiiiins foeeeeiiiieieeeiis [ 4,015,000 |........ 4,015,000 |........ 4,015,000 |.... .0 . 0 e 4,015,000 |.. . 05/01/2073 . |1.B FE ....
..680665-AL-0 | OLIN CORPORATION ~ 5.625% 08/01/29 ............ | .eeeees . 04/18/2024 . [Various ........oceeeeevees fereeeennniiii o 18,385,410 |....... 18,918,000 |....... 18,568,853 |.......18,682,675 |.... .0 | 0 fes 18,693,225 |.. . 08/01/2029 . |3.A FE ...
..681936-BB-5 | OMEGA HEALTHCARE ~ 4.950% 04/01/24 . 04/01/2024 . | Various . 3,000,000 ..3,000,000 .. 2,959,411 .2,99,182 |. 0 0 .3,000,000 . 04/01/2024 . |2.C FE ....
..682439-AA-2 | AACMT 2005-C6A A1 5.690% 10/13/37 .. . 05/11/2024 . | Paydoun ... .. 331,738 ..333,515 |.... .0 | .0 . . 10/13/2037 . [1.A FM ...

One Market Plaza20171MKT 2017-1MKT A

L.68245H-AA-2 | 02/10/82 oo e . 06/03/2024 . [ GOLDMAN SACHS . . 2,636,916 .2,887,5% |.... .0 | ...0 [ . 02/10/2032 . [1.A ........
..693456-AP-0 | PMTLT 2013-J1 B2 3.531% 09/25/43 . - |- 06/01/2024 . [Paydoun ... 0 0 . 09/25/2043 . |1.A .
..693456-A0-8 |PMTLT 2013-J1 B3  3.531% 09/25/43 . weeennn |- 06/01/2024 . | Paydoun 0 0 . 09/25/2043 . |1.A .
..69371V-AA-5 | PSMC 2018-1 A1 3.500% 02/25/48 U . 06/01/2024 . | Paydown ... .0 . .0 . . 02/25/2048 . |1.A ........
..69371V-Al-9 | PSMC 2018-1 A12  3.500% 02/25/48 ........ce. |.oeee.. . 06/01/2024 . [Paydown 0 0 . 02/25/2048 . [1.A ........
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PSIC Trust 20213 2021-3 A3 2.500%
..69376D-AC-6 |08/25/51 oooeveeiiiieeiiiiii [ . 06/01/2024 . |Paydown .......oooovvviinies |oeeniiinnnniinnns e, 168,583 [l 168,583 |........... 155,834 |........... 156,484 |............... [V R 12,09 | [V R 12,09 |l 0 s 168,583 |............... (VN 0 | [V 1,692 |. 08/25/2051 . [1.A ........

Preston Ridge Pa2022NQM1ortgag 2022-NaM1 A1
..69378K-AA-2 |5.500% 08/25/67
PACEWell 5 Trust2022

=0 .. .458,165 |.. ..7,531 |. 08/25/2067 . |1.A FE ...

....... . 06/01/2024 . | Paydoun ... 458,165 454,156 |....

..B9410A-AA-4 | 10/11/B0 ..eevveiiiiiiiiieciciieiee s [ eeeees . 06/10/2024 . |Paydoun ... 123,823 123,820 |...........123,819 |.... ....123,823 |.. ..4,169 |. 10/11/2060 . [1.A FE ....

..701094-AJ-3 | PARKER HANNIFIN ~ 3.250% 03/01/27 .....ccceeees | vueennn . 06/11/2024 . [Various ... ..5,665,000 ..5,557,892 |........5,617,206 |.... .5,623,403 |.. 143,710 |. 03/01/2027 . |2.A FE ....
Redemption 100.0000

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ....ccovcuiiieaens | aveens L 06/28/2024 . [ .eveeiiiiiiiiiiiieiiiiieees [ [ 2,151,147 |........ 2,151,147 |........ 2,151,147 |........2,087,126 |ooooocuieenens 0 [0 | 0 el 0 o0 e 2,151,147 |.. . 12/31/2031 . |1.E PL ....

..72703P-AB-9 | PLNT 2018-1A A2I1  4.666% 09/05/48 06/12/2024 . | Paydoun 14,175,000 .14,175,000 .14,175,000 |. 14,175,000 |. 14,175,000 . 09/05/2048 . |2.B FE ....

..72703P-AD-5 |PLNT 2022-1A A2l 3.251% 12/05/51 . 06/05/2024 . | Paydoun ... 56,130 ...56,130 ...53,332 | ...53,625 |. ..56,130 . 12/05/2051 . |2.B FE ....
..731020-AA-4 | POLAR TANKERS INC  5.951% 05/10/37 - |- 05/10/2024 . [ Var ious .. 115,215 ..115,215 . 116,307 | . 117,562 ). .115,215 0 . . 05/10/2037 . |1.F FE ...
..737446-AR-5 | POST HOLDINGS INC ~ 4.500% 09/15/31 . |- 04/16/2024 . [ Var ious 12,434,375 .14,375,000 .14,375,000 |. 14,375,000 |. (1,940,625) | .. , . 09/15/2031 . |4.B FE ....

oo oooo

. 07/30/2049 . |2.B FE ....

..74166Y-AA-8 | PROSE 2019-1A A2 4.475% 07/30/49 ... [N PP . 04/30/2024 . |Paydown ... o foereeeee 25,000
..74166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 .......cceee | eeeennn . 04/30/2024 . [Paydown ......cccveiiiiiiis feeeeeiiis [ 50,000

0 foreeiiiiiii0 o0 e iei050,000 [0 | . 04/30/2052 . |2.B FE ....
Progress Residen2020SFR1st 2020-SFR1 D
..T4331C-AD-0 |2.383% 04/17/37 oooiiiiiiiieiiiieeeecciiees [ eeeeees . 06/01/2024 . [Paydoun ......cceeeeeeiiiiis foereiiiiiiieeeiis [ 4,700,000 |........ 4,700,000 |........ 4,216,781 |........ 4,433,408 |............... 0 foeens 266,592 [c.eeeeiiinnns 0 foeens 266,592 [c.eeeeiiinnns 0 foeeeens 4,700,000 |...oevernnnee (O O 0 foreeeiiiiias 0 foeeiinns 56,001 |. 04/17/2037 . |1.D FE ....
Progress Residen2021SFR6st 2021-SFR6 A
.. T4333H-AA-3 | 1.524% 07/17/38 oo ceiees [ eveeens . 06/01/2024 . [Paydonn .....ococeveeereein foreeiiiiiiiiiins e 2,824 oo 2,824 |..oeeeenenn. 2,543 | 2,647 |0 [ 177 |0 [ 177 0 [ 2,824 |.. . 07/17/2038 . |1.A FE ...
..743815-AE-2 | PROVIDENCE SERVICE CORP  5.875% 11/15/25 ... |....... . 05/03/2024 . [Various ... e [ 11,178,615 ..l 11,419,000 |....... 11,671,226 |.......11,477,418 |.... .. 11,454,822 )., . 11/15/2025 . [4.C FE ....
..T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .......ccoccee |eueeenn . 06/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiieeeiis [ 01 e 701 e JO19 | 38,467 [ 0 [ (766) | O e (766) |0 e , . 12/25/2049 . |1.A ........
Provident Fundin2021INV1ige Tru 2021-INV1 A3
L.T4387V-AC-3 |2.500% 08/25/51 ...ceveeeieeeeeiiiiieeeeeiiiees | eeeeens . 06/01/2024 . |Paydoun . 08/25/2051 . [1.A ........
..TA922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |..ec... . 06/01/2024 . | Paydown . 06/25/2036 . |3.C FM ....

Woodward Capital20216 ent 2021-6 A5
..T4939K-AE-6 | 2.500% 12/25/51
..T4957E-AM-9 | RFMSI 2006-S5 A12  6.000% 06/25/36
..T49%68R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .....
Rate Mortgage Tr2022J1 2022-J1 A9 2.500%
..75410R-AJ-5 |01/25/52 ...
..758750-AD-5 |REGAL BELOIT ~ 6.050% 04/15/28
..759950-GY-8 |RAMC 2006-1 AF6  5.746% 05/25/36 ..
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 ..
..761118-MD-7 |RALI 2005-QS16 A4  5.750% 11/25/35 ..
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 .
..76111X-ZU-0 |RFMSI 2005-S7 A4  5.500% 11/25/36 ............
Reunion Resort (2024RSRT FL) S 2024-RSRT B
..76134D-AB-6 |7.603% 03/15/29 ......cevvvereiiiiiiiiiieiiiiiens | eeeees . 04/01/2024 . [MESIROW FINANCIAL .
..T76743-AB-2 |ROPER TECHNOLOGIES INC ~ 3.850% 12/15/25 .... |....... . 05/09/2024 . [ SMBC NIKKO
..785592-AJ-5 | SABINE PASS LIQUEFACTION  5.750% 05/15/24 .. |....... . 04/01/2024 . [Call
..785502-AJ-5 | SABINE PASS LIQUEFACTION  5.750% 05/15/24 .. 05/15/2024 . (Maturity .............
..785592-AM-8 | SABINE PASS LIQUEFACTION  5.625% 03/01/25 .. 06/07/2024 . (Call 100.0000
..81618T-AC-4 | SELECT INCOME REIT ~ 4.500% 02/01/25 ... 05/09/2024 . |Various ...

..81733Y-BN-8 | SENT 2015-2 A19  3.500% 05/25/45 .. . |- 06/01/2024 . [Paydown
Sequoia Mortgage20234 2023-4 A10 6.

. 12/25/2051 . |1.A ........
. 06/25/2036 . |3.A FM ...
. 10/25/2063 . |1.A FE ...

. 06/01/2024 . |Paydoun ...
06/01/2024 . | Paydoun
....... . 06/25/2024 . |Paydoun ...

. 01/25/2052 . |1.A FE ...
. 04/15/2028 . |2.C FE ....
. 05/25/2036 . [1.A FM ...
. 01/25/2032 . |2.B FM ...
. 11/25/2035 . |2.B FM ....
. 03/25/2036 . |[1.E FM ...
. 11/25/2035 . [1.A FM ...

169, 157 169, 157 142,304 |.

. . . 169, 157
14,692,013 .15,000,000 .14,651,850 |.

06/01/2024 . | Paydoun ... .
14,692,013

05/02/2024 . | Tax Free Exchange
....... . 06/01/2024 . | Paydown
....... . 06/01/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...
....... . 06/01/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...

oo ocooooo
oo ocooooo

o

. 03/15/2029 . [1.C ........
. 12/15/2025 . |2.A FE ...
. 05/15/2024 . |2.A FE ....
. 05/15/2024 . |2.A FE ....
. 03/01/2025 . |2.A FE ....
. 02/01/2025 . |5.B FE ....
. 05/25/2045 . |1.A .

........ 6,500,000 |..
........ 4,971,190 |..
.699,000 |..
651,000
. 1,338,000
.1,9%,275
. 4,659

...... 6,500,000 |........6,500,000 |........6,500,000 |....
...... 4,887,450 |........5,000,000 |........4,886,500 |[....
.... 756,668 |....
. 704,708 |.
..1,338,000 |.

o

. 651,000
..1,338,000
..2,000,000

oo ocooooo
o ocooo

LBAT43U-AK=6 | 11/25/53 . [ . 06/01/2024 . | Paydown ... .0 . .0 [ . 11/25/2083 . [1.A ........
..81744Y-AG-1 | SEMT 2013-4 B2 3.436% 04/25/43 ........ccccuit | eeennn . 06/01/2024 . | Paydoun ... .0 . ...0 [ . 04/25/2043 . |1.A ........
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .....ccuvvvees | eeeenn . 06/01/2024 . | Paydown ... .0 . .0 [ . 07/25/2043 . |1.A ........
..817450-CC-4 | SEMT 2015-1 B3 3.930% 01/25/45 .....eeeeeees | oeeeee . 06/01/2024 . [Paydoun ... .0 |. .0 |. . 01/25/2045 . [1.A ........
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..81745R-AG-5 |SEMT 2013-3 B1  3.531% 03/25/43 . . 06/01/2024 . | Paydoun ... ... 38,490 ...38,490 ...38,716 |.... ... (225) | 0 e (229) | 0 ..38,490 |.. . 03/25/2043 . [1.A ........
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.531% 03/25/43 ......evvvvvvns [oeennn . 06/01/2024 . | Paydoun ... ... 14,709 ...14,709 ..14,984 |.... ... (2715) | 0 e (279) | 0 .. 14,709 |.. . 03/25/2043 . [1.A ........
..81745X-CB-1 | SEMT 2017-4 B1 ~ 3.809% 07/25/47 ......oevvvvee [eeennn . 06/01/2024 . | Paydoun ... ... 43,145 ...43,145 ...(1,3%) |. 0 e (1,395) | 0 ..43,145 |.. . 07/25/2047 . (1.A ........
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 .......... [....... . 06/01/2024 . | Paydoun ... ... 56,495 ...56,495 0 e (1,516) ... 0 ..56,4% |.. . 08/25/2047 . (1.A ........
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... [....... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 1,192 1,192 .0 . L3 0 1,192 . . 08/25/2047 . [1.A ........
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ..........ceee [oeennn . 06/01/2024 . | Paydoun ... ... 13,103 ...13,103 .0 . 0 ..13,103 |.. . 02/25/2048 . [1.A ........
..81746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .......cceeee [erennnn . 06/01/2024 . | Paydoun ... ... 39,880 ...39,880 .0 . 0 ..39,880 |.. . 02/25/2047 . [1.A ........
..81746W-CE-6 | SEMT 2018-CH3 B1B  4.764% 08/25/48 .......... [....... . 06/01/2024 . | Paydoun ... ... 72,903 ... 72,903 .0 . 0 . 08/25/2048 . [1.A ........
..81746W-CK-2 | SEMT 2018-CH3 B3~ 4.764% 08/25/48 ............ [....... . 06/01/2024 . | Paydoun ... ... 53,780 .0 . 0 . 08/25/2048 . [1.A ........
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 ............ [....... . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 3,920 .0 . .0 . . 03/25/2048 . [1.A ........

Sequoia Mor tgage2019CH1 2019-CH1 B3 4.910%
..81747M-CJ-6 | 03/25/49 ...
Sequoia Mor tgage
..81748C-AA-8 | 01/25/52
..81748K-AA-0 | SEMT 2020-2 A1 3.500% 03/25/50 .
Sequoia Mortgage20201 2020-1 B3 3.
..81748M-CD-8 | 02/25/50
..81748R-AB-3 | SENT 2020-4 A2  2.500% 11/25/50
Sequoia Mortgage20215 2021-5 A4 2.500%

....... . 06/01/2024 . | Paydoun ... . 03/25/2049 . [1.A ........

. 01/25/2052 . |1.A ........
. 03/25/2050 . |1.A .

....... . 06/01/2024 . |Paydoun ...
06/01/2024 . | Paydoun

. 02/25/2050 . [1.A ........
. 11/25/2050 . [1.A ........

....... . 06/01/2024 . | Paydown ...
....... . 06/01/2024 . |Paydoun ...

.B1748X-AD-6 | 07/25/51 ..ocvveriieiiiiiiiiicecciiieecccciiiees [ eeeees . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 551,893 |........... 551,893 |.......... 41,711 s 474,389 |...ooooonnnnns [V O 77,504 |oooooiiinianns [V O 77,504 |ooooiiiininens [V O 551,893 [...vvvvviinnns (VN 0 | [V 5,506 |. 07/25/2051 . [1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%

BA748Y-AD-4 | 10/25/51 ..o [ eeeees . 06/01/2024 . [Paydown ......ccevveeieiiiis [oeniiiiiiiinneiiis [ 370,698 |...ceee.. 370,698 |.......... 311,707 |........... 313,118 | [V O 57,580 [....cccounnnns [V O 57,580 |.....ccounnnnns (I O 370,698 |........cennnn (VN 0 | [V 3,658 |. 10/25/2051 . [1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%

B1749C-AD-1 | 02/25/52 ..evvvveeciiiiiiiiieiiiiiieee e [ reeees . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 296,296 |........... 296,296 |........... 204,537 | 204,627 |..eeeeeeinnnns [V IO 1,669 |.cvveeeennne [V O Y 1s1 ) RN | B SN 206,296 [..vvvvvvrnnnns (VN 0 | [V 3,266 |. 02/25/2052 . [1.A ........
Sequoia Mor tgage20235 2023-5 A10  6.000%

B1T49F-AK-8 | 12/25/53 ...ovvviiiiiiiiiiiiiiiiiieeecciiiieeeen [ eeeees . 06/01/2024 . [Paydoun ......cccuvverreeins ferriiiiiiiiiieneins [ 2,356,638 |........ 2,356,638 |........ 2,320,771 |........ 2,321,592 [oveeeeeinnns [V O 35,046 |.cvveiiennne 0 f........35,046 |....ceeeeeenn fenneins 2,356,638 [....covvvennnnn0 ferniiiiiiinnnn0 s [V 54,437 . 12/25/2083 . |1.A ........

..81761T-AA-3 | SERV 2020-1 A2l  2.841% 01/30/51 ....cccvvvies | eveenns . 04/30/2024 . |Paydoun ... ... 47,500 ...47,500 |.... . 01/30/2051 . |2.C FE ....

..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 ..eevveere | avnennn . 04/30/2024 . |Paydoun ... ... 47,500 . 01/30/2051 . |2.C FE ....

. 81761T-AG-0 | SERV 2021-1 A211 ~ 3.113% 07/30/51 ..ccevvveees | wveennn . 04/30/2024 . |Paydoun ... ... 77,500 . 07/30/2051 . |2.C FE ....

..817743-AA-5 | SPRO 2019-1A A2 3.882% 10/25/49 ..........c. |.eeeen . 04/25/2024 . |Paydoun ... ... 72,100 . 10/25/2049 . |2.C FE ....

..817743-AJ-6 | SPRO 2024-1A A2 6.174% 01/25/54 ......ccccee | wueennn . 04/25/2024 . |Paydoun ... .. 37,500 . 01/25/2054 . |2.C FE ....

.0 .
1,242,768 |..
.3,557 |..

...36,765
.10,651,500

. 07/25/2043 . |1.A ........
. 10/01/2027 . |5.B FE ....
. 10/01/2027 . |4.B FE ....

..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 ...
..82568N-AC-5 | SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .
..B2568N-AE-1 | SHUTTERFLY FINANCE LLC ~ 9.750% 10/01/27

06/01/2024 . | Paydoun ...
04/08/2024 . | STIFEL NICHOLAS .
05/08/2024 . |Various ...

.7,075,814 |.
.1,423,048 |.

