9 2 & 2 2 2 0 2 § 2 0 1 0o 0 1 0 3 |

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF SEPTEMBER 30, 2025
OF THE CONDITION AND AFFAIRS OF THE

Western-Southern Life Assurance Company

NAIC Group Code 0836 0836 NAIC Company Code _ 92622 Employer's ID Number 31-1000236
(Current) {Prior)
Organized under the Laws of Ohio , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X] Fraternal Benefit Societies [ ]
Incorporated/Organized 12/01/1980 Commenced Business 03/05/1981
Statutory Home Office 400 Broadway 7 Cincinnati, OH, US 45202
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 400 Broadway
(Street and Number)
Cincinnati, OH. US 45202 4 513-629-1800
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 400 Broadway . Cincinnati, OH, US 45202
(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 400 Broadway
(Street and Number)
Cincinnati, OH, US 45202 g 513-629-1800
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Website Address WWW . WesternSouthernLife.com
Statutory Statement Contact Wade Matthew Fugate . 513-629-1402
(Name) (Area Code) (Telephone Number)
CompAcctGrp@WesternSouthernLife.com H 513-629-1871
(E-mail Address) {FAX Number)
OFFICERS
Chairman of Board,
President & CEO John Finn Barrett
Secretary and Counsel Donald Joseph Wuebbling
OTHER
James Howard Acton Jr., VP Benjamin Joseph Alge, VP Michael Anthony Bacon, VP
Charles Marion Ward Barrett, VP Troy Dale Brodie, Sr VP Christopher Steven Brown, VP
Peter James Brown, VP John Henry Buitema |ll, Sr VP Mark Erdem Caner, Sr VP
James Daniel Conklin, VP Danielle Marie D'Addesa, VP, Assoc Gen Counsel James Joseph Del.uca, VP
Lisa Beth Fangman, Sr VP James Jeffrey Fitzgerald, Sr VP, Chf Information Off Benjamin Edward Fotsch, VP
Wade Matthew Fugate, VP, Controller David Todd Henderson, Sr VP, Chf Acty, Risk, Data Off Sarah Sparks Herron, VP, Assoc GC, Asst. Secretary
Kevin Louis Howard, VP, Deputy Gen Counsel Bradley Joseph Hunkler, Sr VP, Chief Financial Officer Stephen Gale Hussey Jr., Sr VP
Mark Daniel Hutchinson, VP Jay Vincent Johnson, VP, Treasurer Linda Marie Lake, Sr VP
Todd Anthony Lee, VP Charles Emilio Licata, VP Matthew William Loveless, VP
Joseph Hanlen Lynch Jr,, VP Bruce William Maisel, VP, Enterprise CCO Jill Tripp McGruder, Sr VP, Enterprise CMO
Jeffrey David Meek, VP Paul Brian Moore, Sr VP, Chief Customer Officer David Edward Nevers, VP
Jonathan David Niemeyer, Sr VP, CAO, & Gen Counsel Thomas Joseph O'Connell, MD, VP, Medical Director Justin Keith Payne, VP
Maribeth Semba Rahe, Sr VP Michelle Ison Rice, VP Ryan Keith Richey, VP
Gregory Gates Rowe, VP Hollis Matthew Schuler, VP, Chief Technology Officer Christopher David Shipley, Sr VP, Co-Chief Inv Officer
Paul Charles Silva, Sr VP Rodrick Landon Snyder, VP, Chief Audit Officer Ramesh Sundara Soundappan, VP, Chf Ent Architect
Denise Lynn Sparks, VP Michael Shane Speas, VP, Chief Info Security Officer Jeffrey Laurence Stainton, VP, Assoc Gen Counsel
Thomas Roy Stanek, VP Timothy Steven Stearns #, VP, CCO Jacob Cole Steuber, VP
Tracey Marie Stofa, VP Michael Charies Vogel, VP Brendan Matthew White, Sr VP, Co-Chief Inv Officer
Terrie Ann Wiedenheft, Sr VP Scott Joseph Wittman, VP Aaron Jason Wolf, VP, Chief Underwriter
DIRECTORS OR TRUSTEES
John Finn Barrett Phillip Ralph Cox James Columbus Hale
Robert Lloyd Lawrence James Kirby Risk Il Robert Blair Truitt
Thomas Luke Williams John Peter Zanotti
Ohi
State of io sS:

County of Hamilton




The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

to the enclosed statement.
[ /{ M jwﬁf{:

VAT 7

L
John Finn Barrett Donald Joseph Wuebblifg Wade Matthew Fugate
Chairman of Board, President & CEQ Secretary and Counsel VP and Controller
a. Is this an original filing? ........cccceveines Yes[ X ] No[ ]
Subscribed and sworn to before me this b. If no,
23rd day of October, 2025 1. State the amendment number.

‘ ] 2. Date filed ....ccoeviicnencenas
G.’u‘\ﬂg Un m . P\(LK&A ol ( ﬁzﬁbéfd 3. Number of pages attached....

