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STATEMENT AS OF JUNE 30, 2025 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 25,311,318,832 |.o.oiveicricccinns [ 25,311,318,832 |.......... 23,534,226,216
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 72,370,365 |[ooeeeceeericceernceces foeeeirirnieens 72,370,365 |....ccoevnnee 91,854,639
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,715,164,353 |...cccvveneee 223,569,948 |............ 1,491,594,405 |............ 1,221,718,222
3. Mortgage loans on real estate:
B FIISEHENS oot e 6,235,046,677 |....ooeviriieeinriies e 6,235,046,677 |........... 5,799,044,249
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 ($
[T 414,767,013 ) and short-term
investments ($  ........coeee 24,562,583 ) ..o [ 409,861,405 |.....oooevrieeiieirieirienies oo 409,861,405 |................ 482,774,466
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 19,806,102 |...voeeceeeeeeeeeeeeeeeeees e 19,806,102 |...c.ccveveeee 20,911,479
7. Derivatives ............... ... 16,505,220 |.. ... 16,505,220 |.. ..3,507,606
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 743,617,820 738,622,054 |............... 717,397,590
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 32,912,815 | e 32,912,815 | 2,756,787
10. Securities lending reinvested collateral @Ssets ..........ccocovieiiiiiiiiiiineiees e [ [ [0 0
11.  Aggregate write-ins for iNVested aSSEtS ............coveereiiririririeeieeeeneseseseies [rereeieieieneens 1,066,667 1,066,667 |.....ccccvvrnnene 1,316,667
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 34,557,670,256 |................ 228,565,714 |......... 34,329,104,542 |.......... 31,875,507,921
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 ............cceuerruriimiueieinenerieeesiseeeseeeieas [oreseenneenanns 272,626,225 |.....ccccuvenee. 18,092,112 .o 254,534,113 | 235,594,435
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 542,244 ... o 542,244 |................... 1,377,418
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 14,852,525 |..ovoeeeeeeeeeeeeeeeeees e 14,852,525 |..ccooveee 15,563,403
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 ... ..o
18.2 Net deferred tax asset ........ccccceccenne ..283,214,381 |..
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 20,775,071
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 ................cccccoeevieveieeins foeverieniinniens 3,062,887 |....ovveieeeeieieeeees [ 3,062,887 |...cccovevennnee 6,736,906
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorrrreennnns 4,163 | A1B3 | [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 41,241,120 | [V 41,241,120 |.oooveenee 40,320,448
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 35,199,582,879 |......cc..... 246,661,989 |.......... 34,952,920,890 |.......... 32,470,434 641
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,633,959,674 | oo 2,633,959,674 |........... 2,600,584 ,065
28. Total (Lines 26 and 27) 37,833,542,553 246,661,989 37,586,880,564 35,071,018,706
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives ... e [ oo [V R 250,000
1102. Receivables for collateral on revolvers ..1,066,667 |.. ..1,066,667 |. ..1,066,667
0 3 R RO RO PO PR RPN
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) 1,066,667 0 1,066,667 1,316,667
2501. Admitted disallowed IMR ..o [ 25,225,453 | [ 25,225,453 | 25,054,424
2502. Company owned life insurance — CSV .......cocoiooiioiecicieeeeeeeieeceeeee e oo 16,015,667 .o e, 16,015,667 |...co.o........ 15,266,024
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) 41,241,120 0 41,241,120 40,320,448




STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

27,257,821,003
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 ...............ccccoeeu. |rerereeeeneenens 1,499,004 |....ocooeveeee 752,542
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 $ 14,275,412 accrued for expense
allowances recognized in reserves, net of reinsured allowances) ....... 10,749,889 |..ccovvvenene 12,303,228
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 12,345,584 |....ccevenee 9,680,015
15.1 Current federal and foreign income taxes, including $ ... 954,678 on reallzed capltal gains (I0SSES) ...ccvirrs |ooveeeeeicieiieanns 4,052,321 |...coovnne. 22,328,095
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
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 ...... .85,970,617
24.10 Payable for securities lending 655,288,769
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 21,528,240 8,439,852
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 32,799,946 ,269 30,445,135,311
27. From Separate Accounts Statement 2,633,959,674 |............ 2,600,584 065
28. Total liabilities (Lines 26 and 27) 35,433,905,943 33,045,719,376
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 $ 2,150,474,621 2,022,799,330
38. Totals of Lines 29, 30 and 37 2,152,974,621 2,025,299,330
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 37,586,880,564 35,071,018,706
DETAILS OF WRITE-INS
2501. Deferred fee income 722,110 [ 779,580
2502. Payable for collateral on derivatives 17,473,273 |... 3,123,898
2503. Interest payable - policy and contract fUNAS ... [eeneneneneesennsnennes L3018 [t 77,378
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.vvuiveviviiiieiieteieiieeseie ettt se s e |eee s eseseeenenenas 3,255,479 |.ooviine 4,458,996
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,528,240 8,439,852
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) 25,225,453 25,054,424




STATEMENT AS OF JUNE 30, 2025 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 3,629,949 447 |............ 2,896,940,176 |............ 5,602,460,733
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,159,377 | 1,522,287 |.coooiirene 2,655,011
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 848,054,010 |.. ..747,680,413 |.. ..1,571,826,815
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (5,394,489)|.. ... (5,604,694)]|.. ..(11,181,642)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
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.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 1,838,183 | 825,627 |.ocoveeerenen 2,660,024
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 785,103 982,382 1,746,772
9. Totals (LiNes 110 8.3) .o 4,476,391,631 3,642,346, 191 7,170,167,713
10, Death DENEFIS .....voeeeeieeecee e 66,548,638 |................ 128,108,939
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,122,405 | 2,337,926
12, ANNUILY DENEFIES ...oiuieiiiieeeieee ettt ettt ettt e 398,700,254 |....cccveeeenee 343,991,301 | 690,089,484
13. Disability benefits and benefits under accident and health CONracts ...............ccevevevcuieeieieiiiiieieieicees oo 743,318 | 779,391 | 1,571,930
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ s 0
15.  Surrender benefits and withdrawals for life contracts ..................... 2,835,427,949 ..1,221,701,379 |.. ..2,456,490,078
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 60,326,125 |..cocociene 45,816,927 | 91,882,819
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,504,774 ... 1,402,784 |.....oooe.... 2,827,844
19. Increase in aggregate reserves for life and accident and health contracts 916,108,284 1,400, 153,511 2,769,146 ,217
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 4,281,194 467 |............ 3,081,516,336 |............ 6,142,455,237
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 ................. 60,985,756 |.......c.c...... 125,990,833
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 16,545,428 |.......c.co......... 9,018,479 |..cccoee. 36,145,764
25. Increase in loading on deferred and uncollected Premiums ...........cccovoveveveveucecieieieieeeeeeeee e e 649,776 |..coovrcecnne 2,248,159 |..cooooven. 2,392,349
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (61,468,303)[....ccnvevne 268,579,639 |................ 412,583,213
27. Aggregate write-ins for deductions .... 14,968,540 11,149,984 24,632,208
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 4,418,596,038 3,497,182,638 6,880,475,955
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 57,795,593 |.....ccceveene 145,163,553 |................ 289,691,758
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 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 57,795,593 |...ccooienen 145,163,553 |............... 289,691,758
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 11,862,895 47,390,507 97,391,498
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 45,932,698 |....occeuenne 97,773,046 |................ 192,300,260
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 2,021,967 (excluding taxes of § ..occceeeeeeneee (1,479,441)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 6,634,567 60,694,286 56,676,020
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 52,567,265 158,467,332 248,976,280
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,025,299,330 1,940, 163,404 1,940, 163,404
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 52,567,265 |......cc.c...... 158,467,332 |....cveenv 248,976,280
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 29,264,950 ..131,346,592 |.. ...20,486,846 |.. ...60,451,413
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ....(399,196)/.. ...21,842,142 |. ...51,349,639
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 16,985,546 |.. ..(43,210,566)|.. ..(31,834,651)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
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 oo
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:
L3 R == T o SO S T STSTTRPRRTIT I
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 127,675,291 (36,209,846) 85,135,926
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,152,974 621 1,903,953,558 2,025,299, 330
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeeee ettt ea e e s e e ee e s eesseenaneteneeeeanenennnaoeeeeeeeeeseeeeaeaneee 30,362 oo 91,278 | 145,326
08.302. 0ther 88 1NMCOME ...t ee e et eae e eee s ean s eeeneetenseneaeaeoeeeeaeeseseeeeaneneennnas 5,098 | e 10,686
08.303. Company owned |1fe INSUFANCE .......c.ouiuieiiiieeeececee ettt e 749,643 | 891,104 [..cooooe. 1,590,760
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 785,103 982,382 1,746,772
2701, MiSCEITANEOUS EXPENSE ......vveeieieieieiieteeeeee ettt ettt as s s st e s esesess s s sese st eas e 2,231 |.. ... (2,527,522)
2702. Benefits for employees not included elsewhere 35,441 |.. ..1,025,830 |oooveene 2,051,661
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e 14,033,099 |.. 10,121,923 |.. 25,108,069
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 14,968,540 11,149,984 24,632,208
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
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
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

............ 3,633,596,956 |............2,900,726,059 |............5,605,464 658
............... 822,695,249 |................714,810,096 |............ 1,525,695 ,264
1,873,643 916,905 2,816,036
4,458,165,848 3,616,453,060 7,133,975,958
............ 3,370,417,245 |............ 1,682,089,435 |............ 3,378,744, 766
................ (59,913,228)|................266,803, 139 |................409,718,170
................ 198,975,671 |............... 158,447,116 |...............346,045,483
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
30,681,196 62,394,746 125,020,845

3,540, 160,884 2,169,734,436 4,259,529,264
918,004,964 1,446,718,624 2,874,446,694

.. 3,747,000,961 2,096,761,286 4,597,697,372

................................. 0 [0 o0
................. 27,769,592 |................. 16,003,743 |................ 41,706,240
....................... (31,681)]...coccccnen (7,982) [ (23, 326)
147,068,408 299,514,678 154,435,056

............ 4,335,904,012 |............2,838,147,123 |............ 5,303,949, 240
............ 5,535,469,416 |............ 3,279,394 416 |............6,912,105,561
............... 251,425,940 |...............108,540,007 |................182,836,269
................ 718,433,228 |.............. 655,909,246 |............1,288,591,617
................................. 0 [0 o0
................. 34,851,325 |................ 58,813,374 |................194, 105,754
30,156,028 2,228,780 874,187
6,570,335,937 4,104,885,823 8,578,513,388
(1,105,377) (1,084,444) (1,526,215)
(2,233,326,548) (1,265,654,256) (3,183,037,933)
................................. 0 [0 o0
............................. (1D ] (1D 0
................................. 0 [0 o0
............ 1,218,611,999 |...............119,754 138 |............... 546,820,099
................................. 0 [...cccc...... 155,000,000 |............... 155,000,000
23,796,543 (229,436,615) 54,355,031
1,242,408,523 (264,682,496) 446,175,130
................ (72,913,061)|................(83,618,128)|................ 137,583,890
................ 482,774,466 |................345,190,575 |...............345,190,575
409,861,405 261,572,447 482,774,466

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




STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

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
................ 114,334,233 |................ 115,263,521 |............... 228,968,454
................................. 0 [ 113,138,643 |................ 150, 193,062
............ 3,511,663,800 |............ 2,497,757 ,416 |............4,925,416,469
................. 23,611,669 |................188,839,168 |...............332,466,605
................................. 0 [ el 0
................................. 0 [ el 0
................................. 0 [ el 0
............ 3,649,609,702 |...........2,914,998,748 |............5,637,044,590
............ 9,306,354,757 |............7,285,366,795 |.......... 13,396,086,883

12,955,964,459 10,200,365,543 19,033,131,473
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NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

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

F/S F/S
SSAP # Page Line # 2025 2024

NET INCOME

(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 52,567,265 248,976,280
(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 52,567,265 248,976,280
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  2,152,974,621  2,025,299,330
(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  2,152,974,621  2,025,299,330

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 (1) those which an other-than-temporary impairment has been
recognized or (2) less than high quality securities (rating of A or lower) 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 2025.

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

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

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2025,

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, 2025, 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,

2025:

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

9,226,287
324,536,961

1,478,605,563
4,137,099,387

(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 $572.8 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.
Investments in Tax Credit Structures (tax credit 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 16,505,220 — 16,505,220
* 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 (582,526) — (582,526)

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

7.1
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11.
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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.

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

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

In August 2025, the Company purchased $84.0 million of fixed income securities from its parent, The Western and Southern Life Insurance
Company, which is referenced in note 22, Events Subsequent. The fixed income securities purchased were exchange traded funds administered by
Touchstone Advisors, Inc., an indirect subsidiary of The Western and Southern Life Insurance Company.

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 $4,850.0 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

Tota{ 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 124,910,793 124,910,793 —
(d) Excess Stock 7 7 —
(e) Aggregate Total (atb+c+d) 144,910,800 144,910,800 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 4,850,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 95,158,175 95,158,175 —
(d) Excess Stock 618,426 618,426 —
(e) Aggregate Total (atb+tctd) 115,776,601 115,776,601 —
Actual or estimated Borrowing Capacity as
(€3] Determined by the Insurer 4,220,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

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

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(243+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1.  Class A 20,000,000 20,000,000 — — — —

2. Class B — — — — — —

11B(2)bl Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
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13.

14.

15.

16.
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(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1 3
Fair Value Aggregate Total

Borrowing

2
Carrying Value

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

2. Current Year General Account Total Collateral Pledged

6,155,543,763
6,155,543,763

6,217,058,079
6,217,058,079

2,775,795,400
2,775,795,400

3. Current Year Separate Accounts Total Collateral Pledged

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

Pledged 5,431,816,875
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)

5,611,770,944 2,114,626,100

b.  Maximum Amount Pledged During Reporting Period

3

Amount

Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral

Pledged (Lines 2+3) 6,155,543,763 6,217,058,079 2,775,795,400
2. Current Year General Account Maximum Collateral Pledged 6,155,543,763 6,217,058,079 2,775,795,400

3. Current Year Separate Accounts Maximum Collateral Pledged

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

Collateral Pledged 5,534,152,226 5,626,706,094 1,859,294.,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 2,775,795,400 2,775,795,400 — 2,776,355,015
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 2,775,795,400 2,775,795,400 — 2,776,355,015
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 2,114,626,100 2,114,626,100 — 2,114,998,589
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) 2,114,626,100 2,114,626,100 — 2,114,998,589
b.  Maximum Amount During Reporting Period (Current Year)
1 2
General 3
Total 2+3 Account Separate Accounts
1. Debt — — —
2. Funding Agreements 3,006,251,800 3,006,251,800 —
3. Other — — —
4. Aggregate Total (1+2+3) 3,006,251,800 3,006,251,800 —

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

c.  FHLB - Prepayment Obligations

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

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

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
a.  Defined Benefit Plan
iv. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.
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
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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, 2025
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: Issuer credit obligations 64,455,446 11,938,625 — — | 76,394,071
Bonds: Asset-backed securities — 8,005,908 — — 8,005,908
Common stock: Unaffiliated 1,265,993,508 — 1,466,804 —11,267,460,312)]
Common stock: Mutual funds 75,401,078 — — — | 75,401,078
Preferred stock — 72,370,365 — — | 72,370,365
Other invested assets: Residual tranche,
fixed income — — 7,562,382 5,777,173 | 13,339,555
Derivative assets: Interest rate swaps — 16,505,221 — — | 16,505,221
Separate account assets * 24,291,390 202,455,903 — — | 226,747,293
Total assets at fair value 1,430,141,422 311,276,022 9,029,186 5,777,173 | 1,756,223,803]
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: TBA forward — (582,527), — — (582,527),
Total liabilities at fair value — (582,527) — — (582,527),
*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Quarter Ended at 06/30/2025
Total
gains and | Total gains
(losses) and
Beginning | Transfers Transfers included (losses) Ending
Balance at into out of inNet |[included in Balance at
Description 04/01/2025 | Level 3 Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 06/30/2025
a. Assets
Common stock:
Unaffiliated 1,466,804 — — — — — — — — 1,466,804
Other invested
assets: Residual
tranche, fixed
income 6,925,094 — — — 90,687 | 749,123 — | (202,522) —| 7,562,382
Total Assets 8,391,898 — — — 90,687 | 749,123 — | (202,522) —| 9,029,186
Quarter Ended at 03/31/2025
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 01/01/2025 | Level 3 Level 3* Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2025
a. Assets
Common stock:
Unaffiliated 1,413,586 — — — 53,218 — — — — 1,466,804
Other invested
assets: Residual
tranche, fixed
income 18,016,426 — | (10,367,480) — 326,618 — — | (1,050,470) — 6,925,094
Total Assets 19,430,012 — | (10,367,480) — 379,836 — — | (1,050,470) — 8,391,898
*Transfers out of Level 3 are due to changes resulting from the application of the lower of amortized cost or fair value rules.
(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.
(4) Investments in Level 2 include NAIC 6 corporate bonds, bank loans, and below investment grade commercial and residential mortgage-

backed securities initially rated NAIC 6. The fair value of these instruments have been determined 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.
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

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, mortgage-
backed securities, and surplus notes. The Company determined fair value of the bonds through the use of third-party pricing services

utilizing market observable inputs.

B. Not applicable.

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

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) NAV) (Carrying Value)
Bonds: Issuer credit obligations 12,396,609,521 12,585,289,799 101,458,458 11,948,062,672 347,088,391 — —
Bonds: Asset-backed securities 12,502,209,368 12,726,029,033 — 11,596,155,357 906,054,011 — —
Common stock: Unaffiliated** 1,412,371,112 1,412,371,112 1,410,904,308 — 1,466,804 — —
Common stock: Mutual funds 75,401,078 75,401,078 75,401,078 — — —
Preferred stock 72,370,365 72,370,365 — 72,370,365 — — —
Mortgage loans 6,272,094,532 6,235,046,677 — — 6,272,094,532 — —
Cash, cash equivalents, & short-term
investments 410,235,723 409,861,405 410,235,723 — — — —
Other invested assets: Surplus notes 51,002,407 51,891,639 — 51,002,407 — — —
Other invested assets: Residual tranche,
fixed income 81,647,762 68,382,805 — — 22,929,862 58,717,900 —
Derivative assets 16,505,221 16,505,221 — 16,505,221 — — —
Cash collateral receivable 1,066,667 1,066,667 — 1,066,667 — — —
Separate account assets 2,630,039,968 2,633,959,674 21,217,399 2,563,634,045 45,188,524 — —

Life and annuity reserves for
investment-type contracts and deposit
fund liabilities

Derivative liabilities

Cash collateral payable

Separate account liabilities *

Securities lending liability

(19,889,363 ,477)
(582,527)
(17,473,273)
(2,311,743 ,982),
(576,032,751)

(20,573,595,735)
(582,527)
(17,473,273)
(2,400,458,040)

(576,032,751)

(582,527)
(17,473,273)

(576,032,751)

(19,889,363 ,477)
(2,311,743 ,982),

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this
disclosure.
**Includes FHLB common stock which is held at cost.

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

Debt and Equity Securities

The fair values of actively traded debt securities and asset/mortgage-backed securities 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.

Cash, Cash Equivalents and Short-Term Investments
The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Other Invested Assets

Other invested assets includes surplus notes and fixed income residual tranches. The fair values of these assets have been determined using the
same methodologies as debt and equity securities. For investments utilizing NAV, see Note 20E for a description.

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.
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

Cash Collateral Receivable

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

Assets Held in Separate Accounts

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

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

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

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

Cash Collateral Payable

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

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.

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.

Not applicable.

Investments that use a net asset value (NAV) as a practical expedient consist mainly of fixed income residual tranches. These residual tranches
represent equity interests in feeder funds and is stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments are equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these

investments are $25.0 million.

Other Items. No Change.

Events Subsequent.

See note 10 for a description of the Company's purchase of fixed income securities 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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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
AMOUNT
a.  Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance.

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

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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25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2025 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, 2025 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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14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2025 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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 $

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:

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

Mortgage Loans on Real Estate

All Other

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

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

FINANCIAL

INVESTMENT

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

56,720,000

360,389,938
694,524,874

..80,595,000

.302,793,241

429,107,680
812,495, 921

LOLHLe e

Yes [ X] No[ ]

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

If no, attach a description with this statement.

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

8.1

...572,844,712
. ...572,726,899
................ 576,032,751



17.3
17.4

18.1
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20.

21.

STATEMENT AS OF JUNE 30, 2025 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. This includes both primary and sub-advisors. 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, 2025 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 60,578,708
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 6,100,705,630
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 6,161,284,338

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 $ 51,756,634

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 22,005,705
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 22,005,705
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 $ 6,235,046,677

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 |
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STATEMENT AS OF JUNE 30, 2025 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, 2025 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL e b o, 324,378 . 38,655,754 |...coovieine [V SRR | I O 38,980,132 |........... 1,689,430
2. AIBSKA .ot AK o b o 35,040 | 5,506,836 [V SRR | I RO 5,541,876
3. Arizona ..... .. AZ ..94,706,851 |. 0. .95,439,746 |..
4. Arkansas .. .. AR ..14,710,819 |. 0. ... 14,952,004 |..
5. California .. ... CA 483,540,503 |. 0. ..491,045,083 |..
6. Colorado ...... ... CO ..89,934,720 |. 0. .90,499,897 |..
7. Connecticut .. . CT ..58,731,247 |. 0. .59,759,862 |..
8. Delaware ............. ... DE ..18,327,326 |. 0. .20,310,892 |..
9. District of Columbia . . DC . ....9,261,990 |. 0 [ O s 9,343,086 |..
10. Florida .. .. FL .. 275,034,681 |. 0. .. 280,160,373 |..
11. Georgia .. GA ..67,393,110 |. 0. ....68,783,226 |..
12.  Hawaii .. . HI ..14,128,180 |. 0. .14,630, 365 |..
13. Idaho .... . ID . .. 13,603,696 |. 0. ... 13,924,910 |..
14. lllinois ... LI ... 165,955,014 |. 0. .. 172,186,007 |..
15.  Indiana . . IN 0. ....50,912,575 |..
16. lowa ..... LA 0. .24,665,100 |..
17. Kansas . .. KS . . , . 0. .. . 14,263,255 |..
18, KENLUCKY «eeoeieiiieieieie s KY [ b [ 5,577,218 . 31, 648 582 [ O e 0 e 37,225,800
19, LOUISIANA ..veveieeeeeeieciieie e LA [ b [ 2,323,345 .. 22,184,560 |....ooeoveeieerenn 0 feeciieiiiiin 0 [ 24,507,905
20. Maine ....... ..22,182,946 |. .22,202,721 |..
21.  Maryland ..62,478,236 |. e, 63,925,317 ..
22, Massachusetts ........ccccovuereeiieiieieeecene MA b f.310,643 ... 215,658,129 |..cveoveieeieen 0 o 0 | 215,968,772
23, MIChIGan ....oeeeeieeeee s Ml [ L [ 5,065,143 .. 98,041,540 |..ovveveeeeiee 0 o 0 | 103, 106,683
24. Minnesota . .. MN ..17,525,888 |. ... 19,417,076 |..
25.  Mississippi ... MS . .. 14,236,594 |. .. . 14,959,129 |..
26, MISSOUI ..cueeneeneenieieieie e MO oo L [ 1,344,728 .. 40,353,205 |..c.ooveveeieereens 0 foeeiiiiiiinn 0 [ 41,697,933
27, MONtana ......cccooveeeeeeeeneeeeeeneneneneeneenenes. MT | b e 68,942 [ 11,266,862 |.....coeveeeeeeren 0 [ 0 e 11,335,804
28. Nebraska .. .. 5,667,253 |..
29. Nevada........ . . ..21,827, . . .22,052,295 |.. .300,
30.  New Hampshire ........cccoceeeieieicieiceene NH e b i 22,884 | 55 898,193 | 0 [ 0 [ 55,921,077 |............ 1 018,917
31, NEW JEISEY ..oeoeinieieieieieieee e eeeens NJ e b . 2,612,482 | 140,188,296 |......ccevvevenenene (18 USRI | I RO 142,800,778 |............ 3,217,132
32.  New Mexico . .. NM .36,445,588 .36,478,971 |..
33, NeWw YOrk ..ccoveevevnvnnerecieneneeeeeneeeeneees NY O | Nec i 72,310 [ 260,150 |-.eveeeveeieeneen 0 i 0 e 332,460 |..
34.  North Carolina .. 119,785,206 |. .. 128,812,252 |..
35.  North Dakota ... 3,003,356 |. .. 3,014,988 |..
36. OhIO .cceneeneee 129,891,899 |. .. 155,996,667
37. Oklahoma . ..24,391,721 |. ....24,559,857 |..
38. Oregon......... ..52,446,767 |. ....52,787,045 |..
39. Pennsylvania ... 127,125,549 |. .. 139,997,251 |..
40. Rhode Island .... .. 14,187,402 |. ...14,203,425 |..

..53.037,441 |.
6,890,528 |.
53,185,002 |.

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

[=N-NeNoNeN-E-E-N-N-N-N-NoN-N-)

44, Texas ....... .. 334,402,032 |..

45, Utah ..... ....30,527,019 |..

46. Vermont . s 9,800,096 |.. .165,
47, Virginia c.coeeeecceceeeeeveeeeeeeeeeeeeeeeeeseneneee. VA [ Lo e 887,472 |........ 118,864,688 ... O o 0 119,752,160 |............ 2 411,310
48.  Washington ..........cccceeevevevevereeeeenerereeeieieee. WA e Lo |oeiene.....465,348 |........ 106,096,576 |.....coovoveveeeeeen O oo 0 e 106,561,924 |........... 2,587,022

49. West Virginia
50. Wisconsin ....

...9,263,888 |.
..55,338,501 |.

....10,825,811 |..
.56,226,378 |..

51, WYOMING .ouvevenieeeieieeeieeeeeeeieesieeseeeneerenes. WY e Lo i 10,502 .0t05,239,936 [ O et 0 e 5,250,438
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
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
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)........cccuevrueirieinicinieiennns . XXX..... . 114,334,238 |..... 3,535,275,469 |.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e [V 0l
97  Totals (All Business).... . . 114,334,238 |..... 3,535,275,469 |.....ocveveveeieen 0 Jociciiiin 0 [ 3,649,609,702 |..... 9,306,354, 757
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 14,651,103 |........... 3,292,854 | 0 i 0 [ 17,943,957 | 0
99. Totals (All Business) less Reinsurance Ceded XXX 99,683, 130 3,531,982,615 3,631,665,745 9,306,354, 757
DETAILS OF WRITE-INS
58001. MEX MeXico .......cccoooivvminvciiiciiicisicisccsccisc XXX 2,720 |.
58002. ZZZ Other Alien ... e XXX .16,005 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 18,725 960 0 0 19,685 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 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......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER)
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER)
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER)
SUBSIDIARY - W&S VENTURES, LLC, OH (NON-INSURER)
SUBSIDIARY - W&S ADVISORY SERVICES, LLC, OH (NON-INSURER)
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - LLIA,INC., OH (NON-INSURER)
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE ADVISORS, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE SECURITIES, INC., NE (NON-INSURER)
SUBSIDIARY -  W&S BROKERAGE SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY -  WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER)
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER)

1) All entities are 100% owned by parent unless stated differently.

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

31-1732405
31-1732404
84-3195821
99-0849352
33-2028589
35-0457540
35-2123483
31-0487145
31-1000236
31-1328371
31-1394672
47-6046379
31-0846576
31-1334221
31-1191427
86-0214103
16-0958252
13-2611847
43-2081325
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY (CONTINUED)

SUBSIDIARY

EAGLE REALTY GROUP, LLC, OH (NON-INSURER)

SUBSIDIARY - EAGLE REALTY CAPITAL PARTNERS, LLC, OH (NON-INSURER)
SUBSIDIARY - EAGLE REALTY INVESTMENTS, INC., OH (NON-INSURER)

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER)
FABRIC TECHNOLOGIES, INC., NY (NON-INSURER)
W&S REAL ESTATE HOLDINGS, LLC, OH (NON-INSURER)

WESTERN & SOUTHERN AGENCY, INC., OH (NON-INSURER)
QUEEN CITY SQUARE, LLC, OH (NON-INSURER) (99.75%)

1) All entities are 100% owned by parent unless stated differently.

31-1779165
81-1290497
31-1779151
31-1301863
47-5482199
06-1804432

31-1413821
34-1998937



STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

€l

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

..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group .
..|Western-Southern Group .
..|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
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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|88-3067073 ..| .. .. 11020 Winter Springs JV, LLC ......evvvvvvvennnnns LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-3013986 .. 309 Holdings, LLC L OHL] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..48.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. L OH] s NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|cceee ein

The Western and Southern
..| Western-Southern Group ...........cccccce. [oeeee 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC .............. OH N Ownership.. ..11.920 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|86-1791268 .. Alta 287 Venture LLC ....ceoeeeereeieeiennnin, W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC .... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [39-297779 ..
..... 00000 .... [87-4690994 ..
..... 00000 .... [88-1583182 ..
..... 00000 .... [20-2535751 ..
..... 00000 .... [26-3479803 ..

Beach CR Investor Holdings, LLC
BGA Capital, LLC ....
Broomfield SH Holding, LLC ...
Buckeye Ventures Partners, LLC ..........ccce.... .
BVP NEO, LLC

.. |W&S Real Estate Holdings,
.. |W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, .... | Ounership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..

.70.000 ....|Western & Southern Mutual Holding Co .
.47.000 ....|Western & Southern Mutual Holding Co .
.47.000 ....|Western & Southern Mutual Holding Co .
..10.000 ....|Western & Southern Mutual Holding Co .
.. 0.990 .... |Western & Southern Mutual Holding Co .

Ownership..

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC .. |W&S Real Estate Holdings, LLC Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|20-8819502 .. Carmel Holdings, LLC ........... .. |W&S Real Estate Holdings, LLC ... Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|31-1449186 .. Carthage Senior Housing Ltd .. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|85-3863649 .. Chestnut Healthcare Partners II, L.P. ........ TN NEA e | e Ownership ..42.300 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP .......ooooeeees [ oo TN ] et e AL oo Ownership.. ..21.360 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ... . .. |W&S Real Estate Holdings, Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|99-4425720 .. Citiside JV, LLC .evvvreneiiiiiiiie . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|39-2947284 .. Coconut Point Investor Holdings, LLC .......... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..52.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern

...|Western-Southern Group ..........cceeeeees [ oonns 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeveeennen LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|85-1998953 .. Courtland Apartments, LLC ......cccceeinnnnnnnee L GAL] e NIA....... W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [45-2524597 ..
..... 00000 ... |99-2058376 ..
..... 00000 .... [88-3066875 ..
..... 00000 ....|81-1290497 ..

Cranberry NP Hotel Company LLC ... LPALL NIA....... W8S Real Estate Holdings,
Crescent Park Venture, LLC ... . |W&S Real Estate Holdings,
Delaney Land Partners, LLC ... e W8S Real Estate Holdings,
Eagle Realty Capital Partners, LLC ............ L OH] s NIA....... Eagle Realty Group, LLC
The Western and Southern
......................................................... Ownership..
. |Eagle Realty Group, LLC . | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
Integrity Life Insurance Co . | Ownership..
. [National Integrity Life Insurance Co . | Ownership..
.| The Lafayette Life Insurance Co ... . | Ownership..
. | Western-Southern Life Assurance Co .. | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
W&S Real Estate Holdings, LLC Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..
W&S Real Estate Holdings, LLC Ownership..
The Western and Southern Life Insurance Co
......................................................... Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..

..72.520 ....|Western & Southern Mutual Holding Co .
.47.000 ....|Western & Southern Mutual Holding Co .
..67.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .

Ownership..
Ownership..
Ownership..
Ownership

..... 00000 ....|31-1779165 ..
..... 00000 .... [31-1779151 ..
..... 00000 ....|99-4717824 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [92-3599326 ..
..... 00000 ... |92-0486096 ..
..... 00000 .... [93-3728576 ..
..... 00000 .... |86-3736212 ..

Eagle Realty Group, LLC ....
Eagle Realty Investments, Inc
Eastside Heights Residences Holdings, LLC ...
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
Emerging Markets LLC .....
ERG-CP FM Portfolio JV, LLC .....ccoevvrvinennns
ERG-CP MN 6-Pack JV, LLC ....cccvveereeniieenne .
ERG-CP MN7 Last Mile JV, LLC ...
Etowah Joint Venture Partners, LLC ....

.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
..72.000 ....|Western & Southern Mutual Holding Co .
..33.540 ....|Western & Southern Mutual Holding Co .
.16.980 ....|Western & Southern Mutual Holding Co .
.26.370 ....|Western & Southern Mutual Holding Co .
.23.110 ....|Western & Southern Mutual Holding Co .
..41.000 ....|Western & Southern Mutual Holding Co .
..41.000 ....|Western & Southern Mutual Holding Co .
.67.000 ....|Western & Southern Mutual Holding Co .
..47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... |47-5482199 ..
..... 00000 .... [82-3668056 ..
..... 00000 ... [88-0815943 ..

Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns .
Flats Springhurst Inv Holdings, LLC ..
Forest Parkway Atlanta Venture, LLC ...........

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




L€l

STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS 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
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|52-2208044 .. | ...coovvvviies | eerriiiiiiiienen | e Fort Washington Capital Partners, LLC ........ LOH ] NIA....... Fort Washington Investment Advisors, Inc. |OWNership.........ccecevuvvvveruuvvvevnnnnns .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
Fort Washington Core Plus Fixed Income The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-0571051 .. | tievvveevieees | eeveereeeiiiinee | v (ERISA), LLC werreeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..65.420 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |.. OH.....]eeree NIA oo [ ooeeeeee ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 18.320 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . Integrity Life Insurance Co ... Ownership.. .. 7.510 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| Columbus Life Insurance Co . Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| Integrity Life Insurance Co ... . | Ownership.. . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... . [National Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ... | 311301863 .. | ..eeeeeererees | cevermeieeiiinne | e Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee enn
Fort Washington Private Equity Investors II1,
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 311727947 .| .oooriiiiiiiis | e L.P. ... e[ OH et NIA....... Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|cccee nnn
Fort Washington Private Equity Investors Il1, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coveevenes | oenne 00000 ... [31-1727947 .| coeeecieeee | ereeeimeeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeeeeerree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Investors IV,
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 .... | 16-1648796 .. | ..ccevvvveveee | eomemmeieiiiinen | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNership....oooeeeeeeeeieeeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....]eccee onn
Fort Washington Private Equity Investors 1V, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 .... [ 16-1648796 .. | ..eeevevevene | rreemrreniinee | eeerreeereenieeereeeieees [LP e e LOH] e NTA e | et OWNEISNIP..eeeeeeerree e .38.320 ....|Western & Southern Mutual Holding Co . [...NO......]..cc. ...
Fort Washington Private Equity Investors IX,
. 0836 ...[Western-Southern Group .......c.coveevenee [ eenne 00000 ... [81-1710716 .| .cevevcveene | eveeeimeeniee [ e L P LOHe] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNErSNIP..ceereeeireeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors IX, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [81-1710716 .| .coevevceeeae | eveeeimeeniee [ oo L P LOH] e NTA e | et OWNErSNIP..ceereeeereeeieeesree e 9.180 .... [Western & Southern Mutual Holding Co . |....NO......|.ccce oot
Fort Washington Private Equity Investors IX-
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[81-1722824 .. | .cevvvcieeee | e [ e B, LPe e LOH] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNEISNIP..eeeveeesree e .0.500 .... |VWestern & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors IX- The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[81-1722824 .. | .cevvvcieeee | e [ e B, LPe e LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Investors IX-
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [81-1997777 .| eveeeecieeae | ereeeieeeniee [ e Ky LR e LOH] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNErSNIP..ceereeeireeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors V,
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-4568842 .. | ...eeercivrns | ereeeireeniee [ e L P LOH] e NIA....... FWPEI V GP, LLC weoeereeeieeeeiee e OWNEISNIP..eeeveeesree e .0.500 .... |VWestern & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors V, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-4568842 .. | ...eeercivrns | ereeeireeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..45.790 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Investors V-B, Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-5398098 ..| ...eeercierne | reeerreeniee [ e L P LOH] e NIA....... VLR e OWNEISNIP..eeeveeesree e ..91.230 ....|Western & Southern Mutual Holding Co . |[....NO......]..cc oo
Fort Washington Private Equity Investors V-B,
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-5398098 ..| ..eeercirrne | rreerreeniee [ e L P LOH] e NIA....... FWPEI V GP, LLC weoeereeeieeeeiee e OWNEISNIP..eeeveeesree e .0.520 .... |Western & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors VI
. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 ....[26-1073680 .. | .eeeevcrrerne | rrrerimeeniee [ e L P LOH] e NIA....... FWPEL VI GP, LLC weeeereieiieeeieeeeeeeene OWNErSNIP..ceereeeireeeieeerree e 0.510 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. .ot
Fort Washington Private Equity Investors VI, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 ....[26-1073680 .. | .eeeevcrrerne | rrrerimeeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..36.110 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Investors VII,
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... [27-1321348 .| ceeevcieens | e [ e L P LOH] e NIA....... FWPET VIT GP, LLC weeeeveeeieeeeieeeeee s OWNEISNIP..eeeveeesree e .0.500 .... |Western & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors VII, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... [27-1321348 .| ceeevcieens | e [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..30.990 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......c.covevvevee [ eenne 00000 ....[35-2485044 .. | .coerciieins | eeeenieeenee [ e VT, P LOHe] e NIA....... FWPEL VITI GP, LLC weveeveeeieeeeiee e OWNErSNIP..ceereeeereeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......ccocoeeevenes |eene 00000 ....[35-2485044 .. | .cooiiciine | eieiiiieiie [ e VI, LPe e LOHL ] NTA. e et OWNErShIP..eeieeieiieieiieeeii e .26.260 ....|Wlestern & Southern Mutual Holding Co . |...NO......]..cc. ...
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Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [32-0418436 .. | ..ccoovvveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NIA....... FWPEL VITT GP, LLC weveeeeiiieeee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [32-0418436 .. | ..ccoovrveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V- Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 205398156 .. | ..cooevrveriis | eereeiiiiees [ e VO, LPe s LOH] NIA....... V, LoPe OWNership.....ccooiiuiiieieiiiiieeeeee ..89.590 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 205398156 .. | ..coevrveiies | eeeeeieiiiees [ e VO, LPe LOH] NIA....... FWPEL V GP, LLC .eoeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..ccoevveeercs | eoreriiiiieens L.P. .. ] OH ] NIA....... FWPEI X GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X, The Western and Southern
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[83-1005851 .. | ..covvrveriis | eeeeeieiiiees [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..9.080 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X-B,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [83-1023433 .. | .ccooevrveiiis | e [ e L LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X-B, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1023433 .. | .ccoovrveiiis | oo [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI,
. 0836 ...[Western-Southern Group ..........ccccees | ene 00000 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccceeen | ene 00000 ....|87-3859143 .. | ..ccoovveiiis | eeieeiiiiies L.P. .. ] OH ] NIA....... Ownership.. ..16.350 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........ccccees | ene 00000 ... 873816231 .. | ..ccvvreevies | eereeieiieees [ e B, LPe LOH] NIA....... OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 873816231 .. | ..covvrveriis | eereeieiiiees [ e B, LPe LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 873859775 .. | .ccooeeiviiiis | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... [83-1036934 .. | ..ccovvvveriis | eoreriiiiiees [ e Investors X-8, L.P. .occoiiiiiiiiies LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeveeriis | eereeiiiiiees [ e Fund 1, L.P s LOH] NIA....... V, LoPe OWNership.....ccooiuiiieiiiiiiieeeeee ..6.700 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeeeeries | eereeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... VI, LoPe e OWNership.....ccooiuiiieiiiiiiieeeeee ..9.840 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[|26-3806629 .. | ...cccoceerres | eereriiiiiieens Fund I, L.P. ..... e | OHo] NIA....... VI, L.P. ... Ownership.. ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[26-3806629 .. | ...ccoeeeriis | eereeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... FWPEO 11 GP, LLC weveeeeeiieiee e OWNership.....ccoeiuiieeieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[26-3806629 .. | ...ccoeeeriis | eereeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccoeiuiieeieiiiiieeeeee ..15.170 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... VI, LoPe s OWNership.....ccoeeiuiiieeiiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 1900089164 .. | ...cooovveviis | eereeiiiieees [ e Fund T, Lo s LOH] NIA....... VITE, LLPe s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..3.180 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooevveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooevveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..6.390 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |37-1736757 .| .cccoeveeeeeas | eeeeeiiiiiees Fund I11-B, L.P. .......... e [ OHe s NIA....... FWPEO Il GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |37-1736757 .. | ecoeereeiiie | oo | e Fund T11-B, L.P. s LOH] NTA e ] s OWNership.....cooeiiuiiieiiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........cccccecnns [.enee 00000 ... [85-1483379 .. | ..ccooviiiis | eiiiiiiiiiiinns [ i Fund TV, L.P. i L OHL ] NIA....... FWPEO 1V GP, LLC .eveiiiiiiiiiiiii e OWNership.....cooiiiiiiiiiiiiiiiiieees .. 0.500 ... |Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrveiiis | e [ e Fund 1V, L.P. s LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee .. 4.580 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [85-1508656 .. | ..ccoevvverree | eereeieiiiiiees [ e Fund IV-B, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[85-1503656 .. | ...cocvveeres | eereriiiiiieens Fund IV-B, L.P. ... oo OHe] e NTA ] s Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group .........cccccees | ene 00001 ....[85-1521520 .. | ..ccevvveiics | e [ e Fund IV-K, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [87-3834210 .. | ..ccovrveries | e [ e Investors 1, L.P. oo LOH] NIA....... FWPEI Small Market 11 GP, LLC ................ OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3834210 .. | .ieevriiriiies | eerreriiiiiiinnn | e Investors 11, L.P. oo L OH] s NEA e | e OWNErship..coeeeeeeeeeeeeeee e ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|cccee nnn
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ... |87-3815473 .. | .ieeiiiiiiiiis | eeerieeeeiiiinen | e Investors 11-B, L.P ..oeeeeiiiiie L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..99.500 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee enn
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....|87-3815473 .. Investors [1-B, L.P LOH] NIA....... FWPEI Small Market 11 GP, LLC ... Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....|87-3835610 .. Investors 1K, L.P. ..occoiiiiiis LOH] NIA....... FWPEI Small Market 11 GP, LLC ... . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0837 ...|Western-Southern Group ........cceevvevees |eeees 00003 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co . | Ownership.. ..21.680 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee onns

The Western and Southern Life Insurance Co
......................................................... Ownership..
.. |Western & Southern Financial Group, Inc. . |Ownership..
. |W&S 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..
. |Fort Washington Investment Advisors, Inc. |Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
The Western and Southern Life Insurance Co

..... 00001 ... [84-2717266 ..
..... 00002 .... [84-2717266 ..
..... 00000 .... [87-2353885 ..
..... 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 ..
..... 00000 .... [93-3839620 ..
..... 00000 .... [92-1415079 ..

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

.. 6.200 .... |Western & Southern Mutual Holding Co .
.18.880 ....|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 .
.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
..32.000 ....|Western & Southern Mutual Holding Co .

Fort Washington Strategic Income LLC .......... .
Fort Washington Strategic Income LLC .
Fourth and Pike Apartments, LLC ..
FWPEI IX GP, LLC
FWPE! Mauna Kea GP, LLC
FWPE! Small Market 11 GP, LLC

FWPEI V GP, LLC ...
FWPEI VI GP, LLC .
FWPEL VIT GP, LLC woveiiiiiiiiiiiieiie e
FWPEI VIII GP, LLC .
FWPEI X GP, LLC ...
FWPEI XI GP, LLC .... ..
FWPED 11 GP, LLC .oeveiiiiiiiiiie e .
FWPED 111 GP, LLC .eveeiieeiieeeiee e
FWPEO IV GP, LLC ....
FWPEO V GP, LLC ...
GDR Capital, LLC ....

. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ... | OH ] e N e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern

. 0836 ...|Western-Southern Group ........coevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........coeeeeeeees | oo NYouui] eomeee P [ oo Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC . W&S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund . .. |W&S Real Estate Holdings, Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC . |W&S Real Estate Holdings, Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .

HP AZB Co-Invest LP .....cccviiviiiiiiieiiics .

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-2291762 .. W&S Real Estate Holdings, Ownership.. ..22.430 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|92-1556010 .. Hunters Creek JV, LLC W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvevees |eeees 00000 ....|31-1328371 .| .oeovvireeeees | e IFS Financial Services, Inc . Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 74780 ....|86-0214103 .| ..ooovvvvveees | e Integrity Life Insurance Co .... . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonis
. 0836 ...[Western-Southern Group ......ccocovevrenes | e 00000 ... [85-1970501 .. | .coeevorvnae | sreeiiiiinns KCJAX NN INDUSTRIAL INV. LLC .. L OH.... Ounership.. ..65.100 ....|Western & Southern Mutual Holding Co . |...NO....]..ccc ...
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC .......evvvvvvvviiiiiiiiiiiiinns JURN D U I NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... N NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |..GA.....]...... NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|35-2123483 .. LLIA, INC. teriiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees L OH] s NIA....... The Lafayette Life Insurance Co .............. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-2577517 .. Lytle Park Inn, LLC .ooovvveiiiiiiiiiiiiiiiieeeeeees . W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings .... .. OH... veeeee. | W8S Real Estate Holdings, LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .............. AL NIA....... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC .................. AL NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 .... |87-1271007 .. L P FWPEI Mauna Kea GP, LLC ........covvvervnenne Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC ... W&S Real Estate Holdings, LLC ................ Ownership.. ..43.280 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |84-2984546 .. Nashville Hotel JV LLC ........ .| V&S Real Estate Holdings, LLC Ounership.. .52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co . Integrity Life Insurance Co ... Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC W&S Real Estate Holdings, LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeveveeeenes e O] e N A e Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC . |W&S Real Estate Holdings, Ownership.. .55.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC U W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC ...... L CA] e NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 .... | 84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ PR | EUN DU NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ LAZe] NIA....... W&S Real Estate Holdings, Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...[Western-Southern Group .......ccccevvvnee | e 00000 ....|34-1998937 .. Queen City Square, LLC ....oovvvvveeiiiiinenenne OH e N Ownership ..99.750 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC . . |W&S Real Estate Holdings, Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .............ceeeees . W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC ... L] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..27.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......covvvvviiennees e O] e N A e Ownership.. ..1.160 .... |Western & Southern Mutual Holding Co . |....NO......|cceee nen
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Columbus Life Insurance Co .............cc..... Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......[..... .....
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......covvvvviiennees . The Lafayette Life Insurance Co .............. Ownership.. . [Western & Southern Mutual Holding Co . |[....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... . |Western & Southern Financial Group, Inc. . |Ownership.. . | Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... .. | Integrity Life Insurance Co ... Ownership.. .. |Western & Southern Mutual Holding Co . [....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC . |W&S Real Estate Holdings, LLC Ownership.. .|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 .... | 83-2295656 .. Sixth and Saratoga NW, LLC W&S Real Estate Holdings, LLC Ownership.. .| Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|92-3712148 .. South Orange KisSimmee .......ceeveeeeeeeeeeeens . W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC . .. |[W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|93-1867642 .. SW Link Phase | Development, LLC .. | W8S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC ... . |W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC ... W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC .. W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC . . |W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings, LLC .. W&S Real Estate Holdings, LLC Ownership.. .|Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-3631372 .. The Cincinnati Equity Fund [I1, LLC ......... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 65242 ....|35-0457540 .. The Lafayette Life Insurance Co Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuunn | eeee 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 ........cceevvvees |eees 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership.. .| Western & Southern Mutual Holding Co .
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...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC . . FL..... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|93-4901861 .. Timber lake JV, LLC PO PR 1 W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1394672 .. Touchstone Advisors, INC. ..coevvvvevvveiiieeennns . OH..... . IFS Financial Services, Inc. .......ccccuune. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. .. DE..... . Western & Southern Financial Group, Inc. . |Ownership.. ..93.440 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1225804 .. Institution LMAL NEA e | e Ownership.. ..35.110 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
...|Western-Southern Group .........coeeeeeees [ nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... v | DBt NIA....... National Integrity Life Insurance Co ....... Ownership.. ..90.960 ....|Western & Southern Mutual Holding Co . |....YES.....|..c.. .....
...|Western-Southern Group ..........cceeeeees [ onns 00000 ....|31-1710355 .. Touchstone High Yield-Inst ...........ccceeeeiiis LDE] e NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..70.090 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
..|Western-Southern Group ........cceeeeeeees [nnn 00000 .... | 33-1329208 .. Touchstone International Equity ETF ........... LDE] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..32.110 ....|Western & Southern Mutual Holding Co . |....YES.....|..... ...
Touchstone Sands Capital Emerging Markets ex-| The Western and Southern Life Insurance Co
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|33-1384072 .. China Growth ETF .ooooveeeeieiieieeee e LDE ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..66.760 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [ onnn 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .. 8.710 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|47-6046379 .. Touchstone Securities, INc. .......eeeveeeeennneee LNE] e DS........ IFS Financial Services, Inc. .......cccceue.e. OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee een

The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Ownership.. ..30.950 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . 1.540 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. ..56.880 ....|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........ccccceunnneee LDE] e NIA....... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..14.760 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Ownership.. .. 0.680 .... |Western & Southern Mutual Holding Co . |...YES.....]..... .....
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Ownership.. ..52.140 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-0864368 .. Touchstone US Large CAP Focused ETF .. [National Integrity Life Insurance Co ....... |Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |88-3090843 .. Town Madison Holdings, LLC ............ . . |W&S Real Estate Holdings, LLC ......... . | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |99-4170673 .. Tudor Road Apartments JV, LLC W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . . Integrity Life Insurance Co . | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC ............. . National Integrity Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . The Lafayette Life Insurance Co .............. Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |84-2230033 .. TXFL N\ Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |83-2679115 .. University Shade Investor Holdings, LLC ...... . W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |36-4107014 .. Vinings Trace . |W&S Real Estate Holdings, LLC ... .... | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|33-2028589 .. W&S Advisory Services, LLC . Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ..........ccceeen. ....|31-0846576 .. &S Brokerage Services, INnC. .....oeeevvveveeenns . .| Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnn. .[31-1334221 .. W&S Financial Group Distributors, Inc. ....... . .| Western-Southern Life Assurance Co .......... Ownership.. .|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group .........ccceennnn. .. | 06-1804432 .. &S Real Estate Holdings, LLC .......ccccoeennnn | OHelll] e NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........ccceeee. .. |99-0849352 .. &S Ventures, LLC e |- OHoef s NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........ccceennnn. . |84-3195821 .. WestAd Leasing, LLC .....ccceeeeeiiceeieiieeeeeee | OHel] e NIA....... Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......

The Western and Southern Life Insurance Co
..|Western-Southern Group .........ccceennnnn .. |31-1413821 .. Western & Southern Agency, Inc. ........ceeeee. | OHoll] e NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........ccceee. .. |31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........ccceennnn. . [31-1732405 .. Western & Southern Mutual Holding Co .......... LOH] UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......

The Western and Southern Life Insurance Co
..|Western-Southern Group ...........ccc..... [31-1000236 .| eeeeeiiis | e | e Western-Southern Life Assurance Co ............ |..0H.....]....... RE. e ] e aanae ONNErSNIP. e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company
SCHEDULE Y
PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ... |87-1330707 ..| ... WS Workforce Apartments Investor, LLC ........ .. OHoooe]eeeee NIA oo [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .... .| 33-1058916 .. . | WSALD NPH LLC W&S Real Estate Holdings, LLC Ownership. .}.100.000 ...|Western & Southern Mutual Holding Co .

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2025 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 AT ERRRO O

9 2 6 2 2 2 0 2 5 4 9§ 0 0
LA AT RI

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

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

9 2 6 2 2 2 0 2 5 4 4 6 0
byt | NHAINM ARV QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 5 4 4 7 0 0
rmeszssssemtasis = | NN AR A
Actuarial Guideline XXXVI [Document Identifier 448]

9 2 6 2 2 2 0 2 5 4 4 8
st | MW AR ]
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 2 6 2 2 2 0 2 5 4 4 9 0
vttt e e AN A O

9 2 6 2 2 2 0 2 5 7 0 0 0

[ ]

o
—

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

© I—
o o
I S S E—

—
o
—
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STATEMENT AS OF JUNE 30, 2025 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. Uncashed drafts and checks pending escheatment to the state ..o ot 3,255,479 |..oovern 4,458,996
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,255,479 4,458,996

15




STATEMENT AS OF JUNE 30, 2025 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 5,799,044,254 |............ 4,839,834,382
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et et e e et e et eee e et e et eee e et eereereeeeeeneane feeeeeeeeiaen 586,907,778 |................ 943,314,531
2.2 Additional investment made after CQUISITION ..............ccceiieieeieeeeetetcecees e et eteseeses e st eseeess s esssssesesesessenesssssnaesesesens |eeesesenesnees 131,525,450 |................ 345,277,086
3. Capitalized deferred INtErest NG OtNET ............cccvovivivieeeece ettt ettt es ettt s s s e e st sae st essas s esesstetetesesesnsesasssssssesessnnanas |oeesesesessnenesnnes 651,126 ..o 0
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 (1,232,247)]..ccceeee. (2,552,303)
7. Deduct amounts reCeiVed ON GISPOSAIS ..........ccccvviveueieeeeeeeeeeeeeeeee e te e e seeeeeeeeeeee e sas s s eseseseseses e sasesssesesessansnesessasssssesesnananans [oeereaseesennas 284,963,798 |............... 331,886,544
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. 6,235,046,680 |............ 5,799,044 ,254
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) 6,235,046,680 5,799,044 254
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.cvcueueiieieieteeeeeeeeee ettt eaess s s sesssnnas [eeeeeeseeeieiene 722,567,590 |...coovnenee. 540,724,943
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, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value ................
10. Deduct current year’s other than temporary impairment recognized , 09U,
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ceceuiriiiieierereeeeeeeeeeieeeieeens [eeeeeeieieeens 743,617,820 |...ooecneeee. 722,567,590
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 4,995,766 |.......co.ec...... 5,170,000
13.  Statement value at end of current period (Line 11 minus Line 12) 738,622,054 717,397,590
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 25,049,115,034 |......... 22,717,886,684
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 5,786,895,356 |............ 7,094 ,941,830
3. Accrual of discount .... 60,553,745 |............... 108,294,214
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees 136,168,333 |................. 55,355,236
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 2,371,208 |......oconece.. 65,629,878
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 3,875,650,352 |............ 4,869,392,813
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 60,116,180 |................ 118,895,376
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 (V1 8,152,706
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (483,543) ... 3,448,087
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 27,098,853,601 |.......... 25,049,115,034
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuuiiiiiieiiiei sttt [ooneenineeninea 223,569,948 |................ 201,315,904
13. Statement value at end of current period (Line 11 minus Line 12) 26,875,283,653 24,847,799, 130
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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

STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 3,649,784,521 |............ 1,258,810,441 |............... 985,160,092 |................. 96,729,841 |........... 3,649,784,521 |............ 4,020,164, 711 | [ 3,351,799,298
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 7,143,368,429 |............ 4,870,574,782 |........... 4,767,880,965 |............... (91,673,405)|............ 7,143,368,429 |............ 7,154,388,841 |...ovicccccine [ 6,547,687,942
B NAIC B () it b et b bbbt b et [re e 1,051,318,600 |................ 65,650,728 |.....ccovvucne. 26,563,233 |.......coc... (1,986,066)|............ 1,051,318,600 |............ 1,088,420,029 |.....oooieeeerrrieeerrieen [ 1,043,612,022
L Y (@2 - SRS SRSUTRRTPRRSSTRRTY NSRRI 449,534 184 |......coco.e 71,079,656 |................. 32,960,579 |.....cccvnven. 12,864,093 |..cooveneen 449 534,184 |................ 500,517,354 ..o o 509,226,630
5. NAIC5 (a)... JO RO 172,841,913 | 59,866,475 |..cevrereneee. 19,958,460 |................. (9,738,471 cceeenne 172,841,913 | 203,011,457 oo v 142,933,746
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 11,425,544 0 1,082 514,163 11,425,544 11,938,625 3,244,203
7. Total ICO 12,478,273,191 6,325,982,082 5,832,524,411 6,710,155 12,478,273,191 12,978,441,017 0 11,598,503, 841
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 11,159,598,214 924,666,670 , 11,159,598,214 11,200,418,967 10,820,086,968
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,334,033,334 |....cceneee 115,895,990 |.....ccconvee. 22,280,786 |..covvvveeceerene (10,157)|............ 1,334,033,334 |........... 1,427,638,381 | [ 1,356,988,312
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 38,371,652 |.....ccovveeenee 1,547,106 | 87,143 | (297,324) .o 38,371,652 |.....ccconee. 39,534,291 | [ 22,414,540
TA. NAIC 4 ettt bbbt ettt h ket b et bt bt b it ekt ettt bttt ettt beanenes [seeea s 31,337,771 | 7,183,887 | 61,979 | (11,614,776 |.................. 31,337,771 | 26,844,903 |......oooiieeenes e 30,523,602
T2, NAIC B bbbt bbbt b ettt [srre e 16,981,611 [ [V 25,990 | 5,064,392 |....ccccenv. 16,981,611 [ 22,020,013 oo [ 16,732,974
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 10,818,504 0 23,456 (1,222,569) 10,818,504 9,572,479 9,542,767
14.  Total ABS 12,591,141,086 1,049,293,653 906,334,707 (8,070,998) 12,591,141,086 12,726,029,034 0 12,256,289, 163
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt [V T [V T [V [V [V 0 oo [rere s 0
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 82,408,925 |...ooiice [V 15,000,000 |.......ccvvrvrenneee 264,089 |....ccooocunee 82,408,925 |..cocvvne. 67,673,014 | [ 87,347,576
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 4,610,863 |.ovceeeerricieenne 54,432 | [V 32,048 | 4,610,863 |.ocveereenne 4,697,343 | e 4,507,048
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt [V RSN (RSN (O RSN (O RSN (O RSN 0 e [ 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt [V T [V [V [V [V 0 oo [rere s 0
20. 15 0 0 (7) 15 8 15
21. 87,019,803 54,432 15,000,000 296,130 87,019,803 72,370,365 0 91,854,639
22. Total ICO, ABS & Preferred Stock 25,156,434,080 7,375,330, 167 6,753,859,118 (1,064,713) 25,156,434,080 25,776,840,416 0 23,946,647,643
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ ., 14,700,000 ; NAIC2 $ .ooeereneee 378,451,217 : NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2025 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 24,562,584 XXX 24,562,584 358,053 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 PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 30,925,634 | 0
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.ceiiiieieeeececeee ettt ettt ea st sese s s s s s e st et eseasas s s sesesesesnanas [eeeeeanenneas 140,280,154 |................. 35,842,453
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 (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration received ON ISPOSAIS ............c...cviveueuiueriiiieeieeieieteseeeseseeesese ettt eses st et esesesesesssessesesssasesesesesssssssssesesesess [reneeanansnnnas 146,643,204 |.................. 4,916,819
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 VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
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.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 24,562,584 |................ 30,925,634
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 24,562,584 30,925,634
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STATEMENT AS OF JUNE 30, 2025 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 3,507,608
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 12,415,093
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiiiieieiteteieiitesetete st ees et ae st st seses et st ss st ses b e bt ss s ses e b e b s s eeses s e b st s s es b e b st ssses s et st ss et ebebessssnsnses febebesssntsteseetann 504,297
Considerations received/(Paid) ON tEIMINALIONS .............cceveiiiiiiieiereiieeeete ettt ettt s st et s s se st et s s s ssesese s s ssssesese s sssssseses et sssssssesesesssnsnsesesess | frtstsetesesnsntasees 504,297
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 15,922,701
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 .... 15,922,701

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, 2025 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, 2025 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 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 15,922,694

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 15,922,694
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 16,505,221

Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (582,527)

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, Section 1, Column 16 15,922,694

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 15,922,694
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 16,505,221

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (582,527)

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 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 11,446,236
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 11,446,236
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si07



STATEMENT AS OF JUNE 30, 2025 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.cviueueiieieieeeeeeeeeeee ettt eaeass s s s sesessnnnas [ereseeseeeeeaens 404,669,593 |.......cc.co.c 278,662,392
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 9,331,492,650 |.......... 26,997,786,409
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 [V 149
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 [V T 1,211
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 9,321,395,229 |.......... 26,871,780,568
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) ..........cceceiiiivrrererereeeeeeeieieieseeeeeenenens [ereeeeeeeeenens 414,767,014 |......cocoe 404,669,593
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) 414,767,014 404,669,593

S108
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STATEMENT AS OF JUNE 30, 2025 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
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STATEMENT AS OF JUNE 30, 2025 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
FORT WORTH ... . 06/03/2022 .. ... 4.860 |.. 0. ..6,325,659 |.. . 133,700,000
.09/21/2023 .. ... 7.062 |.. 0. .. 64,000,000
FOUNTAIN ... . 03/17/2023 .. .7.562 |.. 0. . 150,000,000
FT. MYERS . .08/31/2023 .. 7.812 |.. 0. . 116,138,400
CINCINNATI ... . 11/02/2023 .. ... 8.062 |.. 0. .. 86,774,000
WELLFORD . 05/08/2023 .. .. 8.012 |.. 0. . 114,125,760
LEBANON ... . 04/27/2023 .. 7.612 |.. 0. .. 76,955,790
EMERSON . . 11/02/2022 .. .7.312 0 . 106,065, 180
CHARLOTTE . 1170972023 .. 7.812 0 .. 58,372,500
TAMPA ... . 09/12/2023 .. 8.612 0 . 100,000,000
ASHEVILLE . . 12/04/2023 .. ... 8.062 |.. 0. . .. 40,610,000
FORT COLLINS . . 06/27/2024 .. L 1.812 . 4,111,652 . ....10,225,341 .. .. 60,080,090
. 09/17/2024 .. L. 1812 . 12,171,772 ). ...59,941,920
. 04/15/2025 .. ... 6.640 |.. 40,000,000 |... ...0]..
. 04/15/2025 .. ... 6.640 |.. 41,000,000 |... .0,
CHARLOTTE .. . 04/29/2025 .. ... 6.050 |.. .. 13,100,000 |... ...0]..
FRANKLIN ... . 04/30/2025 .. L7750 |.. ....9,000,000 |... .0,
WAUKEE .. . 05/05/2025 .. 6.050 |.. 14,300,000 |... ...0].. .
NAPLES ... . 06/04/2025 .. .6.220 .. 33,000,000 .0 .. 52,700,000
HENDERSON .. . 06/04/2025 .. .6.220 .. 42,000,000 .0 .. 64,800,000
LEWISVILLE . 06/09/2025 .. 5.600 .0 . 139,800,000
LEWISVILLE ... . 06/09/2025 .. ... 5.600 |.. . . ...0].. . 106,800,000
LEWISVILLE ... . 06/09/2025 .. ... 5.600 |.. 30,458,041 ... .0, .. 75,800,000
LEWISVILLE ... . 06/09/2025 .. ... 5.600 |.. 15,274,677 |... ...0].. .. 42,000,000
COPPELL . . 06/09/2025 .. ... 5.600 |.. 10,876,069 |... .0,
1381 DUBLIN ... . 06/18/2025 .. .. 6.050 |.. 16,000,000 |... ....0]..
0599999. Mortgages in good standing - Commercial mortgages-all other 374,111,652 73,282,013
0899999. Total Mortgages in good standing 374,111,652 73,282,013 1,967,863,640
1699999. Total - Restructured Mortgages 0 0 0
000008479 ....eeeeeeeeee e e eeeene e eeeennens ACHORTH et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nna e e e eennnan 06/01/2025 250,904 |.eeeeee e 0 316,404
000016861 ... LAKE IN THE HILLS .06/01/2025 .. ... 187,120 ... .0, ... 300,000
000019394 .... .06/01/2025 .. ... 105,587 |... ...0].. ... 155,000
000021345 .... HOUSTON . .06/01/2025 .. .. 66,081]... .0, ... 231,000
000026713 ... OSHEGO ... .06/01/2025 .. ...0].. ... 469,558
000040683 ... .06/01/2025 .. .0, ... 105,000
000041640 ... CLAREMORE .. .06/01/2025 .. ...0].. ... 104,500
000075089 ... CHARLOTTE .. .06/01/2025 .. .0, .. 127,705
000080037 . MARICOPA .06/01/2025 .. .0 368,000
000085089 . CYPRESS . .06/01/2025 .. .0 ..99,077
000096839 . CLEVELAND .. .06/01/2025 .. .0 ..82,822
000105917 . POINCIANA . 06/01/2025 .. .0 374,59
000106329 . TURNER ... .06/01/2025 .. 208,673 .0 782,000
000107160 .... CRESTVIEW . 06/01/2025 .. .. 156,524 ... .0, ... 213,000
000108534 .... CENTER POINT . .06/01/2025 .. ...0].. ... 143,000
000109973 ... . 06/01/2025 .. .0, ... 303,000
000109980 .... .06/01/2025 .. ...0].. ... 174,000
000110562 ... . 06/01/2025 .. .0, ... 560,000
000110768 ... BAKERSFIELD .. .06/01/2025 .. ...0].. .. 570,000
000111189 . LAND O LAKES . . 06/01/2025 .. .0 475,000
000111203 . ELK GROVE . .06/01/2025 .. .0 655,000
000112376 . DETROIT . .06/01/2025 .. .0 ..85,000
000112559 . HUDSON ... .06/01/2025 .. .0 360,590
000113193 . HASTINGS .06/01/2025 .. .0 .1,200,000
000113578 ... MONTICELLO ... . .06/01/2025 .. . 174,250 ... ...0]. ... 253,000
000113650 L PP 06/01/2025 218,361 [0 PP PPPPTIIN 301,000
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STATEMENT AS OF JUNE 30, 2025 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
000114459 ... WENATCHEE .. . 06/01/2025 .. 7.368 |.. ... 138,612 ... .0, ... 299,000
000114529 .... CHARLOTTE .. .06/01/2025 .. ... 191,104 ... ...0].. ... 390,000
000114812 ... TOLLAND ... .06/01/2025 .. ... 307,984 ... .0, ... 475,000
000115192 ... MARYVILLE . .06/01/2025 .. ... 219,595 ... ...0].. ... 277,000
000115534 .... BLAIRSVILLE .. . 06/01/2025 .. ... 135,331... .0, ... 192,000
000115601 ... BRADENTON .06/01/2025 .. ... 393,824 ... ...0].. ... 510,000
000116892 ... .06/01/2025 .. .. 212,428 1... .0, .. 284,000
000116944 . LEXINGTON .. .06/01/2025 .. .0 347,000
000117584 . SLIPPERY ROCK . 06/01/2025 .. .0 425,000
000162080 . MANSFIELD .. .06/01/2025 .. .0 160,000
000166572 ... EVERETT .... .06/01/2025 .. .0, ... 358,000
000178076 .... OKLAHOMA CITY .06/01/2025 .. ...0].. ... 236,500
000182005 ... UPPER MARLBORO ... . 06/01/2025 .. .0, ... 457,460
000182532 .... LEXINGTON .. .06/01/2025 .. ...0].. ... 165,435
000188025 ... BILLINGS ... .06/01/2025 .. . .0, ... 330,000
000188294 .... MIDDLEBURG ... .06/01/2025 .. ... 182,239 ... ...0].. ... 258,000
000189092 .... COVINGTON . 06/01/2025 .. ... 135,920 ... .0, ... 265,000
000192102 .... SHARPSBURG ... .06/01/2025 .. ... 180,424 ... ...0].. .. 285,300
000193195 . POPLAR BLUFF . .06/01/2025 .. ..64,205 .0 101,000
000194466 . CUMMING . .06/01/2025 .. 282,741 .0 450,000
000195115 . ZEBULON . . 06/01/2025 .. 183,484 .0 286,000
000195387 ... MEMPHIS .... .06/01/2025 .. ... 124,536 |... ...0].. ... 160,000
000195463 .... LAKE ORION ... . 06/01/2025 .. ... 173,835 |... .0, ... 310,000
000196009 .... VERNON HILL .. .06/01/2025 .. ... 169,073 ... ...0].. ... 278,000
000196592 .... GREENWOOD .. . 06/01/2025 .. ... 200,750 |... .0, ... 275,000
000196790 ... ROACHDALE .. .06/01/2025 .. ...211,810|... ...0].. ... 360,000
000196980 ... RICHMOND ... . 06/01/2025 .. ... 162,501 |... .0, ... 254,000
000197112 ... LAGRANGE ... .06/01/2025 .. ... 118,707 |... ...0].. ... 145,000
000198678 ... MURPHY ... .06/01/2025 .. ... 184,820 ... .0, ... 260,000
000200363 . Moriah ... .06/01/2025 .. ..33,623 .0 ..92,500
000200890 . HUNTSVILLE .06/01/2025 .. .0 215,000
000201819 . PALM BAY .06/01/2025 .. .0
000202121 . BRISTOL . .06/01/2025 .. .0
000202257 . BECKLEY . .06/01/2025 .. .0
000202334 .... WINNSBORO .. .06/01/2025 .. .0,
000203630 ... .06/01/2025 .. ...0]..
000203633 .... STANFIELD .. .06/01/2025 .. .0,
000203637 .... PATASKALA .06/01/2025 .. ...0].. .
000203644 .... NORTH LITTLE ROCK ... . 06/01/2025 .. .0, ... 230,000
000203859 ... .06/01/2025 .. . ...0].. .. 471,000
000204211 . JONESBORO . 06/01/2025 .. 174,332 .0 250,000
000205105 . TAYLOR .06/01/2025 .. 160,637 .0 218,000
000205140 . WALDORF . . 06/01/2025 .. 415,467 .0 583,000
000205228 . SMYRNA .06/01/2025 .. 267,689 .0 455,000
000206301 . AVIS ... . 06/01/2025 .. 169,466 .0 227,000
000206891 ... WAYNESBORO ... .06/01/2025 .. ... 108,727 ... ...0].. ... 175,000
000208283 ... SEVIERVILLE .. . 06/01/2025 .. ... 237,832)... .0, ... 375,000
000208661 ... MINNEAPOLIS .. .06/01/2025 .. ... 205,386 |... ...0].. ... 260,000
000209485 .... MCDONOUGH . 06/01/2025 .. ... 230,356 |... .0, ... 307,000
000209548 .... L INCOLNIVOOD .. .06/01/2025 .. ... 397,723 ... ...0].. ... 570,000
000209880 ... BROOKLYN CENTER .06/01/2025 .. ... 139,311... .0, ... 185,000
000210596 ... GAINESVILLE .06/01/2025 .. ... 225,799 ... ...0]. ... 324,000
000210723 .... GLOUCESTER ... .06/01/2025 .. .. 238,671]... .0, .. 300,000
000211824 . ACWORTH ... .06/01/2025 .. 213,292 .0 285,000
000212068 ... JOHNSON CITY ... . 06/01/2025 .. .. 147,685 ... ...0].. .. 198,000
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STATEMENT AS OF JUNE 30, 2025 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

000212194 .... . 06/01/2025 .. ... 6.608 |.. ... 275,116 |... ... 412,000
000212295 .... MOUNT WOLF ... .06/01/2025 .. ... 7.620 |.. .o 119,752 ... ... 192,000
000213463 .... HOBART ... .06/01/2025 .. .. 6.882 |.. 112,233 ... ... 156,000
000214969 ... KEWADIN . .06/01/2025 .. ... 381,000
000215435 ... NORTH LAS VEGAS . 06/01/2025 .. ... 470,000
000216398 .... .06/01/2025 .. ... 372,342
000217075 ... LOUISVILLE ... .06/01/2025 .. .. 210,000
000217301 . ALPHARETTA .06/01/2025 .. 500,000
000217739 . COLUMBIA ... . 06/01/2025 .. 290,000
000218346 . MC LEANSVILLE .06/01/2025 .. 273,000
000225470 ... WILMINGTON .06/01/2025 .. ....452,939
000230745 ... SOUTH OGDEN .. .06/01/2025 .. ... 107,000
000231185 ... LEAGUE CITY .. . 06/01/2025 .. ... 368,240
000233845 ... ASHLAND . L 11/27/2024 .. ... 11,000
000235790 ... SPRING ... .06/01/2025 .. .. ... 205,000
000236022 .... EARL IMART . .06/01/2025 .. ...0].. .. 140,000
000237176 ... . 06/01/2025 .. .0,

000242983 .... .06/01/2025 .. ...0]..

000248366 . AMARILLO ... .06/01/2025 .. .0

000249157 . PHENIX CITY .. .06/01/2025 .. .0

000258982 . ST. CHARLES .. . 06/01/2025 .. .0

000273197 ... SANTA FE SPRINGS . .06/01/2025 .. . . ...0].. ... 645,000
000273935 ... MILWAUKIE . . 06/01/2025 .. ... 144,024 ). .0, ... 320,000
000289944 .... .06/01/2025 .. ... 120,475 ... ...0].. ... 180,000
000293857 ... . 06/01/2025 .. ... 104,677 |... .0, ... 203,000
000300905 ... .06/01/2025 .. L. 122,237 ... ...0].. ... 250,000
000301233 ... SHEFFIELD VILLAGE ... . 06/01/2025 .. .. 128,521]... .0, ... 216,000
000302459 ... AUSTIN .06/01/2025 .. ...0].. ... 225,000
000304175 ... SANDUSKY .06/01/2025 .. .0, .. 195,000
000310896 . VINE GROVE .06/01/2025 .. .0 264,075
000312331 . ROCHESTER .. .06/01/2025 .. .0 113,000
000320040 . HOLTS SUMMIT . .06/01/2025 .. .0 151,000
000326159 . FRANKSVILLE .. . 05/02/2022 .. .0 155,000
000326358 . PASCO ... . 05/02/2022 .. .0 116,000
000326407 ... . 05/02/2022 .. .0, ... 236,562
000326861 ... EVANSDALE .... .06/01/2025 .. ...0].. ... 108,000
000327113 ... CEDAR HILL ... .06/01/2025 .. .0, ... 327,871
000328938 .... CYPRESS ... .06/01/2025 .. ...0].. ... 601,000
000342505 ... RIO RICO ... . 06/01/2025 .. .0, ... 237,000
000347430 .... SOUTH BEND .06/01/2025 .. ...0].. .. 132,000
000348647 . LOUISBURG . 06/01/2025 .. .0 174,000
000352658 . HOUSTON . .06/01/2025 .. .0 129,000
000353079 . RICHFIELD . 06/01/2025 .. .0 170,000
000356531 . HEPHZ |BAH .06/01/2025 .. .0 138,000
000358754 . CAPITOL HEIGHTS . 06/01/2025 .. ..93,624 .0 205,000
000373159 .... HUMBLE .06/01/2025 .. .. 109,726 |... ...0].. ... 170,000
000402317 ... DULUTH ... . 06/01/2025 .. .0, ... 103,000
000415063 .... HOUSTON . .06/01/2025 .. ...0].. .. 180,702
000601429 .... Jackson . 06/01/2025 .. .0,

000603608 .... Huntsville ... .06/01/2025 .. ...0]..

000604178 ... .06/01/2025 .. .0,

000612098 ... CORPUS CHRISTI ... .06/01/2025 .. ...0]. ... 141,000
000617023 ... TULLAHOMA ... .06/01/2025 .. .0, .... 70,000
000651004 . HUNTSVILLE .06/01/2025 .. .0 ..69,739
000655772 ... FAYETTEVILLE ... . 06/01/2025 .. 0 73,500
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Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

000683322 ...
000699761 ...
000704072 ...
000704342 ...
000705731 ...
000747922 ...
000761422 ....
000850444 .
000854692 .
000895661 .
000908426 ...
000908692 ...
000910036 ...
000961020 ...
000961060 ....
001031640 ...
001050656 ...
001050696 ....
001056270 .

001097173 .

001099713 .

001122240 ...
001122320 ...
001122438 ...
001155376 ...
001159109 ...
001159478 ...
001160874 ....
001162213 ...
001163477 .
001166311 .
001169071 .
001175275 .
001189087 .
001192112 ...
001192267 ...

001192600 ...
001192609 ...
001192615 ...
001192646 ...

001193522 .
001193529 .
001193554 .
001193560 .
001193738 .

001195202 ...
001204229 ...
001204373 ...

001205291 ...

001215106 ....
001219709 ...
001246420 ...
001251659 ...

001251895 .

001252061 ...

SALT LAKE CITY .
CARROLLTON
NEW LONDON
DAVENPORT ..

LAS VEGAS .
BRISTOL ...
EL PASO .

HOLLY SPRINGS ..
MCK INNEY
SIMI VALLEY ..
ZANESVILLE ...
PLATTE CITY ..

CAPITOL HEIGHTS
EVERETT .
GASTONIA ...
CHARLESTOMN ..
DOUGLASVILLE .
MCDONOUGH
COLUMBIA ...
MEMPHIS ...
NEW BRAUNFELS ..
SHERMAN
SAINT PAUL ...
WARWICK ....
GREAT FALLS
LINCOLN ...
ATLANTA .
EAGLE PASS
LAKE STATION ...

GARDEN GROVE .
COMPTON ...
MANSFIELD ..
SAN FERNANDO ...
NORTH LAS VEGAS
LAKE HUGHES ..
LOS ANGELES
LANCASTER .
PARADISE
PAHRUMP ...
HARLINGEN ....
SHREVEPORT ...

ASHEVILLE .
WINSTON SALEM ..
ATLANTA
COVINGTON
WHITEHOUSE
WINNETKA ...

.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..
. 06/01/2025 ..

192,581

. 114,161 ...
820,435 |...
,076,268 |...
... 301,373 (...
.. 526,715 ...

... 363,775 ...

... 369,360 |...
... 425,979 (...
... 333,068 |...
... 578,965 ...
... 129,413 ...
... 214,570 (...
.. 105,917 |...

OO0 0000000000 ODODOODODOODODODODODOODOOOOOODOOOOOOOOOOOOOOODOO OO O OO O

.. 585,000

139,000

... 250,000
... 516,000
... 735,000
... 419,000
... 760,000
... 147,500
... 407,000
.. 160,000

250,000
135,000
272,500

... 306,000
... 600,000
... 437,500
... 170,000
... 223,000
... 395,000
... 356,000
.. 189,000

415,000
246,000
540,000
260,000
140,000

... 210,000
... 980,000
.1,260,000
... 545,000
...617,000
.. 630,000

342,000
300,000
675,000
355,000
599,000

... 538,000
... 298,500
.... 68,000
... 660,000
... 545,000
... 270,019
... 372,13
.. 331,000

300,000

.. 825,000
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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
001252224 ... SILVER SPRING .. . 06/01/2025 .. ... 621,653 ... ... 122,000
001252757 ... .06/01/2025 .. ... 649,771 ... ... 675,000
001259544 ... NORTH CHESTERFIELD .. .06/01/2025 .. ... 114,895 ... ... 335,000
001259556 ... ROSEVILLE .06/01/2025 .. ... 359,208 |... ... 410,000
001260793 .... HAINES CITY .. . 06/01/2025 .. ... 183,977 ... ... 285,000
001280262 . .. coe]s . 06/01/2025 .. . . ... 105,355 ... ... 162,000
1899999 Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 39,609,526 868,651
000005658 WENDELL 06/01/2025 ...oevees |eeeeneeeeeeeie e B.153 | 115,464 374,000

000006853 ... SUNFIELD ... .06/01/2025 ..
000008099 ... .06/01/2025 ..
000066520 ... .06/01/2025 ..
000186302 . .06/01/2025 ..

000249354 .
000277052 .
000331256 ...

EAGLE MOUNTAIN .
KINGS MOUNTAIN .
ST HELENS

.06/01/2025 ..
.06/01/2025 ..
.06/01/2025 ..