.7,251,803
. 1,423,048

. 1,426,605

coocooo oo oo

..82652N-AB-4 | SRFC 2019-3A B 2.750% 08/20/36 .......cceees | eueennn . 06/20/2024 . |Paydoun ... ..201,313 ....201,313 |.. . 08/20/2036 . |1.F FE ....
Sierra Receivabl20241A ng Co 2024-1A A
..826935-AA-6 |5.150% 01/20/43 ...ccevveviiiiiiiiiiceccciiees [ eeeeens . 06/20/2024 . [Paydoun ......cceeveeiiiiis foeeeiiiiiiieeiis e 837,878 |.......... 837,878 |........... 837,648 |.....eeveeiinnne [ IO 0 fooeeeenne 280 foeeeeeiies 0 forieeiiiccn 280 |0 e 837,878 . 01/20/2043 . |1.A FE ...
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 |5.830% 01/20/40 .....coeviiiiiiiiiiiiieeeciies [ eeeeens . 06/20/2024 . [Paydoun ......cceeveeiiiiis foeeeiiiiiiieeiis e 559,147 |........... 559,147 |........... 559,028 0 foreeeeeeees 148 |0 e 559, 147 . 01/20/2040 . |1.F FE ....
..83546D-AG-3 | SONIC 2020-1A A2]  3.845% 01/20/50 ........... | .eeeeen . 06/20/2024 . |Paydoun ... ... 16,375 ...15,375 ...15,385 |.... .0 . ..15,375 |.. . 01/20/2050 . (2.B FE ....
..850221-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 J IR . 06/25/2024 . |Paydoun ... eeennn. 230,483 .. ..239,483 |... ..230,471 |.... .0 . .239,483 |.. . 09/25/2037 . |1.A FE ...
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 ......cevvvveeees | aveenn . 06/15/2024 . [Maturity .....ccooovvinees fonniiiiiiiiiiiiis [ 2,700,000 |........ 2,700,000 |........ 2,699,946 |.... 0 B4 0 2,700,000 |.. . 06/15/2024 . (2.B FE ....
..853496-AC-1 | STANDARD INDUSTRIES INC ~ 5.000% 02/15/27 ... |....... . 04/09/2024 . [Various ..........cccceeeees foereeriininnnennies feeees 1,611,705 |........ 1,668,000 |........ 1,588,770 |........ 1,632,416 |.... 0 2,891 |0 1,635,307 |.. . 02/15/2027 . |3.B FE ....
..853406-AD-9 | STANDARD INDUSTRIES INC ~ 4.750% 01/15/28 ... |....... . 04/09/2024 . [SUNTRUST .....ovvvreviinins feoreeiiiiiiiieeiis feeees 6,632,500 |........ 7,000,000 |........ 6,107,500 |........6,479,855 |.... o0 [ 30,887 |0 s 6,510,742 |.. . 01/15/2028 . 3.B FE ....
. 86177T-AA-0 | STONE 2021 IRR TRUST ~ 5.450% 03/01/72 ....... . |- 05/20/2024 . [STERN ....oovveiiiiiiiiiies feeeeiiiieeeeees feeeens 8,180,000 |........ 8,180,000 |........ 8,180,000 |........4,670,000 |.... 0 o0 0 [ 8,180,000 |.. . 03/01/2072 . |1.B FE ....
..86359A-K3-6 | SASC 2003-25XS A5 3.742% 08/25/33 . |- 06/01/2024 . [Paydoun ... ....29,233 ...29,233 ...29,215 |.... .0 . . 08/25/2033 . [1.A FM ....
..872225-AH-0 | TBW 2006-5 A6 6.400% 11/25/36 .. 06/01/2024 . | Paydoun 12,544 12,544 12,49 |. X 0 . 11/25/2036 . |3.C FM ....
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 ............... . 06/20/2024 . [Paydoun ... ..515,625 |........... 515,625 |........... 515,561 ..515,578 |.... .0 . .515,625 |. . 02/20/2046 . [1.E FE ....
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12’504

TTAN 2021VHC 2021-MHC A 6.293%

..87303T-AA-5 | 03/15/38 oooveiiiiiiieiiiiiieeeeiieee s [ e . 06/15/2024 . | Paydoun ... .. 713,869 ..713,869 |.... ....713,869 |.. . 03/15/2038 . |1.A FE ...
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .......ceeeeuuis | unenns . 06/20/2024 . |Paydoun ... . 1,127,989 1,110,479 |.... . 09/20/2045 . |1.F FE ...
..88033G-DB-3 | TENET HEALTHCARE ~ 5.128% 11/01/27 ....covevis | eeenns . 04/05/2024 . [UBS WARBURG . . 3,711,060 .3,816,000 |.... . 11/01/2027 . |3.C FE ....

..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 .........ccce. | eeeeeen . 06/20/2024 . | Paydown ..401,372 ..401,295 |.... . 09/20/2045 . |1.F FE ...

oo ocooooo

..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 ......cccvvvs | weeenn . 06/20/2024 . |Paydown ... ..511,875 ..507,772 |.... . 09/20/2045 . |1.F FE ....
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ........ceeee | vunennn . 06/20/2024 . |Paydoun ... ..216,200 ..195,853 |.... . 02/20/2046 . |1.F FE ...
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 ........evees | eeeenns . 06/20/2024 . |Paydown ... e, 423,046 ... . 04/20/2046 . |1.F FE .
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 ...........c.. |.eeeeen . 06/20/2024 . |Paydoun ... 915,120 876,365 |.......... 880,819 |.... . 08/20/2046 . |1.F FE .

. . 04/01/2073 . |1.B FE ....

517,963 . 10/15/2029 . |4.A FE ...
(28,060) |. 07/15/2045 . |3.A FE ....
. 02/25/2057 . |1.A ........

o

,940,000 |........ 3,940,000 |........ 3,940,000 |....
,593,943 .25,000,000 .20,365,484 |.
.. 154,517 ..205,000 ..189,283 |.
..... 6,327 ....6,327 ....6,343 |....

]

.3,940,000 |....
21,158,839 |.
..191,460 |.
....6,424 |....

..883020-AA-9 | THOMAS BRAX ADAM TRUST ~ 5.450% 04/01/73 .... |....... . 05/20/2024 . | STERN
..885160-AA-9 | THOR INDUSTRIES INC ~ 4.000% 10/15/29 04/23/2024 . | Various ..
..887317-AX-3 | TIME WARNER INC ~ 4.850% 07/15/45 .. 06/12/2024 . | Cal |

..89169E-AA-7 | TPMT 2017-5 A1 6.060% 02/25/57 ... [ . 06/25/2024 . |Paydown
Towd Point Mortg20221 t 2022-1 A1 3.750%

21,326,749
191,607
...6,327 |..

o o o

..80170V-AA-6 | 07/25/62 ... . 06/01/2024 . | Paydoun ... .. 382,463 ..367,152 |.... .0 . .382,463 |. . 07/25/2062 . |1.A ........

..89173F-AA-8 | TPMT 2017-1 A1 2.750% 10/25/56 04/01/2024 . | Paydoun 1,14 L1,1438 | 0 L1141 . 10/25/2056 . |1.A .

..89173F-AB-6 | TPMT 2017-1 A2 3.500% 10/25/56 .........ccc. | veeennn . 06/01/2024 . | Paydoun ... o forren 1,690,778 ........1,663,009 |.... .0 [........1,690,778 [.. . 10/25/20%6 . |1.A ........

..89173H-AB-2 | TPMT 2017-2 A2 3.250% 04/25/57 .....eevvvees | eeeenn . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 640,359 |...........640,359 |[...........646,762 |........... 640,468 0 foeeeenns 640,359 . 04/25/2057 . |1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1

BI17TE-AA-T |6.460% 10/25/48 ..ooeoniiiiiiiiiiiiiieciiiiins | eeeeees . 06/25/2024 . [Paydown .....ooviuviieiienn foreeniiiiiiin e 2,253 |oeeiiiiens 2,253 |oveeieennn 2,250 [ooieiiannn 2,127 [eeeiiiiinns 0 foreeeans 126 |ooeeeiiiiies 0 foreeians 126 |oeeeeiiiines 0 foreiiianns 2,253 . 10/25/2048 . [1.A ........

..89180D-AA-4 | TPHT 2021-HE1 A1 0.918% 02/25/63 ............ | .eccees . 06/01/2024 . [Paydown ......cocvviiiiines foeeeeii e 5,783 |........... 5,783 |eeeeiinens 5,783 |oeeeeninens 20472 0 foreiieiniis 1o 0 foreiiiiinis 1o, 0 [ 5,783 . 02/25/2063 . [1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%

..89181J-AA-0 | 01/25/63 ... e . 06/01/2024 . [Paydown .....cccevviiiiiiiis [ [, 276,728 |...........276,728 |...........263,816 |........... 264,616 |............... 0 foeeees 12,12 [ 0 foeeees 12,12 [ 0 [ 276,728 . 01/25/2063 . [1.A ........

Tribute Rail LLC20221 2022-1 A 4.760%

L.89B0M-AA-7 | 05/17/52 .. [ eeeees . 06/17/2024 . |Paydoun ... .. 439,846 ..439,785 |.... .439,846 |.. . 05/17/2052 .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 [ R . 06/20/2024 . |Paydoun ... .. 361,250 ..361,204 |.... .46 |. R .361,250 |.. . 09/20/2045 .
..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 .......... |..ec.. . 06/01/2024 . |Paydoun ... .. 711,994 . eeeeeen. 715,671 | .. (3,677)|. . (3,677) |... 711,994 |.. . 06/15/2050 .
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 . 06/01/2024 . | Paydoun .. 656,463 ..656,463 ..676,155 |. . 661,765 |. (5,301) | . (5,301) .656,463 . 05/15/2051 .
..90276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 . 06/01/2024 . | Paydoun ..338,771 ..338,771 ..348,933 |. ..341,459 |. (2,688) |. . (2,688) .338,771 . 06/15/2051 .
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.687% 04/15/52 .. 06/01/2024 . | Paydoun .......ccocuveennes forveenniiiiiis s 0 .0 23,882 |. 19,973 .. (19,973) | (19,973) .0 . 04/15/2052 .
..90353D-Ali-5 | UBSCM 2018-C12 ASB  4.195% 08/15/51 . 05/01/2024 . | Paydoun 16,057 16,057 16,538 |. 16,189 . (133) ] . (133) 16,057 . 08/15/2051 .
United Wholesale2021INV3e LLC 2021-INV3 A4
.. 90855R-AE-2 |2.500% 11/25/51 ..ooieiiiiiiiciiiieeeeeciiees [ eeeeees . 06/01/2024 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeeis e M1,220 | 711,220 |.ooeee.. 591,702 |........... 594,716 |....oceenneee 0 foeens 116,504 |......oeeeeene 0 foeens 116,504 |......oeeeeene 0 foeeeenne 711,220 [ (O O 0 foreeeiiiiias [ P 5,987 |. 11/25/2051 . |1.A ........
Redemption 100.0000
..90932E-AA-1 |UNITED AIR 2016-2 AA PTT  2.875% 10/07/28 . |....... L 04/07/2024 . [ .eveeieiiiiiiiieiieines [ [ 390,607 |..ceeenns 390,607 |........... 368,929 |........... 379,284 |....ocennnnen 0 foeeeens 11,328 | 0 foeeeens 11,328 | 0 foeeeene 390,607 [..eeveeeeennnee (O O 0 foreeeiiiiias [ P 5,615 |. 10/07/2028 . |1.G FE ....
Redemption 100.0000
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 . |....... L 05/01/2024 . [ .evveeeeiiiiiiieceiiiieees [ [ 76,581 [ooccoeeee 76,581 |..cceeeeens 76,581 |............ 76,581 |oooeiiiiieenns 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 76,581 |t (O O 0 foreeeiiiiias [ P 1,034 . 05/01/2032 . |1.E FE ...
..90932L-AA-5 |UNITED AIR 2015-1 A PTT  3.450% 12/01/27 ... |....... . 06/01/2024 . [Various ..........ccceveeees foeveviinninnnnniins foeeeennne 248,366 |........... 248,366 |........... 230,908 |........... 233,865 [...ococoinnnns [V O 14,501 [ooeeeeennnnes [V O 14,501 [ooeeeennnnnes [ O 248,366 |.........ennnn (VN 0 | [V 4,284 |. 12/01/2027 . |1.E FE ....
UNIVISION COMMUNICATIONS INC ~ 7.375%
..914906-AX-0 | 06/30/30 .....cvvvvrieiiiiiiiiee e [ reeees . 06/12/2024 . [Various ...........cceeeees feereeiiinininnnnins foees 9,611,000 |...... 10,000,000 |....... 10,237,500 |....... 10,178,684 |.........ee.. [V R (20,153) |-oeeeeeeennns 0 ... (20,153) |-oeeeeeeenns [V R 10,158,532 |..ooocuvvnennn 0 f..... (647,532) |...... (647,532) |.......... 681,737 |. 06/30/2030 . |4.A FE ....
VFI ABS LLC 20221A 2022-1A A 2.230%
91824C-AA-4 | 03/24/28 .....oevveiiiiiiiieiiiiieee e [ eeees . 06/24/2024 . [Paydoun ......ccceveeieiiiis foeniiiiiiiiiniiiis [ 1,190,110 |........ 1,190,110 |........ 1,190,055 |........ 1,190,090 [ovvevernnnnns [V O 21 | [V O 21 |, 0 foeeees 1,190,110 |ovevvvvrnnnnnns (VN 0 | [V 10,603 |. 03/24/2028 . |1.A FE ....
Verus Securitiza20225 st 2022-5 A1 3.800%
.. 024921-AA=T | 04/25/B7 .....eevvveieeiiiiiiieeciiiiiececciiiees [ eeeees . 06/01/2024 . [Paydown ......cccuvveereenn foenniiiiiiiiinin [ennn... 383,664 [l 383,664 |........... 375,450 |........... 379,522 |.oovicieennnn 0 [ 4142 |0 [ 4142 0 [ 383,664 . 04/25/2067 . (1.A FE ....
Verus Securitiza20235 st 2023-5 A1  6.476%
.. 924934-AA-0 | 06/25/68 ........eevvieiiiiiiiiieeiiiiiee s [ eeeees . 06/01/2024 . [Paydown ......cccvvveerienn feenneiiiiiinnnnnn e 577,454 [ 577,454 577,444 |...........577,926 |.... ....577,454 |.. . 06/25/2068 . [1.A FE ....
..92537R-AA-7 | TK ELEVATOR US NEWCO INC ~ 5.250% 07/15/27 . |....... . 04/17/2024 . [JEFFERIES & CO ...evvvees foeeeeeiiiieieeeis [+ee...9,462,500 [...... 10,000,000 ..8,992,500 |........9,184,462 |.... .9,244,282 |.. . 07/15/2027 . |4.B FE ....

Verus Securitiza20223 st 2022-3 A1 4.130%
.. 92538U-AA-Q | 02/25/67 ......eeveeieiiiiiiiiee i | eeeas . 06/01/2024 . [Paydoun .....ooeeeeeeeeeen foeeeiiiiiinnnneenns [ 782,377 [l 732,317 |........... 730,453 |.......... 731,006

. 02/25/2067 . [1.A FE ....

........... 732,377
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Verus Securitiza20231 st 2023-1 A1 5.850%
< O263B-AA-0 | 12/25/67 oo [ . 06/01/2024 . |Paydown ......oooovveeiiiins |oeveninnnnnnenns | 234,817 |0 234,817 )l 234,816 [ 235,371 [oeiiiiiinnnns 0 s (5K PO 0 s (5K ) PO 0 s 234,817 . 12/25/2067 . (1.A FE ....
Verus Securitiza20232 st 2023-2 A1
.. 92530D-AA-6 | 03/25/68 ....ooeviiiiiiiiiiii [ . 06/01/2024 . | Paydoun ... ..406,839 |.... .405,675 |.. . 03/25/2068 . [1.A FE ....
Verus Secur
. 92630T-AA-1 1 06/25/68 .cooeeeeeeeeeeeeeeie [ . 06/01/2024 . | Paydoun ... ..204,254 |.... 0 e 208,149 .. . 05/25/2068 . [1.A FE ....
.. 92552V-AK-6 | VIASAT INC  5.625% 09/15/25 .....covvvvvvvvnnnns [eeeenn . 06/25/2024 . |Various ... .6,083,000 |.... 0 . 09/15/2025 . [4.C FE ....
..920227-2G-0 | WAMU 2003-85 1A4 ~ 5.500% 06/25/33 .......cccoe [oeeeenn . 06/01/2024 . | Paydoun ... ... 45,456 |.... 0 . 06/25/2033 . [1.A FM .
..92037E-AG-9 |WFRBS 2013-C11 B 3.714% 03/15/45 ....ccccuet [ eennnn . 06/01/2024 . | Paydoun ... .0 . .0 . . 03/15/2045 . [1.A ........
..92037U-AJ-7 |WFRBS 2013-C13 D 4.285% 05/15/45 ............ [....... . 06/01/2024 . | Paydown 0 0 . 05/15/2045 . [1.A ........
B Commercial Mo2024HQ rust 2024-HQ A
.. 92043P-AA-9 |6.134% 03/15/40 ..oooeeeeeiiiiiii [ . 05/16/2024 . | BANK of AMERICA SEC .... |.eeoeeriiiiiiiiiiins |oeeeenes 346,119 |o.oooeees 345,000 f[....eeene. 342,299 0 0 s 342,367 . 03/15/2040 . [1.A FE .
..939344-AR-8 | WMALT 2006-4 3A6  6.602% 05/25/36 .......cceen [orrennn . 06/01/2024 . | Paydoun ... ... 21,545 ...38,79% ...29,289 |.... .0 . 0 ..21,545 |.. . 05/25/2036 . [1.A FM .
..93934F-EQ-1 |WMALT 2005-9 2A4 ~ 5.500% 11/25/36 ......ccccen [oeennnn . 06/01/2024 . |Paydown .......ooooveeiiiins Joeniniieniinis e 3,417 ....5,162 .. 4767 ... .0 . 0 LM . 11/25/2035 . [1.A FM .
..93935B-AH-3 | WMALT 2006-5 3A6  6.768% 07/25/36 ........... [.ceenn . 06/01/2024 . |Paydoun ......oooeeeiiiiiins foviiiniiiis e 5,838 ....5,838 ... 2,074 |.... .0 . 0 ...5,838 |.. . 07/25/2036 . [1.A FM .
..93935W-AD-6 | WIMALT MORTGAGE 2006-9 A3  4.278% 10/25/36 . 06/01/2024 . |Paydown 19,728 19,728 10,359 |. 0 0| 19,728 . 10/25/2036 . [1.A FM .
..94046D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 .. 06/15/2024 . |Paydown .. 249,425 ..249,425 ..249,353 |. 0 0| . 249,425 . 06/15/2038 . [1.F FE .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 . . 06/01/2024 . | Paydoun ... ....23,445 ... 23,445 ...24,009 |.... .0 . .0 . ..23,445 |.. . 06/25/2050 . [1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 |2.500% 06/25/51 ...oovvvveeeiiiiiiiieiiiies [ . 06/01/2024 . | Paydoun ... .. 603,135 603,135 564,585 |...........565,077 |[.... .603,135 |. . 06/25/2051 . (1.
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . . |- 06/01/2024 . | Paydown ..346,914 ..344,746 |. ..344,834 |. . 10/25/2034 . (1.
.. 94989M-AF-6 | WIFCM 2015-NXS2 ASB  3.461% 07/15/58 . [ I . 06/01/2024 . | Paydoun ... 965,772 994,732 |...........967,005 |.... . 07/15/2058 . (1.
Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 9498ON-BH-9 | 1.014% 09/15/58 O [P . 06/01/2024 . | Paydoun ... ... 13,846 |.............6,444 |.... . 09/15/2058 . [1.A FE .
..94089U-AS-0 | WIFMBS 2018-1 A17 ~ 3.500% 07/25/47 . U IR . 06/01/2024 . | Paydoun ... ...54,056 |............52,308 |.... . 07/25/2047 . [1.A ........
Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 10.925% 12/15/49 .....ouvmmiinii [ . 06/01/2024 . |Paydoun .....oooeeveeiiinins |oviniiiinininnns o0 e 0 [ 10,922 |............. 8,456 |.... . 12/15/2049 . [1.A FE .
..95000U-2F-9 | WELLS FARGO & COMPANY  3.196% 06/17/27 ..... [....... . 04/16/2024 . | GOLOMAN SACHS .......... |oeeeeeeeeeennnnnnnns 0. 9,486,100 |...... 10,000,000 |...... 10,000,000 10,000,000 |.... . 06/17/2027 . [1.E FE .
Wells Fargo Comm2017C38 ortgag 2017-C38 XA
..95001M-AH-3 | 1.066% 07/15/50 U I . 06/01/2024 . | Paydoun ... ...63,601 .0 . . 07/15/2080 .
..95001T-BH-7 |WFMBS 2019-1 B 4.024% 11/25/48 ............. [.oeins . 06/01/2024 . | Paydoun ... .0 . . 11/25/2048 .
..95001V-AT-7 | WFCM 2019-C51 A3 3.055% 06/15/52 ........euun [eeeennn . 05/01/2024 . | Paydoun ... . ... 43,591 .0 . . . 06/15/2062 .
..95002F-AA-2 | WFMBS 2019-4 A1 3.500% 09/25/49 .. 06/01/2024 . |Paydown .. 121,951 ..121,951 0 121,951 . 09/25/2049 .
..95002U-BE-0 | WFCM 2020-C58 XA  1.922% 07/15/53 . 06/01/2024 . |Paydown .0 .0 0 0 . 07/15/2063 .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.194% 08/15/53 . 06/01/2024 . |Paydown ....0 .0 0 .0 . 08/15/2053 .
..95003B-AA-0 | WFMBS 2020-5 A1 2.500% 09/25/50 .. . |. 06/01/2024 . | Paydown 45,813 45,813 (1,822) |. 0 . (1,822) 45,813 . 09/25/2050 .
Wells Fargo Mort20221 ked Se 2022-
..95003H-AA-7 12.500% 08/25/51 ..oovvveeeiieiiieeiiieeiis [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 205,315 |........... 205,315 [o..eeeeeee 201,401 |...........201,573 |............... 0 |eeeenns 3,742 |l 0 eeeeenn 3,742 |l 0 s 205,315 . 08/25/2051 . [1.A ........
Wells Fargo Mort20221 ked Se 2022-1 A3
..95003H-AC-3 12.500% 08/25/51 ...coevvveeieiiiieeieiiiies [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 337,664 |........... 337,664 |........... 287,489 [.oevennnniinnnnns (V2 0 fens 50,175 |ovvvvveiennnnns 0 0 | [V 703 |. 08/25/2051 . [1.A FE .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA
..95003-BT-4 10.540% 04/15/55 ...coeeeeieeeiieeeeiieeeeee [ . 06/01/2024 . |Paydown .......ooooveiiiiins |oeniiiniinii e [ 0 [ 4170 | 3,508 |..oooeeeeenns 0 fens (3,508) |..eeeeeeeennnn 0 0 | [V 287 |. 04/15/2085 . [1.A FE .
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 ....ceeeeeeeeiiiiiiiiiiiiiiieieeeees [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 120,318 |........... 120,318 |........... 109,527 |........... 109,736 [ovvvvvvvrnnnnns 0 fens 10,581 [ovvviiiinnnnns 0 0 . 03/25/2052 . [1.A ........
..05058X-AE-8 |WEN 2018-1A A211 ~ 3.884% 03/15/48 ..........o. [ceeenn . 06/15/2024 . | Paydoun ... ... 50,611 ...50,611 ...50,611 .0 . 0 . 03/15/2048 . |2.B FE
..95058X-AH-1 |WEN 2019-1A A211 ~ 4.080% 06/15/49 ..........o. [.eennn . 06/15/2024 . | Paydoun ... ... 57,139 ...57,139 .0 . 0 . 06/15/2049 . |2.B FE
..95058X-AL-2 |WEN 2021-1A A211 ~ 2.775% 06/15/51 ..oeevvveees [eeennn . 06/15/2024 . | Paydoun ... ... 75,026 ... 75,026 .0 . 0 . 06/15/2051 . |2.B FE
..95058X-AM-0 | WEN 2022-1A A21  4.236% 03/15/52 .....eevvvnnn [oeeennn . 06/15/2024 . | Paydoun ... ... 37,500 .0 . .0 . . 03/15/2052 . |2.B FE
..95058X-AP-3 | WEN 2022-1A A211  4.535% 03/15/52 .....cevveee [oeennn . 06/15/2024 . |Paydown ......oooeeeeiiiinns Jooeeeiiniiins | 45,445 0 0 . 03/15/2052 . |2.B FE
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Winwater Mortgag20152 rust 2015-2 B4
..97652U-BH-2 |3.943% 02/20/45 ......evviiiiiiiiiniiiiiiiiiiiiinians [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 18,742 |...eeneen. 18,742 |............ 18,344 |............ 18,356 |............... 0 s 386 [cvvennnnnnnnns [V ST 386 [cvvennnnnnnnns 0 s 18,742 |ovvviiiiinnns (VN 0 | [V 308 |. 02/20/2045 . (1.B FE ....

Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 | 07/30/51 oot [ eeeees . 04/30/2024 . |Paydoun ...
Redemption

....... . 04/29/2024 . | eeviiiiiiiiiiiiiiien |

. 07/30/2051 . |2.B FE ....

CAUDMEZ-VE=T | e [eeeeens | 0472072024 L f e [ [002,163,269 (... 2,163,269 |........2,163,269 [........ 1,735,988 [........cccoinO o0 0 0 e 0 [l 2,163,269 [ (U IO 0 foreeeieiinnns 0 foreeinnns 70,925 |. 01/01/2032 . [2.A PL ....

................ Benefit Street Partners  3.500% 04/11/30 ... [.......|. 04/22/2024 .| ..ccovmiiiriiniiiiiiniiiiis o .. 63,802 |............63,802 |............63,802 |............63,802 |.....cccceena0 foerriiiiiiinn 0 it 0 o0 o0 083,802 [0 o0 o0 |, 12,461 | 04/11/2030 . (2.B PL ...
Redemption 100.0000
Benefit Street Partners  9.718% 04/11/30 ... |....... . 04/22/2024 . | ..

. 04/11/2030 . |3.B PL ....

..009088-AA-3 | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 ... (A..... . 06/15/2024 . . , , s .0 , . . 12/15/2027 . [1.E FE ..

..36485M-AM-1 | GARDA WORLD SECURITY ~ 7.750% 02/15/28 ....... |A..... | 04/09/2024 . [UBS WARBURG . . 2,045,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0] .2,000,000 101,611 [. 02/15/2028 . |4.B FE ..

..443628-AH-5 | HUDBAY MINERALS INC ~ 6.125% 04/01/29 ... A..... . 04/05/2024 . [ SUMRIDGE PARTNEI ..2,583,975 |........ 2,630,000 |........ 2,630,000 |........2,630,000 |.... 0 [ 2,630,000 |.. ....84,123 |. 04/01/2029 . [4.B FE ..
Redemption

. 000000-00-0 | MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... |D..... L 05/07/2024 . [ .eeeeieeeiiiieeeiee [ [ 790,100 |.......... 790,100 |.......... 717,411 |l 780,164 |0 fennnn59,936 i 0 fennnnn59,936 [0 [, 790,100 |.oooovvieenenn0 [0 o0 s 20,246 |. 05/07/2029 . 3.B FE ..

..001207-AE-9 | AGL 2020-9A B 7.388% 01/20/34 .. D..... . 04/22/2024 . [Paydoun ......ccceeeeeiiiiis foeriiiiiieiieeis [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |[...ceerrrecenn0 Jooviiiiiiieena 0 foiiiiiiiiiin 0 o0 o0 s 5,000,000 [.. ...190,890 |. 01/20/2034 . [1.C FE ..

..001207-AG-4 | AGL 2020-9A C  8.088% 01/20/34 .. D..... . 04/22/2024 . [Paydoun ......ccceeveieiiiin feriiiiiiiiiniiiis [ 5,900,000 |........ 5,900,000 |........ 5,900,000 |........5,900,000 [...coeevvecnnn0 Jooviiiinnnnnnn 0 o0 o0 o0 s 5,900,000 |.. ...246,473 |. 01/20/2034 . [1.F FE ..

Ainco 2019104 2019-10A BR 7. 186%

..00001A-AL=1 | 07/22/32 ..t . 06/12/2024 . [Paydown .....covviieiienis foeeeiniiiiineein [ 5,000,000 |........ 5,000,000 |........ 5,007,500 foveveeeiiiiiinnnn O fovnveeeiii 0 e (7,500) foveeeeeiinn 0 e (7,500 foveeeeiiinnnn 0 e 5,000,000 141,642 |. 07/22/2032 . |1.C FE ..
..013822-AC-5 | ALCOA NEDERLAND HOLDING ~ 6.125% 05/15/28 ... . 04/01/2024 . [BNP SECURITIES ....ooeeeet [oereeeiiiiiieeeis feeeees 2,403,000 |........ 2,400,000 |........ 2,406,000 |........ e 0 L (229) |0 e (229) |0 [ 2,401,939 |.. ....55,042 |. 05/15/2028 . [2.C FE ..
..013822-AC-5 | ALCOA NEDERLAND HOLDING ~ 6.125% 05/15/28 ... . 04/01/2024 . [Various ... . 4,303,000 .. 4,303,000 ..4,002,508 |. .4,119,007 |. .4,128,244 101,031 |. 05/15/2028 . [3.A FE ..
..01750H-AE-2 | ALLEG 2019-2A B 7.315% 01/19/33 . 04/09/2024 . | Paydown . 8,000,000 ..8,000,000 ..7,856,000 |. .7,908,969 |. .8,000,000 202,853 |. 01/19/2033 . [1.C FE ..
..04002R-AG-5 | AREIT 2020-CRE4 C  8.554% 04/15/37 .. . 06/17/2024 . | Paydown ... .. 762,567 762,567 742,549 |...........751,249 |.... ....162,567 |.. .32,716 |. 04/15/2037 . |1.E FE ..

Rederption 1000000

..05256L-AB-9 | APLNG PROCESSING PP 4.820% 09/30/30 ........ . 05/01/2024 . ..900,000 ... 900,000 .... 900,000 [.......... 900,000 |.... ... 900,000 [.. ...712,155 |. 09/30/2030 . [2.B FE ...

..05401A-AF-8 | AVOLON HOLDINGS FNDG LTD  3.950% 07/01/24 . 06/27/2024 . 100.0000 . 5,000,000 ..5,000,000 ..4,972,900 |. .4,997,206 |. . 4,999,893 195,306 |. 07/01/2024 .|2.C FE ..

..054920-AE-6 |BDS 2020-FL5 B 7.243% 02/16/37 ... . . 04/16/2024 . |Paydown ... .. 64,289 ...64,289 ...64,289 |.... ..64,289 |.... ..64,289 |. .. 1,580 |. 02/16/2037 . |1.A FE ..
BDS Ltd 2021FL9 2021-FL9 A 6.

..05493N-AA-0 | 11/16/38 oeeveeeiiiiiiieeiee e D..... . 06/17/2024 . [Paydown ....coovviiiieeiis foeveiiiiiiiienin [ 1,381,071 |....... 1,381,071 |........ 1,381,071 |........ 1,381,071 |.oveeeens 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 1,381,071 e (U IO 0 foreeeieiinnns 0 foreeinnns 45,736 |. 11/16/2038 . [1.A FE ....
Babson CLO Ltd 20161A 2016-1A CR  7.688%

..06759M-AL-5 |07/23/30 ... D..... . 04/23/2024 . [Paydown .....cooviiiiiiiis foeneiiiiiiinenin [ 1,700,000 |........ 1,700,000 |........ 1,684,018 |........ 1,684,902 |.... 0 e 1,700,000 |. . 07/23/2030 . |1.E FE ....

..09629V-AC-7 | BLUEM 2018~ 6949 D..... . 05/15/2024 . |Paydoun ... 4,304,282 ...l 4,304,282 |........ 4,304,282 |.... 0 e 4,304,282 |.. . 08/15/2031 . [1.A FE ...
Bridge Street CL20241A 2024-1A B

..107934-AC-5 | 04/20/37 D..... . 04/01/2024 . [BARCLAYS ...ooooeiiiiiiins [ s 13,500,000 |....... 13,500,000 |....... 13,500,000 |.... 0 e 13,500,000 |.. . 04/20/2037 . [1.C FE .

.. 12549A-AV-2 | CIFC 2013-1A ATR2  6.619% 07/16/30 .. D..... . 04/16/2024 . [Paydown .....oovvviiiieiis foeeeiiiiiiineein [ 1,230,074 |........ 1,230,074 |........ 1,230,074 |........ 1,230,074 |.... 0 e 1,230,074 |.. . 07/16/2030 . |1.A FE .

..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. . 06/25/2024 . |Paydoun ... ceennnn. 212,500 , , e 212,337 ) .0 [ ....212,500 |.. . . 09/25/2045 . |1.F FE ...

..17186H-AG-7 | CIMPRESS NV  7.000% 06/15/26 . . 04/19/2024 . [Various ... . 7,690,015 .. 7,713,000 .. 7,843,510 |. . 7,757,139 |. 0 7,728,712 175,677 |. 06/15/2026 . |4.C FE ....

..26151A-AA-7 | DRAX FINCO PLC  6.625% 11/01/25 . . 05/02/2024 . [Call 100.0000 ..ooo Jooniiiiiieeeiiies oo 3,000,000 |........ 3,000,000 |........ 3,045,000 |.... 0 e 3,000,000 .. ....99,927 |. 11/01/2025 . 3.A FE .

Rederption  100.0000|

..315413-A*-5 |Ferrocarril PP 5.499% 09/15/37 . 06/01/2024 . ..262, ..262, .. 3,649 |. 09/15/2037 . |2.C ........
..38174Y-AA-3 | GOCAP 2015-24A AR 7.189% 11/05/29 .. ... |D..... |- 05/06/2024 . | Paydoun ... .. 932,655 ..932,655 |. . 0 0 .932, . 0 . . 11/05/2029 . |1.A FE ...
..404280-BB-4 | HSBC HOLDINGS PLC-SPONS ~ 3.900% 05/25/26 ... |D..... . 06/17/2024 . [Call 97.8480 ..... . 1,956,960 .2,028,900 |.... e (4, K 0 [ o0 [l 2,024, .. (30,301) |. 05/25/2026 . 1.G FE .