ANGELA M. BAKER-COLYER
Notary Public, State of Ohio
My Commission Expires
June 17, 2027




STATEMENT AS OF SEPTEMBER 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 25,842,691,641 | [V 25,842,691,641 |.......... 23,534,226,216
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 173,826,175 oo [V 173,826,175 |.oovoieienee 91,854,639
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,713,806,580 |....cccvvvneee 201,513,437 |..c.o.c.... 1,512,293,143 |.......... 1,221,718,222
3. Mortgage loans on real estate:
B FIISEHENS oot e 6,346,789,645 |.......coviiiiin [V 6,346,789,645 |........... 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 sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .ouvveiiiiiccieieieieeeiees [rreieisne s 0 [ 0 [ [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 ($
[C T
investments ($ oo 0 ) s o 624,099,384 624,099,384 |............... 482,774,466
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 19,335,457 |oevoveereeeeeeeeeeeeee 0 e, 19,335,457 |oocieen. 20,911,479
7. Derivatives ............... ...16,012,916 |.. ...16,012,916 |.. ..3,507,606
8. Other iNVESLEd @SSELS ......ovrurureeeeiicieieeeeeieeeicie e se e snssssseens [roseenicecnenns 846,689,902 842,321,402 |................ 717,397,590
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 5,703,804 |[...coeverirriicciirncees e 5,703,804 |.....cccoevvnenee 2,756,787
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e (O TR | TP [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 35,590,022,171 |.coceeenene 205,881,937 |.......... 35,384,140,234 |......... 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 281,964,243 |...ccovveennee 18,687,165 |............... 263,277,078 |....cvvenenee 235,594,435
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,374,183 | (U 1,374,183 |...cov 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 14,840,836 |....ocveveeeeeeeeeeeeeee [0 14,840,836 |................. 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 ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset 0.
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 20,775,071 [ oo [0 20,775,071 oo 17,656,436
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(8 o ) ettt nenene|rere s [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 2,918,438 |..cooviieee (V1 2,918,438 |..ccoevevrnnne 6,736,906
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorrrreennnns 2,829 | 2,829 | [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 41,346,390 ..o [V 41,346,390 |...ocoovnvee. 40,320,448
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 36,239,881,673 |................ 224,571,931 |.......... 36,015,309,742 |.......... 32,470,434 641
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,705,849,970 |..oooovviiieiriirinn [V 2,705,849,970 |............ 2,600,584 ,065
28. Total (Lines 26 and 27) 38,945,731,643 224,571,931 38,721,159,712 35,071,018,706
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives ... o, 0 oo 0 [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 [ 24,518,420 |...ooooveiiicccie [V 24,518,420 |....ccovuennnne 25,054,424
2502. Company owned life insurance — CSV .......cocoiooiioiecicieeeeeeeieeceeeee e oo 16,827,970 |.ovveeeeeeeeeee 0 forooiiiis 16,827,970 |...conee.. 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) 41,346,390 0 41,346,390 40,320,448




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

LIABILITIES, SURPLUS AND OTHER FUNDS

........... 27,379,704,330

Aggregate reserve for life contracts $

Current
Statement Date

2
December 31
Prior Year

(including $  .veveverere Modco Reserve)
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 1,642,502 |..ooveeeee 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 $ 12,058,413 accrued for expense
allowances recognized in reserves, net of reinsured allowances) ....... 12,651,117 [ 12,303,228
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 14,928,603 |........occoovnvee 9,680,015
15.1 Current federal and foreign income taxes, including $ (1,552,627) on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 30,775,071 [ 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 ...... ...163,190,057 |... .85,970,617
24.10 Payable for securities lending 569,979,296 |... 655,288,769
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 101,828,982 8,439,852
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 33,765,806,595 30,445,135,311
27. From Separate Accounts Statement 2,705,849,970 |........... 2,600,584 065
28. Total liabilities (Lines 26 and 27) 36,471,656,565 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 $ 2,247,003, 147 2,022,799,330
38. Totals of Lines 29, 30 and 37 2,249,503,147 2,025,299,330
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 38,721,159,712 35,071,018,706
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties 80,885,745
2502. Deferred fee income ..1,163,636 |...
2503. Payable for collateral on derivatives ,
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.vvuiveviviiiieiieteieiieeseie ettt se s e |eee s eseseeenenenas 3,323,078
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 101,828,982
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) 24,518,420 25,054,424