...331 000
.. 118,000

¥'c03

000334368 ... RICHTON ... .06/01/2025 ..
000395886 ... LICKING .... .06/01/2025 ..
000603222 Kennet t 06/01/2025

1999999. Mortgages with overdue interest over 90 days-Residential mortgages-all other 857,337 0 1,918,533
2499999. Total - Mortgages with overdue interest over 90 days 40,466,863 30,309 61,787,184
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 414,578,515 73,312,322 2,029,650,824

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 | Interestand | 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
CARVEL ..evovveveeeeceneneneeeeeeeeeeeenes foeneeeeeeenens N oo e o 09/10/2018 .....|...... 05/23/2025 ... |........ 31,354,539 [ O oo 0 oo O Joeeccceeee O e O e O e 31,204,566 |......... 31,204,566 |....voveereenn 0
CARMEL R OO R 09/10/2018 ....05/23/2025 veeee....2,660,000 |.... ...2,660,000 |. .2,660,000 |... 0.
INDIANAPOLIS .. PN FOU R RN 06/10/2020 ....06/23/2025 ..... ........58,780,984 |.... .........58,286,658 |. 58,286,658 |... 0.
FRISCO ... U IO RN 01/25/2021 ....06/09/2025 26,000,000 [.vevveevmernennnnnn O foics 0 e O i O [l 0 e O [ 26,000,000 |........ 26,000,000 |... 0.
000213314 . LITHONIA . Y U R 11/27/2024 ....06/16/2025 ... ... 175,661 |... 0.
000213420 ... | STAFFORD e e VA [ e | 11/27/2024 ....04/15/2025 ...286,243 |... 0.
000232042 ... .. | EAST HARTFORD ....evvvvvvvvvnnnnnnnnnnnnnnns Jeeeeeeeeneeeeen Clon [ s | 11/27/2024 ....06/16/2025 .... 0.
000233812 ... B L0 R | R AP R 11/27/2024 ....04/15/2025 0.
000233955 . HINESVILLE 1172772024 .. .06/15/2025 0
000233992 . PITTSGROVE 11/27/2024 .. .06/16/2025 0
000234307 . ERIE .... 1172772024 .. .06/16/2025 0
000234393 ... PEORIA . 11/27/2024 ....04/15/2025 0.
000234630 ... . 11/27/2024 ....06/15/2025 0.
000234942 ... .. | ALBUQUERQUE . 11/27/2024 ....04/15/2025 0. .... (10,799
000235112 ... .. | VILLA PARK .. 11/27/2024 ....06/15/2025 0. ... (7,548
000235129 ... .. | BOLINGBROOK . 11/27/2024 ....06/16/2025 .... 0. ...(8,885
000235336 ...vvvvvrrrriiiinininnnns LS P ¢, PO AN (PTPTON 11/27/2024 .....|...... 06/16/2025 [0 1,658 [ 1,658
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
000235461 .... . [ AVARILLO .... 11/27/2024 ....06/16/2025 ... ...59,626 |.... L0 ...13,828 |.. L0 e 13,453 [ L0
000235534 ... LITHONIA .... 11/27/2024 ....04/15/2025 L0 ...14,140 .. I I L0
000244935 ... .. | DAWSONVILLE 11/27/2024 ....05/15/2025 L0 ...49,420 |.. L0 ...216,443 | L0
000284864 . .. | FORT WAYNE .. 1172772024 .. .04/15/2025 0 .0 .80,821|. 0
000304852 . .. |FAYETTEVILLE 172772024 .. .05/15/2025 0 L0f 154,569 |. 0
000307482 . .| SI0UX CITY .. 1172772024 .. .05/15/2025 0 .0 169,928 |. 0
000308986 ... BELLMAVR ... 11/27/2024 ....05/15/2025 L0 L0 105,186 |. L0
000325320 ... o [REIDSVILLE .eeeeeeeeeeieeeeeeeeieeeeee fmeeeeeemeee e NCe e o i s 05/02/2022 ....03/17/2025 L0 I L0
000325326 ... L [MONTPELIER ...ovvvvvveeiiiiiniieeeevinnnens Jevvneneneeennens Do [ e el 05/02/2022 ....06/16/2025 ... L0 L0 L0
000325377 ... [ BUFFALD e eeeeeen Jeemmeeeeeeeeen NY s [ [ 05/02/2022 ....04/15/2025 L0 I . L0
0003253% ... o | WINSTON SALEM ovvveiiiiiiinniiiiiiinnns foovvivinn NG e e e 05/02/2022 ....05/15/2025 L0 L0 . .. 189,384 [... L0
000325556 ... .. [ASTON ... 05/02/2022 ....05/15/2025 L0 I 198,742 |. L0 . (21,771) (21,71
000325725 ... .. [URIAH ... 05/02/2022 ....06/16/2025 ... L0 L0 104,576 |. L0 ...(9,792)
000325853 .... .. | ANDREWS ... 05/02/2022 ....06/16/2025 ... L0 I L0
000325891 . .. | SEABECK .05/02/2022 .. .04/15/2025 0 L0f 0 . (14,560)|.. . (14,560
000325926 . . | SIX MILE . .05/02/2022 .. .06/16/2025 0 .0 0 .1,870 |.. .1,870
000326084 . . | ASTON ... .05/02/2022 .. .05/15/2025 0 L0f 0 . (63,960)|..
000326108 ... VIRGINIA BEACH ..eeeeeeeeeeeeeeeeeenen Jeemmeeeeeeeee VA e s el 05/02/2022 ....05/15/2025 L0 I . L0
000326143 .... o [ALLENTONN v fevvnneeeeeen PAe [ e el 05/02/2022 ....06/16/2025 ... L0 L0 113,485 |. L1441 L0
000326189 ...eeveeeeeeeenneeeeenn [CRETE e eeeeeni e eeeemeees L [ s 05/02/2022 ....06/16/2025 ... L0 I 186,957 |. .. 188,081 |... L0
000326234 ......cevvnnveeeevnnnnnees [WICHITA Lo [ RS o 05/02/2022 ....05/15/2025 L0 L0 ....59,659 . L0
000326386 ......eeeeeeevnnnneeeeenn [SOUTH BEND L.oeiiiiiiiiiieeeeieeeeeeeeen feeeeeeeeeeee N [ e 05/02/2022 ....05/15/2025 L0 I ....28,739 . L0
000326431 .... o [CANTON e [ M [ 05/02/2022 ....06/16/2025 ... L0 L0 LG 72,797 |, L0
000326458 .... o [GEORGETOWN ..eeeeeeeeeeeeieeeeeemeieeee fmmeeeeeemeee PR [ i s 05/02/2022 ....04/15/2025 L0 I L0
000326495 ... .. [BRISTOL 05/02/2022 ....06/16/2025 ... L0 L0 L0 . .
000326552 . .. | MECHANICSVILLE .05/02/2022 .. .04/15/2025 0 .0 0 0. 0
000326597 . .. |LEICESTER .05/02/2022 .. .04/15/2025 0 L0f 0 ..(22,321).. ..(22,321
000326598 . .. | TAMARAC ... .05/02/2022 .. .04/15/2025 0 .0 0 0. ...0
000326674 . .. | SAN ANTONIO . .05/02/2022 .. .04/15/2025 0 L0f 0 .1,188 .. .1,188
000326696 . . | HOCKLEY ... .05/02/2022 .. .06/16/2025 0 .0 . 0 (4,865)|.. (4,865
000326698 ... CORINTH ... 05/02/2022 ....04/15/2025 L0 L0 104 298 |... L0 . (12,061) .. (12,061
000326705 ... PASADENA ....ieeeeeeeeeeeernieeeeeemnnees Jemneeeeeeenes T foeeeeees s el 05/02/2022 ....06/16/2025 ... L0 I ....125,404 |... L0
000326800 ... LAKE WORTH ...eovveeeeeieiiiieeecviiinees Jevvvenneeeeene Flece e el 05/02/2022 ....06/16/2025 ... L0 L0 ... 207,015 ... L0
000326836 ... L JVERNONTA e eeeeeeees foeeeemneeeeees R i e e 05/02/2022 ....06/16/2025 ... L0 I ... 227,672 ... L0
000331250 ... FO 071 o] I P RN | I RRUUUUURRPUUT R 08/30/2023 ....05/15/2025 L0 L0 .. 265,085 ... L0
000331268 ... .. |RONE ... 08/30/2023 ....04/15/2025 L0 I L0
000331309 . .. [CONLEY . .08/30/2023 .. .05/15/2025 0 L0f 0
000331320 . .. [ SAINT PAUL .08/30/2023 .. .06/16/2025 0 .0 0
000331328 . . | GAFFNEY ... .08/30/2023 .. .06/16/2025 0 L0f 0 . (10,653
000331381 . .. | INDIANAPOLIS .08/30/2023 .. .04/15/2025 0 .0 0 0. 0
000331385 . .. | ROSENBERG ... .08/30/2023 .. .05/15/2025 0 L0f 0 ..(27,254)|.. ..(27,254
000331389 ... .. | CHARLESTON .. 08/30/2023 ....04/15/2025 L0 I ... 334,186 |... L0 . (29,782) .ee (29,782
000331392 .... . [FORT BRAGG ....cevvnnvvrennnnnnnervnnninens Jevvneneneeennns CAicinciis [ e e 08/30/2023 ....05/15/2025 L0 L0 ...292,025 |... L0 ..(59,835
000331398 ...eeevveeeeeemmnnaeeeee [ TUBSON oo feeeeeeeeneee e A [ i s 08/30/2023 ....04/15/2025 L0 I L0 ...(8,851
000331404 ......oevnnvvvvennnnnnnnns [AURORA oo feeeeeieeiin C0uccc o i 08/30/2023 ....06/16/2025 ... L0 L0 O 124 1,124
000331446 .... o [SEMMES . [ Al [ 08/30/2023 ....06/16/2025 ... L0 I L0 .. (20,863
000331452 .... o [LANCASTER ...cevvvieiiiiiiineeeeeniinnees foveneeeveveeenn Phac [ s 08/30/2023 ....05/15/2025 L0 L0 L0
000331481 ... .. | CORUNNA 08/30/2023 ....04/15/2025 L0 I L0 ... (17,858
000331504 .... .. [DENVER .... 08/30/2023 ....06/16/2025 ... L0 L0 L0 ...(8,548
000331513 . o [MIAMT .. .08/30/2023 .. .05/15/2025 0 .0 0 (4,226
000331529 ... . |HUGHES ... 08/30/2023 ...04/15/2025 ... 0. 0. 0. ...(5,167
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | 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
000331540 ... .. | BUCKLEY ... 08/30/2023 ....03/17/2025 ...21,949 |.. ..0..
000331590 ... . | ATHENS ... 08/30/2023 ....06/15/2025 ...28,645 |.. 0. ... 150,073 |...
000331592 ... . 08/30/2023 ....06/16/2025 .... ..0.. ...361,202 |...
000331613 . .. |LITTLE ROCK .08/30/2023 .. .05/15/2025 .0 109,391
000331635 . .. |NORTH RICHLAND HILLS . .08/30/2023 .. .04/15/2025 .0 77,683
000331650 . . | PROSPECT .. .08/30/2023 .. .06/16/2025 .0 ..97,828
000331672 .... 08/30/2023 ....06/15/2025 ..0.. .. 177,693 |...
000331691 .... . 08/30/2023 ....04/15/2025 0. ....207,042 |...
000331693 ... .. | CRYSTAL LAKE .. 08/30/2023 ....06/16/2025 .... 0. .. 154,878 |...
000331715 ... EVANSVILLE ....ovveeviiiiiiiiiiiiiiiinnnnnses 08/30/2023 .....|...... 06/16/2025 0 149,649
0199999. Mortgages closed by repayment 0 ,103,511
1151 .. LORTON ... . U IO RN 09/28/2009 ..... 0. ... 761,242 |...
1166 .. PUYALLUP .. . FR AR RN 02/24/2012 ..... ..0.. .. 281,421 ...
178 .. U IO RN 09/18/2013 ..... 0.
1183 .. ROSEVILLE ... . F R RN 11/20/2014 . . ..0.. . .
1186 .. ROCKY RIVER . . [ O R 02/10/2015 23,458,512 0. 168,344 |. ... 168,344 |...
1188 .. CINCINNATI .. 10/02/2015 18,506,068 |.... ..0.. 116,210 |. .. 116,210 |...
1189 CINCINNATI .. 10/02/2015 ...8,458,551 |.... 0. ....67,877 |.
1190 .. CINCINNATI .10/02/2015 .. ..35,173,817 |. .0 279,188 |.
1196 .. APEX . .09/21/2017 .. ..12,051,256 |. .0 .79,959 |. .. 79,959
197 .. BEL AIR A2/12/2017 .. ..44,635,612 |. .0 245,942 |. .245,942
1198 NENPORT ... 12/19/2017 ...7,956,260 |.... 0. .. 116,013 |. .. 116,013 |...
1199 KENNESAW ... 03/12/2018 ..0.. ....96,871 .
1200 KENNESAW ... 03/12/2018 . . 0. ...66,508 |.
1201 KENNESAW . 03/12/2018 10 493,170 |.... ..0..
1202 LONGMONT . 04/19/2018 47,485,570 |.... 0. . . .
1203 CINCINNATI 06/01/2018 70,862,715 |.... ...0.......... 1,506,429 |. .1,506,429 |...
1204 CINCINNATI .. 06/01/2018 51,622,641 |.... ...0).......... 1,088,393 |. .1,088,393 |...
1206 .... | LONGWOOD .. 07/12/2018 33,912,800 |.... ..0.. .. 170,187 |. ... 170,187 |...
1207 .. . | CARMEL . ... 09/10/2018 .. ..31,354,539 |. .0 ..60,498
1210 .. . | COLUMBUS .09/26/2018 .. ..53,268,774 |. .0 284,967
1212 .. . |KATY ... 12/21/2018 .. ..49,219,613 |. .0 .384,413
1216 .. . | OKLAHOMA CITY . .07/30/2019 .. ..25,220,208 |. .0 .136,333
1217 .. . | WASHINGTON .. 08/08/2019 .. ..25,875,414 |. .0 .128,252
1218 .... |LAND OLAKES ... 08/12/2019 41,956,579 |.... ..0.. ... 220,507 |...
1219 .... | CINCINNATI .. 09/20/2019 24,802,936 |.... 0. ... 144,387 |...
1222 .... | CALIFORNIA .. 12/20/2019 18,711,486 |.... ..0.. ... 128,088 |...
1223 ... | WASHINGTON 02/14/2020 59,162,075 |.... 0. ... 287,040 |...
1224 .... | MURFREESBORO .. 03/06/2020 23,693,238 |.... ..0.. 126,786 |. ... 126,786 |...
1225 ... |E. WICHITA 04/16/2020 29,567,121 |.... 0. 167,915 |. .. 167,915 |...
1227 .. .| INDIANAPOL IS 06/10/2020 .. ..58,780,984 |. .0 .. 198,627 |. 198,627
1228 .. . | FISHERS .06/15/2020 .. ..42,975,772 |. .0 217,316 |. 217,316
1229 .. . | ORLANDO ... .08/27/2020 .. ..42,414,019 |. .0 221,496 |. .221,496
1230 .. . |HUNTSVILLE .09/01/2020 .. ..46,557,465 |. .0 241,369 |. .241,369
1234 .. . |BAINBRIDGE ISLAND . .11/04/2020 .. ..34,986,506 |. .0 181,668 |. 181,668
AUSTIN 11/10/2020 23,284,228 |.... 0. 111,333 |. .. 111,333 |...
AUSTIN ... 11/10/2020 ...1,960,777 |.... ..0..
AUSTIN ... 11/10/2020 ..15,441,120 |.... 0.
FRANKL IN 12/17/2020 25,000,000 |.... ..0..
ELLETTSVILLE .. 04/15/2021 32,595,367 |.... 0.

CENTERVILLE ..evvvvvvviiiiiiiiiiiiiiiieeeees 03/29/2021 .. foreiiiei e e 40,805,399 |...cuvviiiiinnns [ o [V PP [ o [V PP [ o 0
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CLARKSVILLES .. 04/13/2021 L0 L0 ...159,403 |. ...159,403 |... L0 .0
07/15/2021 . L0 I L0 ...0
STERLING . 07/21/2021 39,390,067 |.... L0 L0 L0 .0
TAMPA .. .07/29/2021 .. ..72,205,046 |. 0 .0 0 0
RAYMORE ... 1271472021 .. ..42,924,392 |. 0 L0f 0 0
DAVENPORT .03/30/2022 .. ..32,536,639 |. 0 .0 0 0
DAVENPORT ... 03/30/2022 13,310,443 |.... L0 L0 L0 .0
05/05/2022 31,530,207 |.... L0 I L0 ...0
GAINESVILLE ... 05/09/2022 52,425,000 |.... L0 L0 L0 .0
PHOENIX ... 07/27/2022 48,269,406 |.... L0 I L0 ...0
08/12/2022 58,354,082 |.... L0 L0 L0 .0
PITTSBURGH .. 05/11/2023 35,185,489 |.... L0 I L0 ...0
CARMEL 07/25/2023 25,610,019 [.... L0 L0 L0 .0
PITTSBURGH .. 07/25/2023 22,973,911 |.... L0 I L0 ...0
ROCHESTER ... .11/29/2023 .. ..33,656,616 |. 0 L0f 0 0
CINCINNATI .. .01/31/2024 .. ..17,786,999 |. 0 .0 0 0
PITTSBURGH 1172072024 .. 0 L0f 0 0
11/12/2021 L0 I L0 ...0
000325840 .... 05/02/2022 L0 L0 L0 .0
000326631 .... 05/02/2022 L0 I L0 ...0
000326035 ... 05/02/2022 L0 L0 L0 .0
000325625 ... . 05/02/2022 L0 I L0 ...0
000326729 ... . | BATON ROUGE . 05/02/2022 L0 L0 L0 .0
000325499 ... .. |WICHITA 05/02/2022 L0 I L0 ...0
000326402 .... .. |HANOVER 05/02/2022 L0 L0 L0 .0
000326491 . .. |KING GEORGE .05/02/2022 .. 0 .0 0 0
000326048 . .. | SPRINGDALE .05/02/2022 .. 0 L0f 0 0
000326416 . .. | SAGAMORE ... .05/02/2022 .. 0 .0 0 0
000326021 . .. | DAYTONA BEACH . .05/02/2022 .. 0 L0f 0 0
000326728 . .. |NEW CASTLE .. .05/02/2022 .. 0 .0 0 0
000325854 ... .. [WILLTAMSTONN .. 05/02/2022 L0 L0 L0 .0
000326331 .... . | POUGHQUAG ... 05/02/2022 L0 I L0 ...0
000326261 ... 05/02/2022 L0 L0 L0 .0
000325921 ... . 05/02/2022 L0 I L0 ...0
000325636 .... .. |BURGETTSTOWN .. 05/02/2022 L0 L0 L0 .0
000325498 .... .. [ COLUMBUS .. 05/02/2022 L0 I L0 ...0
000325409 . .. | WALDORF .05/02/2022 .. 0 L0f 0 0
000326288 . .. |ROY .. .05/02/2022 .. 0 .0 0 0
000326116 . .. | ROANOKE ... .05/02/2022 .. 0 L0f 0 0
000326414 . .. |NORTH LAS VEGAS . .05/02/2022 .. 0 .0 0 0
000325691 . .. [VILLA PARK .. .05/02/2022 .. 0 L0f 0 0
000325616 ... .. | ENGLAND 05/02/2022 L0 I L0 ...0
000325900 ... .. [ ALLENDALE 05/02/2022 L0 L0 L0 .0
000326408 ... .. | SILVER SPRING . 05/02/2022 L0 I L0 ...0
000325927 ... .. |UPPER MARLBORO 05/02/2022 L0 L0 L0 .0
000326706 ... .| MIDDLEBURG 05/02/2022 L0 I L ...0
000325859 ... . 05/02/2022 L0 L0 P .0
000325617 ... . | ALLIANCE . 05/02/2022 L0 I L ...0
000325929 ... BALTIMORE ... 05/02/2022 L0 L0 P .0
000325450 . LAUREL .... .05/02/2022 .. 0 .0 0 0
000325533 ... TEMPERANCE .. 05/02/2022 0. 0. 0., .0
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000326780 ... GRANITE FALLS . 05/02/2022 L0 L0 L0 .0
000326480 ... 05/02/2022 L0 I L0 ...0
000325544 ... .. |SIOUX CITY .. 05/02/2022 L0 L0 L0 .0
000326419 . . | DOWNINGTONN . .05/02/2022 .. 0 .0 0 0
000326494 . .. [IRVINE . .05/02/2022 .. 0 L0f 0 0
000326010 . .. | TOPEKA . .05/02/2022 .. 0 .0 0 0
000325315 ... . | CAMDEN .... 05/02/2022 L0 L0 L0 .0
000325545 ... .. |GARY ... 05/02/2022 L0 I L0 ...0
000325773 ... .. | SAGINAW 05/02/2022 L0 L0 L0 .0
000326418 ... .. | TUCSON ... 05/02/2022 L0 I L0 ...0
000326023 .... . |LEBANON ... 05/02/2022 L0 L0 L0 .0
000325523 ... .. | LAKELAND .... 05/02/2022 L0 I L0 ...0
000326613 ... . | WINCHESTER .. 05/02/2022 L0 L0 L0 .0
000325308 .... . 05/02/2022 L0 I L0 ...0
000325904 . .. | MANCHESTER .. .05/02/2022 .. 0 L0f 0 0
000326259 . .. | MOUNT PLEASANT .05/02/2022 .. 0 .0 0 0
000325398 . .. | THEODORE .. .05/02/2022 .. 0 L0f 0 0
000325836 ... . |LUBBOCK ... 05/02/2022 L0 I L0 ...0
000326244 .... 05/02/2022 L0 L0 L0 .0
000326709 ... . 05/02/2022 L0 I L0 ...0
000326556 .... .. | COOPER CITY . 05/02/2022 L0 L0 L0 .0
000325980 ... .. [SHERIDAN ... 05/02/2022 L0 I L0 ...0
000326796 ... .. | CHERRY VALLEY . 05/02/2022 L0 L0 L0 .0
000325991 ... . | PEARSALL 05/02/2022 L0 I L0 ...0
000325534 ... .. |FISHERS 05/02/2022 L0 L0 L0 .0
000326199 . .. | PRINCETON .05/02/2022 .. 0 .0 0 0
000325917 . .. [ MOUNT MORRIS .05/02/2022 .. 0 L0f 0 0
000326172 . .. | WEST SALEM .. .05/02/2022 .. 0 .0 0 0
000325465 . .. [SOUTH BEND .. .05/02/2022 .. 0 L0f 0 0
000326186 . . | BALTIMORE .05/02/2022 .. 0 .0 0 0
000325535 ... TOLEDO 05/02/2022 L0 L0 L0 .0
000325777 ... ELKINS PARK ... 05/02/2022 L0 I L0 ...0
000326617 ... BATON ROUGE ... 05/02/2022 L0 L0 L0 .0
000325527 ... .. |BLOOMFIELD HILLS ... 05/02/2022 L0 I L0 ...0
000326520 .... .. |WEAVERVILLE 05/02/2022 L0 L0 L0 .0
000326832 .... .. | TACOMA 05/02/2022 L0 I L0 ...0
000325673 . . | CONSTABLEVILLE .05/02/2022 .. 0 L0f 0 0
000325539 . SI0UX CITY .05/02/2022 .. 0 .0 0 0
000326080 . .. | GONZALES ... .05/02/2022 .. 0 L0f 0 0
000325385 . .. | COLONIAL BEACH .05/02/2022 .. 0 .0 0 0
000326150 . . | SAINT LOUIS ... .05/02/2022 .. 0 L0f 0 0
000326019 ... MONMOUTH JCT .. 05/02/2022 L0 I L0 ...0
000326232 .... .. | NEWNAN 05/02/2022 L0 L0 L0 .0
000326786 ... . | CASTLE HAYNE .. 05/02/2022 L0 I L0 ...0
000325373 ... . 05/02/2022 L0 L0 L0 .0
000326600 ... .. | TALLAHASSEE ... 05/02/2022 L0 I L0 ...0
000325838 .... .. [ CONCORD ... 05/02/2022 L0 L0 L0 .0
000325671 ... .. | CENTER ... 05/02/2022 L0 I L0 ...0
000325698 .... .. | LUGOFF 05/02/2022 L0 L0 L0 .0
000326488 . .. | ORCHARD PARK .05/02/2022 .. 0 .0 0 0
000325740 ... . | OWINGS MILLS 05/02/2022 0. 0. 0. .0
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000325456 ... .. [ CINCINNATI 05/02/2022 61 L0 .61, L0 2,042 ). ...2,042 ... L0 .0
000325810 ... .. |MERRILLVILLE .. 05/02/2022 L0 I ..678 . L0 ...0
000325988 .... .. [MECHANICSVILLE .. 05/02/2022 L0 L0 L0 .0
000325351 . .. [MAYBELL ... .05/02/2022 .. 0 .0 0 0
000325364 . .. [CHICAGO ... .05/02/2022 .. 0 L0f 0 0
000325974 . . | WESTMINSTER .05/02/2022 .. 0 .0 0 0
000326821 ... 05/02/2022 L0 L0 L0 .0
000325580 ... 05/02/2022 L0 I L0 ...0
000326849 .... . 05/02/2022 L0 L0 L0 .0
000326142 .... .. |LINDENHURST . 05/02/2022 L0 I L0 ...0
000326440 .... . |LUCEDALE .... 05/02/2022 L0 L0 L0 .0
000325688 ... PARIS ... 05/02/2022 L0 I L0 ...0
000326750 ... SMYRNA . 05/02/2022 L0 L0 L0 .0
000325758 .... .. [ STOCKTON ... 05/02/2022 L0 I L0 ...0
000325446 . . | EAST ORANGE .05/02/2022 .. 0 L0f 0 0
000325459 . ATLANTA ... .05/02/2022 .. 0 .0 0 0
000326681 . KRESGEV ILLE .05/02/2022 .. 0 L0f 0 0
000325999 ... .. | NORMAN PARK ... 05/02/2022 L0 I L0 ...0
000325660 ... .. | DAMASCUS .. 05/02/2022 L0 L0 L0 .0
000325447 ... . [ JAMAICA ... 05/02/2022 L0 I L0 ...0
000325987 ... . 05/02/2022 L0 L0 L0 .0
000326097 .... . | SOUTHBRIDGE . 05/02/2022 L0 I L0 ...0
000325433 ... .. | ALLENTON . 05/02/2022 L0 L0 L0 .0
000325661 ... .. | KOKOMO ... 05/02/2022 L0 I L0 ...0
000326479 ... . | SICKLERVILLE .. 05/02/2022 L0 L0 L0 .0
000325737 . .. [CAMAS ..... .05/02/2022 .. 0 .0 0 0
000325597 . .. [ MUSKEGON .. .05/02/2022 .. 0 L0f 0 0
000326445 . .. | PORT ORCHARD .05/02/2022 .. 0 .0 0 0
000326217 . .. | RICHMOND .. .05/02/2022 .. 0 L0f 0 0
000325653 . .. |HENRICO ... .05/02/2022 .. 0 .0 0 0
000326839 .... . | SNOHOMISH ... 05/02/2022 L0 L0 L0 .0
000326360 ... L INCOLNTON .. 05/02/2022 L0 I L0 ...0
000326769 ... EL DORADO ... 05/02/2022 L0 L0 L0 .0
000326742 .... . 05/02/2022 L0 I L0 ...0
000326444 .... . | CALABASAS ... 05/02/2022 L0 L0 L0 .0
000326686 ... RED BLUFF ... 05/02/2022 L0 I L0 ...0
000325807 . .. | HAMPSTEAD .05/02/2022 .. 0 L0f 0 0
000326061 . .. | PLAINFIELD .05/02/2022 .. 0 .0 0 0
000325818 . .. |VIENWA ... .05/02/2022 .. 0 L0f 0 0
000326741 . .. | DEER PARK .05/02/2022 .. 0 .0 0 0
000326825 . . |LONG BEACH .05/02/2022 .. 0 L0f 0 0
000326399 ... 05/02/2022 L0 I L0 ...0
000326157 ... 05/02/2022 L0 L0 L0 .0
000325410 ... 05/02/2022 L0 I L0 ...0
000325977 ... 05/02/2022 L0 L0 L0 .0
000325805 ... . 05/02/2022 L0 I L0 ...0
000326282 .... .. | WETUMPKA . 05/02/2022 L0 L0 L0 .0
000325630 ... .. |KIRKWOOD .. 05/02/2022 L0 I L0 ...0
000326296 .... .. [VINELAND .... 05/02/2022 L0 L0 L0 .0
000326124 . . | BALTIMORE ... .05/02/2022 .. 0 .0 0 0
000326138 ... SICKLERVILLE 05/02/2022 0. 0. 0. .0
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000326136 ... 05/02/2022 L0 A L0 L0 .0
000325790 .... . 05/02/2022 L0 I L0 ...0
000325873 ... .. | ASHEBORO ... 05/02/2022 L0 L0 L0 .0
000326149 . .. | SWEDESBORO .05/02/2022 .. 0 .0 0 0
000326815 . .. | JAMAICA ... .05/02/2022 .. 0 L0f 0 0
000326350 . .. [ JACKSONVILLE .05/02/2022 .. 0 .0 0 0
000326280 ... .. | VALLEY STREAM ... 05/02/2022 L0 L0 L0 .0
000326294 .... . | SAINT ROSE .. 05/02/2022 L0 I L0 ...0
000325585 ... . 05/02/2022 L0 L0 L0 .0
000325953 ... .. | PATASKALA ... 05/02/2022 L0 I L0 ...0
000325358 ... .. [ TUSCALOOSA .. 05/02/2022 L0 L0 L0 .0
000326356 ... .. |LAFAYETTE ... 05/02/2022 L0 I L0 ...0
000326031 .... .. | LUBBOCK 05/02/2022 L0 L0 L0 .0
000326287 ... .. |HELTONVILLE ... 05/02/2022 L0 I L0 ...0
000326045 . .. | CASA GRANDE . .05/02/2022 .. 0 L0f 0 0
000325481 . .. [METHUEN ... .05/02/2022 .. 0 .0 0 0
000326655 . .. | LOGANVILLE .05/02/2022 .. 0 L0f 0 0
000326413 .... .. | ASHAWAY ... 05/02/2022 L0 I L0 ...0
0003254% ... . [PHILADELPHIA .. 05/02/2022 L0 L0 L0 .0
000326653 .... 05/02/2022 L0 I L0 ...0
000326127 ... 05/02/2022 L0 L0 L0 .0
000325850 ... 05/02/2022 L0 I L0 ...0
000326584 .... . 05/02/2022 L0 L0 L0 .0
000326100 .... .. | THORNTON .. 05/02/2022 L0 I L0 ...0
000326272 .... . [ JENISON 05/02/2022 L0 L0 L0 .0
000325635 . .. | IOWA COLONY . .05/02/2022 .. 0 .0 0 0
000325482 . .. |DOUGLAS ... .05/02/2022 .. 0 L0f 0 0
000326806 . .. | BELLMAWR . .05/02/2022 .. 0 .0 0 0
000325632 . .| COLUMBUS .. .05/02/2022 .. 0 L0f 0 0
000325334 . .. |WEST SPRINGFIELD .05/02/2022 .. 0 .0 0 0
000325860 ... . |NEW BRAUNFELS ... 05/02/2022 L0 L0 L0 .0
000325562 ... . 05/02/2022 L0 I L0 ...0
000326043 .... . | VIRGINIA BEACH .. 05/02/2022 L0 L0 L0 .0
000326818 ... SAN ANTONIO . 05/02/2022 L0 I L0 ...0
000326651 .... 05/02/2022 L0 L0 L0 .0
000325349 ... ALBUQUERQUE . 05/02/2022 L0 I L0 ...0
000325405 . .. |OZARK ........ .05/02/2022 .. 0 L0f 0 0
000326665 . .. | SAINT MARTINVILLE . .05/02/2022 .. 0 .0 0 0
000325550 . .. [BRICK TWP ... .05/02/2022 .. 0 L0f 0 0
000326069 . .. | WESTAMPTON .. .05/02/2022 .. 0 .0 0 0
000326139 . .. [SUFFOLK ... .05/02/2022 .. 0 L0f 0 0
000326805 ... .. | DEXTER TWP .. 05/02/2022 L0 I L0 ...0
000331547 ... .. |BETHEL 08/30/2023 L0 L0 L0 .0
000331668 ... .| TWO RIVERS .. 08/30/2023 L0 I L0 ...0
000331641 ... .. | ALBUQUERQUE . 08/30/2023 L0 L0 L0 .0
000331520 .... .. |PIEDMONT ... 08/30/2023 L0 I L0 ...0
000331711 ... .. |OTISFIELD ... 08/30/2023 L0 L0 L0 .0
000331343 ... .. | MORTON 08/30/2023 L0 I L0 ...0
000331655 ... .. | ORLANDO 08/30/2023 L0 L0 L0 .0
000331534 . .. | CLEVELAND .08/30/2023 .. 0 .0 0 0
000331413 ... . |QUINCY ... 08/30/2023 0. 0. 0. .0
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000331357 ... .. |PLATTE CITY ... 08/30/2023 .....|eeeeeeeeeinn e [ 1,100 |.... L0 L0 ,360 | L0 .0
000331599 ... .. | THE COLONY 08/30/2023 .....foeeeeeiiiinn ceerinies [t 1,297 |.... L0 I L0 ...0
000331299 ... . |ROCK HILL ... 08/30/2023 L0 L0 L0 .0
000331616 . .. | APOLLO ....... .08/30/2023 .. 0 .0 0 0
000331640 . .. | CAMBRIDGE SPRINGS . .08/30/2023 .. 0 L0f 0 0
000331342 . .. |BESSEMER . .08/30/2023 .. 0 .0 0 0
000331654 .... . [LUBBOCK ... 08/30/2023 L0 L0 L0 .0
000331601 ... BATAVIA ... 08/30/2023 L0 I L0 ...0
000331666 ... COLUMBUS .. 08/30/2023 L0 L0 L0 .0
000331424 ... . | SYRACUSE .. 08/30/2023 L0 I L0 ...0
000331298 .... 08/30/2023 L0 L0 L0 .0
000331615 .... 08/30/2023 L0 I L0 ...0
000331368 .... MC LEANSVILLE . 08/30/2023 L0 L0 L0 .0
000331629 .... .. | SCHENECTADY . 08/30/2023 L0 I L0 ...0
000331271 . .. | BRENTIOOD .08/30/2023 .. 0 L0f 0 0
000331559 . .. | HOMESTEAD .08/30/2023 .. 0 .0 0 0
000331532 . .. | ROCKLEDGE ... .08/30/2023 .. 0 L0f 0 0
000331411 ... . | FREDERICKSBURG .. 08/30/2023 L0 I L0 ...0
000331600 .... 08/30/2023 L0 L0 L0 .0
000331651 ... 08/30/2023 L0 I L0 ...0
000331544 .... 08/30/2023 L0 L0 L0 .0
000331316 ... . 08/30/2023 L0 I L0 ...0
000331437 ... .. [MOORESVILLE ... 08/30/2023 L0 L0 L0 .0
000331284 .... .. |MORENO VALLEY . 08/30/2023 L0 I L0 ...0
000331652 .... .. |LAKE WORTH .. 08/30/2023 L0 L0 L0 .0
000331410 . .. | ARNAUDVILLE .08/30/2023 .. 0 .0 0 0
000331507 . .. | PEORIA . .08/30/2023 .. 0 L0f 0 0
000331628 . .. | LANCASTER ... .08/30/2023 .. 0 .0 0 0
000331519 . .. | MOUNT CLEMENS . .08/30/2023 .. 0 L0f 0 0
000331664 . . | UVALDE .... .08/30/2023 .. 0 .0 0 0
000331487 ... CORBIN ... 08/30/2023 L0 L0 L0 .0
000331366 ... ANTIOCH ... 08/30/2023 L0 I L0 ...0
000331301 ... TRENTON ... 08/30/2023 L0 L0 L0 .0
000331259 ... .. | BRYANS ROAD . 08/30/2023 L0 I L0 ...0
000331283 .... .. |BROCKTON ... 08/30/2023 L0 L0 L0 .0
000331281 ... .. | TALLADEGA 08/30/2023 L0 I L0 ...0
000331569 . .. [ JACKSONVILLE .08/30/2023 .. 0 L0f 0 0
000331448 . .. | OCONOMoioC .08/30/2023 .. 0 .0 0 0
000331663 . .. | GREECE .... .08/30/2023 .. 0 L0f 0 0
000331421 . .. | NORTHGLENN .08/30/2023 .. 0 .0 0 0
000331542 . .. [ JACKSONVILLE .08/30/2023 .. 0 L0f 0 0
000331593 .... .. | CHELSEA 08/30/2023 L0 I L0 ...0
000331677 ... .. | PORT ARTHUR . 08/30/2023 L0 L0 L0 .0
000331556 ... . | RED CREEK ... 08/30/2023 L0 I L0 ...0
000331486 .... GASTONIA . 08/30/2023 L0 L0 L0 .0
000331626 ... FREEPORT .. 08/30/2023 L0 I L0 ...0
000331580 ... . | SOMERDALE ... 08/30/2023 L0 L0 L0 .0
000331326 .... . 08/30/2023 L0 I L0 ...0
000331611 ... .. |NORTH LAS VEGAS .... 08/30/2023 L0 L0 L0 .0
000331434 . .. |RICHVOND .. .08/30/2023 .. 0 .0 0 0
000331257 ... . | CONVERSE . 08/30/2023 0. 0. 0. .0
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000331623 .... .. | GRAYSON 08/30/2023 ..233 .. L0 L0 1,222 . L1222 L0 .0
000331688 ... .. | WEATHERFORD . 08/30/2023 L0 I L0 ...0
000331325 ... .. |ELKHART ... 08/30/2023 L0 L0 L0 .0
000331497 . .. | CHICAGO .08/30/2023 .. 0 .0 0 0
000331637 . .. | DALLAS . .08/30/2023 .. 0 L0f 0 0
000331484 . .. |BEAR ... .08/30/2023 .. 0 .0 0 0
000331554 .... . | CROSBYTON 08/30/2023 L0 L0 L0 .0
000331675 ... . 08/30/2023 L0 I L0 ...0
000331498 .... .. | REYNOLDSBURG .. 08/30/2023 L0 L0 L0 .0
000331622 .... .. | SAGINAW ... 08/30/2023 L0 I L0 ...0
000331501 ... .. | SENIOA ... 08/30/2023 L0 L0 L0 .0
000331552 .... .. [ COLOMBUS ... 08/30/2023 L0 I L0 ...0
000331566 ... .. | FLORESVILLE 08/30/2023 L0 L0 L0 .0
000331687 ... .. | LAGRANGE .... 08/30/2023 L0 I L0 ...0
000331292 . .. | WAXAHACHIE .. .08/30/2023 .. 0 L0f 0 0
000331706 . . | CAPE GIRARDEAU .08/30/2023 .. 0 .0 0 0
000331515 . .. [ALAMO ........ .08/30/2023 .. 0 L0f 0 0
000331636 ... .. |HYATTSVILLE ... 08/30/2023 L0 I L0 ...0
000331459 ... .. |CROSBY ... 08/30/2023 L0 L0 L0 .0
000331674 .... .. | FRANKLIN . 08/30/2023 L0 I L0 ...0
000331432 .... .. [ TICKFAN ... 08/30/2023 L0 L0 L0 .0
000331374 ... .. | ROCHESTER 08/30/2023 L0 I L0 ...0
000331253 ... .. [OWINGS .... 08/30/2023 L0 L0 L0 .0
000331267 ... . | HOUSTON ... 08/30/2023 L0 I L0 ...0
000331388 ... WOODRUFF .. 08/30/2023 L0 L0 L0 .0
000331621 . .. | MEMPHIS ... .08/30/2023 .. 0 .0 0 0
000331458 . . | SPOTSYLVANIA .08/30/2023 .. 0 L0f 0 0
000331579 . .. |LAREDO ....... .08/30/2023 .. 0 .0 0 0
000331291 . .. [HORIZON CITY .08/30/2023 .. 0 L0f 0 0
000331649 . .. |LAGRANGE .... .08/30/2023 .. 0 .0 0 0
000331528 ... .. [LITTLE ROCK ... 08/30/2023 L0 L0 L0 .0
000331480 ... .. | SPRING ... 08/30/2023 L0 I L0 ...0
000331526 .... . | STAFFORD .. 08/30/2023 L0 L0 L0 .0
000331647 ... 08/30/2023 L0 I L0 ...0
000331620 .... SPRING ... 08/30/2023 L0 L0 L0 .0
000331685 ... .. | GROVETOUN ... 08/30/2023 L0 I L0 ...0
000331494 . .. [HOLLIS . .08/30/2023 .. 0 L0f 0 0
000331457 . .. |BAKER .. .08/30/2023 .. 0 .0 0 0
000331336 . .. |BROWNSVILLE .08/30/2023 .. 0 L0f 0 0
000331648 . .. | DOUGLAS ... .08/30/2023 .. 0 .0 0 0
000331360 . . | CHERRY HILL . .08/30/2023 .. 0 L0f 0 0
000331704 .... RI0 RANCHO 08/30/2023 L0 I L0 ...0
000331321 ... . [LILBURN ... 08/30/2023 L0 L0 L0 .0
000331633 .... 08/30/2023 L0 I L0 ...0
000331684 .... 08/30/2023 L0 L0 L0 .0
000331265 ... . 08/30/2023 L0 I L0 ...0
000331279 .... .. |HAZEL GREEN 08/30/2023 L0 L0 L0 .0
000331645 ... .. |EASLEY 08/30/2023 L0 I L0 ...0
000331403 .... .. [AUBURN ... 08/30/2023 L0 L0 L0 .0
000331347 . .. [HIALEAH .08/30/2023 .. 0 .0 0 0
000331659 ... . | SIDNEY ... 08/30/2023 0. 0. 0. .0
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000331538 .... .. | OSAWATOMIE .. 08/30/2023 L0 L0 3,292 . ..3,2921... L0 .0
000331455 ... .. | SAN ANTONIO . 08/30/2023 L0 I L0 ...0
000331511 ... .. | SYCAMORE ... 08/30/2023 L0 L0 L0 .0
000331332 . .. [ MILWAUKEE .08/30/2023 .. 0 .0 0 0
000331714 . .. |NORTH HAVEN . .08/30/2023 .. 0 L0f 0 0
000331467 . . | FRIENDSVILLE .08/30/2023 .. 0 .0 0 0
000331588 ... LAREDO 08/30/2023 L0 L0 L0 .0
000331561 .... FLAGSTAFF 08/30/2023 L0 I L0 ...0
000331607 ... TOWN OF BELLEVILLE 08/30/2023 L0 L0 L0 .0
000331440 ... . 08/30/2023 L0 I L0 ...0
000331370 .... .. |LAKE WALES .. 08/30/2023 L0 L0 L0 .0
000331416 ... . | CENTERVILLE ... 08/30/2023 L0 I L0 ...0
000331491 .... L[] P AR RN 08/30/2023 L0 L0 L0 .0
000331510 ... 08/30/2023 L0 I L0 ...0
000331696 . .. | NISKAYUNA .08/30/2023 .. 0 L0f 0 0
000331263 . .. | EDGARTOWN ... .08/30/2023 .. 0 .0 0 0
000331384 . .. [ JACKSONVILLE .08/30/2023 .. 0 L0f 0 0
000331333 ... .. |RIO RANCHO 08/30/2023 L0 I L0 ...0
000331275 ... . | CARTERSVILLE .. 08/30/2023 L0 L0 L0 .0
000331619 ... 08/30/2023 L0 I L0 ...0
000331289 ... 08/30/2023 L0 L0 L0 .0
000331401 ... . 08/30/2023 L0 I L0 ...0
000331522 .... .. [MASTIC .... 08/30/2023 L0 L0 L0 .0
000331536 ... .. |LONGVIEW . 08/30/2023 L0 I L0 ...0
000331415 .... .. | SPANAWAY . 08/30/2023 L0 L0 L0 .0
000331359 . .. | TUCSON ... .08/30/2023 .. 0 .0 0 0
000331383 . .. |CHARLOTTE ... .08/30/2023 .. 0 L0f 0 0
000331262 . .. | GORDONSVILLE .08/30/2023 .. 0 .0 0 0
000331681 . . | BAY SHORE ... .08/30/2023 .. 0 L0f 0 0
000331429 . .. | INDIANAPOLIS .08/30/2023 .. 0 .0 0 0
000331572 ... .. [MIDLAND 08/30/2023 L0 L0 L0 .0
000331451 ... . | SPRING GROVE .. 08/30/2023 L0 I L0 ...0
000331260 ... 08/30/2023 L0 L0 L0 .0
000331548 .... . 08/30/2023 L0 I L0 ...0
000331330 ... .. [BLYTHEVILLE ... 08/30/2023 L0 L0 L0 .0
000331669 ... o | TARPON SPRINGS ....eevvveeeeeenniineeeenn foeeemmmnneeeeee Fleccs i e e 08/30/2023 L0 I L0 ...0
000331642 . .. [DETROIT ... .08/30/2023 .. 0 L0f 0 0
000331274 . .. [BRONX ... .08/30/2023 .. 0 .0 0 0
000331395 . .. | EDGEWOOD .. .08/30/2023 .. 0 L0f 0 0
000331465 . . | PHILADELPHIA .08/30/2023 .. 0 .0 0 0
000331586 . | TULSA ........ .08/30/2023 .. 0 L0f 0 0
000331656 ... SI0UX CITY .. 08/30/2023 L0 I L0 ...0
000331479 .... oo [MARATHON .. [ W e [ s 08/30/2023 L0 L0 L0 .0
000331358 .... | PIKEVILLE o eeeeeeeeeeeeene Jeemmeeeeeeeen KY e [ s [ 08/30/2023 L0 I L0 ...0
000331261 ..eevveneeeevvnnnneneeenn [BOWIE coviviiiiiiiiiniiiinncveniis e D o i s 08/30/2023 L0 L0 L0 .0
000331307 ... LANDOVER ....eeeeeeeneeeeemnnieeeeemnnnnes Jemmmeeeeeemne M o s e 08/30/2023 L0 I L0 ...0
000235490 ... .. NORTH MIAMI ... 11/27/2024 L0 L0 L0 .0
000235238 .... .. |EPPING 11/27/2024 L0 I L0 ...0
000233916 .... . |BALTIMORE ... 11/27/2024 L0 L0 L0 .0
000234554 . IRONTON ... 1172772024 .. 0 .0 0 0
000231882 ... POTOSI ... 11/27/2024 0. 0. 0. .0
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000234172 ... . |EAST STROUDSBURG ... 11/27/2024 L0 213 L0 L0 .0
000234540 ... . 11/27/2024 L0 I L0 ...0
000233809 ... .. |WAUKESHA . 11/27/2024 L0 L0 L0 .0
000123914 . .. |GRETNA .... 1172772024 .. 0 .0 0 0
000235275 . .. | ALEXANDER 172772024 .. 0 L0f 0 0
000213473 . .. | AUSTELL 1172772024 .. 0 .0 0 0
000307760 ... .. |FRESNO .... 11/27/2024 L0 L0 L0 .0
000213231 .... . |PRAIRIEVILLE .. 11/27/2024 L0 I L0 ...0
000231831 ..oevveneveevvnnnneneeens [RACINE i [ W [ 11/27/2024 L0 L0 L0 .0
000231901 ... 11/27/2024 L0 I L0 ...0
000241210 ... Pittsburgh .. 11/27/2024 L0 L0 L0 .0
000234801 ... BREMERTON ... 11/27/2024 L0 I L0 ...0
000307978 ... 11/27/2024 L0 L0 L0 .0
000234555 ... . 11/27/2024 L0 I L0 ...0
000233917 . .. |FAYETTEVILLE 172772024 .. 0 L0f 0 0
000304874 . .. | ROCHESTER 1172772024 .. 0 .0 0 0
000124636 . . | PLAINFIELD 172772024 .. 0 L0f 0 0
000307721 ... HAMILTON ... 11/27/2024 L0 I L0 ...0
000123761 ... .. | FAYETTEVILLE .. 11/27/2024 L0 L0 L0 .0
000234662 .... . |PHILADELPHIA .. 11/27/2024 L0 I L0 ...0
000123509 ... . 11/27/2024 L0 L0 L0 .0
000235491 ... . | FOREST PARK . 11/27/2024 L0 I L0 ...0
000235416 .... .| INDIANAPOLIS .. 11/27/2024 L0 L0 L0 .0
000234243 ... .. | ANDERSON 11/27/2024 L0 I L0 ...0
000234829 ... .. | AUDUBON ... 11/27/2024 L0 L0 L0 .0
000241238 . . |Laporte ... 1172772024 .. 0 .0 0 0
000235239 . INGLESIDE 172772024 .. 0 L0f 0 0
000235118 . .. | HOUSTON ... 1172772024 .. 0 .0 0 0
000235072 . .. | CONCORD 172772024 .. 0 L0f 0 0
000234351 . .. |RICHLANDS 1172772024 .. 0 .0 0 0
000235397 ... .. [ MAYWOOD 11/27/2024 L0 L0 L0 .0
000287667 ... .. |LOUISVILLE .. 11/27/2024 L0 I L0 ...0
000311433 ... . [CINCINNATI .. 11/27/2024 L0 L0 L0 .0
000233904 .... . 11/27/2024 L0 I L0 ...0
000234518 .... . | WHITEHOUSE .. 11/27/2024 L0 L0 L0 .0
000235262 .... . | IMPERIAL . 11/27/2024 L0 I L0 ...0
000235429 . SALVISA ... 172772024 .. 0 L0f 0 0
000235099 . .. | INDIANAPOLIS 1172772024 .. 0 .0 0 0
000234504 . . | GROVE CITY .. 172772024 .. 0 L0f 0 0
000235453 . MABELVALE 1172772024 .. 0 .0 0 0
000213583 . .. | ISABELA 172772024 .. 0 L0f 0 0
000125289 ... .. [ SUMTER .... 11/27/2024 L0 I L0 ...0
000235511 ... .. [ JACKSON ... 11/27/2024 L0 L0 L0 .0
000234556 ... .. [MEMPHIS ... 11/27/2024 L0 I L0 ...0
000234677 ... .. |HIALEAH GARDENS .......ccevvvenverrervnnnnn fovvvvvnnnneeen Floni e e i 11/27/2024 L0 L0 L0 .0
000234854 .... | PENSACOLA ...eeeeeeeeeeeeeemnieeeeeeeenn Jeemmeeeeeeee Pl e s s 11/27/2024 L0 I L0 ...0
000241370 ... .. |Nevark .... 11/27/2024 L0 L0 L0 .0
000235371 ... .. [SMYRNA ... 11/27/2024 L0 I L0 ...0
000234300 ... .. [ AURORA 11/27/2024 L0 L0 L0 .0
000235538 . .. [MISSOURI CITY . 1172772024 .. 0 .0 0 0
000234002 ... .| SANFORD ... 11/27/2024 0. 0. 0. .0
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00023429 ... . | PENSACOLA ... 11/27/2024 L0 L0 L0 .0
000213368 .... 11/27/2024 L0 I L0 ...0
000234785 ... 11/27/2024 L0 L0 L0 .0
000234664 . 1172772024 .. 0 .0 0 0
000234422 . 172772024 .. 0 L0f 0 0
000233905 . .. |HARPERS FERRY . 1172772024 .. 0 .0 0 0
000306215 ... .. | ENGLEWOOD CITY .. 11/27/2024 L0 L0 L0 .0
000235105 ... .. NASHVILLE 11/27/2024 L0 I L0 ...0
000235347 ... .. [DOUGLASVILLE .. 11/27/2024 L0 L0 L0 .0
000233849 ... . [LINCOLN PARK .. 11/27/2024 L0 I L0 ...0
000234282 ... 11/27/2024 L0 L0 L0 .0
000234328 .... . 11/27/2024 L0 I L0 ...0
000234040 ... . | GALLOWAY TOWNSHIP . 11/27/2024 L0 L0 L0 .0
000232010 ... FULTON ... 11/27/2024 L0 I L0 ...0
000213410 . . | ARRBI .. 172772024 .. 0 L0f 0 0
000233994 . MANTACHIE 1172772024 .. 0 .0 0 0
000233873 . .. |RIVERDALE ... 172772024 .. 0 L0f 0 0
000234747 ... .. [PHILADELPHIA .. 11/27/2024 L0 I L0 ...0
000234989 ... . | CEDAR HILL .. 11/27/2024 L0 L0 L0 .0
000234869 ... 11/27/2024 L0 I L0 ...0
000235144 .... . 11/27/2024 L0 L0 L0 .0
000235074 .... . |BILLINGS . 11/27/2024 L0 I L0 ...0
000234925 ... . 11/27/2024 L0 L0 L0 .0
000213558 .... . | NORTH CHARLESTON ... 11/27/2024 L0 I L0 ...0
000213316 ... NEWPORT NEIIS .. 11/27/2024 L0 L0 L0 .0
000124676 . .. | FONTANA 1172772024 .. 0 .0 0 0
000235195 . .. [KATY ... 172772024 .. 0 L0f 0 0
000233836 . .. | CEDARTOIN 1172772024 .. 0 .0 0 0
000234003 . .. |HAZEL PARK 172772024 .. 0 L0f 0 0
000231911 . . |NEW HAVEN 1172772024 .. 0 .0 0 0
000241264 .... .. [Penn Hills .. 11/27/2024 L0 L0 L0 .0
000234487 ... .. [DALLAS .... 11/27/2024 L0 I L0 ...0
000213488 ... .. | CLINTON ... 11/27/2024 L0 L0 L0 .0
000235023 .... . | HOUSTON 11/27/2024 L0 I L0 ...0
000287531 ... .. |New lberia .. 11/27/2024 L0 L0 L0 .0
000233981 .... .. |KILLEEN 11/27/2024 L0 I L0 ...0
000234665 . .. [LOS ANGELES 172772024 .. 0 L0f 0 0
000213302 . .. [ MCDONOUGH ... 1172772024 .. 0 .0 0 0
000234055 . .. | VOORHEES TOWNSHIP 172772024 .. 0 L0f 0 0
000123466 . .. |LIVERPOOL ... 1172772024 .. 0 .0 0 0
000233874 . .. [LUBBOCK ... 172772024 .. 0 L0f 0 0
000213329 ... .. |GRANITE CITY .. 11/27/2024 L0 I L0 ...0
000235278 ... . | SUGAR HILL .. 11/27/2024 L0 L0 L0 .0
000235060 ... 11/27/2024 L0 I L0 ...0
000233893 ... 11/27/2024 L0 L0 L0 .0
000213236 .... 11/27/2024 L0 I L0 ...0
000233939 ... 11/27/2024 L0 L0 L0 .0
00023499 ... 11/27/2024 L0 I L0 ...0
000241251 ... .. [Lawson 11/27/2024 L0 L0 L0 .0
000234214 . . |HIGHLANDS RANCH . 1172772024 .. 0 .0 0 0
0. 0. 0. .0

- | WILLIAMSBURG .....

11/27/2024
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000123485 ... . |LAUDERHILL .. /2772024 .o foeeeeeiies e 1,543 ... L0 L0 ..1,901|. ...1,901 [... L0 .0
000235150 ... /2772024 ... fooeieiiies i | 1,837 ... L0 I ..2,263|. ...2,263|... L0 ...0
000213273 ... . 11/27/2024 L0 L0 1,016 |. ..1,016 |... L0 .0
000234609 . .. |LOS FRESNOS . 1172772024 .. 0 .0 0 0
000234321 . .. | MONTGOMERY 172772024 .. 0 L0f 0 0
000244883 . . |ROSHELL ... 1172772024 .. 0 .0 0 0
000235545 ... .. |RIVERDALE ... 11/27/2024 L0 L0 L0 .0
000235126 .... .. | TEXAS CITY .. 11/27/2024 L0 I L0 ...0
000308471 ... .. | YOUNGSVILLE 11/27/2024 L0 L0 L0 .0
000234824 ... . |COLUBIA ... 11/27/2024 L0 I L0 ...0
000234349 ... .. |PUYALLUP .. 11/27/2024 L0 L0 L0 .0
000235463 ... .. [ CHICAGO 11/27/2024 L0 I L0 ...0
000234215 ... .. [SOUTH BEND .. 11/27/2024 L0 L0 L0 .0
000234290 ... .. [SI0UX CITY .. 11/27/2024 L0 I L0 ...0
000233964 . .. |PLANT CITY 172772024 .. 0 L0f 0 0
000213584 . .. [SAN JUAN .. 1172772024 .. 0 .0 0 0
000311489 . .. | BOYNTON BEACH . 172772024 .. 0 L0f 0 0
000234997 ... . | LANHAM 11/27/2024 L0 I L0 ...0
000234201 .... INDIANAPOLIS .. 11/27/2024 L0 L0 L0 .0
000234932 ... 11/27/2024 L0 I L0 ...0
000233913 .... 11/27/2024 L0 L0 L0 .0
000234685 ... 11/27/2024 L0 I L0 ...0
000234443 ... . 11/27/2024 L0 L0 L0 .0
000232001 .... .. | MENOMONEE FALLS .... 11/27/2024 L0 I L0 ...0
000234145 .... .. [MUNCIE 11/27/2024 L0 L0 L0 .0
000309861 . .. | MCKEESPORT 1172772024 .. 0 .0 0 0
000234863 . . | ROANOKE 172772024 .. 0 L0f 0 0
000234253 . ABILENE 1172772024 .. 0 .0 0 0
000241336 . .. |Roxboro 172772024 .. 0 L0f 0 0
000235248 . . | FARMERSVILLE 1172772024 .. 0 .0 0 0
000235532 ... 11/27/2024 L0 L0 L0 .0
000234062 .... 11/27/2024 L0 I L0 ...0
000234481 ... 11/27/2024 L0 L0 L0 .0
000231872 .... . 11/27/2024 L0 I L0 ...0
000234039 ... .. |CLARKSVILLE ... 11/27/2024 L0 L0 L0 .0
000235166 ... .. | CINCINNATI .. 11/27/2024 L0 I L0 ...0
000234649 . .. [MUSTANG ... 172772024 .. 0 L0f 0 0
000235096 . .. | KENMORE ... 1172772024 .. 0 .0 0 0
000233788 . .. | RIVERDALE 172772024 .. 0 L0f 0 0
000234361 . .. | GRAND RAPIDS 1172772024 .. 0 .0 0 0
000124907 . .. |MELISSA ... 172772024 .. 0 L0f 0 0
000213490 ... .. | CANYON LAKE 11/27/2024 L0 I L0 ...0
000235236 ... . | ODESSA ... 11/27/2024 L0 L0 L0 .0
000235273 ... . 11/27/2024 L0 I L0 ...0
000231954 .... .. [ COLUMBUS ... 11/27/2024 L0 L0 L0 .0
000234458 .... .. | NEW ORLEANS . 11/27/2024 L0 I L0 ...0
000234025 ... .. | PENNSAUKEN TWP .. 11/27/2024 L0 L0 L0 .0
000231968 .... .. | BROCKWAY 11/27/2024 L0 I L0 ...0
000213622 .... .. | WATERBORO ... 11/27/2024 L0 L0 L0 .0
000234026 . . [LOUISVILLE 1172772024 .. 0 .0 0 0
000213210 .... EAST POINT .. 11/27/2024 0. 0. 0. .0
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000231871 ... .. | STOUTSVILLE ... 11/27/2024 L0 L0 1,061 . L0 .0
000234920 ... .. | BOYNTON BEACH . 11/27/2024 L0 I L0 ...0
000244820 .... .. |CANTON ... 11/27/2024 L0 L0 L0 .0
000234063 . . |AUSTIN ... 1172772024 .. 0 .0 0 0
000234254 . BALCH SPRINGS . 172772024 .. 0 L0f 0 0
000235547 . .. [MEMPHIS ... 1172772024 .. 0 .0 0 0
000234362 .... .. [LAS VEGAS ... 11/27/2024 L0 L0 L0 .0
000233966 ... .. | MCGREGOR .. 11/27/2024 L0 I L0 ...0
000234120 .... . [AUSTIN ... 11/27/2024 L0 L0 L0 .0
000213358 .... . 11/27/2024 L0 I L0 ...0
000289814 .... .. | KANSAS CITY 11/27/2024 L0 L0 L0 .0
000213191 ... .. | DALLAS 11/27/2024 L0 I L0 ...0
000235479 ... .. |BIRDSBORO ... 11/27/2024 L0 L0 L0 .0
000234827 ... .. |PASADEMA .... 11/27/2024 L0 I L0 ...0
000234948 . .. | CASA GRANDE . 172772024 .. 0 L0f 0 0
000234483 . .. [LILBURN 1172772024 .. 0 .0 0 0
000235521 . .. |GILBERT 172772024 .. 0 L0f 0 0
000213586 ... .. | TOA BAJA . 11/27/2024 L0 I L0 ...0
000235102 .... .. | COLDWATER ... 11/27/2024 L0 L0 L0 .0
000234217 ... . | FREDERICK ... 11/27/2024 L0 I L0 ...0
000234878 ... . 11/27/2024 L0 L0 L0 .0
000234590 ... .. |WESTFIELD ... 11/27/2024 L0 I L0 ...0
000231929 ... . | DEERFIELD ... 11/27/2024 L0 L0 L0 .0
000305453 .... .. | INVERNESS ... 11/27/2024 L0 I L0 ...0
000304639 .... .. |HOUSTON ... 11/27/2024 L0 L0 L0 .0
000235451 . .. |PEKIN .. 1172772024 .. 0 .0 0 0
000241241 . .. [Charlotte 172772024 .. 0 L0f 0 0
000306556 . .. | LANSDALE . 1172772024 .. 0 .0 0 0
000235153 . .. [ ANTIOCH 172772024 .. 0 L0f 0 0
000235274 . .. |ROWLETT ... 1172772024 .. 0 .0 0 0
000213548 ... .. | COCONUT CREEK . 11/27/2024 L0 L0 L0 .0
000290782 ... .. |LOUISVILLE .. 11/27/2024 L0 I L0 ...0
000233967 .... . [MESQUITE ... 11/27/2024 L0 L0 L0 .0
000234553 ... DARLINGTON .. 11/27/2024 L0 I L0 ...0
000234432 ... .. |EVANSVILLE .. 11/27/2024 L0 L0 L0 .0
000234134 .... .. [GAINESVILLE ... 11/27/2024 L0 I L0 ...0
000305835 . .. | CROWN POINT . 172772024 .. 0 L0f 0 0
000234237 . . | BLACK MOUNTAIN 1172772024 .. 0 .0 0 0
000231909 . .. [WRENS ........ 172772024 .. 0 L0f 0 0
000234903 . .. | WASHINGTON 1172772024 .. 0 .0 0 0
000213143 . .. [CLAYTON ... 172772024 .. 0 L0f 0 0
000234833 .... .. |LANCASTER ... 11/27/2024 L0 I L0 ...0
000213119 ... . | CHARLOTTE ... 11/27/2024 L0 L0 L0 .0
000234535 ... 11/27/2024 L0 I L0 ...0
000233935 ... PRINCETON ... 11/27/2024 L0 L0 L0 .0
000241363 .... .. |Pico Rivera . 11/27/2024 L0 I L0 ...0
000235066 ... .. | WACO .... 11/27/2024 L0 L0 L0 .0
000234586 .... . | ROWLETT 11/27/2024 L0 I L0 ...0
000234224 ... KILLEEN ... 11/27/2024 L0 L0 L0 .0
000234941 . EDINBURG 1172772024 .. 0 .0 0 0
000234345 ... COLUMBIA ... 11/27/2024 0. 0. 0. .0
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Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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000241256 .... .. [Richmond .. 11/27/2024 146 |.... L0 L0 1,412 . L0 .0
000125255 ... . | ANTRIM ... 11/27/2024 L0 I L0 ...0
000213277 ... THOMASTON .. 11/27/2024 L0 L0 L0 .0
000213156 . .. | LOCKPORT .. 1172772024 .. 0 .0 0 0
000234084 . . | AUBURNDALE .. 172772024 .. 0 L0f 0 0
000234992 . .. | PHILADELPHIA 1172772024 .. 0 .0 0 0
000233852 ... .. [PHILADELPHIA 11/27/2024 L0 L0 L0 .0
000234382 ... .. | SHREVEPORT 11/27/2024 L0 I L0 ...0
000231971 ... . | WINDSOR LOCKS . 11/27/2024 L0 L0 L0 .0
000234917 ... . 11/27/2024 L0 I L0 ...0
000234210 .... . [ JACKSONVILLE .. 11/27/2024 L0 L0 L0 .0
000213510 .... MILLERSVILLE .. 11/27/2024 L0 I L0 ...0
000233801 ... BALT IMORE 11/27/2024 L0 L0 L0 .0
000233866 ... .. | KINGS MOUNTAIN .. 11/27/2024 L0 I L0 ...0
000304315 . .. |FAYETTE ... 172772024 .. 0 L0f 0 0
000231717 . .. | HARTFORD 1172772024 .. 0 .0 0 0
000213561 . .. | GRAHAM ... 172772024 .. 0 L0f 0 0
000213440 ... .. [ CINCINNATI .. 11/27/2024 L0 I L0 ...0
000234262 ... .. [WAVERLY ... 11/27/2024 L0 L0 L0 .0
000244848 ... . | STAFFORD .. 11/27/2024 L0 I L0 ...0
000235314 .... 11/27/2024 L0 L0 L0 .0
000235379 ... 11/27/2024 L0 I L0 ...0
000213193 .... . 11/27/2024 L0 L0 L0 .0
000306799 ... .. |NORTH PLAINFIELD ... 11/27/2024 L0 I L0 ...0
000235137 ... .. | WENONAH 11/27/2024 L0 L0 L0 .0
000304818 . .. | WEST BOYLSTON . 1172772024 .. 0 .0 0 0
000125291 . . | SPOTSYLVANIA 172772024 .. 0 L0f 0 0
000234899 . .. | ORLANDO ...... 1172772024 .. 0 .0 0 0
000305214 . .. |PITTSBURGH 172772024 .. 0 L0f 0 0
000234490 . .. |PENNSVILLE .. 1172772024 .. 0 .0 0 0
000304581 ... .. | FAYETTEVILLE .. 11/27/2024 L0 L0 L0 .0
000235300 ... . | FLOWER MOUND .. 11/27/2024 L0 I L0 ...0
000233960 ... 11/27/2024 L0 L0 L0 .0
000234713 ... . 11/27/2024 L0 I L0 ...0
000213588 ... .. |RIO GRANDE .. 11/27/2024 L0 L0 L0 .0
000124547 ... .. [WESTTOWN .... 11/27/2024 L0 I L0 ...0
000235518 . .. |BALTIMORE 172772024 .. 0 L0f 0 0
000231876 . .. | NAUGATUCK 1172772024 .. 0 .0 0 0
000235351 . .. | HARLINGEN 172772024 .. 0 L0f 0 0
000123934 . .. |FRANKLIN . 1172772024 .. 0 .0 0 0
000213332 . .. [LAVALE .... 172772024 .. 0 L0f 0 0
000234821 ... .. |NEW CASTLE .. 11/27/2024 L0 I L0 ...0
000231970 .... .. | JOHNSTOUN ... 11/27/2024 L0 L0 L0 .0
000124394 .... .. | MART INSBURG . 11/27/2024 L0 I L0 ...0
000234751 ... . | STONE MOUNTAIN 11/27/2024 L0 L0 L0 .0
000231769 ... . 11/27/2024 L0 I L0 ...0
000234919 ... .. [MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000231791 ... .. | HAWARDEN .. 11/27/2024 L0 I L0 ...0
000234752 .... .. [MESQUITE 11/27/2024 L0 L0 L0 .0
000306030 . .. |LIBERTY TOWNSHIP 1172772024 .. 0 .0 0 0
000234682 ... . |LAREDO ... 11/27/2024 0. 0. 0. .0
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000234728 .... .. [JANESVILLE .. 11/27/2024 L0 199 .. L0 1, L0 .0
000307743 ... .. | LEASBURG ... 11/27/2024 L0 I L0 ...0
000233937 ... .. [MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000234905 . .. | WARREN . 1172772024 .. 0 .0 0 0
000213564 . .. [APOPKA .... 172772024 .. 0 L0f 0 0
000234835 . .. | STONE MOUNTAIN 1172772024 .. 0 .0 0 0
000234416 .... .. |ELKHART 11/27/2024 L0 L0 L0 .0
000234491 ... .. | CAMDEN WYOMING .. 11/27/2024 L0 I L0 ...0
000304666 ... . | TOMS RIVER 11/27/2024 L0 L0 L0 .0
000235352 ... .. |LAKE CITY ... 11/27/2024 L0 I L0 ...0
000304489 ... .. [MANITOWOC ... {1 P A RN 11/27/2024 L0 L0 L0 .0
000234790 ... . | GALLOWAY ... 11/27/2024 L0 I L0 ...0
000241314 ... .. |Henderson ... 11/27/2024 L0 L0 L0 .0
000234957 ... .. |ROCKWALL ... 11/27/2024 L0 I L0 ...0
000213550 . .. | SOUTHPORT 172772024 .. 0 L0f 0 0
000235175 . .. | GONZALES . 1172772024 .. 0 .0 0 0
000234701 . .. | AUSTIN . 172772024 .. 0 L0f 0 0
000235505 ... .. |BELLW0OD . 11/27/2024 L0 I L0 ...0
000241352 .... .. |East Hartford . 11/27/2024 L0 L0 L0 .0
000309908 .... .. | PENNSAUKEN 11/27/2024 L0 I L0 ...0
000235161 ... .. | LAWRENCEVILLE .... 11/27/2024 L0 L0 L0 .0
000235207 ... .. | DENHAM SPRINGS ... 11/27/2024 L0 I L0 ...0
000234035 ... .. [ SAN ANTONIO . 11/27/2024 L0 L0 L0 .0
000234697 .... .. | WASHINGTON .. 11/27/2024 L0 I L0 ...0
000235139 ... .. [CHICAGO ... 11/27/2024 L0 L0 L0 .0
000235004 . .. | CHICAGO 1172772024 .. 0 .0 0 0
000235488 . .. [HOOKSETT .. 172772024 .. 0 L0f 0 0
000213200 . . | CHARLOTTE 1172772024 .. 0 .0 0 0
000235125 . 172772024 .. 0 L0f 0 0
000234981 . 1172772024 .. 0 .0 0 0
000234562 .... 11/27/2024 L0 L0 L0 .0
000234441 .... . 11/27/2024 L0 I L0 ...0
000234683 .... .. [ WASHINGTON .. 11/27/2024 L0 L0 L0 .0
000234250 ... .. | FRANKFORT ... 11/27/2024 L0 I L0 ...0
000213195 .... .. [LITHONIA .... 11/27/2024 L0 L0 L0 .0
000234906 ... .. |EASTPOINTE .. 11/27/2024 L0 I L0 ...0
000235437 . .. [COWETA .... 172772024 .. 0 L0f 0 0
000235474 . .. [ SHERMAN ... 1172772024 .. 0 .0 0 0
000233976 . . [ ALEXANDRIA 172772024 .. 0 L0f 0 0
000234493 . GAINESVILLE 1172772024 .. 0 .0 0 0
000234060 . .. | TOUNSHIP OF BERLIN 172772024 .. 0 L0f 0 0
000125433 .... .. |HEPHZIBAH 11/27/2024 L0 I L0 ...0
000213181 ... o | ALVARADD .oviiiiiiieeeceniieeeceini feerevnnineeeen T v e i 11/27/2024 L0 L0 L0 .0
000234958 .... o [LOUISVILLE eeeeeeeeeeeeeeeeeeeeeeee feeeeeeeeeee KY e [ i s 11/27/2024 L0 I L0 ...0
000244837 ... o [BALTIMORE ..oovvviiiiiiiniieieciiiineeees fevvnnneeeeeee M [ e s 11/27/2024 L0 L0 L0 .0
000233799 ... o [GARLAND i eeeeee [ T [ e 11/27/2024 L0 I L0 ...0
000290963 .... . |BILLERICA ... 11/27/2024 L0 L0 L0 .0
000233925 ... .. | SHERWOOD 11/27/2024 L0 I L0 ...0
000234278 ... .. [ COLONA 11/27/2024 L0 L0 L0 .0
000235055 . .. | SHREVEPORT 1172772024 .. 0 .0 0 0
000234348 ... . | WAPATO ... 11/27/2024 0. 0. 0. .0




0c'co3

STATEMENT AS OF JUNE 30, 2025 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
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000241232 .... . 11/27/2024 L0 L0 1,897 . ..1,897 |... L0 .0
000213213 .... .. | SHREVEPORT .. 11/27/2024 L0 I L0 ...0
000234340 ... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0 .0
000231961 . .. | SAGINAW ... 1172772024 .. 0 .0 0 0
000244850 . .. | NORFOLK 172772024 .. 0 L0f 0 0
000234209 . .. [COLUMBIA . 1172772024 .. 0 .0 0 0
000234628 .... .. | CLEARWATER .. 11/27/2024 L0 L0 L0 .0
000308402 .... . |NORTH LITTLE ROCK . 11/27/2024 L0 I L0 ...0
000233837 ... 11/27/2024 L0 L0 L0 .0
000234437 ... . 11/27/2024 L0 I L0 ...0
000234069 ... .. | TEMPLE HILLS .. 11/27/2024 L0 L0 L0 .0
000234977 ... .. |GRIFFIN ... 11/27/2024 L0 I L0 ...0
000235201 ... .. [AUSTIN .... 11/27/2024 L0 L0 L0 .0
000234912 ... .. | CORPUS CHRISTI ... 11/27/2024 L0 I L0 ...0
000213268 . .. |LITHONIA ... 172772024 .. 0 L0f 0 0
000234489 . .. | CINCINNATI 1172772024 .. 0 .0 0 0
000125455 . .. [MEMPHIS ... 172772024 .. 0 L0f 0 0
000306534 .... .. |BALTIMORE ... 11/27/2024 L0 I L0 ...0
000234368 .... .. |ROWLETT ... 11/27/2024 L0 L0 L0 .0
000213254 ... .. [ COLUMBUS .. 11/27/2024 L0 I L0 ...0
0002339% ... .. [SAVANNAH .. 11/27/2024 L0 L0 L0 .0
000213375 ... . [LITHONIA . 11/27/2024 L0 I L0 ...0
0002345% ... 11/27/2024 L0 L0 L0 .0
000234722 ... 11/27/2024 L0 I L0 ...0
000234177 ... . 11/27/2024 L0 L0 L0 .0
000234410 . .. | LUBBOCK 1172772024 .. 0 .0 0 0
000241298 . .. [Arlington 172772024 .. 0 L0f 0 0
000235107 . .| BIRMINGHAM 1172772024 .. 0 .0 0 0
000213528 . 172772024 .. 0 L0f 0 0
000124816 . 1172772024 .. 0 .0 0 0
000234285 ... 11/27/2024 L0 L0 L0 .0
000234164 .... . 11/27/2024 L0 I L0 ...0
000304897 ... .. | SAVANNAH .. 11/27/2024 L0 L0 L0 .0
000234220 ... . | FRACKVILLE .. 11/27/2024 L0 I L0 ...0
000234951 .... . 11/27/2024 L0 L0 L0 .0
000235444 ... .. |WICHITA FALLS . 11/27/2024 L0 I L0 ...0
000235202 . .. | MANSF IELD 172772024 .. 0 L0f 0 0
000234438 . . |LOCKNEY ... 1172772024 .. 0 .0 0 0
000234858 . CUMBERLAND 172772024 .. 0 L0f 0 0
000234369 . .. |ERIE 1172772024 .. 0 .0 0 0
000234691 . .. |BULLARD 172772024 .. 0 L0f 0 0
000234979 ... . | FLORENCE .. 11/27/2024 L0 I L0 ...0
000241355 ... .. [Norwalk 11/27/2024 L0 L0 L0 .0
000233876 ... .. | OKLAHOMA CITY . 11/27/2024 L0 I L0 ...0
000123492 .... .. | SEAGOVILLE 11/27/2024 L0 L0 L0 .0
000244863 .... .. |LAWRENCEVILLE . 11/27/2024 L0 I L0 ...0
000309270 ... .. | FLORENCE ... 11/27/2024 L0 L0 L0 .0
000235527 ... .. | CASA GRANDE . 11/27/2024 L0 I L0 ...0
000232099 ... . | RACINE 11/27/2024 L0 L0 L0 .0
000235229 . WEST MONRCE . 1172772024 .. 0 .0 0 0
0. 0. 0. .0

000235171 ...

LITHONIA ...