HGI CRE CLO Ltd 2021FL1 2021-FL1 A 6.493%

- 40441L-AA-4 | 06/16/36 ...ooveeenniiiiieieiiieee, D..... . 06/16/2024 . | Paydoun ... . 1,396,605 |.... 1,42, . . 06/16/2036 . [1.A FE ..
..42704R-AA-9 | HERA 2021-FL1 A 6.496% 02/18/38 .. I . 06/16/2024 . | Paydown ... . ....509,683 |.. . 02/18/2038 . [1.A FE ..
ICG US CLO Ltd 20241A 2024-1A B 7.429%
.. 44934D-AC-4 | 04/15/37 ... . 04/01/2024 . [ J P MORGAN SEC 10,000,000 10,000,000 |. 0 10,000,000 . 04/15/2037 . [1.C FE ..
..46590X-AX-4 | JBS USA FOOD . . 05/30/2024 . [BNP SECURITIES . 400,000 ..412,158 |. ..407, K 0 .401,742 . 12/01/2052 . [2.C FE ..
..55300R-AA-9 | MGMCHI ~ 5.375% 05/15/24 .. . 05/15/2024 . Maturity .... . 161,000 ..158,988 |. ..160,212 |. 0 161,000 .0 [ . 05/15/2024 . [4.A FE ..
..55300R-AG-6 | MGMCHI ~ 4.750% 02/01/27 ..... . 04/08/2024 . [UBS WARBURG . ,512, 10,000,000 ..8,809,188 |. .9,031,529 |. 0 .9,107,778 404,722 |. , . 02/01/2027 . [4.A FE ..
..55954E-AS-8 | MAGNE 2016-17A BR  7.095% 07/20/31 . 04/20/2024 . [Paydoun ... .. 5,000,000 ..5,000,000 .. 4,952,500 |. .4,973,2% |.. 0] .5,000,000 ...0 | .184,466 |. 07/20/2031 . [1.A FE ..
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OHA Credit Partn201512A 2015-12A DR 8.488%
..67100Y-AU-8 [07/23/30 .eevvvreeiiiiiiiieiiiiieeees . |D..... . 04/23/2024 . |Paydown ... . 4,000,000 ..4,000,000 s .3,943,5% |.... ....56,404 |. .0 o0 ]........4,000,000 |.. . 07/23/2030 . |2.C FE ..
..675700-AK-7 |OCP 2019-16A AR  6.561% 04/10/33 . 04/10/2024 . | Paydoun ... 23,779 ... 23,779 ..23,779 ..23,779 |. 0 0 0| ..23,779 . 04/10/2033 . |1.A FE ..
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 . 06/01/2024 . | Paydown .. 213,218 ..213,218 ..218,715 |. ..225,229 |. .. (12,011) [. 0 0| .213,218 . 11/25/2050 . |1.A .
..70806U-AA-0 [PNTPK 2020-2A A1 7.490% 01/15/32 . . 05/20/2024 . | Paydoun .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0 0| .5,000,000 . 01/15/2032 . |1.A FE ..
..70806U-AC-6 [PNTPK 2020-2A A2  7.840% 01/15/32 . . 05/20/2024 . | Paydoun .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0| 0 0| .5,000,000 . 01/15/2032 . |1.A FE ...
..70806U-AE-2 |PNTPK 2020-2A B1 ~ 8.190% 01/15/32 . .. . 05/20/2024 . | Paydoun 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 01/15/2032 . |1.C FE ...
..77341D-AA-5 [ROCKT 2017-3A A 6.776% 10/20/30 .. R VAR . 04/20/2024 . |Paydoun .....ouevvviiiinnnns Joevnninneniiiiiinnes feens 3,359,375 |........ 3,359,375 |........ 3,358,481 |........ 3,359,014 |.... .0 0 e 3,359,375 |.. . 10/20/2030 . |1.A FE ...
Starwood Commerc2021FL2 gage T 2021-FL2 A
..78486B-AA-2 [6.646% 04/18/38 . . 06/16/2024 . | Paydown 176,390 176,390 |...........176,390 |.... .0 w0 el 176,390 .. . 04/18/2038 . |1.A FE ..
..81180W-BC-4 | SEAGATE HDD CAYMAN  4.091% 06/01/29 . . 04/05/2024 . | SURIDGE PARTNERS ..5,890,000 ..4,892,234 |. 5,025,216 |. 0 0| .5,060,845 . 06/01/2029 . |3.B FE ...
..87244C-AJ-5 [CHWML 2016-1A AR 7.115% 10/20/30 ... . 04/20/2024 . |Paydoun ......oeveveiinnnns Jovvnnnnnineiinnnnns feenn. 1,083,377 [oaeliill 1,083,377 |........ 1,063,377 |........ .0 PV IO 1,063,377 |.. . 10/20/2030 . |1.A FE ..
..87276l-AA-1 | TRTX 2021-FL4 A 6.645% 03/15/38 ............. . 06/15/2024 . | Paydown ... 0. o0 eennnn....336,999 |.. . 03/15/2038 . |1.A FE ..
..87927V-AF-5 | TELECOM ITALIA CAPITAL  6.375% 11/15/33 . . 04/29/2024 . | Various 0 0| .2,979,603 . 11/15/2033 . |4.A FE ...
..88432D-BC-7 |WINDR 2014-3A A1A2  6.736% 10/22/31 . . 04/22/2024 . | Paydoun 3,452,442 . 3,452,442 |. 0 0| . 3,452,442 118,277 |. 10/22/2031 . |1.A FE ..
..88433B-A0-0 |WINDR 2016-2A AR 6.778% 11/01/31 . 05/01/2024 . | Paydown . 1,822,151 . 1,822,151 0 0| . 1,822,151 .62,584 |. 11/01/2031 . |1.A FE ..
..89680Y-AB-1 [ TRITON CONTAINER  1.150% 06/07/24 .... . 06/07/2024 . |Maturity .... . 2,475,000 .. 2,475,000 ..2,473,391 |. 0. 0 0| . 2,475,000 . 14,231 |. 06/07/2024 .|2.C FE ...
..896860-AA-4 [ TRIVIUM PACKAGING FIN  5.500% 08/15/26 . 04/05/2024 . | BNP SECURITIES .. 704,239 . 715,000 . 715,000 |. . 715,000 |. 0 0| 715,000 .25,561 |. 08/15/2026 . |4.B FE ...
..92557U-All-7 | VIBR 2015-3A A1RR  6.838% 10/20/31 .. . 04/20/2024 . | Paydown ... 3,982,255 .. 3,982,255 .. 3,982,255 |. .3,982,255 |. 0 0| . 3,982,255 140,779 |. 10/20/2031 . |1.A FE ..
..97988II-AA-9 | WIDMNT 2020-7A A1A  7.490% 01/15/32 . . 04/18/2024 . | Paydown ... 3,508, 146 .. 3,508, 146 ..3,495,079 |. . 3,497,589 |. 0 0| .3,508, 146 133,301 |. 01/15/2032 . |1.A FE ..
..G4701H-AB-5 | IHS HOLDING LTD  5.625% 11/29/26 ............. . 06/26/2024 . | JEFFERIES & CO .. 379,000 .... 400,000 350,200 |........... 0. 0. . 13,063 |. 11/29/2026 . |4.A FE ..
Redemption .
..03974*-AA-6 [GIP CAPRICORN PP 3.110% 12/31/34 ............ D..... . 04/04/2024 .| uuiiiiiiiiniiiniiiiiiniinns Joennnneeceninees fenaeeeees 35,607 [............ 35,607 [..ccoennnns 35,607 [..cenennnns 35,607 [.eeveenuianns (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes [V N 35,607 |eevveieeeeen 0 Joviiiiiee 0 e [ PP 554 |. 12/31/2034 . [2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 870,590,876 887,214,831 863,646,623 748,894,893 3,588 4,59, 457 0 4,599,045 0 870,262,543 (1,403,914) 24,665,833 XXX XXX
..302570-AX-4 |NEXTERA ENERGY  7.726% 06/15/67 ....cevveeeeee | uunnnns . 05/07/2024 . |ROBERT W. BAIRD .....ccee |eeemmmieeeeennnns Joennns 275,220 |eeeeennnn 278,000 |.eeeeennnns 238,385 |........... 238,461 [.oeeeeeeeeennn 0 o190 19 0 e 238,481 739 | 36,739 [...cconnnnnns 8,779 |. 06/15/2067 .|2.B FE ....
..976657-AH-9 [ WISCONSIN ENERGY CORP  7.696% 05/15/67 ..... |....... . 05/03/2024 . |Various ........ccceeeerrnns .. 702,919 .... 115,000 588,550 |...........591,356 |.... ....591,478 |.. 111,440 ....26,102 . 05/15/2067 . [2.B FE ....
..539439-AG-4 [LLOYDS BANKING GROUP PLC  7.500% Perpet. ... |D..... . 06/27/2024 . | Call 100.0000 ..... .. <o |---... 5,565,000 |........5,565,000 |........5,696,250 |........5,696,250 |.... .5,696,250 |.. .. 208,688 [. 01/01/9999 . [2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 6,543,139 6,558,000 6,523,185 6,526,067 6,526,209 16,929 243,569 XXX XXX
|WESTERN & SOUTHERN LIFE VISLIC PROMISSORY NOTE| | Redenption 100-0000|
..95765P-A*-0 |RV 01/06/33 tovvveniiiiiiiniiniiiiiiiines [ eeeees . 04/04/2024 .| eeeiiiiiiiiiiieeiiiiiiineees | e 34,800,000 |....... 34,800,000 |....... 34,800,000 |....... 25,719,313 [..oiivvinnnnnns [ 0 o [U J I PP (U 34,800,000 |..oiiiiinnnn [ P U 0 Joeennnnns 451,574 |. 01/06/2033 . [1.D ........
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 34,800,000 34,800,000 34,800,000 25,719,313 0 0 0 0 0 34,800,000 0 0 0 451,574 XXX XXX
ISHARES 10+ YEAR CREDIT BOND ~ CLOSED END |
..464289-51-1 [FUND ...eeevueniiiiiiiniineecenni s e e eennnineeeeennns | nnnees . 06/28/2024 . |Various .......ccceeeeeeeeee |ovnnnnnaneens 0.000 |...... 6,849,710 [......coovnieees 0 loeeennns 7,095,600 |........ 7,113,150 |....... (17,550) |- vvmmeeeeennnn 0 Joeeeanraeenes (U (17,550) [oeueeeeennnnns (U 7,095,600 |.ievvuiniannns 0 J..... (245,890) |...... (245,890) |...cevennns 140,313 | v 2.A e
1619999999. Subtotal - Bonds - SVO Identified Funds 6,849,710 0 7,095,600 7,113,150 (17,550) 0 0 (17,550) 0 7,095,600 0 (245,890) (245,890) 140,313 XXX XXX
ARDENT HEALTH PARTNERS TL B 1L Redempt ion 100.0000
..00130M-AJ-3 [08/24/28 ....evvviiiiiiiiiiiiiiiiiieeeciiieeeen | s L 06/26/2024 . | .eenniiiiiiiiieeeiiiieeeees e e 74111 [ 7411 o 73,741 | 73,838 |..ccovvnnnnnnns (U P 273 | (U P 273 | (U P 741 | (1 P [ PO [V F 3,348 |. 08/24/2028 . [4.B FE ....
CULLIGAN WATER TECHNOLOGIES TL B 1L Redemption 100.0000
..00132U-AG-9 [07/31/28 eevveiiiiiiiiiiiiiiiiiieniecvinineeeinn | s . 04/01/2024 . | .eveniiiiiiie e ...122 1. 07/31/2028 . |4.C FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L Redemption 0.0000
..001690-AF-6 [ 10/02/25 .....evvviiiiiiiiiiiiiiiiieeeciiineeeees | s L 04/01/2024 . | eeenneiiiiiieieeiiieeeees | [ [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 140 |. 10/02/2025 . |5.B FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L
..001690-AF-6 [ 10/02/25 .....evvviiiiiiiiiiiiiiiieeecniieeeees | s . 05/20/2024 . | Tax Free Exchange ....... |oeceevirririinnnnns Jounnnn 1,893,811 |........ 1,893,811 [........ 1,893,811 [........ 1,893,811 [oooeiiiiinnnnns [ PR (VN P [ PR (1 P (U . 1,893,811 | (1 P [ PO [V O 117,889 |. 10/02/2025 . 5.B FE ....
Redempt ion 100.0000
..00213N-AM-4 | APX GROUP INC (077 (0777 S N L 04/01/2024 . | eevennieiiiiiieeeeeiiiineees i e 4,998 [..ccooeene 4,998 [.....ooeeens 4,951 [ooiiiinnnnns 4,963 [....ooovvnnnnns [ O [T [ R [T (U1 O 4,998 [...coovnnnnnnns (1 P [ PO [V 225 (. 07/10/2028 . [3.B FE ....
AGILITI HEALTH INC TL B 1L 05/01/30 Redemption 100.0000
L00847Y-AE=2 [ .evreieeeieiiie s | s L 04/01/2024 . | eeenneiiiiiiieieeiiieeeees i [ [ [T P [T PN (T P [ PR (1 P [ PO (VN P [ (1 I (1 P [ PR [V 49 . 05/01/2030 . [4.A FE ....
AL NGPL HOLDINGS LLC TL B 1L Redempt ion 100.0000
L01021A-AB-6 [ 04/17/28 ..evvviiiiiiiiiiiiiiiiiiineecciiineeeeinn | s . 06/04/2024 . | .eveniiiiiiiiieeeeeiiiineees i e 5,047 |eeeiiiinne 5,047 |eeiinnns 4,959 [oooiiiiiiiiins (U P [ PR 89 | [ PR 89 | (U PO 5,047 [ooeiiiininnnns (VN P [ PO [V 220 |. 04/17/2028 . |4.A FE ....
ALLIANCE LAUNDRY SYSTENS TL B 1L Redemption 100.0000
..01862L-Al-8 [ 10/08/27 ....oiivvvvnnniiiiiiiiiiiiiiiiiiiinieiciinns | eeeees . 06/14/2024 .| .eeeniiiiiiiiiieieiiiiieeeens | o 35,818 [............ 35,818 [............ 35,549 ..o 35,638 |....ooennnns [U 180 [oooiiiiiinnnnns [U 180 [ooviiiiinnnnns [V 35,818 |..evuuninnns 0 o U [ P 1,842 |. 10/08/2027 . |4.B FE ....
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ALLIED UNIVERSAL HOLDCO LLC TI B 1L Redemption 100.0000
S01957T-AH-0 | 06/12/28 oo [ . 06/28/2024 . | evviiiiiiiiiiiniiniiiiiiininn e e 7,500 [oonnnnnne 7,500 |oooeoieeens 7,454 |ooeennnnnnnn 7,465 ...l 0 e FC T IO 0 e FC T IO 0 e 7,500 [ovvvevrnnnnnnns (VN 0 | [V 348 |. 05/12/2028 . 4.C FE ....
Redemption 100.0000
..03834X-AM-5 |UNITED PACIFIC TL B 1L 11/16/26 ... [....... . 04/01/2024 . | evveiiniiiiiiiiiiiiiiiiins e e [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 229 |. 11/16/2026 . |4.B FE ....
ARAMARK SERVICES INC TL B6 1L Redemption 100.0000
..03852J-AT-8 |06/22/30 ooovvvveiieiiiiiiiiiiiiii [ L 04/01/2024 . | .evnnieiiiiieieiiiiieeeees e e (1,536) [cevvvrrnnns (1,536) |..ooeennnnn (1,536) |- (1,538) [cvnnnnnnnnnnns 0 e ()] R 0 e (1] R 0 s (1,536) |-ooeeeeeeeennn (VN 0 | [V 0 . 06/22/2030 . |3.B FE ....
ARAMARK SERVICES INC TL B6 1L
..03852J-AT-8 | 06/22/30 ooovveeeeeiiieiiiieiiiiii [ . 04/01/2024 . | Tax Free Exchange ....... |.coeeeeeeeiinnnnnns |oeeenes 611,254 |........... 611,383 |........... 611,240 |.......... 611,080 |...oevvvrnnnns 0 s 74 ..l [V ST 74 .l 0 e 611,254 |............... (VN 0 | [V 12,022 |. 06/22/2030 . (3.B FE ....
ARAMARK SERVICES INC TL B8 1L Redemption 100.0000
..03852J-AV=3 | 06/24/30 .coovviiiiiiiiiiiii [ . 04/01/2024 . . 06/24/2030 . (3.B FE ....
..04649V-AY-6 | ASURION LLC TI B9 1L 07/31/727 ... |.oons . 04/01/2024 . | WELLS FARGO BK .. . 07/31/2027 . [4.A FE ....
Redemption 100.0000
..04649V-AY-6 | ASURION LLC TI B9 1L 07/31/727 ... |.oons . 04/01/2024 . | evvviiiiiiiiiiie . 07/31/2027 . [4.A FE ....
Atlantic Sthrn Pavg & Sealcoat Term Loan Redempt ion 100.0000
..04888*-AA-7 109/10/26 .....oevvvviiiiiiiiiiiiiiiiiiiiceieeeeeeeeens [ . 06/28/2024 . | .evvviiiiiiiiii . 09/10/2026 . [4.C ........
AVANTOR FUNDING INC TL B5 1L
..05350N-AL-8 | 08/01/29 ....ovvvviiiiiiiiiiiiiiiiiiiiiiiciiiieeeeeens [ . 04/02/2024 . | Tax Free Exchange ....... |.coeeiriiiiinninins |oeennis 373,022 |l 373,296 |........... 372,830 |[........... 372,983 [.eveeiennnnnee [V L IO [V . L IO [V R 373,022 [oveveveininnnns (VO [V [V 7,546 |. 08/01/2029 . [3.A FE ....
BCP RENAISSANCE PARENT TL B 1L
.. 05549P-AD-3 | 10/31/28 ..oovvvviiiiiiiiiiiiiiiiiiiiiiceccceceeeeens [ . 05/15/2024 . | Tax Free Exchange .. R R 1,485,773 |........ 1,492,105 |........ 1,485,161 |........ 1,485,042 |....ooovvinnnnn 0 feveveennnnnn 781 [0 ol 781 0 s 1,485,773 |.. . 10/31/2028 . [4.B FE ....
BP Loenbro Holdings Term Loan Redemption 100.0000
..05641%-AA-2 102/01/29 ..oooeiiiiiiiii [ . 06/28/2024 . 102,064 |........... 102,064 |........... 102,064 |..oovvvveveennnnns (VR [V (VR [V (VR [V R 102,064 |.......ceet (VO [V [V 2,953 |. 02/01/2029 . |5.B Gl ....
..05989U-AC-1 |BANGL LLC 1L B 1L [02740) V7 R . 04/01/2024 . | evvviiiiiiiiiiiiiiiiiiiiinins e e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 77 . 02/01/2029 . |3.C FE ....
..08579J-BH-4 |BERRY GLOBAL INC TL 1L 07/02/29 .... | .euueee L 04/01/2024 . | evvvviiiiiiiiiiniiiiiiiiinins | e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 47 (. 07/02/2029 . |2.C FE ....
BLERIOT US BIDCO INC TL B 1L
..09353T-Ad-9 [ 10/31/28 .covvvvviiiiiiiiiiiiiiiiiiicicccccceceeeeees [ L 04/01/2024 . | .evvviiiiiiiiiiiiniiiiiiiiiins e e [C) 1 P () PO () PO (C)] PO [V (VR [V (VR [V [C5)]) SRS (VO [V [V 45 |. 10/31/2028 . [4.B FE ....
BOMBARDIER RECREATIONAL TL B3 1L
L00776M-AS-3 | 12/13/29 ..o . 04/30/2024 . . . 12/13/2029 . 3.B FE ....
.. 11823L-AL-9 | BUCKEYE PARTNERS TL B2 1L 11/18/30 . 05/23/2024 . | Tax Free Exchange . .. 675,224 675,224 |. . 11/18/2030 . [3.A FE ....
BUCKEYE PARTNERS LP TL B1 1L Redemption 100.
PR e R A I R U [P . 06/25/2024 . | evviiiiiiiiiiiininiiiiiniinnn e e 365,607 |...........355,607 |..........364,422 |....ooiiiiiinnnnnn O fonnniiniinnnnn O [ 1184 0 118 0 [ 365,607 |..ccoeeieennnn (VN 0 | [V 10,129 |. 11/02/2026 . 3.A FE ....
CNT HOLDINGS | CORP TL B 1L 11/08/27 Redemption 100.0000
L A2656A-AC-3 [ eeeiiiee e | s L 04/01/2024 . | eevenneiiiiiiiiieeeeeeieeees i e (103) |.oeeeeeennns (103) |oeeeeeeens (103) |+evvveveennns (103) |+vevvevvennnns 0 e (VO 0 | (VO 0 e (103) frvvvvrrnnnnns (VN 0 | [V 126 |. 11/08/2027 .|4.B FE ....
CLOSURE SYSTEMS INTERNAT TL 1L
L A3763H-AD-4 1 03/22/29 ... [ . 04/01/2024 . |UBS WARBURG ........ooovees |oovereenniiniineenns Joeeeeens 398,000 [eeeeeeens 400,000 |........... 398,000 |ooeeieieiiienns (V2 0 e (VO 0 | (VO 0 s 398,000 [.ooeeeiieinnnn (VN 0 | [V 0 |[. 03/22/2029 . |4.B FE ....
Redemption 100.0000
.. 144458-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 ..... [....... . 06/28/2024 . . 09/29/2028 . (4.B FE ....
Case Snow Management LLC Term Loan
CAATAB ARO[ 12/15/27 o [ . 06/28/2024 . . 12/15/2027 . [5.B GI ....
CATALENT PHARMA SOLUTION TI B3 1L
.. 14880B-AH-4 |09/27/28 .cooovvveeieiiiii [ . 04/01/2024 . . 09/27/2028 . (3.C FE ....
..17026Y-AJ-8 | CHOBANI LLC TL B 1L 10/25/27 ... | e . 06/14/2024 . . 10/25/2027 . (4.B FE ....
..17026Y-AJ-8 | CHOBANI LLC TL B 1L 10/25/27 ..o | e . 04/01/2024 . . . 10/25/2027 . (4.C FE ....
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/24/31 ... |....... . 05/01/2024 . | Various ... . 1,326,667 .1,326,667 |.. . 03/24/2031 . [4.B FE ....
Redemption 100.0000
.. 172442-AT-2 | CINEMARK USA INC TL B 1L 05/18/30 . . 04/01/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 2,616 |............. 2,616 |............. 2,577 |l 2,578 |l [ P R [ I PP K [ P 2,616 |..eeeeennnnnnes 0 foooiiiinnnnns [ P [ 107 |. 05/18/2030 . |3.B FE ....
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CONSOL IDATED CONTAINER CO TL 1L
..20002C-Al-0 102/03/28 .oooveiiieiieiieeie [ . 06/11/2024 . | Tax Free Exchange ....... |.cooeeieeeninninnns |oeeeenes 953,625 |........... 979,798 |........... 942,9% |........... 950,895 [....uvuvunnnnns 0 |eeeenns 2,729 | 0 eeeeenn 2,729 |l 0 s 953,625 [cvvvvvvvrnnnnns (VN 0 | [V 39,464 |. 02/03/2028 . |4.B FE ....
CREATIVE ARTISTS AGENCY LLC TL B 1L Redemption 100.0000
.. 225260-AQ-1 | 11/16/28 ...ovvvvvviiiiiiiiiiiiiniiiiiiiniiiiiiiniiins [ oo L 04/01/2024 . | eevnnieiiiiiieieeiiiieeeees e e (3,757) |eevvvvrnnns (3,757) |eeeeeenns B, 741) el B 74) | 0 s (16) oo [V ST (16) |ooeeeeeeeens 0 s (3,757) |-eeeeeeeeeennn (VN 0 | [V 0 | 11/16/2028 .|4.B FE ....
CREATIVE ARTISTS AGENCY LLC TL B 1L
.. 225260-AQ-1 | 11/16/28 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiies [ oo . 04/01/2024 . | Tax Free Exchange ....... |.coeeeeiinnnnnnnns |oeees 1,486,776 |........ 1,492,485 |........ 1,486,053 |........ 1,486,036 |............... 0 s LT [V ST LT 0 fnns 1,486,776 |...evvvvvnnnnns (VN 0 | [V 32,981 |. 11/16/2028 . |4.B FE ....
CREATIVE ARTISTS AGENCY LLC TL B 1L Redemption 100.0000
. 225260-AR-9 | 11/27/28 ..o [ . 04/04/2024 . | evvvniiiiiiiiininniiiiiiiinnn e e KK B P 3,731 |l KA VA FO (V2 0 e L3 R 0 e L3 0 e 3731 | (VN 0 | [V 29 |. 11/27/2028 . [4.B FE ....
Decks & Docks Lumber Co Inc Term Loan
..23285%-AA-6 | 10/04/28 ...covvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeens [ . 06/28/2024 . | .. . 10/04/2028 . [5.B GI ....
..23338D-A0-9 |DXP Enterprises TL B 1L 10/06/30 .. |....... . 04/01/2024 . . 10/06/2030 . (4.B FE ....
DAVITA HEALTHCARE PARTNERS INC TK A1-DD 1L
..23018V-BA-1 |04/28/28 ..ooooeieeeieii [ . 04/01/2024 . . 04/28/2028 . [3.A FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L
L 24521T-AJ-5 1 06/16/29 oo [ . 04/01/2024 . . 05/16/2029 . [4.C FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L
L 24521T-AJ-5 1 06/16/29 oo [ . 04/30/2024 . . 05/16/2029 . [5.B FE ....
DERMATOLOGY INTERMEDIATE TL 1L
.. 24982L-AB-1 |04/02/29 ..ccoeiiiiiiiiiii [ . 04/01/2024 . . 04/02/2029 . (4.B FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27
254B0H-AB-8 | ...ttt [ e . 04/01/2024 . . 08/02/2027 . |3.B FE ...
DUN & BRADSTREET CORP TL B 1L
.. 26483N-AV=2 1 01/18/29 .oovvvviiiiiiiiiiiiiiiiiiiiiiieiieiieiens [ . 04/01/2024 . . 01/18/2029 . [4.A FE ....
EMERALD DEBT MERGER TL B 1L 05/31/30)
L 2BBTNAAC3 | et [ e . 04/01/2024 . . 05/31/2030 . |3.C FE ...
EMERALD DEBT MERGER TL B 1L 05/31/30)
L 2BBTNAAC3 | et [ e . 04/01/2024 . . 05/31/2030 . |3.C FE ....
Emerald Azeala Topco TL B 1L
. 20102T-AB-8 |07/24/26 ..coovveeeeeeeeeeeei [ . 05/01/2024 . | .. . 07/24/2026 . (4.C FE ....
..204520-AA-8 |Equine Network Term Loan 05/22/28 . |....... . 06/28/2024 . . 06/22/2028 . [4.C ........
Equine Network Deferred Draw Term Loan
.. 204520-AC-4 |06/22/28 ..cooeieiieiee [ . 06/28/2024 . . 06/22/2028 . [4.C ........
Redemption 100.0000
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |....... . 04/01/2024 . | .. FA R R (938) [oevvvvrnnnnnns (938) |.oeeeeeeeenns (935) |.eeeeeeenns (936) |+vevvvrrrnnnnns 0 e (3] R 0 e (73] R 0 e (938) |.eeeeeeeeeeens (VN 0 | [V 0 . 08/03/2028 . |3.A FE ....
GIP 1 BLUE HOLDING INC TL B 1L Redemption 100.0000
.. 31575A-AB-3 |09/29/28 ...coeiiiiiii [ . 06/07/2024 . | evveeiiiiiiiiiniiiiiiiininnns e e 60,990 [......eeee. 60,990 [............ 60,983 |............ 60,969 |............... [V OO 21 [, 0 e 21 [, 0 s 60,990 |......ooeeens (VN 0 | [V 2,532 |. 09/29/2028 . |3.C FE ....
GIP PILOT ACQUISITION PA TL 1L Redemption 100.0000
VAR o I I 0 [P . 04/01/2024 . | evveeiiiiiiniiniiiiiens e e 1,000 |............. 1,000 . 10/04/2030 . [3.C FE ....
GIP PILOT ACQUISITION PA TL 1L
VAR o I I 0 [P . 05/22/2024 . | Tax Free Exchange .. 399,000 . 10/04/2030 . [3.C FE ....