STATEMENT AS OF SEPTEMBER 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 4.573,179,190 |............ 3,963,558,438 |............ 5,602,460,733
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,737,644 ... 1,812,352 | 2,655,011
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,332,070,653 |.. .. 1,147,991,719 |.. ..1,571,826,815
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (7,380,510)]|.. ... (8,329,699)].. ..(11,181,642)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis 0 e o
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 2,664,722 ..o 1,705,784 ... 2,660,024
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,604,423 1,775,955 1,746,772
9. Totals (LiNes 110 8.3) .o 5,903,876, 122 5,108,514,549 7,170,167,713
10, DEAN DENEFIS ...ttt s s et 101,042,588 96,788,628 |................ 128,108,939
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,377,983 oo 1,589,265 |.cooieccne 2,337,926
12, ANNUILY DENEFIES ..ottt sttt n et 608,449,556 |.......cccone 517,735,967 |.coovveeenene 690,089,484
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 1,119,886 |.covcecne 1,167,692 oo 1,571,930
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ s 0
15.  Surrender benefits and withdrawals for life contracts ..................... 3,601,534, 153 ..1,853,044,569 |.. ..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 76,302,997 |....cooenvee 68,585,623 |....cccveuenne 91,882,819
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,120,250 | 2,084,040 |.cooovvreeeee 2,827,844
19. Increase in aggregate reserves for life and accident and health contracts 1,037,991,611 1,794,390,621 2,769,146 ,217
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 5,429,939,024 |............ 4,335,386,405 |........... 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 ................. 93,261,948 |................ 125,990,833
24. Insurance taxes, licenses and fees, excluding federal income taxes . 16,932,834 |........o.... 36,145,764
25. Increase in loading on deferred and uncollected Premiums .............ccccveveveueeceeeceveieeeeeeeeeeseeesesenes fereeeeeeeenenennnn033, 797 | 2,495,128 | 2,392,349
26. Net transfers to or (from) Separate Accounts net of reinsurance 319,838,617 .o 412,583,213
27. Aggregate write-ins for deductions .... 22,180,250 19,015,346 24,632,208
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 5,698,702,432 4,882,065,390 6,880,475,955
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 205,173,690 |...coccovvueee 226,449,159 |......cccoe 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 MiNUS LINE 30) ........cceviiiuireriiieiieiieieieise et sssesese s essese s ssss s s ses s [ecseesessnacaas 205,173,690 |....cccenv.e 226,449,159 |............... 289,691,758
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 41,087,842 72,119,445 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) ........ccooveuevereieeeueuenens [oeeeeccecenes 164,085,848 |................ 154,329,714 |................ 192,300,260
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 3,914,578 (excluding taxes of §  ..occceeeeeencee (1,819,426)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 9,316,775 65,629,711 56,676,020
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 173,402,623 219,959,425 248,976,280
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) ...ttt es e e s e e eseseseneneneensesee e eeneennnens 173,402,623 |............... 219,959,425 |................ 248,976,280
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 27,203,308 101,066,824 147,174,337 ...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 ... (4,898,422)|.. ...29,788,493 |.. ...51,349,639
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 39,075,603 |.. ..(24,601,598)].. ..(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 ............cccoeeeveescfeeiiiiiiiiiiiiiiis 0 oo freeeee e 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 ..........cciiiiiiiiiiieiic e s 0 oeereeeeeeeeeeeeeesereeeineeene [rerereeiee e
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 224,203,817 136,374,118 85,135,926
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,249 503,147 2,076,537,522 2,025,299, 330
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeeee ettt ea e e s e e ee e s eesseenaneteneeeeanenennnaoeeeeeeeeeseeeeaeaneee 35,133 [ 131,055 [ 145,326
08.302. 0ther 88 1NMCOME ...t ee e et eae e eee s ean s eeeneetenseneaeaeoeeeeaeeseseeeeaneneennnas T34 | [ T 10,686
08.303. Company owned |ife INSUFANCE .......c.oiiiiieeeecececec ettt e 1,561,946 |...coooveee. 1,644,900 |...coocveeeee. 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) 1,604,423 1,775,955 1,746,772
2701, MiSCEITANEOUS EXPENSE .....vvvieieieieieieieteeeeee ettt s s s s s esesnan s s s sene ot 0 [ 2,231 |.. ... (2,527,522)
2702. Benefits for employees not included elsewhere ..1,364,702 |.. 1,538,746 | 2,051,661
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e 20,815,548 |.. 17,474,369 |.. 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) 22,180,250 19,015,346 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
............ 4,575,890,530 |............ 3,966,033,99% |............5,605,464 658
............ 1,294,550,143 |............ 1,103,035,751 |............ 1,525,695,264
2,707,199 1,836,839 2,816,036
5,873, 147,872 5,070,906,584 7,133,975,958
............ 4,394,211,088 |............2,541,502,506 |............ 3,378,744,766
................. (8,766,413)|................317,911,659 |................409,718,170
................ 275,382,710 |................235,792,823 |................346,045,483
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
34,733,516 100,369,401 125,020,845
4,695,560,901 3,195,576,389 4,259,529,264
1,177,586,971 1,875,330, 195 2,874,446,694

................................. 0 [0 o0
................. 33,182,931 |................ 30,897,716 |................ 41,706,240
....................... (37,128) ... (13,552) .. (283, 326)
77,469,440 124,290,371 154,435,056