11/27/2024
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000235292 ... .. |MOUNT JULIET .. 11/27/2024 L0 178 .. L0 L0 .0
000233970 ... .. [ SAN ANTONIO ... 11/27/2024 L0 I L0 ...0
000234044 .... . [PITMAN ... 11/27/2024 L0 L0 L0 .0
000234235 . .. |DANVILLE . 1172772024 .. 0 .0 0 0
000234114 . .. [ TOUNSHIP OF MIDDLETO 172772024 .. 0 L0f 0 0
000234640 . .. |DALLAS .......... 1172772024 .. 0 .0 0 0
000234095 ... .. | GRAND PRAIRIE . 11/27/2024 L0 L0 L0 .0
000235268 .... .. |DOLTON ... 11/27/2024 L0 I L0 ...0
000233863 .... .. [VALRICO ... 11/27/2024 L0 L0 L0 .0
000235515 ... . | OCEAN SPRINGS . 11/27/2024 L0 I L0 ...0
000234342 ... .. | ANDERSON 11/27/2024 L0 L0 L0 .0
000213517 ... . |LAPINE 11/27/2024 L0 I L0 ...0
000233933 ... .. | SUGAR GROVE . 11/27/2024 L0 L0 L0 .0
000213149 ... . | NORFOLK ... 11/27/2024 L0 I L0 ...0
000235254 . .. | JONESBORO 172772024 .. 0 L0f 0 0
000233998 . .. | OXFORD ... 1172772024 .. 0 .0 0 0
000287668 . . | MOUNT HOLLY . 172772024 .. 0 L0f 0 0
0002343% ... .. | GALLOWAY .... 11/27/2024 L0 I L0 ...0
000234319 .... .. |BETHLEHEM 11/27/2024 L0 L0 L0 .0
000234915 ... .. | CORPUS CHRISTI 11/27/2024 L0 I L0 ...0
000233947 ... . | OCEAN SPRINGS ... 11/27/2024 L0 L0 L0 .0
000233826 ... . 11/27/2024 L0 I L0 ...0
000235109 .... .. | ROHNERT PARK .. 11/27/2024 L0 L0 L0 .0
000213377 ... . | COVINGTON 11/27/2024 L0 I L0 ...0
000123888 ... LA PLACE . 11/27/2024 L0 L0 L0 .0
000235077 . .. | MEMPHIS 1172772024 .. 0 .0 0 0
000234966 . .. |EASTON . 172772024 .. 0 L0f 0 0
000234305 . .. |BEAR ... 1172772024 .. 0 .0 0 0
000235431 . .. [WEST WARWICK 172772024 .. 0 L0f 0 0
000235310 . .. |HOUSE SPRINGS . 1172772024 .. 0 .0 0 0
000235484 .... .. [ JACKSONVILLE 11/27/2024 L0 L0 L0 .0
000235051 .... .. [DUBLIN .... 11/27/2024 L0 I L0 ...0
000213409 ... .. [SPRING .... 11/27/2024 L0 L0 L0 .0
000233920 ... . | NEPTUNE BEACH . 11/27/2024 L0 I L0 ...0
000234115 ... 11/27/2024 L0 L0 L0 .0
000234357 ... . 11/27/2024 L0 I L0 ...0
000233985 . .. | CLARKSVILLE 172772024 .. 0 L0f 0 0
000241343 . .. [Memphis 1172772024 .. 0 .0 0 0
000234166 . .. | MCALLEN ... 172772024 .. 0 L0f 0 0
000234808 . . | HAMERSVILLE 1172772024 .. 0 .0 0 0
000235293 . .. | HOUSTON ...... 172772024 .. 0 L0f 0 0
000125158 ... .. | SHELBYVILLE ... 11/27/2024 L0 I L0 ...0
000234153 .... .. [MINNEAPOLIS . 11/27/2024 L0 L0 L0 .0
000234940 ... .. |EL MONTE .... 11/27/2024 L0 I L0 ...0
000234451 .... .. [ ARLINGTON ... 11/27/2024 L0 L0 L0 .0
000213502 .... . | PENSACOLA ... 11/27/2024 L0 I L0 ...0
000234572 .... . 11/27/2024 L0 L0 L0 .0
000234739 ... .. | WOODBRIDGE TOWNSHIP .. 11/27/2024 L0 I L0 ...0
000233948 .... .. |BARNESVILLE ... 11/27/2024 L0 L0 L0 .0
000235148 . .. | GOOSE CREEK . 1172772024 .. 0 .0 0 0
000235269 ... . | MEMPHIS ... 11/27/2024 0. 0. 0. .0
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000241306 .... . | Vancouver ... 11/27/2024 0. ..0.. 2,062 |. ...2,082 [... 0. .0
000234725 ... . 11/27/2024 ..0f. 0. L2t 0. .0
000235432 ... ROUND ROCK 11/27/2024 0. ..0.. 0. .0
000235553 . GAINESVILLE 11/27/2024 .. 0 .0 0 0
000304118 . .. | UNION BEACH . 1172772024 .. 0 .0 0 0
000233795 . . | HOUSTON . 11/27/2024 .. 0 .0 0 0
000331643 . KILGORE ...ivvvveniiiiinnnnniniiinnnnninnrens Jovnnnnnnereennns Wevennnnrnnnnnnns foonnenes voveeens foonsd 08/30/2023 .. .. 0. O .01, .0
0299999 Mortgages W|th partial repayments 1,740,763,431 0 0 13,354,607 0 1
000331312 . VENETA . .08/30/2023 .. ..04/29/2025 170,562 |. 0 .0 170,562 0 .0
000325942 . .. [BRIGHTON .. .05/02/2022 .. .04/01/2025 .80,457 |. 0 .0 ..80,457 0 0
000326293 .... oo [HUMMELSTOUN ..ovvvviniieiviniieeeciennnns [ Phac [ i s 05/02/2022 ....04/01/2025 .. 194,388 |.... L0 ..0.. .. 194,388 |... 0. .0
000326309 ... CJUNTONTONN e oo KY e o e |l 05/02/2022 ....04/01/2025 ....37,628 |.... ..0f. 0. . 0. .0
000326746 .. WARREN ...ovvvvvveniniiivnnnnnnnnivninnnnees Jovvnnnnneneeness Ml oo 05/02/2022 ...04/01/2025 ..... . 247,675 ... 0. ..0]... . . 217,675 ... .01, . .0
0399999 Mortgages dlsposed 700,705 0 0 700 705 700,705 0 0 0
0599999 - Totals 1,868,215,987 0 1,296,888 0 236,070 1,532,958 0 141,596,530 141,158,913 0 (437,617) (437,617
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CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 CBCC Global Holdings LLC WILMINGTON . .| CBCC Global Holdings LLC ....05/14/2025 ... .. 1,500,000 |...
000000-00-0 . ..|CHIMNEY ROCK 3G Co-Invest L.P. .. WILMINGTON . CHIMNEY ROCK 3G Co-Invest L.P. ..... ..09/30/2024 .
000000-00-0 Sands Capital Private Growth F Global Innovation Fund Il . ARLINGTON .. .|Sands Capital Private Growth F Global Innovation Fund II ...05/06/2021 ...
Sands Capital Private Growth F Global Innovation Fund I11
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il .......... ARLINGTON .vvvvvvvveneneenennsiessessnensnnnns fonnneee VAuuiiiiiie ] o o eeeeeeees o .05/07/2025 ... |oeueee e |, 1,478,735 |.oovvvviiiieennes 2,846,959
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 2,978,735 3,215,963
000000-00-0 .........|EQT Exeter Industrial Core Plus Fund IV Conshohocken ... .| EQT Exeter ..12/03/2021 ... .... 4,270,000
000000-00-0 ... .| TruAmerica Workforce Housing Fund I1-A, LP . . |Los Angeles .| TruAmerica Multifamily . ..06/25/2021 ... .. 1,348,344
2199999. Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companies (Including Non-Registered Prlvate Funds) - Real Estate - Unaffiliated 5,618,344
000000-00-0 ......... AUDAX MEZZANINE V oo WILMINGTON AUDAX MEZZANINE V oo o B 1 O P RO 246,505
000000-00-0 ......... Benefit Street Partners Debt Fund V LP .... WILMINGTON . ..|Benefit Street Partners Debt Fund V LP ... ....04/11/2022 ... . 1,547,106
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. .|First Eagle Direct Lending Fund IV, LLC ...evvvvnvvinnieennns foee 2.AFE oo fens L12/03/2018 .| e e e 3,351
000000-00-0 PineBridge Investments L.P. .... NEW YORK ... .|PineBridge Investments L.P. ...... R V7 O R R 3,414
000000-00-0 . PineBridge Investments L.P. Il NEW YORK PineBridge Investments L.P. Il ..11/25/2020 . . 380,467 |..
000000-00-0 PineBridge Investments L.P. IIl .... NEW YORK ... .|PineBridge Investments L.P. Il . ...10/20/2022 ... .. 106,094
TCW Direct Lending Subordinated Note Due 6/18/2029 JAJ018
87241F-AC6 ......... TCW Direct Lending Subordinated Note Due 6/18/2029 JAJO1S ........... DOVER ..ooooiiiiiiiiiiiiiiieeeecee [, DE...ieeeuee | i o aeeeeeees o 12/19/2019 | e e 749,128 [ [ | [
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 749,123 2,286,937 0 0 XXX
000000-00-0 ......... |HGI Multifamily Credit Fund .......cccvvveenniiiniiiiiiiiiiiiiiiiiiiiiinses |Norfo|k ............................................... VA.......... |Harbor Group International .........ccccceeeuvnnnnneninnninnnne fooviiiiins coveeeens o 07/06/2022 ... foeeeeesveveees foiiii i 450,000 [.eeeeeeenniiiiiiiiiiiiiiiiiins oo 316,618 [....evvveennnnees 0.380
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliated 0 450,000 0 316,618 XXX
6899999. Total - Unaffiliated 3,727,858 11,571,244 0 46,245,480 XXX
6999999. Total - Affiliated 0 0 0 0 XXX
7099999 - Totals 3,727,858 11,571,244 0 46,245,480 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 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 ..... AUDAX MEZZANINE IV . | WILMINGTON .... ....| AUDAX MEZZANINE IV ....00/30/2016 ...|....06/16/2025 ...|. ... 36,346 |....
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .. WILMINGTON ... .| AUDAX SENIOR LOAN FUND | ... ...02/01/2018 ...|....05/08/2025 ...|. ..540,114 ...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ....ccccevviiiiiiiiiiiiiiiiiinn, CHICAGO ..vvvvvvvvvvrvevinninininins foeeeeens IL........ Partners 11 ....ovvvvvvvveeiiiiiiiiiiiiiinnnns ...04/01/2018 ...|....04/28/2025 ...|........263,329 |.....oovveeernns fooeeeieenenienns foviiiiiiiiiiiins Joviiiiiiiiiiiins o 0 e oo 263,329
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 839,789 0 0 0 0 0 0 839,789 839,789 0 0 0 0
000000-00-0 ..... [Truamerica Workforce Housing Fund I1-A, LP . [Los Angeles .......ccccoovereiurne | CA......... [ ...06/25/2021 ...]....06/30/2025 ...]....46,706,262 |....oveoiiiiiis [ooooiiiiiiioins Jooeonseienians Jooeneenineinines Joeeeeseinsnens 0 e s 352,866 |....... 362,866 |...eeveiiiiiiine |ooveiiiiiiiiinns [ 0]..... 227,186
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STATEMENT AS OF JUNE 30, 2025 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
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 46,706,262 0 0 0 0 0 0 352,866 352,866 0 0 0 227,186
000000-00-0 ..... [ TXFL NNN OFFICE_INV HOLDINGS,LLC . .. JCINCINNATI .. .. ]oeoeo OH......... ] Cash Return Distribution ... . ]....07/01/2019 ...]....06/06/2025 ...]....27,008,109 .. .. .. 0. . (33,128))....... (33,128))... .. 5 755,003
2299999. Interests in Joint Ventures, Partnershlps or Limited L|ab|l|ty Companles (Includln Non-Registered Private Funds) - Real Estate - Affiliated 27,008,109 0 0 0 0 0 0 (33,128) (33,128) 0 0 0 755,003
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ Boston ... Cash Return Distribution ... ....06/29/2006 ...|....04/30/2025 ...|..... 3,192,113 0 e [ 24,084 |........ 24,084
000000-00-0 ..... Pear Imark Mezz Realty Partners V-WS, LP ..... [Chicago .| Cash Return Distribution ...07/01/2024 . .06/30/2025 .. 36,226,417 |.. 0 .(1,118,851)]... (1,118,851)
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. ....... BOSTON . . .| Cash Return Distribution ... ....12/29/2022 ...|....05/09/2025 ...|....30,521,934 .0 .. N R 620,271 |....... 620,271 |...
2399999. Interests in Joint Ventures, Partnerships or L|m|ted Liability Companles (Includlng Non-Registered Private Funds) Mortgage Loans -
Unaffiliated 69,940,464 0 0 0 0 0 0 (474,497) (474,497) 0 0 0 1,585,984
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [ChiCaQ0 ..eveeveereereemereernansas | IL......... [Cash Return Distribution .................. [....07/01/2024 ...]....06/30/2025 ...]........ TR0 T N TR RO PR [0 T 94,816 [........ (T AT TR P [0 31,684
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 947,330 0 0 0 0 0 0 94,816 94,816 0 0 0 31,684
000000-00-0 ..... BARINGS L.P. eeeeeeeeeeeee e CHARLOTTE ...eeeeeeeeeeeenneees Jeeeeennnnd NC......... BARINGS L.P. e ...11/16/2021 ...|....06/12/2025 ...|........ 462,300 .eeveeeeeeeennn feeeeeeeeeeeee e e 0 [ -0 462,300 . 462,300 [..eeeeeeennins Joeeeenneeeeeen [ [V IR
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI|
000000-00-0 ..... Note . . | WILMINGTON ... ... DE.........|Structured Note ... ....04/08/2020 ...|....06/30/2025 ...|..uunn928,082 |oeeeeeieeieii oo e fee O [ 0012 923,032 . 923,032 |...
000000-00-0 ..... Benefi reet Partners Debt Fun WILMINGTON ... .. DE.. .|Benefit Street Partners Debt Fun ...04/11/2022 ...|....04/24/2025 ...|........248, 118 |.ooveniiiiiinnn oo e [ 0 [ [ 248,118 248,118 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 .....coeviiiiiiiiiniiiii [0 11071 )RR RN | [ Partners 12 ......ooovviiiiiiiiiiiiiiiiins ...04/01/2018 ...|....04/28/2025 ...|........ 164,833 |ovveenieeiiiin fooveiviiis e [ 0 [ [l 164,833 164,833 [oooveieiiiiiees v [t [V O
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO . ....08/12/2022 ...|....06/30/2025 ...|........413,321 0. 413,321 |... 0.
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK . .|PineBridge Investments L.P. ..11/28/2018 . .04/28/2025 .. ..365,365 |.. 0 365, 365 0
000000-00-0 ..... PineBridge Investments L.P. Il .. NEW YORK ... .|PineBridge Investments L.P. Il ... ....11/25/2020 ...|....06/06/2025 ...|. 0. 508,977 0.
000000-00-0 ..... PineBridge Investments L.P. Il ............... NEW YORK PineBridge Investments L.P. Il ......... ...10/20/2022 ...|....06/11/2025 ... |eeuui 134,208 |oeeeeecciii oo e e e 0 134,208 [ooeeeeeiieeee e oot [V IR
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87241F-AC-6 ..... 6/18/2029 JAJO18 oo DOVER ...oeeeeeeneeeeemniaeeeeenns Joevnnnnns DE......... 6/18/2029 JAJO18 ...eeieiieeeeeei s ...12/19/2019 ...|....04/23/2025 ...|........ 202,521 [oeeeeeeiieeee e oo e [l (VN FORRRRRR A 202,521 |....... 202,521 |oeeeneieeeeeenn feeeeeeeeeniees e [V IR
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87251F-AF-6 ..... 9/30/2032 JAJ020 . DOVER . .[9/30/2032 JAJO20 . .. |....08/04/2023 ...|....04/22/2025 ...|........224,907 - - .. e |- .0 .. o |eeee... 224,907 |....... 224,907 |... .. e | .0 ..
4499999. Residual Tranches or Interests with Underlylng Assets Having Characterlstlcs of Bonds - Unaffiliated 3,647,582 0 0 0 0 0 0 3,647,582 3,647,582 0 0 0 0
6899999. Total - Unaffiliated 122,081,427 0 0 0 0 0 0 4,460,556 4,460,556 0 0 0 1,844,855
6999999. Total - Affiliated 27,008, 109 0 0 0 0 0 0 (33,128) (33,128) 0 0 0 755,003
7099999 - Totals 149,089,536 0 0 0 0 0 0 4,427,428 4,427,428 0 0 0 2,599,858




STATEMENT AS OF JUNE 30, 2025 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
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-UG-1 U S TREASURY  4.625% 02/15/55 P AP 06/24/2025 CITIGROUP GLOBAL MKTS ... 11,345,207 |. .... 11,765,000 |... .. 144,190
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 05/13/2025 . Various ... . 10,426,861 |. .10,920,000 |. . 52,597
912810-UJ-5 . ..|U S TREASURY  4.750% 02/15/45 ..... 05/15/2025 . Various . 5,269,739 |. ,400, N . 62,251
912820-G0-8 . ..|US TREASURY NOTES ~ 4.000% 02/28/30 05/22/2025 . SMBC NIKKO 333,287
91282C-HR-5 ......... |US TREASURY NOTES  4.000% 07/31/30 05/22/2025 . SMBC NIKKO ... 438,566
91282C-ML-2 . .|US TREASURY NOTES ~ 2.125% 01/15/36 .. 04/11/2025 . CITIGROUP GLOBAL MKTS 7,689,943

91282C-MM-0 . US TREASURY NOTES ~ 4.625% 02/15/35 ..

. 06/05/2025 . Various ...
91282C-WU-2 ......... US TREASURY NOTES ~ 4.000% 03/31/30 ..

o 05/22/2025 ... | Various ...

502,511,307 |.

912820-NG-2 ......... US TREASURY NOTES  4.000% 05/31/30 ..eeeeeeiiiiieeeeeeeiiiiee e o, 06/27/2025 ..... Var ious .................. 11,534,407

0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 557,069, 185 556,234,000
[....

03

PPGGKV-RT-4 . ..[Centinela PRIVATE PLACEMENT _ 7.620% 12/31/40 . JALLIANZ GLOBAL . P 941,767 |. ..941,767 |...
0069999999 Subtotal - Issuer Credit Obligations - PrOject Finance Bonds Issued by Operating Entmes (Unaffiliated) 941,767 941,767
001192-AK-9 ......... SOUTHERN CO GAS CAPITAL ~ 4.400% 06/01/43 ...coooeiiiiiiiiiiiiiiiiiiiiceeeeeeeeeceeeeeeeeeeees o 05/22/2025 ..... KEY BANC-MCDONALD ....eeiieiiiiiiiiiiiiiici i i e e e e e e e e s e e e e e s e e e s e e eeseessssessesessesesees [sasssssssssssssssssssssssssnssnnnes [oereeeeeennnnnennnnnnns 1,999,875 |.oooeeieiiiiis 2,500,000
00206R-FS-6 AT&T INC  5.300% 08/15/58 T S R RO 1,727,740 |evveveiiiiiiiiiiienns 2,000,000 |...
020002-BA-8 . ..| ALLSTATE CORPORATION  4.500% 06/15/43 . KEY BANC-MCDONALD ..

020002-BB-6 . .| ALLSTATE CORPORATION  7.526% 08/15/63 . X BANK of AMERICA SEC

02315J-AA-2 AMAZON CONSERVATION DAC ~ 6.034% 01/16/42 [ 05/06/2025 ..... GOLDMAN SACHS

025816-EH-8 AMERICAN EXPRESS CO  5.667% 04/25/36 P 04/21/2025 ... MORGAN STANLEY FIXED INC ..

030400-AT-2 . .| AMERICAN WATER CAPITAL ~ 4.200% 09/01/48 . 05/19/2025 . DEUTSCHE BANK ..

AMERICOLD REALTY OPER PA  5.409% 09/12/34 .
..| AMERICOLD REALTY OPER PA  5.600% 05/15/32 .
.| AMSTED INDUSTRIES ~ 4.625% 05/15/30 ..

03063U-AA-9 .
03063U-AB-7 .

05/20/2025 .
06/03/2025 .

RBC/DAIN ..
Various ...

-10,815.000 |-

032177-AJ-6 . . 04/07/2025 . JEFFERIES & CO ... 328,000 |
053773-BJ-5 . .| AVIS BUDGET CAR RENTAL ~ 8.250% 01/15/30 . 04/07/2025 . JANE STREET EXECUT 223,000 |.
05635J-AB-6 . ..|BACARD ~ 5.400% 06/15/33 .......cccuvvrennn 05/29/2025 . SUSQUEHANNA . ..534,000 |.
059165-EH-9 . ..|BALTIMORE GAS & EL CO  3.500% 08/15/46 05/07/2025 . Various ...... . 13,124,000 |.
06051G-Mi-6 . ..|BANK OF AMERICA CORP  5.464% 05/09/36 . 05/06/2025 . BANK of AMERICA SEC

07556Q-BT-1 . ..|BEAZER HOMES USA  7.250% 10/15/29 ...... 05/20/2025 . Various ...............

092114-AB-3 . ..|BLACK HILLS PONER INC ~ 6.125% 11/01/39 06/26/2025 . KEY BANC-MCDONALD ..

11040G-AA-1 . .| BRISTOW GROUP INC  6.875% 03/01/28 ....... 04/29/2025 . J P MORGAN SEC HI-YIELD

.. BROADSTONE NET LEASE INC-A  2.600% 09/15/31

11135E-AA-2 . . 05/27/2025 . BARCLAYS .....
115637-AT-7 . ..| BROWN-FORMAN CORP -CL B 4.000% 04/15/38 ... 05/23/2025 . BARCLAYS .....
1248EP-CK-7 . .| CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 . 04/07/2025 . J P MORGAN SEC

125896-8P-4 . '. CMS ENERGY CORP  3.600% 11/15/25 . 05/14/2025 . .16,000,000

R FIFTH THIRD BANK
...... 05/14/2025

141781-BR-4 CARGILL INC  3.125% 05/25/51 STIFEL NICHOLAS 4,850,000 |...
143905-AP-2 CARRIAGE SERVICES INC ~ 4.250% 05/15/29 ...ccevviiiieeiiiiiiie e oo 04/07/2025 MORGAN STANLEY FIXED INC ..
149123-BK-6 . .| CATERPILLAR INC ~ 6.950% 05/01/42 . 06/27/2025 . STIFEL NICHOLAS ..

'. CENTERPOINT  5.850% 01/15/41 .......
CONTRL PARENT/CDK GLB INC ~ 7.250% 06/15/29 ....

1518901-AH-3 .
15477C-AA-3

04/29/2025 .

R BARCLAYS ...........
...... 04/07/2025

JANE STREET EXECUTION SERVICES ...

166756-AH-9 CHEVRON USA INC  2.343% 08/12/50 ....oeeieueiiiiieiiiiiiie e oo 04/22/2025 UBS WARBURG .... 2,248,961 4,065,000
166764-CA-6 . ..| CHEVRON CORPORATION  3.078% 05/11/50 04/22/2025 . UBS WARBURG ... .. 3,317,306 | ..5,000,000 |
172967-QB-0 . -|CITIGROUP  5.743% 05/07/31 ............ 05/01/2025 . CITIGROUP GLOBAL MKTS . 15,000,000 | . 15,000,000 |

.. COLONIAL PIPE LINE  6.375% 08/01/37

195869-AL-6 . . 04/22/2025 . SEAPORT GROUP LLC .. . 9,582,022 . 9,457,000
20268J-AC-7 . ..| COMMONSPIRIT HEALTH  4.187% 10/01/49 06/25/2025 . SEAPORT GROUP LLC .. 1,114,771 1,453,000
20826F-CA-2 . ..| CONOCOPHIL CO  5.200% 06/01/45 .......... 06/18/2025 Tax Free Exchange 4,997,386 5,000,000
20848V-AA-3 . .| CONSENSUS CLOUD SOLUTION  6.000% 10/15/26 04/07/2025 . GOLDMAN SACHS .. .284,213 286,000
225310-A0-4 . .. | CREDIT ACCEPTANC ~ 9.250% 12/15/28 ... 04/07/2025 . WELLS FARGO .... 160,930 154,000
225310-AS-0 . ..| CREDIT ACCEPTANC  6.625% 03/15/30 04/07/2025 . JANE STREET EXECUTION SERVICES 29,806 | 31,000 |.
22822R-BD-1 . ..| CROWN CASTLE ~ 3.663% 05/15/25 ..... 04/28/2025 . STIFEL NICHOLAS ..... ..2,008,794 |. ..2,010,000 |.
23311R-AA-4 . ..|DCP MIDSTREAM LLC  6.750% 09/15/37 05/07/2025 . SEAPORT GROUP LLC .10 158,000 |. .10 000,000 |.
23338V-AG-1 . ..|DTE ELECTRIC CO  3.750% 08/15/47 . 04/30/2025 . KEY BANC-MCDONALD .. 2,644,580 |. .. 3,500,000 |.
23338V-AJ-5 . .. | DTE ELECTRIC CO  3.950% 03/01/49 . 04/22/2025 . DEUTSCHE BANK . 11,516,321 | . 15,124,000 |.
23338V-AL-0 . ..|DTE ELECTRIC CO  2.950% 03/01/50 ... 04/23/2025 . DEUTSCHE BANK 5,115,006 8,017,000
24703D-B0-3 . ..|DELL INT LLC / EMC CORP  4.850% 02/01/35 04/11/2025 . SUSQUEHANNA ... 550,860 606,000
247361-A3-2 . .| DELTA AIRLINES INC ~ 5.250% 07/10/30 ... 06/05/2025 . MORGAN STANLEY FIXED INC 6,985,650 7,000,000

254687-EB-8 ....... DISNEY ~ 6.400% 12/15/35 . ..... 06/26/2025 ..... MESIROW FINANCIAL
26442C-AN-4 ......... DUKE ENERGY CAROL INAS

J 8,859,060 |...vvereeeiiiiiennnn. 7,900,000
...... 04/24/2025 ..... [DEUTSCHE BANK .....uveieieeiittiiieis ittt ettt ettt et ettt e e e ettt e e e s ssibeeeeessiies [oeiiieeeeenssiieneeeesnineeeeeess Joensineereensnnnnennnnn. 2,996,802 i 3,198,000
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278865-BA-7 ECOLAB INC  3.950% 12/01/47 ..o ettt e e e nnne e e e e eenne e e eennnnneees |eannad 05/14/2025 CITIGROUP GLOBAL MKTS 133,969 | 1. .
281020-AZ-0 . ..|EDISON INTERNATIONAL ~ 7.875% 06/15/54 . 04/07/2025 . UBS WARBURG ....... .. 1,360 (3
292554-AR-3 .. |ENCORE CAPITAL GROUP INC ~ 8.500% 05/15/30 . 04/07/2025 . J P MORGAN SEC N .. 7,158 (3
29336U-AC-1 .. [ENLINK MISTREAM PARTNER ~ 5.600% 04/01/44 .. 05/29/2025 . GOLDMAN SACHS .. 1,908,000 |. 17,511 |2
29364G-AK-9 . ..|Entergy Corp  3.750% 06/15/50 ........... 04/30/2025 . SUNTRUST ... . 11,162,000 |. 158,128 |2
29379V-AV-5 . .. |ENTERPRISE PRODUCTS ~ 5.700% 02/15/42 05/07/2025 . UBS WARBURG . .. 4,790,000 |. 1
30231G-BM-3 . .|EXXON MOBIL CORP  3.452% 04/15/51 ...... 04/24/2025 . UBS WARBURG . N . 13,465,000 |. 1
32119C-AA-2 FIRST NATIONAL OF NEBRAS ~ 7.250% 06/15/35 .....cevvuuniiiiiiiiiiiiiiiiiiiineeeccii e eevnnieeeees [enand 06/05/2025 Lo LS R RN 7,000,000 |...cevvvnnnniiiiinnnnns 7,000,000 |... 2.
340711-BC-3 FLORIDA GAS TRANSMISSION  5.750% 07/15/35 .....eeeeeeeeeeeeeceene e e e e eee e e eeee e e ee e e eeenne s |eenand 05/28/2025 07 1 PP EE RS URRPR ISP 9,969,600 |. ....10,000,000 |... 2.
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLD ~ 9.250% 02/01/29 .. 05/06/2025 . Various ... . 10,231,486 |. .10,006,000 |. 4.
370334-CJ-1 . .| GENERAL MILLS ~ 4.700% 04/17/48 .... 04/24/2025 . DEUTSCHE BANK .. 4,194,000 |. 2.
37185L-AP-7 GENESIS ENERGY ~ 8.250% 01/15/29 ...civvviiniiiiiiiiiiiicciin e eennans [enand 04/07/2025 JANE STREET EXECUTION SERVICES 45,292 |. . 4.
37331N-AN-1 GEORGIA-PACIFIC LLC  0.950% 05/15/26 ...eevveeeeeeeeeeeeeeeeene e e e eeene e e e e eennee e e eenne e e e ennnnneeee |eanaad 05/19/2025 BARCLAYS ettt e et e e e e e e et e e e e e e e nna e e e e eennn e e e eennnnaeeeennnnneeeennnnn [reeernnnnaeeeeennnnanneeennnnnanees [oeernnnnnereernnnnnenes 8,281,020 |oiiiiiiiiiiiis 8,570,000 |... 1.
377320-AA-4 . ..| GLATFELTER  4.750% 11/15/29 .......... 05/07/2025 . Various . .10,700,000 |. 4.
378272-BD-9 . .. | GLENCORE FUNDING LLC ~ 1.625% 04/27/26 . 05/14/2025 . BARCLAYS .. s N 5,000,000 |. 2.
38141G-B3-7 . ..| GOLDMAN SACHS GROUP INC ~ 5.330% 07/23/35 05/06/2025 . CITIGROUP GLOBAL MKTS ..710,499 |. .. 722,000 |. 1.
39121J-AG-5 . .. | GREAT RIVER ENERGY  7.233% 07/01/38 ... 06/04/2025 . Morgan Stanley . 16,325,140 |. . 15,064,400 |. 1.
402740-AB-0 . ..| GULFSTREAM NATURAL GAS  6.190% 11/01/25 . 05/07/2025 . J P MORGAN SEC ... .. 7,230,266 |. .. 7,185,000 |. 2. .
402740-AD-6 . ..| GULFSTREAM NATURAL GAS  4.600% 09/15/25 . 06/26/2025 . DAIWA SECURITIES AMERICA . 12,739,418 |. .12,750,000 |. 2.BFE ..
404119-B0-1 . ..|HCA INC  5.250% 04/15/25 .......eevvinnnn 04/04/2025 . BANK of AMERICA SEC .. .. 9,122,000 |. .. 9,122,000 |. 2.CFE
41242%-CP-5 ......... [HARDWOOD FUNDING PRIVATE PLACEMENT  4.840% 06/07/28 06/09/2025 . PRIVATE PLACEMENT .. .25,000,000 |. .25,000,000 |. 1.62
41242*-0Q-3 ......... [HARDWOOD FUNDING PRIVATE PLACEMENT  4.980% 06/07/30 06/09/2025 . PRIVATE PLACEMENT 5,000,000 5,000,000 1.62Z
42703N-AA-9 . .. |HERC HOLDINGS INC ~ 7.000% 06/15/30 .. 05/19/2025 . Various ............ 390,875 387,000 3.C FE
42704L-AF-1 . ..|HERC HOLDINGS INC ~ 7.000% 06/15/30 06/17/2025 Tax Free Exchange .. 390,826 387,000 3.CFE ..
431318-AU-8 . ..|HILCORP ENERGY  5.750% 02/01/29 ... 04/07/2025 . MITSUBISHI UFJ SECURITIES . 196,622 208,000 3.BFE ..
452308-A0-2 . .. [ ILLINOIS TOOL WORKS ~ 4.875% 09/15/41 . 05/22/2025 . MESIROW FINANCIAL .. 6,333,320 7,000,000 1.EFE ..
454889-AU-0 . .| INDIANA MICHIGAN POWER ~ 3.250% 05/01/51 . 05/08/2025 . DEUTSCHE BANK .. 3,438,089 5,370,000 1.G FE ..
460146-CH-4 . .| INTERNATIONAL PAPER CO  6.000% 11/15/41 . 05/07/2025 . WELLS FARGO .... 5,000,550 5,100,000 2.BFE ..
461070-AN-4 INTERSTATE P&L CO  3.700% 09/15/46 .....eereeeeeeeeeeieeeeeeeeeee e e e eeee e e e e enene e e e e eenn e e e e ennnnneeees [eeeen 05/21/2025 ..... KEY BANC-MCDONALD .. 1,221,184 |ooeeiieiieeeee 1,740,000 |... 2.AFE el
465685-AD-7 ITC HOLDINGS CORP  6.375% 09/30/36 ......evvuniiiiirrniniiiiiiiiiiieerciiis e e crri e e eenni e e eennnanneeees [oeeens 04/02/2025 ..... J P MORGAN SEC ... ... 11,189,993 |. .... 10,556,000 ... 2.BFE
AT232M-AG-7 . ..| JEFFERIES FIN LLC / JFIN  6.625% 10/15/31 . Various ......... .. 5,115,440 |. .. 5,217,000 |. 3.BFE ..
491393-AA-2 . .| KENTUCKY PWR CST RECOVER  5.296% 09/01/45 . JEFFERIES & CO ... . 13,997,029 |. . 14,000,000 |. 1.AFE ..
50249A-AP-8 LYB INT FINANCE 11 6.150% 05/15/35 .....ieeeeeenieeeeeenieeeeeeeni e e e eeenn e e e e eenne e e eennneeeeeennnn |eennad 05/06/2025 ..... BANK of AMERICA SEC .. s 2.BFE
512807-AT-5 LAM RESEARCH CORP  4.875% 03/15/49 ....evvvniiiiiiiiiiiiiiiiin v eennen [anand 05/22/2025 Various .. 17,362,000 |... 1.6 FE
55916A-AA-2 . ..|MAGIC MERGECO INC ~ 5.250% 05/01/28 GOLDMAN SACHS ..365,000 |. 4.CFE ..
55939A-AA-5 . . |GLATFELTER  7.250% 11/15/31 ........ GOLDMAN SACHS .. . 4.AFE ..
563571-AN-8 MANITOWOC COMPANY INC ~ 9.250% 10/01/31 .eeeieeeeeie et e e e e e e eennne e eennn |eennnd 04/07/2025 ..... JANE STREET EXECUTION SERVICES 209,870 |. 4.B FE
577081-BD-3 MATTEL INC  5.875% 12/15/27 eevvrniiiiiiiiiiiiiiiie e e eenes [eanand 04/25/2025 ..... SEAPORT GROUP LLC .. .. 14,899,950 |. 2.CFE
581550-AE-3 . .. | MCKESSON CORP  6.000% 03/01/41 . 06/25/2025 . STIFEL NICHOLAS .. 4,101,200 2.AFE ..
58502B-AE-6 . ..|MEDNAX INC ~ 5.375% 02/15/30 ..... 04/07/2025 . J P MORGAN SEC 309,602 3.CFE ..
591560-AA-5 . ..|METLIFE CAPITAL TRUST IV 7.875% 12/15/37 . 05/22/2025 . Various ...... 9,991,872 2.BFE ..
59565J-AA-9 . .. [MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 04/07/2025 . GOLDMAN SACHS .. 190,507 4BFE ..
60856B-AF-1 . ..| MOLEX ELECTRONICS TECH  5.250% 04/30/32 . 04/16/2025 . J P MORGAN SEC 1,060,979 2.AFE ..
637417-AQ-9 . ..|NATL RETAIL PROP  3.500% 04/15/51 ...... 05/01/2025 . SOCIETE GENERALE ... 1,357,139 2.AFE ..
63861C-AG-4 . ..|NATIONSTAR MTG HLD INC  6.500% 08/01/29 . 04/07/2025 . MORGAN STANLEY FIXED INC 222,392 4.AFE ..
641423-BU-1 . ..|NEVADA POWER ~ 6.750% 07/01/37 06/30/2025 . KEY BANC-MCDONALD 1,673,070 1.F FE ..
654106-AE-3 . ..INIKE INC  3.875% 11/01/45 .. 05/01/2025 . Various ... 6,147,692 1.EFE ..
654106-AG-8 . ..|NIKE INC ~ 3.375% 11/01/46 .. 05/01/2025 . Various . 2,889,497 1.EFE ..
665772-CN-7 . ..|NORTHERN STATES PWR-MINN ~ 4.000% 08/15/45 . 04/30/2025 . KEY BANC-MCDONALD 1,608, 120 1.EFE ..
669810-AB-2 . ..| BRUNDAGE-BONE CONCRETE ~ 7.500% 02/01/32 . 04/25/2025 . JEFFERIES & CO ... 3,307,700 4BFE ..
66989H-AI-8 . ..|NOVARTIS CAPITAL CORP  4.700% 09/18/54 05/19/2025 . GOLDMAN SACHS ..... 8,651,100 |. .10,000,000 |. 1.D FE ..
670001-AL-0 . ..[NOVELIS CORP  6.875% 01/30/30 ........... 04/07/2025 . MORGAN STANLEY FIXED INC .. 209,958 |. ..210,000 |. 4.AFE ..
675232-AB-8 . ..| OCEANEERING INTL INC ~ 6.000% 02/01/28 04/28/2025 . SUMRIDGE PARTNERS ..... . 14,415,625 |. . 15,000,000 |. 3.CFE ..
677050-AK-2 ......... OGLETHORPE POWER CORP ~ 4.550% 06/01/44 ......ouvviiiiiiiiiiiiiiiineeccriin e eennnanes [anand 06/17/2025 ..... KEY BANC-MCDONALD 2,208,282 [...ccovvnnniiiiinnnnns 2,837,000 |... 2.AFE et
682680-CR-2 ONEOK INC  6.500% 09/01/30 ...eeeeeeeeeeeennneeeeeeenie e e e eeenne e e eemnne e e eeennne e e eernnnneeeeennnnaeeeens |eennnd 06/16/2025 ..... TaX FIee EXCRANGE .....ceeeeereieeeienet e e e e eeeee e e e e e e e e e e e e e e e e enn e e e e eenna e e eeennnnnseeeennnnnnaees  |reeennnnnseeermnnnnneeeennnnnnerees Joernninanreennnniaaaees 8,000,650 [.eeeeeeeenneeeeens 8,000,000 |... 2.BFE
682680-CW-1 . .|ONEOK INC ~ 5.600% 04/01/44 ... 06/16/2025 .| Tax Free Exchange 6,537,472 |. 6,908,000 |. 2.BFE ..
69073T-AU-7 OWENS-BROCKNAY GLASS  7.250% 05/15/31 ....iieeeruueieeinnnunasearrnnnaasaarennnnnasaernnnnssseeennnnnssserennnns |ennnd 04/07/2025 ..... MARKET AXESS 206,993 |. 221,000 |... 4.B FE
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693304-AR-8 PECO CORP  4.800% 10/15/43 ... .eeeeeeeiee et e e e e e e e e e e e e e e e e ennn e e e eennnnns |eenaad 04/30/2025 KEY BANC-MCDONALD .. 447,235 |. 500,000 |...
69362B-BE-1 . .| PSEG PONER  5.750% 05/15/35 .. 05/14/2025 . J P MORGAN SEC ...... . 19,925,200 |. .20,000,000 |.

.. PARKER HANNIFIN ~ 4.000% 06/14/49 .

701094-AP-9 . . 05/01/2025 . MORGAN STANLEY FIXED INC . 10,447,000 |.
704326-AC-1 . ..|PAYCHEX INC ~ 5.600% 04/15/35 . 04/08/2025 . J P MORGAN SEC ...

71677K-AB-4 . ..| PETSMART INC/PETSMART FI  7.75( . 04/07/2025 . JANE STREET EXECUT

718172-AP-4 . -|PHILIP MORRIS INTERNAT-W/1 ~ 4.500% 03/20/42 06/24/2025 . J P MORGAN SEC ............

m

.. PHILIP MORRIS INTERNAT-W/I ~ 4.125% 03/04/43

718172-AN-9 . . ......06/01/2025 . CITADEL SECURITIES LLC . K .G Fl
74340X-BJ-9 ......... PROLOGIS TRUST  4.375% 09/15/48 ...vvviiieiiiiiiieeccitiee s [ 05/22/2025 ..... J P MORGAN SEC 1,915,822 |. .FFE
74340X-CC-3 PROLOGIS TRUST ~ 3.050% 08/01/50 ..eeeueeeiiieeeeeiiiiee e oo 05/22/2025 ..... WELLS FARGO .... 2,167,274 |. .FFE
744533-BJ-8 . ..|PUBLIC SERVICE OKLAHOMA ~ 6.625% 11/15/37 06/27/2025 . FIRST HORIZON AFE ..
744542-AC-5 .........|PUBLIC SERVICE NEW MEX  3.850% 08/01/25 . ......06/17/2025 WELLS FARGO . B FE ..
74843P-AB-6 .........| QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ...vvviiiiiiiiiiiiieiiiiiiiee e [eeed 04/07/2025 ..... WELLS FARGO .... B FE
749571-AG-0 RHP HOTEL PPTY/RHP FINAN  4.500% 02/15/29 .....ccuuriiiieiiiiiiiiieceieee e oo 04/07/2025 ..... WELLS FARGO .... CFE
756109-CT-9 . ..|REALTY INCOME CORP  5.125% 04/15/35 . 04/01/2025 . WELLS FARGO . .G FE ..
76009N-AL-4 . ..|RENT-A-CENTER ~ 6.375% 02/15/29 ....... 05/01/2025 . Various ...... B FE ..
760759-AN-0 . ..|REPUBLIC SERVICES INC ~ 5.700% 05/15/41 05/29/2025 . STIFEL NICHOLAS .. .G FE ..
78454L-AY-6 . .| SM ENERGY CO  7.000% 08/01/32 .. 04/07/2025 . JANE STREET EXECUTION SERVICES CFE ..
78516F-AB-5 . ..| SABAL TRAIL TRANS  4.682% 05/01/38 . 06/05/2025 . SEAPORT GROUP LLC ..

79466L-AL-8 . ..| SALESFORCE.COM INC ~ 2.900% 07/15/561 ... 05/08/2025 . BARCLAYS ..

81685V-AA-1 . ..| SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 . 04/29/2025 . Various ...

82873M-AA-1 . ..| SIMMONS FOOD INC/SIMMONS ~ 4.625% 03/01/29 .. 04/07/2025 . BMO CAPITAL MARKETS CORP

833794-AD-2 . .| SODEXO INC ~ 5.800% 08/15/35 ........ 05/19/2025 . CITIGROUP GLOBAL MKTS ...

'. SOUTHSTATE CORP  7.000% 06/13/35 .

840441-AA-T . . 06/10/2025 MORGAN STANLEY FIXED INC
842587-DF-1 . ..|SOUTHERN CO  4.000% 01/15/51 ....... 04/01/2025 . SEAPORT GROUP LLC ..
8426EP-AB-4 . ..| SOUTHERN CO GAS CAPITAL ~ 3.950% 10/01/46 05/29/2025 . Various .

8426EP-AC-2 . ..| SOUTHERN CO GAS CAPITAL ~ 4.400% 05/30/47 05/29/2025 . KEY BANC

845743-BX-0 . .| SOUTHIESTERN PUB SERV  6.000% 06/01/54 .. 05/01/2025 . OPPENHEIMER & CO ....

.. SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 .
STANLEY BLACK & DECKER INC ~ 4.000% 03/15/60 ...

B4TTM-AA-2 .
854502-AN-3

04/07/2025 .

E JANE STREET EXECUTION SERVICES
...... 04/07/2025

JEFFERIES & CO

857477-AY-9 STATE STREET CORP  5.580% 06/15/47 Various

861932-AA-9 . ..| STONEPEAK NILE PARENT  7.250% 03/15/32 JANE STREET EXECUTION SERVICES
863667-AE-1 . .| STRYKER CORP  4.100% 04/01/43 .. Various ......ccccu.
871829-BII-8 SYSCO CORP  6.600% 04/01/40 KEY BANC-MCDONALD ..
886546-AD-2 TIFFANY & CO  4.900% 10/01/44 BARCLAYS

893647-BU-0 . .| TRANSDIGM INC ~ 6.375% 03/01/29 . GOLDMAN SACHS

.| TRAVELERS COS INC ~ 3.750% 05/15/46 ..
TUCSON ELECTRIC POWER CO  5.900% 04/15/85 ..
TURNING POINT BRANDS INC  7.625% 03/15/32 ..
..|VALARIS LTD  8.375% 04/30/30 ............
..| VALMONT INDUSTRIES ~ 5.000% 10/01/44 ...
..| VENTURE GLOBAL LNG INC ~ 7.000% 01/15/30 .

.| TK ELEVATOR US NEWCO INC ~ 5.250% 07/15/27 .

89417E-AL-3 .
898813-AX-8
90041L-AG-0
91889F-AC-5 .
920253-AF-8 .
92332Y-AE-1

GOLDMAN SACHS ..
OPPENHEIMER & CO .
MORGAN STANLEY FIXED INC ..
MARKET AXESS ...
J P MORGAN SEC
SUMRIDGE PARTNERS ..

...20,000,000 |...
..238,000 |...
..217,000 |.
.11,676,000 |.
..294,000 |.

...... 04/07/2025
04/07/2025 .
05/07/2025 .
06/06/2025

314,578 |.
“205.470 |.

92537R-AA-T . . 04/07/2025 . JANE STREET EXECUTION SERVICES ..221,209 |. ..227,000 |.
927804-GJ-7 . ..|VIRGINIA ELECTRIC & PONER ~ 4.625% 05/15/52 05/19/2025 . GOLDMAN SACHS ..... ..6,061,154 |. .. 7,535,000 |
92840V-AQ-5 . ..| VISTRA OPERATIONS CO LLC ~ 6.950% 10/15/33 . 04/01/2025 . J P MORGAN SEC . 11,974,266 |. . 11,058,000 |.
94106L-CA-5 . ..| WASTE MANAGEMENT INC ~ 3.875% 01/15/29 ... 06/25/2025 . Tax Free Exchange ..

958254-AD-6 . .. | WESTERN GAS PARTNERS LP  5.450% 04/01/44 05/19/2025 . MORGAN STANLEY FIXED INC

98372M-AE-5 . .[XHR P 6.625% 05/15/30 ....oceeunnnnennn 04/07/2025 . BANK of AMERICA SEC ..

98421M-AA-4 . ..| XEROX HOLDINGS CORP  5.000% 08/15/25 .. 04/07/2025 . US BANCORP ......

13645R-BF-0 . ..| CANADIAN PACIFIC RAILWAY ~ 2.450% 12/02/31 . 05/22/2025 . JEFFERIES & CO

202505-AE-4 . ..|ENCANA CORP  6.625% 08/15/37 . 04/23/2025 . UBS WARBURG .

380355-AJ-6 . ..| GOEASY LTD  7.625% 07/01/29 .. 04/28/2025 . TD SECURITIES

70137W-AG-3 . .| PARKLAND CORP/CANADA  4.500% 10/01/29 . 04/07/2025 . MARKET AXESS ...

740212-AN-7 . '. PRECISION DRILLING CORP  6.875% 01/15/29 04/07/2025 . MILLENNIUM ADVISORS

: ..... 05/22/2025 ..... US BANCORP

.'5.,900.000 |..

o
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775109-CJ-8 ROGERS COMMUNICATIONS ~ 4.500% 03/15/42 ... . .

973244-AA-4 WINDFALL MINING GROUP  5.854% 05/13/32 ...eeeieueiiiiiieeeiiiiie e oo 05/06/2025 ..... CITIGROUP GLOBAL MKTS ... ettt ettt e et e e e e e nae e e e e eeas [eneeeeeeeeineneeeeesinaneeeeeas [ertaeeeeeeeeineeaeean 7,500,000 |ouvveeeeeeeiiiiennn. 7,500,000 |...
00402A-AA-9 . .| ABU DHABI DEVELOPMENT HO  4.500% 05/06/30 . ......04/29/2025 . CITIGROUP GLOBAL MKTS .29,821,200 |. .30,000,000 |
00929J-AB-2 AIRCASTLE / IRELAND DAC  5.250% 03/15/80 .oeeieuviiieeeieiiiiieeeeeiiiieeeeeiiieeeeeeieeee e o, 04/25/2025 ... BARCLAYS 5,229,051 |..oovviieeee 5,311,000 |...
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00973R-AN-3 AKER BP ASA  5.125% 10/01/34 R R 04/09/2025 DEUTSCHE BANK FE
05700V-AA-2 . ..|BAITEREK NATIONAL MANAGI AGENCY DEBENTURES  5.450% 05/08/28 . 04/29/2025 . CITIGROUP GLOBAL MKTS FE ..
06738E-AP-0 . ..|BARCLAYS PLC ~ 5.200% 05/12/26 .. 06/25/2025 . BANK of AMERICA SEC FE ..
17186H-AH-5 . ..|CIMPRESS NV 7.375% 09/15/32 . 04/07/2025 . MARKET AXESS ... FE ..
219868-ClI-6 . ..| CORP ANDINA DE FOMENTO  6.750% Perpet. 06/11/2025 Various ......... . 10,603, K . 10,500, K FE ..
21987D-AH-7 . ..| CORP FINANCIERA DE DESAR AGENCY DEBENTURES ~ 5.500% 05/06/30 . 04/29/2025 .....|CITIGROUP GLOBAL MKTS .. 6,962,900 |. ..7,000,000 |. FE ..
43475R-AJ-5 .........|AMRIZE LTD  6.500% 09/12/43 ................... ......06/16/2025 Tax Free Exchange .. . 13,938,307 |. . 13,315,000 |. FE ..
45687A-AN-2 .........| INGERSOLL-RAND GL HLD CO  4.300% 02/21/48 .........ouuummmmmmiiiiiiiiiiiiiiiiiiiiiaenn [eane 05/22/2025 DEUTSCHE BANK .. [abaaaaasaaaa s rrarrrrraans [oeeeeeeeeeeeeee e e e 3,394,913 [oevviiiiiiiiiiiiiieens 4,375,000 |... FE
471105-AE-6 JAPAN TOBACCO INC  5.850% 06/15/35 .....evvuiiiiiiiiiiiiiiiiiii s [eeen 04/10/2025 CITIGROUP GLOBAL MKTS 9,972,400 |. ....10,000,000 |... FE
539439-AM-1 . .. | LLOYDS BANKING GROUP PLC ~ 4.582% 12/10/25 . 05/06/2025 . BARCLAYS .....ovvviiinnns .. 5,702,317 |. .. 5,713,000 |. FE ..
539439-BA-6 . .. | LLOYDS BANKING GROUP PLC ~ 5.500% 11/26/35 . ......06/24/2025 . CITADEL SECURITIES LLC . . 15,004,200 |. .15,000,000 |. FE ..
539439-BC-2 .. . | LLOYDS BANKING GROUP PLC ~ 5.510% 06/13/29 .... U R 06/11/2025 LLOYDS SECURITIES ....30,002,000 |. ....30,000,000 |... FE
55608P-BY-9 MACQUARIE BANK LTD  5.190% 06/12/28 R - 06/04/2025 MORGAN STANLEY FIXED INC ....30,000,000 |. ....30,000,000 |... FE
55609N-AD-0 . .. | MACQUARIE AIRFINANCE HLD  6.500% 03/26/31 . 05/14/2025 . Various ....oooeeeeeeiiiinnns . 15,535,360 |. . 15,259,000 |. FE ..
60687Y-DN-6 . ..[MIZUHO FINANCIAL GROUP  5.700% 07/08/31 . 06/26/2025 . MIZUHO SECURITIES USA INC . .20,000,000 |. .20,000,000 |. FE ..
632525-CL-3 ......... |NATIONAL AUSTRALIA BANK  5.100% 06/13/28 06/03/2025 . CITIGROUP GLOBAL MKTS .35,000,000 |. .35,000,000 |. FE ..
63890C-AC-8 . ..|NAVOI MINING METALLURGIC ~ 6.750% 05/14/30 . 05/07/2025 . SOCIETE GENERALE ... . 32,500,000 |. . 32,500,000 |.
639057-AU-2 . ..|NATWEST GROUP PLC ~ 5.550% 05/23/29 ........ 05/20/2025 . RBS GREENIICH CAPITAL .20,000,000 |. .20,000,000 |.
68560E-AD-0 . ..|ORBIA ADVANCE CORP SAB  7.500% 05/13/35 . 04/30/2025 . MIZUHO SECURITIES USA INC . 6,953,030 |. 7,000,000 |.
T2042B-AA-3 . ..| PLUSPETROL SA  8.500% 05/30/32 . 05/23/2025 . J P MORGAN SEC ... ..410,116 |. ..415,000 |.
82620K-AF-0 . ..|SIEMENS ~ 4.400% 05/27/45 ... 05/07/2025 . J P MORGAN SEC . 20,143,423 |. . 23,575,000 |.
832724-AB-4 . ..| SMURFIT KAPPA TREASURY  7.50 . 05/21/2025 . DEUTSCHE BANK .. 7,597,500 |. .. 7,500,000 |.
86562M-DX-5 . .| SUMITOMO MITSUI FINL GRP  4.450% 07/08/31 . 06/30/2025 . SWBC NIKKO ... .15,000,000 |. .15,000,000 |.
91087B-BE-9 . ..|UNITED MEXICAN STATES SOVEREIGN  5.850% 07/02/32 . 06/24/2025 . GOLDMAN SACHS . 14,767,465 |. . 14,775,000 |.
94877D-AA-2 . ..|WEIR GROUP PLC/THE  5.350% 05/06/30 ... 04/29/2025 . BNP SECURITIES 9,993,100 |. .10,000,000 |.
961214-GD-9 . ..| WESTPAC BANKING CORP-SP ADR ~ 5.270% 07/ 06/24/2025 . MORGAN STANLEY FIXI .15,000,000 |. .15,000,000 |.
980236-AT-0 . ..| WOODSIDE FINANCE LTD  5.400% 05/19/30 . 05/14/2025 . J P MORGAN SEC ... 9,969,700 .10,000,000 |.
980236-AU-7 . ..| WOODSIDE FINANCE LTD ~ 5.700% 05/19/32 . ......06/14/2025 . J P MORGAN SEC ... 9,943,700 .10,000,000 |.
98313R-AH-9 ......... WYNN MACAU LTD  5.625% 08/26/28 .......euuumuuiiiniiiiiiiiiiiiiiiiiiiii s [eeea 04/07/2025 ..... J P MORGAN SEC HI-YIELD ... 218,208 |. 240,000 |...
G73346-BH-5 RRPF ENG LEASING PRIVATE PLACEMENT ~ 5.680% 12/04/32 .....covvvvviiiiiiiiiiiiiiiiiiiiiiiccicccecccccececeeenns oo 04/01/2025 ... PRIVATE PLACEMENT .. .utttutttiittitt b saaaaass [oasssssssssssssssssssssssssssssnnss [oeeeeeeeeeeaaeeneeaenns 4,000,000 |ooeeeeeiiiiieeeees 4,000,000 |...
G7334@-BJ-1 . ..|RRPF ENG LEASING PRIVATE PLACEMENT  5.788% 12/04/27 PRIVATE PLACEMENT .. .10,000,000 |. .10,000,000 |.
G73346-BK-8 . ..|RRPF ENG LEASING PRIVATE PLACEMENT  5.938% 12/04/29 PRIVATE PLACEMENT .. 5,000,000 |. 5,000,000 |.
N78968-AA-3 ......... Aalberts PRIVATE PLACEMENT  5.210% 06/11/30 .......... PRIVATE PLACEMENT ....uuiiiiiiiiiiiiiiiiiii i nnsnns [osssssssssssssssnnsssnnssnnssnsnnns |ooreeessssssesasssasess 0,000,000 foiiiiiiiiiiinnnnnnee, 6,000,000 |...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,152,764,318 1,222,348,400 8,191,316
024006-PC-R . ..|Best Choice Roofing Revolver 08/07/29 R R 05/29/2025 ..... EAGLE REALTY GRP CORP ... , ..872,093 |... .0 [5.BGI ..
024010-PCR . ..|Wisconsin Automation Revolver 12/11/29 04/01/2025 . EAGLE REALTY GRP CORP ..1,100,000 |. ..1,100,000 |. 5.B Gl ..
025003-PC-T . ..| CBCC Term Loan 05/14/30 ... 05/14/2025 . EAGLE REALTY GRP CORP . 20,386,875 |. .20,750,000 |. 5.B Gl ..
025003-PC-R . ..| 0BCC Revolver 05/14/30 ... 05/30/2025 . EAGLE REALTY GRP CORP ..500,000 |. ..500,000 |. 5.B Gl ..
025004-PC-T . ..|Creative Outdoor Term Loan 06/26/30 06/26/2025 . EAGLE REALTY GRP CORP . 13,548,387 |. 5.B Gl ..
024007-PCR . ..|Legacy Food Revolver 08/01/30 ... 05/02/2025 . EAGLE REALTY GRP CORP .. 198,413 |. 5.B Gl ..
024007-PC-D . ..|Legacy Food Deferred Draw Term Loan . 05/22/2025 . EAGLE REALTY GRP CORP 238,005 |. 5.B Gl ..
024008-PCR . ..| 3G Productions Revolver Loan ~ 09/30/30 ........ 06/26/2025 . EAGLE REALTY GRP CORP 5.B Gl ..
024008-PC-D . .| 3G Productions Deferred Draw Term Loan ......06/27/2025 . EAGLE REALTY GRP CORP K 5.B Gl ..
025002-PC-T CraftMark Term Loan 05/06/31 oo | 05/06/2025 EAGLE REALTY GRP CORP ... .. 17,048,718 |... 5.B Gl ..ot
025002-PC-D CraftMark Deferred Draw Term Loan ~ 05/06/31 ....covviiiiiiiiiiiiiiiiiiiiiiiieiiccccccceeecececeeiiieee oo 05/06/2025 EAGLE REALTY GRP CORP ... .. 525,514 |... 5.B Gl ..
02526*-AB-7 . ..| American Combustion Industries Revolver 08/31/28 .. 04/15/2025 . EAGLE REALTY GRP CORP ..718,336 |. 4.0
05641*-AB-0 . ..|BP Loenbro Holdings Deferred Draw Term Loan 02/01/29 ......04/01/2025 . EAGLE REALTY GRP CORP 1,238,532 |. 2.0
23285%-AB-4 ......... Decks & Docks Lumber Co Inc Deferred Draw Term Loan 10/04/28 oo [ 06/20/2025 ..... EAGLE REALTY GRP CORP ... 5.
23285%-AC-2 ......... Decks & Docks Lumber Co Inc Revolver 10/04/28 .o [ 06/20/2025 ..... EAGLE REALTY GRP CORP ... 5.
53087#-AA-0 . .|LockMasters Security Term Loan 09/01/27 .. ......06/01/2025 . EAGLE REALTY GRP CORP 4.
53087#-AC-6 LockMasters Security Revolver 09/01/27 ... e fennd 04/01/2025 ..... EAGLE REALTY GRP CORP ... T P 4.
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 70,292,716 71,298,492
95765P-A*-0 ......... JWESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 .oooeiiiiiiiiiiiiiiiieee [ 05/30/2025 ..... JPRIVATE PLACEMENT .. .vevevessessssesessenessesessesessesessosesensssenssnensssessesessesessesesseseseasesessesessesens | T RO 26,000,000 |...cveviiiiiiiiinnnnes 26,000,000
0199999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Affiliated) 26,000,000 26,000,000
24521W-AF-6 ... DEL MONTE FOODS CORP |1 08/02/28 .............. ...04/17/2025 ..... | JEFFERIES & CO ... ..279,215 |. ..200,384 |...
DY000B-AJ-1 .........| TK ELEVATOR US NEWCO INC TL B 1L 04/30/30 .. ...04/01/2025 ..... GOLDMAN SACHS 600,000 |. ..600,000 |...
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38821U-AE-0 GRANT THORNTON LLP TL DD 1L 05/30/31 e [ 06/30/2025 Drawdown Purchase FE
38821U-AD-2 . ..| GRANT THORNTON ADVISORS TL B 1L 06/02/31 . 06/30/2025 . Tax Free Exchange
82453J-AB-4 . ..| SHIFT4 PAYMENTS LLC TL B 1L 05/10/32 ... 05/08/2025 . GOLDMAN SACHS ..
92021H-AC-9 ......... | VOYAGER PARENT LLC TL B 1L 05/10/32 . 05/08/2025 . DEUTSCHE BANK
.| HERC HOLDINGS INC TL B 1L 05/17/32 ...

m

m

m

42704L-AF-1 . . 05/16/2025 . WELLS FARGO BK E ..
65336R-BB-3 . .. |NEXSTAR BROADCASTING INC TL B 1L 06/24/2025 . JPM FUNDS RECAP E ..
0LX264-85-3 . .| SAZERAC CO INC TL B 1L 06/25/2025 . WELLS FARGO BK ... E ..

...... 06/26/2025 ..... [ JPM FUNDS RECAP ..
...... 05/23/2025 ..... | Interest Capitalization ...
06/20/2025 . Tax Free Exchange
......06/16/2025 PRIVATE PLACEMENT
...... 04/01/2025 ..... [BARCLAYS
...... 05/22/2025 GOLDMAN SACHS ..

0LX264-89-3
001690-AG-4
03218A-AE-9 .
12568Y-AB-0 .
12673C-AB-0
22860E-AJ-1

SKECHERS USA INC-CL A TL B 1L
GLOBAL MEDICAL RESPONSE PIK-TERM B 1L 10/31/28 ...
..| AMSPEC PARENT LLC TL B 1L 12/22/31 ...
.| CHARLOTTE BUYER INC REV 1L 08/11/27 .
CPPIB OVM MEMBER US LLC TL B 1L 08/20/31 ...
CROWN SUBSEA COMMUNICATI TL B 1L 01/30/31

m

m

mm

m

23918V-BB-9 . ..|DAVITA HEALTHCARE PARTNERS INC TL B1 1L 05/09/31 04/01/2025 . WELLS FARGO BK
24521-AB-5 . ..| DEL MONTE CORP TL 1L 08/02/28 ... 06/03/2025 . Interest Capitalization
43538J-AC-3 .........|Holley Inc TL 1L 11/20/28 ........ 04/01/2025 . BNP SECULRITIES ......
45258F-AE-0 . .| INGRAM MICRO INC TL B1 1L 09/22/31 06/17/2025 .....[Tax Free Exchange ..

06/06/2025 .. Tax Free Exchange ..

.. INSULET CORPORATION TL B 1L 08/04/31 .
04/01/2025 . MORGAN STANLEY HI-YLD

MEDICAL SOLUTIONS HOLDIN TL 1L 11/01/28
.| MURPHY USA INC TL B 1L 04/07/32 .........

45784Q-AF-6 .
584620-AH-4 .

mmmmmmmmmm
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62675K-AB-5 . . 04/01/2025 . RBC/DAIN .....

86184X-AB-0 . ..| STONEPEAK NILE PARENT TL B 1L 04/09/32 04/01/2025 . BARCLAYS .....

87114U-AB-9 . ..| Sycamore Buyer LLC TL B 1L 07/23/29 ....... 05/16/2025 . BANK of AMERI

914908-BE-7 . .|UNIVISION COMMUNICATIONS INC TL A 1L ......04/01/2025 . BANK of AMERICA SEC ,090, N

C0787F-AJ-1 BAUSCH + LOMB CORP TL B 1L 01/15/31 T T 06/26/2025 ..... Tax_Free Exchange I F T 1,608,889 |. E
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 44,629,510 44,843,348 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,825,697,49 1,895,666,007 10,301,616
0499999999. Total - Issuer Credit Obligations (Affiliated) 26,000,000 26,000,000 0
0509999997. Total - Issuer Credit Obligations - Part 3 1,851,697,496 1,921,666,007 10,301,616
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,851,697,496 1,921,666,007 10,301,616
38378N-YB-3 ......... JGNR 201424 KZ  4.339% 01/16/54 o.vevveeeeeeeeeeeeeeueeueseeeeeeseseeaseeseeseasesseasesesareanesseaneaneaneanes ... 06/01/2025 ..... [1nterest CapitaliZation woveovevereeeesessersessesseseaseessessesesneseessesseseessaseaseeseaseaseaseeneeneereases | T 16,701 [ 16,701 [ 0 1.
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 16,701 16,701 0
3136B4-VK-1 .........[FNR 2019-27 MZ  4.000% 06/25/59 .......ceeeeeerneeeeeeenee e e eeene e e e e e e e e e e e e e e e ennne e e e eennnnnees [eeeead 06/01/2025 ..... Interest Capitalization ... 1.
3137F3-PA-6 .........[FHR FHR 4772 2D  4.000% 11/15/47 i 06/01/2025 ..... Interest Capitalization ... I i . 1.
1039999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 92,989 92,989 0
3137FX-3T-3 ......... JFHLNC Mult i famil K117ured P K117 X1 1.321% 08/25/30 .....cevvvvunnniiiiiiiiniiiiiiiiiiiceiiiiiieeees ... 04/01/2025 ..... [NATIONAL ALLTANCE SECURITIES .. .vivesiiseesiesiesiessessessessessessessessessessessesseseeseessesseseeseeseeseeseas | U TR 888,820 |...uiiiiiiiiiiiiiiiiiiiias 0 1.
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Commercial Mortgage Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 888,820 0

03465V-AA-1 Angel Oak Mortga20226 2022-6 A1 4.300% 07/25/67 ....evviviivinniiiiiiiiiniiciiiie e eeevnnieees [eennnd 05/08/2025 ..... J P MORGAN SEC . e 21,224,347 |. ....21,588,656 ...

03465X-AA-7 . ..|Angel Oak Mortga20241 2024-1 A1 5.210% 08/25/68 . .......05/22/2025 . WELLS FARGO . .. 6,608,040 |. .. 6,643,333 |.

034931-AA-3 . .|Angel Oak Mortga20233 2023-3 A1 4.800% 09/26/67 .... ......04/22/2025 . WELLS FARGO . 13,181,277 |. . 13,356,582 |.

10568N-AA-0 BRAVO Residentia2024NOMdg Trus 2024-NOM4 A1A  4.350% 01/25/60 .....eeveueeeeemmmnnieieeenenieeeeeennaees eennnd 04/29/2025 ..... J P MORGAN SEC ... 3,618,047 |oeeiieiiiiieeeeeeee 3,704,288 |...

10638C-AA-0 BABS 2021-RM1 A 1.400% 10/25/63 ......ceeiiiiiiiiiiiiiiiiiiie et e 06/25/2025 Interest Capitalization ...

10638G-AA-1 . ..|Brean Asset Back2025RM11ities 2025-RM11 A1 4.750% 05/25/65 . 05/14/2025 . BREAN CAPITAL LLC ........ .16, 714 779 |. . 17,390,000 |
10638J-AA-5 . .|Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 ......04/25/2025 . Interest Capitalization

10638N-AA-6 Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 ... R R 06/25/2025 Interest Capitalization ...

126694-HK-7 CWHL 2005-25 A6 5.500% 11/25/35 R 06/01/2025 Interest Capitalization ...

17320P-CL-4 . Citigroup Mortga2021INViTrust 2021-INV1 A7A  2.500% 05/25/51 06/12/2025 . GOLDMAN SACHS ..

17320V-AE-9 . Citigroup Mortga2021INV3Trust 2021-INV3 A1A  2.500% 05/25/51 05/21/2025 . SANTANDER . ,891, K ,208, K
17330B-CF-5 . ..[Citigroup Mortga2021J3 Trust 2021-J3 A7A  2.500% 09/25/51 06/25/2025 . Various ... .10,389,779 | 11,713,060 |
19688Y-AA-2 . .| COLT Funding LLC20247 2024-7 A1  5.538% 12/26/69 .... 05/01/2025 . WELLS FARGO .... . 12,345,408 |. . 12,290,529 |.

267951-AA-9 .
31739T-AA-7 .
31730V-AA-2 .
31741A-AB-2

-|Ellington Financ2025RM1 gage T 2025-RM1 A1A 5.000%
Finance of Ameri202382 tured 2023-82 A1 6.500% 04/25/73 .
Finance of Ameri202482 tured 2024-82 A1 3.500% 04/25/74 .
Finance of Ameri202484 tured 2024-S4 A1 3.500% 11/25/74 ....

05/15/2025 . NOMURA  SECURITIE
RAYMOND JAMES .. . 12,919,628 |. . 12,799,631 |.
RAYMOND JAMES 2,664,635 |. 2,758,600 |.

RAYMOND JAMES . .. ..... 3,762,348 |..oeiiiiiiiiiiiinnns 3,930,628 |...

. 18,377,738 | . 19,500,000 |
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33851P-AE-5 Flagstar Mortgag20215INV 2021-5INV A5 2.500% 07/25/51 .....cceeeieeuieieeiniieeeeeeenieeeeeeenieeeeeeee eennnd 05/01/2025 GOLDMAN SACHS ... e et et e e e ettt e e e et e e e e e e e e e e e enee e e e e emnnn e e e eeennnaa e e eeennnnaeeeeennnnneeeennnnn |eernnnnnseeeemnnnaneeeennnnnaneees Joemnnnnanreemnnniannees 2,611,631 |. ...2,925,045 |...
33853H-AE-1 . ..|Flagstar Mortgag202113IN 2021-13IN A5  3.000% 12/30/51 05/02/2025 . RAYMOND JAMES .. .. 2,358,640 |. .. 2,631,677 |.
36168F-AJ-7 . ..| GCAT 2022INV2 2022-1NV2 A9  3.000% 04/25/52 06/09/2025 . PERFORMANCE TRUST CAPITAL . . 17,869,559 |. . 19,284,238 |.
36171G-AA-9 . ..| GCAT 2025NQM1 2025-NaM1 A1 5.373% 11/25/69 04/30/2025 . GOLDMAN SACHS .. . 32,990,482 |. . 33,000,000 |.
45660L-3T-4 . ..| RAST 2005-A15 2A3  6.000% 02/25/36 .....cevvuueeeeeennnnnnns 04/01/2025 . Interest Capitalization .........ooeeiiiiiiiiiie e e e e enen e e e e ernne e e e eenne [eeeeernnnaeeeernrnneeeeennnnnaees [eeeennnnneeeeernnnnnneeeennnnneees0 foerin e N
465973-AF-2 . .| JP Morgan Mortga2022INV1 2022-INV1 A4 3.000% 03/25/52 05/08/2025 . WELLS FARGO .... .22,281,751 |. . 24,794,519 |.

.. JPMMT 2020-5 B2 3.565% 12/25/50 .....eeeeeennniienes 06/11/2025

46653J-BX-8 . R
JP Morgan Mortga20216 2021-6 A4 ~ 2.500% 10/25/51 . U 04/29/2025

46653P-AF-4

WELLS FARGO ....
BMO CAPITAL MARKETS CORP

6,779,473 |.
251,722 |.

7,766,693 |.
285,845 |...

46654A-AF-6 JP Morgan Mor tga202110 2021-10 A4~ 2.500% 12/25/51 ... JN R 06/17/2025 WELLS FARGO .... 10,852,245 |. ... 12,272,174 ...
466560-BP-6 . ..| JP Morgan Mortga20234 2023-4 2A4 ~ 5.500% 11/25/53 04/28/2025 . J P MORGAN SEC 10,914,788 |. .10,901,161 |
525200-AG-9 . .| RAST 2006-7 1A7 ~ 6.000% 11/25/36 .......ceeeunnnnennnnn. ......04/01/2025 . Interest Capitalization

55285T-AA-4 MFRA Trust 2022RPL1 2022-RPL1 AT 3.300% 08/25/61 .....eevveeiiiiiiiiiiiiiiiiieeeeiieeee e [ 04/01/2025 BTIG LLC

64831G-AG-0 New Residential 2021INV2 Loan 2021-INV2 A7~ 2.500% 09/25/51 ...eevvieieiiiiiiiiiiiiiiiieeeeiieeeee oo 06/18/2025 PERFORMANCE TRUST CAPITAL . , K ,
670861-AD-5 . .| Onslow Bay Finan2021J2 2021-J2 A4~ 2.500% 07/25/51 ... 04/28/2025 . J P MORGAN SEC ......... . 11,073,972 | . 12,553,411 |.

67448X-AD-8 . Onslow Bay Finan2021J3 2021-J3 A4~ 2.500% 10/25/51 . 06/26/2025 . BANK of AMERICA SEC .. . 31,330,274 | . 35,126,332 |.
.| PSNC Trust 20211 2021-1 A1 2.500% 03/25/51 ..

1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.
1.

693650-AL-7 . . 05/09/2025 . PERFORMANCE TRUST CAPITAL . ...5,499,193 |. .. 6,237,449 |.

74448V-AA-4 . .|PRP Advisors, LL2025RCF2 2025-RCF2 A1 4.000% 10/25/64 04/04/2025 . GOLDMAN SACHS . . 14,497,236 |. . 15,000,000 |

81749T-AD-4 . .[Sequoia Mor tgage202581 2025-S1 A4 2.500% 09/25/54 .....eeveevvvvieeiisiiiiiieiiiiiiiiieeiiiiieieeeenne. |....05/15/2025 ... BANK of AMERICA SEC . ....60,630,808 |. ....70,000,000 |...
374,254,426 402,908,933

S'v04

1059999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Residential Mortgage-| Backed Securities (Unaffiliated)
05492J-AX-0 Barclays Commerc2019C5 gage S 2019-C5 AS  3.366% 11/15/52 ... .

05555C-AA-9 . ..|Banc of America 2024NASHLynch 2024-NASH A 6.312% 05/15/39
05608R-AG-0 . .|BX Trust 2021ARIA 2021-ARIA C  6.072% 10/15/36 ..
05610W-AA-8 BPR Trust 2023BRK2 2023-BRK2 A 7.146% 10/05/38 ...
05615B-AF-8 BMO Mortgage Tru20255C10 2025-5C10 AS ~ 5.947% 05/15/58 ..
05615B-AG-6 . ..|BMO Mortgage Tru20255C10 2025-5C10 B 6.445% 05/15/58
06541F-BD-0 . .| BANK 2017-BNK4 AS  3.777% 05/15/50 ...ccvvvenniviiinnnnnnns
065411I-BA-9 Bank 2017BNK5 2017-BNKS AS  3.624% 06/15/60 ....
06541W-BB-7 Bank 2017BNKS ~ 3.896% 06/15/60
07337B-AD-6 . ..|Barclays Commerc20255C34gage S 2025-5C34 AS ~ 5.990% 05/15/58
.|Barclays Commerc20255C34gage S 2025-5C34 B 6.542% 05/15/58

...... 05/21/2025 BARCLAYS
PERFORMANCE TRUST CAPITAL .
GOLDMAN SACHS ..........
BANK of AMERICA SEC ..
BMO CAPITAL MARKETS CORP ..
BMO CAPITAL MARKETS CORP
BNP SECLRITIES .........
BANK of AMERICA SEC ..
BREAN CAPITAL LLC ..
BARCLAYS .....

| oaraa202s
o 04r28/2025

10,000,000 |...
20,000,000 |..

210,403,906 |.
. 20,509,960 |.

o | osr29r2025
[ 0472572025
04/25/2025

ph

1,500,000 |
14,745,000 |

1437188 |.
15,187,062 |.

07337B-AE-4 . . 05/05/2025 . BARCLAYS .....

08160B-AH-7 . ..|BMARK  4.419% 07/15/51 .............. 05/06/2025 . BREAN CAPITAL LLC

12531Y-AU-2 . ..| CFCRE 2016-C4 AM ~ 3.691% 05/10/58 . 04/14/2025 . BARCLAYS ..... . K
12505E-AF-2 . ..| COMM Mor tgage Tr2017C0R2  3.803% 09/1 04/04/2025 . BMO CAPITAL M ..1,000,000 |
12635R-AX-6 . ..|CSAIL Commercial2015C4 e Trus  3.808% 11/15/48 05/09/2025 . BARCLAYS ..... . 28,842,103 |.
12636M-AK-4 . .| CSAIL Commercial201606 e Trus — 3.924% 01/15/49 .. 05/12/2025 . BARCLAYS .. 1,161,000 |.

.. CSAIL Commercial2016C6 e Trus 2016-C6 C  5.080% 01/15/49 .

12636M-AL-2 . . 05/12/2025 . BARCLAYS .. 1,000,000 |.
12652X-AA-1 . .|Credit Suisse Mo2017TIMErust 2017-TIME A 3.646% 11/13/39 06/09/2025 . Various ... 20 720,000 | F
12658II-AC-3 . Credit Suisse Mo2021B33 rust 2021-B33 A2~ 3.167% 10/10/43 . 04/24/2025 . DEUTSCHE BANK .. Fi
17200X-AS-9 . Citigroup Commer2016GC37tgage  3.050% 04/10/49 .... 06/27/2025 . BANK of AMERICA SEC

17291C-BV-6 . Citigroup Commer2016C2 tgage 4.031% 08/10/49 . 04/28/2025 . BNP SECULRITIES ...

23312L-AU-2 . .| Deutsche Bank C02016C1  Mortg ~ 4.195% 05/10/49 .. 05/08/2025 . BARCLAYS ........

39152U-AC-9 . Great Wolf Trust2024WOLF 2024-WOLF B 6.403% 03/15/39 04/30/2025 . J P MORGAN SEC ...

43300L-A0-3 .
449173-AC-7
46590M-AV-2
46643P-BJ-8 .
46659J-AA-3 .

Hilton USA Trust2016HHV 2016-HHV F 4.333% 11/05/38 ...
HYT Commercial M2024RGCYTrust 2024-RGCY B 6.653% 09/15/41 ..
JPMCC 2016-JP2 AS  3.056% 08/15/49
..| JPMBB Commercial2014C25 e Secu 2014-C25 AS  4.065% 11/15/47 .
.| JP Morgan Chase 2025NSLBal Mor 2025-NSLB A 6.234% 06/05/42 .

.......05/14/2025 . BANK of AMERICA SEC
...... 05/01/2025 ..... [BREAN CAPITAL LLC
...... 04/29/2025 ..... [BREAN CAPITAL LLC
06/01/2025 Interest Capitalization
.......06/05/2025 . J P MORGAN SEC ...
N 06/24/2025 ..... BARCLAYS

.. 15,000,000 |...
3,095,000 ...
.. 1,778 .
.20,000,000 |

.... 14,943,750 |.

.. 2,965,397 |.
.. 1,778 |
.20,599,988 |.

500937-AE-7 KSL Commercial M2024HT2 Trust 2024-HT2 C  6.653% 12/15/39 ...ccooviiiiiiiiiiiiiiiiiiiiiiienciniieeeees [0 0872472025 0L | BARCLAYS Lo e e e a e e e e e s sabbeees [obeeeeeesstbe e e e e s ssbereeeaans [orbbeeaesssaianaaaeaas 3,856,836 [...oceiiiiiiiieiinns 3,875,000 |...
58003M-AA-4 MF1 Multifamily 2024FL15Mortga 2024-FL15 A 6.003% 08/18/41 ....ooooeemiiiiiiiiiiiiiiieeees e 04/24/2025 SANTANDER ..16,010,000 |. .. 16,000,000 |...
61691U-BH-1 . .|Morgan Stanley C2019L3  Trust  3.490% 11/15/52 .. 04/01/2025 . BMO CAPITAL MARKETS CORP

.. MSBAM 2016-C29 AS ~ 3.604% 05/15/49 ...................