Redempt ion 100.
..34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 vvve | eenne L 06/27/2024 . [ .eveeieeeiiiieei [ [ 704,733 |.cceneens 704,733 |.......... 701,660 |.......... 701,664 |.......ce.... [V IO K Z(V R [V IO K Z(V [ O 704,733 |evveeeenns (VN 0 | [V 32,444 (. 07/01/2030 . |3.C FE ....
Redemption 100.0000
..37252(-AS-1 | GEO GROUP INC/THE TL 2 1L 03/23/21 |....... L 04/18/2024 . [ eveeieieii [ [ 1,000,274 |........ 1,000,274 |.......... 968,617 |.......c... 974,126 |oveeeeeennnnns [V O 26,148 |....occnneenns 0 foeeees 26,148 |....occnneenns [ O 1,000,274 |...oooonnnnes (VO 0 | (VO 34,943 . 03/23/2027 . |4.B FE ....
GRAHAM PACKAGING/GPC CAP TL 1L Redemption 100.0000
.. 3B469E-AD-5 | 08/04/27 ..oiiicuveeiiiiiiiiiiiie i ciiiiies | eeees . 04/30/2024 . | .. ..3,3% ... 3,390 ....3,390 J............. 3,390 |.... .3,390 |.. . 08/04/2027 . [4.B FE ....
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GRAY TELEVISION INC TL D 1L 12/01/28 Redemption 100.0000
L 3B9376-AZ-T [ eeveeeeeeeeeie s | s . 06/28/2024 . | .eenneiiiiiiieieiiniieeeees e e 19,974 |............ 19,974 s 19,903 |............ 19,918 |l 0 e 57 [oorinininnnns 0 e 57 [oeriiininnnns 0 s 19,974 |l (VN 0 | [V 781 . 12/01/2028 . |3.B FE ....
GRIFOLS WORLDWIDE OPERAT TL B 1L
.. 39843P-AG-8 | 11/15/27 evvvvviiiiiiiiiiiiiiiiiiiiiiiiieiiiieeeeeens [ . 04/01/2024 . | BANK of AMERICA SEC .... |.eeeeerieeiiiininins |oeeenees 969,967 |.....cee.. 997,396 [....ounnnn. 969,967 [...evvuvniiinnnns (V2 0 e (VO 0 | (VO 0 e 969,967 |......oeeennnn (VN 0 | [V 0 [ 11/15/2027 . |4.B FE ....
Redemption 100.0000
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 .... | ... . 04/25/2024 . | evviiiiiiiiiiiniiiiiiiiiinnn e e 5,000 [.coonnnnnne 5,000 |..cooeenns 4,981 |l 4,986 | 0 e L3 R 0 e L3 0 e 5,000 [o.evvvrrnnnnnns (VO 0 | [V 159 . 07/27/2028 . |3.C FE ....
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 ... | .eeuee . 05/21/2024 . | Tax Free Exchange ....... |ocooeeeiiinnnnninns |oeees 1,940,281 |........ 1,945,000 |........ 1,937,706 |........ 1,939,451 |ooeviiiiinns [V 830 [ceuvuinnnnnnee [V R 830 [eevuinnnnnnne [V R 1,940,281 |...oooeennnnns (VO [V [V 71,275 |. 07/27/2028 . |3.C FE ....
HLF FINANCING SARL LLC TL B 1L Redemption 100.0000
L 40421Y-AF-9 | 08/18/25 ...oevvvviiiiiiiiiiiiiiiiiieiecceiceceeeeens [ . 04/01/2024 . | .. ... (3,782) |... ...(3,782) |... ...(3,648)|............(3,728) |..... ..(3,782) .. . 08/18/2025 . 3.B FE ....
HLF FINANCIN
L 40421Y-AF-9 | 08/18/25 ...cevvvviiiiiiiiiiiiiiiiiicicccceeeeeeeens [ . 04/12/2024 . |Various .......cceeevnnnnnn foorerenennnnnnnnnnns foeens 1,178,512 |........ 1,178,512 |........ 1,136,735 |........ 1,161,860 |............... [V R 16,652 [..oeeevennneeee [V R 16,652 [...oevvvnnneeee [V R 1,178,512 |t (VO [V [V 27,334 |. 08/18/2025 . |3.C FE ....
Patriot Container Corp TL 1L
L A0435Y-AB-2 | 03/20/25 ..o [ . 04/01/2024 . | BARCLAYS .. ... (1,820) |... ...(1,683) |... .. (1,661) ). (1,676) |.... ..(2,364) .. . 03/20/2025 . [5.A FE ....
Patriot Container Corp TL 1L Redemption .
L A0435Y-AB-2 | 03/20/25 ..o [ V700N V)72 R R R 1,683 |t 1,683 |ooooeveeeens 1,661 [oeeeennnneee 1,676 [.eeennnnnnnee [V [ [V T o [V 1,683 [oeeeeiiennnnns (VO [V [V 39 |. 03/20/2025 . [5.A FE ....
HARBOR FREIGHT TOOLS TL B 1L Redemption 100.0000
SABIP-AP-0 [ 10/19/27 i [ VYA R V(07 R R R 1,188,551 |[....... 1,188,551 |........ 1,188,551 |........ 1,188,551 |l [V (VR [V (VR [V R 1,188,551 |t (VO [V [V 44,652 |. 10/19/2027 . |4.B FE ....
Redemption 100.0000
..44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |....... . 06/28/2024 . | .. .5,072 |.. . 01/08/2029 . [3.C FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption
CAA932E-AD-2 | e [ L 04/01/2024 . | evvvviiiiiiiiiiniiiiiiiiinins | e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 200 |. 05/26/2028 . [4.A FE ....
..45173J-AR-5 | COHERENT CORP TL B 1L 07/02/29 ..... [..ecnn . 04/01/2024 . | JPM FUNDS RECAP ....ooooet |oveeeenieiieeeeeenes | 1,771,364 |........ 1,771,364 |........ 1,771,364 ool (V2 0 e (VO 0 | (VO 0 fnns 1,771,364 |.ooeeeeeennns (VN 0 | [V 0 . 07/02/2029 . |3.A FE ....
Redemption 100.0000
..45173J-AR-5 | COHERENT CORP TL B 1L 07/02/29 ..... [..eenn . 05/31/2024 . | evveniiiiiiiiiiiiiniiiiinn e e R,721 | R,727 oo R727 |oeeeiiieieen (V2 0 e (VO 0 | (VO 0 s R,727 [oeeieiiiiinn (VN 0 | [V 398 |. 07/02/2029 . (3.B FE ....
Redemption 100.0000
..45248B-A*-3 | IBML Term Loan 06/30/28 ...oooeeeeeees s L 06/28/2024 . | .evviiiiiiiiiiiiininiiiniiinns e e 28,500 [o.evveennnns 28,500 [.unnnne 28,500 |............ 28,500 |..oooeeieeenns 0 e (VO 0 | (VO 0 s 28,500 |ooeiiiiiinnnns (VN 0 | [V 1,807 |. 06/30/2028 . |5.A ........
Redemption 100.0000
..45248B-A@-1 | IBML Revolver Loan 06/30/28 ......... | .eeeeee . 04/30/2024 . | eeriiiiiininiinininiiniiinnn e | 640,000 |.......... 640,000 |.......... 640,000 |.......... 640,000 |............... 0 e (VO 0 | (VO 0 eeeeenn 640,000 |.......ceeeenns (VN 0 | [V 32,570 |. 06/30/2028 . |5.A ........
INSTRUCTURE HOLDINGS INC TL 1L
..45783U-AB-7 | 10/30/28 ...cevvvviiiiiiiiiiiiiiiiiiiiieieeeieeeeeeees [ . 04/01/2024 . | JPM FUNDS RECAP ...ooooeen |ovveniiiininieeeenes | 395,891 |.......... 400,000 |........... 395,891 [ouuiiiiiiiininnns (V2 0 e (VO 0 | (VO 0 s 395,801 [o.evvviiiinnns (VN 0 | [V 0 . 10/30/2028 . |4.A FE ....
INSTRUCTURE HOLDINGS INC TL 1L Redemption 100.0000
L A5783U-AB-7 [10/30/28 ...evvniiiiiiiiiiiiiiiiieneeceiiieeeenn | s . 04/01/2024 . | .eveniiiiiiie e . 10/30/2028 . [4.A FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 04/01/2024 . |Various ... . 06/27/2025 . [5.B FE ....
Redempt ion
B U [P . 04/01/2024 . . 12/10/2027 . (4.B FE ....
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 ....vunn | ennnnnn . 06/28/2024 . . 02/08/2028 . [4.C FE ....
JANE STREET GROUP LLC TL B 1L
L A7077D-AH-3 |01/26/28 ...oovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 04/01/2024 . | .. . 01/26/2028 . 3.B FE ....
..475798-AV-2 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.eeeeee . 04/01/2024 . . 07/28/2028 . [3.C Z .....
..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 |....... . 04/01/2024 . . 09/22/2028 . (4.B FE ....
..50060J-AG-5 |KOPPERS INC TL B 1L 10/04/30 ........ [ oeennn . 04/01/2024 . | WELLS FARGO BK .. . 10/04/2030 . [3.C FE ....
LockMasters Security Term Loan Redemption
..53987#-AA-0 | 09/01/27 .oovvviiiiiiiiiiiiiiiiiiiiiiiiiciceeeeees [ L 06/28/2024 . | .evviiiiiiiiniiiiiiiiiinninins e | 26,018 [............ 26,018 |............ 26,018 |oeeeviiiiiiiiins (VO [V (VR [V (VR [V 26,018 |.ooooeeeeenns (VO [V [V 1,219 |. 09/01/2027 . [5.B GI ....
MKS INSTRUMENTS INC TL B 1L 08/17/29 Redemption 100.0000
COB3AN-AN-4 | [ . 05/16/2024 . | .uevvviiiiiiiiiiiiiiiiiiiiiins | e 359,860 |........... 359,860 |........... 354,716 |........... 354,817 |............... [V P 5,043 |...oooeeinnns [V 5,043 |l [ PP 359,860 [.......ceeunnn 0 foooiiiinnnnns [ P 0 fonnnnnes 12,768 |. 08/17/2029 . |3.A FE ....
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Redemption 0.0000
..55759V-AB-4 | MADISON [AQ LLC TL B 1L 06/21/28 .. |....... . 04/01/2024 . | eveeeniiiniiiiiiiiiiiiins e [ [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 56 . 06/21/2028 . |4.C FE ....
Redemption 100.0000
..57723C-AR-0 | MATTRESS FIRM TL 1L 09/25/28 ... | eeeens . 06/28/2024 . | .evveiiiiiiiiiininiiniiiininns e e 2,647 |oeeeiiinnns 2,647 |l 2,607 |ooeeeeeieeeees (V2 0 e L0 O [V OO 40 foeeiniininnnns 0 e 2,647 oo (VN 0 | [V 123 |. 09/25/2028 . |4.A FE ....
AMENTUM GOVERNMENT SERVI TL B 1L Redemption 0.0000
LSTTTED-AE-3 | 02/15/29 oo [ . 04/01/2024 . | evveeiiiiiiiiiiiiiiiiins e [ [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 45 |. 02/15/2029 . (4.B FE ....
Redemption
..58401D-AC-8 [MED PARENTCO LP TL 1L 08/31/26 ..... | .eeeeee . 04/01/2024 . | evveeiiiiiiiiiiiiiiiiins e [ [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 63 . 08/31/2026 . |4.C FE ....
..58401D-AC-8 | MED PARENTCO LP TL 1L 08/31/26 ..... |.eeeee . 04/15/2024 . | Tax Free Exchange ....... |.ooooriiiininiinins |oeeenis 871,233 |oeeeeeens 984,536 |........... 833,205 |.......... 860,109 |............... [V R 1,124 oo [V R 1,124 oo [V R 871,233 |.oooeiiiiinns (VO [V [V 28,656 |. 08/31/2026 . |4.C FE ....
MEDL INE BORROWER LP TL B 1L 10/23/28 Redemption 100.0000
2 58508U-AC-7 | eeveeeiiiiiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ L 04/01/2024 . | .evvvviiiiiiiiiiiiiiiiiniinins e | (5,036) |oeeveveennns (5,036) |............ (4,992) [ceevvnnnnenn (2,690) |..ooveeeenenns [ R () S [V () S [V R (5,036) |-.cooeeeeennnn (VO [V [V 0 |. 10/23/2028 . |4.A FE ....
MEDL INE BORROWER LP TL B 1L 10/23/28
2 58508U-AC-7 | eeveeeeiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 04/01/2024 . | Tax Free Exchange ....... |ooooeeeieinnnnninns |oeees 1,966,584 |........ 1,979,310 |........ 1,961,847 |........ 1,057,081 ..ot [V R 2,076 [oeeeerennnnnee [V R 2,076 [oeeeeennnnnnee [V R 1,966,584 |............... (VO [V [V 31,758 |. 10/23/2028 . |4.A FE ....
MISSION BROADCASTING TL B 1L Redemption 100.0000
..605024-AS-7 | 06/02/28 .....cevvvviiiiiiiiiiiiiiiiiiiiieiieeieeeeens [ V700N V)72 R R R 3,390 |oeeeiiiinnns 3,390 [ouiininnnne 3,377 |oeeeeeeees 3,378 |l [V 12 [ [V . 12 [ [V 3,390 |eeiiiiiiinnns (VO [V [V 70 |. 06/02/2028 . |3.B FE ....
Monogram Food Solutions TL B 1L Redemption 100.0000
..60976E-AH-6 |08/28/28 ........eevvviiiiiiiiiiiiiiiiiiieiiiieieeeens [ . 06/28/2024 . | .. ... 5,044 ... 4,852 |.... .5,044 |.. . 08/28/2028 . [4.C FE ....
..63939W-AK-9 | Waystar TL 1L 10731729 oo e L 06/12/2024 . | evvviiiiinininiiniiiiniiinins e [ 723,148 | 723,148 |........... 722,284 |oovvviiiiiiinns (VR [V 904 |oeeeiiiiiiies [V R 904 |oeeeiiiiiiies [V R 723,148 |...ooooeeiins (VO [V [V 22,289 (. 10/31/2029 . |4.C FE ....
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 | ....... IRV T Y ()72 O R R 2. (N N 1,247 |eveveiennes 1,247 |eeeveinnns 1,27 |eeeeeiiiiines [V (VR [V (VR [V 1,247 ool (VO [V [V 34 |. 04/15/2027 . [4.C FE ....
..64072U-AN-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 | ....... . 04/15/2024 . . 02/01/2028 . 4.C FE ....
..64900Y-AB-8 | Careismatic TL 1L 01/22/28 ..o | eeennn . 04/11/2024 . | MORGAN STANLEY HI-YLD .. |.... . 01/22/2028 . |6. FE .....
NORTONLIFELOCK INC TL B 1L 09/12/29
LBBB77A-AD-0 [ .evvreneeeeiiiie e | s . 06/05/2024 . | Tax Free Exchange ....... |oeceevirvirivinnnns Jovunnnnns 653,988 |........... 662,297 |........... 653,393 |........... 654,705 [...ouvvnnnnnne 0 s [FATA] (U [FATA] 0 e 653,988 |.........eennn (VN 0 | [V 22,423 |. 09/12/2029 . |2.C FE ....
Redemption 100.0000
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ..cooooi | eennnnn L 06/14/2024 . | .evenneeiiiiiiieeeeiiiieeees i 8,130 [ 8,130 ....8,028 |.... L0 e .8,130 |.. . 09/12/2029 . [3.A FE ....
Redempt ion 100.0000
..67115H-AB-9 [OEG Borrower LLC TL B 1L 07/01/29 . |....... . 06/28/2024 . | evvieiiiiiiiiiniiniiiiiininns e [ 2,344 ... 2,344 o, 2,250 [oooennnnnnne 2,264 [oooonnnnnnnn 0 e 80 |eeiiiiiinns 0 e 80 |eeiiieniins 0 e 2,344 [, (VN 0 | [V 194 . 07/01/2029 . |4.B FE ....
Redemption 100.0000
..68621X-AE-3 | ORGANON & CO TL B 1L 06/02/28 ... |eeennnn L 05/17/2024 . | evveeiiiiiiiiniiiiiiies e | 1,129,718 |........ 1,129,718 |........ 1,122,892 |........ 1,124,791 [o.oeeennnnns 0 |eeeenns 4,927 |l 0 eeeeenn 4,927 |l 0 fnns 1,129,718 | (VN 0 | [V 41,868 |. 06/02/2028 . (3.B FE ....
Redemption 100.0000
..68621X-AF-0 | ORGANON & CO TL B 1L 05/19/31 ... [oennnn . 06/26/2024 . | .. ....5,323 ....5,309 |.... .5,323 |.. . 05/19/2031 . (3.B FE ....
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AH-4 110/05/28 ....oovvvviiiiiiiiiiiiiiiiiiiiiiiiiieeieeeens [ . 04/01/2024 . | evveniiiiiiiiiiiiiiinn e 3,930 [ 3,930 [ouerrnnnnnns 3,905 [ (V2 0 e 25 [oiiininnnns 0 e 25 [oiiiiniinnns 0 e 3,930 |ooiiiiiiinnns (VN 0 | [V 48 |. 10/05/2028 . |3.C FE ....
OVATION PARENT INC TL B 1L 04/21/31
B9014X-AB-2 [ .eerriiiieiie s | s . 04/01/2024 . |MORGAN STANLEY HI-YLD .. |eevvvenivrriiinnnns Jovnnnnnns 199,500 |.......... 200,000 |........... 199,500 |..ooeeeeiiiiens (V2 0 e (VO 0 | (VO 0 s 199,500 |...oooveeeenns (VN 0 | [V 0 | 04/21/2031 . |4.B FE ....
Redemption 0.0000
..69889P-AD-7 | PAR PETROLEUWM LLC TL B 1L 02/28/30 |....... . 04/01/2024 . . 02/28/2030 . (4.A FE ....
..69889P-AD-7 |PAR PETROLEUM LLC TL B 1L 02/28/30 |....... . 04/08/2024 . | Tax Free Exchange . 02/28/2030 . [3.C FE ....
PAYSAFE FIN PLC/PAYSAFE TL B1 1L Redenption 100.0000
.. T0451IN-AB-2 | 06/28/28 ......coevvvvviiiiiiiiiiiiiiiiiiiiiiiiieeeens [ IR 7R s R O (R (I R (- 1) I Y (- 7 ) NN (. (1) T A | B IS (111 ) f AR o I R (|0 AUt | N AU (< 1Y () SRR | B R | B R [V 93 |. 06/28/2028 . [4.B FE ....
Redemption 100.0000
..70468B-AC-7 |PAR PETROLEUM LLC TL 1L 12/29/28 ... |....... . 06/28/2024 . | .. . 12/29/2028 . [4.C FE ....
PEARL DEBT MERGR SUB 1 TL B 1L
..70477B-AE-2 |05/28/28 . 04/01/2024 . | .evvvviiiiiiiiiiiniiiiiiiiiinn | Jeeeeeeeeeeeenn 0 o, [ I [ [ [ P 0 fooiiiiinnnnns [ P [\ [ [ [\ [ PP [ 91 |. 05/28/2028 . |4.B FE ....
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Redemption 100.0000

..T1360H-AB-3 | PERATON CORP TL B 1L 02/24/28 .o | v L 04/01/2024 . | vevveeinieineeineennes [orereneneieneiens [orreeneieneen 0 Lo 0 [ 0 i (| FU (L] PR (L1 FU (L PR (L1 FU | (L1 I (L1 FU (L AR (L1 F 63 | 02/24/2028 . |4.A FE ...

..T1911K-AC-8 | PAREXEL TL 1L M/15/28 s [ L 08/28/2024 . | v.evveeinveinieinennees [ [ 1,272 e 1,272 [ 1,269 [ (| FU (L] PR K I U (L PR K I U | R 1,272 foeeieine (L1 FU (L AR (L1 F 43 | 11/15/2028 . |4.B FE ...
PLASTIPAK PACKAGING INC TL B 1L

LT2TB1-AG-1 [ 12/01/28 1o [ e L 08/28/2024 . | v.evveeineeinieineeennes [erereneneieneiens [ereieneienenn 0 Lo 0 [ 0 [ (| FU (L] PR (L1 FU (L PR (L1 P | (L1 I (L1 FU (L AR (L1 F 84 | 12/01/2028 . |4.A FE ...
QUIKRETE HOLDINGS INC TL B 1L

L TAB39X-AJ-8 | 04/14/31 .o [ . 04/01/2024 . | WELLS FARGO BK ....vevvv |ovevererieierieens [eeeeene 997,500 |........ 1,000,000 |...eee. 997,500 |vveeeriiannes (| FU (L] PR (L1 FU (L PR (L1 FU [(J A 997,500 |-vveveriinne (L1 FU (L AR (L1 0 |. 04/14/2031 . |3.B FE ....
RESIDEO FUNDING INC TL B 1L 05/21/31

LTBO90LAH-T | +eveeeneeeeeeeeeeeeeiee e | oo . 05/22/2024 . [BANK of AMERICA SEC ... [ooveveervriririees [rreenne 200,500 |.veennene 200,000 |.......... 200,000 [+.vveevieenienns (| FU (L] PR (L1 FU (L PR (L1 FU [(J A 200,000 [o.vevereeennne (L 500 [rvereneene [V S 0 | 05/21/2031 . |3.B Z .....
RESTORATION HARDIARE HOLDING TL B2 1L Redemption 0.0000

LTBIBMEACS | 10/20/28 oo | e L 04/01/2024 . [ cevevierereeeeieicieceens .0 .0 . 10/20/2028 . |4.A FE ...
PACTIV EVERGREEN GROUP TL 1L Redenption 100.0000

LTBITIF-AN-T [ 12/01/28 oo [ e L 05/28/2024 . | vevveeineeiieieiieeeene [ [ 552,451 |.vivernn 552,451 [ 551,070 [onennnee 551,504 . 12/01/2028 . |4.A FE ...
PACTIV EVERGREEN GROUP TL B 1L

LTBATIF-AY=3 [09/25/28 ..ovveieeeieciieieiesesieesieesieeeee [ e . 05/28/2024 . | Tax Free Exchange ....... . 1,214,827 1,214,154 |.... . 09/25/2028 . |4.A FE ...

.. T7484U-AH-9 | RODAN & FIELDS LLC TL 2L 05/25/32 . |....... . 05/01/2024 . | PRIVATE PLACEMENT ....... |.... ... 19,070 . 05/25/2032 . |6. FE .....