............ 6,776,924,650 |...........4,132,730,982 |........... 5,393,949, 240
............ 8,559,611,272 |............4,914,629,562 |............6,912,105,561
................ 312,802,650 |...............157,250,829 |................182,836,269
................ 914,227,316 |................909,436,931 |........... 1,288,591,617
................................. 0 [0 o0
................ 135,355,631 |............... 165,233,509 |...............194,105,754
2,947,017 817,669 874,187
9,924,943,886 6,147,368,500 8,578,513,388
(1,576,022) (1,301,465) (1,526,215)
(3,146,443,214) (2,013,336,053) (3,183,037,933)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
............ 2,096,928,582 |................262,578,213 |............... 546,820,099
................................. 0 [...cccc...... 155,000,000 |............... 155,000,000
13,252,580 13,171,769 54,355,031
2,110,181, 162 120,749,982 446,175,130
................ 141,324,918 |................(17,255,876)|................ 137,583,890
................ 482,774,466 |................345,190,575 |...............345,190,575
624,099,384 327,934,699 482,774,466

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

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

INAIVIAUAT @NNUILIES ...t

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

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 171,474,724 |................ 170,849,332 |............... 228,968,454
................................. 0 [ 124,825,538 |................ 150, 193,062
............ 4,374,189,680 |........... 3,487,713,654 |...........4,925,416,469
................. 57,800,192 |................206,485,207 |................332,466,605
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 4,603,464,59 |............ 3,989,873,731 |............ 5,637,044 ,590
.......... 15,162,910,922 |.......... 10,920,633,386 |.......... 13,396,086,883

19,766,375,518 14,910,507, 117 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 173,402,623 248,976,280
(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 173,402,623 248,976,280
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  2,249,503,147  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  2,249,503,147  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 September 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
September 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
September 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

15,304,756
255,163,673

1,083,886,858
3,552,942,130

(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 $566.4 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 16,012,916 — 16,012,916
* 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 (0) — 0)

* 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.

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

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. 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 141,460,601 141,460,601 —
(d) Excess Stock 760,600 760,600 —
(e) Aggregate Total (atb+c+d) 162,221,201 162,221,201 —
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
) 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.

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

3)

Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1

2
Fair Value Carrying Value

3
Aggregate Total
Borrowing

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

2. Current Year General Account Total Collateral Pledged

6,321,006,750
6,321,006,750

6,333,067,722
6,333,067,722

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

3,143,568,900
3,143,568,900

2,114,626,100

b.  Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged
3. Current Year Separate Accounts Maximum Collateral Pledged

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

(4) Borrowing from FHLB

a. Amount as of Reporting Date

3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
6,346,897,336 6,371,894,258 3,075,968,900
6,346,897,336 6,371,894,258 3,075,968,900

5,534,152,226

5,626,706,094 1,859,294,400

4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — — XXX
(b) Funding Agreements 3,143,568,900 3,143,568,900 — 3,142,648,106
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 3,143,568,900 3,143,568,900 — 3,142,648,106
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 3,143,568,900 3,143,568,900 —
3. Other — — —
4. Aggregate Total (1+2+3) 3,143,568,900 3,143,568,900 —

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 September 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 148,626,401 12,535,343 — — | 161,161,744
Bonds: Asset-backed securities — 9,666,867 — — 9,666,867
Common stock: Unaffiliated 1,267,414,125 1,706,285 —11,269,120,41
Common stock: Mutual funds 76,996,873 — — | 76,996,873
Preferred stock — 173,826,175 — — | 173,826,175
Other invested assets: Residual tranche,
fixed income — 5,928,832 3,955,501 9,884,333
Derivative assets: Interest rate swaps — 15,627,238 — — | 15,627,238
Derivative assets: TBA forward — 385,679 — — 385,679
Separate account assets * 24,639,469 214,003,332 — — | 238,642,801
Total assets at fair value 1,517,676,868 426,044,634 7,635,117 3,955,501 [ 1,955,312,120

*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 09/30/2025

Total
gains and | Total gains
(losses) and
Beginning | Transfers Transfers included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 07/01/2025 | Level 3 Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 09/30/2025
a. Assets
Common stock:
Unaffiliated 1,466,804 — — — 239,481 — — — — 1,706,285
Other invested
assets: Residual
tranche, fixed
income 7,562,382 — — — | (1,589,838) 96,491 — | (140,203) — 5,928,832
Total Assets 9,029,186 — — — | (1,350,357) 96,491 — | (140,203) — 7,635,117
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.
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(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.

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.

Not applicable.