61766E-BH-7 . . 04/21/2025 . BARCLAYS .....
811304-AA-2 . ..|SDR Commercial M2024DSNYTrust 2024-DSNY A 5.703% 05/15/39 04/24/2025 . SANTANDER .
92254A-AA-5 . ..|2024T1 2024-T1 A 5.518% 11/10/39 ... 04/08/2025 . BARCLAYS .....
95000F-AV-8 . ..|Wells Fargo Comm2016C35 ortgag 3.184% 07/15/48 06/04/2025 . BNP SECLRITIES
95000H-BH-4 . .| WIFCM 2016-LC24 AS  3.367% 10/15/49 .. ......06/08/2025 . BREAN CAPITAL LLC
95002U-AP-6 WFCM 2020-C58 AS  2.398% 07/15/53 .uvvveeeeeiiiiiiiiiiiiiiiiieeeiiiiiieee it e 04/01/2025 ..... BARCLAYS
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95004J-AH-7 ......... Wells Fargo Comm20255C3 ortgag 6.232% 01/15/58 N - 04/08/2025 ..... WELLS FARGO . 4,384,104 |ooeeeiieeiiis 4,505,000 |... 1.F FE .
55287K-AC-7 . I MF1 Multifamily 2025FL19Mortga 2025-FL19 AS  6.313% 05/18/42 GOLDMAN SACHS ... 24,937,500 [. .... 25,000,000 ... .. .
1079999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Commercial Mortgage Backed Securities (Unaffiliated) 250,116,635 251,553,559 484,830 XXX
61034U-AN-5 .. ..[Monroe Capital M20201A  LLC 2020-1A XR2 ~ 5.572% 08/20/37 . R R 06/16/2025 ..... DEUTSCHE BANK . ...10,000,000 {. ...10,000,000 |...
85573II-AA-5 . ..| Starwood CommercqSIF5A gage T 2025-SIF5A A 5.806% 04/15/37 04/03/2025 . JEFFERIES & CO .. 3,500,000 |. .. 3,500,000 |.
26248D-AC-2 . .. [Dryden Senior Lo2024115A 2024-115A A2 5.969% 04/18/37 .. 06/23/2025 . J P MORGAN SEC ... .30,069,000 |. .30,000,000 |.
29003J-AU-8 . ..|Elmuood CLO 15 L20222A 2022-2A CR  6.122% 04/22/35 .. 06/26/2025 . BANK of AMERICA SEC .. .. 8,600,000 |. 8,600,000
29003J-All-4 . ..|Elmwood CLO 15 L20222A 2022-2A DR 7.172% 04/22/35 . 06/26/2025 . BANK of AMERICA SEC 9,800,000 9,800,000
349180-BA-9 . ..|Fort Washington 20191A -1 2019-1A BR2  6.172% 10/20/37 . 04/21/2025 . ROBERT W. BAIRD .. 5,428,500 |. 5,500,000 |.
34966Y-AA-4 . ..|Fortress Credit 202535A ities 2025-35A A1 5.672% 07/20/33 06/25/2025 . GOLDMAN SACHS .. . 25,335,000 |. . 25,335,000 |.
36320H-AN-9 . ..|Galaxy CLO Ltd 202331A 2023-31A BR  6.056% 07/15/38 . 05/19/2025 . J P MORGAN SEC .19,000,000 |. .19,000,000 |.
37147V-AA-5 . ..|Generate CLO Ltd202312A 2023-12A A 6.252% 07/20/36 ... 04/10/2025 . WELLS FARGO .... . 25,017,500 |. .25,000,000 |.
37150A-AE-7 . ..|Generate CLO Ltd202522A 2025-22A C  6.222% 07/20/38 06/26/2025 . DEUTSCHE BANK . 12,000,000 |. . 12,000,000 |.
55203L-AU-7 . .. [MCF CLO LLC 20231A 2023-1A AR 5.830% 04/15/37 04/08/2025 . SMBC NIKKO ... .. 1,950,000 |. .. 2,000,000 |.
57068U-AA-0 . ..|Market Street CL20251A 2025-1A A1 5.872% 07/20/38 . 05/08/2025 . JEFFERIES & CO . 14,000,000 |. . 14,000,000 |.
57068U-AE-2 . ..|Market Street CL20251A 2025-1A B 6.322% 07/20/38 .. 05/08/2025 . JEFFERIES & CO .. 9,000,000 |. .. 9,000,000 |.
67109Y-BA-1 . ..|OHA Credit Partn201512A 2015-12A A2R2  5.979% 04/23/37 05/09/2025 . J P MORGAN SEC ... .10,007,500 |. .10,000,000 |.
674436-AE-0 . ..|Obra CLO Ltd 202527 2025-2A B 6.122% 07/20/38 ........ ......05/22/2025 . MORGAN STANLEY FIXED INC . 16,875,000 |. . 16,875,000 |.
69704A-AG-6 ......... Palmer Square Lo20252A ng Ltd 2025-2A C  6.756% 07/15/33 .... P AP 06/25/2025 ..... CITIGROUP GLOBAL MKTS ... eeeeeeeeeeenee e e eeeete e e e e eene e e e e eenn e s e eemnn e e e eemnnnaeeeennnnnaeeeennnnnneee reeennnnnseeeemnnnnneeeennnnnaneees Joemnnnaneeemnnnianeees 5,980,000 [o.eeeeeemnnnaeeeeens 5,980,000 |...
8842R-AQ-1 ......... 37 Capital CLO L20231A 2023-1A A2R  6.130% 07/15/38 . SANTANDER ....20,000,000 [. ....20,000,000 ...
925930-Al-9 . ..[Vibrant CLO Ltd 202316A 2023-16A A2R  6.256% 07/15/36 . BANK of AMERICA SEC . .... 27,000,000 [. ....27,000,000 ...
1099999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaﬁlllated) 253,562,500 253,590,000
404410-10-5 HGI MULTIFAMILY CREDIT FEEDER  4.000% 12/31/36 U P 04/15/2025 ..... PRIVATE PLACEMENT ... eeeeeeee e e ettt e e e e e e e e e e e e e e e e emese e e e e emnna e e e eennnnaeeeeennnnnneeennnnnn |seeennnnnseeeemnnnnneeeennnnnaerees Joemnnnanreemnnnnnnnees 2,550,000 |.eeveeniiieennnins 2,550,000 |... FPL
87241F-AA-0 . ..| TOW Direct Lending Secured A Note  7.547% 06/22/29 . 06/18/2025 .....|PRIVATE PLACEMENT .. CPL ..
87241F-AB-8 . ..| TCW Direct Lending Secured B Note 10.047% 06/22/29 . 06/18/2025 .....|PRIVATE PLACEMENT .. BPL ..
87251F-AD-1 . ..| TCW Direct Lending Secured B Note  9.529% 09/30/32 .. 06/18/2025 .....|PRIVATE PLACEMENT .. BFE ..
87303*-AA-9 . .| THL Credit  5.000% 12/31/25 .....cevvvieieieiinnnnns 04/28/2025 . PRIVATE PLACEMENT .. FPL ..
AUDMEZ-V*-1 . ..| AUDAX MEZZANINE Audax MZ vV 8.000% 01/01/32 . 06/23/2025 . PRIVATE PLACEMENT .. APL ..
BENFIT-VA-0 . .|Benefit Street Partners  0.000% 04/11/30 .. 06/11/2025 .....|PRIVATE PLACEMENT .. BPL ..
BENFIT-VB-0 . .[Benefit Street Partners  0.000% 04/11/30 .. 06/11/2025 .....| PRIVATE PLACEMENT . BPL ..
1119999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset Backed Securltles Self-Liquidating (Unaffiliated) 18,225,425 18,225,425
39154G-AL-0 ......... [ GREAT AMERICA LE20251  CEIVAB  4.770% 01/15/32 tivviviiveiriisieriesiersesiessesnessessesssssessarseseennanas J..... 05/05/2025 ..... [BANK O AMERICA SEC ... .veuveuseusesesessssseesessessesseessesesessessessesseesessessessessessessessessessesseses Jovuesuersessersessossessessesuerees |ooueseeseesuessesueses 4,961,133 |.ooveeiiiiiiiiiis 5,000,000 1.CFE ...t
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 4,961,133 5,000,000 XXX
038779-AB-0 .........| ARBYS 2020-1A A2  3.237% 07/30/50 R 05/06/2025 ..... BANK 0f AMERICA SEC ...iiriiniieiiiiii et e s e s e e e e e s ennaa e s seann [sesnnnnnssesennnnnnsesennnnnnnenes Jornniinnnnernn 6,846,726 [...ooivvininniieinns 7,204,710 |... 2.CFE .ovvnnnnn
12803P-AC-2 ......... CAJUN GLOBAL LLC20251A 2025-1A A2  6.554% 02/20/55 .... i - 04/29/2025 ..... BARCLAYS 6,494,160 |eevvuniiieinniins 6,500,000 |... 2BFE .ooeeeenn
233046-A0-4 DNKN 2021-1A A211  2.493% 11/20/51 .. MITSUBISHI UFJ SECURITIES ... ... 12,268,437 |. ... 13,282,808 |... 2.BFE
25755T-AE-0 . ..| DPABS 2015-1A A2I1  4.474% 10/25/45 MITSUBISHI UFJ SECURITIES . .. 2,746,933 |. .. 2,754,675 |. 2.AFE ..
25755T-AN-0 . .|DPABS 2021-1A A2l  2.662% 04/25/51 . MITSUBISHI UFJ SECURITIES . .11,768,224 |. . 12,638,610 |. 2.AFE ..
26209X-AC-5 HONK 2020-2A A2 3.237% 01/20/51 ... P AP 04/28/2025 WELLS FARGO ....10,615,673 |. 11,211,272 ... 2.C FE
47760Q-AB-9 JIMMY 2017-1A A211  4.846% 07/30/47 ...covvvviiiiiiiiiiee e [ 04/15/2025 INTL FCSTONE FINANCIAL INC ..vueniiiiiniiieieiiiii s st eeeesi s e e s s ee s e s srsnan s s s s snnnnnnes [oeeeeennnnnnnesrnnssesrsernnnees [oereernnnnererennnnnns 7,014,797 |. 7,143,435 |... 2.BFE
64016N-AA-5 . ..|NBLY 2021-1A A2 3.584% 04/30/51 ....... BARCLAYS ...eeeeiiiieeees 11,095,074 |. 11,930,188 |. 2.BFE ..
69145V-AA-0 . .|Oxford Finance C2025A nd Il 2025-A A2  5.878% 08/14/34 . MITSUBISHI UFJ SECURITIES . .60,000,000 |. .60,000,000 |. 1.F FE ..
69145V-AB-8 Oxford Finance C2025A nd II1 2025-A B 7.194% 08/14/34 MITSUBISHI UFJ SECURITIES ... 8,325,000 |. 8,325,000 |... 2.BFE
74166Y-AE-0 ......... PROSE 2025-1A A2 6.464% 07/30/55 ..uuuuiiiiiiiiiiiiiiiiiini it i it rcirai s s s rr e e e raeaaas L R0 P AP PPN 10,000,000 [...cevvveniiiiinnnnns 10,000,000 2BFE ..........
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient (Unaffiliated) 147,175,024 150,990,698 362,955 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,049,293,653 1,082,378,305 2,169,297 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 1,049,293,653 1,082,378,305 2,169,297 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 1,049,293,653 1,082,378,305 2,169,297 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,900,991, 149 3,004,044,312 12,470,913 XXX
726503-AE-5 ......... JPLAINS ALL AMER PIPELINE LP 8.698% PErPet. .vovivieruereeieueieierieiesiersesiesseseessesnessesnesnanas J...... 04/07/2025 ..... JUBS WARBURG ... vvevtestestesiessessessesseseeseessesseseessessessessessessessessenseseensessereenseseessessaseassaees Joosesseseeeseeseones 55,000.000
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
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4509999997. Total - Preferred Stocks - Part 3 54,432
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 54,432
00206R-10-2 ......... LA LR RN 06/24/2025 ..... Various ... ....43,391.000 |.... .. 1,204,235 |.
00287Y-10-9 ......... ABBVIE INC . eeeeeeeeeeeeeee e e e eeet e e e e et e e e e e e e s e e e e e e e e e ennn e e e e e rnnna e e e ernnnn e e eeennnnaeeeennnnns |eenand 06/24/2025 ..... T T PP EPPPPPRRR AU RRPPRRRSY 3,785.000 |....
009158-10-6 ...evue e [APD e e erann [eanes 06/24/2025 ..... T TR AP 2,809.000 ...
015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT 06/24/2025 . Various . 9,932.000 |.
02079%K-10-7 . ..| ALPHABET CLASS C ... Various .
03027X-10-0 . ..| AMERICAN TOWER CORP REIT N Various ...
031162-10-0 ......... L R RN 05/06/2025 ..... S. C. BERNSTEIN ..
032654-10-5 ......... ANALOG DEVICES ...eeeeeeeeeeese e e e eeeee e s e e eense e e e e e e e e e emnn e e e e ennna s e e e eennaneeeeennnnnneeeennnnnnes |eannad 06/24/2025 ..... Various ... N
037833-10-0 ......... a0 R RN 06/24/2025 ..... Various ... 1,961,649 |.
038222-10-5 ......... APPLIED MATERIALS ... e eeeeeee e e e eeee e e e e e e e e e e eenee e e e e e enne e e e e ennna e e e eennnnaeeeennnnnneeeennnnns |eanuad 04/03/2025 ..... S. C. BERNSTEIN .. ... 46,674 |.
053015-10-3 ......... AUTOMATIC DATA PROCESSING INC .evvvniiiiiriiiiiiiiiin e eciiiis e e e eennei s ennnn e e annns [eanand 06/24/2025 ..... Various .. 3,134.000 |.... .. 933,844 |
060505-10-4 ......... BANK OF AMERICA CORP ....eeeeeeieeeeeeneeeeeeeenee e e eeemene e e e eemnne e s e eemnnneeeeennnnneeeennnnnneeeeennnnnnes |eennnd 05/08/2025 ..... Various ... ....49,820.000 |....
075887-10-9 ......... =L L 1O U RN 06/24/2025 ..... T TR AP 6,456.000 |....
09290D-10-1 ......... BLACKROCK FUNDING INC COMMON ....eeeeeeeeeeeee e e e e e e e e e et e e e e e e e e e e e e e e eennne e e e eennnneeeeens |eennnd 05/08/2025 ..... Various ... ..1,276.000 |....
09857L-10-8 . ..|BOOKING HOLDING ....... 06/24/2025 . Various . ..212.000 |.
110122-10-8 . ..| BRISTOL-MYERS SQUIBB . 06/24/2025 . Various . .16,390.000 |.
11136F-10-1 . ..| BROADCOM INC ... ......06/24/2025 . Various . .13,142.000 |. N
126650-10-0 ......... CVS CORP ..t eeeeeee e e e ee e e e e e e e e e e e een e e e e er e e e e e e e nnn e e e e rnnn e e eeennna e e eennnnneeeeennnnaaaee |enaad 06/24/2025 ..... Various ... ....13,270.000 |.... 881,740 |.
149123-10-1 ......... L0 PR RPN 05/08/2025 ..... T TR AP 3,131.000 |.... 960,796 |.
166764-10-0 ......... CHEVRON CORPORATION ... eeeeeeeeeeeeeee e e e eemee e e e e emeee e e e e e e e e e e eemnna e e e eemnnaeeeeennnnaeeeennnnnnnees |eanuad 06/24/2025 ..... T T PP EPPPPPRRR AU RRPPRRRSY 9,485.000 |.... .. 1,316,139 |.
17275R-10-2 ......... CISCO SYSTEMS INC .vvveeiiiiiiiiiiieiiitie st e e rr e s s s s e e s e nrnnn s s s ennnnnes |oonand 06/24/2025 ..... Various ... ....22,768.000 |.... 1,346,545 |.
172967-42-4 ......... CITIGROUP ..ttt eeee e e et e et e e e e e et e e e e e e e e e e e ennsa e e e e e nnnn e e eeennnnnaeeeernnnneeeennnnnneeees  |ennad 06/24/2025 ..... Various ... ... 24,902.000 |.... 1,676,045 |.
20030N-10-1 ......... L0 I R RN 06/24/2025 ..... Various ... ...36,970.000 |.... .. 1,263,732 |
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ... eeeeeee e e e e eee e e e eee s e e e e e e e e e e e e e e e enn e e e e eennnneeeeenn |eennad 06/24/2025 ..... Various ... 5,235.000 |.... 951,699 |.
244199-10-5 0 R RN 06/24/2025 ..... T TR AP 1,652.000 |.... 779,066 |.
254687-10-6 . .| DISNEY ...oieiin 06/24/2025 . Various . .35,578.000 |.
256677-10-5 . ..| DOLLAR GENERAL CORP 06/24/2025 . Various . .. 6,434.000 |.
26441C-20-4 . .. |DUKE ENERGY .......... 06/24/2025 . Various . .. 8,513.000 |.
26614N-10-2 . .| DUPONT DE NEMOURS INC Various . .31,242.000 |.
29364G-10-3 . ..|Entergy Corp ...... . Various . .10,468.000 |.
30231G-10-2 ......... Lo PP RN 06/24/2025 ..... Various ... ....13,768.000 |....
3030311-10-2 ......... Meta Platforms, INC ..eeereeneeeeeeeie e e e e et e e e e e e e e e e e e e e enn e e e ennnnneeeeenn |eenaad 06/24/2025 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 2,310.000 |....
B R 1 0 00 U R 05/01/2025 ..... E T B = 3 11N RO 9,276.000 |....
363576-10-9 ......... ARTHUR J GALLAGHER & €O ....eeeeeenneeeeimnneeeeemnnie e e eeeenne s e eeemenneeeeennnnneseeernnnneeeernnnnnaeeennnnn |eenuad 06/24/2025 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 3,049.000 |....
38141G-10-4 ......... GOLDMAN SACHS GROUP INC ...ivvriiiiiiiiiis s ciii e e e e s e s s s nnnn e s ennnnnns [eanand 05/06/2025 ..... E T B = 3 11N RO 2,044.000 |....
437076-10-2 HOME DEPOT ... e eeee 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 mns e e e e e mnna e e e e ennnnneeeeennnnneeeennnnnnneane  |eannad 06/24/2025 ..... VAT TOUS . eeete e e e e et e et e e e e e e e et e e e e e e e e e e e e e e e e e e e e e nna e e e e e e nnn e e e eennnaneeeeennnnns [eeeeernnnaeeeaennnaaan 5,111.000 |....
458140-10-0 . ..| INTEL CORPORATION 05/01/2025 . S. C. BERNSTEIN .14,385.000 |.
459200-10-1 . 1B ... 06/24/2025 . Various . .. 5,550.000 |.
459506-10-1 . ..|Fragrances Inc COMMON 06/24/2025 . Various . .13,306.000 |.
46625H-10-0 . ..| JP MORGAN CHASE & CO . 06/24/2025 . Various . .. 6,946.000 |.
478160-10-4 . ..| JOHNSON & JOHNSON .. ......06/24/2025 . Various ... .11,619.000 |.
482480-10-0 ......... KLA CORPORATION ... eeeeeeeeeeeeeee e e e e eee e e e e e s e e e eene s e e e eenn e e e e eennnnneeeennnnneeeennnnnneeeenn |eenund 05/06/2025 ..... S B BERNSTEIN e eeeee e e e ettt e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e e nnnnneeeennnn [eeeeernnnaeneeennnaaas 1,513.000 |....
494568-10-1 ......... L R RN 06/24/2025 ..... Various ... ....38,709.000 |....
517834-10-7 ......... LAS VEGAS SANDS CORP COMMON ....eeveeeeeeeneieeeeeeee e e e e eenn s s e e e e e e e e eenen e e e e e enn e e e e ennnnneeeennn |eanaad 06/24/2025 ..... Various ... U ... 21,241,000 |.... N
532457-10-8 ......... o PP PPN FPTPTN 05/27/2025 ..... UBS WARBURG ... teeeuuuniiiiiessnsiiiiutsissssttsti st s sseaese s s s s ssasssesssasssssssssssnsssssssnnnnssessnnnsnnss [seeeernnnnnssesnennnnns 2,898.000 [ooiiiiiiinnniiiinnns 2,105,408 |....ouuiiiiiiiiiiiiiiiiiiiiiniinies feeeennnrieiineeiieneenn0 | i
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539830-10-9 ......... LOCKHEED MARTIN ...ttt s [eeeas 05/08/2025 ..... T RN 2,271.000 |ooeerieeiiiiiiiiins 1,065,762 |.
580136-10-1 ......... MEDONALDS ... eeees [ 06/24/2025 ... Various ... 3,944,000 [....ovvnnnnnnnnnnnnnnns 1,226,087 |.
58933Y-10-5 ......... MERCK & CO INC ..eveeeiiiiiiiiii s [eeeas 06/24/2025 ... Various ... ....10,584.000 |....
504918-10-4 ......... MICROSOFT CORP .o [ 06/24/2025 ... Various ... ....10,087.000 |....
505017-10-4 ......... MICROCHIP TECHNOLOGY INC ... [oeead 05/01/2025 ..... S. €. BERNSTEIN e [eaaa 8,787.000 |....
595112-10-3 ......... L0 1= O I R 05/06/2025 ..... S. €. BERNSTEIN ettt [e 8,610.000 |....
60937P-10-6 ......... MONGODB INC COMMON ...ttt oo 04/16/2025 ... T RN 2,057.000 |....
617446-44-8 ......... L I RN 06/24/2025 ... T U N 6,086.000 |....
65339F-10-1 ......... NEXTERA ENERGY INC ...eeeeeeeeeeissiieeisieeeeiseeeeseseeseseeee e eeesesas e sessaeasssassssssssssssssssssssssssnsnnnnns [oeeens 06/24/2025 ... Various ....14,503.000 |....
654106-10-3 . ..|NIKE INC ........ 05/06/2025 . S. C. BERNSTEIN .15,702.000 |.
681919-10-6 . .| OMNICOM GROUP . 06/24/2025 . Various ... .. 8,481.000 |.
68389X-10-5 . ..| ORACLE CORP . 05/06/2025 . S. C. BERNSTEIN .. 7,124.000 |. . K
704326-10-7 ......... PAYCHEX INC .o [ 05/06/2025 ..... S. €. BERNSTEIN ettt [eba 5,098.000 |.... 870,670 |.
713448-10-8 ......... PEPSICO INC ..uuereiiitiiiiitii i [eeeee 06/24/2025 ... Various ... 8,254.000 |.... . 1,108,191 |.
717081-10-3 ......... 7S PP R 06/24/2025 ... Various ... ... 34,522.000 |.... 806,572 |.
718172-10-9 ......... PHILIP MORRIS INTERNAT=I/1 oeiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeneeeenneneees [ 06/24/2025 ... TSI N 8,690.000 |.... ,496,587 |.
718546-10-4 ......... L PRSPPI R 05/06/2025 ..... S. €. BERNSTEIN ettt [eaa 3,940.000 |.... 411,076 |.
741447-10-8 ......... T ROWE PRICE GROUP INC ..eeeeiiiiiiiiiiiiiieiiicece e e eeeeeeeeseenennnnens [oeeeed 05/06/2025 ..... S. €. BERNSTEIN ettt [er 4,842.000 |.... 427,618 |.
74251V-10-2 ......... PRINCIPAL FINANCIAL GROUP ... oo 05/06/2025 ..... S. €. BERNSTEIN e [eaaa 5,083.000 |.... 377,339 |
742718-10-9 PROCTER & GAMBLE CO .....eeviiiiiiiiiiiiiiececeeeceeeee e eenneneees e 06/24/2025 ... Various ... 9,242.000 |.... 11,492,253 |.
747525-10-3 . .. | QUALCOWM .......... 06/24/2025 . Various ... .. 8,348.000 |. ,203,734 |.
75513E-10-1 . ..| RAYTHEON TECH CORP . 05/06/2025 . S. C. BERNSTEIN ..9,037.000 |. , 115,546 |.
79466L-30-2 . .. | SALESFORCE.COM INC . 06/24/2025 . Various ......... .. 3,121.000 |. .. 822,543 |.
808513-10-5 . ..| SCHWAB CORP .... S. C. BERNSTEIN . 13,635.000 |. 088,277
828806-10-9 . ..| SIMON PROPERTY GRP LP REIT S. C. BERNSTEIN .. 2,908.000 |. .. 455,204
842587-10-7 ......... SOUTHERN €O vttt saaanaaanaaas [oeeees 06/24/2025 ... Various ....11,368.000 |.... ,035,816 |.
844741-10-8 ......... SOUTHIEST AIR e [eeea 06/24/2025 ... Various ... ....24,713.000 |.... 695,100 |.
854502-10-1 ......... STANLEY BLACK & DECKER INC .....vvvvvuiuuiinniniiiiiiiiiiiiiiiiists i nnnnann [oeeees 06/24/2025 ... Various ... ....19,681.000 |.... ,198,363 |.
855244-10-9 ......... STARBUCKS CORP ... o 06/24/2025 ... T RN 9,848.000 |.... 841,385 |.
871820-10-7 ......... IS R R 05/06/2025 ..... S. C. BERNSTEIN .. ....11,898.000 |.... 845,695 |.
87612E-10-6 TARGET CORP ... [ 05/01/2025 ..... S. €. BERNSTEIN ettt [eba 4,937.000 |.... 474,275 |.
882508-10-4 . ..| TEXAS INSTRUMENTS 06/24/2025 . Various ... .. 8,035.000 |. 1,343,346 |.
88579Y-10-1 . ..[3mco. .. 06/24/2025 . Various . .. 7,035.000 |. ..982,782 |.
898320-10-9 . ..| TRUIST FINANCIAL CORP 06/24/2025 . Various . . 23,289.000 |. ..900,597 |.
902973-30-4 . .|U S BANCORP ... 06/24/2025 . Various . .28,461.000 |. ,163,584 |.
903537-10-0 . .|UBER ..evvriinnne 04/04/2025 . S. C. BERNSTEIN ..2,660.000 |. .. 185,577 |.
907818-10-8 ......... UNTON PACIFIC CORP ...vvvevvvvssisssstsssssssssstasas st asss s ssssnsssnnsnsnsnnnnnnnnns [oeeees 06/24/2025 ... T RN 7,540.000 |.... ,650,417 |.
91324P-10-2 ......... UNITEDHEALTH GROUP INC ..eeeieiiiiiiiiiiiiiecei e e eeeseeneeaenens [oeeees 06/24/2025 ... T U N 3,415.000 |.... ,327,081 |
91913Y-10-0 ......... VALERO ENERGY CORP ....cooiiiiiiiiieii e [ 05/06/2025 ..... S. €. BERNSTEIN e [eaaa 3,046.000 |.... 348,624 |.
92343V-10-4 .........| VERIZON COMMUNICATIONS ...cooeiieiiiiieiiieeeeeeeeeeeeeeeeeeeeeeeeecceeceececeeeee e [, 06/24/2025 ... Various ... ....27,313.000 |.... ,175,929 |.
928260-83-9 ....eeeet | VISA INC ittt e e et et e s seseeeeseeneeeaaeeaans [sianes 06/24/2025 ... T RN 4,250.000 |.... ,443,682 |.
949746-10-1 ......... L= 0 R 05/06/2025 ..... S. C. BERNSTEIN .. ....20,083.000 |.... ,398,471 |.
98138H-10-1 ......... WORKDAY INC-CLASS A .. [ 05/23/2025 ..... STIFEL NICHOLAS .ttt s [easasssaaas e 1,003.000 |.... 240,096 |.
988498-10-1 ......... L= T PP RN 06/24/2025 ... T U N 6,364.000 |.... 926,313 |.
654950-10-3 . ..|LINDE PLC COMMON 06/24/2025 . Various ... 1,968.000 |. ..887,556 |.
G5960L-10-3 . N Lo 05/06/2025 . S. C. BERNSTEIN .12,207.000 |. 1,024,474 |.
61151C-10-1 .........| ACCENTURE PLC-CL A . T 06/24/2025 ..... LU TN 2,968.000 |.... 877,907 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 99,617,379
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31337#-10-5 ......... FHLB CINCINNAT | ... eeeeiie e e e eest e e e e eeen s s e e eenns e e s eensseseeennnsaseeennnnnnsaeenennnssesennnnnnsaeeennnnns |eennnd 06/30/2025 ..... PRIVATE PLACEMENT ... eitniiieeiinte e e eeinene e s eerennasseeennnnssennnnnsasseeennnnaseennnnnnsseennnnnnsseennnnns [seeennnnnseeeenennnns 111,639.000 [..oevvvveeiiiainnnnnns 11,163,900 [-..ieeieeeieieiiiiiaenreeriines forreeeieniaeree e eennenans 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 11,163,900 XXX 0
8915411-77-5 ......... |TOUCHSTONE HIGH Y IELD=INST .. iettt et eiiee e s eeeree s s eeemrne e s s eereenasseerrnnmaseeennnn e eennnnnaeeeennes | ...... 06/30/2025 ..... |DIVIDEND RE LNV ESTMENT ..t eeieee e e et et s e e e enne e s e eenns s e s e ennn s s e eennnanaseeeennnsaeeeennnanaaeeees | ..................... 150,767.096 [...evvvvnuaiieennnnnns 1,156,060 [.oeeenneneiieiiiiiaeieciiiiaes forreeriiian e 0
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 1,156,060 XXX 0
34918#-10-6 ......... W&S Brokerage Services, INC. ...ce.ueeieeeeemuieeeeemiiieeeeeenieeeeees 06/30/2025 ..... Capital Contribution ... ..0.000 |.... .0
98259#-10-8 ......... W&S Financial Group Distributo W&S Fin Grp Distributors, INC ..c.vviieiiiiniiiiiiiiiiiiiiniiiiniiiinnnee Joes 06/30/2025 ..... Capital Contribution ... .. 0.000 |.... ...0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 630,000 XXX 0
5989999997. Total - Common Stocks - Part 3 112,567,339 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 112,567,339 XXX 0
5999999999. Total - Preferred and Common Stocks 112,621,771 XXX 691
6009999999 - Totals 3,013,612,920 XXX 12,471,604 XXX
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..690353-3F-2 |DFC AGENCY DEBENTURES ~ 4.500% 06/15/28 ..... . 06/15/2025 . | Redemption 100.0000 ....... 100,909 100,909 |...........100, ... .0 . 0 .100, 0 . ..2,271 |. 06/15/2028 . (1
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 4.500% 09/20/27 . 06/20/2025 . | Redemption 100.0000 . ..236,712 ..236,712 | ..236,712 | 0 0| .236,712 .0 5,296 |. 09/20/2027 . |1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 ... . 06/30/2025 . |Various ...... ..3,107,766 |. .3,108,202 |. 0 0| .3,109,281 (162,684) |. 114,306 |. 08/15/2054 . (1.
..912810-UE-6 |U S TREASURY  4.500% 11/15/54 . 06/04/2025 . | SMBC NIKKO ..544,469 |. 0 0 0| .544,585 . (13,929) |. . 14,163 |. 11/15/2054 . (1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 ... . 06/18/2025 . | Various ... ..9,877,435 |. 0| 0 0| .9,877,470 (121,073) |. 106,204 |. 02/15/2085 . [1.
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/55 . . 05/27/2025 . |Various ... 10,612,357 .10,920,000 .10,426,861 0| 0 0| 10,427,218 . 185,139 |. . 02/15/2085 . (1.
..912810-UJ-5 |U S TREASURY  4.750% 02/15/45 ...... . 05/06/2025 . | CITADEL SECURITIES LLC . . 1,521,089 1,535,000 1,558,505 |. 0| 0 0| . 1,558,348 . (37,289) |. . 02/15/2045 . (1.
..91282C-KH-3 | US TREASURY NOTES ~ 4.500% 03/31/26 ... . |- 04707/2025 . | CITIGROUP GLOBAL MKTS .......evvr |oeveveeeniiininennns |oeees 1,678,887 |........ 1,570,000 |........ 1,675,213 |.... 0 e 0 e (804) [0 1,674,709 |.. L4179 . 03/31/2026 . (1.
..91282C-LF-6 |US TREASURY NOTES  3.875% 08/15/34 ... . |- 05/01/2025 . | J P MORGAN SEC ....ccooeeeiiiiiiiss oo s 3,184,727 |........ 3,260,000 |........ 3,147,428 |........ 3,149,007 |.... 0 3,079 [0 3,152,086 |.. ...32,641 |.... . 08/15/2034 . (1.
..91282C-LI-9 |US TREASURY NOTES ~ 4.250% 11/15/34 . 06/24/2025 . |Various ... 10,616,312 .10,605,000 .10,370,088 |. 1,456,224 |. 0 10,376,207 . 240,104 |. . 11/15/2034 . (1.
..91282C-ML-2 |US TREASURY NOTES ~ 2.125% 01/15/35 . 04/24/2025 . | Various . 7,707,745 .. 7,635,000 .. 7,689,943 |. L0 0 K . 7,690,154 17,592 |. , . 01/15/2035 . (1.
..91282C-MM-0 |US TREASURY NOTES ~ 4.625% 02/15/36 ... . |- 06/11/2025 . | Various ... .......6,595,014 |........ 6,415,000 |........ 6,578,246 |.... 0 e PO PO [ 2 (2 SRR | B RSO 6,576,730 |.. ........ 18,284 |........ 18,284 . 02/15/2035 . (1.
..91282C-MU-2 |US TREASURY NOTES ~ 4.000% 03/31/30 .. . |- 06/04/2025 . |Various ....500,879,663 |..... 500,692,000 |..... 502,287,724 |.... L0 . P PO [0 11510 ) ISR | B RN 502,266,873 |.. ... (1,387,210) |... (1,387,210) . 03/31/2030 . (1.
..91282C-NG-2 | US TREASURY NOTES  4.000% 05/31/30 .. ... |. 06/26/2025 . [CITADEL SECURITIES LLC . el o 4,778,651 |........ 4,735,000 |........ 4,741,808 |.... 0 0 e () [ 0 474,759 |.vvvvvinennnnn 0 [, 36,892 |......... 36,892 . 05/31/2030 . [1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 561,044,714 561,538,621 562,242,102 8,050,054 0 (12,128) 0 (12,128) 0 562,232,041 0 (1,187,324)| (1,187,324) 4,238,415 XXX XXX
REPUBLIC OF SRI LANKA SOVEREIGN  4.000%
. 000000-00-0 |04/15/28 .oovvveviiiiiiiiiiiiie . 04/16/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 93,200 |............ 93,200 [ouunnnnnne 87,09 |.....ooeeeeeens (V2 0 |eeeenns 6,105 [o.ouvuiinnnnne 0 eeeeenn 6,105 [o..ouiuiinnnnns 0 s 93,200 [oeeeiiiiiienns (VN 0 | [V 1,864 |. 04/15/2028 . [5.A FE ....
COMMONWEALTH OF BAHAMAS SOVEREIGN  6.000%
..056732-A-9 | 11/21/28 oo . 06/24/2025 . | Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 377,000 |.......... 377,000 |........... 350,610 |........... 360,899 [.....ouvnnnnnnn 0 |eeeenns 1,757 [ 0 eeeeenn 1,757 [, 0 s 362,655 [...evviiiinnns (U 14,345 |......... 14,345 |............ 13,384 |. 11/21/2028 . [4.A FE ....
UNITED MEXICAN STATES SOVEREIGN  3.750%
..91087B-AE-0 | 01/11/28 ...vvvvvvvriviiiiiiiiiiiiiiiiiiiiiiiiiiinnns . 06/24/2025 . | GOLDMAN SACHS .......eevvvvvvvveees Jovvvvvvvnnnnnininnns founnns 7,876,000 |........ 8,000,000 |........ 7,965,680 |........ 7,988,140 |...ooeeeennnn 0 Jooeeeennn LIEY 2 0 Jooeeeennn LIEY 2 0 Joeeennn 7,989,892 |..evvvvnnens 0 ... (113,892) |...... (113,892) |......... 286,667 |. 01/11/2028 . |2.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 8,346,200 8,470,200 8,403,385 8,349,039 0 9,614 0 9,614 0 8,445,747 0 (99,547) (99,547) 301,915 XXX XXX
COLUMBUS-FRANKLIN CNTY OH DEVELOPMENT
..199097-H0-2 |4.000% 11/15/45 ...oovvvviiiiiiiiiiiiiiiiiiicieees . 05/15/2025 . | Redemption 100.0000 ....... .. 90,000 ...90,000 ...90,000 |.... ..90,000 |.... JOR O 44 R | ) AU | B SRR | B N ..1,800 |. 11/15/2045 . [1.G FE .
..626207-YM-0 |MEAG TXB PLT 6.6 . 04/01/2025 . | Various ... 76,000 ...76,000 ...76,000 |............76,000 |.... ..76,000 |.. .. 2,529 |. 04/01/2067 . [1.F FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-CZ-8 |4.650% 01/15/29 ...ooovvvvviiiiiiiiiiiiis . 04/21/2025 . | Redemption 100.0000 ....... feeeeeeeereineniininn foennnn.. 100,000 |.......... 100,000 |[.......... 100,000 |.......... R (OV[V[V I N | I AR | I RO | e | N | N 100,000 |...evvvvvvnnes (VN 0 | [V 2,626 |. 01/15/2029 . [1.E FE ..
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 |4.650% 05/15/56 . 05/15/2025 . | Redemption 100.0000 ....... .... 200,000 .... 200,000 |.......... 200,000 |.... 200,000 |.. 4,180 |. 05/15/2056 . [1.E FE ..
..63607V-AB-2 | NFAGEN GENERAL .. |- 04/01/2025 . |Redemption 100.0000 .....e. ferreeerenennnnnnninn foennnnn 15,000 ... 15,000 ...15,000 |.... ..15,000 |.. ...246 |. 10/01/2037 . [2.B FE ..
NATIONAL FIN AUTH NH UTL REV PONER  6.890%
..B63610H-AA-0 |04/01/34 ..ooooiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 400,000 |.......... 400,000 |........... 415,796 |........... 415,221 [oeeniiiin 0 [ (15,221) |0 e (16,22) [l 0 e, 400,000 |....coeeeennnns (VO [V [V 13,780 |. 04/01/2034 . |2.A FE ..
..677555-X3-3 | OH ECON DEV REV ~ 3.850% 12/01/25 ............. . 04/02/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 100,000 |.......... 100,000 |[.......... 100,000 |.......... R (OV[V[V I N | AR | I RO | e | N S | N 100,000 |...evvvvvvnnes (VN 0 | [V 1,204 |. 12/01/2025 . |1.B FE .
SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT
..86607C-DU-0 |4.750% 05/15/35 ...ccoeeeeiieieieeeieei . 05/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 60,000 |............ 60,000 |............ 60,000 |............ 60,000 |..ecevvrrnnnns 0 e (VO 0 | (VO 0 s 60,000 [....ovvvrnnnnns (VN 0 | [V 1,425 |. 05/15/2035 . |1.F FE ..
TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-Uli-8 4.450% 07/01/41 ..ovvvvvvviiiiiiiiiiiiiiiiiiiiiaees . 04/11/2025 . | BARCLAYS ...vvvvvvvvveeereieiiinnnnns fovvrrrrnnnennsnnnens founnns 1,963,616 |........ 1,963,616 |........ 1,963,616 |........ 1,962,379 [...cccvnnnnne 0 Jooeeeennn 1,237 |oveeeiieiennnes 0 Jooeeeennn 1,237 |oveeviieennnns 0 Joeeennn 1,963,616 |............... [ 0 Joeeeeeiieenn [ 28,567 |. 07/01/2041 . |1.E FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 3,004,616 3,004,616 3,020,412 3,018,600 0 (13,984) 0 (13,984) 0 3,004,616 0 0 0 56,447 XXX XXX
Centinela PRIVATE PLACEMENT  7.620% 12/31/40
CPPGGKV-RT=4 | oo . 05/01/2025 . | Redemption 100.0000 ....eew founmmnniiiiiiiiiiis oo (109,172) |.eeeeeeen (109,172) |......... (109,172) |......... (105,707) |-oeeeeeeeeenns [V (VR [V (VR [V R (109,172) |- (VO [V [V (4,862) |. 12/31/2040 . |2.C FE
CoGen Portfolio PRIVATE PLACEMENT  8.500%
..PPGLH2-7L-9 08/28/34 ....oooviiiiiiiiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 245,100 |........... 245,100 |........... 245,100 |........... 245,100 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 245,100 [....ooeennnnn 0 fooeiinnnnnees [ PP [ 10,020 |. 08/28/2034 . [2.C PL
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 135,928 135,928 135,928 139,393 0 0 0 0 0 135,928 0 0 0 5,158 XXX XXX
..00164V-AF-0 | AMC NETWORKS INC ~ 4.250% 02/15/29 .... . |- 06/18/2025 . | Various 11,610,704 |....... 15,000,000 |....... 15,095,781 |.......15,020,546 |...............0 |....... (10,340) |. PO PO (11 ISR | B RO 15,010,207 |.. ... (3,399,503) |... (3,399,503) ...518,931 |. 02/15/2029 . [5.A FE ..
..00184A-AG-0 | TIME WARNER INC ~ 7.700% 05/01/32 .. . 06/09/2025 . | SUMRIDGE PARTNERS . 4,170,000 ..4,000,000 ..4,567,660 |. .4,260,117 |. .. (12,327) | 0 (12,327) . 4,247,790 L (77,790) |. (77,790) |.. 187,367 |. 05/01/2032 . [3.A FE ..
..03027X-AG-5 | AMERICAN TOWER CORP  4.000% 06/01/25 . 06/01/2025 . |Maturity ..... 15,961,000 .15,961,000 .15,919,985 |. 0 41,045 ). 0 ..41,045 X 15,961,000 0 . 06/01/2025 . [2.A FE ..
..040555-CS-1 | ARIZONA PUB SERVICE ~ 3.150% 05/15/25 ........ [. 05/15/2025 . [Maturity ......ccccoomrnniiiiiiiiiis o s 1,002,000 |........ 1,002,000 |........... 997,361 |.... R L | B N 4,639 |. 0 e 4,639 [0 1,002,000 |.. 0 . 05/15/2025 . [2.A FE ..
..042735-BE-9 | ARROW ELECTRONICS INC ~ 4.000% 04/01/25 ..... . 04/01/2025 . | Various .......cceeevunnvnnnnnnnnnns forveeennnnnnnnnnnnns fornn 9,916,000 |........ 9,916,000 |........ 9,937,499 |........9,893,599 |.... ....22,401 0 22,401 [0 s 9,916,000 |.. 0 . 04/01/2025 . [2.C FE ..
..05351W-AC-7 | AVANGRID INC ~ 3.200% 04/15/25 ............ . 04/15/2025 . |Maturity .. . 4,615,000 ..4,615,000 ..4,541,252 |. . 4,583,897 |. 0 .4,615,000 0| . 04/15/2025 . 2.B FE ..
..053773-BC-0 | AVIS BUDGET CAR RENTAL  5.750% 07/15/27 ... |. 06/27/2025 . |Call 100.0000 ... .. 666,000 .... 666,000 .... 666,000 |.......... 666,000 |.... 0. ... 666,000 |.. 0. . 07/15/2027 . [4.A FE ..
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..05531F-BE-2 |BB&T CORPORATION ~ 3.700% 06/05/25 ............ [. 06/05/2025 . [Maturity ......cccooomnniiiiiiiiiiis o s 8,188,000 |........ 8,188,000 |........ 8,143,703 |........ 8,149,748 |.... ....38,252 |. .0 . 0 e 8,188,000 |.. ...151,478 |. 06/05/2025 . [2.A FE ....
..06051G-FP-9 |BANK OF AMERICA CORP  3.950% 04/21/25 .. . 04/21/2025 . |Maturity .. 12,620,000 .12,620,000 .12,582,602 |. .9,972,110 |. 0 0| 12,620,000 249,245 |. 04/21/2025 . 2.A FE ..
..07177M-AB-9 | BAXALTA INC -W/I ~ 4.000% 06/23/25 . . 06/23/2025 . |Maturity . 2,908,000 ..2,903,000 ..2,896,846 |. 0 0| . 2,903,000 .58,060 |. 06/23/2025 . [2.A FE ...
.. 12626P-ANM-5 | CRH AMERICA INC ~ 3.875% 05/18/25 .. . 05/18/2025 . | Various . . 7,050,000 .. 7,050,000 ..6,824,118 |. 0 0| .7,050,000 136,594 |. 05/18/2025 . |2.A FE ...
..131347-C0-7 | CALPINE CORP  5.000% 02/01/31 ... . 05/15/2025 . | GOLDMAN SACHS . .. 183,535 . 188,000 LAT9,775 e 0| 0 0| .180,099 7,442 |. 02/01/2031 . |4.A FE ...
..15189W-AJ-9 | CENTERPOINT ~ 4.100% 09/01/47 .... . 05/13/2025 . | Call 80.3590 . . 2,410,770 ..3,000,000 ..2,982,510 |. .2,984,937 |. 0 0| . 2,985,074 . (488,204) |. 09/01/2047 . [2.A FE ...
..161175-AZ-7 | CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 .. |. 05/29/2025 . | CITADEL SECURITIES LLC . . . 656,000 ..639,318 |. ..639,858 |. 0 0| .640,310 . 25,244 . 10/23/2035 . [2.C FE ...
..20826F-BU-9 | CONOCOPHIL CO  5.200% 06/01/45 ................ . 06/18/2025 . | Tax Free Exchange ........5,000,000 |........4,997,265 |........4,997,265 |.... .0 . .0 ..., 4,997,386 .. 142,278 |. 06/01/2045 . |1.F FE ...
..22822R-BD-1 | CROWN CASTLE ~ 3.663% 05/15/25 ................. . 05/15/2025 . | Various 12,760,000 |....... 12,760,000 |....... 12,878,225 |.......10,712,592 |[.... .0 . 0 e 12,760,000 |.. .. 170,207 |. 05/15/2025 . [1.F FE ...
..23311V-AG-2 |DCP MIDSTREAM OPERATING  5.375% 07/15/25 ... |. 06/27/2025 . |Cal| 100.0000 . 4,112,000 ..4,112,000 ..4,115,948 |. 0 0 0| .4,112,000 . 07/15/2025 . [2.B FE ...
..233331-BG-1 |DTE ENERGY COMPANY ~ 1.050% 06/01/25 ......... . 06/01/2025 . |Maturity .....oeeeevemmmmmnnnnnnnnnns foveeiiiiiiiiiiiiins foeens 2,094,000 |........ 2,004,000 |........ 2,072,788 |.... L0 . .0 . 0 e 2,094,000 |.. . 06/01/2025 . 2.B FE ...
RPRX Dev Bond PRIVATE PLACEMENT  5.350%
..251618-AA-8 | 07/01/33 .oeviiiiiiiiiiiiiiiiiieccceeceeeee . 04/01/2025 . | Redemption 100.0000 . ....188,869 |.......... 188,869 |.......... 188,869 |.... L0 . .0 . o0 |eeeeee.... 188,869 |.. . 07/01/2033 . [1.D Z .....
..25470D-BE-8 | DISCOVERY COMMUNICATIONS ~ 3.950% 06/15/25 .. [. 06/15/2025 . |Maturity ................... 13,223,000 . 13,223,000 .13,187,827 |. 0 0 0| . 06/15/2025 . [2.C FE ..
..20252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... . 06/30/2025 . | Redemption 100.0000 . ..220,112 ..220,112 ..220,112 | .201,721 | 0 0| . 06/30/2040 . [1.G PL ..
..20336T-AD-2 |ENLINK MIDSTREAM LLC ~ 6.500% 09/01/30 ...... [. 06/16/2025 . |Tax Free Exchange .. . 8,000,650 ..8,000,000 ..8,001,500 |. .8,000,767 |. 0 0| . 09/01/2030 . 2.B FE ..
..20336U-AC-1 |ENLINK MISTREAM PARTNER  5.600% 04/01/44 ... |. 06/16/2025 . |Tax Free Exchange K 6,537,472 ..6,908,000 ..6,534,749 |. . 4,832,746 |. 0 0| .6,537,472 . 04/01/2044 . 2.B FE ..
..30161N-AN-1 |EXELON CORP  3.950% 06/15/25 .................. . 06/15/2025 . |Maturity ........... X 15,677,000 .15,677,000 .15,641,570 |. 0 0| 15,677,000 . 06/15/2025 . (2.B FE ..
..31946M-AA-1 |FIRST CITIZENS BANCSHARE ~ 6.783% 03/15/30 . |. 06/16/2025 . |Cal 11,000,000 11,000,000 11,000,000 |. 0 0| 11,000,000 . 03/15/2030 . 2.B FE ..
..320517-AD-7 |FIRST HORIZON NATIONAL ~ 4.000% 05/26/25 .... |. 05/26/2025 . |Maturity ........... X . 3,145,000 .. 3,145,000 ..3,134,716 |. 0 0| .3,145,000 . 05/26/2025 . [2.C FE ..
..340711-Al-0 |FLORIDA GAS TRANSMISSION  4.350% 07/15/25 .. |. 06/27/2025 . |Cal | . 4,975,000 ..4,975,000 ..4,920,822 |. 0 0| .4,971,868 . 07/15/2025 . 2.B FE ..
..345397-A6-0 | FORD MOTOR CREDIT ~ 5.125% 06/16/25 ........... . 06/16/2025 . |Maturity R 23,502,000 |....... 23,502,000 |....... 23,497,434 |.... .0 . 0 e 23,502,000 |.. ...602,239 |. 06/16/2025 . [2.C FE ..
FORTUNE BRANDS HOME & SECURI  4.000%
.. 34964C-AA-4 | 06/15/25 . 06/15/2025 . |Maturity ......oevvvvvvinniininiinins foneninniiniiiiiinns fonn 13,500,000 |....... 13,500,000 |....... 13,453,020 |.... .0 . 0 e 13,500,000 |.. .. 270,000 |. 06/15/2025 . [2.B FE ..
..37045V-AG-5 | GENERAL MOTORS CO  4.000% 04/01/25 . 04/01/2025 . |Maturity .. . 3,000,000 ..3,000,000 ..2,861,400 |. 0 0| .3,000,000 . 04/01/2025 . 2.B FE ..
..37045X-CX-2 | GENERAL MOTORS FINL CO  2.750% 06/20/: . 06/20/2025 . |Maturity .. 26,740,000 .26,740,000 .26,556,029 |. L0 0 0| 26,740,000 . 06/20/2025 . (2.B FE ..
..37045X-DU-7 | GENERAL MOTORS FINL CO  3.800% 04/07/25 . 04/07/2025 . |Maturity .. 17,000,000 17,000,000 .16,956,650 |. L0 0 0| 17,000,000 . 04/07/2025 . 2.B FE ..
..37185L-AM-4 | GENESIS ENERGY  8.000% 01/15/27 ... . 04/03/2025 . | Call 102.0000 . . 113,000 . 113,000 |. . 113,000 |. 0 0| 113,000 . 01/15/2027 . [4.C FE ..
..37185L-AP-7 |GENESIS ENERGY  8.250% 01/15/29 ... . 06/06/2025 . | SUMRIDGE PARTNERS ...48,586 |.... .0 . 0 ..93,8% |.. . 01/15/2029 . [4.C FE ..
..37954F-AG-9 | GLOBAL PART/GLP FINANCE  7.000% 08/01/27 .. |. 06/23/2025 . |Call 100.2940 . . . ........1,806,000 |.... .0 . ....0 |........1,806,000 |.. . 08/01/2027 . [4.B FE ..
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... . 06/15/2025 . |Paydoun ............... ..106,673 . 106,673 . 107,740 |. ..107,557 |. 0 0| 106,673 . 08/15/2041 . [4.B PL ..
..38141G-A5-3 | GOLDMAN SACHS GROUP INC ~ 6.561% 10/24/34 ... [. 05/06/2025 . |CITIGROUP GLOBAL MKTS .. 713,262 . 660,000 . 660,000 |. . 660,000 |. 0 0| 660,000 . 10/24/2034 . 2.A FE ..
..404119-BQ-1 |HCA INC ~ 5.250% 04/15/25 .......evvvvvvvvnnnnnnee . 04/15/2025 . |Maturity . 9,122,000 .0 . 0 . 04/15/2025 . [2.C FE ..
..42217K-BF-2 | WELLTOWER ~ 4.000% 06/01/25 . |- 06/01/2025 . [Maturity . 6,286,000 .0 . 0 . 06/01/2025 . 2.A FE ..
..42703N-AA-9 | HERC HOLDINGS INC ~ 7.000% 06/15/30 . 06/17/2025 . | Tax Free Exchange .. .. 300,826 0 0| . 06/15/2030 . [3.C FE ..
..479281-AA-5 | JOHNSONVILLE AERO COMBST ~ 5.078% 10/01/54 .. (. 04/01/2025 . | Redemption 100.0000 . ... 61,812 0 0| . . 10/01/2054 . [1.C FE ..
..49456B-AF-8 | KINDER MORGAN ~ 4.300% 06/01/25 ................ . 06/01/2025 . |Maturity . 4,500,000 . 2,492,985 |.... .0 . ...0 |........4,500,000 |.. . 06/01/2025 . [2.B FE ..
..526057-BV-5 |LENNAR CORPORATION  4.750% 05/30/25 . ... |- 05/30/2025 . [Various ... ..4,424,000 ........ 4,424,000 |.... .0 . 0 e 4,424,000 |.. . 05/30/2025 . (2.B FE ..
..548661-DT-1 |LOWES COMPANIES ~ 4.000% 04/15/25 .. . 04/15/2025 . |Maturity .. . 2,000,000 ..2,000,000 ..1,998,080 |...ccovviiiiinnns 0| 0 0| .2,000,000 0 I . 04/15/2025 . [2.A FE ..
..55003V-BC-6 | MAGALLANES INC ~ 4.279% 03/15/32 ... . 05/07/2025 . | CITADEL SECURITIES LLC . . 8,474,700 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 1,525,300) |... (1,525,300) |.. . 03/15/2032 . [2.C FE ..
..55916A-AA-2 | MAGIC MERGECO INC ~ 5.250% 05/01/28 .. .. |- 06/06/2025 . |Various ...........cc.e... .. 127,143 . 183,000 .. 146,935 |. .. 130,544 |. 0 0| . 155,399 . (28,256) |. (28,256) |.. . 05/01/2028 . [4.C FE ..
..509191-AA-1 | MILEAGE PLUS HLDINGS LLC  6.500% 06/20/27 . |. 06/20/2025 . |Redemption . 1,326,750 .. 1,326,750 ..1,308,099 |. 1,313,010 | 0 0| . 1,326,750 0| . 06/20/2027 . [2.C FE ..
..60856B-AC-8 | MOLEX ELECTRONICS TECH  3.900% 04/15/25 .... |[. 04/15/2025 . |Various ............ .. 4,444,000 ..4,440,191 |. ..999,854 |. 0 0| . 4,444,000 . 04/15/2025 . [2.A FE ..
..60856B-AF-1 | MOLEX ELECTRONICS TECH  5.250% 04/30/32 .... |. 04/16/2025 . |STIFEL NICHOLAS .. 320,000 318,493 |.... .0 . .0 .. 318,493 .. . 04/30/2032 . 2.A FE ..
MONDELEZ INTERNATIONAL INC  1.500% 05/04/25
..609207-AU-9 . |- 05/04/2025 . [Maturity U 1,339,000 |........ 1,339,000 |........ 1,328,703 |.... L0 e 0 e 10,207 [0 s 1,339,000 |.. . 05/04/2025 . (2.B FE ..
..64110L-AY-2 |NETFLIX INC ~ 3.625% 06/15/25 . . 06/15/2025 . |Maturity .. . 3,606,000 ..3,606,000 ..3,590,711 |. L0 0 .3,606,000 . 06/15/2025 . 2.A FE ..
..649538-BC-1 |NEW YORK LIFE GLOBAL ~ 4.980% 06/13/25 . . 06/13/2025 . |Maturity .. 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 . 15,000,000 . 06/13/2025 . [1.A FE ..
..65339K-CG-3 |NEXTERA ENERGY CAPITAL  4.450% 06/20/25 .... [. 06/20/2025 . [Maturity .......ccoovvininiiiiiiiis v s 1,780,000 |........ 1,780,000 |........ 1,778,879 |.... 0| JR Y PO I 4 I ISR | B R 1,780,000 |.. . 06/20/2025 . [2.A FE ..
..68389X-BC-8 | ORACLE CORP  2.950% 05/15/25 .. oo |- 06/15/2025 . [Maturity «ooooeeeeeniiiiii [ 2,500,000 |........ 2,500,000 |........ 2,489,425 |.... 0 e 10,575 [0 i 2,500,000 |.. . 05/15/2025 . [2.B FE ..
..68389X-BT-1 | ORACLE CORP  2.500% 04/01/25 . 04/01/2025 . |Maturity ..... 20,922,000 .20,922,000 .20,863,410 |. 0 20,922,000 . 04/01/2025 . [2.B FE ..
..69362B-BE-1 |PSEG POWER  5.750% 05/15/35 ... . 05/14/2025 . | JEFFERIES & CO 4,985,050 ..5,000,000 ..4,981,300 |. 0 . .4,981,300 0 |[. 05/15/2035 . |2.B FE ..
..6944PL-2T-5 |PACIFIC LIFE GF Il ~ 5.180% 06/16/25 ......... [. 06/16/2025 . |Maturity R 15,000,000 |....... 15,000,000 |....... 15,000,000 |.... L N | R SR | B R 15,000,000 |.. . 06/16/2025 . [1.D FE ..
..704326-AC-1 |PAYCHEX INC  5.600% 04/15/35 ....cevvvvvvvnees . 04/08/2025 . | STATE STREET GLOBAL .......ceevve Joveveevvvvvvvvnnenns forvnnnnns 318,618 |........... 320,000 |........... 317,603 00 v 0 v, 317,603 . 04/15/2035 . [2.A FE ..
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..723484-AH-4 |PINNACLE WEST CAP CORP  1.300% 06/15/25 .... |. 05/22/2025 . |Call 100.0000 ... 41,124,000 |....... 41,124,000 |....... 40,562,657 |.... o0 |....... 465,784 |... 95,558 |.... . 06/15/2025 . |2.B FE ...
..731020-AA-4 [POLAR TANKERS INC ~ 5.951% 05/10/37 ..... . 05/10/2025 . |Various ... . 122,175 ..122,175 ..123,332 |. 0 . (2,308) .0 . 05/10/2037 . |1.F FE ..
..7591EP-AQ-3 |REGIONS FINANCIAL CORP  2.250% 05/18/25 . 05/18/2025 . |Maturity 365,000 0 s T . 05/18/2025 . |2.A FE ..
..760759-BL-3 |REPUBLIC SERVICES INC ~ 4.750% 07/15/30 ..... |. 04/09/2025 . |SCOTIA .. 530,501 0 .534,051 .(3,551) | . 07/15/2030 . |2.A FE ..
..761713-BG-0 |REYNOLDS AMERICAN INC ~ 4.450% 06/12/25 . 06/12/2025 . |Maturity 2,032,000 .32,032, . N 0 ,032,000 T . 06/12/2025 . |2.A FE ..
..78016F-ZY-3 [ROYAL BANK OF CANADA  4.950% 04/25/25 .. . 04/25/2025 . |Maturity ..... 10,000,000 10,000,000 10,008,000 |. N 0 10,000,000 0] . 04/25/2025 . |1.E FE ..
..78516F-AA-7 | SABAL TRAIL TRANS  4.246% 05/01/28 . 06/05/2025 . | SEAPORT GROUP LLC . 8,824,770 ..9,000,000 ..8,750,880 |. .8,849,205 |. 0 N .8,867,458 . (42,688) |. . 05/01/2028 . |2.A FE ..
..808513-BD-6 |SCHWAB CORP  5.375% 06/01/25 . 06/01/2025 . [Maturity ..oooovvvveiiniiiiiiinnnns e o 12,624,000 |....... 12,624,000 |....... 13,791,720 |.......12,771,767 |.... 0 e (147,767) | 0 e 12,624,000 |.. 0| . 06/01/2025 . |2.C FE ..
..816851-BN-8 |SEMPRA ENERGY ~ 3.300% 04/01/25 ................ . 04/01/2025 . [Maturity ..oooeoeemmiieieiiniiieeee Jonee e feees 4,769,000 |........ 4,769,000 |........ 4,759,844 |....ocovvnnnnnnnns 0 (I PO I 11 I IO | B A 4,769,000 . 04/01/2025 . |2.B FE ..
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 [4.500% 10/20/25 ...oevereeeeeeiee e . 04/20/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 1,924,000 |........ 1,924,000 |........ 1,917,130 |.... 0 5,271 |0 e 1,924,000 |.. . 10/20/2025 . |2.A FE ..
.. 842434-CP-5 | SOUTHERN CALIF GAS  3.200% 06/15/25 ......... . 05/30/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 7,735,000 |........ 7,735,000 |........ 7,694,864 |.... 0 34,980 |0 7,729,844 |.. . 06/15/2025 . |1.D FE ..
..867914-BS-1 | SUNTRUST BANKS INC ~ 4.000% 05/01/25 . . 05/01/2025 . [Maturity ...ocoommneiireiiimiiieeees foee e feees 10,000,000 |...... 10,000,000 |........ 9,987,200 |.... o0 e 1,574 |0 e 10,000,000 |.. .. 200,000 [. 05/01/2025 . [2.A FE ...
..87264A-BB-0 | T-MOBILE USA INC ~ 3.500% 04/15/25 ............ |. 04/15/2025 . [Maturity ..... 24,483,000 . 24,483,000 24,405,387 |....oovnnniiinnnnn N 0 24,483,000 0] 428,453 |. 04/15/2025 . |2.B FE ...
..883556-BZ-4 | THERMO FISHER SCIENTIFIC  2.600% 10/01/29 . |. 04/07/2025 . |J P MORGAN SEC 9,242,100 10,000,000 ..9,646,700 |. 9,811,265 |. 0 .9,821,460 (579,360) | 135,056 |. 10/01/2029 . |1.G FE ..
..91324P-FE-7 | UNITEDHEALTH GROUP INC ~ 4.950% 07/15/26 .... |. 04/10/2025 . [J P MORGAN SEC ... .. 779,610 .... 180,000 . 780,000 |. . 780,000 |. 0 ... (390) |. 19,280 |. 07/15/2026 . |1.F FE ..
..92345Y-AD-8 |VERISK ANALYTICS INC ~ 4.000% 06/15/25 . . 04/21/2025 . | Call 100.0000 12,001,000 .12,001,000 11,966,197 |. 0 s 14,560 |. 168,014 |. 06/15/2025 . |2.B FE ...
..92556V-AD-8 [VIATRIS INC  2.700% 06/22/30 . . 04/11/2025 . | SUSQUEHANNA .......... .. 680,343 . 810,000 ..658,376 |. ..688,202 |. 0 .693,614 . (13,270) . 6,804 |. 06/22/2030 . |2.C FE ...
..92564R-AG-0 |VICI ~ 4.625% 06/15/25 .. |- 04/08/2025 . |Call 100.0000 .5,000,000 ..5,000,000 4,994,150 |..oeoiiiiiieens 0 0 . 4,995,616 ..4,385 |. . 72,587 |. 06/15/2025 . |2.C FE ..
..92840V-AL-6 |VISTRA OPERATIONS CO LLC ~ 5.125% 05/13/25 .. |. 05/13/2025 . |Maturity ........... 26,612,000 .26,612,000 .26,628,974 |. 10,811,424 |. 0 26,612,000 0| 681,933 |. 05/13/2025 . |2.C FE ..
..94106L-BZ-1 |WASTE MANAGEMENT INC ~ 3.875% 01/15/29 . . 06/25/2025 . | Tax Free Exchange .. . 2,688,000 ..2,688,000 ..2,688,000 |. .2,688,000 |. 0 .2,688,000 0| 98,373 |. 01/15/2029 . |1.G FE ..
..95763P-EF-4 |WESTERN ALLIANCE BANK  5.250% 06/01/30 ..... |. 06/02/2025 . |Call 100.0000 . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 0| .26,250 |. 06/01/2030 . |2.C FE ..
..958254-AE-4 |WESTERN GAS PARTNERS LP  3.950% 06/01/25 ... |. 06/01/2025 . |Various ... . 6,127,000 ..6,127,000 ..6,145,719 |. .4,807,699 |. 0 .6,127,000 0| .. 121,008 |. 06/01/2025 . |2.C FE ..
..980745-F@-7 | WOODWARD GOVERNOR CO PP 4.270% 05/30/25 ... |. 05/30/2025 . [Maturity .. . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. 0 .4,000,000 0] 0 85,400 |. 05/30/2025 .|2.B ........
..136385-AX-9 | CANADIAN NATL RESOURCES ~ 3.850% 06/01/27 ... |. 05/14/2025 . | JEFFERIES & CO 2,951,430 ..3,000,000 ..2,990,880 |. 2,997,387 |. 0 .2,997,794 . (46,364) |. (46,364) |.. 52,617 |. 06/01/2027 . |2.A FE ...
..13645R-BG-8 | CANADIAN PACIFIC RAILWAY ~ 3.000% 12/02/41 . |. 05/22/2025 . | JEFFERIES & CO ...oovvvvvvennvrnnns foovnevriivninninens [ 790,341 [l 1,138,000 832,126 |.... .0 ....834,771 . (44,430) |....... (44,430) . 12/02/2041 . |2.A FE ...
CASCADES INC CASCADES CORP  5.125% 01/15/26
CTATIOL-AA-0 [ e . 06/12/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 1,200,000 |........ 1,200,000 |........ 1,122,000 |........ 1,174,501 0 . 01/15/2026 . [3.C FE ...
..286181-AH-5 | ELEMENT FLEET MANAGEMENT  6.271% 06/26/26 . |. 04/07/2025 . [NATIONAL BANK OF CANADA ... ......3,052,140 |........3,000,000 |........3,000,000 {........3,000,000 |.... 0. . 06/26/2026 . |2.A FE ...
. 000000-00-0 |MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... |. 05/07/2025 . |Redemption 100.0000 . .. 848,500 ..848,500 ..770,438 |. ..795,585 |. 0 . 05/07/2029 . |3.B FE ...
..00402A-AA-9 | ABU DHABI DEVELOPMENT HO  4.500% 05/06/30 . |. 04/30/2025 . |JEFFERIES & CO ... 19,889,200 .20,000,000 .19,880,800 |...cevvuuueaannes 0 0 N ,880, . 05/06/2030 . |1.C FE ...
..02154C-AF-0 |ALTICE FINANCING SA  5.000% 01/15/28 ........ . 05/30/2025 . | Various PP O R 2,742,903 |........ 3,500,000 |........ 3,160,000 |........3,291,191 [.... 0 25,433 |0 3,316,624 |.. . 01/15/2028 . |5.A FE ...
..05252A-DN-8 | AUST & NZ BANKING GROUP  5.300% 12/16/29 ... |. 04/14/2025 . |NOMURA SECURITIES INTERNATION .... 45,032,150 |....... 45,000,000 |....... 45,000,000 |.......45,000,000 |.... 0. ....45,000,000 |.. .. 781,047 |. 12/16/2029 . [1.D FE ...
..05256L.-AB-9 | APLNG PROCESSING PP 4.820% 09/30/30 ... . 04/02/2025 . | Redemption 100.0000 . ..400,000 . 400,000 . 400,000 |. . 400,000 |. 0 400,000 N 9,640 |. 09/30/2030 . |2.B FE ...
..05971K-AE-9 |BANCO SANTANDER SA  2.746% 05/28/25 . . 05/28/2025 . |Maturity ............. . 7,416,000 ..7,416,000 .. 7,356,894 |. 0. 0 .7,416,000 T 101,822 |. 05/28/2025 . |1.G FE ...
..0965911-2L-7 |BNP PARIBAS ~ 2.219% 06/09/26 .......... . 06/09/2025 . | Call 100.0000 44,000,000 .44,000,000 .43,682,760 |. L0 0 43,753,526 . 246,474 |. 488,180 |. 06/09/2026 . |1.G FE ...
..225351I-AG-2 |CREDIT AGRICOLE LONDON  1.907% 06/16/26 . 06/16/2025 . | Redemption 100.0000 . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 .5,000,000 T . 06/16/2026 . |1.G FE ...
..43475D-AA-5 [HOLCIM CAPITAL CORP  6.500% 09/12/43 ........ . 06/16/2025 . | Tax Free Exchange ........ 13,971,595 .13,315,000 . 13,952,266 |. 13,946,928 |. 0 13,938,307 .33,288 |. . 09/12/2043 . |2.B FE ...
..53944Y-BA-0 |LLOYDS BANKING GROUP PLC  5.721% 06/05/30 .. |. 06/24/2025 . [CITADEL SECURITIES LLC . 10,341,600 10,000,000 10,000,000 |. 10,000,000 |. 0 10,000,000 . 341,600 |. . 06/05/2030 . |1.G FE ...
..5529211-AA-8 | MC BRAZIL DUWNSTRM  7.250% 06/30/31 .......... . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,918 ... 2,918 L 2,943 |, L 2,937 | N 0 2,918 e 0 e . . 06/30/2031 . |4.A FE ...
..603051-AA-1 | MINERAL RESOURCES LTD  8.125% 05/01/27 ..... |. 04/01/2025 . |BTIG LLC . . 1,978,000 ..2,000,000 ..2,050,000 |. .2,002,778 |. .(2,333) | 0 .2,000,445 . (22,445) |. . 05/01/2027 .|3.C FE ...
..603051-AC-7 | MINERAL RESOURCES LTD  8.000% 11/01/27 ..... . 04/01/2025 . | UBS WARBURG . . 8,204,150 ..8,308,000 ..8,353,457 |. .8,327,514 |. .(2,298) | 0 .8,325,216 (121,066) |. 0 | 11/01/2027 .|3.C FE ...
..632525-CL-3 |NATIONAL AUSTRALIA BANK  5.100% 06/13/28 ... |. 06/04/2025 . |Various ...... 15,017,700 .15,000,000 .15,000,000 |. 0. 0 0 15,000,000 17,700 |. 0 |. 06/13/2028 .|1.D FE ...
..63890C-AC-8 |NAVOI MINING METALLURGIC ~ 6.750% 05/14/30 . |. 05/07/2025 . | JEFFERIES & CO . 1,002,500 ..1,000,000 ..1,000,000 |. L0 0 .1,000,000 ..2,500 |. 0 |. 05/14/2030 . |3.C FE ...
..92943T-AC-7 |WE SODA INV HOLDING PLC ~ 9.375% 02/14/31 ... |. 06/12/2025 . | GOLDMAN SACHS . .. 392,825 . 380,000 . 380,000 |. . 380,000 |. 0 380,000 12,825 |. . 02/14/2031 . |3.C FE ...
..948760-AA-4 |WEIR GROUP PLC (THE)  2.200% 05/13/26 . . 05/07/2025 . | Call 97.5 L T73,175 . ..793, ..793,011 |. 0 .793,008 .0 (11,401) |. 05/13/2026 . |2.C FE ...
..03974*-AA-6 | GIP CAPRICORN PP 3.110% 12/31/34 .. |- 04/03/2025 . | Redemption 100.0000 . teeeennn. 67,502 ...67, ...67, veeeen...67,502 ... .0 .. . ..67,502 |.. T ...525 |. 12/31/2034 . |2.B PL ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 784,150,741 791,212,311 789,369,749 370,497,654 0 790,232,289 0| (5.494.982)| (5.,494,982) 15,088,670 XXX XXX
PORT OF GREATER CINCINNATI DEV QCS TIF SERIES
..73500G-AB-2 [A  6.010% 12/01/39 ....covvvvniiiiiiiiiiiiinnn . 06/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiinn e 845,000 |........... 845,000 |........... 845,000 |...eunnnnns 845,000 |o.evvenniinnns [ PO (VN P [ PR (VN P (U R 845,000 |.....oeunnnnnns (VN P [ PO [V P 25,392 |. 12/01/2039 . [2.B ........
PORT OF GREATER CINCINNATI DEV QCS TIF SERIE!
..73500G-AC-0 [B  6.260% 12/01/39 ... .. |. 06/01/2025 . | Redemption 100.0000 ....... .. 280,000 .... 280,000 .... 280,000 |.......... 280,000 |.... .0 . 280,000 |.. . 12/01/2039 .
0099999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Affiliated) 1,125,000 1,125,000 1,125,000 1,125,000 0 0 0 0 0 1,125,000 XXX
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..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |. 06/15/2025 . |Redemption 100.0000 ....... ... 67,500 ...67,500 ...67,500 |............67,500 |.... 0. o0 |- ..67,500 |.. ..1,080 |. 06/15/2028 . [1.F FE ....
..023771-R9-1 [ AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... . 04/15/2025 . | Redemption 100.0000 . .. 123,638 ..123,638 ..123,638 |. ..123,638 |. 0 0| .123,638 1,855 |. 10/15/2028 . |1.F FE ....
..110427-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |. 06/20/2025 . [Various .................. .. 135,183 ..135,183 ..132,448 |. ..132,798 |. 0 0| .135,183 2,568 |. 09/20/2031 . |1.D FE ....
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |. 06/15/2025 . [Redemption 100.0000 . .. 360,766 . 360,766 ..313,621 |. ..318,278 |. 0 0| 360,766 5,953 |. 12/15/2032 . [1.D FE ....
..11044M-AA-4 |BRITISH AIR 20-1 A PPT  4.250% 11/15/32 .... |. 05/15/2025 . |Redemption 100.0000 . 36,987 ... 36,987 36,987 |. 36,987 |. 0 0| 36,987 . . 11/15/2032 . |1.G FE .
..90932E-AA-1 |UNITED AIR 2016-2 AA PTT  2.875% 10/07/28 . |. 04/07/2025 . |Redemption 100.0000 . .. 390,607 ..390,607 ..368,929 |. ..381,272 |. .9,335 0 0| .390,607 . 10/07/2028 . |1.G FE .
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT ~ 2.700% 05/01/32 . |. 05/01/2025 . |Redemption 100.0000 . 0 0 0| . 05/01/2032 . |1.E FE ..
..90932L-AA-5 |UNITED AIR 2015-1 A PTT  3.450% 12/01/27 ... |. 06/01/2025 . [Various s ... 11,009 |. .0 w0 ] . 12/01/2027 . |1.E FE ..
..009088-AA-3 |AIR CANADA 2015-2AA PTT  3.750% 12/15/27 ... |. 06/15/2025 . |Redemption 100.0000 .79, s s e 14,352 [0 e 5,213 |. 0. o0 |- s .. . 12/15/2027 . |1.E FE ...
..009089-AA-1 | AIR CANADA 2013-1A PTT  4.125% 05/15/25 .... |. 05/15/2025 . [Redemption 100.0000 . . 2,908,267 ..2,908,267 ..2,889,392 |. 12,043 | 0 0| .2,908,267 . 05/15/2025 . |2.A FE ...
..00909D-AA-1 [AIR CANADA 2020-2A PTT  5.250% 04/01/29 .... |. 04/01/2025 . |Redemption 100.0000 ....... .. .. 829,970 829,970 832,045 |.... .. (2,075) |. .0 .. )] .0 ]..........829,970 |.. . 04/01/2029 . |1.F FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 5,257,430 5,257,430 5,144,851 4,344,986 0 80,398 0 0 5,257,430 XXX XXX
Universal Plant Services Term Loan
..024005-PC-T [07/29/29 ....ovvvniiiiiiniiiiiiiiie s . 04/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 37,500 f[ooeeeennn 37,500 |......ceennn 36,938 |............ 36,954 [.cooiiiinnnnns (U P 546 |..ocoviinnnnnns (U P 546 |..ocoviinnnnnns (U P 37,500 . 07/29/2029 . [5.B GI
Best Choice Roofing Term Loan
..024006-PC-T [08/07/29 ....evvivviiinnniiiiiiiiiee e . 04/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 28,779 | 28,779 |.ooveenennns 28,491 [....ooeeeens 28,500 |....covvnnnnnnn (U P 3 | (U P 3 | (U P 28,841 . 08/07/2029 . [5.B GI
Wisconsin Automation Revolver
..024010-PC-R [ 12/11/29 .oevveniiiiiiiiiieiiii e . 05/01/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,000,000 |........ 1,000,000 |........ 1,000,000 |....cevvnnninnnnne (U P [ PR (VN P [ PR (VN P (U . 1,000,000 . 12/11/2029 . [5.B GI
Wisconsin Automation Term Loan
..024010-PC-T | 12/11/29 .. |- 04/01/2025 . | Redemption 100.0000 ....... ... 26,500 ...26,500 ...26,103 |.... ..26,500 |.. . 12/11/2029 . [5.B GI
..024011-PC-T |Eskola Term Loan 12/19/29 . . |- 04/01/2025 . | Redemption 100.0000 ....... ... 26,928 ... 26,923 ...26,688 |.... ..26,923 |.. . 12/19/2029 . |5.B Gl
Eskola Deferred Draw Term Loan A
L 28011P-CD-A [ 12/19/29 .o . 04/01/2025 . | Redemption 100.0000 ...coen foereeiiniiieeeee et 9,615 [eeereeene 9,615 |eeerennnnnns 9,531 [ooeieeeie i 9,531 |0 e 84 | (1 PO 84 |t [V IO 9,615 . 12/19/2029 . |5.B Gl
..024007-PC-T |Legacy Food Term Loan 08/01/30 ..... . 04/01/2025 . | Redemption 100.0000 ....... ... 23,214 ... 23,214 ... 22,866 |.... ..23,214 |.. . 08/01/2030 . |5.B Gl
..024008-PC-T |3G Productions Term Loan 09/30/30 . |. 04/01/2025 . |Redemption 100.0000 ....... .. 25,000 ...25,000 ... 24,500 |.... ..25,000 |.. . 09/30/2030 . |5.B Gl
American Combustion Industries Term Loan
..02526%-AA=9 [ 08/31/27 e . 04/01/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 35,803 |...eennnnn 35,803 |...cconnnnnn 35,209 |..cceeeeenne 35,219 [oooeiiiiininnns 0 Joeeeeees [ (V1 PO [ 0 Joeeeeees 35,803 . 08/31/2027 . |4.C ........
American Combustion Industries Deferred Draw
..02526*-AC-5 [Short Term (A) 08/31/28 ..ceveenneee . 04/01/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 12,212 oo 12,212 |eeenee 12,096 |oeeveennnnns 11,381 [ 0 Joeeeeees L [T (V1 PO L [T 0 Joeeeeees 12,212 . 08/31/2028 . |4.C ........
American Combustion Industries Deferred Draw
..02526*-AD-3 [Long Term (B) 08/31/28 ..ccvvvenneen . 04/01/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,509 [ooeeeeennnnns 1,509 |oeeeeeees 1,478 | (U1 PP (1 PO 30 |eeeereieens (1 PO 30 |eeeernieens [V IO 1,509 . 08/31/2028 . |4.C ........
BP Loenbro Holdings Term Loan
..05641%-AA-2 [02/01/29 .eeeeeeeeeieeee e . 04/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 125,000 |........... 125,000 [oeeeennnnns 123,125 | 100,388 [ceeeeeevennnnns [V 1,669 [.ooeeeeeennnnns (U1 1,669 [.oooeeeeennnnns (U 125,000 . 02/01/2029 . |2.C PL
BP Loenbro Holdings Revolver
..05641%-AC-8 [02/01/29 .ereeeeeeieeee e . 04/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 183,486 |........... 183,486 |........... 183,486 |........... 183,486 |...eeeeennnnnn (U1 PO (VI PO [ PO (VI PO (U 183,486 . 02/01/2029 . |2.C PL
Decks & Docks Lumber Co Inc Term Loan
.. 28285%-AA-6 [ 10/04/28 .....ceeeeieieie e . 04/01/2025 . | Redemption 100.0000 ....... . 10/04/2028 . |4.B PL
Decks & Docks Lumber Co Inc Deferred Draw
..23285%-AB-4 |Term Loan 10/04/28 . |- 04/01/2025 . | Redemption 100.0000 ....... . 10/04/2028 . |5.A ........
..38416*-AA-6 |Winzer Term Loan 10/04/29 . . 04/30/2025 . | Redemption 100.0000 . . 10/04/2029 . |5.B .
..38416%-AC-2 [Winzer Revolver Loan 10/04/: . |- 05/28/2025 . Redemption 100.0000 ....... . 10/04/2029 . |5.B ........
LockMasters Security Revolver
..53987#-AC-6 [09/01/27 ..eeeeeeeeeeeee e . 05/01/2025 . | Redemption 100.0000 .....c. feereeeeeniiiiieeeen [eeeennn. 236,294 |l 236,29 |oeeennnnns 236,294 |oeeeeieiieinnnnns (U1 PP (U1 PO (VI PO [ PO (VI PO (U 236,294 . 09/01/2027 . |4.B ........
LockMasters Security Revolver
..53987#-AC-6 [09/01/27 ..eeeeeeeeeiee e . 05/30/2025 . | Redemption 100.0000 ....... .. 160,000 .. 160,000 |.... 160,000 |.. . 09/01/2027 . |4.B
..89486%-AA-4 | Shift Paradigm Term Loan 09/08/28 . |. 04/01/2025 . Redemption 100.0000 . 26,133 |. . 09/08/2028 . |4.C
..89486%-AA-4 | Shift Paradigm Term Loan 09/08/28 . |. 05/01/2025 . |Redemption 100.0000 ....... ...52,267 |.... . 09/08/2028 . |4.C ........
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 2,335,405 XXX XXX
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 ... |. 06/30/2025 . | Redemption 100.0000 ...ccen foreeeiiiiieieeeen et 4,838 |............ 4,838 |eerinnnnnns 4,809 |oeeeeennnnnns 4,809 |oeeeeiieeeeen 0 o9 | 0 29 el 0 e 4,838 . 05/17/2028 . |3.B FE
CLOSURE SYSTEMS INTERNAT TL 1L
.. 13763H-AF-9 |03/22/29 ... . 06/30/2025 . | Redemption 100.0000 ....... .. 9% .998 993 |.... ...991 ...998 |.. . 03/22/2029 . |4.B FE
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ROPER INDUSTRIAL PRODUCT TL B 1L
LTT669L-AK-9 [ 11/23/29 v . [Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 4,312 oo 4312 [ 4,266 [ 4,266 | 0 |86 |l 0 86 |l 0 4,312 |0 e [ N | NN 162 |. 11/23/2029 . |4.B FE ....
HILCORP ENERGY | LP TL B 1L 02/11/30]
..431319-AH-5 . [Redemption 100.0000 ....... 146,786 |.. . 02/11/2030 . |2.C FE ..
..50060J-AH-3 |KOPPERS INC TL B 1L 04/10/30 .. . [Redemption 100.0000 ....... ...2,488 |.. . 04/10/2030 . |3.C FE ..
TK ELEVATOR US NEWCO INC TL B 1L
..D9000B-AJ-1 [04/30/30 evveeeeeeeeeeee e e . | GOLDMAN SACHS ....oeeeeeeineeeee foreeeemiieeecee Joeeennens 600,000 |.......... 600,000 |.......... 600,000 [...ceeveeemrennene O fooerveeiinciin 0 [0 o0 [0 0 e 600,000 . 04/30/2030 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L
L AAB32E-AZ-9 [ 06/20/30 .eeniieeiiiie e . [Redemption 100.0000 ...covn foereeeiniiieeeee et 2,491 o 2,491 2,486 [ O e 0 B i 0 B e 0 e 2,491 . 06/20/2030 . |4.A FE ...
HUB INTERNATIONAL LTD TL B 1L
L AAB32E-AZ-9 [ 06/20/30 .euuieieiii e . [Redemption 100.0000 .....c. foereeeeeiiiiiiieens Joeeeennn 167,105 |oeeennnl 167,105 |oeeeeeee 166,740 [oeeeeeeniieen 0 o0 e 365 | 0 e 365 | 0 et 167,105 . 06/20/2030 . |4.B FE ....
Third Coast Infrastructure TL B 1L
.. 88412K-AC-6 [ 09/25/30 ..eevrreeeeeeeenee e . [Redemption 100.0000 ..12,500 |.. . 09/25/2030 . |3.C FE ..
..92043E-AG-1 [Boost Newco TL B 1L 01/31/31 ....... . [Redemption 100.0000 . . 3,990 . 01/31/2031 . |3.B FE ..
..58401D-AM-6 | MED PARENTCO LP TL B 1L 04/15/31 .. . [Redemption 100.0000 3,383 |.. . 04/15/2031 . |4.C FE ..
GRANT THORNTON LLP TL DD 1L 05/30/31
L 3BB2TU-AE-0 [ eevveenieiiiiiie e . [Tax Free Exchange ........ccceeeer foeeeemmniinneeennnns Joevnnns 54,348 54,348 . 05/30/2031 . |4.B FE ....
GRANT THORNTON ADVISORS TL B 1L
..38821U-AD-2 |06/02/31 ... . [Redemption 100.0000 ....... 2,112 .. . 06/02/2031 . |4.B FE ....
JOHNSTONE SU
L AT94TB-AF-9 [ 06/09/31 ..eeeeeeieie e . [Redemption 100.0000 ....cev fooeeeeemiiiieeeenn foeeeeennn (3,000) oeeiienenni(3,000) |eeeenieeeenn (2,994) fnnieee i (3,992) [0 e (B) o O e (B) o 0 e (3,000) . 06/09/2031 . |4.B FE ....
CONCENTRA HEALTH SERVICE TL B 1L
..20602R-AD-2 [07/28/31 .eeeeeeeeeeeee e . [Redemption 100.0000 ...coee fooeeeeeenniieeeeees et 499 |99 499 [ 0 e 0 e 0 e 0 e 0 e O [ 499 . 07/28/2031 . |3.B FE
EMRLD BOR / EMRLD CO-1SS TL B 1L
. 26872N-AD-1 [08/04/31 ..o . [Redemption 100.0000 . ....500 |.. . 08/04/2031 . |3.C FE
..457840-AE-9 | INSULET CORP TL B 1L 08/04/31 ...... .| Tax Free Exchange .198,013 |.. . 08/04/2031 . |3.B FE
MIDCONT INENT COMM & FIN TL B 1L
..59565T-Al=1 [08/18/31 ..eviiiiiiiiiieiii e . [Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 4,000 [..oceeennnn 4,000 [oiiiiinnnnnn 3,960 |iiiiiennn 3,951 [0 49 el 0 49 [0 4,000 . 08/18/2031 . |3.B FE
ALLIANCE LAUNDRY SYSTEMS TL B 1L
..01862L-BA-5 [08/20/31 ..evvviiiiiiiiiiiiiiiie e . [Redemption 100.0000 ....... (40,000) |.. . 08/20/2031 . |4.B FE
..78351G-AA-3 |RYAN SPECIALTY TL B 1L 09/15/31 ... . [Redemption 100.0000 ....... . 09/15/2031 . |3.C FE
..G3679Y-AK-8 |FRONERI US INC TL B 1L 09/18/31 ... . [Redemption 100.0000 ....... . 09/18/2031 . |3.C FE
ROCKPOINT GAS STORAGE PA TL B 1L
L TT381H-AC-3 [09/18/31 wovviiiiiiiiin i . [Redemption 100.0000 ....... fooeeeeiiiiiiiiiiinn Joeeennnn (20,000) J..eeeenn. (20,000) feaennnnennn(19,815) o 0 i 0 e (188) | 0 e (188) |l 0 e (20,000) |+vvvenneeeennn 0 Joveiiniianns [ N | I FOR 58 |. 09/18/2031 . |4.A FE
TRONOX FINANCE LLC TL B 1L 09/30/31
2 BI705D-AP=7 [ e . |Redemption 100.0000 ....... 738 .. . 09/30/2031 . |3.B FE
..02351X-AB-4 [ AMAZON HOLDCO INC TL 1L 09/30/31 ... . [Redemption 100.0000 ....... 37,659 |.. . 09/30/2031 . |3.C FE
JEFFERIES FINANCE LLC TL 1L 10/21/31
LOLX248-13-4 | .ovveniiiiiii e . [Redemption 100.0000 ....... 3,747 .. . 10/21/2031 . |3.B FE
..55345L-AF-8 |[MRC GLOBAL INC TL B 1L 10/29/31 ... . [Redemption 100.0000 ....... .1,000 |.. . 10/29/2031 . |4.B FE
DYNASTY ACQUISITION CO | TL BT 1L
.. 268120-AN-6 [ 10/31/31 oeveniiiiiiiiiiiiiii . [Redemption 100.0000 ....... foereeieiiiiiiniinnn Joeeeeennnnn 1,087 i 1,087 | 1,085 [ 1,085 [0 [ 2 0 L 2 0 LA N | Y AR [ N | I FOR 35 |[. 10/31/2031 . [3.C FE
DYNASTY ACQUISITION CO | TL B2 1L
.. 268120-AP-1 [10/31/31 oveeiiiiiiiiin e . [Redemption 100.0000 .....c. foereriiiiiiiiiiiens e A3 413 [ 413 A8 0 T 0 e T 0 e LXK R | N R, [ N | I FOR 13 |. 10/31/2031 . |3.C FE
FIRST ADVANTAGE HOLDINGS TL B 1L
LTBATTN-AG-6 [ 10731731 v . [Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 15,083 [...oeeeennnn 15,083 [ 14,958 | 14,959 |0 el 75 i 0 el 75 e 0 e 15,083 |oovvviieneennn 0 o [ N | NN 575 |. 10/31/2031 . |4.A FE
TREASURE HOLDCO INC TL B 1L 11/04/31
L BO5BX-AB=3 [ ... . |Redemption 100.0000 . 11/04/2031 . |4.A FE
Kestrel Acquisition LLC TL B 1L
..44579U-AB-8 | 11/06/31 ... . [Redemption 100.0000 . . 11/06/2031 . |3.C FE
..45115D-AB-4 [ ICON PARENT . | Redemption 100.0000 . 11/13/2031 . |4.C FE
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Neon Maple US Debt Mergersub | TL B1 1L
..69420B-AB-3 | 11/17/31 ..ovvviiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiiiis foeeie 4,000 [ocoounnnnnnn 4,000 |.oooeeennnn 3,979 [ooonnnnnn 3,974 [ [V OO 26 [oeeiiiininnnns 0 e 26 [oeiniininnnns 0 e 4,000 [oeevvrrrnnnnnns (VN 0 | [V 163 [. 11/17/2031 . |4.A FE ....
CHAMP ACQUISITION CORP TL B 1L
.. 15807E-AH-5 | 11/25/31 ... . 06/30/2025 . | Redemption 100.0000 ..2,500 ....2,500 L. 2,472 ... .2,500 | . 11/25/2031 . [4.B FE ..
..69381M-AB-1 | PEX HOLDING! .... |- 06/30/2025 . | Redemption 100.0000 .... 500 ....500 . ....500 |.. . 11/26/2031 . [4.B FE ..
SELECT MEDICAL CORP TL B 1L 12/03/31
LB1B194-AY-0 | eeeeeiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 500 |.oooiiiiiiinns 500 |t 490 | 49 |l [V L I A [V | I A (V1 500 . 12/03/2031 . [3.B FE ..
..03218A-AC-3 | AMSPEC PARENT LLC TL B 1L 12/22/31 |. 06/20/2025 . | Tax Free Exchange ................ |oeevvvvevvnnnnnnnns fovnnnnns 866,107 |.......... 866,667 |.......... 866,105 |..........ccen (V2 0 e P 0 | 2 0 eeeeenn 866,107 . 12/22/2031 . [4.B FE ..
HUNTER DOUGLAS INC TL B 1L 01/19/32
..NB137F-AE-0 . |- 06/30/2025 . |Redemption 100.0000 ....2,686 ... 2,586 |.... .0 . ...2,686 |.. . 01/19/2032 . (4.B FE ..
..80004Y-AC-7 | SANDISK CORP TL 1L . 06/27/2025 . | Redemption 100.0000 ...60,000 ...59,038 |.... .0 . ..60,000 |.. . 02/20/2032 . 3.B FE ..
NOVELIS HOLDINGS INC TL B 1L
. 67000L-AB-8 |03/11/32 ..ooooiiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....oew ferveeeennnnninnniinn fooneinnnnn2,500 fneennnnnnnns 2,500 | 2,500 |.... 0 ...2,500 |.. . 03/11/2032 . [3.A FE ..
..42704L-AF-1 |HERC HOLDINGS INC TL B 1L 05/17/32 | 06/21/2025 . [WELLS FARGO BK ... ..2,500,000 ..2,493,750 |. 0| . 2,493,750 . 05/17/2032 . [2.C FE ..
..00036F-AB-0 | A-AP BUYER INC TL B 1L 09/09/31 .... |. 06/12/2025 . [ JPM FUNDS RECAP .. ..399,000 ..398,003 |. 0| .398,159 . 09/09/2031 . [4.A FE ..
..00036F-AB-0 | A-AP BUYER INC TL B 1L 09/09/31 .... |. 04/01/2025 . [Redemption .0 . . 09/09/2031 . [4.A FE ..
Al AQUA MERGER SUB INC TL B 1L
..00132U-AP-9 | 07/31/28 .oevvvvviiiiiiiiiiiiiiiiiiieieeeeee . 04/01/2025 . | Various .......cceeevvnnnnnnnnnnnnnnn fovvvnnnnnnninnnnnn foenn...1,483,125 [l 1,500,000 |........ 1,472,870 0 . 07/31/2028 . [4.C FE ....
Al AQUA MERGER SUB INC TL B 1L
..00132U0-AP-9 | 07/31/28 .oevvvvviviiiiiiiiiiiiiieiieieeee . 06/30/2025 . |Redemption ~ 100.0000 ....... [eeeevrrrernnnnnnnnn foriiiiinns (3,750) [ounnnnnnnnns (3,750) |.oeeeeennns (3,682) |..ceeeeeeeen (V2 0 s (68) ..ceeeeeennns [V ST (68) ..ceeeeeennns 0 s (3,750) |-oeeeeeeeennn (VN 0 | [V 16 |. 07/31/2028 . |4.C FE ....
AL GCX HOLDINGS LLC TL B 1L 05/17/2
200162D-AB=1 | .evveneeeieiie e . 05/16/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,401 ...l 1,401 |oveeennnns 1,401 [oveeennns 1,401 [oeeeeeinnnnns 0 e (VO 0 | (VO 0 e 1,401 [onenniniinnns (VN 0 | [V 46 . 05/17/2029 . |3.C FE
GLOBAL MEDICAL RESPONSE PIK-TERM B 1L
..001690-AG-4 | 10/31/28 ..oovvvvviiiiiiiiiiiiiiiiieiiieeeeees . 04/01/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 5,269 [oeeerirnnns 5,269 [coeunnnne 5,216 |t 5,206 [ooooiiinnnnns 0 e (X IO 0 e (X IO 0 e 5,269 |.ooeeiiieiinns (VN 0 | [V 0 |[. 10/31/2028 . |4.C FE
ACTION ENVIRONMENTAL GRO TL B 1L
..00507J-AF=3 | 10/24/30 coovvviiiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,354 |l 2,354 [ 2,327 [oeeennnnnne 2,120 |l [V OO 2 0 O 0 e P2 0 O 0 e 2,354 [, (VN 0 | [V 96 . 10/24/2030 . |4.B FE
..00687M-AH-4 | ADIENT US LLC TL B 1L 01/31/31 ..... . 06/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,182 |oeeiiiiines 2,182 |l 2,175 |l 2,176 |l [V [ [V T o [V 2,182 |oooeiieieins (VO [V [V 67 . 01/31/2031 . |3.B FE
AGILITI HEALTH INC TL B 1L 05/01/30
00847Y=AE=2 | .ereeieiiiiiiiiiiiiieeieeeeeeeeeeee . 06/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,280 |oeeeiiinnns 2,280 |ooeeeeeennns 2,297 . 05/01/2030 . |4.C FE
AL NGPL HOLDINGS LLC TL B 1L
..01021A-AB-6 | 04/17/28 ....covvviiiiiiiiiiiiiiiiiiiiieeeeeeeeee . 04/07/2025 . | Redemption 100.0000 ....ovw feuveeeemnnnniniiiinn forninnnn 2,331 i, 2,331 2,20 ... . 04/17/2028 . |4.A FE
..01771J-AG-8 | ALLEN MEDIA LLC TL B 1L 08/23/28 .. |. 06/30/2025 . |Redemption 100.0000 ....oew fervevvnnnnnniniiinnn [ 6,314 i, 6,314 ....6,088 |.... . 08/23/2028 . |5.A FE
ALLIED UNIVERSAL HOLDCO LLC TL B 1L
..01957T-AH-0 |06/12/28 ... . 06/30/2025 . | Redemption 100.0000 ....ovw fervenvennnnninininnn forniiinnnnn 7,500 founnnnnnnnns 7,500 . 05/12/2028 . |4.C FE
ALPHA GENER;
..020720-AC-6 | 09/30/31 oooveiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,000 |............. 1,000 [oeeeiinnnnnnns o1 N 997 |oveviriiiinnns 0 e I 0 | I 0 e 1,000 [ooevevnnnnnnnns (VN 0 | [V 39 |. 09/30/2031 . |3.B FE
BROOKS AUTOMATION INC TL 1L 02/01/2
.02090C-AE=0 | +evvunneeeeeiiieee et . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 3,525 |l 3,525 [oiinnnnne 3,502 [.cunnnnnnnn 3,497 [ 0 e 29 [ 0 e A O 0 e 3,525 [ouviiiiiiinnns (VN 0 | [V 183 . 02/01/2029 . |4.B FE
AMERICAN GREETINGS CORP TL B 1L
..02630D-AN-6 | 10/30/29 ..oooiiiiiiiiiiiiiii . 05/30/2025 . | Redemption 0.0000 ...oovr ferrrrrrrnnnnnnnniins foriiiiiiii, [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 278 |. 10/30/2029 . (4.B FE
PRIME SECURITY SERVICES BOR TL B 1L
..03765V-AP-5 | 10/15/30 . 06/30/2025 . | Redemption 100.0000 ....... .0 . 10/15/2030 . |3.B FE
..03834X-AP-8 | APRO LLC TL B 1L 07/09/31 ... . 06/30/2025 . | Redemption 100.0000 ....... 0 . 07/09/2031 . |4.B FE
ARAMARK SERVICES INC TL B8 1L
..03852J-AV=3 | 06/24/30 ...cooiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... 0 [V [V 486 |. 06/24/2030 . [3.A FE
..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 ... |. 06/30/2025 . |Redemption 100.0000 ....... 0 0 ...126 |. 12/06/2027 . [4.B FE
..04649V-AY-6 | ASURION LLC TL B9 1L 07/31/27 ...... |. 06/30/2025 . |Redemption 100.0000 . 0| 0| 196 . 07/31/2027 . |3.C FE
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 ... |. 06/30/2025 . [Redemption 0.0000 ....... .0 . .0 . ... 38 |. 02/15/2029 . [4.C FE
AVIS BUDGET CAR RENTAL TL B 1L
..05377J-AR-3 | 08/06/27 ... .. |- 06/30/2025 . |Redemption 100.0000 . 0| 0| 119 . 08/06/2027 . |3.B FE
..05477J-AD-3 | AZALEA TOPC( . |- 06/30/2025 . | Redemption 100.0000 ....... .0 | .0 | ... 143 |. 04/30/2031 . [4.C FE
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BCP RENAISSANCE PARENT TL B 1L
.. 05540P-AG-6 [ 10/31/28 ...evviiiiiiiiiiiiiie e . 06/30/2025 . | Redemption [ 004 R R [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 136 |. 10/31/2028 . |4.A FE ....
BIP PIPECO HOLDINGS LLC TL B 1L
..05554D-AB-6 | 12/08/30 ... . 05/07/2025 . | Redemption 100.0000 ....... . 12/08/2030 . |4.A FE ...
BAKELITE US
..05710L-AD-5 | 12/23/31 .. |- 06/30/2025 . |Redemption 100.0000 ....... . 12/23/2031 . |4.B FE ..
..05989U-AC-1 |BANGL LLC 1L B 1L 02/01/29 .. . |- 06/30/2025 . |Redemption 100.0000 ....... . 02/01/2029 . |3.C FE ..
GREAT OUTDOORS GROUP LLC TL B 1L
..070140-AP-6 [ 01/23/32 .eeereeeieeeeeee e . 04/01/2025 . | Redemption 100.0000 ....... . 01/23/2032 . |4.A FE ...
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AM=5 [ 10/16/31 ...eeeeeeeiee e . 06/30/2025 . | Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot 500 fooeeieeeieennnns 500 |oieeeeeniens 499 [ooiiiiiiiiinnns 498 |t (U1 PO KT I [ PO KT I (1 PO 500 |eeereieeeens (VI PO [ PO [V PO 36 |. 10/16/2031 . |3.C FE ....
BLERIOT US BIDCO INC TL B 1L
.. 00353T-AJ-9 [ 10/31/30 eeeeieeeeeiee e . 06/30/2025 . | Redemption 100.0000 ...covn foereeiimiiieeeee et 2,014 oo 2,014 |t 2,007 |oeeeennnns 2,005 |eeeeiiiees (U1 PO 9 | [ PO 9 | [V IO 2,014 |t (VI PO [ PO [V PO 37 |. 10/31/2030 . |4.B FE ....
BLOCK COMMUNICATIONS INC TL B 1L
..09364L-A0-7 [02/28/27 .eeeeeeeeeeeee e . 06/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 2,513 [ R I 2,466 |eeovnnnnnnn. 2,480 |eeeeiinnnns (1 PO B2 |eeeeiieees (1 PO <72 IO [V IO 2,513 [t (VI PO [ PO [V PO 86 |. 02/28/2027 .|3.B FE ....
BOMBARDIER RECREATIONAL TL B3 1L
..09776M-AS-3 | 12/13/29 ... . 04/30/2025 . | Redemption 100.0000 ....oev forreeeeiiiiiiiieenn e 3,368 | 3,368 .. 3,373 [.... .3,368 |.. . 12/13/2029 . |3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L
L 11565H-AD-8 [ 07/01/31 ..o . 06/30/2025 . | Redemption 100.0000 ...covn foereeeiiiiiieeeeen e 4,186 [..oeeeennnnns 4,186 |eeernnnnnnns 4122 |t 4,134 [t (1 PO L7 IO (1 PO 52 |oeeeiriieeees [V IO 4,186 |oeeeneeeennnnn (VI PO [ PO [V AU 129 |. 07/01/2031 . |4.B FE ....
BUCKEYE PARTNERS LP TL B2 1L
..11823L-A0-8 |11/22/30 ... . 06/30/2025 . | Redemption 100.0000 ....cce forreeeieiiiiieeeees e 3,966 |t 3,966 e 3,967 |.... .3,966 |.. . 11/22/2030 . |2.C FE
UDG Heal thcare
.. 12500Y-AE-6 [ 08/21/28 .....ceeeeeeeee e . 06/04/2025 . | JPM FUNDS RECAP ....eevvveeeeeeens Joemmeeeeeemnieeeee foeees 1,211,690 |........ 1,250,000 |........ 1,237,875 |........ 1,239,664 |...oeennneennne [V 1,182 [ (U1 1,182 [ (U 1,240,846 |..eeeeeeennn 0 |oeeennn (29,157) |....... (29,157) |+ eeeevennnns 38,146 |. 08/21/2028 . |4.B FE
CHG HEALTHCARE SERVICES INC TL B1 1L
.. 12541H-AW-3 |09/29/28 ... . 06/30/2025 . | Redemption 100.0000 ....6,690 ...6,697 |.... ...6,69% [... .6,690 | . 09/29/2028 . |4.B FE
.. 12546F-AF-9 | CHG PPC PAREI . |- 0673072025 . [Redemption 100.0000 ... 2,539 Len 2,401 .2,539 |.. . 12/08/2028 . |4.B FE
CHARLOTTE BUYER INC REV 1L 08/11/27
L 12568Y-AB=0 | .evreneeeiiii e . 06/30/2025 . | Redemption 100.0000 ....... [oeeeieiiiiiiiiiiinn o 16,773,333 |....... 16,773,333 |....... 16,773,333 |ovviiiiiiiiinns (U P [ PR (VN P [ PR (1 P (U - 16,773,333 |oveniieinnnn (1 P 0 | [V 46,919 |. 08/11/2027 . |4.C FE
CHARLOTTE BUYER INC TL B 1L 02/11/2
L A2568Y-AH-T [ e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,439 | 3,439 [...oooeinnns 3,334 [ (U P (U P 105 [ooeeiiiiiinnnns (U P 105 [oooeiiiiiinnnns (U1 O 3,439 [ooeiiiiiiinnnn (1 P 0 | [V 143 (. 02/11/2028 . |4.C FE
CNT HOLDINGS | CORP TL B 1L
L 12656A-AF-6 [ 11/08/32 ovvvniiiiiiiiiiiciii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn i 3,610 [ooevvinnnnns 3,610 |oeeveeennnns 3,605 |iviiiiiiiiiinns (U P [ PR (I P [ PR (1 P (U1 O 3,610 |oueeiiiiinnnn (1 P [ PO [V 98 |. 11/08/2032 . |4.B FE
CPPIB OVM MEMBER US LLC TL B 1L
.. 12673C-AB-0 [ 08/20/31 ..vvvviiiiiiiiiiiiiiie e . 05/01/2025 . | BARCLAYS ..evviiiiiiiiiniiiiiniins fevneneeeeviiinees feeeeeeeens 99,868 |.......... 100,000 |............ 99,868 |.......evviiennne (U P [ PR (VN P [ PR (VN P (U P 99,868 |......coeennnn (1 P [ PO [V N 0 |. 08/20/2031 . |4.A FE
CPPIB OVM MEMBER US LLC TL B 1L
..12673C-AB-0 . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiins 2,250 |l 2,250 .0 . 08/20/2031 . |4.A FE
..12768E-AH-9 | 02/06/31 . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn v 4,503 |l 4,503 .0 w0 ] w0 ] . 02/06/2031 . |3.C FE
..13134M-BW-2 |Calpine Corp TL B10 1L 01/31/31 . 06/30/2025 . | Redemption 100.0000 . . 1,479 0 0| 0| . 01/31/2031 . |3.B FE
.. 144458-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 ..... |. 06/30/2025 . |Redemption 100.0000 . . 2,692 0 0| 0| . 09/29/2028 . |4.B FE
..15018L-AN-1 [CEDAR FAIR LP TL B 1L 05/01/31 ..... . 06/30/2025 . | Redemption 100.0000 ....... ....547 0. 0. 0. . 05/01/2031 . |3.A FE
CHARTER COMMUNICATIONS OPER TL BS 1L
CABTITL-CE=7 [ 12/15/31 e . 06/30/2025 . | Redemption 100.0000 ....... ... 15,500 0. o0 |- o0 ] . 12/15/2031 . |2.C FE
..17026Y-AK-5 | CHOBANI LLC TL B 1L 10/26/27 . 06/30/2025 . | Redemption 100.0000 . .5,319 0 0| 0| . 10/25/2027 . |4.A FE
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 04/01/2025 . Redemption 0.0000 . . 0 0| 0| . 03/27/2031 . |4.B FE
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 06/30/2025 . [Redemption 100.0000 . 0 0| 0| . 03/27/2031 . |4.C FE
.. 172442-AU-9 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 06/30/2025 . |Redemption 100.0000 ....... 0. 0. 0. . 05/24/2030 . |3.A FE
Altium Packaging LLC TL B 1L
..20902C-AX-8 [ 06/11/31 .o e . 06/30/2025 . | Redemption 100.0000 ....... (1 PO 62 |oeeiiiies 0 [ PO [V AU 84 1. 06/11/2031 . |4.B FE
CREATIVE ARTISTS AGENCY LLC TL B1 1L
L. 225261-AS=7 [ 10/01/31 e . 06/30/2025 . | Redemption 100.0000 ....... [ PO LT IO 0 [ PO [V PO 183 |. 10/01/2031 . |4.A FE
CROWN SUBSEA COMMUNICATI TL B 1L
L. 22860E-AJ-1 [01/30/31 .oeneiiiiiiiiee e e e . 06/30/2025 . | Redemption 100.0000 ....ooe fooeeiiiiiiiiiiiiiinn foeeeennnns 17,594 |............ 17,59 0 Joeeeeeennns [ PP [U N 17,504 |oovvneees [V PP (U T [ PP 352 |. 01/30/2031 . [4.A FE
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DXP ENTERPRISES INC TL B 1L 10/11/30
2 28338D-AR=7 | eerreneeeeeii e . 06/30/2025 . | Redemption 100.0000 ...uuen founnnniiiiis foeeins 4,857 |oeeeriinnns 4,857 |l 479 | 4792 [ 0 e 65 [oiiiiiiinnnns 0 e 65 [oiiiiiiiinnnns 0 e 4,857 |ooeeeeeeeennn (VN 0 | [V 197 . 10/11/2030 . |4.B FE ....
DAVITA HEALTHCARE PARTNERS INC TL A1 1L
..23018V-BA-1 |04/28/28 ....cooeviiiiiiiiiiiii . 04/01/2025 . | WELLS FARGO BK .......ceoeeeeeenie fevvvnnnnnnininiinnns fovninnnns (13,064) [..vvveneeee (12,500) [.vvvnnnne (12,289) |........... (12,304) |..ooeeeees 0 s (844) |vvvvvirannnns 0 s (270 P 0 s (13,148) |.eeeeeeeeees [V 84 [ 84 [oiininns 15,916 |. 04/28/2028 . [2.C FE ....
DAVITA HEALTHCARE PARTNERS INC TL A1 1L
..23018V-BA-1 |04/28/28 ....oooeviiiiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 12,500 |...ooenneee 12,500 |............ 12,289 |............ 12,304 ..ol 0 s 196 |l [V ST 196 |l 0 s 12,500 [vevvvvvvnnnnns (VN 0 | [V 193 |. 04/28/2028 . |2.C FE ....
DAVITA HEALTHCARE PARTNERS INC TL B1 1L
..23918V-BB-9 | 06/09/31 ..oooviiiiiiiiiii . 06/26/2025 . | Various . 2,003,728 . 1,906,240 |.. . 05/09/2031 . [3.A FE ..
.. 24521W-AC-3 | DEL MONTE CORP TL 1L 08/02/28 . . 04/28/2025 . | Redemption 100.0000 . ....0 .0 . 08/02/2028 . [5.C FE ..
..24521W-AC-3 | DEL MONTE CORP TL 1L 08/02/28 ...... . 06/30/2025 . | Redemption 100.0000 . X ..1,082 .1,082 . 08/02/2028 . |6. FE .....
..24780D-AJ-6 |DELTA TOPCO INC TL B 1L 11/30/29 .. |. 04/30/2025 . |Redemption 100.0000 ....... ....829 ....829 |.. . 11/30/2029 . [4.C FE .
DERMATOLOGY INTERMEDIATE TL 1L
.. 24982L-AB-1 |04/02/29 ......coooiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouen founnminiiiiiiiii foeeieis 2,501 [oeeeeinnnnnn 2,501 [ 2,462 [onninnnnnnnnn 2,468 [onniiiiininn 0 38 0 33 [0 [ 2,501 | (VO [V [V 145 . 04/02/2029 . |4.C FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27
..25460H-AB-8 . |- 06/30/2025 . |Redemption 0.0000 . 08/02/2027 . [3.C FE ....