Redemption 100.0000

.. T7484U-AH-9 | RODAN & FIELDS LLC TL 2L 05/25/32 . |....... L 04/01/2024 . | .evvreeeieeeiieieiininenine |oeereenieeriees [ (105) [ooverrennene (G (7)) I ()] P (| X)) I (| X)) I (| A (108) [+ (L1 P [ A (L1 A (129) |. 05/25/2032 . |6. FE .....
ROPER INDUSTRIES INC TL 1L 11/22/29

.TT669L-AE-3 |... e . 06/12/2024 . | Tax Free Exchange .. . 11/22/2029 . |4.B FE ...
SS8C TECHNOLOGIES INC TL B6 1L Redenpt ion 100.

..784BD-BG-8 |03/24/29 ....o.vevenierinieieeeieeeee e [ e L 05/00/2024 . [ +evveveeirieiieieiineeenine | [ 257,549 |.vvoeee 257,549 |.eeneeee. 251,110 |.voeveee. 251,613 v [(J A 5,936 [ooerienenn [(J A 5,936 [ooeriiennnnn [(J A 257,549 [.vueevenenee (L1 P [ A (L1 A 7,166 |. 03/24/2029 . [3.A FE ...
SS8C TECHNOLOGIES INC TL B6 1L Redenmpt ion 100.0000

..784B6D-BG-8 |03/24/29 ....ovvevenierinieieeeiee e [ e L 04/01/2024 . | .evvveeieeiieieiirinininen |oeeeenieenieens [eereieeniens (855) |oveveevennns (€1 (€551 [CXIT ] T (| (20) |ovevenreienne (| (20) |ovevenrerenne (| A (855) |-vvrvereenns (L1 P [ A (L1 0 |. 03/24/2029 . |3.B FE ...
SS8C TECHNOLOGIES INC TL B7 1L Redenmpt ion 100.0000

. T84B6D-BH-6 |03/24/29 ....o.vvenieiieiiieieeeee e [ e . 05/09/2024 . | .. . 03/24/2029 . |3.A FE ...
SS8C TECHNOLOGIES INC TL B7 1L Redenpt ion

. T84BED-BH-6 |03/24/29 ....o.vevenieiieiiieieeeee e [ e L 04/01/2024 . | .euveeeisieisieieeieees [eeeeeeenseees [eeeeeen (1,288) |ovrvennnne (1,288) [ceveneevee. (1,256) |-vovennnene (1,262) |+ (| (26) |ovvenreeennn (| (26) |ovvenraeenne (| (1,288) |-vevvvenenens (L1 P [ A (L1 0 |. 03/24/2029 . |3.B FE ...
SRS DISTRIBUTION INC TL B 1L

. 78466Y-AQ-1 | 0/10/28 ..e.veveneeeeiereieieieiee e nees [ oo L 06/18/2024 . | +evvveeireeiieieiinieinine | [ 327,320 |overennn 307,320 |oeeennen. 325,683 |v.venennn 326,065 |vveveneenene [(J A 1,255 [oveeereenne [(J A 1,255 [oveeerennnes [(J A 327,320 |oveerinennne (L1 P [ A [U 13,593 |. 06/10/2028 . [4.C FE ...
Springs Window Fashions TL B 1L

L T84BOH-AB~4 | 10/06/28 ..o.veveeveeeiereieieeeieesieesieennes [ eevenes L 06/28/2024 . [ .evvveeiieiieieiiiseiinen | [ 3,750 [ooeerrinnne 3,750 |ereinnne 3,718 [ 3,721 [oeiie [(J A 29 [ (| A 29 [ (] P RI ) (L1 P [ A (L1 T 179 |. 10/06/2028 . |5.A FE ...

..78516E-AC-6 | SABERT CORP TL B 1L 12/10/26 e | e L 04/01/2024 . [ .evvveeiieiieieieineiines |oerieenieeinees [ 1,875 |ereennne 1,875 [ooeerieienne 1,865 [oeeerenenn 1,849 [ovverrinnene [(J A FL O (| A PL: (] P 1,875 |oeereieens (L1 P [ A (L1 P 53 |. 12/10/2026 . |4.A FE ...

..78516E-AC-6 | SABERT CORP TL B 1L 12/10/26 . 04/01/2024 . e (1,143) o (1,143) [ (1,137) e (1,120) ..(1,143) .. . 12/10/2026 . |4.B FE ...

..78516E-AC-6 | SABERT CORP TL B 1L 12/10/26 . 06/20/2024 . | Tax Free Exchange . .. 452,275 454,279 451,940 |...........447,875 |.... 452,275 |. . 12/10/2026 . |4.A FE ...

Redempt ion .

..81527C-AP-2 | SEDGHICK CMS INC TL B 1L 02/24/28 . |....... L 08/01/2024 . | weveeieeeiieeenicinies [ [ (L1 [ P (|1 (| FU (L] PR (L1 FU (L PR (L1 P | (L1 I (L1 FU (L AR (L1 F 39 |. 02/24/2028 . |4.B FE ...
SELECT MEDICAL CORP TL B 1L 03/06/27 Redenpt ion 100.0000

CBIBTAAX=2 | ceiieriieieieee e [ e L 04/01/2024 . | evveveeeeieeeieeeeieees [oeeeeeieeieees [eereienns (3,516) |-veveernene (3,516) [cevveerene (3,515) [evveenene (3,515) [oeuvevenennes (| A (6] (| A (6] (| (3,516) |+vevereereneane (L1 FU (L AR (L1 0 |. 03/06/2027 .|3.C FE ....
SORENSON COMMUNICATIONS LLC TL B 1L Redenption 100.0000

. 83583K-AH-9 | 03/17/26 ..cvveevieeiiieieisieisee e [ e . 04/19/2024 . | .. JUR ORI R 1,727,416 |........ 1,727,416 |........ 1,710,142 ... 1,718,527 [eoveevicennne (] A 8,888 [ovveveennne (] A 8,888 [ovvoviennne (| - 1,727,416 |ooveeeenene (L1 FU (L AR (L 60,713 |. 03/17/2026 . |4.B FE ...
STANDARD INDUSTRIES INC TL B 1L Redenption 100.0000

.85350E-AB=2 |09/22/28 ....vveuiieiiieiiieieeeeie e [ e L 08/24/2024 . [ e.evveeieeiieieieineinee | [ 5,073 [ooereririne 5,073 |evrreenne 4,964 |eerinnne 4,984 e (| A 89 [oreirieiin (| A 89 [oreirieins | 5,073 |oveeveririenns (L FU (L AR (L1 FT 199 |. 09/22/2028 . |2.C FE ....

Sunland Asphalt & Construction Term Loan B
..86739#-AD-5 | 06/16/28 ......ooiiuviieiiiiiiiiiiiii i ciiis | eeeees . 04/01/2024 . [PRIVATE PLACEMENT ....... |occcoviiiiinninns fovuennnnnns 4178 | 4173 | 473 | [ PP [ [\ PP [ [\ P 0 [ 4173 | [ 0l [ 0 [.06/16/2028 . |4.APL ....
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TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L Redemption 0.0000
L87422L-AV=2 1 06/27/30 oo [ . 04/01/2024 . | eveeeniiiniiiiiiiiiiiiins e [ [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 151 . 06/27/2030 . |3.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L Redemption 0.0000
..B7510E-AC-3 | 09/20/30 .oevvveeiiiiiiiiiiiiiii [ . 04/01/2024 . | evveiiniiiiiiiiiiiiiiiiins e e [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 67 . 09/20/2030 . |4.B FE ....
VISTRA OPERATIONS CO LLC TL B3 1L Redemption 100.0000
..BB233F-AK-6 | 12/20/30 ooeeeeeieiiii [ . 04/01/2024 . | .. e e [ 1,250 [oeeennnnnnns 1,200 |oeveevennnns 1,288 [oeeeiiiiiiiinnns (V2 0 e LT R 0 e LT R 0 e 1,250 |oeeeeeneenens (VN 0 | [V 20 |. 12/20/2030 . |2.C FE ....
Redemption 100.0000
..88516D-AF-0 | THOR INDUSTRIES TL B 1L 11/15/30 ... | ..oeee L 04/18/2024 . | evveiiiiiiiiiiiinininniniins e e 11 A1 [ 110,556 |........... 110,553 |........cceel 0 s 558 |ovviiiiiiiinns [V ST 558 |ovveiiiiiiinns 0 eeeeenn 1 [, (VN 0 | [V 3,120 |. 11/15/2030 . [3.B FE ....
..80486%-AA-4 | Shift Paradigm Term Loan 09/08/28 . |....... . 06/03/2024 . | evvriiiiiniiiiiiiniiiiiiinnns e [ 53,333 [ocoennnnne 53,333 |oviiiiinnns 53,333 [ovviiiiiiiiinnnns (V2 0 e (VO 0 | (VO 0 s 53,333 [ovvvrrrrinnnns (VN 0 | [V 1,261 |. 09/08/2028 . [5.B GI ....

..897050-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . |....... . 04/01/2024 . I . . 04/04/2029 . |3.B FE ...
..89705D-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . .| 05/01/2024 . | Tax Free Exchange ....... o | R I weeene TTT,360 ... e .0 |.. . . o0 e 1,275,984 |.. . 04/04/2029 . |3.B FE ...
..90200P-AS-3 |US RENAL CARE INC TL 1L 06/28/28 .. |....... . 04/30/2024 . | JPM FUNDS RECAP ...cvvvee [orvvenenieerieens fernne 1,472,066 |........ 1,640,468 |........ 1,074,757 ovuee 1,005,426 |.vevrerrrenn 0 [ 29,602 [covvvrvennnes [(J A 29,602 [oovvervennnen (| - 1,125,028 |vevererenens 0 |eee 347,038 |....... 347,038 [ooveennnnen 63,326 |. 06/28/2028 . [5.A FE ...
Redemption 100.0000
..90290P-AS-3 |US RENAL CARE INC TL 1L 06/28/28 .. |....... L 04/01/2024 . [ ceveeerereeieieieeiecnnine foreeneresieeees [ 2,984 |oooerennn 2,984 | 1,985 [orvevirirnns 1,993 [orveiiiiins (| 992 [ovveiiiins (| 992 [ovviiriinnns | R 2,984 |oreeeerieienne (L1 FU (L AR (L1 F 109 |. 06/28/2028 . |5.A FE ...
ULTRA CLEAN HOLDINGS TL B 1L
.-90385Y-AD-3 | 08/27/25 ..veueveniienerienesieie e [ e . 04/04/2024 . | Tax Free EXChange ....... |eveeererererens fovenens 1,392,998 |........ 1,393,782 oo 1,391,827 |........ 1,392,847 |vevrviiinne (| LT A (| LT A (| - 1,392,998 |voververiinne (L1 FU (L AR (L 41,528 |. 08/27/2025 . 4.A FE ...
UNIVISION COMMUNICATIONS INC TL B 1L Redenption 100.0000
1 914908-BC-1 |03/15/26 v.vevvvereeiieieieieieeesesesieienens | oo L 06/07/2024 . [ ceveveeeerereeeeieieieeeene . 03/15/2026 . [4.A FE ...
Redemption 0.0000
..92537E-AD-0 | VERTIV GROUP CORP TL B 1L 03/02/27 | .eveene L 04/01/2024 . [ ceveveeeeeeeeeeieieecrnine e [ 0 foorerereerireens (U (|1 (| FU (L] PR (L1 FU (L PR (L1 P | (L1 I (L1 FU (L AR (L1 F 44 |, 03/02/2027 . |3.C FE ....
..92537E-AD-0 | VERTIV GROUP CORP TL B 1L 03/02/27 | ..o . 06/13/2024 . | Tax Free EXChange ....... |oeveverevereiens [orneeenes 960,380 |........... 960,380 |.......n. 960,380 |........... 960,380 |.veveveninnnne [ A (L1 P [(J A (L1 P [(J A 960,380 |-vovvverenenns (L1 P [ A [U 38,800 |. 03/02/2027 . |3.C FE ....
Redemption 100.0000
..92630M-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |....... L 06/28/2024 . | .evvveeirieiieieiininienine [ [eeeeeennn 2,558 [ 2,558 | 2,538 | 0 [ [(J A 19 o (| A 19 e 0 1558 [oreeviiieienn0 e 0 o0 o . 08/02/2028 . |3.B FE ...
WATLOW ELECTRIC MANUFACT TL B 1L
(. O4254P-AC-4 |03/02/28 . eeeeeiens [ e . 05/31/2024 . R . 03/02/2028 . |4.B FE ...
..96244U-AF-4 | WHATABRANDS LLC TL B 1L 08/03/28 .. |....... |. 05/14/2024 .|Tax Free Exchange ..1,296,817 |........ 1,208,504 |.. .1,299,105 . 08/03/2028 . |4.B FE ...
APPLECARAMEL BUYER LLC TL B 1L Redenption 100.
L 96350T-AC-4 | 10/08/27 .vevveeveveeeeeeieieieieieeeeeees | oo . 04/30/2024 . [ cevuvieeeeieieieeeen L9038 e 4,938 | 4,900 [oreoviinnne 4,913 | (| A 25 [ (| A 25 [ | R 4,938 |oveeerieienne (L1 FU (L AR (L1 F 153 |. 10/08/2027 . |4.B FE ...
APPLECARAMEL BUYER LLC TL B 1L
1-96350T-AC—4 | 10/08/27 .evvvveeeeeieeieeieeeieesieesieenees [ e . 06/13/2024 . | Tax Free EXChange ....... [vveevererererierens [ernenrn 1,922,088 ..o 1,930,562 |........ 1,915,731 |oeere 1,920,969 |ovovrverrienn 0 foriiennn 1,089 | 0 [ 1,089 |0 s 1,922,088 |.. . 10/08/2027 . |4.B FE ...
..C6901L-AJ-6 |BURGER KING TL B5 1L 09/23/30 .ovet | eeenne . 06/17/2024 . | Tax Free Exchange .. s | 1,201,749 [l 1,291,749 |........ 1,291,749 |oreree 1,291,749 |oiiiiiieeinn 0 [0 o 0 o0 o0 e, 1,291,749 |.. . 09/23/2030 . |3.B FE ...
NUVERICABLE US LLC TL B 1L 08/31/28 Redenpt on 100..0000
CFBB2BD-AN-4 | vt [ e L 04/15/2024 . [ evvveeirieiieieeineines | [ 2,493 |erernnne 2,493 |ovoverennne 2,444 | 2,449 oo [(J A L7 S (| A L7 S (] P 2,493 |overiieiins (L1 P [ A (L1 T 137 |. 08/31/2028 . |5.A FE ...
INEOS ENTERPRISES HOLDIN TL B 1L Redempt ion 100.0000

..G47700-AL-9 |07/08/30 ... . 04/01/2024 . | .. o | ..3,731 .. 3,504 |.... .3,731 . 07/08/2030 . 3.B FE ...

..N2014A-AE-2 | CINPRESS USA INC TL B 1L 05/17/28 . . 05/15/2024 . [ Tax Free Exchange .. . 1,932,071 .1,930,642 |.... .1,932,071 . 05/17/2028 . [3.C FE ...
Redemption 100.0000

..N2820E-AF-5 |EG AVERICA LLC TL BC 1L 02/07/28 .. |.evuene L 04/01/2024 . [ cevevveereeeeeeieicineeenins [oereeenenisieees [reeeieens 737 oo L4 7 172 N (L (U1 L (U1 L (U 737 [ (L1 FU (L AR (L1 F 28 | 02/07/2028 . |4.C FE ...
HUNTER DOUGLAS INC TL B 1L 02/26/29 Redenpt ion 100.0000

CNBIBTF-AB-6 | cvevvvererereeieneeiesesiese et seeae e eee s | eevens L 06/28/2024 . [ cevuverereeieieieiieesnins e [ 3,08 [oeerenne 3,028 | 2,862 |ovurrenen 2,879 |orrriinen (L 144 [ (L 144 [ (U P 3,023 | ooeeeeieienne (L1 FU (L AR (L1 F 159 |. 02/26/2029 . |4.B FE ...
Redempt ion 100.0000

..P2121Y-AS-7 |Carnival Corp TL B 1L 10/18/28 .. [ vevnes L 04/25/2024 . [ coveverereeieieieeeeieeine o [ 492,443 |........... 492,443 . 436,998 |.......... 444,963 |.ovvnrnnenn (U 47,480 [ooverrninnnne [ 47,480 [ooverininnnne (U PR 492,443 [.ovvnnnnen (L1 FU (L AR (L 14,045 |. 10/18/2028 . |3.A FE ...
NUVEI TECHNOLOGIES CORP TL 1L BNO CAPITAL MARKETS CORP

L OLXA76-24-9 |09/29/25 ..o | oo L 04/01/2024 . [ cevevererereeiceeieeeeenne [oereeieneierieiees [eeens 720,000 |.......... 720,000 |oooeee.. 720,000 [oovvviinennen (L (L1 O (L (L1 O (L 0 |veenn 720,000 [ovevevenenee. (L FU (L AR (L1 0 |. 09/29/2025 . |3.C FE ...