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

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds: Issuer credit obligations 12,977,307,256 13,022,244,269 183,967,575 12,385,403,710 407,935,971 — —
Bonds: Asset-backed securities 12,651,067,587 12,820,447,372 — 11,906,897,682 744,169,905 — —
Common stock: Unaffiliated** 1,431,341,610 1,431,341,610 1,429,635,325 — 1,706,285 — —
Common stock: Mutual funds 76,996,873 76,996,873 76,996,873 — — —
Preferred stock 173,826,175 173,826,175 — 173,826,175 — — —
Mortgage loans 6,430,762,633 6,346,789,645 — — 6,430,762,633 — —
Cash, cash equivalents, & short-term

investments 624,613,506 624,099,384 624,613,506 — — — —
Other invested assets: Surplus notes 52,241,170 51,854,438 — 52,241,170 — — —
Other invested assets: Residual tranche,

fixed income 84,246,886 65,962,522 — — 24,926,101 59,320,785 —
Derivative assets 16,012,917 16,012,917 — 16,012,917 — — —
Cash collateral receivable 1,066,667 1,066,667 — 1,066,667 — — —
Separate account assets 2,709,699,456 2,705,849,970 52,854,971 2,624,929,382 31,915,103 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (21,117,472,675)|  (21,815,734,745) — — (21,117,472,675)| — —
Cash collateral payable (16,456,523)| (16,456,523) — (16,456,523) — — —
Separate account liabilities * (2,395,147,981) (2,487,097,560) — — (2,395,147,981) — —
Securities lending liability (569,979,296) (569,979,296) — (569,979,296), — — —

*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 SEPTEMBER 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.

D. Not applicable.

E. 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 $22.6 million.

21. Other Items.

J.  Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

(1)  Net negative (disallowed) IMR

Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 24,518,420 $ 24,518,420 $ — S —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 24,518,420 $ 24,518,420 $ — S —
(3) Calculated adjusted capital and surplus
Total

a. Prior Period General Account Capital & Surplus From Prior

Period SAP Financials $ 2,152,974,621
b. Net Positive Goodwill (admitted) $ —
c. EDP Equipment & Operating System Software (admitted) $ —
d. Net DTAs (admitted) $ 283,214,381
e. Net Negative (disallowed) IMR (admitted) $ 25,225,453
f. Adjusted Capital and Surplus (a-(b+c+d+e)) $  1,844,534,787
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in
General Account or recognized in Separate Account to adjusted
capital and surplus 1.3 %

(5) Allocated gains/losses to IMR from derivatives None.
22. Events Subsequent. No Change.
23. Reinsurance. No Change.
24. Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.  Risk Sharing Provisions of the Affordable Care Act.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

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

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 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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8.2
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8.4

STATEMENT AS OF SEPTEMBER 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....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 30, 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(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 amended? ... Yes[ ] No[X]
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 officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e 56,720,000 S$.. .. 53,595,000
Preferred Stock .... S
Common Stock ... 5. .282,464 970
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other 360,389,938 3. ....437,134,486
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 694,524 874 $. ....173,194 456
$

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

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

566,422,095
566,164,402
................ 569,979,296



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 65,383,258
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 6,225,037,599
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 6,290,420,857

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 $ 31,322,301

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 25,046,487
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 25,046,487
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 $ 6,346,789,645