DIA
.. 25460H-AD-4 | 08/02/29
NCR Voyix Dragon Buyer TL 1L
..26143F-AB-5 |09/30/31 ...

. 06/30/2025 . |Redemption 100.0000 . 08/02/2029 . |3.C FE ....

. 06/30/2025 . |Redemption 100.0000 . 09/30/2031 . |4.B FE ....

L. 26483N-AN-0 | 01/18/29 .. . 06/27/2025 . |Redemption 100.0000 . 01/18/2029 . |4.A FE ...
EMERALD DEBT MERGER TL B 1L

S 26BT2N-AC-3 | e . 06/30/2025 . |Redemption 100.0000 . 05/31/2030 . |3.C FE ....
Ecovyst Catalyst Tech TL B 1L

L279220-AC-0 | 06/14/31 oo . 04/30/2025 . |Redemption 100.0000 . 06/14/2031 . |4.A FE ...
EDELMAN FINANCIAL CENTER TL B 1L

.. 27943U-AN-8 | 04/07/28 ... . 06/30/2025 . |Redemption 100.0000 . 04/07/2028 . |4.B FE ....

..28542C-AC-3 | EXAMWORKS GROUP INC TL 1L 11/01/28 |. 06/30/2025 . |Redemption 0.0000 . . 11/01/2028 . |4.B FE ....

..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |. 06/30/2025 . |Redemption 0.0000 . 08/03/2028 . |3.A FE
GIP PILOT ACQUISITION PA TL B 1L

..31773H-AE-2 | 10/04/30 ... . 06/18/2025 . |Redemption 100.0000 . . 10/04/2030 . [3.C FE ..

..34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 ....... |. 06/30/2025 . |Redemption 0.0000 . . 07/01/2030 . [4.C FE ..

..36154H-AC-4 |GBT US I11 LLC TL B 1L 07/28/31 ... | 06/30/2025 . |Redemption 100.0000 . 07/28/2031 . [3.C FE ..
GENESEE & WYOMING INC TL B 1L

..371560-AZ-9 | 04/10/31 ... . 06/30/2025 . | Redemption 100.0000 .. . 04/10/2031 . [3.C FE ..

..38021C-AC-2 | BARNES GROUP . 06/30/2025 . |Redemption 100.0000 . 01/27/2032 . [4.B FE ..
GRAHAM PACKAGING/GPC CAP TL B 1L

.. 3B469E-AE-3 | 08/06/27 .....ocevurriiiiiiiiiiiiee e . 04/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 1,208 |o.ooeeeeenne 11,208 | 11,208 | AT [, [V O K72 F [V O K72 [V 11,208 [ooeeiinnnes (VN 0 | [V 309 |. 08/06/2027 . 4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28

.389376-AZ=T | eeeeeeiiiee e . 06/02/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 15,799 ... 15,799 |.oceeens 15,743 |t 15,720 |.oooireennnne [V O 80 |oooiiiiinnnns [V O 80 |oooiiiiinnnns 0 s 15,799 |ooeeeeiinnns (VN 0 | [V 727 |. 12/01/2028 . [4.A FE ....
GRAY TELEVISION INC TL D 1L 12/01/28

2 3BIB76-AZ-7 | eeeeeeeeiiieiiieeeieeeeeee . 06/30/2025 . |Redemption 100.0000 ....... R .5, , , , .. 27 . .0 . .5, .. . 12/01/2028 . [4.B FE ..

..39843G-AK-9 | GRIFFON CORP TL B 1L 01/24/29 ..... . 06/30/2025 . |Redemption 100.0000 ....... o | .1, , , , . ...6 | .0 . 1, . ....49 |. 01/24/2029 . |3.A FE ..
GRIFOLS WORLDWIDE OPERAT TL B 1L

.. 39843P-AG-8 | 11/15/27 e . 06/30/2025 . |Redemption 0.0000 ....... . 11/15/2027 . [4.A FE ..

..410346-AY-6 | HANESBRANDS INC TL B 1L 03/08/32 ... |. 06/30/2025 . | Redemption 100.0000 ....... , , , , . 03/08/2032 . [3.C FE ..
HARBOR FREIGHT TOOLS TL B 1L

..41151P-AR-6 | 11/06/31 . 04/30/2025 . |Redemption 100.0000 . . 11/06/2031 . [4.B FE ..

..43538J-AC-3 |Holley Inc TL 1L 11/20/28 . 04/01/2025 . [BNP SECURITIES . 11/20/2028 . [4.B FE ..

..43538J-AC-3 |Holley Inc TL 1L 11/20/28 ... .. |- 06/30/2025 . | Redemption 100.0000 . K . . . . 0 . 0 .. . 11/20/2028 . [4.B FE ..

..44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |. 06/30/2025 . |Redemption 100.0000 ....... oo [ 88, ...88, ...88, . X .0 | . . . . 01/08/2029 . [3.C FE ..
HYSTER-YALE GROUP INC TL 1L 05/26/28

.. 44932E-AD-2 . |- 06/30/2025 . |Redemption 100.0000 ....... . |- .3, , , .0 .. .12 . .0 [. 0 |.... .. .0 ... . 05/26/2028 . |3.C FE ....
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..45258F-AD-2 | INGRAM MICRO INC TL B 1L 09/22/31 . |. 04/01/2025 . | Redemption 100.0000 . ... (1,668) |... .. (30) ... . 09/22/2031 . (3.B FE ....
.. 45258F-AD-2 | INGRAM MICRO INC TL B 1L 09/22/31 . |. 06/17/2025 . | Tax Free Exchange . . 09/22/2031 . (3.B FE ....
INDY US HOLDCO LLC TL B 1L 03/06/28
CABBTAP=ARE | e . 06/30/2025 . | Redempt ion 100.0000 ....... . 03/06/2028 . |4.B FE ...
INSULET CORPORATION TL B 1L 08/04/31
L ABTBAQ-AF=6 | .evveneeiiiii e . 06/30/2025 . | Redemption 100.0000 ....... . 08/04/2031 . 3.B FE ..
..46284N-AV-1 | IRON MOUNTAIN INC TL B 1L 01/31/31 |. 06/30/2025 . | Redemption 100.0000 ....... . 01/31/2031 . [3.C FE ..
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .......... . 06/30/2025 . | Redemption 100.0000 ....... . 02/08/2028 . [4.C FE ..
JANE STREET GRP/JSG FIN TL B 1L
LATO7TD-AM=2 | 12/45/31 o . 06/30/2025 . | Redemption 100.0000 . .. . 12/15/2031 . 3.A FE ..
..475798-AV-2 | JELD-IIEN INC TL B 1L 07/28/28 ...... . 05/06/2025 . | BANK of AMERICA SEC .............. feceeeeeeevvvennnnnns fennen. 1,089,577 |........ 1,137,848 |........ 1,135,673 |........ 1,135,269 [.......cooeeenn0 fovevnnnnnnnn 594 foiiiiiiiiinnn 0 e 594 |0 | 1,135,862 |.. . 07/28/2028 . [3.C FE ..
MKS INSTRUMENTS INC TL B 1L 08/17/29
CBB3UAN-AZ=T | e . 06/27/2025 . | Redemption 100.0000 29,268 20,268 |.. . 08/17/2029 . [3.A FE ..
..55759V-AB-4 |MADISON IAQ LLC TL B 1L 06/21/28 .. |. 06/30/2025 . |Redemption 0.0000 .0 N . 06/21/2028 . [4.B FE ..
MEDICAL SOLUTIONS HOLDIN TL 1L
.. 584620-AH-4 | 11/01/28 ....vvvviiiiiiiiiiiiiiiiiiis . 04/01/2025 . | MORGAN STANLEY HI-YLD ....ccoooet fevrvvnnnnnnnnnnnnnns forvnnnnnns 74,000 |.......... 100,000 f[o..eevenenes 74,000 |..oovennnnns 74,000 |oeevvirinnnnnns 0 e (VO 0 | (VO 0 s 74,000 |oooeeeennnnns (VN 0 | [V 0 |[. 11/01/2028 . |5.B FE ....
MEDICAL SOLUTIONS HOLDIN TL 1L
..584620-AH-4 | 11/01/28 ... . 04/01/2025 . | Redemption 100.0000 ....... ... 3,621 .0 . 11/01/2028 . [5.A FE ....
MEDICAL SOL!
.. 584620-AH-4 | 11/01/28 ...ovvvviiiiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiiiiis foeeies 3,876 [oceunnnnnnn 3,876 [V ST 127 el 0 0 | [V 199 . 11/01/2028 . |5.B FE ....
MEDL INE BORROWER LP TL B 1L 10/23/28
2.58503U-AF=0 | .evveneeeieiiie e . 06/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 4,924 ... 4,924 0 e VLT F 0 0 | [V 882 |. 10/23/2028 . [3.C FE ....
MICHAELS COS INC/THE TL 1L 04/15/28
+.59408U-AB=3 | ..errniiiiiiiii e . 06/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2,525 |l 2,525 [V ST 354 |oeeiiiiiiiines 0 0 | [V 112 [. 04/15/2028 . |4.C FE
MILANO ACQUISITION CORP TL 1L
..59000T-AC-8 | 10/01/27 ...vvvvvririiiiiiiiiiiiiiiiiiiiiiiias . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiiis foeeieins 2,500 [oeeeriinnnns 2,500 0 e LT R 0 0 | [V 106 |. 10/01/2027 .|4.C FE
MISSION BROADCASTING TL B 1L
..605024-AS-7 | 06/02/28 .....evvvrviiiiiiiiiiiiiiiiiiiir s . 04/01/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,390 [oviiiiiennns 3,390 0 e 10 |l 0 0 | [V 79 |. 06/02/2028 . |3.B FE
Monogram Food Solutions TL B 1L
..60976E-AH-6 | 08/28/28 .. |- 06/30/2025 . | Redemption 100.0000 ....5,044 .0 . 0 0 . 08/28/2028 . |4.C FE
..63939W-AN-5 | Waystar TL B 1L 10/22/29 .. ... |- 06/30/2025 . | Redemption 100.0000 . .2,320 0 0| 0| . 10/22/2029 . |3.C FE
..64072U-AK-8 | CSC HOLDINGS INC TL BS 1L 04/15/27 | 04/15/2025 . | Redemption 100.0000 . 1,247 0 0| 0| . 04/15/2027 . |5.A FE
..64072U-AN-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 |. 04/15/2025 . | Redemption 100.0000 .. . 2,363 0 0| 0| . 02/01/2028 . |5.A FE
NEXSTAR BROADCASTING INC TL B 1L
..65336R-Ali-8 | 09/18/26 . 06/27/2025 . | Redemption 100.0000 .0 . 0 0 . 09/18/2026 . |3.B FE
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ........ |. 06/30/2025 . |Redemption 100.0000 . 0 0| 0| . 09/12/2029 . |3.A FE
..67115H-AG-8 | OEG Borrower LLC TL B 1L 06/30/31 . |. 06/30/2025 . |Redemption 100.0000 .0 . .0 . .0 . . 06/30/2031 . |4.B FE
..68621X-AG-8 | ORGANON & CO TL B 1L 05/19/31 ...... . 04/01/2025 . | Redemption 100.0000 0 0 0 . 05/19/2031 . |3.B FE
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AJ-0 | 10/05/28 ....ovvvvviiiiiiiiiiiiiiiiiiinieeeeee . 06/30/2025 . | Redemption 100.0000 0 e 20 [oeiiinnnnnnns 0 0 | [V 112 [. 10/05/2028 . |3.C FE
PACTIV EVERGREEN GROUP TL B3 1L
..69526M-AC-5 109/25/28 ......ceoiiiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ....... . 1,619,793 1,611,674 |.... 1,619,793 |.. . 09/25/2028 . |4.A FE
..69889P-AE-5 |PAR PETROLEUM LLC TL B 1L 02/28/30 . 06/30/2025 . | Redemption 100.0000 ....... R R 2,494 ....2,463 |.... ... 2,4% |.. . 02/28/2030 . |4.A FE
PAYSAFE FIN PLC/PAYSAFE TL B1 1L
L. T0451IN-AB-2 | 06/28/28 .......oevvvviiiiiiiiiiiiiiiiieeieeeeeeee . 06/30/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 13,854 |..oooeeeens 13,854 |............ 13,441 |l 13,502 [ [V P72 P [V R 262 |oeeeiiiiiinnns [V R 13,854 |t (VO [V [V 390 |. 06/28/2028 . (4.B FE
PELICAN PRODUCTS INC TL 1L 12/29/28
L TO468B-AC~7 | .evveeeiiiiiiiiiiiiiiiiicccceeee . 05/23/2025 . |BANK of AMERICA SEC .............. . 12/29/2028 . |4.C FE
PEARL DEBT MERGR SUB 1 TL B 1L
..T0477B-AE-2 |05/28/28 ... . 06/30/2025 . | Redemption 100.0000 .. . 05/28/2028 . |4.C FE
..71360H-AB-3 | PERATON CORP . . 05/01/2025 . | JPM FUNDS RECAP ........ . 02/24/2028 . |4.B FE
..T1677H-AL-9 |PETSMART INC TL B 1L 02/11/28 . . 05/02/2025 . | Redemption 100.0000 . K . 02/11/2028 . |4.B FE
..71911K-AE-4 |PAREXEL TL B 1L 11/15/28 ..o . 06/30/2025 . | Redemption 100.0000 ....... . 11/15/2028 . |4.A FE
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.. T2448F-AW-5 [PITNEY BOWES INC TL B 1L 03/19/32 . |. 06/30/2025 . | Redemption 100.0000 ...covn forreeiiiiieieeeen et 3,280 [oeiiieeene 3,280 |eeerinnns 327 oo (U1 PO (1 PO KT IO (1 PO KT IO [V IO 3,280 [.ceeeennnnnnns (VI PO [ PO [V PO 97 |. 03/19/2032 . |3.B FE ....
PLANET US BUYER LLC TL B 1L 02/07/31
L T2708R-AB=2 | .evveniiiiiiii e . 06/30/2025 . | Redemption 100.0000 ...coen foereeieiiiieeeeen et KIVE I 3,759 [oeeiieennnnns 3,755 [oeeeeeeennnns 3,755 [eeeeiiieiinnnns (U1 PO I PP [ PO I PP [V IO KIVET I R (VI PO [ PO [V AU 238 |. 02/07/2031 . |4.B FE ....
QUIKRETE HOLDINGS INC TL B1 1L
L TA839X-AM-1 [ 04/14/31 (oo . 06/30/2025 . | Redemption 100.0000 ...covn foereeiimiiieeeee et 2,481 | 2,481 | Y (U1 PO (U1 PO A PP [ PO A PP [V IO 2,481 |t (VI PO [ PO [V PO 62 |. 04/14/2031 . |3.C FE ....
RADNET MANAGEMENT INC TL B 1L
.. T5049E-AR-5 [04/18/31 .eeeieeeiieie e . 06/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,500 |eeeeennnns 1,500 |oeevennenes 1,489 | 1,489 |ooeeeeieeee (1 PO L L T (1 PO Mot [V IO 1,500 [oeeeeeeeeennnnn (VI PO [ PO [V PO 60 |. 04/18/2031 . |4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L T6133U-AC-5 [ 10/20/28 ... . 06/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 2,513 [ R I 2,297 |eeeeeeennnnnn 2,841 [t 0 Joeeeeees L VA I (V1 PO L VA I [V IO 2,513 [t (VI PO [ PO [V PO 97 |. 10/20/2028 . |4.C FE ....
SS&C TECHNOLOGIES INC TL B8 1L
.. 78466D-BJ-2 [05/09/31 .oeveeeeieieee e . 06/30/2025 . | Redemption 100.0000 ...coen foereeieiiiieeeeen et 4,574 | 4,574 |....oooeeniis 4,574 |..coeeeeennns 4,562 |..coooeennnnnns (1 PO 12 | (1 PO 12 | [V IO 4,574 |oeeeeins (VI PO [ PO [V AU 144 ). 05/09/2031 . |3.A FE ....
SEAWORLD PARKS & ENTERTA TL B3 1L
L. 78488C-AL-4 [ 12/04/31 oereeeeeeeee e . 06/30/2025 . | Redemption 100.0000 e 1,495 . 1,495 .. . 12/04/2031 . |3.B FE
..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 ........ |. 04/01/2025 . |Redemption 100.0000 . 1,875 1,875 . 12/10/2026 . |4.B FE
..78524J-AF-8 |S&S HOLDINGS LLC TL B 1L 10/31/31 . |. 04/01/2025 . |Redemption 100.0000 . .2,000 .2,000 . 10/31/2031 . |4.B FE
..78524J-AF-8 |S&S HOLDINGS LLC TL B 1L 10/31/31 . |. 06/30/2025 . |Redemption 100.0000 .... 2,000 .2,000 |.. . 10/31/2031 . |4.C FE
SAVAGE ENTERPRISES LLC TL B 1L
..80465J-AH-1 [09/18/28 ....evviiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 3,154 [ 3,154 [l 3,145 [l 3,145 [oooiiiiiiinnnns [ PR (eI PO [ PR LS PO (U1 O 3,154 . 09/18/2028 . |3.C FE ....
LIGHT & WONDER INTL INC TL B 1L
..80875A-AlI-1 | 04/16/29 ... .. |- 06/30/2025 . | Redemption 100.0000 .. .1,700 .1,700 . 04/16/2029 . |3.A FE
..81527C-AP-2 | SEDGHICK CM; . |- 06/30/2025 . |Redemption 100.0000 ... 4,758 L4,758 |.. . 07/31/2031 . |4.B FE
STONEPEAK NILE PARENT TL B 1L
..86184X-AB-0 [ 04/09/32 ..eeereieieeeieee e . 04/01/2025 . | BARCLAYS .... 400,000 . 04/09/2032 . |3.A FE
..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |. 06/30/2025 . |Redemption 100.0000 .. . . 09/27/2030 . |4.A FE
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
L BTA22L-AV-2 [05/27/30 evvviiiiiiiinee e . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 4,012 4,012 s s s s . 05/27/2030 . |3.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L
L.87510E-AD-1 [09/20/30 eevvvnniiiiiiiiiiieiiii e . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiiins 2,976 | 2,976 s s s . 09/20/2030 . |4.B FE ....
TERRIER MEDIA BUYER INC TL B2 1L
..88145L-AF-1 [06/18/29 ....uvviiiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foerieiiiiiiiiiiiins e 2,183 s 2,183 s s s . 06/18/2029 . |4.C FE ....
VISTRA OPERATIONS CO LLC TL B3 1L
..88233F-AK-6 [ 12/20/30 ..evvvniiiiiiiiie i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn e 1,250 |l 1,250 s s s . 12/20/2030 . |2.C FE ....
THOR INDUSTRIES INC TL B 1L 11/15/30
.88516D-AH-6 | ..evvnieiiiii e . 05/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i (11 L 61,111 s s ) ) . 11/15/2030 . 3.B FE ....
CLOUD SOFTWARE GRP INC TL B 1L
..88632N-BE-9 |03/24/31 ... . 05/30/2025 . | Redemption 100.0000 ....... . 03/24/2031 . |4.B FE ....

CLOUD SOFTWAI
..BB632N-BF-6 | 03/30/29 .....eviiiiiiiiiiiiee . 05/30/2025 . |Redemption 100.0000 .......
..89364M-CA-0 | TRANSDIGM INC TL J 1L 02/28/31 ..... . 06/30/2025 . |Redemption 100.0000 .......

. 03/30/2029 .
. 02/28/2031 .

....2,991

TRONOX FINANCE LLC TL B2 1L 04/04/29

B9705D-A0-5 | .eeeeiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ...ooot feueeeiii e 3,207 foeeeennns 3,207 oo 3,191 | 3,190 [ 0 foreeiiinnis 16 [ 0 foreeieennis 16 [ 0 . 04/04/2029 . |3.B FE ....
ULTRA CLEAN HOLDINGS INC TL B 1L

..90385Y-AF-8 |02/25/28 .......coviiiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..o feueeeieii e 8,602 |...ceeennn. 8,602 |...cccuneeins 8,508 ...t 8,508 |.....cccnnens 0 foreiieiniis [ IR 0 foreiiiiinis [ IR 0 [ 8,602 [ooeeeeennnes [ IR [V OSTR 0 [, 328 |. 02/25/2028 . |4.A FE ...
UNIVISION COMMUNICATIONS INC TL A 1L

..914908-BE-7 |06/24/27 .o . 05/01/2025 . [BANK of AMERICA SEC ........ooeee |oonniiineeiiiiiins oo 1,116,977 |........ 1,117,675 |........ 1,116,977 | 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeees 1,116,977 |ooeenieeen. [ IR [V OSTR (O PO 0 |. 06/24/2027 . |4.B FE ....
UNIVISION COMMUNICATIONS INC TL A 1L

..914908-BE-7 |06/24/27 ..o . 06/30/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 15,967 |............ 15,967 |.occuneens 15,808 oo 0 foreeeiiens 0 fooeeeennns 163 oot 0 foeeeennes 163 |t 0 foeeeennns 15,967 |[oeeeeeennnns [ IR [V OSTR 0 [, 196 |. 06/24/2027 . (4.8 FE ....
VERTIV GROUP CORP TL B3 1L 03/02/27

..92537E-AF-5 . 04/04/2025 . [UBS WARBURG ........cceouveeeeeeeins Joonnniineeeeeiiiies oo 943,669 |........... 950,800 |[........... 950,800 |........... 950,800 |.....vveennnnn. [V O [ IR 0 foreeieeniis (O IR 0 foeeeenns 950,800 . 03/02/2027 . |3.B FE ....

..92537E-AF-5 . |- 04/01/2025 . |Redemption 100.0000 ....... [RRUURU FRRTI 1,1% ... 1,1% 1196 | 1196 .. 1,19 .. . 03/02/2027 . [3.B FE ..

.. 92550H-AE-3 | VESTIS CORP TL B 1L 02/24/31 . 04/01/2025 . |Redemption 100.0000 . E (3,750) (3,750) (3,712) | (3,702) | (3,750) . 02/24/2031 . [3.C FE ..

.. 92650H-AE-3 | VESTIS CORP TL B 1L 02/24/31 ........ |. 06/30/2025 . |Redemption 100.0000 ....... ... 3712 ... ...3,750 |.. . 02/24/2031 . [4.B FE ..
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..92639M-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |. 06/30/2025 . |Redemption 100.0000 ...oeee founemmiiiiiiiiiiis oo 2,564 |oeeiiiinnes 2,564 |..ooeennnnne 2,545 |o.oeennnnene 2,546 |....oonnnnnnnne [V B | [V B | [V 2,564 |.ooooiiiins (VO [V [V 114 . 08/02/2028 . |3.B FE ....
VISTRA ZERO OPERATING CO TL B 1L
..92841D-AB-7 | 04/30/31 ooooiiiiiiii . 06/30/2025 . | Redemption 0.0000 ....ovw ferrerrrrnnniniiiiins forniieiiii, [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 26 |. 04/30/2031 . |3.B FE ....
WMG ACQUISITION CORP TL B 1L
..92029C-BA-5 | 01/24/31 oo . 04/03/2025 . | JPM FUNDS RECAP .....ccooeeiiiiis fevvveiiiiiiiiiiiiins fevneenens 995,000 [........ 1,000,000 |........ 1,000,297 |........ 1,000,136 |............... [V 2T P, [V R 2T P, [V R 1,000,381 |.evvvvvennnnns [V (5,381) [........ (5,381) |.eeeeeenns 27,936 |. 01/24/2031 . |2.C FE
WATLOW ELECTRIC MANUFACT TL B 1L
.. 94254P-AC-4 |08/02/28 ...coooiiiiiiiiiie . 06/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 7,585 |oeeeiiiinns 7,585 |l 7,544 | 7,536 |oooeeeiinnnnns [V . L2 0 O [V L 0 O [V 7,585 |oooeeiiiiinnns (VO [V [V 344 |. 03/02/2028 . |4.B FE
WEBER-STEPHEN PRODUCTS L TL B 1L
LOAT67K-AN-1 1 10/29/27 oo . 06/30/2025 . | Redemption 100.0000 ... 3,750 ... 3,740 |.... 3,750 |.. . 10/29/2027 . |5.A FE
..96244U-AJ-6 | WHATABRANDS LLC TL B 1L 08/03/28 .. |. 06/30/2025 . |Redemption 100.0000 ... 3,449 ... 3,440 |.... . 3,449 |.. . 08/03/2028 . |4.B FE
WHITE CAP BUYER LLC TL B 1L 10/19/29)
..96350T-AH-3 |... . 06/30/2025 . | Redemption 100.0000 ... 4,826 ....4,805 |.... .0 ...4,82% |.. . 10/19/2029 . |4.B FE
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 . . 06/30/2025 . | Redemption 100.0000 . ..372,600 ..372,600 |. . 367,761 0| .372,600 . 11/19/2029 . |3.B FE
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |. 06/30/2025 . |Redemption 100.0000 ....3,8% ... 3,881 ... 3,883 |.... .0 ...3,8% |.. . 01/29/2027 . |4.B FE
INEOS US PETROCHEM LLC TL B 1L
..G4770M-AL-8 | 04/02/29 ... . 06/30/2025 . | Redemption 100.0000 ... 1,250 L1213 1,228 | .1,250 .. . 04/02/2029 . |3.C FE
INEOS ENTERP!
..GA7700-AL-9 | 07/08/30 ...evvvvvvrrrvrnnrinininiiiiiiiiisinninnaanns . 04/01/2025 . | Redemption 100.0000 ....ouw fornnnmiiiiiii s 1,473,634 |........ 1,473,634 |........ 1,380,282 |........ 1,392,246 |..oevvvvvnnnns 0 fens 81,388 |oeevviiiinnnnns 0 fnns 81,388 |oevviiiiinnnns 0 fnns 1,473,634 [.ovvvnnnnnnns (VN 0 | [V 42,183 |. 07/08/2030 . |3.B FE
CORAL-US CO-BORROWER LLC TL B7 1L
..G7739P-AN-0 101/30/32 ... . 04/01/2025 . | CITIBANK ..... (1,914) . 01/30/2032 . |3.C FE
..N2820E-AM-0 |EG AMERICA ... |- 06/30/2025 . |Redemption . . . 642 . 02/07/2028 . |4.C FE
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 .... [. 06/30/2025 . | Redemption 100.0000 . . 01/31/2030 . |2.C FE
..C0102M-AS-4 | AIR CANADA TL B 1L 03/22/31 ......... . 06/30/2025 . | Redemption 100.0000 . 03/22/2031 . |2.C FE
BAUSCH + LOMB CORP TL B 1L 05/10/27
L.CO787F-AB-8 | eeeeeeeiiiiiiiiiiiiiiiiiieeeee . 06/26/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo . 05/10/2027 . |4.B FE
BAUSCH + LOMB CORP TL B 1L 05/10/27
L.CO787F=AB-8 | eeveeeieiiiiiiiiiiiiiieicceceee . 06/26/2025 . | Tax Free Exchange . 05/10/2027 . |4.B FE
..C2348C-AJ-6 | CELESTICA INC TL B 1L 06/20/31 ..... . 06/27/2025 . | Redemption 100.0000 . . 06/20/2031 . |3.A FE
GARDA WORLD SECURITY TL B 1L
..C4000K-AG-9 | 02/01/29 ..oovviiiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... . 02/01/2029 . [4.A FE ..
..C6901L-AM-9 | 1011778 BC ULC TL B5 1L 09/20/30 .. |. 06/30/2025 . |Redemption 100.0000 ....... . 09/20/2030 . [3.A FE ..
ONTARIO GAMING GTA LP TL B 1L
..06907U-AB-7 | 08/01/30 ....evvvvrrvrrnrnnnnnrniniiiinninnennnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....... . 08/01/2030 . [4.C FE ..
..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10/20/27 .. |. 04/21/2025 . | Redemption 100.0000 . . 10/20/2027 . 2.A FE ..
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |. 06/30/2025 . |Redemption 100.0000 ....... . 11/05/2028 . [3.C FE ..
PERRIGO FINANCE UNLIMITD TL B 1L
..69526P-AC-8 |07/06/28 .......evvvvvvrvnrnnninniniiiiiiniinnininnnns . 05/06/2025 . | Redemption 100.0000 ....... . 07/06/2028 . |4.B FE
SAMSONITE P HOLDINGS TL B 1L
..89969K-AJ-6 |06/21/30 ... . 06/30/2025 . | Redemption 100.0000 ....... . 06/21/2030 . |2.C FE
ALTICE FINA
LLOA78U-AM-8 | 11/01/27 ..evvviiiiiiiiiiiiiiiiiiiiiiiieee . 04/15/2025 . | Redemption 100.0000 ....... . 11/01/2027 . |5.A FE
CAMELOT FINANCE SA TL B 1L 01/31/31
LL2000A-AF=7 | eeveeiiiiiiiiiiieeee . 06/30/2025 . | Redemption 0.0000 ....ovw ferrerrrrnnniniiiiins forniieiiii, [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 34 |. 01/31/2031 . |3.C FE
CONNECT FINCO SARL TL B 1L 09/27/29
.L2000D-AH=7 | eeveeieiiiiiiieieeeieeeeee . 06/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,500 [oeeeeiiinnns 2,500 | 2,462 |.eennnnnnnnn 2,465 |...oonnnnnnnnn [V LT IO [V . LT IO [V 2,500 |oeiiiiiiinnns (VO [V [V 164 (. 09/27/2029 . |4.B FE
FLUTTER FINANCING BV TL B 1L
.. N3313E-AG-5 | 11/30/30 ..eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeieees . 06/30/2025 . | Redemption 100.0000 ...oeew founniniiiiiiiiiii fooeiiiinns 3,208 |ieeeeeeeenns 3,208 ..o 3,199 [............. 3,199 [ennneeees [ PP 9 [, [ PP 9 [ [ PP 3,208 |.ooeeieiennnns 0 fooeiinnnnnees [ PP [ 145 |. 11/30/2030 . |2.C FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 40,844,928 41,301,906 41,052,984 14,140,021 0 116,982 0 116,982 0 41,180,796 0 (335,871) (335,871) 622,244 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,405, 128,949 1,413,265,404 1,411,704,816 409,272,918 0 1,884,942 0 1,884,942 0 1,412,833,301 0 (7,117,786) | (7,117,786) 20,452,378 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 1,125,000 1,125,000 1,125,000 1,125,000 0 0 0 0 0 1,125,000 0 0 0 34,156 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 1,406, 253,949 1,414,390, 404 1,412,829,816 410,397,918 0 1,884,942 0 1,884,942 0 1,413,958,301 0 (7,117,786) | (7,117,786) 20,486,534 XXX XXX
XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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0509999999. Total - Issuer Credit Obligations 1,406, 253,949 1,414,390, 404 1,412,829,816 410,397,918 0 1,884,942 0 1,884,942 0 1,413,958,301 0 (7,117,786) | (7,117,786) 20,486,534 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ................. . 06/01/2025 . | Paydown 0 e ()] R 0 0 | [V 2 . 12/20/2061 . [1.A ........
..36179N-RP-5 |G2 G2 MA1394  4.750% 10/20/43 ................. . 06/01/2025 . | Paydown [V [C-11 1 A 0 [V [V 23 |. 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
.. 361790-W3-1 |4.750% 12/20/44 ...l . 06/01/2025 . | Paydoun ... .0 . 0 0 . 12/20/2044 . [1.A ........
..36204M-D9-7 | GNMA 30 YR GN 373728  7.500% 05/15/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/15/2026 . 1.A .
..36204R-HZ-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2026 . [1.A .
..36206J-J6-2 | GNMA 30 YR GN 412585  7.500% 04/15/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/15/2026 . 1.A .
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/15/2026 . [1.A .
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/15/2027 . [1.A .
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2026 . [1.A .
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ...... . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2028 . 1.A .
..36207U-D8-8 | GNMA 30 YR GN 442127  7.500% 11/15/26 . . 04/01/2025 . | Paydoun . 0 0| 0| . 11/15/2026 . [1.A .
..36208D-VP-7 | GNMA 30 YR GN 448022  7.500% 04/15/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/15/2027 . [1.A .
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 08/15/2027 . [1.A .
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 10/15/2027 . [1.A .
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2028 . [1.A .
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2028 . [1.A .
..36209C-6Z-4 |GNMA 30 YR GN 468088  7.000% 07/15/28 ...... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 07/15/2028 . [1.A ........
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 .............. . 06/01/2025 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2028 . [1.A .
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 . 06/01/2025 . | Paydoun . 0 0| 0| . 05/15/2029 . [1.A .
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36210D-GY-1 |GNMA GN 489015  7.000% 05/15/29 .............. . 06/01/2025 . | Paydoun ... .0 . 0 0 . 06/15/2029 . [1.A ........
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 . . 06/01/2025 . | Paydoun . 0 0| 0| . 12/15/2028 . [1.A .
..36210J-V9-6 | GNMA 30 YR GN 493940  6.500% 05/15/29 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/15/2029 . [1.A .
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 ....... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 05/15/2029 . [1.A ........
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 ....... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 04/15/2027 . [1.A .
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2027 . [1.A .
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 . . 06/01/2025 . | Paydoun . 0 0| 0| . 09/15/2029 . [1.A .
..36297E-ZY-4 |G2 G2 710059  4.500% 11/20/60 ... . 06/01/2025 . | Paydoun . 0 0| 0| . 11/20/2060 . (1.A .
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 06/01/2025 . | Paydoun . (3, K 0 ..(3, 0| 0| . 05/16/2087 . [1.A .
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. .. [. 06/01/2025 . | Paydoun . .. (8,173)]. 2.0 f....... (8,173)]... 0. .0 . . 10/20/2049 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) (12,980) 0 (12,980) 0 0 XXX XXX
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 .............. . 06/01/2025 . | Paydown 0 0 0 . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.237% 06/16/53 ... . 06/01/2025 . | Paydoun ... .0 . 0 0 . 06/16/2053 . [1.A ........
..38378B-DY-2 |GNR 2012-22 10 0.000% 10/16/53 . 06/01/2025 . | Paydoun . 0 0| 0| . 10/16/2053 . [1.A .
..38378B-TK-5 |GNR 2012-53 10 0.907% 03/16/47 . 06/01/2025 . | Paydoun . ...0 ] 0 0| 0| . 03/16/2047 . [1.A .
..38378K-YB-9 |GNR 2013-105 10  0.126% 06/16/54 . 06/01/2025 . | Paydoun . (2,081) |. 0 . (2,081) 0| 0| . 06/16/2054 . [1.A .

.. 38378N-5K-5 |GNR 2014-73 10 0.401% 04/16/56 . 06/01/2025 . | Paydoun . .. (40,923) |. 0 (40,923) 0| 0| . 04/16/2056 . [1.A .
..38378N-F9-9 |GNR 2014-50 10 0.588% 09/16/55 . 06/01/2025 . | Paydoun . .(2,642) | 0 ..(2,642) 0| 0| . 09/16/2055 . [1.A .
..38378X-5P-2 | GNR 2015-9 10 0.507% 02/16/49 .. . 06/01/2025 . | Paydoun . (7,668) |. 0 . (7,668) 0| 0| . 02/16/2049 . [1.A .
..38378X-FU-0 |GNR 2014-112 10  0.669% 01/16/48 . 06/01/2025 . | Paydoun . (2,782) | 0 . (2,782) 0| 0| . 01/16/2048 . [1.A .
.. 38378X-SH-5 |GNR 2014-143 10  0.455% 02/16/48 .. . 06/01/2025 . | Paydoun . .(3,533) | 0 ..(3,533) 0| 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 .. . 06/01/2025 . | Paydoun . (645) |. 0 . (645) 0| 0| . 04/16/2050 . [1.A .
..38379K-4K-1 |GNR 2015-160 10  0.288% 01/16/56 .. . 06/01/2025 . | Paydoun . (366) |. 0 . (366) 0| 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.726% 07/16/57 . 06/01/2025 . | Paydoun . .(2,044) | 0 ..(2,044) 0| 0| . 07/16/2057 . [1.A .
..38379U-NF-9 | GNR 2016-45 10  0.556% 02/16/58 . 06/01/2025 . | Paydoun . (1,207) |. 0 . (1,207) 0| 0| . 02/16/2058 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.700% 12/16/57 . 06/01/2025 . | Paydoun . .(6,355) | 0 ..(6,355) 0| 0| . 12/16/2057 . [1.A .
..38379U-RP-3 | GNR 2016-70 10  0.760% 04/16/58 . 06/01/2025 . | Paydoun . .. (13,702) |. 0 (13,702) 0| 0| . 04/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10 0.720% 12/16/55 ... . 06/01/2025 . | Paydoun ... ... (1,204) . 0 .. (1,204) ... .0 .. .0 .. . 12/16/2055 . [1.A ........
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..38379U-IIM-4 [GNR 2016-86 10  0.993% 03/16/58 .............. . 06/01/2025 . |Paydomn oeeevvuueeeeennnneaeerenns Jornnnnnneernnnnnaes foaneeeeeennnnnns [ (U PP 5,713 |oevevines 1,448 |ooeeeeenns (U (1,448) |.oovvenannes (U (1,448) |.eovvnnannes [ [V PP 0 Joeeeniaraeenes (U I [ PP 264 |. 03/16/2058 . |1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 0 0 305,012 88,435 0 (88,435) 0 0 0 0 0 XXX XXX
..31288J-AH-9 [FGLMC FG C79008  5.500% 05/01/33 .. .. |- 06/01/2025 . | Paydown ... U . . 932 ) .. .10 .0 .0 . 05/01/2033 . |1.A ........
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 .. ... |- 06/01/2025 . | Paydoun ... (D] 0. 0. . 01/01/2026 . |1.A ........

FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 [ 08/15/42 .oeveeeeeeeieeeeeee .. |- 06/01/2025 . | Paydown ... . I ... (2,300) |. 0. o0 |- . o0 ). . 08/15/2042 . |1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 . 06/01/2025 . | Paydoun . ..222,072 |. ..222,037 |. 0 0| .222,246 0| . 08/01/2033 . |1.A .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 . 06/01/2025 . | Paydoun . 47,393 48,362 |. 0 0| 47,393 0| . 12/01/2030 . |1.A .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 . 04/01/2025 . | Paydoun . . 951 962 |, 0 0| .951 0| . 05/01/2025 . |1.A .
..3128PR-V8-9 [FG FG J12439  4.500% 06/01/25 . 06/01/2025 . | Paydoun . .3,218 | 0 0| .3,204 0| . 06/01/2025 . |1.A .
..3128PR-YD-5 [FG FG J12508  4.500% 07/01/25 . 06/01/2025 . | Paydoun . .7,029 | 0 0| . 6,996 0| . 07/01/2025 . |1.A .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... . 06/01/2025 . | Paydoun . 33,293 |. 0 0| 33,478 .0 | . 02/01/2026 . |1.A .
..31280P-LV-2 [FHLMC FH 1B7189  7.573% 03/01/36 . 06/01/2025 . | Paydoun . 182 . 0 0| 178 0| . 03/01/2036 . |1.A .
..312854-DY-0 |FHARM FH 10119  7.526% 09/01/36 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2036 . |1.A .
..31293T-HV-2 |FHLMC FG C29244 7.000% 07/01/29 .. . 06/01/2025 . | Paydoun . N 0 0| 0| . 07/01/2029 . |1.A .
..31300L-CF-0 |FHARM FH 848170  6.529% 12/01/39 . 06/01/2025 . | Paydoun . (D] 0 0| 0| . 12/01/2039 . |1.A .
..313267-Dz-5 |FG FG UB0120  3.500% 12/01/32 . |- 06/01/2025 . | Paydoun ... ... (2,686) | .0 w0 ] w0 ] . 12/01/2032 . |1.A ........
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ... . |- 06/01/2025 . | Paydoun ... ...(2,249) |. 0. o0 |- o0 ] . 03/01/2033 . |1.A ........
..313267-LE-3 [FG FG UB0325  3.500% 05/01/33 . 06/01/2025 . | Paydoun . (2,848) |. 0 0| 0| . 05/01/2033 . |1.A
..3132H3-K5-1 [FG FG U90316  4.000% 10/01/42 . 06/01/2025 . | Paydoun . ... (330) | 0 0| .0 | . 10/01/2042 . |1.A .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 ... . |- 06/01/2025 . | Paydoun ... . .0 w0 ] w0 ] . 06/01/2043 . |1.A ........
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ... . |- 06/01/2025 . | Paydoun ... ... 95, . 100,637 |.... 0. o0 |- .95, o0 ). . 10/01/2042 . |1.A ........
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 06/01/2025 . | Paydoun . .. 266,462 ..263,460 |. 0 0| .266,462 0| . 07/01/2033 . |1.A .
..31320D-EG-5 |FGLMC FG Q40134  3.500% 04/01/46 . 06/01/2025 . | Paydoun . 14,110 15,209 |. 0 0| 14,110 0| . 04/01/2046 . |1.A .
..3132XS-BQ-2 [FGLMC FG Q50046  3.500% 08/01/47 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2047 . |1.A .
..31335G-LP-8 |FHLMC FG 80334  7.500% 08/01/25 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2025 . |1.A .
..31335G-L0-6 |FHLMC FG C80335  7.000% 08/01/25 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2025 . |1.A .
..313356-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2025 . |1.A .
..31335G-NM-3 [FHLMC FG C80396  7.000% 04/01/26 .. ... |- 06/01/2025 . [Paydown ... .0 0 .0 . 04/01/2026 . |1.A ........
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5

.. 3133TA-ZY-1 [7.270% 08/25/28 . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 08/25/2028 . |1.A ........
..31349U-B5-6 |FHARM FH 782760  7.258% 11/01/36 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/01/2036 . |1.A .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . . 06/01/2025 . | Paydoun . N N 0 0| 0| . 03/25/2041 . |1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 06/01/2025 . | Paydoun . 64,328 64,328 63,524 |. 64,096 |. 0 0| 0| . 02/25/2032 . |1.A .
..3136AG-HI-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 06/01/2025 . | Paydoun . 47,740 47,740 41,223 |. 44,202 |. 0 0| 0| . 09/25/2043 . |1.A .
..3136AH-SJ-0 |FNR 2013-137 AL 3.500% 03/25/42 . 06/01/2025 . | Paydoun . .. 179,043 ..179,043 . 183,100 |. ..179,555 |. 0 0| 0| . 03/25/2042 . |1.A .
..31371M-JC-2 |FNMA FN 255959  6.000% 10/01/35 . 06/01/2025 . | Paydoun . . . 0 0| 0| . 1070172035 . |1.A .
..31373X-68-5 |FNMA FN 306981 8.000% 06/01/25 ... . |- 04/01/2025 . | Paydown ... 0. o0 |- o0 ). . 06/01/2025 . |1.A ........
..3137AF-PB-2 |FHR FHR 3919 BV  4.000% 08/15/30 .. . |- 05/01/2025 . | Paydown ... .0 w0 ] w0 ] . 08/15/2030 . |1.A ........
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 .... . 06/01/2025 . | Paydoun . 0 0| 0| . 07/15/2042 . |1.A .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 . 06/01/2025 . | Paydoun . 0 0| 0| . 10/15/2040 . |1.A .
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 06/01/2025 . | Paydown ... N 0. o0 |- o0 ). . 05/15/2044 . |1.A ........
..3137F3-KA-1 [FHR FHR 4768 ZQ  4.000% 10/15/47 .. . |- 06/01/2025 . [Paydown ... (826) |. .0 w0 ] w0 ] . 10/15/2047 . |1.A ........
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . . 06/01/2025 . | Paydoun . .. (57,224) |. 0 0| 0| . 07/25/2035 . |1.A .
..31382T-5C-9 [FNMA FN 492343  6.500% 05/01/29 . . 06/01/2025 . | Paydoun . . 0 0| 0| . 05/01/2029 . |1.A .
..31384D-PA-4 |FNMA FN 520717  7.500% 11/01/29 ... . 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 11/01/2029 . |1.A ........
..31384V-JY-9 |FNMA FN 534979  6.402% 04/01/30 ... . 06/01/2025 . | Paydown ... 0 0] 0] . 04/01/2030 . |1.A ........
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 . 06/01/2025 . | Paydoun . 0 .0 | 0| . 05/01/2030 . |1.A .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 . 06/01/2025 . | Paydoun . 0 0| 0| . 05/01/2030 . |1.A .
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 . 06/01/2025 . | Paydoun . 0 .0 | .0 | . 07/01/2032 . |1.A .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.A .
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.A .
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 ... . 06/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 05/01/2031 . |1.A ........
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..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 ... . 06/01/2025 . | Paydown ... ... 405 ....401 |.... 0. o0 |- ....405 |.. o0 ) ...0 ... 11 ].08/01/2031 . |1.A ........
..31387R-AQ-1 [FNMA FN 591415  6.500% 09/01/31 . 06/01/2025 . | Paydoun . . 855 .848 |. 0 . 0| .855 0| .23 |. 09/01/2031 . |1.A .
..31387W-TW-7 [FNMA FN 596465 7.000% 08/01/31 . 06/01/2025 . | Paydoun . ..1,361 . 1,409 | 0 (48) 0| 0| .40 |.08/01/2031 . |1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 06/01/2025 . | Paydoun . 12,578 12,433 |. 0 .. 145 0| 0| 157 |. 01/01/2027 . |1.A .
..3138EG-QR-8 [FN FN AL0463  3.000% 07/01/26 . 06/01/2025 . | Paydoun . 37,040 s A 36,985 |. 0 ....55 0| 0| 457 |.07/01/2026 . |1.A .
..3138EJ-C7-1 [FN FN AL1893  3.500% 05/01/32 . 06/01/2025 . | Paydoun . .. 107,170 . 108,560 |. ..107,953 |. 0 (783) 0| 0| ,459 |. 05/01/2032 . |1.A .
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 ... . 06/01/2025 . | Paydoun . ...76,481 |. 0 . (1,403) 0| 0| ,072 (. 09/01/2032 . [1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 ... . 06/01/2025 . | Paydown ... .... 151,766 |.... .0 w0 ] w0 ] ,162 (. 0970172043 . [1.A ........
..3138EQ-GE-6 |FN FN AL739%6  6.201% 02/01/37 ... . |- 06/01/2025 . | Paydoun ... 1,476 .l A 0. o0 |- o0 ). . 02/01/2037 . |1.A ........
..3138MC-YS-7 [FN FN AP8820  3.500% 11/01/32 . 06/01/2025 . | Paydoun . 45,929 |. (1,427) ). 0 0| 0| . 1170172032 . |1.A .
..3138ML-MF-8 [FN FN AQ4857  3.000% 11/01/32 . 06/01/2025 . | Paydoun . ...58 | 0 0| s 0| . 11/01/2032 . |1.A .
..3138MR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 ... . |- 06/01/2025 . [Paydown ... ... (4,79) |. .0 w0 ] 116,367 |.. w0 ] . 01/01/2033 . |1.A ........
..3138WI5-22-0 [FN FN AR7991  3.500% 03/01/33 ... . |- 06/01/2025 . [ Paydown ... . (1,817) |. 0. o0 |- ..45,549 |.. o0 ] . 03/01/2033 . |1.A ........
..3138W9-JV-3 |FN FN AS0275  3.000% 08/01/33 . . 06/01/2025 . | Paydoun . N ... 134 0 0| 90,701 0| . 08/01/2033 . |1.A .
..3138IE-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 . 06/01/2025 . | Paydoun . . 311,766 |. .. (16,270) |. 0 0| .295,497 0| . 05/01/2045 . |1.A .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... . 06/01/2025 . | Paydoun . .6,606 |. ... (634) ] 0 0| .5,973 0| . 08/01/2046 . |1.A .
..31391X-EP-0 |FNMA FN 679742  7.093% 01/01/40 ... . 06/01/2025 . | Paydoun . 519 . (@21 0 0| .498 .0 | . 01/01/2040 . |1.A .
..31392V-N0-1 [FGLMC FHR 2496 zH  5.500% 09/15/32 . 06/01/2025 . | Paydoun . .3,800 | . 151 . 0 0| .3,951 0| . 09/15/2032 . |1.A .
..31393A-S4-0 [FNR 2003-W5 A 4.539% 04/25/33 .. . 06/25/2025 . | Paydoun . 235 ). 0 0 0| .23 0| . 04/25/2033 . |1.A
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 . 06/01/2025 . | Paydoun . 23,930 |. (1,390) 0 0| 22,540 0| . 04/25/2043 . |1.B
..31393E-L0-0 |FNW 2003-112 2A6  5.000% 06/25/43 . . 06/01/2025 . | Paydown ... ..9,841 120 0. 0. .9,853 | 0. . 06/25/2043 . |1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500"
..31393G-3L-6 | 12/15/32 . 06/01/2025 . | Paydown ... s ...10,340 |.... 0. o0 |- o0 ] . 12/15/2032 . |1.A ........
..31393U-A6-0 |FNW 2003-W19 1A7  5.620% 11/25/33 . . 06/01/2025 . | Paydoun . 25,909 26,824 |. 0 0| 0| . 11/25/2033 . |1.A .
..31393lI-YF-0 [FHR FHR 2638 JH 5.000% 07/15/33 .. . 06/01/2025 . | Paydoun . 76,886 74,933 |. 0 0| 0| . 07/15/2033 . |1.A .
..31394B-R7-1 | FNMA 2004-97 B 5.500% 01/25/35 . 06/01/2025 . | Paydoun . 39,681 44,270 |. 0 0| 0| . 01/25/2035 . |1.A .
..31394M-CM-0 [FHR FHR 2702 CE  4.500% 11/15/33 .. . 06/01/2025 . | Paydoun . .. 196,750 ..196,750 ..199,361 |. ..197,549 |. 0 0| .196,750 0| . 11/15/2033 . |1.A .
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 . 06/01/2025 . | Paydoun . 37,994 37,99 38,920 |. 38,278 |. 0 0| 37,994 0| . 02/15/2034 . |1.A .
..31394R-VII-6 |FHLMC FHR 2758 2G  5.500% 03/15/34 .. . |- 06/01/2025 . [Paydown ... ...25,218 L 24,478 |............24,904 |.... 0. o0 |- ..25,218 |.. o0 ] . 03/15/2034 . |1.A ........
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ... . 06/01/2025 . | Paydown ... ... 25,797 ...28,038 |............20,766 |.... .0 w0 ] ..25,797 |.. w0 ] . 09/25/2039 . |1.A ........
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 . 06/01/2025 . | Paydoun . . 8,407 .9,538 | .9,612 | 0 0| . 8,407 0| . 05/15/2036 . |1.A .
..31397N-LM-5 [FNR 2009-11 NB  5.000% 03/25/29 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/25/2029 . |1.A .
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ... . 04/01/2025 . | Paydown ... 0. o0 |- o0 ] . 05/25/2025 . |1.A ........
..31402G-SJ-3 |FNMA FN 728721  5.500% 07/01/33 ... . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2033 . |1.A ........
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..314027-TM-7 | FNMA FN 737756  5.500% 09/01/33 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2033 . |1.A .
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 ... . 06/01/2025 . | Paydown ... 0. o0 |- o0 ] . 09/01/2034 . |1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 ... . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 09/01/2034 . |1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2034 . |1.A .
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2034 . |1.A .
..31406N-YU-2 |FNMA FN 815323  6.319% 01/01/35 . 06/01/2025 . | Paydoun . 0 0| 0| . 01/01/2035 . |1.A .
..3140F8-VR-5 [FN FN BD1523  3.500% 06/01/46 . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2046 . |1.A .
..3140HK-2H-0 [FN FN BK6175 4.000% 10/01/48 . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2048 . |1.A .
..3140J7-XL-4 [FN FN BM3382  5.000% 03/01/27 . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2027 . |1.A .
..3140JG-AM-7 [FN FN BNOO11  4.000% 08/01/48 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2048 . |1.A .
..3140JG-WT-8 [FN FN BNO657  4.000% 09/01/48 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2048 . |1.A .
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ... . 06/01/2025 . | Paydoun . 0 0| 0| . 10/01/2048 . |1.A .
..31412E-CK-0 |FNMA FN 922674  6.913% 04/01/36 . 06/01/2025 . | Paydoun . 0 0| 0| . 04/01/2036 . |1.A .
..314128-PL-3 [FN FN 933427  5.000% 03/01/38 ... . 06/01/2025 . | Paydoun . 0 0| 0| . 03/01/2038 . |1.A .
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/01/2038 . |1.A .
..31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 . 06/01/2025 . | Paydoun . 0 .0 | 0| . 11/01/2025 . |1.A .
..31417C-QF-5 |FN FN AB5853  3.000% 08/01/32 ... . 06/01/2025 . | Paydoun . N N 0 0| 0| . 08/01/2032 . |1.A .
..31417C-R8-0 [FN FN AB5910  3.000% 08/01/32 . 06/01/2025 . | Paydoun . .. 123,537 ..123,537 ..123,464 |. ..123,405 |. 0 .0 | .123,537 0| . 08/01/2032 . |1.A .
31417C-UJ-2 [FN FN AB5984  3.000% 08/01/32 ... . 06/01/2025 . | Paydown ... .. 94,583 ... 94,583 ...94,406 |............94,401 .0 .. .0 .. ..94,583 |.. .0 .. . 08/01/2032 . |1.A ........
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..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 ... . |- 06/01/2025 . |Paydown ... ... 23,761 ...28,761 ...25,410 |.... .0 . 0 ..23,761 .0 ...346 |. 02/01/2033 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 . 06/01/2025 . | Paydoun . 52,028 52,028 51,979 |. 0 0| 52,028 0 |. . 07/01/2033 . [1.A .
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 . 06/01/2025 . | Paydoun . 49,347 49,347 50,735 |. 0 0| 49,347 0. . 08/01/2033 . [1.A .
..31418A-YD-4 |FN FN MA1607  3.000% 10/01/33 . 06/01/2025 . | Paydoun . .. 257,534 ..257,534 ..266,971 |. 0 0| .257,534 0 |. . 10/01/2033 . [1.A .
..31418B-5-8 |FN FN MA2649  3.000% 06/01/46 . 06/01/2025 . | Paydoun . 61,074 61,074 61,942 |. 0 0| 61,074 0. . 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 06/01/2025 . | Paydoun . 75,202 75,202 78,163 |. 0 0| 75,202 0 |. . 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 06/01/2025 . | Paydoun . ..418,713 ..418,713 ..424,225 |. 0 0| .418,713 0. . 10/01/2051 . [1.A .
..31419K-U4-5 |FNMA FN AEB702 3.500% 11/01/25 ... .. |. 06/01/2025 . | Paydoun ... s e 3,470 ... 3,470 ....3,529 |.... 0. 0. ... 3,470 |.. . 11/01/2025 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 5,126,268 5,126,268 5,324,307 0 (154,125) 0 5,126,268 0 0 81,719 XXX XXX
..30316K-AE-1 |FRESB 2020-SB78 X1 ~ 1.251% 06/25/40 ......... [. 04/15/2025 . |BMO CAPITAL MARKETS CORP ....... (30,203) | .0 . ... 308,088 |.. . 06/25/2040 . [1.A .
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.021% 10/25/40 ........ . 06/05/2025 . |NATIONAL ALLIANCE SECURITIES .. |[.... (53,692) | .0 . .0 . .. . 10/25/2040 . [1.A ........
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.021% 10/25/40 ........ . 05/01/2025 . |Paydoun ........oooeeriiinniinnnniins fovinnininiiininns foiiil0 Ll 0 ol 14,566 ..l 11,032 0 (11,032) 0 e (11,032) | 0 e 0 . 10/25/2040 . (1.A ........
FRESB Multifami|20215B86ge Pas 2021-SB86 X1
..30320M-AH-4 10.398% 03/25/41 . 06/01/2025 . | Paydoun ... .0 (16,468) |. 0 0 . 03/25/2041 . [1.A ........
..30320W-AR-0 |FRESB 2021-SB84 X1 ~ 0.569% 01/25/41 ......... . 06/01/2025 . | Paydoun ... . .0 .0 (10,197) |. .0 . .0 . 0. .0 . . 01/25/2041 . [1.A ........
..30321C-AU-6 | FRESB 2021-SB88 X1 ~ 0.800% 05/25/41 ......... . 06/01/2025 . |Paydoun ........cooeeeiiiieiiiininnns foniniiiiiiiiiiiiins feiiiiii, [ 0 (54,017) 0 oo (B4,017) | 0 e [V O | B N 0 . 06/25/2041 . [1.A ........
FRESB Mul tifami 120215B90ge Pas 2021-SBY0 X1
..30322K-AJ-2 |0.709% 06/25/41 .. |- 06/01/2025 . |Paydown ... ....0 .0 .. (29,185) | .0 . 0 0. 0 . 06/25/2041 . (1.
..3136B9-EF-0 |FNA 2020-M10 X6  1.499% 08/25/28 .. . |- 06/01/2025 . |Paydown ... ....0 .0 ... (3,370) | .0 . 0 0. 0 . 08/25/2028 . (1.
..3137BE-WS-9 |FHUS Q001 XA  2.082% 02/25/32 ... . |- 06/01/2025 . |Paydown ... ....0 .0 (13,399) | .0 . 0 0. 0 . 02/25/2032 . (1.
..3137BK-RK-8 | FHUS K047 X1 0.057% 05/25/25 . 05/01/2025 . | Paydoun . .0 .0 .. (23,176) |. 0 0| 0 0| . 05/25/2025 . (1.
..3137BL-WA-2 | FHUS K050 X1  0.426% 08/25/25 . 06/01/2025 . | Paydoun . .0 .0 .. (77,533) | 0 0| 0 0| . 08/25/2025 . (1.
..3137BM-TY-2 | FHUS K052 X1  0.745% 11/25/25 . 06/01/2025 . | Paydoun . .0 .0 .. (17,932) |. 0 0| 0 0| . 11/25/2025 . (1.
.. 3137BN-6H-2 | FHUS K053 X1 1.022% 12/25/25 . 06/01/2025 . | Paydoun . .0 .0 (27,841) |. 0 0| 0 0| . 12/25/2025 . (1.
..3137BN-GU-2 | FHUS K054 X1 1.309% 01/25/26 ... . 06/01/2025 . | Paydoun ... .0 .0 138,821) |. .0 . .0 . 0. .0 . . 01/25/2026 . (1.
FHLMC Multifamil KO56ured P K056 X1
..3137BQ-YV-3 | 1.362% 05/25/26 . 06/01/2025 . | Paydoun ... .0 (29,530) | .0 . .0 . . 05/25/2026 . [1.A FE ..
..3137BS-P9-8 | FHUS K058 X1 ~ 1.025% 08/25/26 . 06/01/2025 . | Paydoun . .0 .. (19,426) |. 0| . 08/25/2026 . [1.A FE ..
..3137BS-RG-0 | FHUS K059 X1  0.385% 09/25/26 ... . 06/01/2025 . | Paydoun ... .0 (84,313) | 0| . 09/25/2026 . [1.A FE .
FHLMC Multifamil KO060ured P K0B0 X1
3137BT-AE-1 | 0.172% 10/25/26 ....oovvvvviieiiiiiiiiiiiiiiiiieee . 06/01/2025 . | Paydown [V 0 foovonnnnnn 4,546 [ 1,508 il 0 s (1,508) [evvvvevnnnnnnn 0 oo (1,508) | [V 0 . 10/25/2026 . [1.A ........
FREDDIE MAC 4682 K064 X1 0.725%
..3137BX-R2-0 | 03/25/27 . 06/01/2025 . | Paydoun ... .0 ....(4,498) |. . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K085 X1 ~ 0.794% 04/25/27 . 05/01/2025 . | Paydoun ... .0 .. (8,792) | . 04/25/2027 . (1.A FE .
FHLMC Multifami | K739ured P K739 X1
.. 3137F6-4R-5 |1.265% 09/25/27 ....coovvveeeiiiiiiiieieeee . 06/01/2025 . | Paydown [ 0 (58,015) 0 ]...... (88,015) |...coeennns 0 e 0 0 . 09/25/2027 . (1.A FE .
..3137F7-2J-3 |FHUS Q014 X  2.775% 10/25/55 ... . 06/01/2025 . | Paydoun ... ....0 .0 (60,239) |. .0 . 0 0. 0 . 10/25/2085 . [1.A ........
..3137FC-M-7 | FHUS K070 X1 ~ 0.449% 11/25/27 . 06/01/2025 . | Paydoun . .0 .0 .. (16,849) |. 0 0| 0 0| . 11/25/2027 . [1.A .
..3137FF-XM-4 | FHLMC KGO5 X1 0.402% 01/25/31 . 06/01/2025 . | Paydoun . .0 .0 0 0| 0 0| . 01/25/2031 . [1.A .
..3137FL-6G-4 |FHUS K088 X1  0.651% 01/25/29 ... . |- 06/01/2025 . | Paydoun ... ....0 .0 .. (41,100) | .0 . 0 0. 0 . 01/25/2029 . [1.A ........
..3137FL-YX-6 |FHUS K092 X1  0.852% 04/25/29 ... . |- 06/01/2025 . | Paydoun ... ....0 .0 (19,984) |. .0 . 0 0. 0 . 04/25/2029 . [1.A ........
..3137FN-BA-7 | FHUS K096 X1  1.243% 07/25/29 ... . 06/01/2025 . | Paydoun ... ...0 .0 (41,157) |. .0 . .0 . 0. .0 . . 07/25/2029 . [1.A ........
FHLMC Multifami | K103ured P K103 X1
..3137FQ-KQ-5 |0.753% 11/25/29 . 06/01/2025 . | Paydoun ... ....0 .0 (25,593) |. .0 . 0 0. 0 . 11/25/2029 .
..3137FR-EK-3 | FHUS K104 X1 1.230% 01/25/30 . 06/01/2025 . | Paydoun . .0 .0 .. (44,916) |. 0 0| 0 0| . 01/25/2030 .
..3137FT-Z8-9 |FHUS K110 X1  1.758% 04/25/30 . 06/01/2025 . | Paydoun . .0 .0 .. (11,361) | 0 0| 0 0| . 04/25/2030 .
..3187FU-ZE-7 |FHR K111 X1 1.676% 05/25/30 .... . 06/01/2025 . | Paydoun ... .0 .0 (22,819) |. .0 . .0 . 0. .0 . . 05/25/2030 .
FHLMC Multifamil K113ured P K113 X1
..3137FV-50-1 | 1.477% 06/25/30 .. . 06/01/2025 . | Paydoun . (7,038) |. . 06/25/2030 . [1.A FE .
.. 3137FW-HV-5 |FHUR K116 X1  1.519% . 06/01/2025 . | Paydoun ... .. (8,119) | . 07/25/2030 . [1.A ........
FHLMC Multifami | K117ured P K117 X1
.. 3137FX-3T-3 | 1.321% 08/25/30 .oevvvvvriiiiiiiiiiiiiiiiiiieeees . 06/01/2025 . | Paydown (9,018) [ovvvvvvvnnnnnnn 0 o (9,018) | 0l [0 O | B N [ 832 |. 08/25/2030 . [1.A FE .
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..3137H0-H7-6 | FHMS KLU3 X1 2.072% 01/25/31 . |- 06/01/2025 . |Paydown ... .0 , 32,160 |0 [, (32,160) |. .. (32,160) |... . 01/25/2031 . [1.A ........
..3137H1-3X-2 | FHLMC 2021-P009 X  1.411% 01/25/31 .. . 06/01/2025 . | Paydoun ... .0 ... 170,105 |..oeeeenn 111,050 [oeeeeeeeennnnnn 0 o, (111,050) |. .(111,050) |... . 01/25/2031 . [1.A ........