..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 ... [....... . 05/06/2024 .| .eevveiiiiiiiiiiiiiiiiiiiiiiis e e 384,379 f........... 384,379 |........... 371,39 [.......... 371,876 |..ccvvveenen. 0 fe.. 12,503 J..ocovveeennn 0 fen. 12,503 J..ocvveeenn. 0 forreeenn. 384,379 |..oooiiinnnns [V PPN [V 0 foeeiinnns 11,274 ). 01/31/2030 . [2.C FE ....
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BAUSCH + LOMB CORP TL B 1L 05/10/27 Redemption 0.0000
LCO787F=AB-8 | .evvereeeeeiiiiie e A.... L 04/01/2024 . | eeenneiiiiiieieeiiieeeees | [ [V [ N [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 101 |. 05/10/2027 . |4.C FE ....
GARDA WORLD SECURITY TL B 1L Redemption 100.0000
..C4000K-AE-4 102/01/29 ..coovviiiiiiiiiiiiiiii [ . 04/30/2024 . | evveiiiiiiiiiininiiiniininns e [ 2,616 [coeeunnnne 2,616 |............ 2,616 |.ooeeeeeeees (V2 0 e (VO 0 | (VO 0 e 2,616 [oeverernnnnnns (VN 0 | [V 61 [. 02/01/2029 . |4.B FE ....
ONTARIO GAMING GTA LP TL B 1L Redemption 100.0000
..C6907U-AB=7 | 08/01/30 ..evvvvvvvrrrrnnnnnniiiiinininnnnnninnnnnnnns [ eeeeens . 04/01/2024 . | .. e e [ 2,500 [oeeriiinnnns 2,500 | 2,475 [ 2,475 [ 0 e 25 [oiiininnnns 0 e 25 [oiiiiniinnns 0 e 2,500 |ooeiiiininnns (VN 0 | [V 60 . 08/01/2030 .|4.B FE ....
Redemption 100.0000
..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... . 05/31/2024 . | evveiiiiiiiiiiiniiniiininn e e 13,333 |oeevvieinns 13,333 [oeiinnnnns 13,036 |............ 13,048 ..ol 0 s 286 [cuvennnnnnnnns [V ST 286 [cuvennnnnnnnns 0 s 13,333 | (VN 0 | [V 382 |. 07/30/2029 . [2.C FE ....
Redemption 100.0000
..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... L 04/01/2024 . | evveiiiiiiiiiiiiiiiins | e 2,667 [.oceennnnnn 2,667 ..o 2,607 |..oeoeeenns 2,610 |, 0 e 57 [ooriiininnnns 0 e 57 [oeriiininnnns 0 e 2,667 |oeveririnnnnns (VN 0 | [V 50 . 07/30/2029 . |3.A FE ....
BAKELITE UK HOLDING LTD TL 1L Redemption 100.0000
.05710L-AB-9 | 06/29/29 ... [ L 04/01/2024 . | eeeeneiiiiiiieeieeiiiiieeeees | [eeeei (18) |ooeeeeeeeees (1) PO (A7) ferrnnnnininnnnns (A7) fervrninininnnns 0 e ()] R 0 e (1] R 0 e [1:) ] A (VN 0 | [V 83 |. 05/29/2029 . |3.C FE ....
BAKELITE UK HOLDING LTD TL 1L
.05710L-AB-9 | 06/29/29 ... [ . 05/16/2024 . | Tax Free Exchange ....... |.ooeeeiennnninnns |oeeees 1,331,585 |........ 1,380,437 |........ 1,322,229 |........ 1,328,133 [ooniiinnnns 0 |eeeenns 3,452 [ 0 eeeeenn 3,452 [ 0 fnns 1,331,585 [ovvvvvnninnnns (VN 0 | [V 68,326 |. 05/29/2029 . |3.C FE ....
Redemption 100.0000
..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10720727 .. |C..... . 04/22/2024 . | eveieiiiiiiiiininiiiniiinnn e | 3,577,683 |........ 3,577,683 |........ 3,708,300 |........ 3,644,240 |............... [V R (66,557) [eevvvrennnnnns [V R (66,557) [evvvvrennnnns 0 fnns 3,577,683 [.ooeeeiiiinnnn (VN 0 | [V 167,630 |. 10/20/2027 . (2.B FE ....
Redemption 100.0000
..82026B-AF-2 | ALTICE FINCO SA TL B12 1L 04/03/28 |C..... . 06/28/2024 . | .. ..1,266 ... 1,266 1197 e 1,207 .1,266 |.. . 04/03/2028 . (4.B FE ....
SAMSONITE P HOLDINGS TL B 1L
..89969K-AH-0 | 06/21/30 .eevvvvrriiiiiiiiiiiiiiiiiiiiieieeeeeeees [ . 04/12/2024 . | Tax Free Exchange ....... |.cooeeeeeeinnnnnnns |oeeeenes 798,035 |........... 798,474 |.......... 798,087 |........... 797,889 |............... 0 s 146 |l [V ST 146 |l 0 s 798,035 |...coeiiiennnn (VN 0 | [V 20,832 |. 06/21/2030 . |3.A FE ....
Redemption 100.0000
..G8057J-AB-2 | AERCAP TL B 1L 11/02/28 .............. [ . 05/14/2024 . | evvveniiiiiiiiiiiiiniiiiiins e | 4,000,000 |........ 4,000,000 |........ 3,990,000 |........ 3,992,591 |l 0 |eeeenns 7,400 ...l 0 eeeeenn 7,400 ..ol 0 fnns 4,000,000 |...cevrreennns (VN 0 | [V 154,259 |. 11/02/2028 .|2.B FE ....
ALTICE FINANCING SA TL B 1L Redemption 100.0000
LLOA78U-AM-8 | 11701727 ovvvviiiiiiiiiiiiiiiiiiiiiiiiiiis [ . 04/15/2024 . | evveeiiiiiinininiiiiiiiiinnnn e e 2,188 [ 2,188 | 2,144 ... 2,151 | 0 e 37 foeiiiniinnns [V OO 37 foeiiiiniinnns 0 e 2,188 |oerriiiininns (VN 0 | [V 115 [. 11/01/2027 . |4.B FE ....
CONNECT FINCO SARL TL B 1L 09/27/29
+L2000D-AH=7 [ eeveeneeeeeiie e C..... . 05/01/2024 . |BANK of AMERICA SEC .... |eevvvevivvriiinnns Jovunnnnns 990,000 [........ 1,000,000 |........... 990,000 |ooeeeeiiiieenns (V2 0 e (VO 0 | (VO 0 990,000 [.ooeeiiiiinnnns (VN 0 | [V 0 [ 09/27/2029 . |4.A FE ....
TRINSEO MATERIALS OPERATING TL B2 1L Redemption 100.0000
..L9339L-AK-9 |06/03/28 ...ooeveiiiiiiiiiiiiiee [ . 04/01/2024 . | evveeiiiiiiiiiiiiiiiins e e 2,500 [oeeriiinnnns 2,500 |.ooooeeens 2,488 |............. 2,491 [, 0 e [ 0 | [ 0 e 2,500 |ooeiiiininnns (VN 0 | [V 67 |. 05/03/2028 . |4.C FE ....
FLUTTER FINANCING BV TL B 1L
LN3BAZE-AB-6 | 11/25/30 ovveveieiiiiiiiiii [ . 04/01/2024 . | JPM FUNDS RECAP ...ooooeen |ovveniiiininieeeenes | 398,500 [..eeeeen. 400,000 |........... 398,500 [o..evuuvniiinnnnns (V2 0 e (VO 0 | (VO 0 s 398,500 |..oooeeiiennnn (VN 0 | [V 0 [ 11/25/2030 . |2.C FE ....
FLUTTER FINANCING BV TL B 1L Redemption 0.0000
..N3313E-AB-6 | 11/25/30 [ . 04/01/2024 . 0. . 11/25/2030 . [2.C FE ..
..N9833R-AJ-8 |ZIGGO BV TL | 1L 04/15/28 ... D..... . 05/01/2024 . | WELLS FARGO BK .. . 1,479,375 |.. . 04/15/2028 . [4.A FE ..
Redemption 100.0000
..P2121Y-AU-2 | CARNIVAL CORP TL B 1L 08/08/27 ..... Covee VY5V Z S R R R 1,985,000 |........ 1,985,000 |........ 1,975,075 |........ 1,975,319 [oeennnnnnnee [V R 9,681 [cevvveennnnnee [V R 9,681 [covvviennnnne [V R 1,985,000 |.oooeeeeeennnns (VO [V [V 62,581 |. 08/08/2027 .|3.A FE ....
Redemption 100.0000
..U3000J-AQ-2 |EVERTEC LLC TL B 1L 10/30/30 ....... C..... . 04/01/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins | | (1,500) |............ (1,500) |..ooeeennnns (1,478) ... (1,478) |.oooeeeenn [ P (2] [ P (2] [ PP (1,500) |..eeveeennnnns 0 fooeiinnnnnees [ PP [ 0 |. 10/30/2030 . |3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 66,995,657 68,396,136 66,449,418 50,468,557 0 178,222 0 178,222 0 66,695,469 0 300, 190 300, 190 2,043,983 XXX XXX
2509999997. Total - Bonds - Part 4 1,188, 441,580 1,201,066,016 1,184,623,718 923,047,662 (13,962) 3,693,274 0 3,679,312 0 1,188,745, 125 0 (2,035,791) | (2,035,791) 30,508,759 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1, 188,441,580 1,201,066,016 1,184,623,718 923,047,662 (13,962) 3,693,274 0 3,679,312 0 1,188,745, 125 0 (2,035,791) | (2,035,791) 30,508,759 XXX XXX
| | | JANNEY  MONTGOVERY SCOTT
..74460W-57-8 |PUBLIC STORAGE PFD ........ceeevvvvvevnenneennnnnnns [eeeens . 04/22/2024 . ININC .....oevvnnnnnnnnnnnnnnn |oenes 200,000.000 |...... 4,109,967 |.............. 0.00 |........ 4,236,000 |........ 4,308,000 |....... (72,000) [....ovvveeeeee 0 fooeiinnnnees [ (72,000) |.eeveveennnnens [ 4,236,000 [...coeeennnnn 0 [..... (126,033) |...... (126,033) ... 59,375 [ovverns weveens 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 4,109,967 XXX 4,236,000 4,308,000 (72,000) 0 0 (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,109,967 4,236,000 4,308,000 (72,000) 0 0 (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 4,109,967 4,236,000 4,308,000 (72,000) 0 0 (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
..04010L-10-3 |ARES CAPITAL CORP .....coeveeeeeeiieiiiiiiiiieeeeees | eeeees . 05/21/2024 . | Various ... 131,873.000 |...... 2,811,565 ..o e 2,109,541 .2,641,416 |...... (531,875) |... P (531,875) |...ooeeeeeen 0 et 2,109,541 . 702,024 |....... 702,024
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..83012A-10-9 | SIXTH TREET SPECIALITY LENDING ..2,008,825 |.

..83444M-10-1 | SOLVENTUM CORP-W/I ...

05/24/2024 . |Various ...
05/30/2024 . | J.P. Morgan CSA .

. 114,224.000
.8,411.000

.. (368,414)
.0

.(368,414)
.0

.. 542,208 .0

Cocoocooocoocooocoo oo o oo

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
..060505-10-4 |BANK OF AMERICA CORP .......cevvvvvvverenenniinnnns [eeeeenn . 05/08/2024 . | J.P. Morgan CSA .......... |........ 1,085.000 |.. ...36,582 |........ (6,760) |.. 0 0 e (6,760) |... 0 . ........ 11,008
..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B .. [ [ . 06/20/2024 . |Morgan Stanley CSA ...... |........ 5,687.000 |.. .2,028,325 |... (1,012,912) |.. .0 ... (1,012,912) |... 0 e 1,015,414 . ...1,306,229
..09259E-10-8 | TCP CAPITAL CORP .... [ IS . 05/23/2024 . |Various ........cceeeeiinnn |oees 156,200.000 . 1,802,548 .0 ..280,186 |... 0 .. 2,082,734 .. (393,357)
..11135F-10-1 | BROADCOM INC JR [P . 05/30/2024 . | J.P. Morgan CSA .......... |..cccoeens 236.000 ..263,435 .0 0
..149123-10-1 | CATERPILLAR INC B [ . 05/30/2024 . | J.P. Morgan CSA . [ R 3,113.000 ....920, 421 .0 0
..166764-10-0 | CHEVRON CORPORATION .....vvvvvvvvvvvnnnnnnnnnnnnnnns [ eeeeens . 04/15/2024 . | Various JU 112,929.000 16,844,490 |... (6,068,328) |.. .0 ... (6,068,328) |... 0 .
..225655-10-9 | CRESCENT CAPITAL BDC INC COMMON ........cevvvunn [oreennn . 05/22/2024 . | JEFFERIES & CO U IO 51,745.000 |......... 929,629 ....899,328 |...... (256,618) |.. 0 0 e, (256,618) |... R | PO .2 8 s [V R | B RN 286,918 |....... 286,918
..30231G-10-2 | EXXON MOBIL CORP .....cooeeeeieieiiiiiiiiiiiiiiieees oo . 05/09/2024 . | Various P 221,452.000 |..... 26,840,250 22,140,771 |.. (10,498,749) |.. .0 .. (10,498,749) |... w0 |l 11,642,022 .. ... 15,198,228 |... 15,198,228
..303031-10-2 |Meta Platforms, Inc ....coovvvviiiiiiiiiiiiiininins [oeeenn . 06/06/2024 . | STIFEL NICHOLAS ......... |oeeeeees 3,000.000 |...... 1,486,016 ........ 1,061,880 0 0 e, (703,590) PR | PO <1< v | I | B RN 1,127,726 |..... 1,127,726
..38141G-10-4 | GOLDMAN SACHS GROUP INC . 05/09/2024 . |Various ......... 57,750.000 23,488,075 11,992,904 |. 22,278,218 |.. (10,285,223) .0 .. (10,285,223) 0| 11,992,994 11,495,080 |... 11,495,080 |..
..38147U-10-7 | GOLDMAN SACHS BDC INC . 05/21/2024 . [ROBERT W. BAIRD . 36,194.000 ..543,162 |. ..530,242 |. ..12,920 .0 ..12,920 0| .543,162 ..8,078 |.
..381731-10-2 | GOLUB CAPITAL BDC INC ... 05/24/2024 . |Various ... X 82,550.000 1,268,794 |. .1,246,505 |. ..22,289 .0 22,289 0| .1,268,794
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS IN ......ccooeveeeeenes [eeennn . 06/21/2024 . |Various ... R 2,593.000 |.. L472,159 |...... (227,216) |.. .0 ......(227,216) |... 0 el 244,043 ..
..46625H-10-0 | JP MORGAN CHASE & CO .. [ [P . 04/15/2024 . | Various [ IO 98,547.000 16,762,845 |... (6,443,853) |.. .0 .. (6,443,853) |...
..478160-10-4 | JOHNSON & JOHNSON R P . 04/15/2024 . | J.P. Morgan CSA . P P 36,770.000 |........ 5,529,111 .5,763,330 .0
..482480-10-0 |KLA CORPORATION .....vvuuunnnnnnnnnniiiinnn [ eeeeens . 05/30/2024 . | J.P. Morgan CSA .......... |.ccceeeis 435.000 |......... 336,671 ..252,866 .0
..505017-10-4 | MICROCHIP TECHNOLOGY INC ...coovvvvvviviiiiiiinens [ oeeenn . 05/22/2024 . | STIFEL NICHOLAS ......... |...... 20,100.000 |.. 1,812,618 .0
..68389X-10-5 | ORACLE CORP ......eoveiieiiieieeeieeieeeeeeeeeeee [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 1,547.000 |.. .0 . .
L. 747525-10-3 | QUALCOMM .. [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 1,928.000 |.. ...0 ] .. (54,136) |...
..75513E-10-1 |RAYTHEON TECH CORP ......cooveveiiiiieeeeeeeeeees [ . 05/08/2024 . | J.P. Morgan CSA .......... |..cccceens 475.000 |.. ...0 ] .. (10,094) |...
..808513-10-5 | SCHWAB CORP ........ 05/09/2024 . | J.P. Morgan CSA . 11,397.000 .. (122,262) .0 . (122,262)
.0
.0
.0
.0
...0 ]
...0 ]
...0 ]
...0 ]
...0 ]
...0 ]
.0
.0 |

..8344411-10-1 | SOLVENTUM CORP-W/I . . |- 04/01/2024 . | Cash Adjustment . .33 0 .0 .0
..882508-10-4 | TEXAS INSTRUMENTS veveenn |- 04/15/2024 . | J.P. Morgan CSA . N 15,562,054 15,796,528 |... (5,768,079) .. (5,768,079) 10,028,449
..88579Y=10-1 [3M CO. oovvveniiiiiiiiecrcie s | s . 04/01/2024 . | Spin Off R 0.000 |......... 586,390 ....602,979 |....... (16,589) |..evvvnveeeennn 0 Joveiiiieennnn 0 e (16,589) |... ....586,390 |..
..91913Y-10-0 | VALERO ENERGY CORP . JUTR . 05/09/2024 . |J.P. Morgan CSA . JUT R 2,287.000 |......... 354,582 ..290,810 |.......... 8,881 ...8,881 |[... .299,691 |..
..92826C-83-9 B . 05/09/2024 . | Various N IO 3,292.000 |......... 898,853 ..857,072 .(185,790) |... 671,282 |..
..949746-10-1 [WELLS FARGO & €O .eveevneeeeenieeeeeeenneeeeeenn | s . 05/09/2024 . |J.P. Morgan CSA .......... |oeeeee 14,154.000 |.........861,378 ..29,635 |... 726,295 |.. .
..988498-10-1 [ YUM! BRANDS INC ...ovvvvvnniiiiiiiiiiieviiiiieeees | s . 05/30/2024 . |J.P. Morgan CSA .......... |.eeeeen 2,988.000 |......... 402,205 . (27,298) |... .363,114 |.. .eeen...39,090 |.........39,090 .
..66987V-10-9 [NOVARTIS AG-ADR . 04/15/2024 . | J.P. Morgan CSA . P 59,866.000 |...... 5,676,710 |eeeveeneeeeeeennns Jeeennnns 4,733,219 |........ .. (1,311,451) |.. L (1,311,451) |0 e 4,733,219 [.ooeeeennenn 0 [ 943,491 |....... 943,491 ...223,872 |...
..780259-30-5 |ROYAL DUTCH SHELL PLC-ADR RECEIPTS . .. . 04/15/2024 . |Various ......... ..... 258,192.000 18,572,637 .10,353,846 |. 16,989,034 |... (6,635,188) .. (6,635,188) A 10,353,846 8,218,791 .8,218,791 |.. 177,636
..904767-70-4 [UNILEVER PLC-SPONSORED ADR RECEIPTS ... .. [D..... . 04/15/2024 . | J.P. Morgan CSA ..........|.ceeeen 95,365.000 |.......4,545,647 |...oooiiiiiiiiiiins ennnnns 4,977,567 |........ 4,623,295 |....... 354,271 354,271 [ 0 [ 4,977,567 |ooevveeeeeeenn0 | (431,920) |...... (431,920) . 43,219 |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 160,326,275 XXX 96,402, 150 147,782,655 | (51,966,827) 0 0 | (51,966,827) 0 96,402, 150 0 63,924,122 63,924,122 1,766,094 XXX XXX
..31337#-10-5 |FHLB CINCINNATI eviiiiiiiiiiiiiiiiine e | ....... | 06/27/2024 . |PRIVATE PLACEMENT ....... | ....... 82,238.000 |...... 8,223,800 [....oiiiiviiiiiiinn foriinns 8,223,800 |........ 2,115,900 |....ccvvnnnnnns [ 0 o [U J I PP [U 8,223,800 |...cuuunnnnnnns [ P U [ P, 92,665 [...oevvn ceieeiin] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 8,223,800 XXX 8,223,800 2,115,900 0 0 0 0 0 8,223,800 0 0 0 92,665 XXX XXX
..89157-70-7 |TOUCHSTONE SECURITIZED INCOME ETF .............. | ....... | 06/06/2024 . |W—S FINL 940000000 GEN | ....... 78,900.000 |....... 2,047,455 |ovooiiiiiiiiiiinnns foeeinns 1,973,289 |........ 2,018,514 |....... (45,225) [..oovvvvnnnnnns 0 o (U (45,225) [....oovvennnnn [U 1,973,289 |.oovvvnnnnnnnns 0 eeeens 74,166 |........ 74,166 |....oonnnnn. 45,178 |oveeien vevnnne] ceiiianns
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 2,047,455 XXX 1,973,289 2,018,514 (45,225) 0 0 (45,225) 0 1,973,289 0 74,166 74,166 45,178 XXX XXX
5989999997. Total - Common Stocks - Part 4 170,597,530 XXX 106,599,239 151,917,069 [ (52,012,052) 0 0 | (52,012,052) 0 106,599,239 0 63,998,288 63,998,288 1,903,937 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 170,597,530 XXX 106,599,239 151,917,069 | (52,012,052) 0 0 | (52,012,052) 0 106,599,239 0 63,998,288 63,998,288 1,903,937 XXX XXX
5999999999. Total - Preferred and Common Stocks 174,707,497 XXX 110,835,239 156,225,069 | (52,084,052) 0 0 | (52,084,052) 0 110,835,239 0 63,872,255 63,872,255 1,963,312 XXX XXX
6009999999 - Totals 1,363,149,077 XXX 1,295,458, 957 1,079,272,731 | (52,098,014) 3,693,274 0 | (48,404,740) 0 1,299,580, 364 0 61,836,464 61,836,464 32,472,071 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 18 19 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 Quality |Effectiveness|

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code )| B./A.C.V. | Accretion 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 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieiieiiiiees et L0 O O AP o AP O |1 AP A PPN AT PTT PP FEPPPTrr U PPTRT R TTTTTTrrr [y
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 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 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 XXX XXX
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLAGAOHS4 .............. Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |.....evvvnnnnnne 50,000,000 [3MO*¥1+4.37  |eeeveniiriiininns foerernnieeeiiens foreens 103,322 |......... 251,283 | oo [ 251,283 251,248 [ e [ 429,793 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLA9AOH54 ... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |......eeeveeeee. 50,000,000 [3MO*¥145.34  [oeeeeeeeeiinieees Joeemnieeeeeeneas (126,239) (103,675)] ...ceevvvnn Jeewennn (108,675)...ccen (103,675)]-eeeeeeeeennnnes foeeemmnmieeeeennn feeeeeeeeinieeees Jeeenieeeeeeeee [ eveenn [ 0001 Lo
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLWSACRTY .....ceeveee Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |......evvennnnee 50,000,000 [3MO*¥1+4.30  oeeueniiiiiinnnns foerernnieeeeennn fes 526,167 |......... 514,798 [ .evveneenns oo 514,798 [ 514,798 | [ e [ 415,415 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLWS1CRTY ..... Interest Rate Swap ... |N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |................ 50,000,000 [3MO*¥145.30  [ceeeeeeeermniiees Joeemnneeeeeeennas (648,770) (624,921)( .ovenneens foeeeenn (624,921).ceen (624,921)]. e feeeeeeeeneeeee Jeemeee e foeeeee | e (0001 L
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLTONIT7Y2 v Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |................ 150,000,000 [3M0*1+4.43  |.oeeeeriiiiiiiins [ foeeee 3,359,417 |......... 934,562 | .ooevvvnnnn [erennn 934,562 |00 (2,728, 702)[. e e [ e 1,155,828 | ..........|0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | Term SOFR
Swap-P SLTO1I7Y2 ..... Interest Rate Swap ... [N/A ........... Rate........... (oL S E570DZWZ7FF32TWEFATE ). 11/02/2023 |. 11/15/2026 |.. 150,000,000 |3M0*1+5.32 (4,041, 118)| (963,029) .evveneeeee foeeeeer (963,029)).0uunee 28,759 oeeiiiiieeieeiien feneeeeenniineees Joeveninnneeeninns foereeeeiiiies | eeeeennnn [0001 Ll
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLBSAMZS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76  |. 05/23/2024 |.06/17/2027 |.eeevveueveeenn feunnn 100,000,000 [3M0*1+4.46  |.oeeeeeeeeeeeennn feeeeeeeeeieeeee Jeeenennns 173,639 |......... FAVN17: 1 R R 712,029 |......... 712,029 [.eeeeeeeeeeiees Joeeemneeeeeeee fereeeeeeeeeeees e 860,797 | ..ovvnnnnn 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLBSA2MZ5 ... Interest Rate Swap ... |N/A ... . |Rate... [Citi ... ES70DZWZ7FF32TWEFA76  |. 05/23/2024 |.06/17/2027 |.... R R 100,000,000 [310*1+5.33 (207,636)f....... (162,583)| ... (162,583)|....... (162,583)|.
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SL546E0SS ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 02/28/2024 . 03/01/2027 |.eeevvvneeeeeenn feunnn 100,000,000 [3M0*1+4.20  |.eeeeeeeneeeeennn feeeeeeeeiieeees Joeeee 1,426,214 |........... I IR 9,226 |.ccvuennnnn 9,226 |-eveeeeeennnes foeeeemneeeeeenn [ feeeeeen 816,922 | .......... 0001 .oeeneneees