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 SEPTEMBER 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 SEPTEMBER 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 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL el f 572,042 |.......... 45,557,147 oo 0 oo 0 o 46,129,189 |.......... 3,616,300
2. AIBSKA e AK e L e 53,262 |............ 7,379,999 | 0 Joeeeerreeeienes 0 fos 7,433,261
3. Arizona ..... . AZ , . 126,495,242 |. 0. .. 127,459,741 |..
4. Arkansas .. .. AR ....336,462 |.......... 15,924,144 |. 0. .... 16,260,606 |..
5. California .. CA .11,350,787 |........ 603,925,274 |. 0. .. 615,276,061 |..
6. Colorado ...... .. CO 21,035,142 |........ 111,241,744 |. 0. .. 112,276,886 |..
7. Connecticut .. . CT 1,352,773 |. ..69,499,572 |. 0. ....10,852,345 |..
8. Delaware ............. .. DE 2,493,252 |. ..23,073,999 |. 0. .25,567,251 |..
9. District of Columbia . . DC ....106,844 |. ..10,286,351 |. 0. .... 10,393,195 |..
10.  Florida .. .. FL 7,935,697 |........ 347,285,704 |. 0. .. 355,221,401 |..
11.  Georgia .. GA ..86,790,523 |. 0. ....88,877,429 |..
12.  Hawaii .. . HI ..16,918,130 |. 0. .17,538,035 |..
13.  Idaho .... . ID .339, . . 17,375,464 |. 0. 17,714,955 |..
14.  lllinois ... L 9,983,352 |........ 213,804,149 |. 0. .. 223,787,501 |..
15.  Indiana . . IN ...10,624,529 |. ..54,632,105 |. 0. ....65,256,634 |..
16. lowa ..... LA ....108,267 |. ..30,420,677 |. 0. .30,528,944 |..
17. Kansas. . .. 17,504,711 |. 0. . .18,054,154 |..
18, Kentucky ..c.ceeeeeeeeeeeecceeseneneeeeeeeenennes KY Lo . 8,134,065 ... 38,304,700 |- 0 Jociiiiiien 0 e 46,438,765
19, LOUISIANA «..evvvveeeircninereresieieieenencnenneieeee. LA i Lo e 3,310,704 o 34,012,101 [oeeiceeenn O i 0 e 37,322,805
20. Maine ....... ..27,783,894 |. .27,814,247 |..
21.  Maryland ..78,920,587 |. ....80,947,863 |..
22, Massachusetts ..........ccoceceveereeeneeeieseiencees. MA - e Lo .. 665, 141 | 268,942,144 ..o 0 | 0 | 269,607,285
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b 7,369,904 | 123,250,714 | 0 o 0 e 130,620,618
24. Minnesota . .. MN ..94,254,188 |. ....97,154,010 |..
25.  Mississippi .. Ms . .. 16,940,019 |. .18,306,920 |..
26, MISSOU ...veeeiieiiieiceeiceee s MO oo b 2,194,975 . 54,168,336 |....oovoveveeeenes 0 foccciiiiiin 0 56,363,311
27, MONANG ..o MT oo b . 80,663 ... 12,100,901 [ooeeiiicieeen O e 0 e 12,181,564
28. Nebraska .. . NE .. 7,342,259 |. .. 1,396,727 |..
29. Nevada......... NV ..30,111,505 |. . .30,441,490 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH oo b . 34,867 o 66,150,993 [...oooeiiiieen O e 0 e 66,185,860
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [l ... 3,608,59% |....... 170,308,022 |.....ovvcnnne 0 foeeeierrieeieeees 0 o 173,916,618
32.  New Mexico . NM [ L o ..43,003,382 0. .43,054,810 |..
33, NeW YOrK .ccoeveeeeneeeeeseeseeseeseesnreneees NY e Nec 118,285 [, 360,225 |. 0 [ O [ , ..
34.  North Carolina .. 149,183,590 |. 0. .. 162,708,988 |..
35, North DaKota ......ccoveveererereeeeeeeenenenennnieiees ND oo L oo , . ... 4,424 478 |. 0. 4,442,112 |
36. OO coveeeeeee ...39,291,243 |. 158,983,345 |. 0. .. 198,274,588 |...
37.  Oklahoma . ....256,574 |. ..29,389,315 |. 0. ....29,645,889 |..
38. Oregon......... ....391,270 |. ..64,321,603 |. 0. ....64,712,873 |..
39. Pennsylvania ... ...18,948,778 |. 161,107,130 |. 0. .. 180,055,908 |..
40. Rhode Island .... ..15,802,336 |. 0. .... 15,826,677 |..
41.  South Carolina . ..63,140,831 |. 0. .64,926,031 |..
42, South Dakota ... ... 7,206,556 |. 0. .. 7,239,555 |..
43. Tennessee ... ..62,464,255 |. 0. .65,345,239 |..
44, Texas ....... 425,126,906 |. 0. ..429,584,847 |..
45, Utah ..... ..37,526,458 |. 0. ....37,652,554 |..
46. Vermont ..12,036,130 |. 0. ... 12,044,253 |..
A7, Virginia coceeeeeeceeeeeeneeeeceeesenseeeseenenene. VA e Lo v 1,476,757 | 143,800,763 |.....ocveeeeereeen O [ 0 145,277,520
48, Washington .........ccccceeeeveneeeeeencnenennneeees. WA | L 635,270 | 135,086,754 |...ocvcveeeciieeen O [ 0 135,722,024
49. West Virginia ..10,990,049 |. ....13,215,854 |..
50. Wisconsin .... . ..79,363,303 |. . .80,777,804 |..
51, WYOMING eveeeeeeeeeeeeeeeeieeeeeeseneseneeeeenenes. WY i L o 16,538 | 7,965,725 oo O o 0 e 7,982,263
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 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 0
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees D, 0,0 CHU N 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX 171,474,724
96. Plus Reinsurance Assumed.............ccocoeeeiniineneen eeeees XXX forviiiiiis .
97  Totals (All Business).... 171,474,724 ... 4,431,989,872 |...oeoveeeccieen 0 o 0 [ 4,603,464 ,596 |....15,162,910,922
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 22,200,083 |........... 5,765,785 | .o 0 e 0 [ 27,965,848 |.....ocoovirinnne, 0
99. Totals (All Business) less Reinsurance Ceded XXX 149,274,661 4,426,224,087 4,575,498,748 | 15,162,910,922
DETAILS OF WRITE-INS
58001, MEX MeXico ..ocoooiviiiirciciiicccccsciecccceeneeens o XXX ...4,080 |.
58002. ZZZ Other Alien ... e XXX .21,905 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 25,985 1,440 0 0 27,425 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 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............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 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 SEPTEMBER 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 . W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [99-2058376 ..
..... 00000 .... [88-3066875 ..
..... 00000 .... [81-1290497 ..