FHLMC Multifamil  K744ured P K744 X1

..3137H1-75-8 |0.958% 07/25/28 . 06/01/2025 . |Paydoun ... ...10,403 |............. 5,275 |.... ....(5,275) |. ..(5,275) |... . 07/25/2028 . [1.A FE ....
FHLMC Multifami|

.. 3137H2-NG-5 |0.713% 08/25/28 . 06/01/2025 . |Paydoun ... ... 41,400 |............21,082 |.... .. (21,082) | .. (21,082) |... . 08/25/2028 . [1.A FE ....

..3137H5-DR-5 | FHUS K137 X1 0.295% 11/25/31 .. |- 06/01/2025 . |Paydoun ... 23,080 | 2,112 . (2,112)]. . (2,112) ... . 11/25/2031 . |1.A ........
Freddie Mac Freddie Mac Mult20220L14  0.142%

..3137H9-MJ-5 | 08/25/38 .. |- 06/01/2025 . |Paydoun ... ... 1,821 21,044 |.... ... (1,044) |. . (1,044) ... . 08/25/2038 . |1.A ........

Ggl'so4

.. 3137HB-LW-2 [FHMS K514 X1 1.160% 12/25/28 . 06/01/2025 . | Paydoun . . 1,275 ). 939 |. ... (981) ] . (981) . 12/25/2028 . |1.A . .
..3137HCKI-1 | FHLMC K520 X1  0.245% 03/25/29 .. . 06/01/2025 . | Paydoun . .0 ... 1,543 |.... ....931 ... (931) ). ... (931) ... . 03/25/2029 . |1.A ........
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 0 7,013,352 2,983,478 0 (1,196, 179) 0 0 1,790,606 0 (349,957) (349,957) 726,776 XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .. . |- 06/01/2025 . | Paydown ... ... 4,041 e 3,485 [l 3,432 | .. . 609 |. 0. o0 ] 4,041 .. o0 ) ...0 ... 93 |. 05/25/2033 .
..00079C-AE-9 [ABFS 2001-2 A4  7.490% 12/25/31 . 06/01/2025 . | Paydoun . 14,203 11,373 | 14,197 |. . 0 0| 14,203 528 |. 12/25/2031 .
..00842B-AC-1 | ABMT 2015-5 A3~ 3.500% 07/25/45 ... . 06/01/2025 . | Paydown ... ...20,911 ...20,821 |............20,721 |.... 0. o0 |- ..20,911 ...305 |. 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 ... . 06/01/2025 . | Paydown ... ... 14,300 ...14,515 [............ 14,602 |.... .0 w0 ] ...185 |. 08/25/2046 .
..00842V-AT-0 |ABMT 2016-3 B2 ~ 3.778% 08/25/46 ... . 06/01/2025 . | Paydoun . 91,566 94,771 |. 93,422 |. 0 0| 1,300 |. 08/25/2046 .
..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 . 06/01/2025 . | Paydoun . 14,819 12,539 |. 10,826 |. 0 0| 314 |. 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ |- 06/01/2025 . |Paydoun ... e | L4418 4,014 [l 3,064 ... 0. 0. . 09/25/2037 .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 ............... . 06/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiinns forieneeereiiineees o 3,141 [ 341 | 2,880 |eeuuinnnnns 2,786 0 0 . 09/25/2035 .
Angel Oak Mortga20225 2022-5 A1 4.500%
.. 03464H-AA-3 [ 05/25/67 .evvvnniiiiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 552,041 |...ooeennns 552,041 |........... 537,673 |........... 545,724 0 (U R 552,041 [ooeeiiinnnnnns (1 P [ PO [V PO 10,130 |. 05/25/2067 . [1.A FE ....
Angel Oak Mortga20191 2019-1 B1  5.400%
..03464M-AE-4 | 11/25/48 ... . 06/01/2025 . | Paydown ... ..4,055,627 |........ 4,085,627 |........ 4,018,873 |........4,030,753 |[........ooennO [ 24,874 [ 0 [ 24874 [0 [ 4,055,627 |.. . 11/25/2048 . |1.A ........

Angel Oak Mor tga: .000%
..03464T-AA=7 | 01/25/67 ..o . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 45,574 |........... 415,574 |........... 411,126 | 415,866 |............... 0 s (22 D PO (I O (291) |vevveniinnnns 0 s 415,574
Angel Oak Mortga20236 2023-6 A1 6.500%
..03464U-AA-4 | 12/25/67 ...
Angel Oak Mor tga: .
..03465G-AA-4 | 10/25/67 ....covviiieeeiiiiiee e . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 238,084 |........... 238,084 |........... 226,180 |....vveeens 228,269
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ...
Angel Oak Mor tga:

. 01/25/2067 . |1.A ........

. 12/25/2067 . |1.A FE ...

. 06/01/2025 . | Paydown ... .. 331,612 331,612 330,413 |...........331,862 |.... .331,612 |..

........... 238,084 . 10/25/2067 . |1.A FE ...

.491,924 |.. . 09/25/2067 . |1.A FE ...

. 06/01/2025 . | Paydown ... .. 491,924 491,924 468,684 |....

..03465V-AA=1 | 07/25/67 ..oeeoiiiiieeiiiiiiie e . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 208,523 |........... 208,523 |...cceenne 205,004 foveeeeeiiiiiinnnn 0 o0 3,519 0 3519 0 208,523 [ovevieiiiinnns (U IO 0 foreeeieiinnns [V FOPO 747 |. 07/25/2067 . |1.A FE ....
Angel Oak Mortga20231 2023-1 A1 4.750%

..034650-AA-9 | 00/26/67 ..eeeuiiiiiieeieiiiiiie e . 06/01/2025 . [Paydown .....coouviiiiiiiiiiiiiiiens foiiineeeeiiees e 156,438 |........... 156,438 |........... 147,859 |........... 149,095 |......cconns 0 foeeeens 7,343 [ 0 foreeeenns 7,343 [ 0 foreeeenns 156,438 |.oevveeeennns (U IO 0 foreeeieiinnns [ PP 3,069 |. 09/26/2067 . |1.A FE ....
Angel Oak Mortga20241 2024-1 A1 5.210%

..03465X-AA=7 | 0B/25/68 ......cevvviiieeiiiiiiie e . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 803,045 |........... 803,045 |.......... 785,489 |........... 747,497 |ovveeeeennns 0 foueeees 14,081 [oeeeeeennns 0 foeeees 14,081 [oeeeeeennns 0 foeeeenns 803,045 |.....cceeennnnn (U IO 0 foreeeieiinnns 0 foreeinnns 15,544 |. 08/25/2068 . [1.A FE ....
Angel Oak Mortga20237 2023-7 A1 4.800%

..03466D-AA-0 | 11/25/67 oot . 06/01/2025 . [Paydown .....coouviiiiiiiiiiiiiiiens foiiineeeeiiees e 778,672 |.......... 778,672 |........... 746,544 |........... 751,282 [oveeeeeennns 0 forreeen 27,390 |oiiiiiaennns 0 foreeeen 27,390 |oeiiiiiaannn 0 foeeeenne 778,672 oo (U IO 0 foreeeieiinnns 0 foreeinnns 15,930 |. 11/25/2067 . |1.A FE ...
Angel Oak Mortga20243 2024-3 A1~ 4.800%

..03466H-AA=1 | 11/26/68 ...oooeeniiiiiiieiiiiiiceeeie . 06/01/2025 . | Paydown . 11/26/2068 . |1.A FE ...
Angel Oak Mortga20233 2023-3 A1~ 4.800%

..034931-AA-3 | 09/26/67 .oeevniiiiiieiiiiiiiie e . 06/01/2025 . | Paydown . 09/26/2067 . |1.A FE ...
Angel Oak Mortga20251 2025-1 A1 5.691%

..034934-AA-7 | 01/25/70 . 06/01/2025 . | Paydown ... . 01/25/2070 . |1.A FE ...

..059469-AF-3 | BOAA 2006-7 A6  6.350% 10/25/36 . 06/01/2025 . [Paydown . . 10/25/2036 . [1.A FM ...

..05946X-E7-4 | BAFC 2005-5 2A1  5.500% 09/25/35 .. . 06/01/2025 . [Paydown . . 09/25/2035 . |2.C FM ....

..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . 06/01/2025 . [Paydown . . 10/25/2034 . [1.A FM ...

..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 .. . 06/01/2025 . [Paydown . . 11/25/2035 . [1.A FM ...

..05946X-ZZ-9 | BAFC 2005-4 2A1  5.500% 08/25/35 .. . 06/01/2025 . [Paydown . . 08/25/2035 . [1.A FM ...

.. 05949C-PJ-9 | BOAMS 2005-L 2A3  5.678% 01/25/36 . . |. 06/01/2025 . | Paydoun ... . 01/25/2036 . [1.A FM ....
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..05950P-AJ-2 |BAFC 2006-H 3A2  4.226% 09/20/46 . |- 06/01/2025 . |Paydomn .cevveeeeeeennneeeeeennnn foeeeeeeeniieeeeee fereeeeennans 5,181 ....6,198 ....5,808 |.... ... (628) | ...5,181 |.. ...122 |. 09/20/2046 . |[1.A FM ....
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. . 06/01/2025 . | Paydoun . 11,060 11,667 10,413 |. 11,060 267 |. 09/25/2034 . |1.A FM ....
..05951F-AG-9 |BAFC 2007-1 TA5  6.590% 01/25/37 .. . 06/01/2025 . | Paydown ... ..28,779 |.. . 01/25/2037 . |[1.A FM ...
Bayview Opportun20222  er Fun 2022-2 A5
..07336N-AE-9 |2.500% 12/25/51 . 06/01/2025 . | Paydown ... .563,067 |.. . 12/25/2051 . |1.A ........
..07384M-TM-4 [BSARM 2003-1 5A1  6.547% 04/25/33 . ... |- 06/01/2025 . [Paydown ... ....836 |.. . 04/25/2033 . |[1.A FN .
BRAVO Residentia2024NMdg Trus 2024-NQM4 A1A
.. 10568N-AA-0 [4.350% 01/25/60 .....evvvvvviiinnniiiiiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 337,290 |...eeennnns 337,290 |........... 323,230 |oeveunnnnnn 267,158 |ovvvenniinnns [V A 13,043 |ovviiiiiinne [V A 13,043 |oovveiiiiinns (U R 337,290 |.oeeeivnnnnnns (VN P [ PO [V F 5,288 |. 01/25/2060 . |1.A FE .
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
..10569B-AA-5 [2.000% 05/25/59 ......evvvnviiiiinnniiiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 277,706 |........... 217,706 |ooeevnnenns 252,451 |oeeennnnn. 257,287 |.oovvviinnnnnns (U PR AV (U PR AV (U R 277,705 |oevvvennns (1 P [ PO [V F 2,243 |. 05/25/2059 . [1.A ........
BRAVO Residentia2022NQM3g Trus 2022-NQM3 A1
..10569J-AA-8 [5.108% 07/25/62 ......evvvvvvinnniiiiiiiiieiieens . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 79,922 |oeiinnnnnn 79,922 |oeeeeenne 79,522 |oooiiiiiiiinnnnns (U P (U P 400 |oeeeeniinnnns (U P 400 |oeveiiiiinnns (U P 79,922 [oooiiiiinnnnnns (1 P [ PO [V 893 |. 07/25/2062 . |1.A ........
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
..10571D-AB-5 [4.300% 08/01/53 ...evvvriiviiiiiiiiiiiniieeeeees . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 520,688 |........... 520,688 |........... 502,950 |........... 497,913 [..oooeinnnnnnns (U . 2,776 |oeeeiininns (U . 2,776 |oeeeeeininns (U R 520,688 |............... (1 P [ PO [V PO 11,610 |. 08/01/2053 . [1.A FE .
BRAVO Residentia2025NQM3g Trus 2025-NQM3 A1
..105927-AC-1 [5.573% 03/25/65 ......cevvuvriiriinniniiiiiiiiinnns . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 390,758 |........... 390,758 |........... 390,753 |..oeviviininiins (U P [ PR (I P [ PR (I P (U 390,758 . 03/25/2065 . |1.A FE .
Brean Asset Back2022RM5 ities 2022-RM5 A
.. 10637Wi-AA-7 [4.500% 09/25/62 . 06/25/2025 . | Paydown ... .. 268,273 268,273 244,974 |...........251,867 |.... N .268,273 |.. . 09/25/2062 . |1.A FE ..
..10638B-AA-2 | BREAN 2023-RM7 A1 4.500% 03/25/78 . 06/25/2025 . | Paydoun . .. 241,079 ..241,079 ..216,651 |. ..220,361 0| .241,079 . 03/25/2078 . |1.A FE ..
..10638C-AA-0 [BABS 2021-RM1 A 1.400% 10/25/63 .. |- 04/25/2025 . | Paydown ... ... 70,672 ...70,672 ...67,430 |........... ..70,672 |.. . 10/25/2063 . |1.A FE .
Brean Asset Back2025RM1tities 2025-RM11 A1
.. 10638G-AA-1 [4.750% 05/25/65 .....ovvvnniiiiiiniiiiiiiiniis . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 41,071 [ 41,071 o 39,476 |..ocovvveeieennnn 0 e 0 e 1,595 |0 e 1,595 |, (U P 4,071 | (1 P [ PO [V 179 |. 05/25/2065 . |1.A FE .
Brean Asset Back2022RM4 ities 2022-RW4 A1
..10638J-AA-5 [3.000% 07/25/62 ......vvvvvrnnnniiiiiiinieinannns . 06/25/2025 . |Paydonn .....evunvviiiiinininiiiinnn Jeviineeieiiinnnes foenn 467,125 [l 467,125 |l 433,416 )l 442,827 [0 23,133 [ 0 . 07/25/2062 . |1.A FE .
Brean Asset Back2022RM3 ities 2022-RM3 A
.. 10638N-AA-6 | 1.750% 02/25/62 ....evvvvvvviiininiiiiiiiiineeees . 05/25/2025 . | Paydown ... .0 . 02/25/2062 . |1.A FE ..
.. 1248E-AG-4 |CBASS 2007-CB4 A2D  3.441% 04/25/37 . . 06/01/2025 . | Paydoun . s N 0 . 04/25/2037 . |1.A FM ..
.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.114% 01/25/37 . 06/01/2025 . | Paydoun . 214 ). 0 . 01/25/2037 . |[1.A FM ..
.. 12520H-AA-7 |CFMT 2020-AB1 A 1.943% 09/25/50 .. |- 05/25/2025 . |Paydoun ... 4,001,195 |.... 0. . 09/25/2050 . |1.A FE .
Cascade Funding 2022HB9 Trust 2022-HB9 A
..12530G-AA-6 | 3.250% 09/25/37 ...eeeeeeeeeeeeeene s . 06/25/2025 . |Paydomn .cevveueeeeenniieeeeenni fereeeeeeeeniieeeees foeeeeen 787,303 |t 737,303 |........... 670,422 |........... 702,301 |oeeeeieeeaene (U PO 35,002 |..ecevnnnnnnnns 0 . 09/25/2037 . |1.A FE .
Cascade Funding 2022AB2 Trust 2022-AB2 A
..12530J-AA-0 [2.000% 02/25/52 ...cevvrnuaeeeeennnaeeeeenniaeeees . 06/25/2025 . |Paydomn .cevveneeeeenniieeeeenni feeeeeeeeeieeeeee e 621,192 | 621,192 |........... 588,158 |........... 606,844 |.....cceeeeenee [V P 14,348 |ooooeennnne 0 . 02/25/2052 . |1.A FE .
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 [4.000% 02/25/37 ..oevveeeeeeeeeee e . 06/25/2025 . |Paydomn .cevvueeeeeenniieeeeennin fereeeeeeeeniineeees foeeeen. 557,276 |l 557,276 |........... 528,805 0 . 02/25/2037 . |1.A FE .
Cascade Funding 2023HB12 Trust 2023-HB12 A
.. 125300-AA-4 [4.250% 04/25/33 ....ceeeeemieieeeeeeee s . 06/25/2025 . |Paydomn .cevvuueeeeenniieeeeenni feeeeeeeeeenieeeeeee e 953,332 |l 953,332 |oeeeunnnnns 919,708 0 . 04/25/2033 .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . . |- 06/01/2025 . | Paydown ... o 0] .0 0 | 02/25/2037 .
.. 12592U-AH-5 | CSMLT 2015-1 A4~ 3.500% 05/25/45 .. . 06/01/2025 . | Paydoun . 52,325 52,815 0 . 05/25/2045 .
..12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 .. . 06/01/2025 . | Paydoun . 36,269 6,369 0 . 11/25/2036 .
..12628L-AJ-9 |CSAB 2006-4 ABA  6.184% 12/25/36 .. . 06/01/2025 . | Paydoun . 15,504 3,488 0 . 12/25/2036 .
..12646U-AF-5 [CSMC 2013-1VR1 B4  3.473% 03/25/43 . 06/01/2025 . | Paydoun . 37,470 37,890 0 . 03/25/2043 .
..12646\-AS-3 |CSMC 2013-1VR2 B2 ~ 3.392% 04/25/43 . 06/01/2025 . | Paydoun . 51,192 49,350 0 . 04/25/2043 .
..12647G-CP-1 [CSMC 2013-1VR4 B3  3.493% 07/25/43 . 06/01/2025 . | Paydoun . 73,506 70,244 0 . 07/25/2043 .
..12647M-DU-6 | CSMC 2013-6 B3  3.424% 08/25/43 . . 06/01/2025 . | Paydoun . 62,125 60,951 0 . 08/25/2043 .
..12647P-AF-5 [ CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 06/01/2025 . | Paydoun . 32,859 32,785 0 . 08/25/2043 .
..12649G-AQ-9 |CSMC 2014-0AK1 B3~ 3.616% 11/25/4 . 06/01/2025 . | Paydoun . 25,313 26,203 0 . 11/25/2044 .
..12649G-AR-7 | CSMC 2014-0AK1 B4 ~ 3.616% 11/25/44 . 06/01/2025 . | Paydoun . 26,768 27,454 0 . 11/25/2044 .
..12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 . 06/01/2025 . | Paydoun . .5,990 . 5,996 0 . 12/25/2044 .
.. 12649K-AX-5 [CSMC 2015-WIN1 B4  3.764% 12/25/44 . 06/01/2025 . | Paydoun . 63,522 62,133 |. 0 . 12/25/2044 .
..12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . 06/01/2025 . | Paydoun . . ..145,021 .. 141,645 |. . N 0 145, . 02/25/2048 .
..12653T-AB-7 |CSMC 2018-J1 A2  3.500% 02/25/48 .. . 06/01/2025 . | Paydoun . .. 452,175 ..452,175 ..407,134 |. ..407,230 |. 0 452,175 . 02/25/2048 .
..126537-BII-0 [ CSMC 2018-J1 B2 3.578% 02/25/48 . 06/01/2025 . | Paydown ... .. 441,228 441,228 446,191 ..445,082 |.... ...(3,854) |. .0 .. 441,228 |.. . 02/25/2048 .
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..12653T-BY-6 |CSMC 2018-J1 B4  3.578% 02/25/48 ............. . 06/01/2025 . |Paydomn .eeevveneeeeennieeeeeennnn foeneeeeeeeenieees feeeeeeeens 99,014 |oeeeeennnnns 99,014 |............ 88,153 |..ccevnnnnnn 89,717 |oveeeeeeeeen [V 9,207 |eeeiiieens [V 9,207 |eeeiiieeens 0 Joeeeeees 99,014 [..oceeennennnns (VI PO [ PO (VI IO 1,535 |. 02/25/2048 . |1.A ........
COLT Funding LLC20223 2022-3 A1 3.901%
. 12659Y-AA=2 [ 02/25/67 e . 06/01/2025 . |Paydomn oeeeveeneeeeennieeeeeennnn Jorneeeeeeeniieeees fereeeeens 746,613 |........... 746,613 |..coeeennnn 746,605 |........... 746,387 |oeeeeeeeeeenne 0 Joeeeeees 226 |eeeeeniinns (V1 PO 226 |eeeeeiiinns (U 746,613 |ooeeninees (VI PO [ PO [V PO 12,099 |. 02/25/2067 . |1.A FE ..
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 06/01/2025 . | Paydown ... .. 17,509 ... 17,509 ...17,088 |.... ..17,203 |.... 0. o0 |- .. 17,509 |.. o0 ] . 06/27/2067 . |1.A FE .
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .. . 06/01/2025 . | Paydoun . 11,011 11,011 10,443 |. 10,565 |. 0 0| 11,011 0| . 02/25/2035 . |3.A FM .
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 . . 06/01/2025 . | Paydoun . 11,403 12,383 10,928 |. .9,979 | 0 0| 11,403 0| . 04/25/2035 . |1.A FM .
.. 12667F-EG-6 |CWALT 2004-J2 3A3  5.500% 04/25/34 ........... |. 06/01/2025 . [Paydown .........cccevvrvvrvinnnnnns foovvvivininiiniins Joovninns 7,294 e 1,204 el 1,199 [ 70227 .0 w0 ] L 1,294 .. w0 ] . 04/25/2034 . |[1.A FN .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ |- 06/01/2025 . |Paydoun ... .. 16,907 ...20,512 ...15,499 [............ 14,626 |.... 0. o0 |- ..16,907 |.. o0 ). . 10/25/2035 . |1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . . 06/01/2025 . | Paydoun . 39,041 48,002 43,384 |. 41,826 |. 0 0| 0| . 05/25/2035 . |[1.A FN .
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 06/01/2025 . | Paydoun . 30,966 30,966 25,256 |. 26,095 |. 0 0| 0| . 05/25/2035 . |1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3 ~ 5.500% 07/25/35 ........ |. 06/01/2025 . |Paydoun ... ... 13,841 ...12,520 |.............9,962 |.... .0 w0 ] w0 ] . 07/25/2035 . |[1.A FN .
..12667G-XD-0 |CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 ........ |- 06/01/2025 . |Paydoun ... ....6,749 ....5,883 [.... .4,39 |.... 0. o0 |- o0 ] . 08/25/2035 . |1.A FM .
.. 12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 06/01/2025 . | Paydoun . . 1,402 .1,254 ). 785 |. 0 0| 0| . 10/25/2035 . |[1.A FN .
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 06/01/2025 . | Paydoun . 12,790 11,831 .8,832 | 0 0| 0| . 11/25/2035 . |1.G FM .
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |[1.A FN .
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . 06/01/2025 . | Paydoun . 0 0| .0 | . 05/25/2036 . |1.A FM .
.. 12668II-AU-1 | ClIL 2007-4 ASN  5.934% 04/25/47 ... . 06/01/2025 . | Paydoun . 0 0| 0| . 04/25/2047 . |[1.A FN .
..126694-HK-7 |CWHL 2005-25 A6  5.500% 11/25/35 . 04/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.A FM .
..126694-JX-7 | CWHL 2005-24 A7  5.500% 11/25/35 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |[1.A FN .
..126694-KZ-0 |CWHL 2005-24 A33  5.500% 11/25/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.A FM .
..12669F-RG-0 |CWHL 2004-4 A5  5.250% 05/25/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/25/2034 . |[1.A FN .
..12669F-UC-5 |CWHL 2004-9 A7  5.250% 06/25/34 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/25/2034 . |1.A FM .
..12669G-5-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 . 06/01/2025 . | Paydoun . 0 0| 0| . 08/25/2035 . |[1.A FN .
..15132E-LC-0 |CDMC 2005-1 A5  5.105% 02/18/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 02/18/2035 . |1.A FM .
Cascade Funding 2024HB15 Trust 202
..15723A-AA-9 [4.000% 08/25/34 .....oeeeeeeeeeiieeeeeenee e . 06/25/2025 . |Paydomn .ceeveeneeeeeniieeeeeennnn e eeeenneeee feees 1,182,207 |........ 1,182,207 |........ 1,159,598 |........ 1,162,627 0 (U 1,182,207 0 . 08/25/2034 . |1.A FE ..
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16159M-AA-4 3.250% 03/25/64 ......cevmueeeeeennieeeeeennnns . 06/01/2025 . |Paydomn oeevveeneeeeemnieeeeeennnn Jorneeeeeeenieeeee fereeeeens 175,291 |........... 175,291 |........... 149,969 |........... 150,526 0 (U 175,291 0 . 03/25/2064 . |1.A ........
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 ... . |- 06/01/2025 . | Paydown ... 0 e 1,831 [l .0 w0 ] .0 w0 ] . 11/25/2036 . |1.A FM ..
.. 17310F-AT-2 |CMSI 2006-5 3A1  5.500% 09/25/36 .. . 06/01/2025 . | Paydoun . 10,866 |. 0 0| . 9,449 0| . 09/25/2036 . |1.A FM ..
.. 17312H-AE-9 |CRMSI 2007-2 A6  7.152% 06/25/37 .. . 06/01/2025 . | Paydoun . .. 226,747 N ..224,940 |. 0 0| .226,747 0| . 06/25/2037 . |1.A FM
. 17321L-AA-7 |CMLTI 2013-J1 A1 3.500% 10/25/43 . . |- 06/01/2025 . | Paydown ... ... 19,141 ... 19,141 ...18,813 |............ 18,829 |.... 0. o0 |- 19,141 |.. o0 ] . 10/25/2043 . |1.A ........
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . |- 06/01/2025 . | Paydown ... ... 14,463 ... 14,463 .. 14,621 ...l 14,652 L .0 w0 ] .. 14,463 |.. w0 ] . 06/25/2044 . |1.A ........
.. 17323E-AQ-6 [CMLTI 2014-J2 B4  3.817% 11/25/44 . ... |- 06/01/2025 . [Paydown ... .. 35,617 ...35,617 ...35,8% |[............35,939 |.... 0. 0. ..35,617 |.. 0. . 11/25/2044 . |1.A ........
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
. 17324V-AR-5 [5.250% 09/25/42 .....cceeemreaeieeieiiae e . 06/01/2025 . |Paydomn oeeevueneeeeernieeeeeennnn Jorneeeeeeenieeees fereeeeens 547,690 |........... 547,690 |........... 529,890 |........... 531,903 0 (U 547,690 |.eevvrunnnns (VI PO [ PO [V PO 12,038 |. 09/25/2042 . |1.A ........
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 [2.500% 07/25/51 e . 06/01/2025 . |Paydomn oeevveeneeeeeeniieeeeeennnn Jorneeeeeeeniieeees fereeeeens 495,042 |........... 495,042 |........... 407,965 |.......... 416,018 |ooeeeenenne [V P 79,024 |..ccovnnnnnnnns [V A 79,024 |..ccovnnnnnnnns (U 495,042 |.....cconnennns (VI PO [ PO (VI IO 5,423 |. 07/25/2051 . [1.A ........
Citigroup Mortga2021INV2Trust 2021-INV2 A1A
. 17320R-AD-0 [2.500% 05/25/51 ..eeeevenaeeeeineiee e . 06/01/2025 . |Paydomn oeeevueneeeeernieeeeeennnn Jorneeeeeeenieeees fereeeeens 396,171 |........... 396,171 |eeeeennnns 366,799 |...cevvnnneaanns (U1 PP [V P 29,372 |oeeiiiins (U PO 29,372 |eeeiiiins (U 396,171 |eeeneieees (VI PO 0 . 05/25/2051 . |1.A ........
Citigroup Mortga2021INV3Trust 2021-INV3 A1A
. 17320V-AE-9 [2.500% 05/25/51 .eeeeveneeeeeieeee e . 06/01/2025 . |Paydomn .ceevueeeeeennieeeeennnnn . 05/25/2051 . |1.A FE ..
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH  3.180% 08/01/49 |. 06/02/2025 . |Redemption 100.0000 . . 08/01/2049 . |[1.A FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HSG
..196480-EW-3 [4.000% 05/01/50 . 05/15/2025 . |Redemption 100.0000 ....... 215,000 . 05/01/2050 . |1.A FE .
COLT Funding LLC20224 .
.. 19685G-AA-4 [ 03/25/67 .ovvvniiiiiiiiiiieeiii e . 06/01/2025 . |Paydomn .....eevvviviininniiiiiinnns foeeeeeeeiiiiinnnees [ 447,737 | 447,737 |...........445,500 |...........445,530 |.coooiiiiinnnn0 2,207 i (U 2,207 |veeiiiinns (U R 47,737 e (1 P [ PO [V F 8,264 |. 03/25/2067 . |1.A FE .
COLT Funding LLC20247 2024-7 A1 5.538%
.. 19688Y-AA-2 | 12/26/69 ... . 06/01/2025 . | Paydown ... .. 181,675 .. 181,675 |.. . 12/26/2069 . |1.A FE .
FNVA
..207932-AA-2 [12/25/42 . 06/25/2025 . | Paydown ... . 12/25/2042 . |1.A ........
..225410-FV-9 [CSFB 2003-17 1A4  5.500% 06/25/33 . . 06/01/2025 . | Paydoun . . 06/25/2033 . |4.C FM .
..22541S-1I3-8 | CSFB 2004-8 4A3  5.500% 12/25/34 . 06/01/2025 . | Paydown ... . 12/25/2034 . |1.A FN .
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.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 . 06/01/2025 . | Paydown ... . 17,178 ...17,180 12,195 [0 e 4,982 |. .0 . .0 L A7,178 .. . 06/25/2035 . |1.A FM ...
..225470-M6-7 [CSMC 2006-3 1A4A  6.396% 04/25/36 . . 06/01/2025 . | Paydoun . 13,014 13,014 ..6,126 |. 0 0| 13,014 . 04/25/2036 . |1.A FM ..
..225470-QY-2 |CSMC 2005-5 A2F  5.865% 04/25/36 .. . 06/25/2025 . |Paydoun . 41,502 41,502 41,444 | 0 0| 41,502 . 04/25/2036 . |1.A FM .
.. 22943H-AG-1 [CSAB 2006-1 ABA  6.672% 06/25/36 .. . 06/01/2025 . | Paydoun . 13,621 13,621 0 0| 13,621 . 06/25/2036 . |1.A FM .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .. . 06/01/2025 . | Paydoun . 13,229 10,421 0 0| 13,229 . 09/25/2035 . |4.B FM .
..251510-ML.-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .. . 06/01/2025 . | Paydoun . ..7,359 0 0| . 7,359 . 02/25/2036 . |1.A FN .
..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 . . 06/01/2025 . | Paydoun . L2713 0 0| .213 . 10/25/2036 . |1.A FM .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 . 06/01/2025 . | Paydown ... 15,819 .0 w0 ] 15,819 |.. . 07/25/2036 . |1.A FN .
..29977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 . . 06/01/2025 . | Paydown ... .. 26,646 0. o0 |- ..26,646 |.. . 03/25/2043 . |1.A ........
..20977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. . 06/01/2025 . | Paydoun . 36,551 0 0| 36,551 . 06/25/2043 . |1.A .
..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 06/01/2025 . | Paydown ... .. 65,983 0. 0. ..65,983 |.. . 02/25/2048 . |1.A ........
Ellington Financ20222 gage T 2022-2 A1
.. 31572Y-AA-6 | 4.299% 04/25/67 .....cevvmeieeeiennieeeeeennnns . 06/01/2025 . |Paydomn oeevveeneeeeemnieeeeeennnn Jorneeeeeeenieeeee fereeeeens 293,386 |.eeeennnns 293,386 |........... 292,166 |........... 202,181 [ooeeeiiiies [V 1,205 |oeeeeeeeeeees 0 (U 293,386 . 04/25/2067 . |1.A ........
Finance of Ameri202254
. 31737K-AA-8 [2.500% 01/25/57 eeveeeeeeeeeeeee e . 06/25/2025 . |Paydomn eeevvueneeeeeeniieeeeeennnn Jerneeeeeenieeees fereeeeens 193,988 |........... 193,988 |.......... 176,606 |........... 187,919 [oeeeieeinnnnns [V 6,069 [coeeeeennnnnn 0 (U 193,988 . 01/25/2057 . |1.A FE ....

Finance of Ameri202351
..31739R-AA-1 | 3.000% 02/23/53 ..

Finance of Ameri202352
L.31739T-AA-7 |6.500% 04/25/73 ... . 06/25/2025 . [Paydomn ......ccceveeiriiiiiiiieeees oo oo 1,384,875 |........ 1,384,875 |........ 1,352,352 |........ 1,030,579 [ooeeiiiiiinnns 0 foeens (11,444) | 0 foeens (11,444) | 0 foeeeens 1,384,875
Finance of Ameri202452

. 02/23/2053 . |[1.A FE ...

. 06/25/2025 . |Paydoun ... .. 334,246 334,246 306,773 |...........322,600 |.... .334,246 |..

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

..31739V-AA-2 | 3.500% 04/25/74 .. . 06/25/2025 . |Paydoun ... .. 15,745 ...15,745 ...15,209 |.... .0 ... ..15,745 |.. . 04/25/2074 . |1.A FE ...
Finance of Ameri20

..31740R-AB-6 |3.500% 02/25/74 ........eevveiiiiiiiiiaiiaiiians . 06/25/2025 . [Paydomn ......ccceveeiiiiiiiiiiiiees e e 326,922 |........... 326,922 |.cceeenns 306,550 [........... 312,623 |..ooeeeinnnnn 0 foeeeens 14,299 | 0 foeeeens 14,299 | 0 foeeeenne 326,922 . 02/25/2074 . |1.A FE ...
Finance of Ameri2024S4 tured 2024-84 A1

..31741A-AB-2 |3.500% 11/25/74 ..... . 06/25/2025 . |Paydoun ... ...29,353 |.... .0 | ..30,666 |. . 11/25/2074 . |1.A FE ...

..33850B-AX-5 |FSMT 2017-1 B2 3. . 06/01/2025 . |Paydoun ... .... 110,860 |.... 944 ... 111,404 .. . 03/25/2047 . |1.A ........
Flagstar Mortgag20215INV 2021-5INV A5

..33851P-AE-5 | 2.500% 07/25/51 ...oooiiviiiiiiiiiiiiieceeeins . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 310,086 |.......... 310,086 |........... 274,915 |........... 243,865 |............e. [V O 35,080 |.....ccvneenns [V O 35,080 [.....ccvveenns 0 foeeeenne 310,086 |.....cevveennnn (O O [V O, [ PO 2,707 |. 07/25/2051 . |1.A ........
Flagstar Mortgag202111IN 2021-11IN A6

.. 33851T-AF-4 | 2.500% 11/25/51 ..oooiiiiiiiiiiiiiiiiecceccis . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 579,339 |........... 579,339 |..cceeen. 510,475 |.......... 510,671 |ocvrneeenne [V O 68,669 |.......coce.. [V O 68,669 |........cce.. [ O 579,339 |.oooeiiiunnns (O O [V O, [ PO 5,760 |. 11/25/2051 . |1.A ........
Flagstar Mortgag20213INV 2021-3INV A5

.. 33852C-AE-3 | 2.500% 06/25/51 .....ceuvvviiiiiiiiiiiiieeeins . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 639,641 |........... 639,641 |........... 557,204 |..ooeeeiiininnns [V O [V 82,436 |..ccovveeennne [V O 82,436 |..ccovveeennn. (I O 639,641 |......ooeennnne (O O [V O, [ PO 4,143 |. 06/25/2051 . [1.A ........
Flagstar Mortgag202113IN 2021-13IN A5

..33853H-AE-1 |3.000% 12/30/51 ....ocoviuiiiiiiiiiiiiiiieee s . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 67,366 |............ 67,366 |............ 60,377 |ooiiiiiiinnnnne [V O [V IO 6,989 ......ccveens [V IO 6,989 [......cceeens [V 67,366 |.....cceveennn (O O [V O, [V O 168 |. 12/30/2051 . |1.A FE ....
GE CAPITAL MTG SERVICES INC 1998-HE1 A7

..36158G-BB-3 |6.465% 06/25/28 ........evviiiiiiiiiiiiieeiins . 06/01/2025 . [Paydomn ......cccevveeeiiiiiiiiiiinns fooriiiineneiiiies e, (I O [V (O PO [V O [V O, (O O [V O, (O O [V O (I O (O O [V O, (O PO 0 |. 06/25/2028 . |5.B FM ....
GCAT 2023NQM2 2023-Naw2 A1

..36169D-AA-0 |5.837% 11/25/67 ..eoeeiiiiiiiiieeiiiiiiieee s . 06/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiienns fooviiiieeeeiiiees e 1,058,338 |........ 1,058,338 |........ 1,057,772 |........ 1,064,941 [.......eeeee 0 fens (6,603) [...vvvvnnnnnnns [V O (6,603) [...vvvvvnnnnnnn 0 fnns 1,058,338 |....coeeennnnn (VN 0 | [\ O, 25,649 . 11/25/2067 . |1.A ........
GCAT 2023NQM3 2023-NaM3 A1

..36169G-AA-3 |6.88%% 08/25/68 .........ccccuvviiiiiiiiiiiieeene . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 904,258 |........... 904,258 |........... 904,253 |........... 906,983 0 [V O 904,258 |......ccuneen (O O [V O, [\ O, 26,528 |. 08/25/2068 . [1.A ........
GCAT 2025NQM1 2025-NaM1 A1

..36171G-AA-9 |5.373% 11/25/69 .. . 06/01/2025 . [Paydown . .. 903,522 ..903,522 ..903,508 |. .0 0 0 .903,522 . 11/25/2069 . |1.A FE .

..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% . . 06/01/2025 . [Paydown . 24,468 20,916 20,047 |. ,029 | 0 0] 24,468 . 12/25/2037 . [5.A FM .

..3622MiI-AH-6 | GSR 2007-3F 2A7  5.750% 06/25/37 .. . 06/01/2025 . [Paydown . 25,877 22,8% 21,812 |. 22,857 |. 0 0| 25,877 . 056/25/2037 . 3.C FM .

..3622M-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 .. . 06/01/2025 . [Paydoun . .23,455 24,438 19,978 |. 24,402 |. 0 0] 23,455 . 05/25/2037 . [6. FM .....

..362334-CZ-5 | GSR 2006-2F 2A13  5.750% 02/25/36 . . 06/01/2025 . [Paydown . 12,250 12,693 12,341 | 11,955 | 0 0 12,250 . 02/25/2036 . [3.C FM ..

..362341-\R-7 | GSAWP 2005-7F 2A6  5.500% 09/25/35 .. oo |- 0670172025 . [Paydonn ........oeeeieiiiiiiiiiiiin o i 2,890 ....2,8% ....2,751 ... 2,783 |.... .0 . .0 |. 2,890 . 09/25/2035 . |1.A FM .
GS Mortgage-Back2019SL1 ities 2019-SL1 M1

..36257E-AG-8 |3.125% 01/25/59 ......eeveiiiiiiiiiiie i . 06/01/2025 . [Paydomn ......ccceeeeereiiiiiiiieees foeviieeeeeeeies e 1,932,792 |........ 1,932,792 |........ 1,789,041 |........ 1,866,412 |......c..... 0 foeeens 66,380 |......ccceeenns 0 foeeens 66,380 |......ccoeeenns 0 foeeens 1,932,792 |oooeiiiiieenns [ IO 0 foreeeiiiiis 0 foeeiinns 24,824 . 01/25/2059 . |1.A FE ...
GS Mortgage-Back2021PJ5 ities 2021-PJ5 A8

..36261H-AJ-9 | 2.500% 10/25/51 ..oooviiiiiiiieiiiiieee e . 06/01/2025 . [Paydomn ......cceveereiiiiiiiiieens oo oo 880,353 |........... 880,353 |........... 784,065 |........... 795,748 |.ooeeeinnnes 0 foeeens 84,605 |......cueeenns 0 foeeens 84,605 |......ccuveenns 0 foeeeeene 880,363 |.....cceeennnne (O O 0 foreeeiiiiinas [ P 8,538 |. 10/25/2051 . |1.A ........

GS Mortgage-Back2021PJ1 ities 2021-PJ1 A6
..36261M-AF-6 | 2.500% 06/25/51 ....ceouuvieeeeiiiiiiieeeeiiiis . 06/01/2025 . [Paydomn ......ccceveeeeiiiiiiiiieins | e 393,350 |[........... 393,351 |....oeeee.. 344,766 |.......oceeeeee 0 |oeeiiiiinne [ R 48,585 |............... [ O 48,585 |............... [ O 393,351 |oooeeiiunnnns 0 |oeiiiiiiinnn 0 fooeeiiinnns 0 foeeiiennnes 2,167 |. 06/25/2051 . [1.A ........
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GS Mor tgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 [2.500% 01/25/52 ...evvvvvnniiiiiiniiiiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 384,866 |........... 384,866 |........... 372,511 [.oooeeenens 374,505 |[...ccevvnnnnnns (U . 10,362 [ooeiiiiinnnnnn (U . 10,362 [ooeiiiiinnnnns (U R 384,866 |............... (1 P [ PO [V F 3,662 |. 01/25/2082 . |1.A ........
GS Mor tgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 |2.500% 11/25/51 . 06/01/2025 . | Paydown ... .. 405,949 405,949 410,769 |...........410,378 |[.... .405,949 |.. . 4,499 | 11/25/2051 . [1.A ........
GS Mor tgage-Back2021
..362620-AJ-5 [2.500% 01/25/52 ...evvvvvnniiiiiiniiiieiiiiiies . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 370,018 |.......... 370,018 |........... 378,633 |.......... 377,060 |...ooeeeennns 0 fens (7,082) |.oooeeeen (U . (7,082) |evvennnns (U 370,018 |oueniiiiinnnnn (1 P [ PO [V F 4,093 . 01/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A7
..36263C-AG-4 [2.000% 02/26/52 ....evvvnvviriinniiiiiiiiineeees . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 610,890 |.......... 610,890 |........... 515,439 |oeeennnn. 519,908 |........eennnn. [V P 90,982 |.....cevnnnnnnn [V P 90,982 |.....cvvnnnnnns (U 610,890 [..euviiiiinnnnn (VN P [ PO [V F 5,209 |. 02/26/2052 . [1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8
.. 36263C-AH-2 [2.500% 02/26/52 ....evvvvnniiiiiniiieiiiinis . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 963,327 |....ovvnnns 963,327 |........... 849,571 |........... 861,983 |..evvvnniinnns (U - 101,344 [ooiiiiinnnnns (U - 101,344 |[ooiiiiinnnnns (U R 963,327 [..oeevvvnnnnnns (1 P [ PO [V PO 10,268 |. 02/26/2052 . [1.A ........
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ....cevvvnniiiiiiniiiiiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 149,341 |....eeeeeee 149,341 |........... 146,704 |........... 146,949 | (U 2,392 [ooiiiiiiinnnns (U 2,392 [ooiiiiiiinnnns (U R 149,341 [.oooonnnennnns (1 P [ PO [V F 1,607 |. 05/28/2052 . [1.A ........
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 |2.500% 04/25/52 .....cevvveniiiiiiiiiniieiiiies . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 338,704 |........... 338,704 |........... 282,844 |........... 288,040 |oeevenninnnnne (U . 50,664 |...oeiriiinnn (U . 50,664 |...oeiiiiinnn (U R 338,704 |..oovvinnns (1 P [ PO [V F 3,752 |. 04/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ2 ities 2021-PJ2 B2
..36264D-AS-5 [2.690% 07/25/51 ..evvvnnniiiiiiiiiiiieiiiiieeeees . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 24,431 | 24,431 | 19,598 |oovvvennnnns 19,655 |oovveenniiinns (U 4,776 [oeeeiiiinnnnns (U 4,776 [ooeeeiiiinnnnns (U P 24,431 [t (1 P [ PO [V 274 1. 07/25/2051 . |1.A ........
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 [2.500% 04/25/52 ....covvvvuniiiiiiiiinieeiiiiies . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 448,933 |........... 448,933 |...eennnnnn 381,891 |...ouennnns 383,482 [.....covnnnnnnn (U P 65,451 |..ocovninnnnnns [ P (S50 I (U 448,933 |.......cennnnns (1 P [ PO [V F 4,655 |. 04/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ4 ities 2021-PJ4 A6
..36264P-AF-6 |2.500% 09/25/51 ...evvvvvnniiiiiiiiiieieiiiiis . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 107,356 |........... 107,356 |oeveennnnnns 96,455 |............ 98,211 | (U 9,144 | (U 9,144 | (U R 107,356 |ovveeniieinnnnn (1 P [ PO [V F 1,101 [. 09/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 [6.000% 02/25/54 .......evviiiiiiiiiiiiiiis . 06/01/2025 . |Paydomn ...ccvvuenviiiiiniiiiiiiiinn ferniineneiiiinees feen 2,655,103 |........ 2,655,103 |........ 2,598,336 |........ 2,602,578 |......ouuunnnns [V A 52,525 [oooiiiiiinnnnns [V A 52,525 [ooooiiiiinnnnns (U . 2,655,103 |[......cevnnnnns (1 P [ PO [V PO 70,279 |. 02/25/2054 . |1.A ........
GMRF Mor tgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 |4.578% 10/25/58 . 06/01/2025 . | Paydown ... .... 368,600 ..348,254 |.... 368,600 |.. . 10/25/2058 . |1.A ........
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 . 06/01/2025 . | Paydoun . .616 1 .616 . 05/25/2036 . |1.A FM ...
IDAHO ST HSG & FIN ASSN SF MTG SINGLE
.. 45120Y-4A-1 [HSG  5.869% 01/01/39 .oeevuereeiiiiiieeeeennnnns . 05/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 735,000 |........... 735,000 |...........735,000 |....eenn... 735,000 |eeeeuneeaennns (U1 PO (VI PO [ PO (VI PO 0 [ PO [V PO 32,891 |. 01/01/2039 . |1.B FE ....
Imperial Fund LL2021NQM4 2021-NQu4 A1
.. 45276J-AA-8 [2.091% 01/25/57 eeveeeeeeeeeeeeee e . 06/01/2025 . | Paydoun 0 0 . 01/25/2057 . |1.A ........
..45660L-2V-0 |RAST 2005-A16 A3  6.000% 02/25/36 .... . |- 06/01/2025 . | Paydown ... w0 ] w0 ] . 02/25/2036 . |1.A FN ....
..45660L-3H-0 |RAST 2005-A15 1A2  5.750% 02/25/36 . 06/01/2025 . | Paydoun . 0| 0| . 02/25/2036 . |1.A FM ...
..45660L-3K-3 [RAST 2005-A15 1A4  5.750% 02/25/36 . 06/01/2025 . | Paydoun . 0| 0| . 02/25/2036 . |3.A FM .
..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 .. . 06/01/2025 . | Paydown ... 0. 0. . 02/25/2036 . |1.A FM .

IRWIN HOME EQUITY 2006-1 2A4  6.060%

..464126-DA-6 | 09/25/35 . 06/01/2025 . | Paydoun ... ...0 [ .. ...0 [ . 09/25/2035 . [1.A FM ..

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . 06/01/2025 . [Paydown . 0 . 1,926 0 . 02/25/2036 . [1.A FM ..

..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . ... |- 06/01/2025 . |Paydoun ... .0 . .0 . . 08/25/2037 . |1.A FM .

..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 ............. . 06/01/2025 . | Paydown 0 0 . 07/25/2050 . [1.A ........
JP Morgan Mor tga2020INV1 2020~ INV1 B2A

..46591V-BU-2 |3.190% 08/25/50 ...oeovuuviiiiiaeiiiiiieeeeiis . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 104,285 |........... 104,285 |........... 103,763 |.......... 103,810 |ooeoeninnnnnnn O e 474 |0 [ 474 0 104,285 |.evveeennne (U IO 0 foreeeieiinnns [ PP 1,419 . 08/25/2050 . |1.A ........

JP Morgan Mortga20209 2020-9 A4 2.500%
..46592D-AH-1 | 05/25/51 ...
JP Morgan Mor tg:

. 05/25/2051 . |1.A FE ...

. 06/01/2025 . [ Paydown ... .. 704,976 704,976 609,419 |.... 704,976 ..

L AB592E-AF-3 | 06/25/51 .o . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 270,123 |..ceeeens 270,123 | LK VI O [V O [V 25,493 [.oooiiiinnns [V 25,493 [oooooieinnns [ O 270,123 . 06/25/2051 . [1.A ........
JP Morgan Mortga20213 2021-3 A4 2.500%

..46592K-AF-9 | 07/25/51 ... . 06/01/2025 . |Paydoun ... .. 221,596 221,596 194,658 |.... .221,5% |.. . 07/25/2051 . [1.A ........
JP Morgan Mor tg: .

L AB592L-AH-3 | 08/25/51 .o . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 401,138 |.oeeeeens 401,138 |........... 344,346 |........... 349,816 [............e. [V O 51,322 |oocriiiinnnne [V 51,322 |oociiiiinnnne [ O 401,138 [ovveeeeenns (O O [V O, [ PO 3,612 |. 08/25/2051 . |1.A FE ...
JP Morgan Mortga20217 2021-7 A3 2.500%

.. 4659N-AC-0 | 11/25/51 ... . 06/01/2025 . |Paydoun ... .. 417,599 417,599 424,580 |...........424,083 |.... 417,599 |.. . 11/25/2051 . [1.A ........

JP Morgan Mor tg: .500%
L ABBIN-AN-6 | 11/25/51 oo . 06/01/2025 . [Paydown ......occveeeiiiiiiiiiiiiins Jooiiiiieiieiiiiies o 1,083,203 |........ 1,083,203 |........... 967,182 |........... 986,296 [........c..ee. 0 [t 96,908 |......cceenns 0 [t 96,908 |......ccoeeenns 0 [t 1,083,203 [...oooonnnnees [\ PP [ [\ 11,575 |. 11/25/2051 . [1.A ........
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JP Morgan Mortga202113 2021-13 A4 2.500%
L AB592X-AF-1 [ 04/25/52 ..covviiiiiiiii s . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 469,004 |........... 469,004 |........... 427,910 |...........356,117 |.oooeeeeennn 0 | 37,572 |ovviiiins (U P 37,572 |ovviiiins (U 469,004 |......coeenens (1 P [ PO [V F 4,815 |. 04/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A15
..46592X-BP-8 | 04/25/52 ... . 06/01/2025 . | Paydown ... .. 164,140 164,140 163,317 |.... 164,140 |.. . 04/25/2052 . |1.A ........
JP Morgan Mor tga:
..465973-AF-2 [3.000% 03/25/52 . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 364,660 |........... 364,660 |........... 327,704 |...covvvnnnns (U P [V P 36,956 |.....cevnnnnnns (U P 36,956 |......evnnnnnns (U PR 364,660 |........oc..... (1 P [ PO [V 912 |. 03/25/2052 . |1.A FE ....
JP Morgan Mortga20231 2023-1 A48 5.500%
.. 465978-AN-4 [ 06/25/53 ....evvvnniiiiiiiiie i . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 436,666 |........... 436,666 |........... 435,847 |........... 435,834 [ocoiiiiinnnnns (U P 832 | (U P 832 | (U R 436,666 |............... (VN P [ PO [V P 10,045 |. 06/25/2063 . |1.A ........
JP Morgan Mortga202310 2023-10 A6  6.000%
.. 465986-AK-3 [ 05/25/54 ...coiviiiiiiiiii s . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 932,632 |.....eennns 932,632 |o.eeunnnnns 919,665 |........... 921,834 [...ccovvnnnnnns (U . 10,798 [ooeiiiiinnnnns (U . 10,798 [ooeiiiiinnnnns (U 932,632 |...ccevvvnnnnns (1 P [ PO [V PO 21,304 |. 05/25/2054 . |1.A ........
JP Morgan Mortga20239 2023-9 A4  6.000%
..465988-AD-5 [04/25/54 ....oorviiiiiiiiii s . 06/01/2025 . |Paydomn ...covvenneviiiiniiniieiiiinn foneeeeiiinnees foes 1,670,216 |........ 1,570,216 |........ 1,637,179 |........ 1,539,128 31,087 |oooeeiriinnnn0 o 31,087 |oooeeiiiinnnn0 o 1,570,216 . 04/25/2054 .
..466285-AH-6 | JAMAC 2006-WF1 A5 6.910% 07/25/36 .......... . 06/01/2025 . | Paydown ... ... 19,064 |... ... 19,064 ...10,636 |.... .5,145 |.... . ..19,064 |.. . 07/25/2036 .
..466285-AJ-2 | JAMAC 2006-WF1 A6  6.500% 07/25/36 . 06/01/2025 . | Paydoun . 21,411 21,411 12,315 | 5,930 21,411 . 07/25/2036 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... . 06/01/2025 . | Paydoun . 83,845 83,845 85,103 |. 84,800 |. 83,845 . 08/26/2036 .
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 . . 06/01/2025 . | Paydoun . 13,793 13,793 13,893 |. 13,982 | (190) 13,793 . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1  3.643% 05/25/47 .. . 06/01/2025 . | Paydoun . .. 130,735 ..130,735 . 131,001 ..130,799 |. (64) .130,735 . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 .. . 06/01/2025 . | Paydoun . ..5,379 .5,379 . 5,397 5,418 |. . (39) 5,379 . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7~ 3.500% 06/25/48 .. . 06/01/2025 . | Paydoun . 50,566 50,566 50,052 |. 50,103 |. . 463 |. 50,566 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 06/01/2025 . | Paydoun . .. 107,411 . 107,411 ..107,824 |. ..107,629 |. (217) |. 107,411 . 12/25/2048 .
..46649H-AY-8 | JPMMT 2017-6 B1  3.779% 12/25/48 .. . 06/01/2025 . | Paydown ... .. 47,312 ...47,312 ... 49,741 ..49,086 |.... (1,753) 47,312 | . 12/25/2048 .
JP Morgan Mortga20191 2019-1 B1 4.
.. 46650H-AII-8 [ 05/25/49 ....oereeeieeee e . 06/01/2025 . |Paydomn oeevveeeeeeeennniieeeeennnnn foneeeeeennieeeeee fereeeeeennns 6,912 [ 6,912 |oeeeiinns 6,449 |............. 6,472 |eeeeiies 0 Joeeeeees 40 | (V1 PO 40 |t [V IO 6,912 [t (VI PO [ PO [V AU 123 |. 05/25/2049 . |1.A ........
JP Morgan Mortga20188 2018-8 B3  4.046%
..46650M-BH-9 |01/25/49 ... . 06/01/2025 . | Paydown ... .. 36,965 ... 36,965 ...33,250 |.... ..36,965 |.. . 01/25/2049 . |1.A ........
JP Morgan Mor tg: .
.. 46651B-BB-5 [ 12/25/49 ...coeeeeiieeeee e . 06/01/2025 . |Paydomn .eeevveneeeeeenieeeeeennnn foeneeeeeeennieees feeeeeeeens 84,164 |............ 84,164 |............ 69,617 |oeevennnnnns 72,912 |oeeiiis [V P 1,252 |oeeeeeeeeeeee [V P 1,252 |oeeeeeeeeeeee 0 Joeeeeees 84,164 . 12/25/2049 . |1.A ........
JP Morgan Mortga20201 2020-1 B4  3.818%
. 46651X-BZ-4 [ 06/25/50 ...evueeeeeeeeee e . 06/01/2025 . |Paydomn .eeevveneeeeennieeeeeeennn foeneeeeeeennneees feeeeeeeens 37,840 (U1 3,605 |eeeerinnnns 0 Joeeeeees 37,840 |eerrnnenns (VI PO [ PO [V AU 583 |. 06/25/2050 . |1.F FE .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 ............. . 06/01/2025 . | Paydown ... .. 36,415 .0 . . . 05/25/2050 . |1.A ........
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 . . 06/01/2025 . | Paydoun . 0 . 02/25/2050 . |1.A .
..46653J-CD-1 | JPMMT 2020-5 B4 3.565% 12/25/50 ..... . 06/01/2025 . | Paydoun . 0 . 12/25/2050 . |1.A .
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ |- 06/01/2025 . |Paydoun ... 0. . 11/25/2050 . |1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4  4.002% 11/25/50 ......... . 06/01/2025 . | Paydoun 0 . 11/25/2050 . |1.B ........
JP Morgan Mortga20216 2021-6 A4  2.500%
.. 46653P-AF-4 [ 10/25/51 ..evviniiiiiiiii i . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 209,418 |........... 209,418 |........... 175,514 |........... 174,304 |..oovvenennnnns [V P 30,739 |.oiiiiiiinnnns (U P 30,739 |.oiiiiiiinnns (U R 209,418 . 10/25/2051 . |1.A ........
JP Morgan Mortga2021INV5 2021-INV5 A3
..46653X-AG-5 [3.000% 12/25/51 ..eovvvvniiiiiiiiiiiiiiiiees . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 602,080 |.......... 602,080 |........... 529,960 |........... 537,571 [.oovviiinnnnns (U P 64,509 |.......onnnns [ P 64,509 |......coennnns (U 602,080 . 12/25/2051 . |1.A ........
JP Morgan Mortga202110 2021-10 A4  2.500%
L AB654A-AF-6 [ 12/25/51 oiiiiiiiiiiii . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 479,349 |........... 479,349 |...oenn..n. 491,033 |........... 488,724 |.....ovvvnnnnnn [V A (9,375) |vvvennininnns [V A (9,375) |vvvennininnns (U R 479,349 . 12/25/2051 . |1.A ........
JP Morgan Mortga202111 2021-11 A4 2.500%
..46654K-AF-4 101/25/52 ... .. |- 06/01/2025 . | Paydoun ... ..1,569,514 [........ 1,569,514 |........ 1,372,928 |........1,112,516 |...............0 [....... 180,821 [...........e0tn0 [ 180,821 [oiiiiinnnnn O [ 1,569,514 |.. . 01/25/2052 . |1.A ........
JP Morgan Mor tg: .500%
.. 46654U-AE-5 [ 08/25/52 ...eevvnniiiiiiii e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 188,993 |........... 188,993 |........... 157,809 |oveveennnn. 160,336 |ovevviivvennnn0 founnnn. 28,657 [onnniiiinnnnn 0 o 28,657 [oeneniiiinnnnl 0 o 188,993 . 08/25/2052 . |1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%
..46654W-BS-9 |07/25/52 ... . 06/01/2025 . | Paydoun . .. 184,123 ..184,123 . 171,810 |. .. 172,637 |.. .184,123 . 07/25/2052 . |1.A . .
..46655D-BY-7 | JP Morgan Mor tga: .500¢% . 06/01/2025 . | Paydown ... .. 400,388 400,388 374,238 |.......... 376,101 .400,388 |.. . 08/25/2052 . |1.A ........
JP Morgan Mortga20227 2022-7 1A4
L ABB5EN-AD-2 [ 12/25/52 . . 06/01/2025 . |Paydomn .ceevueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 255,797 |eeeennnnnn 255,797 |........... 220,785 |........... 224,507 |.oeevennnnnnnns (U P 31,290 [ooeeieiiinnns (U PO 31,290 [ooeeieiiinnnns (U 255,797 . 12/25/2052 . |1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%
.. 46656D-AN-1 [ 07/25/53 ..eereeeeeeeeee e . 06/01/2025 . |Paydomn .ceevueneeeeeeniieeeeeennnn Jorneeeeeeeniieeees fereeeeens 729,630 |........... 729,630 |........... 706,943 |........... 708,853 |oeeveneeeeens (U 20,777 |eveeeaeeeeennns (U 20,777 |eveeeaeeeeennne (U 729,630 |eeerrnnanns (VI PO [ PO [ PO 17,699 |. 07/25/2053 . |1.A ........
JP Morgan Mortga20234 2023-4 2A4  5.500%
..466560-BP-6 [ 11/25/53 ...eevruiiiiiiiiiiaiieeiiiia e . 06/01/2025 . |Paydomn oeevvuuseeerernnnnaneernnns Jonnnneeeennnnaaee foneeeeees 866,301 [..ceennns 866,301 |........... 852,614 |.......... 600,580 |.oeeuiiiiiennns [UI 12,940 |oooeieieenns [UI 12,940 |ooeiiieenns (U N 866,301 |..eeeieeennnnn [V PP (U T 0 Joeennanes 15,668 |. 11/25/2053 . [1.A ........
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JP Morgan Mortga20238 2023-8 A4  6.000%
.. 46657C-AD-4 | 02/25/54 ..coiiiiiiiiiiiee . 06/01/2025 . |Paydown .......cooevviiiiiiinnnnnnins fovniiiiniiiininnns f0n....3,346,903 ...l 3,346,903 |........3,291,530 |........3,206,124 |........coeeinn0 [ornnnnnn 50,779 [ouniiiiiiinnnn 0 i 50,779 el 0 fnns 3,346,903 [...oevvvinnnnnn 0 fernininnnnnnns 0 | [V 80,852 |. 02/25/2054 . |1.A ........
JP Morgan Mor tga2024CCM1 2024-CCM1 A4A
..46658N-AF-4 15.500% 04/25/55 ...oooeeiiiiiiiiiiiiiiiien . 06/01/2025 . |Paydown ........ooeeviiiiiniininnnins fevinniniiiniiiiinns fonn.. 1,648,710 [o....e. 1,648,710 0 e 1,648,710 |. 0 . 04/25/2055 .
..525200-AG-9 | RAST 2006-7 1A7 .000¢ . 06/01/2025 . 0| 0| . 11/25/2036 .
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 . 06/01/2025 . 0| 2,782 0| . 06/25/2036 .
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 . 05/01/2025 . 0| 0| . 12/25/2042 .
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ... .. |- 06/01/2025 . 0 e .262,020 |.. .0 . . 04/25/2037 .
..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 .............. . 06/01/2025 . [V 9,087 0 . 05/25/2037 .
MFRA Trust 2022NOM2 2022-Naw2 A1
..552850-AA-0 |4.000% 05/25/67 ......eevvvvrrriiiiiiiiiiiiiiiinnes . 06/01/2025 . |Paydoun ......ocooeeeiiiiiiiiiiiiiins foniiiiiiiiii, [V R 310,304 |.ooooeeeeiinnnl0 e, 0 . 05/25/2067 . [1.A ........
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 |3.300% 08/25/61 .....eevvvviviiiiiiiiiiiiiiiiiiiees . 04/01/2025 . |BTIG LLC ..oevevnnniiiins fevveevieiniinnnnnnns [ennn. 12,645,198 ....... 13,542,381 [.......12,645,198 [......cccceeeeeeia O Jovieiiiiiiiins 0 el 0 i 0 v 0 e, [V R 12,645,198 [.....ccceeeenna0 |, [V [V 13,655 |. 08/25/2061 . [1.A FE .
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 |3.300% 08/25/61 . 06/01/2025 . .0 . . 08/25/2061 . [1.A FE ..
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 . ... |- 0670172025 . .0 . . 11/25/2035 . [1.A FM .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .......ceeveveeeeiennnns .. |- 06/01/2025 . . 0 . . 04/25/2052 . (1.
..50980C-AA-1 |MCMLT 2017-3 A1 2.750% 01/25/61 . 06/01/2025 . ..168,551 0| .168,551 . 01/25/2061 . (1.
..50980C-AE-3 | MCMLT 2017-3 M1 3.250% 01/25/61 .. . 06/01/2025 . 14,753 0| 14,753 . 01/25/2061 . (1.
..50980C-AG-8 |MCMLT 2017-3 M3~ 3.250% 01/25/61 .. . 06/01/2025 . 11,972 0| . 01/25/2061 . (1.
..59980M-AG-6 | MCMLT 2018-2 M1 3.750% 05/25/58 .. . 06/01/2025 . ..262,799 0| . 05/25/2058 . (1.
..50980M-AL-5 |MCMLT 2018-2 B2 ~ 3.750% 05/25/58 .. . 06/01/2025 . . 0| . 05/25/2058 . (1.
..50980V-AF-8 |MCMLT 2018-1 M1 3.250% 05/25/62 .. |- 06/01/2025 . .0 . . 05/25/2062 . (1.
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..60416T-6L-7 |6.089% 07/01/39 ....evvvvvvvrnririiiiiiiiiiiiiinnnns . 06/02/2025 . |Redemption ~ 100.0000 ....... [eceevvrrrernrnnnnnnn forinnnnn 50,000 |......nneee. 50,000 |............50,000 [............50,000 [.....ccevvrnennO forrrrriiinnnnnn0 [0 el 0 e, 0 s 50,000 . 07/01/2039 . (1.B FE .
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 06/01/2025 . . 10/25/2036 . [1.A FM ..
..617490-AK-3 | MM 2006-11 1A4  7.013% 08/25/36 .. ... |- 06/01/2025 . . 08/25/2036 . [1.A FM ..
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 ............ . 06/01/2025 . . 01/25/2047 . [1.A FM .
JP Morgan Season20241 age Tr 2024-1 A4
..B1777TH-AH-8 |4.446% 01/25/63 . 06/01/2025 . . 01/25/2063 . [1.A ........
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 .. . 06/01/2025 . . 07/25/2043 . [1.A ........
..64352V-MA-6 |NCHET 2005-A A6  5.454% 08/25/35 ............. . 06/01/2025 . . 08/25/2035 . [1.A FM .
New Residential 2024NOM3 Loan 2024-NQM3 A1
..647910-AC-2 |5.466% 11/25/64 .....oovvvvveiiiiiiiiiiiis . 06/01/2025 . |Paydown ........cooeveriiniinninninns feiniiiiiiniiiiinns foennn... 515,836 [, 515,836 [......0trnn515,080 [ounniiiiiiiiiinnn O el 0 806 |0 v 806 [onniinniinnnes 0 s 515,836 . 11/25/2064 . [1.A ........
New Residential 2020RPL1 Loan 2020-RPL1 A1
..64828X-AA-1 12.750% 11/25/59 .....cooeveiiiiiiiii . 06/01/2025 . |Paydown ........coovviiiinninnnnninns fonnniiiiniiiiiinn foenn.... 289,692 ...l 289,692 [.........0n270,602 [oonnennnnn274,729 [0 14,963 |0 e 14,963 [0 289,692 . 11/25/2089 . [1.A ........
New Residential 20171A  Loan 2017-1A B3
..64820J-BE-2 |5.366% 02/25/57 ....cooeeviiiiiiiiiiiiiee . 06/01/2025 . |Paydoun .......cooovveiiiiinininnnnns fonniiiiiiniiiinnns foenn.... 209,832 ... 209,832 [o.vvrnnnnnn200,521 fnnnnnnnnnn202,762 [oniiiieeeennn 0 17,070 |0 el 7,070 fniiiiiiinnnnn 0 s 209,832 . 02/25/2057 . [1.A ........
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 | 2.750% 07/25/59 .. . 06/01/2025 . 341,403 .341,403 |.. . 07/25/2089 . [1.A ........
New Residential 20;
..64831G-AG-0 |2.500% 09/25/51 . 05/01/2025 . ... 44,041 ..44,041 |.. . 09/25/2051 . [1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 . 06/01/2025 . ... 17,239 . 17,239 .. . 03/25/2047 . [1.A FM .
Onslow Bay Finan2021J2 2021-J2 A4 2.500%
..670861-AD-5 |07/25/51 ..oooviiiiiiiiiiiiiiii . 06/01/2025 . |Paydoun ......cooeeeeeiiinnninnniinns foiiiiiiiiiiiiinnes fene.. 1,081,126 ...l 1,081,126 |...........932,489 |...........782,729 [..cooovennnnnn 0 [ornnnn 142,281 [oniiiiinnnnnnn O e 142,231 |l [V R 1,081,126 [oevvvvveennnnn 0 founninnnnnnnns [V [V 10,341 |. 07/25/2051 . [1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%
LB7116W-BD-0 | 02/25/52 .. . 06/01/2025 . |Paydoun .....cooeeeeniiiiniiiiiiinnns feiiiiiiiiiiiiiees o 28,219 [, 28,219 [....oeee.nn23,188 | 28,334 |0 40885 [0 [l 4,885 [, [V R 28,219 [0 | [V [V 334 |. 02/25/2052 . |1.A ........
Ons low Bay Finan2023NQM7 2023-NQM7 A1
.67117X-AA-4 |6.844% 04/25/63 .........oooeeeiiiiiiiiiii, . 06/01/2025 . |Paydoun .......cooeeeeiiiiiniiiniinns feiniiiiiiiiiiiiinn frennnn.. 606,320 | 605,320 |...........605,311 [...........606,794 |...............0 |ooeeeees (1,474) |0 fveennns (1,474) [ [V R 605,320 [...oooeeeiennna0 e, [V [V 16,375 |. 04/25/2063 . [1.A ........
Onslow Bay Finan2021J3 2021-J3 A4 2.500%
..67448X-AD-8 | 10/25/51 ..oooviiiiiiiiiiiiiiiieec . 06/02/2025 . |Paydown ........oooeeeeeiiiiiiininnns focieiiiiiiiiiiiinns fonnee.... 397,568 ...l 397,558 |...........339,664 |...........341,411 |...............0 |........ 56,147 |...............0 |........ 56,147 |[............... [ PP LTRSS Y | I R [ P [ 3,890 |. 10/25/2051 . [1.A ........




STATEMENT AS OF JUNE 30, 2025 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

¢c's04

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Oceanview Mortga20215 2021-5 A4 2.500%
L.B7B47E-AD-9 | 10/25/51 oovviiiiiiiiiiii . 06/01/2025 . |Paydoun ........cooeeeeeieiiiinninnns fonvniiniiiiiiiiinns foiiiinn 210,208 |...eeeeenes 210,208 |........... 181,739 |..ooeens 182,301 [ovvvverinnnnns 0 fens 27,907 |ovevvevinnnnns 0 fnns 27,907 |oveverernnnnns 0 e 210,208 |...coeeeennnnn (VN 0 | [V 2,224 |. 10/25/2051 . |[1.A ........

Oceanview Mortga20213 2021-3 A4  2.500%
..67647V-AD-1 | 06/25/51 ...
OHIO ST HSG

..2,805 | 06/25/2051 . |1.A ........

. 06/01/2025 . | Paydown ... 277,290 240,137 |....

..B7756Q-5M-5 |5.774% 09/01/38 . 06/02/2025 . |Redemption 100.0000 ....... ...80,000 ...80,000 |.... .0 . 3,464 |. 09/01/2038 . [1.A FE .

..677560-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 . 06/02/2025 . |Redemption 100.0000 . R 0 . . 09/01/2037 . |1.A FE .

..693456-AP-0 | PMTLT 2013-J1 B2 3.530% 09/25/43 ... .. |- 06/01/2025 . [Paydown ......cccvvieiieiiiiiiinnns .0 . . 09/25/2043 . [1.A ........

..693456-A0-8 | PMTLT 2013-J1 B3~ 3.530% 09/25/43 ............ . 06/01/2025 . [Paydown .......cccuviiiieiiiiiiinnns . 09/25/2043 . |1.A ........
PSMC Trust 20211 2021-1 A11 2.500%

..693650-AL-7 | 03/25/51 .eeeriiiiiiiiie e . 06/01/2025 . [Paydown .....cccevvieieeiiiiiiiiiins s e 121,061 | 121,061 107,526 | 0 |0 14,485 |0 14,435 0 120,961 [0 el 0 [0 . 03/25/2051 . |[1.A FE ...
PSMC Trust 20213 2021-3 A3 2.500%

..69376D-AC-6 | 08/25/51 ..ocueiiiiiiiii . 06/01/2025 . | Paydown . 08/25/2051 . [1.A ........

Preston Ridge Pa2022NQM1ortgag 2022-NaM1 A1
..69378K-AA-2 |5.500% 08/25/67
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49
Provident Fundin2021J1 ge Tru 2021-J1 A3

. 08/25/2067 . |1.A ........
. 12/25/2049 . |1.A ........

. 06/01/2025 . | Paydown ...
. 06/01/2025 . |Paydoun ...

.. TA387M-AC-3 |2.500% 10/25/51 w.evveviiiiiiiieiiiiiieeeeiis . 06/01/2025 . [Paydown ....ccovviiiiiiiiiiiiiiieens Joeniiiieeeeniiiies e 89,759 |...ccoiiin 89,759 |............ 77,845 | [V IO 0 foueeees 1,914 [ 0 foueeees 1,914 [ 0 . 10/25/2051 . |1.A ........
Provident Fundin2021INVige Tru 2021-INV1 A3

.. T4387V-AC-3 |2.500% 08/25/51 ..eeevviiiiiiiieiiiiiiiieeeiis . 06/01/2025 . [Paydown .....coouviiiiiiiiiiiiiiiens foiiineeeeiiees e 200,804 |........e.n 200,804 |........... 166,464 |.......... 170,116 [ooeeeeennnnnns 0 foueeees 30,688 |.....ccuieens 0 foeeees 30,688 |.....ccvieens 0 . 08/25/2051 . |1.A ........
Provident Fundin2021INV2ge Tru 2021-I1NV2 1A3

.. T438BM-AC-2 | 2.500% 11/25/51 woovveiiiiiiiiiiiiiiiiee s . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 208,431 |oooeieens 208,431 oo 179,413 |....oees 180,679 |...cvveeennn. 0 forreeen 27,752 | 0 foreeeen 27,752 | 0 . 11/25/2051 . |1.A ........
Provident Fundin20241  ge Tru 2024-1 A3

.. 74389B-AC-5 |5.500% 12/25/54 ......ovviiiiiiiiiiiiieiiiiiee . 06/01/2025 . [Paydown ....coouvviiiieiiiiiiiiiens foiiieeeeeniiens e 834,328 [........... 834,323 |...coeeiin 825,465 |........... 825,501 [ovevieiinnns 0 foeeeens 8,822 [oiiiiiiinnn 0 foeeeenns 8,822 [oiiiiiiiin 0 . 12/25/2054 . |1.A ........