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SL546E0S8 Interest muriveosevreor | | | | | Term SOFR

........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ...occoves covviiininiininnnnnnennnn |- 02/28/2024 . 03/01/2027 |.....eeeeeeeeen |-.... 100,000,000 [3M0*1+5. 34 e eeeeeeeeeennnnns feeeeennieeeeeens Joeen.(1,810,466))........ (368,300)(....eene [onnen (368,300)]....... (368,300 .cceveeneeeernnn foeeeeeemnieeees Jeeemeiee e foeeeeee | e [0001 L
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUT1VBOGEZRVTWTSOZ (| | [ L. Term SOFR

Swap-R SLAJH2XZT ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 06/10/2024 . 06/12/2027 |....evvenvvvvnnn founns 100,000,000 [BM0*1+4.42  |.ooevevenniiiiins [ foevinieniniiiens [ 640,115 [..eeeneeees [ 640,115 |......... (S1V 80 N R EORR R RN RN 858,778 | .......... 0001 .evvnnnnens

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SLAK2XZ7 Interest muritveosezvmmeor | | | | | Term SOFR

........................... Interest Rate Swap ... [N/A ...........|Rate...cccoe. [P Morgan .oovveees coiviiiiniiinncnnnennn. |0 06/10/2024 1. 06/12/2027 |........cceuven |..... 100,000,000 [3M0*1+5.34 e [ e e (236,572)f ceneeeeen o (286,572)]0nnn (236,572)]. e [ e [ | e {0001
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUTIVBOGEZRVTWTEOZ (| | L. Term SOFR

Swap-R SLMH4XTP1 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 02/22/2024 . 02/26/2027 |..eeveeuaeeeeenn feunnn 100,000,000 [3M0*1+4.26  |.oeeeeeneeeeeeenn foeeeeeeniieeees Joeeee 1,491,000 |......... PLSI(X ) R I 205,763 |......... 205,763 .eneeeeeeennneee Jeeemnneeeeennin o feis 814,794 | .......... 0001 .oeeneneees

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SLIHAXTP1 Interest muriveosevreor | | | | | Term SOFR

........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ..ooeeevies covviiininiiiinnnneneennn |- 02/22/2024 |, 02/26/2027 |................ |.....100,000,000 [3M0*1+5.33 e eeeeeeeeennnns foeeeeenneeeeeenn [eeenn (1,864,480)]....... (454, 317)[ ceveenenns [oeeeeen (454,317)|.eeees (454, 317)] e [ e foeeeee | (0001 L
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUT1VBOGEZRVTWTSOZ (| | [ L. Term SOFR

Swap-R SLSH1EGB1 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 05/09/2024 . 05/31/2027 |...oevvunvivinnn feunnn 100,000,000 [3M0*1+4.39  |.oovevviiiiiiinnn oo fovvninnns 378,808 |......... 696,388 [.......ceen [oennnnn 696,388 |......... 696,388 .......cevvvnnies foevnninnniiiiiinn [ e 853,913 | .......... 0001 .eevnnenens

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SLSH1E6B1 Interest BUT11vBOBEZRVTWTSOZ (| | | | Term SOFR

........................... Interest Rate Swap ... [N/A ...........[Rate........... [JP Morgan ........... .ccooeeeeiiiiiiies [0 05/09/2024 |, 05/31/2027 |................ |.....100,000,000 [3110%1+5.34 e [ fenennn (460,465)]. .l (411,544)] e [ (11,5440 (A11544) e | e ] ] 0001
WELLS FARGO SWAP Fixed

Rate Interest Rate Interest | L Term SOFR

Swap-R SLB5G44I2 ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/21/2024 |. 07/31/2027 |...eeveeveeeeae |onene 50,000,000 [BMO*1+4.13  [o.eeeeeeiiiiies oo o e (114,197)] e | (114,197)f....... (114,997 e e [ 438,986 | .......... 0001 ...........

WELLS FARGO SWAP
Variable Rate Interest

Rate Swap-P SLBSG44I2 Interest [ Term SOFR

........................... Interest Rate Swap ... [N/A ........... [Rate........... [WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 [. 06/21/2024 |.07/31/2027 |................ |...... 50,000,000 [310%1+5.32 e eeerreeeeeens Jerrreeeeeeees feeeeeneeeeeees foeeeeeen (51,799) e e (51,799 (BT, 799 [ [ e | el | 0001
WELLS FARGO SWAP Fixed

Rate Interest Rate Interest | L Term SOFR

Swap-R SLYWOPFEG ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 04/15/2024 |. 04/30/2027 |.....evvvvveeen |oennne 50,000,000 [3M0*1+4.56  [...eeeeeiiniienn o e 392,667 |......... 74,303 [ | 741,303 |......... FL TRV AU FUUURUUURRN RSN RN 420,813 [ .eveeeeens 0001 ...........

WELLS FARGO SWAP
Variable Rate Interest

Rate Swap-P SLYWOPFE6 Interest | 0 1 | Term SOFR

........................... Interest Rate Swap ... [N/A ........... [Rate........... [WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 [. 04/15/2024 |.04/30/2027 |................ |...... 50,000,000 [3110%1+5.32 e [ fonenn, (458,929)). . (434,250)] eneeeeninn [ (434,250).00nnnn (434,250)] i [ fe ] ] 0001
WELLS FARGO SWAP Fixed

Rate Interest Rate Interest | L Term SOFR

Swap-R SLZE1BLY4 ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 01/04/2024 |. 01/31/2027 |....eovvveeeenns |-ene 100,000,000 BMO*143.81  |oeeeeeiieeiiiis foeiieeeee e o 1,608,667 |....... (683,323)] ..eeeeeenn feueens (683,323)|....... (683,323)]....eeeeeeeeiinn Jonreeeee e o foeed 803,638 | .......... 0001 ...........

WIELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest | 0 | Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate........... |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/04/2024 |.01/31/2027 |................ |.....100,000,000 [30*1+5.32 e foeeeeseensnenes [eere. (2,246,028)]....... (868,198)].ovevveven founns (868,198)[....... (868,198)]..vevviveriiies oo foreeseeisiees oo | e [0001 1o,
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STATEMENT AS OF JUNE 30, 2024 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 ltem Exposure | Entity (b)

WELLS FARGO SWAP Fixed

Rate Interest Rate Interest (0 0 | Term SOFR

Swap-R SLYP1W3RI ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/24/2023 |. 10/31/2026 |...eevveneveeenn fennnn 100,000,000 [3MO0*1+4.66  |.oeeeeeeneeeeeenn foeeeeeeniieeees foeeee 2,356,900 |...... 1,333,843 [.ovveneens fonnens 1,333,843 |..... (1,899, 105)[-...eeeeeeeeeeeee Jemeeeeeeeens o Jeeel 763,763 | ..evuennns 0001 .oeeneneees

WELLS FARGO SWAP

Variable Rate Interest

Rate Swap-P SLYP1II3R9 Interest | 1 | Term SOFR

........................... Interest Rate Swap ... |[N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/24/2023 |. 10/31/2026 |................ |.....100,000,000 [3M0*1+5.32 e eeeeeeeeennnns foereeeeneeeeenn [oeen (2,694,624))....... (868,214)( ...uuniiins [l (868,214)]. 0 12,620 [ [ e feeeee | (0001 L

WELLS FARGO SWAP Fixed

Rate Interest Rate Interest (0 1 | | Term SOFR

Swap-R SLAP3DUW4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/26/2024 |. 07/31/2027 |....eevvvevvvvnn feunnns 50,000,000 [3M0O*¥1+4.20  |oeevenniiviinnnnns fooreeniineeeeens e e (LR I (26,332)|......... [P0 7)| FO RPRUUUN PR U 438,986 | .......... 0001 .eevnnenens

WELLS FARGO SWAP

Variable Rate Interest

Rate Swap-P SLAP3DUN4 Interest | 1 0 |.. Term SOFR

........................... Interest Rate Swap ... [N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/26/2024 |.07/31/2027 |................ |...... 50,000,000 |3M0*1+5.32 e Lo feviviieiiiiiinnns e (14,889)] e [ (14,889) 0 (14,889)) e e e e | e {0009 L
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (2,741,954) (346,873) XXX (346,873)  (5,375,463) 0 0 0 9,072,426 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (2,741,954) (346,873) XXX (346,873)  (5,375,463) 0 0 0 9,072,426 | 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 (2,741,954) (346,873) XXX (346,873)  (5,375,463) 0 0 0 9,072,426 | 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 (2,741,954 (346,873) XXX (346,873) (5,375,463) 0 0 0 9,072,426 | XXX XXX

Interest Rate:

TBA Forward ........... Interest Rate ......... ‘N/A ........................... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ‘ 06/14/2023 | 07/01/2053 ‘ ................ ‘ ...... 15,000,000| .............. 4.50 | foi e [ (998,740) - oovvnnenn |ovnnnes (998,740)....... (998, 740)[....oovvvvennnnns Jovvnnninniiiinns forriiiiiiiiniiins o SRTTTTTTTN [OOoyrron
1469999999. Subtotal - Forwards - Other 0 0 0 (998,740) XXX (998,740) (998,740) 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (998,740) XXX (998,740) (998,740) 0 0 0 0] XXX XXX
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 (2,741,954 (346,873) XXX (346,873) (5,375,463) 0 0 0 9,072,426 | 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 (998,740) XXX (998,740) (998,740) 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 (2,741,954) (1,345,613) XXX (1,345,613) (6,374,203) 0 0 0 9,072,426 XXX XXX

(a) I Code I Description of Hedged Risk(s) I

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 vovvevienees The Company utilizes interest rate swaps to hedge the risk to income INNEreNt 1N ONNING flOAtING FatE SEOUM I EIES . wuuuiiruiiriiiitit ittt ettt e et et e et e e e e et e e e e e e e e e e e e e e e eae e e e e e e e e aae e e et e e e e e e e e e e o4 s e e e s e e 44 e e a4 e oo e e e e e e e e e e oo e e 44 e oo a e e a4 e e 44 e e e a e e e e oo s e oo s e e o4 e e e e e e e e a4 e e o4 e e e e e e e e ea e e e e e e b e e ab e e ea e e eaeeaaaae
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




STATEMENT AS OF JUNE 30, 2024 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

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) (1,345,613) 0 (1,345,613) 0 9,072,426 0

0999999999 - Gross Totals 0 0 0 (1,345,613) 0 0 (1,345,613) 0 9,072,426 0

803

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 0 (1,345,613)
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STATEMENT AS OF JUNE 30, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
JP Morgan 815DZHZKVSZI INUHU748 ..
VWells Fargo CME .

120,000 120,000 120,000 [oveeeeenns ceiiiies | Voo
. VYVVCKRG3DVZZN7OPB21 .. - . .2,639,344 .2,630,344 |.. ..2,630,344 |..

170,000

0199999999 - Total 2,759,344 2,759,344 2,759,344 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Citibank ... E570DZWZ7FF32TWEFA6 . | Cash....... . .

170,000

....... Voeoounn

0299999999 - Total

170,00 170,000 XXX XXX XXX
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STATEMENT AS OF JUNE 30, 2024 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| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF JUNE 30, 2024 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 (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
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 Po 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
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (63,603,212) Book/Adjusted Carrying Value § -.ovvvennnnen (63,603,212)
2. Average balance for the year ~ Fair Value $ 23,616,603 Book/Adjusted Carrying Value $ ... 23,616,603
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ . 0 NAIC2 $ . 0 NAIC3 $ e 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .o

E11




STATEMENT AS OF JUNE 30, 2024 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 (Line 9 for Separate Accounts))
2 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-3F-2 ......... DFC AGENCY DEBENTURES ......eeeeeeneeeemnnneeeeeennieeeeeennneeeeemnnneeeeeennnnneeeennnnnnneees | ooiiiiiiis eeeemnnnnnns TR e 1,614,545 |... ... 1,614,545 06/15/2028 .......
690353-3H-8 . .| DFC AGENCY DEBENTURES A .. 2,628,664 |... 2,628,664 |.......07/07/2040 ..
690353-4F-1 ......... DFC AGENCY DEBENTURES ....eeeeueeeeneeneeneeneenesneeneeneenennennesneeneennesneeneennennennennee | oorninss Joeesnenneens 1.A .. ..3,064,288 |... 3,064,288 |....... 09/20/2027 ..
90376P-GE-5 ......... INT DEV FIN CORP AGENCY DEBENTURES .......eeviiiiiiiuiiiiiiiiiiinieeeerniieeecvnninnseeennnnnnns | oeviiiiins Jeeeeeeeeens TA e L 1,703,704 |... ... 1,703,722 03/15/2030 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,011,201 9,011,219 XXX
0109999999. Total - U.S. Government Bonds 9,011,201 9,011,219 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
6263011-CZ-8 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL 100,000 |... 100,000 |....... 01/16/2025 .......
62630l-EL-7 . .| TXBL MUNI FUNDING TRUST VARIOU NURSING H 16,290,000 |... 16,290,000 |....... 09/01/2030 .......
626301-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .....ovovvniniiieininiiniiiisieicissssinnnnnen | e LEFE e L 2,300,000 |... ... 2,300,000 |-...... 05/15/2056 .......
751093-FE-0 ......... RALEIGH NC CTFS PRTN VRDN I 1.EFE ......... ..1,770,000 |... 1,770,000 |....... 08/01/2033 ..
88034Y-Ul-8 ......... TENDER OPTION BOND TRUST RECE! GENERAL ....evvuvevrniernnrennienniennnennnnennnsennnnennnnenns | oiniiins feeevnneens 1.E FE 15,252,266 |... 15,252,266 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 35,712,266 35,712,266 XXX
0909999999. Total - U.S. Special Revenues Bonds 35,712,266 35,712,266 XXX
0266511-FA-4 ........ AMERTCAN HONDA FINANCE ..o | [ TG FE o | e 7,155,222 o 7,157,516 |....... 02/12/2025 ...
08552J-AA-T7 ......... PN BANK NA e | feeeenl LEFE i [ 1,393,321 |... ... 1,393,056 |....... 08/27/2024 .......
05565E-CD-5 ......... BMI US Capital LLC 9,000,000 |....... 08/11/2025 ..
198280-AF-6 . ..| COLUMBIA PIPELINE GROUP . .3,954,414 |....... 06/01/2025 ..
224044-CH-8 . - [ COX COMMUNICATIONS ING e | .. 1,769,179 |....... 08/15/2024 .......
437076-CY-6 . oo HOME DEPOT ..covviiiiieiiinininiiniiniiinnsinnssseoones |, ... 2,600,000 |....... 12/24/2025 .......
45262B-AA-1 . ..| IMPERIAL BRANDS FIN PLC . 1,122,876 |....... 07/26/2024 ..
52637H-AA-2 . + | LEQGCARTERSVILLE LLC ..ooveniiniiniiniiiiinininininsisisssscscsescsisiseens |, ... 1,800,000 [....... 04/01/2062 .......
56769J-AH-0 ........ MERCEDES-BENZ FIN NA .. [ 18,510,631 |-.vevevevcnenenennn. 18,500,000 |....... 08/01/2025 .......
64953B-BC-1 ......... NEW YORK LIFE GLOBAL ...evvuneereneerieenieenieenieeeieeeieenaneenneennneennesnnneennnennnnees | ooiiiins [reenneeenn 1.AFE ... .... 15,055,145 |... 15,000,000 .. 06/13/2025 ..
6944PL-2T-5 . -| PACIFIC LIFE GF 11 .... 1.DFE. ... 15,085,074 |... 15,000,000 [....... 06/16/2025 ..
T8016E-2V-2 .........[ ROYAL BANK OF CANADA .......cooooviiiiiiiiiininn |, 1.EFE. ... 16,001,117 |... 16,097,962 07/29/2024
842587-0C-8 . o] SOUTHERN €0 v | 2.B FE 7,742,129 |... 7,749,292 08/01/2024
89788J-AA-T ......... TRUIST BANK .......... [ETTTPTRRTRUP TR FOTTOT 1.G FE 776,970 |... 777,105 03/10/2025
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 102,052,594 101,921,400 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 102,052,594 101,921,400 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 111,063,795 110,932,619 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 35,712,266 35,712,266 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 146,776,061 146,644,885 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
086610-K2-0 ......... [ BETHIS CP [ [ N N 4,916,819
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 4,916,819 4,916,819
000000-00-0 ......... Key Bank Money Market Account ............ccooeveiiioieimmmmineeeemnieeeeeeeneeeeeemmmeeeeeeeen | oo Do oo, 25,050,000 |... 25,050,000
000000-00-0 ......... Huntington Bank Money Market Account ....25,050,000 |... 25,050,000 |..
000000-00-0 ......... Fifth Third Money Market Account 25,050,000 |... 25,050,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 75,150,000 75,150,000
BETHIS CP oo | [ A 3,978,300 |... ... 3,978,300 [....... 07/17/2024 ......
.| BETHIS CP ...... 1,980,089 |....... 08/21/2024 ..
CANADIAN TIRE CORP LTD CP e | [ A e | 11,990,738 [ 11,990,733 | 07/03/2024 ......
CITY OF HOPE/THE CP oo | i e LE e | 6,929,475 |, 6,929,475 ... 08/13/2024 .......
_____ .| DAIRY FARMERS OF AMERICA
262006-20-8 . ..| DREYFUS GOVERN CASH MGMT INS MONEY MARKE
.| MID-AMERICA APARTMENTS CP ... 07/01/2024 ..
MONTANA-DAKOTA UTILITIES CP evveeeeieieie e e eee e een e evneeenneeennee | oo, ... 8,994,450 |....... 07/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 48,969,729 48,969,729 XXX
9999999999 - Totals 275,812,609 275,681,433 XXX

General Interrogatories:

1. Total activity for the year
2. Average balance for the year

Fair Value $ ...
Fair Value § ...

(199,197,047)
360,487,118

E12

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

(199,252,729)
361,823,340



STATEMENT AS OF JUNE 30, 2024 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 1202000 [ O e 0 | 192,260 |.......... 12,962,639 |......... 18,844,747 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1002000 ..o O e 0 [ 1,434,012 |........... 1,434,012 |............ 1,434,012 |..
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o ...0.000 27,934,926 |............ 5,544,332 |.......... 16,848,195 |.
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|--0.000 |.. ....31,200,753 |.. ..6,017,176 |..........25,069,625 |..
KEYCORP (KEY BANK) . CLEVELAND, OH .. .|-0.000 |.. .0 [ . 31,157,803 |............ 6,013,600 |.......... 25,065,817 |..
PNC BANK ..o CINCINNATI, OH ..o e 1.0.000 [ 0 [ [V (33,626,433)|........ (59,388,855)|........ (60,184,875)|..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 318,151 347,770 195,119
0199999. Totals - Open Depositories XXX [ XXX 0 0 58,611,472 (27,069,325) 27,272,641
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 58,611,472 (27,069,325) 27,272,641
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

58,611,472

(27,069,325)

27,272,641
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STATEMENT AS OF JUNE 30, 2024 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

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

BETHIS CP ...
BETHIS CP ...
CITY OF HOPE/THE CP ...
DAIRY FARMERS OF AMERICA CP

[ 06/12/2024
06/18/2024 .
06/12/2024
06/28/2024

07/17/2024 ...
.. 08/21/2024
08/13/2024 ...
07/01/2024 ...

MID-AMERICA APARTMENTS CP .. 06/17/2024 . ... 07/01/2024 0

MONTANA-DAKOTA UTILITIES CP 06/27/2024 . .... 07/01/2024 0

CANADIAN TIRE CORP LTD CP .. . 06/28/2024 . .. 07/03/2024 . 0
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 44,024,721 66,873 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 44,024,721 66,873 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 44,024,721 66,873 0
94975H-29-6 ........ WELLS FARGO ADVANTAGE MONEY MARKET ... . ‘SD ......... ‘ ........... 04/01/2024 .......... .
94975H-29-6 ........ WELLS FARGO ADVANTAGE MONEY MARKET ... oo D 04/01/2024 .......... ..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0 650
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET .... ‘ . ‘ ........... 06/28/2024 .......... . .
262006-20-8 ....... DREYFUS GOVERN CASH MGMT INS MONEY MARKET .... [ T 04/01/2024 ..........

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents 229,382,986 66,873 97,469
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