PRP Advisors, LL2025RCF2 2025-RCF2 A1

.. T4448V-AA-4 | 4.000% 10/25/64 . 06/25/2025 . |Paydoun ... . 1,426,268 . . 47,805 |... . 10/25/2064 . [1.A FE ..

.. T4922E-AF-6 |RALI 2006-Q0S6 1A6  6.250% 06/25/36 .. . 06/01/2025 . | Paydoun ... ... 11,079 ... (2,008) | . 06/25/2036 . |3.B FM
Woodward Capital20213 ent 2021-3 A5

.. T4938D-AE-3 | 2.500% 07/25/51 ..covviiiiiieiiiiiieeee e . 06/01/2025 . [Paydomn ......ccceveeeeiiiiiiiieiens Joeviieeeeeeiiiees oo 982,596 |...........982,596 |...........853,515 |...........857,443 [..............0 |....... 125,153 . 07/25/2051 . [1.A ........
Woodward Capital20216  ent 2021-6 AS

..T493%K-AE-6 | 2.500% 12/25/51 . 06/01/2025 . |Paydoun ... ....40,733 |. . 12/25/2051 . |1.A ........

..T4957E-AM-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 . 06/01/2025 . [Paydown . . 06/25/2036 . [3.A FM ..

..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 . 06/25/2025 . |Paydoun ... . 10/25/2063 . |1.A FE .

RMF Proprietary 20222  Trust 2022-2 A
.. T4970C-AA-2 | 3.750% 06/25/62 ......eeeeeeeeeeeiiiiecee e . 04/25/2025 . [Paydomn ......ccceeeiiiiiiiiiiiieees e oo 268,468 |........... 268,468 |........... 251,046 |........... 257,829 |..eeeeiiinnnnee 0 foeeens 10,639 [oooeeeennnnes
RMF Proprietary 20223  Trust 2022-3 A
..TA970F-AA-5 | 4.000% 08/25/62 .......ccuvemeeaeiaiiiiieaeeans . 05/25/2025 . [Paydomn .......cceeeeiiiiiiiiiiieees oo oo 192,355 |....oeeeees 192,355 |........... 178,963 |.......... 186,401
Rate Mortgage Tr2022J1 2022-J1 A9 2.500%

o

. 06/25/2062 . |1.A FE ...

o

. 08/25/2062 . |1.A FE ...

..75410R-AJ-5 | 01/25/52 . 06/01/2025 . | Paydoun ... .0 |. ...0 [ ...0 [ . 01/25/2052 . |1.A ........
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 . 06/01/2025 . [Paydown . 0 0 0 0. . 01/25/2032 . [5.A FM .
..761118-MD-7 |RALI 2005-QS16 A4  5.750% 11/25/35 .. . 06/01/2025 . [Paydown . 0 0 0 0. . 11/25/2035 . |2.C FM
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 06/01/2025 . [Paydown . 0 0 0 0. . 03/25/2036 . |1.A FM .
..76111X-ZU-0 | RFMSI 2005-S7 A4  5.500% 11/25/35 . . 06/01/2025 . [Paydown . 0 0 0 0. . 11/25/2035 . |1.A FM .
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 05/25/45 .. .. |- 0670172025 . |Paydown ... .0 . .0 . .0 . .0 . 05/25/2045 . [1.A ........
Sequoia Mor tgage20234 2023-4 A10  6.000%
..81743J-AK-6 | 11/25/53 ... . 06/01/2025 . [Paydown . .1,067,558 |.. 0 0 0 0. . 11/25/2053 . |1.
..81744Y-AG-1 | SENT 2013-4 L4344 . . 06/01/2025 . [Paydown . 21,291 0 0 0 0. . 04/25/2043 . |1.
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 06/01/2025 . [Paydown . 48,332 0 0 0 0. . 07/25/2043 . |1.
..817450-CC-4 | SEMT 2015-1 B3~ 3.937% 01/25/45 . . 06/01/2025 . [Paydown . 20,000 0 0 0 0. . 01/25/2045 . |1.
..81745R-AG-5 | SEMT 2013-3 B1 ~ 3.520% 03/25/43 . . 06/01/2025 . [Paydown . 45,403 0 0 0 0 f. . 03/25/2043 . |1.
..81745R-AH-3 | SEMT 2013-3 B2 3.529% 03/25/43 . . 06/01/2025 . [Paydown . 17,531 | 0 0 0 0. . 03/25/2043 . |1.
..81745X-CB-1 | SEMT 2017-4 B1 ~ 3.887% 07/25/47 . 06/01/2025 . [Paydown . .. 132,401 ..132,401 ..137,003 |. 0 0 .132,401 0 0 f. . 07/25/2047 . |1.
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 . 06/01/2025 . [Paydown . .. 319,586 ..319,586 ..327,247 | 0 0 .319,586 0 0. . 08/25/2047 . |1.
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... . 06/01/2025 . [Paydoun ... . 17,741 .. 17,741 ...17,520 |.... .0 |. .0 |. 17,741 .0 |. . 08/25/2047 . |1.
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..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ... . 06/01/2025 . | Paydoun ... ... 48,750 ...48,750 ...49,092 |............49,550 |.... .0 .0 ...812 |. 02/25/2048 . (1
..81746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .. . 06/01/2025 . | Paydoun . 48,073 48,051 |. 48,041 0 0| 702 |. 02/25/2047 . (1.
..81746W-CE-6 | SEMT 2018-CH3 B1B  4.719% 08/25/48 . 06/01/2025 . | Paydoun . .. 149,386 . 161,056 |. ..157,568 |. 0 0| .149,386 3,130 |. 08/25/2048 . (1.
..81746W-CK-2 | SEMT 2018-CH3 B3 4.719% 08/25/48 . . 06/01/2025 . | Paydoun . .. 110,201 ..103,985 |. ..104,397 |. 0 0| 110,201 2,309 |. 08/25/2048 . |1.
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . ... |- 06/01/2025 . | Paydoun ... .. 18,109 ...18,403 |............ 18,637 |.... .0 . .0 . ..18,109 |.. ...337 |. 03/25/2048 . (1.
Sequoia Mor tgage2019CH1 2019-CH1 B3 4.920%
LB1747TM-CJ-6 | 03/25/49 ...vvvniiiiiice . 06/01/2025 . |Paydoun ......ccooeeiiiiiiiiiiiniiins e feieiee 287,595 |...........287,59%5 |........... 275,911 [.......... 276,686 . 03/25/2049 . [1.A ........

Sequoia Mortgage20219 2021-9 A1 2.500%
..81748C-AA-8 | 01/25/52
..81748K-AA-0 | SENT 2020-2 A1 3.500% 03/25/50
Sequoia Mortgage20201 2020-1 B3  3.850%

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

. 06/01/2025 . | Paydown ...
. 06/01/2025 . |Paydoun ...

(79) |.

..B1748M-CD-8 | 02/25/50 .....vvvveeiiiiiiiiiii i . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 43,829 |..ccneenn 43,829 |............ 42,8%8 |............ 43,061 |ouvreeennne [V 768 |oocieennnnne [V O 768 |ooceveeeenne [V 43,829 |.vvieiiinns (O O [V O, [V O 709 . 02/25/2050 . |1.A ........

..B1748R-AB-3 | SEMT 2020-4 A2  2.500% 11/25/50 .............. . 06/01/2025 . [Paydomn ......cceeveereiiiiiiiiieees oo ciiees oo 124,322 | 124,32 |.......... 127,818 |........... 128,728 | 0 foeeens (4,406) |....cvveennnne 0 foeeens (4,406) |....cvveennnnne 0 foeeeenne 124,322 |ceeeeeennnns (O O 0 foreeeiiiiias [ P 1,393 |. 11/25/2050 . |1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%

LB1748X-AD-6 | 07/25/51 ...veiiiiiiiiieiee s . 06/01/2025 . [Paydomn ......cceeveereiiiiiiiiieees oo ciiees oo 491,390 |........... 491,390 |........... 419,998 |........... 425,835 |....eeveennnne [ O 65,585 |.....eoeennne [ O 65,585 |.....eeeennnne 0 foeeeenne 491,390 oooeeiiiinnns (O O 0 foreeeiiiiias [ P 5,223 |. 07/25/2051 . [1.A ........

Sequoia Mortgage20216 2021-6 A4  2.500%
..81748Y-AD-4 | 10/25/51 ...
Sequoia Mortgage20221 2022-1 A4
. B1749C-AD-1 | 02/25/52 ... . 06/01/2025 . [Paydomn ......cceeeeeeeiiiiiiiiieees foeiieeee e oo 283,480 |..ceeeenns 283,480 |........... 281,797
Sequoia Mortgage20235 2023-5 A10  5.998%
..81749F-AK-8 | 12/25/53 ...
Sequoia Mortgage

. 10/25/2051 . [1.A ........

. 06/01/2025 . | Paydoun ... .. 332,058 332,063 279,211 ..282,847 |.... .332,083 |..

........... 283,480 . 02/25/2052 . |1.A ........

. 12/25/2053 . |1.A ........

. 06/01/2025 . [Paydown .....cceeuiiiiiiiiiiiiiiiens e e 1,383,119 |........ 1,383,119 |........ 1,362,069 |.... 0 foeeees 1,383,119 |..

..81749T-AD-4 | 09/25/54 . 06/01/2025 . |Paydoun ... oo feeens 1,011,142 . 09/25/2054 . |1.A FE .

..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 06/01/2025 . [Paydown . K 87,636 . 07/25/2043 . |1.A ........

..86359A-K3-6 | SASC 2003-25XS A5 3.742% 08/25/33 . 06/01/2025 . [Paydoun . . 08/25/2033 . [1.A FM ....

..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 ... . 06/01/2025 . |Paydoun ... . 11/25/2036 . [4.A FM .
Towd Point Mortg20221 t 2022-1 At

..89170V-AA-6 | 07/25/62 . 06/01/2025 . |Paydoun ... 438,151 419,617 |...........421,681 |.... ....438,151 |. . 07/25/2062 . |1.A ........

..89173F-AB-6 | TPMT 2017-1 A2 3.500% 10/25/56 ... . 06/01/2025 . |Paydoun ... ........ 2,004,699 |........1,979,490 |........2,073,519 |.... . eeenn 2,094,699 .. . 10/25/2056 . [1.A ........

..89173H-AB-2 | TPMT 2017-2 A2~ 3.250% 04/25/57 .............. . 06/01/2025 . [Paydown ......ccevveeriiiiiiininnns fovnieeniiiiiiiens | 857,022 |l 557,022 |........... 562,592 |........... 556,435 |..ooecvnennnnn 0 it 887 |0 [0 887 |0 [ 557,022 . 04/25/2057 . |1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1

.8I177E-AA-T |5.434% 10/25/48 ......ovveviiiiiiiiiiciiiiiieenn . 06/25/2025 . [Paydoun .......cceeeeiiiiiiiiiininins fviienneeiiiiiens i 2,788 foeeeeinnns 2,758 | 2,755 |ueeennnne 2,867 |ooeeeeeeeenns 0 s [RLVS) ) (I O [RLVS) ) 0 e 2,758 . 10/25/2048 . [1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%

..89181J-AA-0 | 01/25/83 ......oevveiiiiiiiiiiiie e . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 289,864 |........... 289,864 |........... 276,339 |........... 278,093 |...coeeeinnns [V O 77 |, [V O LR A4 T RO [ O 289,864 . 01/25/2063 . [1.A ........
United Wholesale2021INV3e LLC 2021-INV3 A4

.. 90355R-AE-2 |2.500% 11/25/51 ..oooiiiiiiiiiiiiiiiieiie s . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 473,641 |l 473,641 |........... 394,047 |........... 397,958 [o.eeeeiiinnnns [V O 75,683 [..oooiinieens [V O 75,683 [..ooooinnenns [V O 473,641 . 11/25/2051 . [1.A ........
UTAH HSG CORP SINGLE FAMILY HSG ~ 3.875%

..917436-8L-4 | 01/01/50 ...ooviiiiiiiiiiiiiiiieeee e . 04/01/2025 . |Redemption 100.0000 ..o feuveereiiiiiiiinnns o 190,000 |.......... 190,000 |........... 196,696 |........... 193,907 |..ooeeeeeens 0 fens (3,907) |eeeeeeeees [V O (3,907) |eeeeeeeees 0 eeeeenn 190,000 . 01/01/2050 . |1.C FE ....
United Wholesale20211

.. 91824N-AD-4 |2.500% 06/25/51 .....couvviiiiiiiiiiiiiieeeias . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 205,685 |........... 205,685 |........... 179,264 |.......... 180,401 |....oeeeee. [V 25,284 |ocuiieennn [V 25,284 |.couiieennnne [ O 205,685 . 06/25/2051 . [1.A ........
Verus Secur i tiza20225

..024921-AA-7 | 04/25/67 ... . 06/01/2025 . |Paydoun ... .. 499,369 499,369 ... 488,678 |...........497,708 |.... .499,369 |.. . 04/25/2067 . |1.A FE ....

Verus Securitiza .
.. 924934-AA-0 | 06/25/68 .........ovviieiiiiiiiiie e . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 865,837 |........... 865,837 |........... 865,822 |........... 867,624 |............... 0 fens (1,787) feuvvninnnnnnns [V O (1,787) feuvenininnnnns 0 e 865,837
Verus Secur i tiza20223
..92538U-AA-9 | 02/25/67 ...
Verus Securitiza .
.. 92539B-AA-0 | 12/25/67 ... . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 154,530 |ocveeeins 154,530 |........... 154,529 |........... 155,619
Verus Secur i tiza20232
..92539D-AA-6 | 03/25/68 ...
Verus Secur

. 06/25/2068 . |1.A ........

. 02/25/2067 . |1.A ........

. 06/01/2025 . [ Paydown ... .. 508,462 598,462 596,890 |...........597,734 [.... .598,462 |..

........... 154,530 . 12/25/2067 . |1.A ........

. 06/01/2025 . | Paydown ... . 03/25/2068 . |1.A ........

..92539T-AA-1 | 05/25/68 . 06/01/2025 . [Paydown ......cccuvviiiieniiiiiinnns . 05/25/2068 . |1.A ........
..928120-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 . 06/16/2025 . | Redemption . 10/25/2043 . |1.A FE ...
..92812U-03-5 | VASHSG 2013-D A 4.300% 12/25/43 . 06/01/2025 . [ Var ious . 12/25/2043 . [1.A FE ....
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..92812U-04-3 |VASHSG 2014-A A 3.500% 10/25/37 . |- 06/16/2025 . |Various ... .. 146,869 146,869 146,869 |...........146,869 |.... 0] .146,869 |.. .0 ..2,092 |. 10/25/2037 . [1.A FE ....
..92812U0-05-0 |VASHSG 2015-A A 3.250% 06/25/42 .. . 06/16/2025 . |Various ... .. 314,998 ..314,998 ..315,516 |. ..315,255 |. 0| .314,998 0| 4,217 |. 06/25/2042 . |[1.A FE ....
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 .. .. |- 06/16/2025 . | Redemption 100.0000 . ... 59,508 ...59,508 ...59,508 |............59,508 |.... 0. ..59,508 |.. 0. ...752 |. 06/25/2041 . |1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 |08/25/42 . 06/16/2025 . |Various ... ...48,284 |.... 0. o0 |- ..48,284 |.. o0 ] ...658 |. 08/25/2042 . |1.B FE .
..929227-2G-0 [ WAMU 2003-S5 1A4  5.500% 06/25/33 . . 06/01/2025 . | Paydoun . .4,00 |. 0 0| 0| 116 . 06/25/2033 . [1.A FM .
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 . . 06/01/2025 . | Paydoun . 18,396 |. 0 0| 0| 344 |. 05/25/2036 . [1.A FM .
..93934F-EQ-1 [WMALT 2005-9 2A4 ~ 5.500% 11/25/35 .... . |- 06/01/2025 . | Paydoun ... ..5,160 ... .0 w0 ] w0 ] ... 126 | 11/25/2035 . |1.G FM
..93935B-AH-3 | WMALT 2006-5 3A6  6.768% 07/25/36 ........... . 06/01/2025 . | Paydown ... 1,474 0. o0 |- o0 ). ... 25 | 07/25/2036 . |1.A FM .
..93935lI-AD-6 | WMALT MORTGAGE 2006-9 A3  4.183% 10/25/36 . |. 06/01/2025 . |Paydoun . .6,264 | 0 0| 0| 113 |. 10/25/2036 . |[1.A FM .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... . 06/01/2025 . | Paydown ... ... 34,361 0. 0. 0. ... 345 |. 05/25/2050 . |1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 |2.500% 06/25/51 . 06/01/2025 . | Paydown ... .. 532,070 532,070 498,062 |...........500,958 |.... 0. o0 |- .532,070 |.. o0 ] .. 5,521 |. 06/25/2051 . [1.
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . . 06/01/2025 . | Paydoun . .. 338,670 ..338,670 ..336,554 |. ..336,659 |. 0 0| .338,670 0| 6,776 |. 10/25/2034 . [1.
..94989U-AS-0 |VWFMBS 2018-1 A17 ~ 3.500% 07/25/47 . . 06/01/2025 . | Paydoun . .44,955 44,955 43,776 |. 42,754 |. 0 0| 0| 650 |. 07/25/2047 . |1.
..95001T-BH-7 [WFMBS 2019-1 B1  4.024% 11/25/48 .. . 06/01/2025 . | Paydoun . 20,796 20,796 20,956 |. 0 0| 0| 340 |. 11/25/2048 . |1.
..95002F-AA-2 |WFMBS 2019-4 A1  3.500% 09/25/49 .. . 06/01/2025 . | Paydoun . 47,632 47,632 48,481 |. (2, N 0 0| .0 | 614 |. 09/25/2049 . |1.
..95003B-AA-0 | WFMBS 2020-5 A1 2.500% 09/25/50 .. . 06/01/2025 . | Paydown ... ... 63,338 ...63,338 ...065,267 |.... ...(2,285) |. .0 .0 .0 ...626 |. 09/25/2050 . |1.
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 [2.500% 08/25/51 .evvvvvniiiiiiiiiieiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 211,702 ... 211,702 |ooeeenens 207,667 |...oeunn.n. 207,994 [....ooovennnnns (U 3,709 |oviiiiiinnns 0 (U PR 211,702 |oeveis (1 P [ PO [V F 2,158 |. 08/25/2051 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A3
..95003H-AC-3 [2.500% 08/25/51 ..evvvvnniviiiiiiiiieiiiiieeeees . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 943,533 |[........... 943,533 |o.eeennnnns 803,330 |.......... 807,620 |.eevvunniinnnns (U - 135,913 | 0 (U R 943,533 |ouvuviiiiinnnn (1 P [ PO [V F 9,617 |. 08/25/2051 . |1.A ........
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 .....evvvuniiiiiinnniiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 142,922 |oeeennnnns 142,922 |........... 130,104 |ooeeennnnns 130,728 [oeiiiiinnnnns [V A 12,194 | [V A 12,194 | (U 142,922 [.ooooiinnnnnnns (1 P [ PO [V F 1,777 |. 03/25/2052 . [1.A ........
Winwater Mortgag20152 rust 2015-2 B4
.. 97652U-BH-2 |3.946% 02/20/45 . 06/01/2025 . | Paydown ... ...969 | 02/20/2045 . |1.A ........
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 .. |- 06/01/2025 . | Paydown . .. 2,782 |. 11/25/2050 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 106,852,694 107,799,396 102,095,666 79,149,958 1,391 4,087,048 0 4,088,439 0 106,852,694 0 0 0 1,509,335 XXX XXX
arbor multifamil2021MF3 ge sec 2021-MF3 XA
..03882K-AN-2 [0.836% 10/15/54 . 06/01/2025 . | Paydown ... 5,116 [oieinll. 5,116 L. ... (5,116) . . (5,116) |... . 10/15/2054 . |1.A FE .
Barclays Commerc2021
..0549311-AG-9 [ 1.466% 09/15/54 .....eeeieeieiiieeeeeee e . 06/01/2025 . |Paydomn .eeevveneeeeenniiieeeeennnn Joeneeeeeeeeneees feeeee s [V [V PO 32,531 [ooeeeieeene 23,953 [oeeiieeininnns (U (23,953) [.eeeeeeeennnn (U (23,953) . 09/15/2054 . |1.A FE .
Barclays Commerc2022C18 gage S 2022-C18 XA
..054975-AG-2 |0.642% 12/15/55 ..oeevvreeeieeeieeee e . 06/01/2025 . | Paydown ... ... (5,613) |. . (5,613) [... . 12/15/2055 . |1.A FE .
..055261I-AC-7 [BAMLL 2015-HAUL A2 . . .. |- 06/01/2025 . | Paydoun ... ....(3,309) . ..(3,309) [... . 07/07/2043 . |1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA
..05551V-BK-8 [1.330% 07/15/54 ...oovvvniiiiiiiiiiiiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvnniriiiiiiiiiiiiiiins feninneeeiiiiees feeeneeiiiiis [V (U PO 245,222 |eeuunnnnn. 173,498 |..ooovvnnnnnnns 0 |oueeen (173,498) |.evvvennnnnnn 0 |oueeen (173,498) |.evvvnnnnnnnne [ (VN (1 P [ PO [V PO 11,69 |. 07/15/2054 . [1.A FE .
Barclays Commerc2022C15 gage S 2022-C15 XA
..05552F-BC-0 [0.311% 04/15/55 .oovvvvniiiiiiiiiiciiiieeeees . 06/01/2025 . |Paydomn ...ccvvvnnieeiiiiiniiiiiiinn fennneeeiiiies feeneeiieiiis [V (U F 54,868 |............ 36,391 |ooiiiiiinns (U - (36,391) |.eevvvnnnnnnns (U - (36,391) |.oevvvnnnnnnns [ (VN (1 P [ PO [V F 2,689 |. 04/15/2085 . |1.A FE .
Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 [0.273% 06/15/55 ...oevvvniiiiiiiiiiiiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvnniriiiiiiiiiiiiiiins feninneeeiiiiees feeeneeiiiiis [V (U FO, 7,642 |ooeennnnnnnns 4,679 |oviiiinnns (U . (4,679) |eeveenninnnnns (U . (4,679) |eevvnnrnnnnne [ (VN (1 P [ PO [V 281 |. 06/15/2055 . |1.A FE .
Barclays Commerc2023C21 gage S 2023-C21 XA
..0555311-AG-4 |0.335% 09/15/56 ......evvnnviiiiinniiiiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvnniriiiiiiiiiiiiiiins feninneeeiiiiees feeeneeiiiiis [V (U FO, 6,702 |eeerennnnnns 6,118 [oeiiiiinnnnns (U . (6,118) [cuneeiinnnnnn (U . (6,118) [ceneivinnnnnn [ (VN (1 P [ PO [V 690 |. 09/15/2056 . |1.A FE .
Barclays Commerc20245C27gage S 2024-5C27 AS
..05555F-AE-4 [6.410% 07/15/57 ...ovviiiiiiniiiiiiiiiieeeceinae . 04/11/2025 . | BARCLAYS ...evviiviiiiiiiiiiiniiees Jonneeeciiiineees o 551,050 |........... 535,000 |........... 551,035 |........... 549,570 |.....cevvnnnnne (U (904) |.vvvvvvvnnnnns (U (904) |.oovvvnnnnnnns (U R 548,666 |............... [V O 2,384 |.......... 2,384 | 12,670 |. 07/15/2057 . [1.A ........
Barclays Commerc20245C27gage S 2024-5C27 XA
.. 05555F-AH-7 [ 1.042% 07/15/57 .ovvvviiiiiiiiiiiiiiiiiieceeeees . 06/01/2025 . |Paydomn ...ccvvvnnireiiiiiiniiiiiiinn feninneeeiiiiees feeeeeiiiiiis [V (U FO, 4,081 |oooevennnnnns 3,736 |eveeiinnns (U . (3,736) |evvvnnniannnns (U . (3,736) |evvennrnnnnns [ (VN (1 P [ PR [V 500 |. 07/15/2057 .|1.A FE ....
Barclays Commerc20245C29gage S 2024-5C29 XA
.. 05555P-AD-4 [ 1.822% 09/15/57 ..evvvvnniiiiiiiiiiieiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvveniveiiiiiiiiiiiiinn Jeniiieeeeiiiies feeeeeeieiii [V (U FO, 2,425 |oooiiiinnnnns 2,289 [oooiiiiiiinnnns [V A (2,289) |evvennnnnnns (U A (2,289) |vvveenninnnnns [ (VN (VN P [ PO [V 246 |. 09/15/2057 . |1.A FE ....
BMO Mortgage Tru20245C6 2024-5C6 XA  1.575%
..055930-AD-6 |09/15/57 ... . 06/01/2025 . | Paydown ... ...696 |.... . 09/15/2057 . |1.A FE .
BMO Mor tgage
..05602N-AG-5 [07/15/54 ..evvvvriiiiiiiiiiiiiiiiiin s . 06/01/2025 . | Paydown 838 |...ccooeinnns [ U (838) [.ovvvnnnnnnnns [U N (838) |oueeriiiinnnnns [ [ 0 o U [ 65 |. 07/15/2054 . |1.A FE .
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..06054\-AF-0 | BACM 2016-UB10 XA  1.881% 07/15/49 .. . 06/01/2025 . | Paydoun ... ...68,301 |............11,403 |.... .. (11,403) |. .. (11,403) |... .0 [ 0. ..7,281 |. 07/15/2049 . |1.A FE ...
..509,792 |.

..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 06/01/2025 . [Paydown . ..498,380 |. (3,401) | . (3,401) 0 8,653 |. 08/15/2061 . | 1.A ........

..06530L-BC-3 |BN 2018-BN13 XA  0.598% 08/15/61 .. . 06/01/2025 . | Paydoun ... ....4,084 |............3,875 |.... ... (3,875)|. . (3,875) ... .0 . . . 08/15/2061 . |[1.A FE ...
Bank 2020BN25 2020-BN25 XA

..065390-BC-9 |0.984% 01/15/63 . 06/01/2025 . | Paydoun ... .. 4,245 |.....l3,180 ). ... (3,180) |. .0 [ (8,180) ... ...0 [ . 01/15/2063 . |1.A FE .

..06540T-AB-6 | BANK 2018-BN11 ASB  4.010% 03/15/61 . . 06/01/2025 . [Paydown . ..470,152 |. ..459, 113 |. .(2,644) | 0 ..(2,644) 0 . 03/15/2061 . [1.A ........

..06540T-AE-0 | BANK 2018-BN11 XA  0.589% 03/15/61 .. . 06/01/2025 . [Paydown . 15,708 |. .8,015 |. (8,015) |. 0 . (8,015) 0 . 03/15/2061 . [1.A FE ..

..06540W-BH-5 | BANK 2019-BN19 XA 1.068% 08/15/61 .......... . 06/01/2025 . | Paydown ... o | RN ...21,598 |............ 18,336 |.... R .0 [ (18,336) |... .0 . . 08/15/2061 . [1.A FE ..

..06541F-BB-4 | BANK 2017-BNK4 XA  1.488% 05/15/50 .......... . 06/01/2025 . [Paydown .....cccuviiiiiiiiiiiiiiins e e, 0 foeeeeiiiies 0 |oeeeiies 9,622 |.....cc.e.. 3,349 |0 [, L349) | [V O (3,349) |eevveeaannnnns 0 . 05/15/2050 . |1.A FE .
Bank 2019BN23 2019-BN23 XA

..06541R-BC-6 |0.79%% 12/15/52 ..ooeviiiiiiiiiiiiie e . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e |, 0 [t 0 |oeeeiiees 4710 |l 3,706 |ooeeeenrianns 0 foeeees (3,706) [ceveeeeennnns 0 foeeees (3,706) [cevereeennnnes 0 foeeiieies (L IO [ IR [V O, 0 [, 405 |. 12/15/2052 . |1.A FE ....
Bank5 20245YR6 2024-5YR6 XA

..066043-AX-8 |0.975% 05/15/57 ...ooevuriiiiiiiiiiiiiieees . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e e 0 [t [V A 363 [oveeieeeenns 312 [ 0 foeeeennns (312) forreeaeennns 0 [ (373 R 0 foeeiieies (L IO [ IR [V OSTR (O O 38 |. 05/15/2057 . [1.A FE ....

Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 | 1.610% 02/15/50

. 06/01/2025 . | Paydoun ... 165,638 |.... . 02/15/2050 . [1.A FE ...

(4625 [

..08160B-AE-4 | BMARK 2018-B5 ASB ~ 4.158% 07/15/51 .. . 06/01/2025 . [ Paydown ... 852,377 |.... . 07/15/2051 . |1.A ........
BENCHMARK Mor tga2019B15 2019-B15 XA
08160K-AH-7 | 12/15/72 oo . 06/01/2025 . [Paydown ....coovviieiieniiiiiiiiens feniiieeeeeniiies |, [ O 0 | 15,689 |....ceeees 10,973 | 0 foon (10,973) . 12/15/2072 . |1.A FE ...

BENCHMARK Mor tga2022B34 2022-B34 XA
..08161Y-BH-5 | 04/15/55

..08163A-AF-0 | BMARK 2020-B18 XA  1.923% 07/15/53 ..
BENCHMARK Mor tga2024V10 2024-V10 XA 1.
..08163U-AD-1 | 00/15/57 oo . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e e 0 [t [V A 142 | 184 0 foeeeennns (134) ferveraeennns 0 [ (134) ferveraeennns 0 foeeiieies (L IO [ IR [V OSTR (O O 14 . 09/15/2057 . |1.A FE ...
BENCHMARK Mor tga2024V5 2024-V5 XA  1.298%
..08163X-AZ-6 | 01/10/57 ...
BENCHMARK Mor tg

... (2,103) |.
(24,001) |

... (2,103) ...
.. (24,001) ...

. 04/15/2055 .
. 07/15/2053 .

=
-
m

. 06/01/2025 . |Paydoun ...
. 06/01/2025 . | Paydown ...

=
-
m

. 06/01/2025 . | Paydoun ... . 01/10/2057 . |1.A FE ...

..08163Y-AV=-3 | 05/15/56 ...ceevvrrieeeeeiiiiie e . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e |, 0 [t [V A 19 | 16 |t 0 fooeeeennns (16) [oeeeeeniiaens 0 foeeeennes (16) [ceeeeniiaens 0 foeeiieies (L IO [ IR [V O, (O PO 2 |.05/15/2056 . [1.A FE ....
BENCHMARK Mor tga2025V14 2025-V14 XA 0.981%

..08164B-AE-0 | 04/15/57 ..oovneniiiiiiiiiiiee s . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e e 0 [t [V A 3 VA R 0 foreeeiiens 0 foeeeennns (517) | 0 [ (517) | 0 foeeiieies (L IO [ IR [V OSTR (O O 15 |. 04/15/2057 . |1.A FE ...
BENCHMARK Mor tga2024V6 2024-V6 XA 1.577%

..081927-AC-9 | 08/15/57 e . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e |, 0 [t 0 |oeeeiiees 1,618 [oeeeeeeen 1,327 [0 |, (1,390) |- 0 foeeees (1,390) |- 0 foeeiieies (L IO [ IR [V O, 0 [, 166 |. 03/15/2057 . |1.A FE ...
BMO Mor tgage Tru20245C4 2024-5C4 XA  0.812%

..096608-AV-2 | 06/15/57 .eeveeiiiiiieeeiiiee e . 06/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins e e 0 [t 0 |oeeeiiees 1,832 [oeeeeeeeen 1,358 [0 | (1,388) |eenriienn 0 foeeees (1,388) |.eenrieee 0 foeeiieies (L IO [ IR [V OSTR 0 [, 189 |. 05/15/2057 . [1.A FE ....
BMO Mor tgage Tru20245C7 2024-5C7 XA~ 1.143%

..09660W-AV-3 | 11/15/57 ooeenniiiiieieiiies .. |- 06/01/2025 . |Paydoun ... ... (390) |... . 11/15/2057 . |1.A FE ...

..12512J-AT-1 | CD 2018-CD7 ASB ~ 4.213% 08/15/51 . 06/01/2025 . [Paydown . ..407,540 ..419,759 |. ..(2,544) . 08/15/2051 . |1.A . .

..12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . 06/01/2025 . | Paydoun ... 630,051 648,919 |.... . . 01/10/2048 . |1.A ........
COMM Mor tgage Tr2015CR23 2015-CR23 AM

.. 12503A-BC-8 |3.801% 05/10/48 ......ooereuniiiiiiiiiiiiieee, . 05/30/2025 . [Paydown ......cccuviiiiiiiiiiiiiiins s e, 0 [t 0 |, [V PO 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeiieies (L IO [ IR [V O, (O PO 0 . 05/10/2048 . |1.A ........
COMM Mor tgage Tr2015CR23 2015-CR23 A

.. 12503A-BC-8 |3.801% 05/10/48 . 04/01/2025 . |Paydoun ... ..6,575,426 |........ 6,575,426 |........ 6,423,653 |........ . 0 e 6,575,426 |.. . 05/10/2048 . [1.A ........

.. 12503G-AH-5 | COMM 2015-PC1 AM  4.290% 07/10/50 . . 06/01/2025 . [Paydown . . 9,815,000 ..9,815,000 ..9,606,431 .9,709,214 |. .. 105,786 |. 0 .9,815,000 . 07/10/2050 . |1.A . .

.. 12593G-AJ-1 | COMM 2015-PC1 B 4.505% 07/10/50 .. . 06/01/2025 . | Paydoun ... ..2,443,377 |........ 2,443,377 |........ 2,233,781 .2,3%,764 |.... ... 46,613 |. 0 e 2,443,377 |.. . 07/10/2050 . [1.A ........

CSAIL Commercial2019C16 e Trus 2019-C16 XA

.. 12596\I-AE-4 | 1.694% 06/15/52 . 06/01/2025 . |Paydoun ... 0 |.. e 12,054 ) .. (12,054) |. 0 e 0. . 06/15/2052 . |1.A FE ...

.. 12620N-AH-8 | COMM 2015-DC1 AM  3.724% 02/10/48 . . 06/01/2025 . [Paydown ......cccevveeriiiiiiiiinnns foovniieeneiiiiens |0nnnn2,194,302 |, 2,194,302 |........ 2,185,217 |........ 2,194,302 |.... .0 U R 2,194,302 |. . 02/10/2048 . [1.A ........
CSAIL Commercial2015C4 e Trus  3.808%

.. 12635R-AX-6 | 11/15/48 .....ccvrriiiiiiiiiei e . 06/01/2025 . [Paydomn ......cccvveeiieiiiiiiinnns fooviiiieneeeiiiins | 3,664,497 |........ 3,664,497 |........ 3,645,030 |...occuniennnnne [V O [V O 19,468 |.............. [V O 19,468 |............... 0 foeeees 3,664,497 . 11/15/2048 . |1.A FE ...
Credit Suisse Mo2020NET rust 2020-NET B

.. 126438-AE-0 | 2.816% 08/15/37 .....cooviiurriiniiiiiiiiieeeen, . 06/01/2025 . [Paydonn ......cccevveeiiiiiiiiiiiinns Joeviiiieeeeiiiiies e 2,960,000 |........ 2,960,000 |........ 2,887,456 |.... .0 . 72,197 0 [ 2,960,000 |. . 08/15/2037 . [1.A FE ..

..13705D-AA-0 | CANAL 2021-1 B 4.307 . 06/15/2025 . |Paydoun . . . ..210,074 |. 0 (14,772) 0 . . 09/15/2056 . |1.F FE .

.. 17322Y-AG-5 | CGCMT 2014-GC25 B 4.345% 10/10/47 . 06/01/2025 . [Paydown . [ O, 0 . 10/10/2047 . [1.A ........

.. 17324D-BA-1 | CGCMT 2015-P1 XA 0.718% 09/15/48 ... . 06/01/2025 . [Paydoun ... ...0 [...... (206,203) ... .0 [. . 09/15/2048 . |1.A FE .
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Citigroup Commer2016GC36tgage 2016-GC36 A3
.. 17324T-AC-3 | 3.524% 02/10/49 .. |- 04/01/2025 . | Paydoun ... . 1,221,170 21,213,935 [0 o 7,23 | .1,221,170 .. 0] . 02/10/2049 .
..17328R-BE-8 | CGCMT 2020-GC46 XA  1.078% 02/15/53 . . 06/01/2025 . | Paydoun . 0 ... 14,434 |. .. (14,434) |. 0 0| . 02/15/2053 .
..23306G-AC-1 [DBGS 2018-BIOD B 5.496% 05/15/35 . . 04/15/2025 . | Paydoun . ..2,283,750 2,284,702 |.. . . 2,283,750 0| . 05/15/2035 .
FREMF Mor tgage T2015K46 2015-K46 B
.. 30202R-AJ-3 [04/25/48 ....ovvvniiiiiii . 04/01/2025 . |Paydoun .....eevvvviiiininniiiiinnns foeeeneeeeiiiiineeees [ 380,613 |l 380,613 |........... 389,400 |........... 380,435 [...ccvvvnnnnnns (U P V£ T O (U P 78 [oeeeiiiiiiinnns (U PR 380,613 |..covvunnnnnnns (1 P 0 . 04/25/2048 . |1.A ........
FREMF Mor tgage T2015K46 2015-K46 C  3.735%
..30202R-AL-8 [04/25/48 .....ovvvniiiiiiiiii i . 04/01/2025 . |Paydoun .......covveviiininiiiiiinns Jovieeneeeeiinineees [, 10,000,000 |...... 10,000,000 |........ 9,929,688 |........ 9,938,181 |...covvvnnnnnns (U . 61,819 |.coeeiiinnns (U . 61,819 |.coeeriinnns 0 |oueeen 10,000,000 |......euvnnnene (VN P [ PO (VI F 125,165 |. 04/25/2048 . |1.A ........
FREMF Mor tgage T2015K48 2015-K48 C  3.893%
.. 30203H-AG-0 [08/25/48 ....eevviiiiiiiiiiieiiii e . 06/01/2025 . |Paydomn ...ccvvennevriiininiieiiiinn Jeneneeiiiiinnees foens 8,072,288 |........ 8,072,288 |........ 8,168,461 |........ 8,070,109 |o.evvunrinnnnne (U 2,179 | (U 2,179 | (U . 8,072,288 |...cuvunnnnnnns (1 P [ PO (VI P, 149,618 |. 08/25/2048 . [1.A ........
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
.. 302972-AN-4 [ 01/25/29 ..ovvvviiiiiiii . 06/01/2025 . | Paydoun [V R (13,450) |..oevvvnnnnnnns [ (VN (1 P [ PO [V F 1,609 |. 01/25/2029 . [1.A FE .
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
..30297R-AA-7 [ 10/25/28 .eevvviiiiiiiiiiiieii . 06/01/2025 . | Paydoun 0 fnns (9,181) [eueniiiinnnnnn [ (VN (1 P [ PO [V F 1,359 |. 10/25/2028 . |1.A FE .
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L 3031IM-AN-2 [ 06/25/29 ..vvvviiiiiiiii . 06/01/2025 . | Paydoun 0 [ (VN (1 P [ PO [V F 1,667 |. 06/25/2029 . |1.A FE .
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 [0.100% 05/25/53 ......evvvviiiirniiiiiiiiiieeees . 06/01/2025 . | Paydoun 0 [ (VN (1 P [ PO [V 965 |. 05/25/2053 . |1.A FE .
FREMF Mor tgage T2014K37 2014-K37 X2B  0.100%
.. 35563B-AS-9 |01/25/47 .. |- 04/01/2025 . | Paydown ... .0 w0 ] .. 1,241 | 01/25/2047 . [1.
..36250G-AT-2 | GSMS 2015-GC30 AS ~ 3.777% 05/10/50 . 06/01/2025 . | Paydoun . ..3,772,543 3,691,204 |. 0 0| .3,772,543 .63,918 |. 05/10/2050 . [1.
.. 36253P-AE-2 | GSMS 2017-GS6 XA 1.141% 05/10/50 . . 06/01/2025 . | Paydoun . .0 .3,204 | 0 0| .0 738 |. 05/10/2050 . |1.
..46590M-AT-7 [ JPMCC 2016-JP2 XA  1.935% 08/15/49 . 06/01/2025 . | Paydown ... .0 ....998 | 0 0| .0 T 0. ...410 |. 08/15/2049 . |1.
..46640N-AP-3 [ JPMBB 2013-C15 D  4.610% 11/15/45 . . 06/03/2025 . | SEAPORT GROUP LLC .10,561,305 10,561,305 |. 0 0| 10,561,305 (1,161,744) |... (1,161,744) |.. 354,598 |. 11/15/2045 . [1.
..46640N-AP-3 [ JPMBB 2013-C15 D  4.610% 11/15/45 . . 05/01/2025 . | Paydown ... . 910,888 . 910,888 |. 0 0| 910,888 .0 .0 .30,233 |. 11/15/2045 . [1.
..53218C-AC-4 [LIFE 2021-BMR B 5.306% 03/15/38 .. . 05/15/2025 . | Paydown ... ..6,486,311 .6,486,311 .0 .0 ]........6,486,311 .0 .. 116,174 |. 03/15/2038 . |1.
MHC Commercial M2021MHC Trust 2021-MHC A
..55316V-AA-2 |5.227% 04/15/38 . 04/15/2025 . |Paydoun ......eevviviiinnnieiiiinnnn foveeneeeiinnienenens [ 1,539,384 [l 1,639,384 |........ 1,498,226 |........1,513,798 |.... ....25,586 |. 0 25,586 |oiiiiiiinnnn 0 1,639,384 |.. . 04/15/2038 . |1.
..616900-AG-4 |MSBAM  4.004% 07/15/50 ... . |- 06/01/2025 . [Paydown ........ccevveieeeeennnnnns fooveeeniniiiin |oeeen. 4,066,400 |........ 4,066,400 |........ 4,033,361 |.... ....33,040 |. PO VI FUPRE: < DUV IO 4,066,400 |.. . 07/15/2050 . |1.
..616900-AH-2 | MSBAM 2015-C23 B 4.140% 07/15/50 . . |- 06/01/2025 . | Paydown ... - ..1,688,397 |........1,784,938 |.... ....30,543 |. o0 ]......30,543 L. o0 ]enn. 1,815,480 .. . 07/15/2050 . |1.
..61691A-BM-4 [MSC 2015-UBS8 XA  0.990% 12/15/48 . . 06/01/2025 . | Paydoun . ...65,016 |. .7,200 | (7,200) |- 0 . (7,200) 0| . 12/15/2048 . |1.
..616910-AC-2 [MSC 2018-L1 ASB  4.238% 10/15/51 .. . 06/01/2025 . | Paydoun . ..265,352 |. ..259,287 |. (1,652) |. 0 . (1,652) 0| . 10/15/2061 . |1.
..61692B-BU-3 [MSC 2020-HR8 XA  1.906% 07/15/53 . |- 06/01/2025 . | Paydown ... ....9,615 [.... ... (6,256) |. 0 |eeennn. (6,256) ... o0 |- . 07/15/2053 . |1.
..61765D-Al-8 |MSC ~ 4.152% 05/15/48 . |- 06/01/2025 . | Paydown ... ... 683,077 |[.... ... 17,086 |. o0 ]eeenn. 17,066 ... w0 ] . 05/15/2048 . |1.
..61765T-AG-8 | MSBAM 2015-C25 XA  1.055% 10/15/48 . 06/01/2025 . | Paydoun . .1,610,510 |. 83,255 .. (83,255) |. 0 (83,255) 0| . 10/15/2048 . |1.
..61766C-AF-6 |MSC 2016-UBS9 ASB  3.340% 03/15/49 ... . 06/01/2025 . | Paydown ... ,678,856 |........ 1,631,851 ... (1,859) . 0 e (1,889) ... 0 . 03/15/2049 . |1.
Morgan Stanley B2016C30 t 2016-C30 XA
..61766N-BC-8 | 1.410% 09/15/49 .....oevvviiiiiiiiiiiiiiineeees . 06/01/2025 . |Paydomn ...ccvvvnniriiiiiiiiiiiiiiins feninneeeiiiiees feeeneeiiiiis [V (U FO, 5,470 |ovvevennnnns 5447 |ooeeiiiiinnnnns [V R (5,447) |.eeeeeeeees [V A (5,447) |vvvenninnnnnn [ . 09/15/2049 . |[1.A FE .
Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 [1.398% 11/15/49 . 06/01/2025 . | Paydown ... ... (3,566) | . (83,566) [... . 11/15/2049 . |[1.A FE .
. 61767Y-A-0 |MSC 2018-H3 ASB  4.120% 07/15/51 .. |- 06/01/2025 . | Paydoun ... ...(3,414) . ..(3,414)|... . 07/15/2051 . |1.A ........
Morgan Stanley C2020L4 Trust 2020-L4 XA
. B1770K-AY=1 [ 1.187% 02/15/53 ....eeiiieeieiieeeeeenieee e . 06/01/2025 . |Paydomn eeevveeeeeeeemnniieeeeeennnn Jeneeeeeeeniieeeee foreeeeeeniend 0 [t 0 e 2,121 | 1,594 [0 (1,594) |eveeeenee 0 . 02/15/2053 . |1.A FE ..
OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG
..67737R-AC-3 [3.910% 11/01/36 . 06/26/2025 . |Redemption 100.0000 . ... 34,888 . . I .0 0. . . 11/01/2036 .
..75575M-AG-3 [RCMT 2019-5 B  4.254% 02/25/52 .. . 06/25/2025 . |Paydoun . .. 493,095 ..493,095 ..493,092 |. ..493,095 |. L0 0 .0 .493,095 . 02/25/2052 .
..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 .. . 06/01/2025 . | Paydoun . .. 578,359 ..595,702 |. ..579,811 .(1,452) | 0 ..(1,452) .578,359 . 06/15/2050 .
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 . . 06/01/2025 . | Paydoun . .. 696,507 . . 717,400 |. ..700,491 .(3,984) |. 0 ..(3,984) .696,507 . 05/15/2051 .
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 . . 06/01/2025 . | Paydoun . .. 358,091 ..358,091 ..368,833 |. ..360,082 |. (1,990) | 0 . (1,990) .358,001 . 06/15/2051 .
..90276Y-AF-0 |UBSCM 2019-C16 XA  1.685% 04/15/52 .. . 06/01/2025 . | Paydoun . ....0 .0 25,218 |. .. (16,918) . 0 (16,918) ...0 . 04/15/2052 .
..90353D-AW-5 |UBSCM 2018-C12 ASB  4.195% 08/15/51 . . 05/01/2025 . | Paydoun . .. 578,283 ..578,283 ..595,631 |. (2,719) | 0 . (2,719) .578,283 . 08/15/2051 .
..92937E-AG-9 [WFRBS 2013-C11 B 3.714% 03/15/45 . . 06/01/2025 . | Paydoun . .. 290,593 ..290,593 ..296,476 |. L0 0 . .290,593 . 03/15/2045 .
..92937U-AJ-7 [WFRBS 2013-C13 D 4.285% 05/15/45 ... . 06/01/2025 . | Paydown ... ....53,333 ... 53,333 ...55,141 ...53,333 [.... .0 | .0 .. ..53,333 |.. . 05/15/2045 .
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Wells Fargo Comm2015NXS1ortgag  3.406%
. Q498OH-AN-0 | 05/15/48 oooviiiiiiii . 04/01/2025 . |Paydoun .........coeeeiiiiiiiiininnns foniiiiiiiiiiiiiiins fonen 5,150,000 |........ 5,150,000 |........ 5,011,461 |........ 3,872,425 |............... [V R 134,043 |l [V R 134,043 |l 0 fnns 5,150,000 [..ccceeiiennns (VN 0 | [V 51,042 . 05/15/2048 . |1.A ........

Wells Fargo Comm2015C28 ortgag 2015-C28 AS

..94989J-BB-1 |3.872% 05/15/48 . 05/0172025 . [Paydoun ......cccuvveeriiiiiniiiinens Joorniiineeeiiiiens e 2,340,000 |........ 2,340,000 |........ 2,295,886 |........2,330,674 [.........cc....0 foeenenns 9,36 [..ooovennennnn0 9,326 |0 s 2,340,000 |.. . 05/15/2048 . [1.A ........
Wells Fargo Comm2015

..94989J-BE-5 |4.219% 05/15/48 ......evvvvieiiiiiiiiiciiiiaes . 05/0172025 . [Paydoun ......cccevveeriiiiiiiiiinens Jooviiiineneiiiiins e 6,000,000 |........ 6,000,000 |........ 5,864,934 |........ 5,974,574 |..cooeeennnns [V 25,426 |..ccvveeennnn. [V 25,426 |..ccvveeennnn. 0 foeeees 6,000,000 |....oeevennee (O O [V O, (I O, 103,200 |. 05/15/2048 . |1.A ........
Wells Fargo Comm2015C29 ortgag 2015-C29 AS

..94989K-AX-1 |4.013% 06/15/48 .......cccvvvviieiiiiiiiiieciis . 06/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiiinnns Joovniiieneeiiiies e 6,604,266 |........ 6,604,266 |........ 6,168,382 |........ 6,511,252 |....coeeeee [V 93,014 | [V 93,014 | [V O 6,604,266 |............... (O O [V O, (I O, 132,515 |. 06/15/2048 . [1.A ........

Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 94989N-BH-9 | 0.874% 09/15/58 .. |- 06/01/2025 . |Paydoun ...
..94989Y-AY-9 |IFCM 2016-C32 A3 3.294% 01/15/59 . .. |- 06/01/2025 . |Paydoun ...
Wells Fargo Comm2016C37 ortgag 2016-C37 XA

146,119 |. 09/15/2058 . |1.A FE ...
..9,290 |. 01/15/2059 . |1.A ........

977,986 |....
649,500 |....

..95000P-AH-7 |0.918% 12/15/49 ......ceeiiiiiiiiiiieieees . 06/01/2025 . | Paydoun 0 foeeeens (5,724) |- [ OO (I O (O O 0 foreeeiiiiias [ P 1,775 [. 12/15/2049 . |1.A FE ...
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

..95001M-AH-3 | 1.050% 07/15/50 .. |- 06/01/2025 . |Paydown ... . .0 [ (11,363) ... . ..2,200 |. 07/15/2050 . |1.A FE ..

..95002N-AA-5 | WIFCM 2019-JUDR A 2.584% 09/15/31 . . 06/01/2025 . [Paydown . . 5,660,000 ..5,660,000 . .5,613,935 |. 0 . 46,065 .5,660,000 .71,551 |. 09/15/2031 . |1.A FE ...

..95002N-AG-2 |WIFCM 2019-JWDR B 2.786% 09/15/31 . . 06/01/2025 . [Paydoun . . 7,500,000 ..7,500,000 .. 7,445,753 |. .7,486,624 |. , X 0 . 13,376 .7,500,000 102,223 |. 09/15/2031 . [1.C FE ....

..95002U-BE-0 | WiFCM 2020-C58 XA 1.919% 07/15/53 . . 06/01/2025 . [Paydown . .0 67,707 |. 57,276 |. .. (57,276) |. 0 (57,276) .0 5,838 |. 07/15/2053 . |1.A FE ..

..95002X-BH-7 | WIFCM 2020-C57 XA ~ 2.176% 08/15/53 . ... |- 06/01/2025 . |Paydoun ... ...9,160 |.ceeeeeen. 7,89 ... ... (7,8%) |. 0 [ (7,89) ... ...815 |. 08/15/2053 . |1.A FE .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..95003M-BT-4 | 0.532% 04/15/55 .. . 06/01/2025 . |Paydoun ... .. 2,827 ... ... (2,09) |. . (2,09) |... . 04/15/2055 . [1.A FE ....
Wells Fargo Comm20:

..95004J-AD-6 | 1.049% 01/15/58 ....ccoiuviiiiiaiiiiiiiee e . 06/01/2025 . [Paydomn .....ccueeeeeeiiiiiiiiieees foeiieeeeeeeiees e (I OO [V PO 1,701 | 0 o0 e (1,701) feueeeeeees 0 foeeens (1,701) feueeeeeenes [ OO (I O (O O 0 foreeeiiiiias [\ IO 142 |. 01/15/2058 . [1.A FE ....
Wells Fargo Comm20255C3 ortgag  6.232%

..95004J-AH-7 | 01/15/58 ... . 06/11/2025 . [BARCLAYS .....eoevvveeeeeiiiiiieee |ooiiieeeeeeiieee. |-2....24,550,050 |........ 4,505,000 |........ 4,384,104 |.....ccoeeeeeee 0 | 0 [ 3,430 |. ..3,430 |0 [l 4,387,534 |.. . 01/15/2058 . [1.F FE ....

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 126,379,510 127,480, 153 133,271,827 112,893, 126 0 (189,781) 0 (189,781) 0 127,376,353 0 (996,844) (996,844) 2,965,740 XXX XXX

Monroe Capital M20201A  LLC 2020-1A AR

..61034U-AC-9 |4.650% 05/20/34 . 06/27/2025 . |Paydown 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... a0 [0 0 [0 10,000,000 |.. 0 e ...0 280,292 . 06/20/2034 . |1.A FE ..

..00037L-AG-5 | ABBSL 2021-2A C  6.618% 04/15/34 . 06/04/2025 . [BMO CAPITAL MARKETS CORP .. ..620,713 . 620,000 . 620,000 |. . 620,000 |. .0 | E 620,000 LT3 3 . .27,260 |. 04/15/2034 . |1.F FE ..

..00037L-AJ-9 | ABBSL 2021-2A D 7.868% 04/15/34 .. . 06/18/2025 . [ROBERT W. BAIRD .......ooveeeiiiis |oeiiiieeeeeiiins oo 9,205,600 |........ 9,250,000 |........ 9,250,000 |........9,250,000 |.... 0 fel 0 0 0 9,250,000 |. . (44,400) |....... (44,400) |..... .. 511,860 |. 04/15/2034 . [2.C FE .
AGL CLO Ltd.  202325A 2023-25A C 7.

..00120N-AE-4 | 07/21/36 weeeenniiiiieeeiiiee e . 06/25/2025 . [Paydown ........cccoeeiiiiiiiiiiies Jeeiiiieeeeeeiies |+....10,000,000 ... 10,000,000 |...... 10,000,000 |...... 10,000,000 |............... 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 f..... 10,000,000 |............... [ IR [V OSTR 0 foeeennns 525,403 |. 07/21/2036 . |1.F FE .

Apidos CLO Ltd XXXA XXXA ATAR  5.349%
..03768C-AN-9 | 10/18/31 ... .
A10 Securitizati

. 10/18/2031 . |[1.A FE ...

. 04/18/2025 . | Paydown ...

-.04681E-AE-7 | 10/01/38 .eeereeeiiiiii e . 06/15/2025 . |Paydown . 10/01/2038 . [1.A FE ...
BDS Ltd 2021FL9 2021-FL9 A 5.499%

..05493N-AA-0 | 11/16/38 ..eeeeeiiiieee . 06/18/2025 . [Paydown ......ccuviiiiiiiiiiiiiiens e e 1,714,104 |........ 1,714,104 |........ 1,714,104 |........ 1,714,104 |0 [0 0 0 0 e 1,714,104 . 11/16/2038 . [1.A FE ..

..09261M-AA-4 | BLKMM 2021-6A A 6.234% 04/20/33 .. . |- 04/20/2025 . |Paydown ... 12,000,000 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |......ceeeeeeec0 fovveeinnnnnnn 0 il 0 o0 fiiil0 |, 12,000,000 |.. . 04/20/2033 . [1.A FE ..

..09629V-AC-7 |BLUEM 2018-2A A 5.698% 08/15/31 .. . 05/15/2025 . [Paydown . . 2,184,669 ..2,184,669 ..2,184,669 |. .2,184,669 |. R .2,184,669 . 08/15/2031 . [1.A FE ..

.. 12549A-AV-2 | CIFC 2013-1A A1R2  5.552% 07/16/30 .. . 04/16/2025 . |Paydown ... 1,403,182 |........ 1,403,132 |........ 1,403,132 [o.....t. 1,403,132 [oneeeeiiiiiin0 e 0 il 0 0 0 s 1,408,132 |.. . 07/16/2030 . |1.A FE .

CIFC Funding Ltd20134A 2013-4A A1R2 5.033'%
L 12549F-BS-7 | 04727731 oo . 04/27/2025 . [Paydown .....ooviiiiiiiiiiiiiiienes foeniiiieeeeniins | 9,362,514 |....... 9,362,514 |........ 9,362,514 |.viiiiiiiiiis [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 9,362,514 |.oviiieennns (U IO 0 foreeeieiinnns 0 foreeinnns 73,853 |. 04/27/2031 . (1.A FE ....
Carlyle Global M20182A rategi 2018-2A AR

.. 14317P-AL-7 |6.056% 10/15/31 .. |- 06/18/2025 . |Paydown ... .5,200,000 ..5,200,000 ..5,200,000 |........5,200,000 |.... .5,200,000 |.. . 10/15/2031 . [1.C FE ..

..17180T-BL-5 |CIFC 2016-1A AR3  5.272% 10/21/31 . ... |- 04/21/2025 . |Paydoun ... .. 390,214 390,214 390,214 |...........3%0,214 [.... ....3%0.214 |.. . 10/21/2031 . |1.A FE .
Deerpath Capital20231A 2023-1A B1 ~ 8.156%

..24460A-AE-0 | 04/15/35 ...evviiiiiiiiiii e . 04/10/2025 . Paydown ......ccvviiiiiiiiiiiiiein e e 14,500,000 |....... 14,500,000 |....... 14,500,000 |....... 14,500,000 |.........oeeees [V ORI [ IR 0 foreiiiiniis (O IR 0 [t 14,500,000 |............. [ IR [V O, 0 foeeennns 597,848 |. 04/15/2035 . |1.C FE ...
Franklin Park PI20221A | 2022-1A A 5.642%

.. 35455D-AA-5 | 04/14/35 ....oiiiiiii . 04/02/2025 . [Paydown ......cceiiiiiiiiiiiiiiien e e 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... 25,000,000 |............... 0 foreeieiinins [ IR 0 foreeieiinis (O IR 0 ... 25,000,000 f..eeeeennnnes [ IR [V O, (O O 690,746 |. 04/14/2035 . [1.A FE ....

Franklin Park PI20221A | 2022-1A B 6.242%
.. 35455D-AC-1 | 04/14/35 vvveiieieiiieeeee . 04/02/2025 . [Paydown .....occvveeeeeiiiiiiieeees oo | 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |............... 0 [, 0 loeeeeiiee 0 [, 0 loeeeeiine 0 f..... 15,000,000 |............... 0 loeeeeiines 0 [, 0 loeeennnes 456,697 |. 04/14/2035 . |1.C FE ....
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..38174Y-AA-3 | GOCAP 2015-24A AR 6.121% 11/05/29 ........... . 05/05/2025 . |Paydomn oceevuuneeeeernieeeeeennnn Jerneeeeeeenieeees fereeeeens 793,482 |...ooennnnn 793,482 |........... 793,482 |........... 793,482 |...cevvnnnnnnns (U1 PO (VI PO [ PO (VI PO (U 793,482 |...cceevnnnnnns (VI PO [ PO [V PO 25,103 |. 11/05/2029 . |1.A FE ....
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 5.476%
..40441L-AA-4 | 06/16/36 . 06/16/2025 . | Paydown ... ...105 |. 06/16/2036 . |1.A FE ....
..42704R-AA-9 [HERA 2021-FL1 A 5.476% 02/18/38 . 06/16/2025 . | Paydoun . 139 |. 02/18/2038 . |1.A FE ....
..43133J-AA-6 |HITR 2019-2A A1  6.348% 05/22/39 .. . 05/22/2025 . |Paydown ... ,367 . 05/22/2039 . [1.C FE ....
Hildene CLO 4A 4A MA - 6.729
L A3133Y-AA-3 [ 07/23/42 oo . 04/02/2025 . |Paydomn .cevvuueeeeennneeeeennnnn foeeeeeennieeeeee feees 13,342,541 |....... 13,342,541 |....... 13,342,541 |.......13,342,541 |..oooiiiin 0 e 0 e . 07/23/2042 . |1.A FE ....
MCF CLO LLC 20231A 2023-1A A 6.656%
..55208L-AC-7 [04/15/35 ..eereeieeeee e . 04/15/2025 . |Paydomn .eevvuueeeeenniieeeeennnnn foeeeeeeenieeeee feees 14,978,000 |....... 14,978,000 |....... 15,022,984 [..ooeeeiiiiiieee O o0 e (44,984) | . 04/15/2035 . |1.A FE .
Madison Park Fun201414A 2014-14A AR4  5.286%
..55818R-BL-9 | 10/22/30 .. |- 04/22/2025 . | Paydown ... 994,738 994,738 |.... . 10/22/2030 . |1.A FE ..
..675700-AK-7 |OCP 2019-16A AR  5.472% 04/10/33 . 04/10/2025 . | Paydown ... 182,360 182,360 |.... . 04/10/2033 . |[1.A FE .
Palmer Square Lo20213A ng Ltd 2021-3A B
..69702B-AE-1 | 6.284% 07/20/29 . 04/21/2025 . |Paydomn ...ccvveneriiiininiieiiiins feneeeeiiiinees foes 3,000,000 |........ 3,000,000 |........ 3,002,400 |........3,001,918 |.....covvvvennn 0 Joveenns (1,918) |oveenniiiinnn 0 e (1,918) [eveiiiiiinnnl 0 e 3,000,000 |.. . 07/20/2029 . |1.A FE ..
..77341D-AA-5 |ROCKT 2017-3A A 5.724% 10/20/30 .. |- 04/20/2025 . |Paydoun ....eeeeeeinniieeeeeenies feeeeeeeeieeeen e 1,312,500 |........ 1,312,500 |........ 1,312,151 |........ 1,302,172 [..ccoeeeinenn0 e 10,328 [0 e 10,328 [0 o 1,312,500 |.. . 10/20/2030 . |1.A FE .
Starwood Commerc2021FL2 gage T 2021-FL2 A
..78486B-AA-2 |5.626% 04/18/38 . 06/16/2025 . | Paydown ... ..2,458,721 |........ 2,458,721 |........ 2,458,721 |...... 2,458,721 |oeeeiiiein 0 | 0 i 0 e 0 e 0 e 2,458,721 . 04/18/2038 . |1.A FE .
720 East CLO Ltd20231A 2023-1A C
..81785E-AG-5 |04/15/36 . 04/15/2025 . | Paydown ... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |.... 15,000,000 |.. . 04/15/2036 . |1.F FE ..
..87276l-AA-1 | TRTX 2021-FL4 A 5.626% 03/15/38 .. .. |- 06/15/2025 . | Paydown ... ... 331,598 [........... 331,598 |........... 331,598 |...........331,598 |.... ....331,5%8 |[.. . 03/15/2038 . |1.A FE .
37 Capital CLO L20231A 2023-1A B 6.956%
..88420R-AC-2 [04/15/36 .evvvniiiiiiiieee . 05/12/2025 . |Paydown .......oovevvivinininiiiinns Jovieeneeeeiinineees [, 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.....ccvvveeenn foovvvvenennnn0 o0 o0 0 s 10,000,000 |...cevvnnveeenn0 ovvvvniieenn 0 v 0 o 417,137 |. 04/15/2036 . |1.B FE .
37 Capital CLO L20231A 2023-1A C  7.856%
..88420R-AE-8 | 04/15/36 . 06/12/2025 . |Paydoun ......eovvvviiinnnnieiiiinnns foveeneeeiiinienenees [20... 9,000,000 |........ 9,000,000 |........ 9,000,000 |........9,000,000 f......ccevveeenQ foorrrrrnnnnnnn 0 fooeiniiiiiinn 0 [0 [0 [ 9,000,000 |.. ...422,673 |. 04/15/2036 . [1.F FE ..
..88432D-BC-7 |WINDR 2014-3A A1A2  5.684% 10/22/31 . . 04/22/2025 . |Paydoun . .. 4,367,927 ..4,367,927 |. . 4,367,927 |. N . 4,367,927 129,719 |. 10/22/2031 . |1.A FE ..
..92557U-All-7 [VIBR 2015-3A A1RR  5.784% 10/20/31 ..... oo |- 0472072025 . [Paydown ......oooevvviiiiiiiiiiiinnns [ | 1,782,681 | 1,782,681 |........ 1,782,681 1,782,681 [0 0 0 0 0 1,782,681 .53,792 |. 10/20/2031 . [1.A FE .
Vibrant CLO Ltd 202316A 2023-16A A2  7.056%
.. 925930-AG-4 [04/15/36 ..eevvnniiiiiiiiie i . 06/23/2025 . |Paydoun .....euunviiiiiiiiiiiiiiiiins foreeneeeeiiiineees o 16,500,000 |....... 16,500,000 |....... 16,500,000 |....... 16,500,000 |........eennnns [ PR (VN P [ PR (VN P (U - 16,500,000 |.........eennns (1 P [ PO 0 |oeeens 730,241 |. 04/15/2036 . |1.C FE .
Vibrant CLO Ltd 202316A 2023-16A B 7.956%
.. 925930-AJ-8 [04/15/36 ..evvunriiiiiiiiiii i . 05/23/2025 . |Paydomn ...eeeeeiiiiiiiiiiniiiiiiins Jovenninnniiiinnees foenns 8,000,000 |........ 8,000,000 |........ 8,000,000 {........ 8,000,000 [........cceenns [ 0 o [U [ I P [U 8,000,000 |o.iiiiiinnnn [ P U 0 Joeennnns 398,056 |. 04/15/2036 . [1.F FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 219,740,653 219,784,340 219,830,600 194,440,499 0 (36,345) 0 (36,345) 0 219,784,340 0 (43,687) (43,687) 7,611,140 XXX XXX
Fort Washington 20191A -1 2019-1A XR2 |
..349180-AU-6 [5.322% 10/20/37 ...ceevvruniiiiiiniiiiiiiiiiis . 04/21/2025 . |Paydomn ..oceveeniiiiiiniiniiiiiiins Joviineneriiniinnees foenns 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |....ccevnnnnnns [ 0 o [U [ I P [U 1,000,000 f.....ccvvnnnnns [ P U [ P, 27,841 |. 10/20/2037 . [1.A FE .
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 1,000,000 1,000,000 1,000,000 1,000,000 0 0 1,000,000 XXX XXX
..723048-AA-8 |PINEBRIDGE ~ 9.060% 09/21/32 . 06/11/2025 . | Redemption 100.0000 . 77,583 77,583 77,583 |. .0 0 | . 09/21/2032 . |2.C FE ....
..723046-AB-6 |PINEBRIDGE 11.060% 09/21/32 . 06/11/2025 . | Redemption 100.0000 . .0 0| . 09/21/2032 . |4.A FE ...
..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 ... . 06/06/2025 . | Redemption 100.0000 .0 . 09/30/2033 . |2.B PL ....
American Credit 20244 ce Rec 2024-4 A

..024945-AA-5 [4.810% 03/13/28 . 06/12/2025 . |Paydomn .cevvuueeeeeenniieeeeeeninn foeeeeeenneeeeee feees 16,336,058 |....... 16,336,058 |....... 16,334,977 |....... 16,284,396 |.... .. 51,663 [.ccoeeeeennnnn0 [ 51,663 [0 e 16,336,058 |.. . 03/13/2028 . |1.A FE .
American Credit 20213

.025286-AE-5 | 11/15/27 .eeeeeeeeeee e . 04/13/2025 . |Paydomn eeevvueneeeeennnieeeeeenin feeeeeeeeneeeeee foees 12,600,000 |....... 12,600,000 |....... 12,262,318 |....... 12,387,900 [oeeeeeeennnnns (U 212,100 |oeeeeneeeeens (U 212,100 |oeeeenieeeene (U 12,600,000 . 11/15/2027 . |1.B FE .
American Credit 20223 ce Rec  5.830%

..02528G-AG-8 | 10/13/28 ... . 06/13/2025 . | Paydown ... ..2,445,821 |........ 2,445,821 |........ 2,458,286 |........ 2,454,953 |.... ....(9,132) . P C I 7. 1 IO | I 2,445,821 . 10/13/2028 . |1.D FE ....
American Credi

L 02531A-AC-5 [ 11/12/27 e . 06/12/2025 . |Paydomn .ceeveeneeeeenniieeeeeennn feennieeeeeenineee feens 3,263,945 |........ 3,263,945 |........ 3,277,714 |........ 3,274,245 ... (U (10,300) frenneeeennnnnn (U (10,300) [renneeeennnnnn (U 3,263,945 |...oeeeeennnnn (VI PO [ PO [V PO 84,778 |. 11/12/2027 . |1.C FE ....
AmeriCredit Auto20213 eceiva 1.170%

..03066J-AD-5 [08/18/27 ....ceeeeeeeeeeeeeeee e e . 06/18/2025 . |Paydomn .ceeveeneeeeeeniieeeeennnn Jorneeeeeenneeeee feeees 1,678,362 |........ 1,678,362 |........ 1,641,582 |........ 1,658,600 |.....cccvvnnnns (U 19,762 oeeeeeeenennnn (U 19,762 [oeeeeeeenennns (U 1,678,362 |.eeueeeeeennnn (VI PO [ PO (VI IO 8,150 |. 08/18/2027 .|1.A FE .
Bridgecrest Lend20241 Secur 2024-1 A3

..107933-AC-7 [5.530% 01/18/28 ..evveiiiieiiiiiaiieiniiiaaeaeenes . 06/15/2025 . |Paydomn .ocevvuuseeerirniiinaaeeenns Jornnnneeeeenninnaes fonaaas 2,596,044 |........ 2,596,044 |........ 2,596,021 |........ 2,596,027 |..ocvvenunnns [ T 17 foeeiiiiiinnnns 0 Joeeeeennnns 17 fooeiiiiinnns (U 2,596,044 |.........een..t [V PP (U T 0 Joeennanes 59,798 |. 01/18/2028 . |1.A FE .
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Bridgecrest Lend20242  Secur 2024-2 A3
.. 10805M-AC-1 [5.840% 06/15/28 .....evvivviinniiiiiiiiiiieeeens . 06/15/2025 . |Paydomn ...ccvuvneiiiiininiiiiiiinn Jeneeeiiiineees o 414,367 |........... 414,367 |........... 414,365 |........... 414,364 |......oennnnenn [ PR T P [ PR T P (U 414,367 |.oevvnnnnnnns (1 P [ PO [V PO 12,100 |. 06/15/2028 . [1.A FE ....
Credit Acceptanc20231A
..224927-AA-1 | 6.480% 03/15/33 . 06/15/2025 . | Paydown ... ..6,726,249 |........ 6,726,249 |........ 6,725,821 6,726,071 [oooeveeeiieen O o 177 el 0 e 177 0 e 6,726,249 |.. . 03/15/2033 . |1.A FE ....
Credit Acceptanc2022
..22534L-AA-0 [4.600% 06/15/32 ...evvvriiiiirnniiiiiiiiieeeeens . 04/15/2025 . |Paydomn ...ccevvenvieiiiniiiiiniiiins feniinieeiiiinees feens 2,496,558 |........ 2,496,558 |........ 2,496,099 |........... 998,607 |..eevunrrnnns (U P 250 |.oiiiiiiinns (U P 250 |.oiiiiiiinns (U . 2,496,558 |........oennnnt (1 P [ PO [V PO 38,281 |. 06/15/2032 . |1.A FE ....
Credit Acceptanc20214 oan Tr  1.940%
L. 22535B-AE-3 [ 02/18/31 ovveiiiiiiiiie e . 04/15/2025 . |Paydomn .....evunvieiiiiinnniiiiiinnn foviinneeniiiiinneens o 12,701,275 |....... 12,701,275 |....... 12,538,044 |....... 12,596,808 |.....oevevennns (U - 104,467 [oooeiivinnnnns (U - 104,467 [oooeiivinnnnns (U - 12,701,275 |ouveeieennnnn (VN P [ PO [V P 82,135 |. 02/18/2031 . |1.C FE ....
Credit Acceptanc20232A oan Tr 2023-2A A
..22537E-AA-3 [5.920% 05/16/33 ....cevvvnniiiiiiiiiiiiiiinis . 06/15/2025 . |Paydonn ...ccevvuneiiiiiiiiiiiniiiinn feninnneiiiiees feen 2,918,093 |........ 2,918,093 |........ 2,917,875 |........ 2,918,000 |oeevuuniiinnns [ O S [ R S (U . 2,918,093 |......cevnnnnns (1 P [ PO [V PO 86,376 |. 05/16/2033 . |1.A FE ....
Drive Auto Recei20242 rust 2024-2 A2
..26207A-AC-7 |4.940% 12/15/27 ..covvvvnniiiiiiiiiiiiiiiiie . 06/15/2025 . |Paydonn ......eevvriiiinnnniiiiinnn Jeviieneeeniininnnns feen.. 11,681,528 [oLool. 11,681,528 |....... 11,681,274 |....... 11,680,972 |...eeiviennnnns (U P ST (U P 855 |iiiiiiiins (U - 11,681,528 |.........eeeent (1 P [ PO (VI P, 235,901 |. 12/15/2027 . |1.A FE .
ELARA HGV TIMESH2023A ER 2023-A B
..28415A-AB-3 [02/25/38 . 06/25/2025 . |Paydown ... 396,820 397,936 |.... . 02/25/2038 . |1.G FE ..
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 . 06/25/2025 . | Paydown ... 230,965 230,928 |.... . 01/25/2034 . |1.F FE .
Exeter Automobil20245A ables 2024-5A A2
..30165B-AB-9 [4.790% 04/15/27 . 06/15/2025 . |Paydomn .ceeveeeeeeenniieeeeennnnn fereeeeeeenineeees [0 2,328,245 | 2,323,245 |........ 2,323,150 |........2,323,170 |..eeevreeeeeennO fooeeeeeee 75 o0 el 75 o0 e 2,323,245 |.. . 04/15/2027 . |1.A FE .
Exeter Automobil20212A ables
. 30165X-AF-2 [ 04/15/27 .oeeeeeeeeeeee e . 06/15/2025 . |Paydomn ..ccevvuneeeeenniieeeeeennn Joenneeeeeeenieeee e 2,019,294 |........ 2,019,294 |........ 1,963,448 |........ 1,972,205 |oeeeennnnnne (U 47,089 |oeeeeeeeeeens (U 47,089 |oeeeeeeeeenes (U 2,019,294 . 04/15/2027 . |[1.D FE .
Exeter Automobil20213A ables  1.550%
..30166A-AF-1 |06/15/27 ... . 06/15/2025 . |Paydomn .eeeveeneeeeeeniieeeeennnn Jorneeeeeeenneeeee feeees 2,110,034 |........ 2,110,034 |........ 2,024,149 |........2,048,465 |.... L 61,570 [oeeiiieeennn 0 s 2,110,034 |.. . 06/15/2027 . |1.E FE ....
Exeter Automobi
..30166N-AJ-5 |3.440% 08/17/26 . 06/15/2025 . |Paydomn .cevvuueeeeennneeeeeennnn foeeeeeenneeeeee feees 14,816,241 |....... 14,816,241 |....... 14,541,978 |....... 14,697,832 |.eeevveennnnns (U 118,409 [ooeeeeennnnns (U 118,409 [ooveeeennnnns (U 14,816,241 |ooeeeneee (VI PO [ PO 0 |oeeennns 242,179 |. 08/17/2026 . |1.A FE ....
Exeter Automobil20234A ables  6.310%
..30166T-AD-5 |10/15/27 ... . 06/15/2025 . | Paydown ... ..6,345,690 |........ 6,345,690 |........ 6,384,359 |........6,364,517 |.....cc.......0 | (18,828) | . (18,828) [0 [t 6,345,690 |.. .. 165,760 [. 10/15/2027 . [1.C FE ....
Exeter Automobi .
. 30166Y-AE-2 [09/15/27 .eeeeeeeeeeeee e . 06/15/2025 . |Paydomn ..ceevveneeeeenniieeeeeennn Joenneeeeeenneee feens 5,337,354 |........ 5,337,354 |........ 5,343,192 |........ 5,341,774 |.ooeeeennne [V P (4,420) |eevennnne [V P (4,420) |eevennaenee (U 5,337,354 |..eiiieeennnn (VI PO [ PO [V IO 116,677 |. 09/15/2027 . |1.A FE ....
Exeter Automobil20251A ables 2025-1A A1
.. 30167M-AA-5 [4.540% 02/15/26 ...cevvvmneieeinnieeeeeeeeees . 05/15/2025 . |Paydomn ocevvuuneeeeenniieeeeeenn foeeeeeenneeeee feeens 35,264,426 |....... 35,264,426 |....... 35,264,426 |....coeieeennnnnns (U1 PP (U1 PO (VI PO [ PO (VI PO (U 35,264,426 |............... (VI PO [ PO (VI PO 401,550 |. 02/15/2026 . |1.D FE ....
Exeter Automobil20231A ables  5.820%
..30168B-AE-0 [02/15/28 ...eeeeeeeeeeeeee e . 06/15/2025 . |Paydomn ..ccevvuneeeeenniieeeeeennn feenneeeeeeninees feeens 1,793,124 |........ 1,793,124 |........ 1,799,147 |........ 1,796,605 |......ccevnnnnn (U (3,481) |evveeeaenee (U (3,481) |eeveeeeenee (U 1,798,124 |ooenees (VI PO [ PO [V PO 43,017 |. 02/15/2028 . |1.F FE ....
Flagship Credit 20232 st 2023-2 A3 5.220%
L B3BA3E-AE-1 [ 12/15/27 e . 06/15/2025 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 606,403 |........... 606,403 |...oeennnns 607,492 |........... 607,324 |....covvnnnnnns (U (921) |oeeeeneneees (U (921) |oeeeeeeneees (U 606,403 |..cevrennnnenns (VI PO [ PO [V PO 15,055 |. 12/15/2027 . |1.A FE ....
Foursight Capita20222 bile R 2022-2 B
..34660D-AD-3 [5.190% 10/15/27 ..eveeieeeeeeie e . 06/15/2025 . |Paydomn .eeeveeneeeeennineeeeennnn Jorneeeeeenneeee feeees 2,777,985 |........ 2,777,985 |........ 2,779,938 |........ 2,779,178 |eeeeeeeeaenne (U (1,193) |eeeeeeeeees (U (1,193) |eeeeeeeeeee (U 2,777,985 |eeeeeeens (VI PO [ PO [V PO 59,323 |. 10/15/2027 . [1.A FE ....
GLS Auto Receiva20204A st  3.510% 10/15/27
..36261E-AE-7 |... . 06/15/2025 . | Paydown ... .. 503,688 503,688 490,309 |...........496,428 |.... .503,688 |.. . 10/15/2027 . |1.A FE ....
GLS Auto Receiva20212A
..36261X-AG-0 . 06/15/2025 . |Paydomn ..ccevvuneeeeenniieeeeeennn Joeneeeeeeeenieeee fenes 2,209,172 |........ 2,209,172 |........ 2,166,287 |........ 2,173,045 |..ooornennnnnes (U 36,127 |oeeeeeeeeeee (U 36,127 |oeeeeeeeeenne (U 2,209,172 [oeeeeeeinnnnnns (VI PO [ PO [V PO 12,864 |. 04/15/2027 . |1.A FE ....
£ 36263L-AG4 | .erriniiiiiii . 06/15/2025 . |Paydomn .ceevueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 660,710 |.......... 660,710 |........... 623,571 |........... 642,616 |....oeeeennne (U 18,095 |.ooieeeennnnns (U 18,095 |.ooieeeinnnnns [V 660,710 |..eeeeeeennnnn (VI PO [ PO (VI IO 4,043 |. 07/15/2027 . |1.A FE ....
GLS Auto Receiva20222A st  5.300% 04/17/28
L B8B26BN-AD-5 | eiviiiiiiiiii . 06/15/2025 . |Paydomn .eeeveeneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 3,910,815 |........ 3,910,815 |........ 3,914,481 |........ 3,913,710 |oeeeerennnnnnns (U (2,896) |.cvvenneaannnn (U (2,896) |cvvvnneaaennn (U 3,910,815 |eeeeeineeens (VI PO [ PO [V PO 86,034 |. 04/17/2028 . |1.A FE ....
GLS Auto Select 20243A les Tr 2024-3A A2
..37989E-AC-0 [5.590% 10/15/29 ...eevvrmniiieiieie e . 06/15/2025 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeenieeees fereeeeens 198,872 |........... 198,872 |.......... 198,870 [...eun.... 198,708 [ceeeeeennnnns 0 Joeeeeees 164 [oeeeeeeennnnns (V1 PO 164 [ (U 198,872 |oeveeeeeennnnn (VI PO [ PO (VI IO 4,627 |. 10/15/2029 . |1.A FE .
GLS Auto Receiva20223A st 2022-3A C  5.340%
..380140-AD-8 [06/15/28 .....ceeeeeenneeeeeeeiae e e . 06/15/2025 . |Paydomn .ccevvuneeeeenniieeeeeennn Joenneeeeeenieeee feens 1,842,292 |........ 1,842,292 |........ 1,845,328 |........ 1,844,526 |.ooeeennnnnnnne [V P (2,284) [oeeeeenninnes [V P (2,284) [oeeeeeneinns (U 1,842,292 |oeevninnees (VI PO [ PO [V PO 40,537 |. 06/15/2028 . |1.A FE .
Hilton Grand Vac20242A rust 2024-2A A
..43283J-AA-4 |5.500% 03/25/38 . 06/25/2025 . | Paydown ... . 287 | . 03/25/2038 . |1.A FE ..
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 . 06/25/2025 . |Paydoun . R O | E . 02/25/2039 . |1.A FE ..
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .. . 06/15/2025 . | Paydown ... ....(2,392) . ..(2,392) |... . 09/15/2065 . |1.A FE .
321 Henderson Re20131A s LLC 2013-1A A
.. 46617F-AA-2 [3.220% 04/15/67 oevvveeeiiiiiinieaeeeeniiaaeeees . 06/15/2025 . |Paydomn .eeeveuuseeeeennnnnnaeenenns Jonnnneeeeennnnnees foneeeeenn. 10,183 fo..iiiiil...10,183 [ i90160 | 0 o0 1,023 |oveeiieieennes (U N 1,023 |oveeiieieennes [U N 10,183 |ooeeeieeennnn [V PP (U T [ PP 95 |. 04/15/2067 . [1.A FE .
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..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .. |- 0671572025 . |Paydoun ....ooooiiiiiiiiiiiiiiiiiin [ [, 9,790 ....9,79 ....9,785 |.............9,786 |.... .0 .0 ...9,79 |.. . 03/15/2063 . [1.A FE ....
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 .. . 06/15/2025 . | Paydoun . .. 214,266 ..214,255 ..214,104 |. ..213,991 0 0| .214,255 . 08/17/2071 . [1.A FE ..
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 .. . 06/15/2025 . | Paydoun . .99,395 99,395 99,315 |. 99,278 |. 0 0| 99,395 . 08/15/2073 . [2.A FE ..
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 .. . 06/15/2025 . | Paydoun . ..214,013 ..214,013 ..214,013 |. ..214,013 |. 0 0| .214,013 . 04/15/2072 . (1.F PL ..
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. . 06/15/2025 . | Paydoun ... .. 395,964 395,964 395,964 |...........395,964 |.... .0 . .0 . .395,964 |.. . 06/15/2086 . [1.F PL ..
321 Henderson Re2021A1 s LLC 2021-A1 A
..46655B-AA-4 13.210% 02/15/79 ..oooviiiiiiiiiiiiiiiiis . 06/15/2025 . |Paydoun ........ooooeeiiiiiiniiiniins feiiiiiiiiiiiiiiiins [ 1,139,357 |........ 1,139,357 |........ 1,139,357 |........ 1,139,357 [oeeennnnnnnnee [V (VR [V (VR [V R 1,139,357 . 02/15/2079 . [1.F FE ....
321 Henderson Re2022A1 s LLC 2022-A1 A
..476928-AA-4 |5.770% 12/15/81 ....evvrriiiiiniiiiiiiiiiiiiiiinnns . 06/15/2025 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiieiiiiiiiiiiiiens [ 504,156 |........... 504,156 |........... 504,156 |........... 504,156 |.........eeeee. [V (VR [V (VR [V R 504, 156 . 12/15/2081 . [1.F FE ....

Luminace ABS-20220221 , LLC 2022-1 A

..55026C-AA-5 | 4.880% 07/31/62 . 04/30/2025 . |Paydoun ... ... 86,247 ...86,247 ...86,229 |............86,232 |.... ..86,247 |.. . 07/31/2062 . [1.G FE ..

..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 .. ... |- 06/20/2025 . | Paydoun ... ... 90,647 ...90,647 ...90,636 |............90,639 |.... ..90,647 |.. . 10/20/2037 . |1.A FE .
WV Ouner Trust 20232A 2023-2A A 6.180%

..55400W-AA=7 | 11/20/40 ...t . 06/20/2025 . [Paydoun .......ccceveeiiiiiiiiiinnns Jooviiiienneeiiins | 1,723,853 |........ 1,723,853 |........ 1,723,504 |........ 1,723,537 |ooeeiiiininns [V 316 | [V O 316 | 0 foeeees 1,723,853 | (O O [V O, [\ O, 43,497 |. 11/20/2040 . |1.A FE ....
OneMain Direct A20221A ivable 2022-1A A1

..68269D-AA-2 |4.650% 03/14/29 .....cevvviiiiiiiiiiieiees . 06/14/2025 . [Paydonn ......cccevveeniiiiiiiiiinnns Jooviiiineeeiiiiees e 3,652,776 |........ 3,652,776 |........ 3,567,735 |........ 3,604,044 |............... [V O 48,731 oo [V O 48,731 [ [V O 3,652,776 |..eceeevunnnns (O O [V O, [\ 70,352 |. 03/14/2029 . [1.A FE ....
OneMain Financia20223A ce Tru 2022-3A A

..68269P-AA-5 |5.940% 05/15/34 .....evveeiiiiiiiiiiiieiiiiies . 06/14/2025 . [Paydown ......cccvvveiiiiiiiiiinnnns fooiiinneeiiiiiens o 13,014,534 |....... 13,014,534 |....... 13,024,757 |....... 13,014,687 |............... 0 s (X)) PO (I O (X)) A 0 ]......13,014,534 |0 e 0 | [V 321,629 . 05/15/2034 . |1.A FE ....
PACEWell 6 Trust20221 2022-1 A 6.635%

..69410A-AA-4 | 10/11/60 . 06/10/2025 . [Paydown .......cccevveiiiiiiiniinnns ... 49,901 [.. e 50,172 . .. 1,664 |. 10/11/2060 . |1.A FE ..

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ... . 04/21/2025 . |Redemption 100.0000 ....... 1,877,32%6 |........ 1,877,326 |........ 1,877,326 |........ 1,877,326 |.ceeeeeeeeeeen 0 feeieiiiin 0 o0 e 0 el 0 e 1,877,326 |. .28,808 |. 12/31/2031 . |1.E PL .
Prestige Auto Re20242A s Trus 2

LT41138-AB-3 | 4.720% 02/15/28 ......eveeeiiieeiiiieeee s . 06/16/2025 . [Paydomn .......cceeveeeieiiiiiiiiees foeriiieeeeeeiins e 2,569,571 |........ 2,569,571 |........ 2,569,437 |........ 2,569,145 |............... 0 fooeeeenne 426 |oeeeeeeennnns 0 fooeeeeenne 426 |oeeeeeeennnns 0 foeeeens 2,569,571 |.euveeennnee (O O 0 foreeeiiiiias 0 foeeiinns 50,389 |. 02/15/2028 . [1.A FE ....
Prestige Auto Re20232A s Trus 2023-2A A2

..T4113V-AC-4 |6.240% 01/15/27 . 06/15/2025 . [Paydomn ......ccceveeeiiiiiiiiiieees oo oo 8,723,772 |........ 8,723,772 |........ 8,759,553 |........8,754,452 |...............0 feeees (30,681) | .. (30,681) |0 e 8,723,772 |.. . 01/15/2027 . |1.A FE ...
Santander Drive 20223 .

..B0285U-AE-1 | 08/16/27 ..eeeiiiieee e . 06/15/2025 . [Paydomn .......cceveeriiiiiiiiiiens oo e 2,815,334 |........ 2,815,334 |........ 2,806,646 |........ 2,809,169 |........cc..... 0 foeeennne 6,165 [.eveeerrnnnen 0 foeeenne 6,165 [.oeeeerrnnen 0 foeeeens 2,815,334 . 08/16/2027 . |1.A FE ...
Santander Drive 20235

..80286P-AB-7 |6.310% 07/15/27 ....oeeeiiiiiiiieeeiiieeee e . 05/15/2025 . [Paydomn ......ccceveeiiiiiiiiiiieees oo oo 3,879,069 |........ 3,879,069 |........ 3,891,949 |........ 3,884,334 |.....occenne 0 foeeeens (5,265) |...evveeannnne 0 foeeeens (5,265) |...evveeennnne 0 foeeeens 3,879,069 [......ceueenens (O O 0 foreeeiiiiias 0 foeeiinns 89,393 . 07/15/2027 . |1.A FE ....
Santander Drive 20225

..80287H-AE-8 | 4.740% 10/16/28 .....ooeiiiiiiiiieiiiiiieeeeee . 06/15/2025 . [Paydomn .......cceveiriiiiiiiiiiens Joeriieeeeeeins e 2,822,480 |........ 2,822,480 |........ 2,772,646 |........ 2,809,125 |..ccueeennne 0 foeeeens 13,356 |..oceveeeennne 0 foeeeens 13,356 |..oeveeeennne 0 foeeeens 2,822,480 |...oveeennnnee (O O 0 foreeeiiiiinas 0 foeeiinns 56,447 |. 10/16/2028 . [1.A FE ....
Santander Drive 20245

..802920-AC-2 |4.880% 09/15/27 ...oceoiuiiiiiiaiiiiiiee e . 06/15/2025 . [Paydomn ......cceveeriiiiiiiiiieies e o 27,133,437 |....... 27,133,437 |....... 27,132,368 |....... 27,132,484 |............... 0 fooeeeenne 953 [oeeeeeiiiins 0 fooeeeeenne 953 [oeeeeeiiiis 0 foeens 27,133,437 |cooeeeennns (O O 0 foreeeiiiiias 0 foeeiiinns 539,165 . 09/15/2027 . |1.A FE ....
Sierra Receivabl20251A ng Co 2025-1A A

..82653C-AA-9 | 4.810% 01/21/42 ..ooeeiiiiiiiiiiiiiiee e . 06/20/2025 . [Paydomn ......ccceveeiiiiiiiiiiieees oo oo 1,690,783 |........ 1,690,783 |........ 1,690,756 |-eevveeeeeinnnns [ O [V OO 2 | [ OO 2 | 0 foeeeens 1,690,783 [coeeeeeinenns (O O 0 foreeeiiiiinas 0 foeeiinns 13,505 |. 01/21/2042 . |1.A FE ...
Sierra Receivabl20251A ng Co 2025-1A B

..82653C-AB-7 |5.100% 01/21/42 ....ceoiuiiiiiiiiiiiiieecee . 06/20/2025 . [Paydomn ......ccceveiiiiiiiiiiieees oo e 2,157,592 |........ 2,157,592 |........ 2,157,315 | [ O 0 fooeeeenne 28 | 0 fooeeeeenne 28 | 0 foeeeens 2,157,592 |.eeiieennne (O O 0 foreeeiiiiias 0 foeeiinns 18,161 [. 01/21/2042 . |1.F FE ....
Sierra Receivabl20241A ng Co 2024-1A A

..826935-AA-6 |5.150% 01/20/43 ....ooveiiiiiiiiiiiieee s . 06/20/2025 . [Paydomn ......cceveeiiiiiiiiiiiiees oo oo 47,228 | 417,28 |........... 47,114 | 47,120 | 0 fooeeeenne 109 [ 0 fooeeeeenne 109 [ 0 foeeeenne 417,228 . 01/20/2043 . |1.A FE ...

Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 |5.830% 01/20/40

8 . 01/20/2040 .
..850221-AP-9 | SCFT 2020-AA A
A-9

. 09/25/2037 .

o
-
m

. 06/20/2025 . | Paydown ...
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1.970% 09/25/37

..87303*-A THL Credit  5.000% 12/31/25 . 06/12/2025 . |Redemption .. 845,133 845,133 845,133 |...........819,100 [.... .845,133 |.. . 12/31/2025 . [1.F PL .
United Auto Cred20231 itizat 6.280%

..90945C-AE-2 | 07/10/28 . 06/10/2025 . | Paydoun ... 1,435,127 ... 1,435,127 |........ 1,440,178 |........ 1,438,436 |.... R 0 e . w0 [ 1,435,127 |.. . 07/10/2028 . [1.A FE ..

..94946D-AB-7 | WLKRG 2019-AA B 2.990% 06/15/38 .. . 04/15/2025 . |Paydown ... 1,650,426 |........ 1,650,426 |........ 1,649,946 |........ 1,649,944 |... .0 . ... 483 | .0 . . U 1,650,426 |. . 06/15/2038 . |1.F FE .
Westlake Automob20222A ivable  4.850f

..96042V-AF-6 | 00/15/27 .covviiiiiiiiiiiiiiie e . 06/15/2025 . [Paydown .....covvviiiiiiniiiiiieens i | 2,077,373 |........ 2,077,373 |........ 2,072,760 |........ 2,075,082 |..ccevveennnnn 0 foeeeens 2,322 |0 2,822 o0 s 2,077,373 |eeeeeeeiinnns (U IO 0 foreeeieiinnns 0 foreeinnns 41,898 |. 09/15/2027 . [1.C FE ....
Westlake Automob20231A ivable 2023-1A A3

..96042X-AD-7 |5.210% 01/18/28 . 06/15/2025 . [Paydown .....oouvviiiiiiiiiiiiiiens s o 10,626,271 |....... 10,626,271 |....... 10,640,799 |....... 10,640,366 |...............0 |....... (14,095) |..ooevvveennn 0 e (14,095) il 0 s 10,626,271 . 01/18/2028 . |1.A FE ...

Westlake Automob2023
..96042X-AE-5 5.410% 01/18/28 .....oovvviinvneeeiiiiiiiieeeennns . 06/15/2025 . [Paydown ......occceveeiiiiiiiiiiiies Joviiiiiiieniciiiins s 2,906,953 |........ 2,906,953 |........ 2,912,353 |........ 2,911,180 |..ooeeeennnn 0 Jeeenns (4,227) |.ooeeeeeen [ R (4,227) |.ooeeeeeee 0 feenns 2,906,953 |....ovvvvnnnns [ 0 Jooeeeeiiieenn [\ 78,633 |. 01/18/2028 . [1.B FE ....
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Westlake Automob20243A ivable 2024-3A A2A
..96043C-AB-6 |4.820% 09/15/27 ..covvvviiiiiiiiiiiiiiiiiis . 06/15/2025 . |Paydoun ..........ooeeeiiiiiiiiiiinns fenniiiiiiiniiiiiens [ 14,030,210 |....... 14,030,210 |....... 14,029,247 |.......14,029,410 [......ccceeeens0 fooeeeeeennnn 800 ool 0 e 800 [veeeeeeeennnnn 0 [, 14,030,210 [.occeeeeennnnns (VN 0 | [V 280,000 |. 09/15/2027 . |1.A FE ....
Westlake Automob20211A ivable  2.330%
..96043F-AG-8 | 08/17/26 ... . 04/15/2025 . |Paydoun ..........oooeeiiiiiiiiiinins foniiiniiiiiiiiiiins fonens 3,800,000 |........ 3,800,000 |........ 3,723,258 |........3,757,860 |...ccovvvnnnnnn0 fernnnnnnnd2,140 [onnnniinnnnnn0 82,140 |0 | 3,800,000 |.. .29,513 |. 08/17/2026 . [1.A FE ....

Westlake Automol
..96043P-AL-5 |6.440% 12/15/27
Westlake Automob20251A ivable 2025-1A A1
..96043V-AA-6 4.565% 01/15/26 .....oovvvvveeeiiiiiiiiiiiiiiinnes . 06/15/2025 . [Paydown ......cccvveiiiiiiiiiiiiins foviiiieiiiiiiiiens o 60,820,901 |....... 60,820,901 |....... 60,820,901 |.....ccveeennnn. [ PP [ [\ PP [ [\ PP 0 [.... 60,820,901 [......oennees [\ PP [ 0 |eiienes 867,956 |. 01/15/2026 . [1.B FE ....

. 06/16/2025 . | Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 17,282 oo 17,232 | 17,503 | 17,484 |, 0 foeeeenns (252) forveraenannnns 0 s (V573 S 0 foreeianns 17,282 | (U IO 0 foreeeieiinnns [V FOPO 555 | 12/15/2027 . |1.F FE ...

1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other

Financial Asset-Backed Securities - Self-| L|qU|dat|ng (Unaffiliated) 334,576,223 333,470,998 232,402,192 0 680,459 334,576,223 0 0 5,726,340 XXX XXX

L€'G03

..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 . . 04/01/2025 . [Paydown ......ccevveiiiiiiiiiiiiins | [1222025,002,151 |l 5,002,161 |........ 5,088,611 5,084,258 |....eeeeeeeenn0 [ 7,808 [ooeiiiiinnnn 0 [ 7,898 |0 5,092, 151 .58,848 |. 04/17/2052 . |1.A FE ...

o oool|o

..02666A-AE-8 | AH4R 2015-SFR1 E  5.639%% 04/17/52 . . 04/01/2025 . [Paydown . ..5,148,723 ..5,177,851 .5,139,785 |. .5,148,723 . 04/17/2052 . |1.B FE ....

..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 . 04/01/2025 . |Paydoun . e 1] . 04/17/2052 . [6. * .......

.. 12563L-AS-6 | CLIF 2020-3A A 2.070% 10/18/45 ... . 06/18/2025 . [Paydown . .. 1,498,108 |. 1,499,155 |.. . 1,503,503 . 10/18/2045 . |1.F FE ....
CLI Funding LLC 20221A 2022-1A A1 2.720%

L A2565K-AE-7 | 01/18/47 oeeeeiiiiiieice . 06/18/2025 . [Paydoun .......ccvvveeeiiiiiiinnnns Joevniieeneiiiiiiees 0000 200,000 ...l 200,000 ... 182,156 |........... 185,803 |...ccvveeennnne [V O 14,197 [oeeeeeennns [V O 14,197 [oeeeeeennns 0 foeeeenne 200,000 . 01/18/2047 . |1.F FE ....
CLI Funding LLC 20221A 2023-1A A 6.310%

.. 12565K-AG-2 | 06/18/48 .....ooovuvriiiiiiiiiiiieee e . 06/18/2025 . [Paydown .......ceveveeiiiiiiiiinnnns foniiiinnniiiieens 000 21,423,208 |l 21,423,208 |....... 21,405,440 |....... 21,418,514 | [V IO 4,695 |.oooiininnns [V IO 4,695 |.ooiiiiinnns 0 ... 21,423,208 . 06/18/2048 . |1.G FE ....
CoreVest America20204 e Ltd 2020-4 A

. 21873A-AA-5 | 1.174% 12/15/52 ..o . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiinnns fooniiiineeiiiiiees e 521,635 |........... 521,635 |........... 473,527 | 507,932 [oeeeeiiinnnns [V O 13,704 [oeeeeeennnns [V O 13,704 [oeeeeeennnnns (I O 521,635 . 12/15/2052 . |1.A FE ...
CoreVest America20212 e Ltd 2021-2 A

..21873B-AA-3 | 1.408% 07/15/54 .......cccvvvveieiiiiiiiieecenns . 05/0172025 . [Paydoun ......cccevveeeiiiiiiiininns fooiiieneeiiiiiees oo 620,839 |........... 620,839 |........... 553,138 [........... 582,139 [oooeeiiinnns [V O 38,700 [o.oooocuninnnns [V O 38,700 [o.oooocunnnnnns [ O 620,839 . 07/15/2054 . |1.A FE ...
CoreVest America20203 e Ltd 2020-3 XA

..21873C-AC-7 |3.856% 08/15/53 ......ccvvvviiiiiiiiiiiiee e . 06/01/2025 . [Paydomn ......cccevveeeiiiiiiiiiiinns fooriiiineneiiiies e, (I O 0 | 455,750 |........... 120,277 |evevvvveennnns 0 ... (120,277) |+eeeeeeeees 0 f..... (120,277) |+eeeeeeeen 0 e 0 . 08/15/2053 . |1.A FE ....
CoreVest America20211 e Ltd 2021-1 A

..21873L-AA-1 | 1.56%% 04/15/53 ....cvvvvviiiiiiiiiiiecieiiies . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 471,745 |l 41,745 |.......... 399,504 |........... 433,342 | [V O 38,403 |.cvvieennne [V O 38,403 |.cvveinennne [V O 471,745 . 04/15/2053 . |1.A FE ...
CoreVest America20213 e Trus 2021-3 A

.. 21873N-AA-7 | 1.900% 10/15/54 ......ooivriiiiiiiiiiiiiee s . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 454,557 |........... 454,557 |....ooeenn 400,829 |........... 437,307 foveeieeeinnns [V O 17,250 fooeeeeeennnes [V O 17,250 [oeeeeeennnes [ O 454,557 . 10/15/2054 . [1.A FE ...
Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%

L.33767P-AA-6 | 07/17/39 oo . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 190,022 |........... 190,022 |........... 183,294 |.......... 186,206 |........co..... [V IO 3,815 [ [V IO 3,815 [ [ O 190,022 . 07/17/2039 . [1.A FE ...
FirstKey Homes 2021SFR33 Trus 2021-SFR3 A

..33768J-AA-9 | 2.135% 12/17/38 ..ooooiiiiiiiiiiiiiiieee s . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 128,782 |........... 128,782 |ceeeens 114,831 |........... 122,174 |oveeeees [V IO 6,608 [......ccennnnn [V IO 6,608 [.......cennne [ O 128,782 . 12/17/2038 . |1.A FE ...
GBX Leasing 202220231A 2023-1A A 6.420%

..361528-AC-6 | 11/20/53 ......evvveeiiiiiiiiiiec s . 06/20/2025 . |Paydoun ... ... 59,477 ...59,477 ...59,448 |............59,451 |.... ..59,477 |.. . 11/20/2053 . [1.C FE ..

..403951-AE-6 | HPEFS Equipment 202234  6.130% 08/20/29 .... |. 06/20/2025 . |Paydown . ..205,777 ..205,777 ..207,899 |. ..207,207 | .205,777 . 08/20/2029 . [1.B FE ..

..40441T-AE-9 | HPEFS Equipment 20222A  4.430% 09/20/29 .... |. 06/20/2025 . |Paydoun ... . 1,600,000 .1,5%,698 |.... .1,600,000 |.. . 09/20/2029 . |1.A FE .
Home Partners of20211  Trust 2021-1 B

..437300-AC-0 | 1.978% 09/17/41 ....oooviiiiiiiiiiiiiiiiieeeee . 06/01/2025 . [Paydoun ......cccvvveiiiiiiiiiiiinnns foviiiineeiiiiiiees oo 5916 [ 5,916 |...cccueens 4,835 |.uveeenne 5135 | [V 781 | [V O 781 | (V) O 5916 |..cooiiiennnn (O O [V O, (0 O 57 |. 09/17/2041 . (1.D FE ....
Home Partners 0f20213  Trust 2021-3 B

..43730X-AB-0 | 2.649% 01/17/41 ....oooiiiiiiiiiiiiiiiiieeces . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 15,702 [oveeeeenne 15,702 |ooceineeens 15,603 |...cceveens 15,619 | [V O L:X 1 [V O L:X 1 [V 15,702 foveeeeiinnnes (O O [V O, [V O 187 |. 01/17/2041 . |1.C FE ....
Home Partners 0f20213  Trust 2021-3 C

..43730X-AC-8 | 2.799% 01/17/41 ..oooeiiiiiiiiiiiiiiiieeeces . 06/01/2025 . [Paydown ......cccevveeriiiiiiiinnnns foovniienneiiiiiens foeeinnnn..8,604 |l 08,604 |l 8,604 | 8,600 | O [ |0 L O 0 604 [0 0 [0 . 01/17/2041 . |1.F FE ...
Home Partners 0f20212  Trust 2021-2 B

L A3T32V-AA-4 | 2.302% 12/17/26 ..ooeiiiiiiiiiiiiiiiiieeeeee . 05/01/2025 . [Paydoun ......ccvvveeriiiiiniiinnnns Joovniieneneiiiiies foeveennnnnn3,0720 | 3,072 |, 2,660 | 2,859 |0 [ 212 |0 [ 212 [ 0 072 [0 o0 el 0 e . 12/17/2026 . |1.B FE ....
New Residential 20228FR1 Loan 2022-SFR1 A

..64831K-AA-4 | 2.400% 02/17/39 . 05/01/2025 . |Paydoun ... .0 [ . 02/17/2039 . [1.A FE ..

..67181D-AA-9 | 0AKIG 2020-1A A1 1.850% 11/20/50 ... . 06/20/2025 . |Paydoun ... ..857, ..857, L7417, ..821, X .0 [ . 11/20/2050 . [1.A FE ..

..67181D-AE-1 | OAKIG 2020-1A A5 3.390% 11/20/50 . . 06/20/2025 . |Paydoun ... ... 22,500 ...22,500 22,491 | 22,498 ... L2 I .22, . . 11/20/2050 . |2.A FE ...

..67190A-AB-2 | 0AKIG 2021-1A A2 1.930% 01/20/51 . . 06/20/2025 . |Paydoun . .. 280,640 ..280,640 ..280,602 |. ..280,622 |. 19 |. 0 .280,640 . 01/20/2051 . [1.A FE ..

..67190A-AC-0 | 0AKIG 2021-1A A3 2.800% 01/20/51 . . 06/20/2025 . |Paydown . ... 938 ....938 ...937 | ...937 | .0 0 ....938 . 01/20/2051 . |2.A FE ...

..74333D-AC-8 |PROG 2021-SFR2 B 1.796% 04/19/38 . . 04/01/2025 . |Paydoun . 22, 650 000 .22,650,000 .20,378,224 |. 21,805,419 |. .. 844,581 0 22,650,000 . 04/19/2038 . [1.A FE ..

..74333D-AE-4 | PROG 2021-SFR2 C  1.997% 04/19/38 .... . 04/01/2025 . [Paydoun ... ..9,325,000 |........ 9,325,000 |........ 8,227,166 |........8,838,359 |.... 486,641 0 fo 9,325,000 |.. . 04/19/2038 . [1.A FE ..
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SCF Equipment Tr20221A 2022-1A A3 2.920%
.. 784033-AS-1 |07/20/29 .ccoovviiiiiiiiiiiiiiiiii . 06/20/2025 . |Paydoun ..........ooeeieiiiiiiininnns foniniiiiiiiiiiiiins foiinin 318,539 |...........318,539 |........... 315,628 |........... 316,721 ...l 0 |eeeenns 1,818 [0 e 1,818 | 0 s 318,539 [o.vvvviiiiinns (VN 0 | [V 3,582 |. 07/20/2029 . |1.A FE ....

SCF Equipment Tr20251A 2025-1A A1 4.522%

..78437D-AA-8 | 02/20/26 . 06/20/2025 . |Paydown ... A R A R 18,112,037 |.......18,112,087 |....... 18,112,037 |.... e 0 o0 0 0 0 [0 18,112,037 |. 0 [ ...259,680 |. 02/20/2026 . 1.D FE ..
..872480-AE-8 | TIF 2021-1A 6501 . 06/20/2025 . (Paydown . .. 531,250 ..531,184 |. ..531,208 |. R .531,250 3,652 |. 02/20/2046 . 1.E FE ..
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .. . 06/20/2025 . [Paydown . . 1,127,989 1,105,89% |. L1,113,543 |, . 1,127,989 9,635 |. 09/20/2045 . [1.F FE ..
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 . 06/20/2025 . |Paydown . . . 3,483 |. 09/20/2045 . [1.F FE ..
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 ... . 06/20/2025 . |Paydown ... 4,500 |. 09/20/2045 . |1.F FE ..
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ... . |- 06/20/2025 . | Paydoun ... 1,513 (. 02/20/2046 . |1.F FE ..
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 . 06/20/2025 . [Paydown . . K 3,931 |. 04/20/2046 . [1.F FE ..
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 . . 06/20/2025 . |Paydoun ... 876,365 |.... ..7,397 |. 08/20/2046 . |1.F FE ..

Tribute Rail LLC20221 2022-1 A 4.760%
896000447 | 05/17/52

. 06/17/2025 . | Paydoun ... 471,263 .. 471,168 |.... ..9,764 |. 05/17/2052 . |1.F FE ....

361,250

¢e's03

..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 06/20/2025 . | Paydoun . .. 361,250 ..361,250 ..361,183 |. ..361,211 3,176 |. 09/20/2045 . |1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. . 06/25/2025 . | Paydoun . A .. 218,750 218,750 .. 218,701 ..218,615 |.... .218,750 |.. .. 2,024 |. 09/25/2045 . [1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 94,424,498 94,424,498 91,028,319 74,833,826 0 1,478,635 0 0 94,424,498 0 0 0 1,508,093 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 04/30/2025 . | Paydown ... .. 449,299 449,299 402,778 |...........413,671 ....35,628 |. 0. o0 |- .449,299 |.. o0 ] ..8,388 |. 07/30/2051 . |2.C FE ...
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . . 04/30/2025 . | Paydoun . .. 143,458 .. 143,458 .. 131,414 | ..135,581 ..7,876 |. 0 0| .143,458 0| 2,322 . 07/30/2050 . [2.C FE ...
..19260M-AA-4 [ COIN 2017-1A A2  5.216% 04/25/47 .. . 04/25/2025 . |Paydoun . 69,438 69,438 71,189 | 0 0| 69,438 .0 | 0. 1,811 [. 04/25/2047 . [2.C FE ...
..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 .. . 05/20/2025 . | Paydown ... ... 20,000 ...20,000 ...20,000 |.... .0 w0 ] ..20,000 |.. w0 ] .0 ...403 |. 11/20/2047 .|2.B FE ...
..233046-A0-4 [DNKN 2021-1A A211  2.493% 11/20/51 .. . |- 05/20/2025 . [Paydown ... .. 71,823 ...71,823 ...69,201 |.... 0. o0 |- .. 71,823 |.. o0 ). ...681 |. 11/20/2051 . |2.B FE ...
..26208L-AD-0 [HONK 2019-1A A2  4.641% 04/20/49 .. . 04/20/2025 . | Paydoun . 22,500 22,500 22,500 |. 0 0| 0| 0. 522 . 04/20/2049 . [2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 .. . 04/20/2025 . |Paydoun . 66,338 66,338 62,762 |. 0 0| 0| 0. 1,320 |. 10/20/2049 . |2.C FE ....
..26209X-AA-9 [HONK 2020-1A A2 ~ 3.786% 07/20/50 .. . 04/20/2025 . |Paydoun . 28,125 28,125 28,281 |. 0 0| 0| 0. 532 . 07/20/2050 . [2.C FE ...
..26209X-AC-5 |HONK 2020-2A A2  3.237% 01/20/51 .. . 04/20/2025 . |Paydoun . 13,125 13,125 13,125 |. 0 0| 0| 0. 212 |. 01/20/2051 . |2.C FE ...
..26209X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 .. . 04/20/2025 . | Paydoun . 30,000 30,000 27,886 |. 0 0| 0| 0. 419 |. 10/20/2051 . |2.C FE ...
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 .. . 04/20/2025 . |Paydoun . 61,000 61,000 61,000 |. 0 0| 0| 0. 2,255 |. 10/20/2052 . [2.C FE ...
..26209X-AH-4 |HONK 2024-1A A2  6.372% 10/20/54 .. . 04/20/2025 . |Paydoun . 51,250 51,250 51,250 |. 0 0| 0| 0. 1,633 |. 10/20/2054 . |2.C FE ...
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 .... . 04/30/2025 . | Paydown ... .. 53,500 53,500 ...55,253 |.... 0. .0 . 0. ...0 .. 1,362 |. 04/30/2047 .|2.B FE ...
Focus Brands Fun20171A 2022-1 A2 7.206
L B441TR-AB=2 [ 07/30/52 .eveeeeeeeeee e . 04/30/2025 . | Paydoun 75,000 f.....ce.ee. 75,000 |oeeeuunnns 75,000 |eeennnnns 75,000 |eeeeneeeeennns (U1 PO (VI PO 0 0 [ PO (VI IO 2,702 |. 07/30/2052 . |2.B FE ....
Focus Brands Fun20171A 2023-2 A2 8.241%
.. 34417R-AC-0 | 10/30/53 ... . 04/30/2025 . | Paydown ... .. 36,250 ...36,250 |... ...36,250 |.... 36,250 0. 0. o0 ). . 10/30/2053 . |2.B FE ..
..380241-AA-7 20221 2022- . . . 04/30/2025 . | Paydoun . 25,000 25,000 25,000 |. 25,000 0 0| 0| . 10/30/2052 . |2.C FE ..
..411707-AH-5 [HNGRY 2020-1A A2  3.981% 12/20/50 . . 06/20/2025 . | Paydoun . 52,750 52,750 52,750 |. 52,750 0 0| 0| . 12/20/2050 . |2.B FE ..
..466365-AD-5 |JACK 2022-1A A2l  3.445% 02/26/52 . . 05/25/2025 . |Paydoun . .. 249,310 ..249,310 ..243,049 |. ..246,136 |. 0 0| 0| . 02/26/2052 . |2.B FE ..
..476681-AA-9 [ JMIKE 2019-1A A2 4.433% 02/15/50 .... . |- 05/15/2025 . | Paydoun ... .. 123,938 123,938 121,504 |...........122,332 |.... 0. o0 |- o0 ). . 02/15/2050 . |2.B FE ..
..476681-AD-3 | MIKE 2024-1A A2  5.636% 02/15/55 .... . |- 05/15/2025 . | Paydoun ... ... 27,500 s ...27,500 |............27,500 |.... .0 w0 ] w0 ] . 02/15/2085 . |2.B FE ..
..477600-AB-9 [ JIMMY 2017-1A A211  4.846% 07/30/47 . . 04/30/2025 . | Paydoun . .. 186,016 . 186,016 ..180,582 |. ..152,654 |. 0 0| 0| . 07/30/2047 .|2.B FE ..
..477600-AC-7 | JIMMY 2022-1A A2  4.077% 04/30/52 .. . 04/30/2025 . | Paydoun . 45,000 45,000 45,000 |. 45,000 |. 0 0| 0| . 04/30/2052 . |2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 ... . |- 04/30/2025 . | Paydown ... .. 25,000 ...25,000 |.... 0. o0 |- o0 ). . 04/30/2052 . |2.B FE ...
..48247U-AA-3 |KSBA 2013-1 A 2.052% 08/25/36 .. . |- 06/25/2025 . [Paydown ... . ...10,823 |.... .0 |eeennn. (10,823) ... w0 ] w0 ] . 08/25/2036 . |1.A FE ..
.. 48249K-AA-3 |KSBA 2014-3 A 1.225% 05/25/39 .. . 06/25/2025 . |Paydoun . .6,714 | 0 . (6,714) 0| 0| . 05/25/2039 . |1.A ........
..48240Y-AA-3 |KSBA 2016-1 A 2.404% 03/25/42 .. . 06/25/2025 . |Paydoun . 0 0| 0| . 03/25/2042 . |1.A FE ..
..64016N-AA-5 [NBLY 2021-1A A2  3.584% 04/30/51 .. . |- 04/30/2025 . | Paydown ... 0. o0 |- o0 ] . 04/30/2051 . |2.B FE ..
..64016N-AC-1 [NBLY 2022-1A A2  3.695% 01/30/52 . | 04/30/2025 . | Paydown ... 0 0] 0] . 01/30/2052 . |2.B FE ..
..64016N-AE-7 [NBLY 2023-1A A2  7.308% 01/30/53 .. . 04/30/2025 . | Paydown ... 0. 0. 0. . 01/30/2053 . |2.B FE ..
Oxford Finance F20231A rust 2023-1A A2
..69145C-AA-2 |6.716% 02/15/31 . 06/15/2025 . | Paydown ... . 2,715,588 ,715,588 |.... 0. o0 ] o0 ] . 02/15/2031 . |1.F FE ..
..72703P-AD-5 [PLNT 2022-1A A2l  3.251% 12/05/51 . . 06/05/2025 . | Paydoun . 56,130 53,332 |. 0 0| 0| . 12/05/2051 . |2.B FE ..
..72703P-AF-0 [PLNT 2024-1A A2l  5.765% 06/05/54 . . 06/05/2025 . | Paydoun . 12,500 12,500 | 0 0| 0| . 06/05/2054 . |2.B FE ..
..72703P-AG-8 |PLNT 2024-1A A2I1  6.237% 06/05/54 .. . 06/05/2025 . | Paydown ... ... 37,500 ... 37,500 |.... .0 .. .0 .. .0 .. . 06/05/2054 . |2.B FE ..
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..74166Y-AA-8 |PROSE 2019-1A A2  4.475% 07/30/49 ... . |- 05/30/2025 . |Paydown ... . 9,600,000 . 9,405,823 |.... . 194,177 | .0 . 0 0 e . 07/30/2049 . 2.B FE ....
..74166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 . . 04/30/2025 . | Paydoun . 50,000 ...0 ] 0 0| 0| . 04/30/2052 . |2.B FE
..817743-AA-5 |SPRO 2019-1A A2  3.882% 10/25/49 . . 04/25/2025 . | Paydoun . 71,288 0 0| 0| . 10/25/2049 . [2.C FE .
..817743-AJ-6 | SPRO 2024-1A A2 6.174% 01/25/54 . . 04/25/2025 . | Paydoun . 37,500 0 0| 0| . 01/25/2054 . [2.C FE .
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 .. ... |- 06/20/2025 . |Paydown ... .. 15,375 .0 . .0 . .0 . . 01/20/2050 . [2.B FE ...
TSC SPV FUNDING,20241A 2024-1A A2 6.291%
..898912-AA-8 | 08/20/54 .. |- 05/20/2025 . [Paydomn .........eeemeininiiinniiiinn foereieinieinieennens | 5,175 .0 . 0 0 . 08/20/2054 . |2.B FE
..95058X-AE-8 |WEN 2018-1A A2I1  3.884% 03/15/48 . . |- 06/15/2025 . [Paydown ... ... 50,611 .0 . 0 0 . 03/15/2048 . |2.B FE
..95058X-AH-1 |WEN 2019-1A A211  4.080% 06/15/49 ... . |- 06/15/2025 . [Paydown ... .. 57,139 .0 . 0 0 . 06/15/2049 . |2.B FE
..95058X-AL-2 |VWEN 2021-1A A211  2.775% 06/15/51 . . 06/15/2025 . | Paydoun . 75,026 0 0| 0| . 06/15/2051 . |2.B FE
..05058X-AM-0 |WEN 2022-1A A2l  4.236% 03/15/52 .. . 06/15/2025 . | Paydoun . 37,500 0 0| 0| . 03/15/2052 . |2.B FE
..95058X-AP-3 | WEN 2022-1A A2I1  4.535% 03/15/52 .... .. |- 06/15/2025 . |Paydown ... ...45,445 .0 . .0 . .0 . . 03/15/2052 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
.. 98920M-AA-0 ] 07/30/51 tevvviveiiiiiiiiiiiiiiiiiiiiiiii e . 04/30/2025 . |Paydown ......ooeeeeiiiiiiiiiiiiiiies fevviiiiiiiiiiiiiiies foiiinnn, 235,533 0 e 16,959 ... 0 0 . 07/30/2051 . |2.B FE
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 15,317,398 15,317,398 14,767,907 14,978,529 0 248,364 0 248,364 0 15,317,398 0 0 0 387,578 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 903,944,218 904,594,600 907,212,768 717,149,747 1,391 4,816,661 0 4,818,052 0 905,334,704 0 (1,390,488) | (1,390,488) 20,537,844 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 0 1,000,000 0 0 0 27,841 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 904,944,218 905,594,600 908,212,768 718,149,747 1,391 4,816,661 0 4,818,052 0 906,334,704 0 (1,390,488) | (1,390,488) 20,565,685 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 904,944,218 905,594,600 908,212,768 718,149,747 1,391 4,816,661 0 4,818,052 0 906,334,704 0 (1,390,488) | (1,390,488) 20,565,685 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,311,198, 167 2,319,985,004 2,321,042,584 1,128,547,665 1,391 6,701,603 0 6,702,994 0 2,320,293,005 0 (8,508,274) | (8,508,274) 41,052,219 XXX XXX
..064159-VJ-2 |BANK OF NOVA SCOTIA  4.900% Perpet. .......... | 06/04/2025 . |TENDER OFFER ..ooveeeeeeeeeeeee | 15,000,000.000 |..... 15,000,000 [...evvvenennnnnnns 0 [...... 15,000,000 |....... 14,889,150 |....... 110,850 ...vvvvvvnnnees [ 0 fns 110,850 [......vveeeeee. 0 fens 15,000,000 |....oeeeenenns [ 0 Joeeeeeiieenn [ 367,500 |....oee oo 2.CFE ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 15,000,000 XXX 15,000,000 14,889, 150 110,850 0 0 110,850 0 15,000,000 0 0 0 367,500 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 15,000,000 XXX 15,000,000 14,889, 150 110,850 0 0 110,850 0 15,000,000 0 0 0 367,500 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 15,000,000 XXX 15,000,000 14,889, 150 110,850 0 0 110,850 0 15,000,000 0 0 0 367,500 XXX XXX
..00206R-10-2 | AT&T INC ..eevvrriiiiiiiiiiiiiiieeeeeeeee e . 05/08/2025 . | Various ........ccoeeviinnnnnnnnnnnn fonnnn 33,048.000 |......... 895,106 |...cevvvvvviiiiinnns |oeeenn...608,589 [ooeeils 752,503 (VO 0 ... (143,944) [ooooeiiiinnn 0 i 608,559
..03027X-10-0 | AMERICAN TOWER CORP REIT .. . |- 04/22/2025 . |S. C. BERNSTEIN .. R P 2,236.000 |......... 491,069 ..410,105 .0 .0 |....... 185,487 |... .505,592 |..
..038222-10-5 | APPLIED MATERIALS . |- 05/23/2025 . | Various .. 135,695 .0 20 el (49,446) (... .106,052 |..
..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B .. . |- 04/07/2025 . [BERENBERG CAPITAL MARKETS ...... . 1,023,172 . .0 .0 |...... (575,285) |... .373,884 |..
..09290D-10-1 | BLACKROCK FUNDING INC COMMON . 06/09/2025 . |S.G. COWEN TDR CSA . ... 59,304 ...56,153 |. .0 0 ..56,153
..126650-10-0 | CVS CORP ... . 05/08/2025 . | Various ... . 2,278,067 ..3,164,565 |. .0 0 . 3,164,565
.. 17275R-10-2 | CISCO SYSTEMS INC . 04/08/2025 . |S. C. BERNSTEIN .. .1,028.000 ... 57,156 .0 0 49,271
..256677-10-5 |DOLLAR GENERAL CORP . 06/09/2025 . | S.G. COWEN TDR CSA . .1,144.000 .. 130,466 .0 0
..26441C-20-4 | DUKE ENERGY .. . 05/08/2025 . | Various ............ X .4,570.000 .0 0
..20364G-10-3 |Entergy Corp . . |- 04/22/2025 . |S. C. BERNSTEIN .. [ I 4,221.000 |.. .0 .0 .
..31428X-10-6 | FEDEX CORP ... . |- 04/29/2025 . | Various N S 5,762.000 |.. .0 .0 .
..35137L-10-5 |FOX CORP . |- 0471772025 . |S. C. BERNSTEIN ...covvvvvviiiinnns feunnnne 12,844.000 .0 0 e (13,761) [ 0 o 892,558 [0 |l (75,845) | (75,845)
..375558-10-3 | GILEAD SCIENCES INC . |- 04/09/2025 . [S. C. BERNSTEIN ......cevvvvvvvnnns founnns 18,734.000 .0 .0 . 154,753
..459200-10-1 . |- 05/08/2025 . | UBS WARBURG e [ 327.000 |.. .0 .0 . . 16,103
..512807-30-6 | LAM RESEARCH CORP . |- 06/23/2025 . [Various ... N S 3,057.000 |.. . .0 .0 . ..72,207
..505112-10-3 | MICRON TECHNOLOGY INC . . |- 06/09/2025 . | Various ... 1,745,142 .0 .0 . (21,871)
..679295-10-5 | OKTA INC COMMON . |- 05/23/2025 . | Morgan Stanley CSA . ... 35,933 .0 .0 . ..31,596
..718172-10-9 |PHILIP MORRIS INTERNAT-W/I ... . 04/08/2025 . |S. C. BERNSTEIN . 1,726,060 .0 . .0 .. 919,547
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..75513E-10-1 |RAYTHEON TECH CORP . 06/09/2025 . | Various P R 4,430.000 |......... 592,200 [...ccccoiiiiiiiiiins [onnnnnn...526,402 |............ 74,061 |....... (27,133) L | B R (27,133) |.... .0 , , ... 3,416
..842587-10-7 | SOUTHERN CO . 04/22/2025 . |S. C. BERNSTEIN .. .4,609.000 |.... .. 1,202 |... .0 .. . ...1,202 ). 3,318
..92343V-10-4 | VERIZON COMMUNICATIONS . 04/22/2025 . |S. C. BERNSTEIN [ 10,135.000 |......... 436,154 |............oeeees |ell....379,860 |...........405,299 |....... (25,439) L | B N (25,439) |....
..949746-10-1 |WELLS FARGO & CO . 05/27/2025 . | UBS WARBURG .... R 13,792.000 |...... 1,009,551 [ovevvvveiiiiiiiiinns fereennnn.. 964,991 .10l 327,459 ..., (17,213) .
..088498-10-1 | YUM! BRANDS INC .. .. |- 05/08/2025 . | UBS WARBURG ... 481.000 |.......... 71,518 e (2,422) | ..(2,422) ).
..65960L-10-3 . 05/27/2025 . | Various v e 10,967.000 |......... 898,550 |....coerrrrrrreee |ove.... 1,097,469 |...........876,044 |....... 221,425 |ovvevennnnn0 Lo 0 fnnnns 221,425 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 17,873,641 XXX 16,063,062 12,639,425 (403,278) 0 0 (403,278) 0 16,063,062 0 1,810,577 1,810,577 203,974 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | 06/17/2025 .|PHIVATE PLACEMENT ................ | ..... 172,761.000 |..... 17,276,100 [o.oevvevenennnnnnnnn founenns 17,276,100 |...oovvveennnnnnns [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 17,276,100 |...ooeeeennnns 0 fooeiinnnnnees [ PP [ 260,101 |.oooeees v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 17,276,100 XXX 17,276,100 0 0 0 0 0 0 17,276,100 0 0 0 260,101 XXX XXX
5989999997. Total - Common Stocks - Part 4 35,149,741 XXX 33,339, 162 12,639,425 (403,278) 0 0 (403,278) 0 33,339, 162 0 1,810,577 1,810,577 464,075 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 35,149,741 XXX 33,339, 162 12,639,425 (403,278) 0 0 (403,278) 0 33,339, 162 0 1,810,577 1,810,577 464,075 XXX XXX
5999999999. Total - Preferred and Common Stocks 50,149,741 XXX 48,339,162 27,528,575 (292,428) 0 0 (292,428) 0 48,339,162 0 1,810,577 1,810,577 831,575 XXX XXX
6009999999 - Totals 2,361,347,908 XXX 2,369,381,746 1,156,076, 240 (291,087) 6,701,603 0 6,410,566 0 2,368,632, 167 0 (6,697,697) |  (6,697,697) 41,883,794 XXX XXX
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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 T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 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 [3M0O*¥1+4.38  |oeeveeiiiiinnnnns fooreennnneeeenns fonnns 1,100,078 |......... 966,576 [ ..evuneeees foereennnn966,576 [ouunn e 441,240 | e s [ 349,603 | ..........[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*¥1-4.32  |oeeieeeiiiieees Joeennie e (1,085,748)| (101,001)] . oevvvvvnn Jeemennn (101,001)f e (8,57 )]s Joeeeeme e [ e [ eeven [ 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+4.31  |oeeeeeiiiiiiinns foereeniieeeeenns [ 1,082,229 |...... 1,214,270 [ .eneeeeins | 1,214,270 [0 373,082 | oo [ oo 331,767 | ..........[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*1-4.28  |oeeeeeeeiieiieees Joeeenne e eeeneas (1,079,791), (534,536)] ..ccvvnnnns fernnee (534,536)]cennnnn 29,115 [ e o e | 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 3,340,958 |...... 2,480,643 |......eunnn [200.. 2,480,643 |.........588,463 [ i [ [ 879,453 | ..........[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%1-4.33 (3,300,999)| (866,196)] ...oovvvvnn Joeeenns (866,196)....oevnn.835,396 |.enneeeieerinnnns fooremnmmnneeeennn fooeneneeniiiinees Joovennnnnneeenenns [ eevnnnnnn [0001 cooenienits
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CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLPZHAHBS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |....evvvueveeen founnnn 50,000,000 [3MO*¥143.63  |oeeeeeeeeeemnnnes foeremmmneeeeeennn fereeees 912,039 |......... 423,840 | .ooovvnnns [ 423,840 |.......... 689,907 |...eeeeeeenneees Jeermneeeeenns o [ 365,386 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLPZHAHBS ..... Interest Rate Swap ... |N/A . . |Rate... ES70DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |.... P 50,000,000 [3M0*1-4.32 (1,008,281)....... (270,644 ... (270,644)... 1,432
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLBSAMZS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA7E  |. 05/23/2024 |.06/17/2027 |.eeevvruaeveeenn feunns 100,000,000 [3MO0*1+4.47  |.oeeeeeeieeeeenen [ Joeeee 2,244,903 |...... 2,096,953 | ..covvnnnns feunnnn 2,096,953 |......... 851,340 [nneeeeineneees Jeeemneeeeeeen o feed 700,694 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLBSA2MZ5 ... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 05/23/2024 (. 06/17/2027 |...evvvvevvvnnn founns 100,000,000 [3M0*1-4.31  [oooreeeeiniiiiiis Joreieieiiie [ (2,172,299)....... (188,868)] ...eevvvnnn |euennns (188,868)|......... [QECTR:C)) FR RPN R U [ 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLO4H0Q79 .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |..cevveueeevenn feunnn 100,000,000 [3M0*1+3.64  |.eeeeeeeeeeeeenen foeeeeeeeieeees Joeeeee 1,830,111 ...... 1,223,851 [.eeveneenes fonnnns 1,223,851 |...... 1,502,854 |...eeeeeeeeieees Jeeemneeeeeen oo e 760,574 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SL04H0Q79 ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |....ovvvnvvvnnn founns 100,000,000 [3M0*1-4.28  [.oeeevevenniiiins Jorneeeeeiiii oo (2,175,508)....... (847,593)] .eevvvnnnn [eunnnnn (847,593).......... 55,470 |.eevvnniiiiinnn foorriiis e e | s 0001 .eevnnenens
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 (L Term SOFR
Swap-R SL546E0SS ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...ceeieie e . 02/28/2024 . 03/01/2027 |.eeevvvuaeeeeenn feunnn 100,000,000 [3MO*1+4.21  |.oeeereeieeeeeies [ Joeeee 2,115,940 |...... 1,442,959 | .ooovvnnnns fennnnn 1,442,959 |......... T04,284 |.eeeeeeeeeeeeee Joeemnee e oo [ 646,035 .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SL546E0S8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | |l Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate.......cco. [P Morgan ...occoeees covvviiniiiiiininnnenennn |- 02/28/2024 . 03/01/2027 |......eeeeeeeee. |-.... 100,000,000 [3M0*1-4.33 e eeeeeeeeennnns feeeeenieeeeens [e2022(2,202,808))......... (366,507)(..euunniies foeeeens (366,507)]..nnnee e 24,000 [oeeeiiiieeieiien [ feeeeee e feeeee | e [0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLOMHB7X9 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/10/2024 . 10/15/2027 |...ovvvenvvvnnnn feunnn 100,000,000 [BMO*1+3.67  |.oeveevenniiiiinnn feeeeeeeiiiiinenes foeeee 1,843,686 |...... 1,358,386 [..ooeeeenns |oenne 1,358,386 |...... L Y(0: 72N RN U R RN 756,913 [ ...oeennns 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOMHB7X9 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan ...oocovvs covvnieeenicinnneeeeenns |0 1071072024 |, 10/15/2027 |.........eeeee. |-.... 100,000,000 [310*1-4.26 s [ [o00n. (2,166,890)). ... (938,6471)( Laeeeninl [l (988,641)]uun i 88,579 s [ e [ | e (0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLAJBO727 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 12/24/2024 (. 12/27/2027 |.eeevvvnnaeeaenn feunnnn 50,000,000 [3M0O*¥144.09  |oeeeeeereeemnins foeeeemnneeeeeenn feennns 1,026,924 |......... 866,213 [..eveneeees e 866,213 |......... 716,490 [.eneeeeemneneees Joemmneeeeeemnes o fees 394,625 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJBO727 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccoo. [P Morgan ..ooceenies covvinininiininnnnnennnnn |- 12/24/2024 | 12/27/2027 |........eeeee. |-..... 50,000,000 [3M0*1-4.30 e eeeeeeeeeennnns foeeeeenneeeeeenn [eeen (1,084,490)). ... (37,849) e e (37,849) e (T1,918)] e e e foeee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLB5146R7 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 08/08/2024 |. 08/12/2027 |.....evvvnvvvvnn founnnn 50,000,000 [3MO*¥1+3.64  |ceeveeiiiiiinnnns foerernniieeeeienn fees 914,427 |......... 467,546 [ ..ovnnenns oo 467,546 |........ [TE (01 R TR RPN AR 363,719 [ ..oeeennns 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB5146R7 Interest BUT1vE06EZRVTYTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan .....cees wovvniieeeniniinnnneooonn. | 08/08/2024 |, 08/12/2027 |..eveenevvenens ... 50,000,000 [310*1-4.30 s [ [onn (1,095, 735)). L (309,809) e [l (309,809)] it 8078 [ [ e [ | e {0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLAJH2XZT7 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 06/10/2024 . 06/12/2027 |.eeevveuvvveenn feunnn 100,000,000 [3M0*1+4.42  |.oeeeereiieeeeenn [ feeeee 2,223,786 |...... 2,059,600 [..oeunveens fornnne 2,059,600 |......... 864,431 .. e o [ 698,212 ...oeennns 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJHKZ7 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate........... [P Morgan .....ccooee covvvniniiiiinnnnnneeenn. |- 06/10/2024 |. 06/12/2027 |................ |.....100,000,000 |3M0*1-4.32 eeeeeeeeennenns fooreeennninneeeens |oeen2 (2,180,824)]. ... (251,467)]cevvenneins oo (251,467)]nnen e (6,367 e eeiieneeeeinnn foneeeeeeiineees fererinnneeeeeeen e | e [0001 Ll




¢'903

STATEMENT AS OF JUNE 30, 2025 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)
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLB5TIUNS ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 12/19/2024 (. 12/23/2027 |..cevvvnaeeaann feunnnn 50,000,000 [3MO*¥144.06  |oeeeeneeeeemennns foeeeemmneeeeeeenn fennns 1,019,382 [......... 839,816 [..eouvveees e 839,816 |......... 718,337 [eeeeeeeeeeeeeee Joeemneeeeeenn oo s 393,744 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB51IUN8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ..oooeevies covviiiiiniiiinnnnnnennnn |- 12/19/2024 |, 12/23/2027 |.........ceeee.. |...... 50,000,000 [3M0*1-4.32 - eeeeeeeeeennnns foeeeeenneeeeeenn [oen (1,085,844 LL. (64,108)[ ceveenenes foeeeeenn (64,108)] e (13,358)] e [ e feeeeee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLOSHJGMS ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/03/2024 . 10/07/2027 |....evvvenvvvenn founnns 50,000,000 [3MO*¥143.32  eeeueniiriiinnnns foererniieeeeenns fes 834,611 |......... 292,617 [ceveeeeens o 292,617 |......... L0272V R EORRRUUR AR N 376,617 | .......... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLO5SHJGM3 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | |l Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan ...oocoves coevnieeennnnnneeeeenns [ 10703/2024 |, 10/07/2027 |.eveeeeeeeeees ... 50,000,000 [3M0*1-4.28 s [ [onn (1,080, 790)). el (521,510) e o (821,510)) 000 22,293 [ [ e [ | e [0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLMH4XTP1 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 02/22/2024 . 02/26/2027 |.eeeveeuaeeeeenn feunnn 100,000,000 [3M0*1+4.26  |.oeeeeeeeeeeeennn foreeeeeniieeees foeeee 2,141,833 |...... 1,589,459 [..oveneees fonnnes 1,589,459 |......... 673,947 eeeeeeeeneeeees Joeemne e o [ 643,342 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLNHAXTP1 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ..ooceevies covviiiniiiiiinineeeennn |- 02/22/2024 |, 02/26/2027 |................ |.....100,000,000 |3M0*1-4.33 e eeeeeeeeennnns foeeeeenieeeeenn [0 (2,203,723)). ... (439,301)f ceennninns [ (439,301)]nnn 28,907 [ [ e feeee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLSH1EGB1 ..... Interest Rate Swap ... |N/A . . |Rate... . [JP Morgan ... . 05/09/2024 |. 05/31/2027 |.... R R 100,000,000 [BM0*1+4.40  |.oeevevvnniiiinns [ foeeee 2,211,719 |...... 2,116,883 [..eeuneeens [ 2,116,883 |...
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLSH1E6B1 Interest ZBUT11VBOGEZRVTWTSO7 | (| | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan .....ces wovvninieniinnnnneeeeenns |0 0570972024 . 05/31/2027 |................ |.....100,000,000 [310*1-4.33 s [ [00002(2,202,660))........ (405,089)(..eeennnn fnnn. (405,089)].0uun 25,276 [ [ [ [ | e {0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLB5G44I2 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/21/2024 |. 07/31/2027 |..ceevveeeeaenn feunnnn 50,000,000 [3MO*144. 13 |oeeeeeeeeeieniies foeeeemmmeeeeeeenn feeeens 1,038,488 |...... 1,056,271 [.eeeeennn |oeeee 1,056,271 |......... 556,480 [...eeeeeeenneees Jeeennnneeeeennis o [ 360,844 | .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLBSG44I2 Interest | |0 Term SOFR
. | Interest Rate Swap ... [N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/21/2024 |.07/31/2027 |.... P AU 50,000,000 [3M0*1-4.28 (1,089,967)|....... (379,028)| ... (379,028)|.......... 19,307 |. . {0001 ...
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLYWOPFES ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/15/2024 |. 04/30/2027 |......evvnvvvvnn founnns 50,000,000 [3MO*¥1+4.56  |oeeveeiirirnnnnns fooreenniiieeinns fonnns 1,146,333 |...... 1,349,385 [.evvenneens [ 1,349,385 |......... 345,487 |.eeveeiieiiennnn [ e e 338,502 | .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYWOPFEG Interest [0 e Term SOFR
........................... Interest Rate Swap ... |N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2024 |. 04/30/2027 |.... . |-..... 50,000,000 [3M0*1-4.28 (1,089,967)|....... (378,032)........... |....... (378,032)..........26,631 |. reeeennn.. (0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLZE1BLY4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/04/2024 |. 01/31/2027 |.eeevvveeveaenn feunnn 100,000,000 [3MO*1+3.81  |oeeeeeeeeeeeeeenn foeeeeeeeiieeees Joeeee 1,915,583 |...... 1,044,345 [ ..o fonnnes 1,044,345 |......... 823,614 [ e o [ 629,153 | .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/04/2024 |.01/31/2027 |................ |.....100,000,000 |3M0*1-4.28 o eeeeeeeeennnnn foeeeeenneeeeeen [ (2,179,934)]. .ol (750,657 v feeeeeen (750,857 46,062 [ [ eeeeeieeeee feeeenee e feeeee | e [0001 L
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLYP1W3RO ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/24/2023 |. 10/31/2026 |........ceevveen fonnns 100,000,000 |3M0*1+4.66  |...eeevveiiiiinnn fooeniniiiiniinnnns e 2,343,950 |...... 2,119,742 ..o e 2,119,742]......... 209,854 |..oevvniiiiiiinns foonniiiii e | 577,350 | ..oeennnn. 0001 ..oevnnnnes
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STATEMENT AS OF JUNE 30, 2025 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
Variable Rate Interest
Rate Swap-P SLYP1N3RY Interest [0 e Term SOFR
. Interest Rate Swap ... |[N/A ........... Rate... . [Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/24/2023 |. 10/31/2026 |.... 100,000,000 [310*1-4.28 O O (2,179,934)....... (746,286)(.....eveenn |eunneen (746,286)f.. 50,191 [ i foe e | e ] 0001
WEL
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLMXIDIQ5 ..... Interest Rate Swap ... |N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/20/2025 |. 03/24/2028 |.......ceeveeeen fennnn 100,000,000 [3M0*1+3.66  |-eeeeeermneeeeennn feeeeeeemnieeees Joeeee 1,007,188 |....... (753,027)[ cevveneeee foaenes (758,027)....... (753,027 eeeeeeeneeeee Jeemmmeeeeeemns foeeeeeeeiiieeeees foend 826,640 .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLMXIDIGS Interest | |0 Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |.03/24/2028 |................ |.....100,000,000 |3M0*1-4.32 e eeeeeeeeeennnnn foeeeeenneeeeenn [ (1,183,6831)] el (118,827)f e o (118,827 (118,827 [ eeeeeeeeee e foeeeeece | e [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 |....evvvvnvvvenn founnns 50,000,000 [3MO*¥1+4.21  |oeeeeeiiiiiiniinns foereeniieeeeenns [ 1,057,844 |...... 1,143,960 [..eeeeenns |oenee 1,143,960 |......... (St YA R EORRRRR R R 360,844 [ .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLAP3DUN4 Interest [0 e Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/26/2024 |.07/31/2027 |................ |...... 50,000,000 |3M0*1-4.28 e foiinn |oenl. (1,089, 967)). L (379,028)] e [ (879,028)]. 19,307 [ e e foii | e [0001 L
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (1,677,778) 16,505,221 | XXX 16,505, 221 13,871,804 0 0 0 11,446,236 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (1,677,778) 16,505,221 [ XXX 16,505, 221 13,871,804 0 0 0 11,446,236 [ 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 (1,677,778) 16,505,221 [ XXX 16,505, 221 13,871,804 0 0 0 11,446,236 [ 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 (1,677,778) 16,505,221 [ XXX 16,505, 221 13,871,804 0 0 0 11,446,236 [ XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 04/16/2025 |. 07/01/2085 |.....eevvnvvvvnn feunnns 25,000,000 |...ccvvunnnnns L3NV VN R ER R (R RN (206,350)( cevvnneens fonnnns (206,350)....... [RZL0LCTR510) A FORRRUUUR R R, I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 04/16/2025 |. 07/01/2085 |.....cevvvvvvvnn feunnns 14,000,000 |...cvunnennene L30TV R R R R (150,192)( cevvnnneens o (150,192)f....... [ECIU <73 R R RN R I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/03/2025 |. 07/01/2085 |.....evvvnvvvvnn feunnns 12,500,000 |...cvvnnnnnens 5.50 |oevveneniiiiiinnn [ e [ (149,391)] .ooevvinnn [evennns (149,391)|....... QLT P RN R RN I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A Lot Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/03/2025 |. 07/01/2055 |.......evvvvvnn fovnnns 12,500,000]......uvveeees 6.50 [ v [ e (76,594)] .evvvvnnn fonnnnnns (76,5%4)......... (76,594)].cevveiivinnnnns fovvevvnininiiiins fooeiniiiiiiiiins v SRTTTTTTTN [OOoyrron
1469999999. Subtotal - Forwards - Other 0 0 0 (582,527)] XXX (582,527) (582,527) 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (582,527) XXX (582,527) (582,527) 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 (1,677,778) 16,505,221 [ XXX 16,505, 221 13,871,804 0 0 0 11,446,236 [ 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 (582,527) XXX (582,527) (582,527) 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 (1,677,778) 15,022,694 ] XXX 15,922,694 13,289,277 0 0 0 11,446,236 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I
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STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

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

The Company utilizes interest rate swaps to hedge the risk to income iNNErent N OWNING fl0AtING FAtE SEOUM I EI8S . tuuiiuuiiisieitiieitiieiieeeie e et e eteeeaeeeaaeeeaa e eaa e eaa e eaa e eaaeeaneeaaeeaneeaneeaneeaaeeaaesaaeeaaeea s e eaaeeaa e aaeeaaeeaaneeaaeeaaeeeaeeaaeeaaeeaaeeaaeeaaeeaaeeaaneeeaeeeae e e s e e aaneeeaeeeaeeeaeeea e e e s e e ea e e e s e e eaneeaaeeeaneeanneeenneeenneeennnnennnne
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STATEMENT AS OF JUNE 30, 2025 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, 2025 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) 16,505,221 (582,527) 15,922,694 16,505,221 (582,527) 15,922,694 11,446,236 0

0999999999 - Gross Totals 0 0 16,505,221 (582,527) 15,922,694 16,505,221 (582,527) 15,922,694 11,446,236 0

803

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 16,505,221 (582,527)
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STATEMENT AS OF JUNE 30, 2025 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)

0199999999 - Total

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 ES7ODZWZTFFI2THEFATE . | Cash....cceeeeeieiiiiiiiiiiiiiiiiiiii | e JOASH L [ 5,480,000 |eoveeiiiiiiiiiiiiiees 5,480,000
JP Morgan . BISDZWZKVSZIINUHU748 .. . . ,510,000 |..
Wells Fargo CME VYVVCKRB3DVZZNTOPB21 .. [ Cash...ccceeeeeeiiiiiiiiiiiiiiiiiiiiiiiii | e JOASH L [ 4,483,273

............ 4,483,273

0299999999 - Total

17,473,271 17,473,273 XXX XXX XXX




STATEMENT AS OF JUNE 30, 2025 OF THE Western-Southern Life Assurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF JUNE 30, 2025 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))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-3F-2 .........| DFC AGENCY DEBENTURES .......ceeermmmieeeemmmneeeeeemnnneeeeemnnnnneeeemmnnneeeeennnnnneeee | oiiiiiiiiiiiis feeeeeeemen LA e ) 1,210,909 |.. .... 1,210,909 |....... 06/15/2028
690353-3H-8 DFC AGENCY DEBENTURES . .. 2,514,565 |.. .. 2,514,565 |....... 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES . (2 IR e A e L, 2,121,442 oo 2,121,442 |....... 09/20/2027 .......
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government
Obligations (Exempt from RBC) 5,846,916 5,846,916 XXX
751093-FE-0 ......... | RALEIGH NC CTFS PRTN VRDN ....euniiiiiiiiniiiiirii s eesnn s esseenias e sesennnnesssennns | oo, | .......... TEFE i e, 1,605,000 [...veeeeeeen. 1,605,000 |....... 08/01/2033 .......
0049999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - General
Obligations (Direct and Guaranteed) 1,605,000 1,605,000 XXX
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H L 1LEFE ... ....8,085,000 [.. ... 8,085,000 |....... 09/01/2030
62630W-FV-4 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. AEFE. .... 2,100,000 |.. .... 2,100,000 |....... 05/15/2056 ...
62630W-NY-9 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL .. L 1LEFE ... ....5,000,000 [.. ....5,000,000 |....... 09/21/2026 ...
62630W-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ......cceuunniriiiimiiieiiiiiiieeeeeevniieeees JUU PP TEFE i e, 7,900,000 |.. .... 7,900,000 |....... 06/30/2028
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 23,085,000 23,085,000 XXX
025816-DD-8 ......... AMERICAN EXPRESS €0 ....eeeeereeneeeernneeeeeemnnneeeeennnnneeeeennnnnnseeemnnnnnneeennnnn | ooiiooiiiiiinnns feeeeeeeee WEFE e |, 9,006,444 |.. ....9,016,773 |....... 02/13/20%6 ...
02665W-FM-8 .........| AMERICAN HONDA FINANCE .. . 7,749,852 |.. . 7,750,000 01/12/2026
026651-GA-3 .........| AMERICAN HONDA FINANCE .. 22,140,986 |.. 22,125,000 12/11/2026
05565E-CD-5 ......... [ BMIW US Capital LLC .. 12,240,218 |.. 12,238,137 08/11/2025
055B5E-CN-3 ......... [ BMI US Capital LLC .uevveiiieniiieiineiiee st sienesiieesienesnenssnnens | iy e WEFE L 6,524,259 |.. ....6,500,000 |....... 08/13/2026
06367U-EQ-6 .........[ BANK OF MONTREAL . ... 14,900,000 |.. ... 14,900,000 |....... 08/21/2026
06738E-AP-0 .........| BARCLAYS PLC ... 6,474,953 |.. .... 6,470,288 |....... 05/12/2026 ...
07911E-AA-0Q .........[ BELLEVUE 10 APTS LLC .. ...10,100,000 |.. ...10,100,000 |....... 04/01/2060
125896-BP-4 OMS ENERGY CORP ..eveveeesiensiinesienesiiensseeesiesessiessssnnssnensssnensssnnesnsnnnss | s, e 2B FE L 9,945,992 |...oeiiiiiiieee 9,955,155 |....... 11/15/2025 ...
12592B-AP-9 ONH INDUSTRIAL CAPITAL L ..ooneviiiiiiiiiiiiiiiiieeicniesiesiesinenieennenieenens | e, e LA FE 5,645,259 |.. .... 5,639,875 [....... 10/14/2025 ...
17325F-BH-0 CITIBANK NA oot sseessenesnneesnneess | s, e LEFE o [, 2,982,150 |.. .... 2,975,000 |....... 08/06/2026
22822V-AS-0 ......... [ CRONN CASTLE INTL CORP ......covevisirenrininninnnniinnninnnsiennnnnessnensnnensnennns | i, e 2B FE i L, 4,992,925 [...oiiiiiiiieean 4,993,343 |....... 07/15/2025 ...
23346Q-AA-5 ......... | DMASID ISSUING TRUST .. . 4,250,000 |.. . 4,250,000 08/01/2074
302520-AC-5 .........| FNB CORP . 4,219,603 |.. . 4,219,237 08/25/2025
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... . 6,095,000 |.. . 6,095,000 03/01/2063
3733IN-AN-1 ......... | GEORGIA-PACIFIC LLC . 8,324,053 |.. . 8,313,678 05/15/2026
378272-BD-9 .........| GLENCORE FUNDING LLC . 4,887,855 |.. . 4,878,535 04/27/2026
378272-BX-5 .........| GLENCORE FUNDING LLC ... 2,666,642 |.. ... 2,665,000 |....... 10/01/2026
402740-AB-0 .........| GULFSTREAM NATURAL GAS ... 1,207,767 |.. ... 7,215,578 |....... 11/01/2025
402740-AD-6 GULFSTREAM NATURAL GAS ... 12,717,440 |.. ... 12,739,889 |....... 09/15/2025 ...
437076-CY-6 HOME DEPOT . .... 2,602,405 |.. .... 2,600,000 |....... 12/24/2025 ...
43776P-AA-4 HOMESTEAD 406-A TRUST . .... 4,615,000 |.. .... 4,615,000 |....... 09/01/2074
47742A-AA-9 .........] JIM BROOKS IRR TRUST .... 4,270,000 |.. .... 4,270,000 |....... 12/01/2059 ...
52637H-AA-2 ......... | LEOGCARTERSVILLE LLC 15,600,000 |.. 15,600,000 04/01/2062
539439-AM-1 ......... [ LLOYDS BANKING GROUP PLC ... . 5,705,369 |.. . 5,704,840 12/10/2025
55279H-AV-2 ......... [ M&T TRUST CO ..4,894,932 |.. . 4,891,991 01/27/2026
58769J-AH-0 .........| MERCEDES-BENZ FIN NA .. 18,502,927 |.. 18,500,000 08/01/2025
58769J-AV-9 .........| MERCEDES-BENZ FIN NA .. . 3,618,976 |.. . 3,620,000 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . ... 11,756,820 |.. ...11,700,000 |....... 08/14/2026
60700J-DA-0 .........| MIZUHO MARKETS CAYMAN .... ... 13,915,571 |.. ...13,900,000 |....... 11/28/2025 ...
63743H-FV-9 NATIONAL RURAL UTILITIES ...19,611,662 |.. ...19,600,000 |....... 12/03/2025 ...
649538-BU-1 NEW YORK LIFE GLOBAL .. ... 4,998,827 |.. .... 5,000,000 |....... 02/05/2027 ...
780082-AD-5 ROYAL BANK OF CANADA .. ... 15,185,600 |.. ... 15,196,119 |....... 01/27/2026
80282K-AE-6 SANTANDER HOLDINGS USA ... 19,492,831 |.. ... 19,405,474 |....... 07/17/2025
830867-AA-5 DELTA AIR LINES/SKYMILES DELTA AIR CORP ... 3,841,197 |.. .... 3,843,497 |....... 10/20/2025 ...
832724-AB-4 .........| SMURFIT KAPPA TREASURY ... 7,571,239 |.. oo 7,575,417 |....... 11/20/2025 ...
857449-AD-4 .........| STATE STREET BANK & TRUST . 1.C FE .... . 8,301,954 |.. . 8,300,000 11/25/2026
89236T-ML-6 .........[ TOYOTA . 2,308,835 |.. . 2,300,000 08/07/2026
89236T-MR-3 .........[ TOYOTA ... 10,604,943 |.. 10,600,000 04/10/2026
89236T-MZ-5 .........[ TOYOTA ... ... 3,895,826 |.. ... 3,900,000 |....... 01/08/2027
89653R-AA-1 .........[ TRINITY MILLS MULT | OWN .. .... 5,070,000 |.. .... 5,070,000 |....... 06/01/2063
902674-2X-1 UBS AG LONDON ..o sneesenesnneens |, e TEFE o [ 1,501,901 |.. .... 1,501,838 [....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC ... 2,424,381 |.. .... 2,425,000 |....... 07/15/2026
91911A-AR-2 VALENCIA GROVE I LLC . .... 2,750,000 |.. .... 2,750,000 |....... 12/01/2062
928668-CJ-9 VOLKSHAGEN GROUP AMERICA .....ovveeiniiiniiiniiiniisnssncsncnnnssnnsnnes [ i, [ QA FE e [ 2,804,883 ..o 2,800,000 |....... 08/14/2026 .......
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 358,917,477 358,799,664
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 389,454,393 389,336,580
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 389,454,393 389,336,580
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 389,454,393 389,336,580
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0
4509999999. Total - Preferred Stocks 0 0
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
5409999999. Total - Common Stocks - Mutual Funds 0 0
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks - Closed-End Funds 0 0
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks 0 0
5999999999. Total - Preferred and Common Stocks 0 0
000000-00-0 ......... | UBS AG STAMFORD CT ..eeeeeeeeeeeeenie e e eeeeene e e e e eeen s e e e e ennne e e e e ernnn e e eeennnans ... 14,700,000 |.. ... 14,700,000 |..
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 14,700,000 14,700,000 XXX
000000-00-0 ......... Key Bank Money Market Account ............ccooeemeiiiiimmmiii e eeeeee 31,050,000 |.. 31,050,000
000000-00-0 .| Huntingon Bank Money Market Account ... 31,050,000 |.. 31,050,000
000000-00-0 ... .| Fifth Third Money Market Account 31,050,000 |.. 31,050,000
9609999999. Subtotal - Cash (Schedule E Part 1) 93, 150,000 93, 150,000 XXX
AGREE LP OP ..voeeeeeeteseeseeetesessescsnesesaeeeseesesaeseeeeseeeeneneenesesnesenneennnas 29,998,731 |.. .9,998,731 07/01/2025
CATHOLIC HEALTH INITIATV CP .. . 6,305,374 |.. . 6,305,374 07/07/2025
CATHOLIC HEALTH INITIATV CP .. 11,684,598 |.. 11,684,598 08/08/2025
DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. 30,569,576 |.. 30,569,576 |.evvuneeeennn e
... | ENERGY TRANSFER LP CP ... 6,999,115 |.. .... 6,999,115 |.. 07/01/2025
... | MONTANA-DAKOTA UTILITIES CP .. .... 4,999,361 |.. .... 4,999,361 |[....... 07/01/2025
.| NORTHWEST NATURAL HOLDI CP ... 2,992,217 |.. ... 2,992,217 |....... 07/08/2025
....................... NORTHIEST NATURAL HOLDI CP .. s 1,991,847 |, 1,991,847 |l 07/21/2025 e

E12



STATEMENT AS OF JUNE 30, 2025 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))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 75,540,319 75,540,319 XXX
9999999999 - Totals 572,844,712 572,726,899 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -ooooeeveinennnns (88,742,910) Book/Adjusted Carrying Value $ --.ooovovevinnne (88,636,764)
2. Average balance for the year FairValue $ -oovoveeevenennnns 596,837,223 Book/Adjusted Carrying Value § --ooovvveieennes 598,234,002

E12.1




STATEMENT AS OF JUNE 30, 2025 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
Restricted Interest Received | Interest Accrued
Asset | 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 foreeceen ...0.000 | [0 0 [ 102,931,150 |.......... (6,081,096)|.......... 48,612,821 |..
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000 | [0 . 0 [ 1,603,463 |............ 1,669,721 |............ 1,669,721 |..
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo ...0.000 57,672,384 |.......... 15,158,138 38,376,385
GOLDMAN SACHS ..... . NEW YORK, NY ... ..0.000 |.. 12,647,979)|.. .... (909,033)].. 773,166)
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. 31,069,975 |.. .31,069,918 |.. 31,069,858
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o ...0.000 31,066,452 |.......... 31,066,520 |.......... 31,066,579
PNC BANK ..o CINCINNATI, OH oo |, ...0.000 | [0 0. (86,457,501)|...... (188,933,636)]...... (179,726,228)
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 220,700 233,990 235,838
0199999. Totals - Open Depositories XXX XXX 0 0 125,458,644 (116,725,478) (29,468,192)
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 0 125,458,644 (116,725,478) (29,468,192)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

125,458,644

(116,725,478)

(29,468, 192)

E13
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STATEMENT AS OF JUNE 30, 2025 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
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

AGREE LP CP .... 2 06/30/2025 evviin [ 4.570 |.. L 0770172025 oo [ 9,998, 73T | 1,269 |... .0

CVS CORP CP .... 0 06/20/2025 ..o [ 4.900 |.. . 07/08/2025 ... ... 149,722 ... ...0

CATHOLIC HEALTH INITIATV CP ... ... 05/13/2025 ... 4.600 |.. . 07/07/2025 ... 39,758 ... .0

CATHOLIC HEALTH INITIATV CP ... ... 06/26/2025 ... 4.660 |.. . 08/08/2025 .......cee |ouuneeeeennieeeeeeeen 11,684,598 | 7,605 |... ...0

CROWN CASTLE INC. CP .... .. 05/27/2025 ...5.010 |.. . 07/01/2025 . ....48,708 |... .0

CROWN CASTLE INC. CP . 06/24/2025 .. .5.030 |.. . 08/05/2025 .. 17,465 |. 0

CROWN CASTLE INC. CP . 06/30/2025 .. .5.030 |.. . 08/07/2025 . 0

ENERGY TRANSFER LP CP 06/30/2025 .. .4.550 |.. . 07/01/2025 . 0

HCA INC CP ... 06/30/2025 4.820 |.. . 07/01/2025 ... .0

HCA INC CP ... 06/24/2025 4.900 |.. . 07/07/2025 ... ...0

JBS USA HOLD/FOOD/GRP CP .. ... 06/30/2025 4.930 |.. . 07/01/2025 ... ... 0

MONTANA-DAKOTA UTILITIES CP ... ... 06/30/2025 ... 4.600 |.. . 07/01/2025 ... . ... ...0

NORTHWEST NATURAL HOLDI CP .. 06/18/2025 .. 4.670 |.. . 07/08/2025 .......... 12,992,217 |... .0

...................... NORTHWEST NATURAL HOLDI CP 06/18/2025 4.720 |oeeeneeen 07/21/2025 v foeeeieeiiiieeeeeeeennnnee.. 1,991,347 0
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 368,588,635 356,002 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 368,588,635 356,002 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 368,588,635 356,002 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiituuuniiiituttn ittt teut et et e eet e s et eeas e e st e se e s e e e es s e e e e e e s e e e e e b e s e e ss s s s e s e e e s s s s s e s e s abasssennnnnns ) FEPPTPTTIN 04/01/2025 .....ovvvn Jovvennnnnniiiinnnnnnnnnnnnnn 0,000 |oeiiiiiiiiiiiiins i e 29,000 | 0 o 358
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 358
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... .. 06/27/2025 .0 ). 210,993
8309999999. Subtotal - All Other Money Market Mutual Funds 46,153,379 0 210,993
8589999999. Total Cash Equivalents (Unaffiliated) 414,767,014 356,002 211,351
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

8609999999 - Total Cash Equivalents

414,767,014

356,002

211,351
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