Crescent Park Venture, LLC ...
Delaney Land Partners, LLC ...
Eagle Realty Capital Partners, LLC .

W&S Real Estate Holdings,
. .. |W&S Real Estate Holdings,
LOH ] 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, Ownership..
W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
The Western and Southern
......................................................... Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..

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

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 ... |92-3590326 ..
..... 00000 .... [39-3791762 ..
..... 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 ......cccooiiiiiinnnee
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
ERG-CP FM Portfolio JV, LLC .
ERG-CP IN7 Park Creek JV, LLC .
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 .
..70.000 ....|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 .
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|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 ..63.800 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
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 Ownership ..12.940 ....|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.. ..10.700 ....|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 .......c.coeevenee [ oenne 00000 ....[85-1483379 .. | coeeevvieene | reerireeniee [ e Fund IV, L.P. e LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..4.580 .... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [85-1503656 .. | ..eeeercrrerne | rreermmeeniee [ e Fund IV-B, L.P. e LOH] e NIA....... FWPED IV GP, LLC weevereeeieeeieeeee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ... [85-1503656 .. | ...eeercrrerae | rreeriiiiennns Fund IV-B, L.P. ... v [ OHec e NTA e | et Ounership.. ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group ........coevvcuee [ oenne 00001 ....[85-1521520 .. | .eevevvrverne | eeveerimeenine [ e Fund IV-K, L.P. e LOH] e NIA....... FWPED IV GP, LLC weevereeeieeeieeeee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[93-3897598 .. | .ceeercierns | reeereeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NIA....... FWPED V GP, LLC weeeereeeeeeeiee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[93-3897598 .. | .cceeercierns | reerireeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[33-2463722 .. | .coeeercieene | ereeereenee [ e Fund VK, L.P. e LOH] e NIA....... FWPED V GP, LLC weeeereeeeeeeiee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3834210 .| .coeeevcrvrns | e [ e Investors 1, L.P. oviiiiiiiieiceceee LOH] e NIA....... FWPEI Small Market I GP, LLC .......ccccuee OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [87-3834210 .| .coeeevcrvens | ereeeireeniee [ e Investors 1, L.P. ovioiiiiiieiececce LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..26.250 ....|Western & Southern Mutual Holding Co . |[....NO......]..cc oo
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3815473 .| cevevceeene | ereerieeeniee [ e Investors 11-B, L.P ..ooviieriiiiiiiiece LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ....[87-3815473 .| cevevcveene | ereerimeeniee [ e Investors 11-B, L.P .oooviiiriiiiiiiciecee LOH] e NIA....... FWPEI Small Market I GP, LLC .......cccceee OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... |87-3835610 .. Investors 11K, L.P. .ooooiiiiiiiiiiicieeee LOH] e NIA....... FWPEI Small Market Il GP, LLC ... . [Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0837 ...|Western-Southern Group ........ccevvveeees |eeees 00003 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co . | Ownership.. ..18.770 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00001 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NEA e | e Ownership.. ..5.360 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00002 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... L OH] s NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..16.340 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. LOH ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|81-1698272 .. FWPEI 1X GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3616440 .. FWPEI Small Market 11 GP, LLC . L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4844372 .. FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|26-1073669 .. FWPEI VI GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|27-1321253 .. FWPEI VII GP, LLC . .. |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0980611 .. FWPEI X GP, LLC LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|87-3656912 .. FWPEI XI GP, LLC .... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|26-3806561 .. FWPEO |1 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1463366 .. FWPEO IV GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|93-3839620 .. FWPEO V GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .... LAZe] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccoenneniniiiiiiinene LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........ccoeeeeeees | oo NYou ] eovees P [ ool Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeer |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 ............cceeeeeeeennnns . W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeevveeee |eeeee 00000 ....|33-5013526 .. HB Eagle Hotel Bozeman Holdings, LLC ......... . W&S Real Estate Holdings, LLC ................ Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevevees |eees 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ................. .. W&S Real Estate Holdings, LLC ................ Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .




Vel

STATEMENT AS OF SEPTEMBER 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) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2291762 .. HP AZB Co-Invest LP | AZ ], NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..22.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ... |92-1556010 .. Hunters Creek JV, LLC .... e[ TN NIA....... W&S Real Estate Holdings, LLC ........coc.. Ounership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1328371 .. IFS Financial Services, INC .......ccccceeuunnnnnn LOH ] DS........ Western-Southern Life Assurance Co .......... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 74780 ....|86-0214103 .. Integrity Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 ... |85-1970501 .. KCJAX NN INDUSTRIAL INV. LLC Western-Southern Life Assurance Co .. | Ownership.. .65.100 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|35-2123483 .. LLIA, Inc. .. | The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|47-2577517 .. Lytle Park Inn, LLC . |W&S Real Estate Holdings, LLC ... . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings ......cccoovveiiieiinnnes . W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .............. . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 .... |87-1271007 .. L.P. FWPEI Mauna Kea GP, LLC Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC . |W&S Real Estate Holdings, . | Ownership.. .43.280 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 .... |84-2984546 .. Nashville Hotel JV LLC . W&S Real Estate Holdings, LLC ........cecn. Ounership.. ..52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co . LY Integrity Life Insurance Co Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA..... 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 .........cccccvenn | eeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeveeeeeeens L OH] s NEA e | e Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|99-2541154 .. Overland Park Residences Holdings, LLC ....... LKSe ] NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccocoveerr fuueee 00000 ... |99-5098920 .. Partin Settlement 0Z Fund, LLC ... L] NIA....... W&S Real Estate Holdings, Ounership.. ..55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..NC.... v...... | W8S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 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 ........ccevvvevees |eeees 00000 ....|84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ PR | SO NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ LAZ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
0836 ...|Western-Southern Group ..........ccceeee | oeens 00000 ....|34-1998937 .. Queen City Square, LLC ....cooommmiieriiiineees | OHec | NTAL | s Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .... . W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee onis
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC ............ W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-2188516 .. Revel Investor Holdings, LLC ......... .. |W&S Real Estate Holdings, Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |[....NO...
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .. |W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . |W&S Real Estate Holdings, . | Ownership.. .27.000 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|39-2597027 .. San Diego Hotel Holding Company, LP W&S Real Estate Holdings, LLC ................ Ownership.. ..72.000 ....|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......ccovvvveennnees e O] e N A e Ownership.. ..1.160 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Columbus Life Insurance Co ............ccc.... Ownership.. .. 0.150 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......ccovvvveennnees . The Lafayette Life Insurance Co .............. Ownership.. .. 0.870 .... |Western & Southern Mutual Holding Co . |....NO......|eceee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... . |Western & Southern Financial Group, Inc. . |Ownership.. .0.170 .... |Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... .. | Integrity Life Insurance Co ... Ownership.. .0.900 .... |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC . |W&S Real Estate Holdings, LLC Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |[....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 83-2295656 .. Sixth and Saratoga NW, LLC . W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveevees |eeees 00000 ....|92-3712148 .. South Orange KisSimmee ........eeveeeeeeeeeeeens . W&S Real Estate Holdings, LLC Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC . .. |W&S Real Estate Holdings, LLC ... Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|39-2644061 .. Sl Flying Horse Developmentm LLC . .. |W&S Real Estate Holdings, LLC ... Ownership.. .55.000 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuunn | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC . |W&S Real Estate Holdings, LLC ... Ownership.. .46.770 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........cceevvvees |eees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC W&S Real Estate Holdings, LLC Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeee .....
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC 00| e NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC LOH ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings, LLC .. LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|eccee nin
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3631372 .. The Cincinnati Equity Fund [I1, LLC ......... Ownership.. ..16.190 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 65242 ....|35-0457540 .. The Lafayette Life Insurance Co .........cceeee. . Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. |.. Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC .. | W8S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC .... .. |[W&S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|93-4901861 .. Timberlake JV, LLC ........ . |W&S Real Estate Holdings, LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. . Western & Southern Financial Group, Inc. . |Ownership ..93.330 ....|Western & Southern Mutual Holding Co .
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|31-1225804 .. Institution ooeeeeeeeeeeeeeeeeeeeeeeeeeee G MAL ] N e Ownership ..35.580 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... National Integrity Life Insurance Co ....... Ownership.. ..92.990 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1710355 .. Touchstone High Yield-Inst ......... . | Western-Southern Life Assurance Co .. | Ownership.. .71.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 .... | 33-1329208 .. Touchstone International Equity ETF ..... Western & Southern Financial Group, Inc. . |Ownership.. ..23.590 ....|Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex-| The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|33-1384072 .. China Growth ETF ..oooeeeeeieieeeeeeeees .. DE..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..66.850 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee ein
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE..... . Ownership.. .. 7.840 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|47-6046379 .. Touchstone Securities, INC. ......eevvvvvvvnnnnns . NE..... . IFS Financial Services, Inc. ......ccccuvunes Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE ] NEA e | e Ownership.. . |Western & Southern Mutual Holding Co . |....YES.....[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .. [Western & Southern Mutual Holding Co . |....YES.....[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE ] NIA....... Western-Southern Life Assurance Co .......... Ownership ..|Western & Southern Mutual Holding Co . |....YES.....|.cc.. ...
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceunnnnen LDE ] NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....YES.....|.cc.. ...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Ownership.. .. [Western & Southern Mutual Holding Co . |....YES.....[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....YES.....|..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF . [National Integrity Life Insurance Co ....... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC . |W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . .| Integrity Life Insurance Co ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC . . [National Integrity Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings, LLC ............. . The Lafayette Life Insurance Co .............. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC .. |[W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace .. . |W&S Real Estate Holdings, LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|33-2028589 .. W&S Advisory Services, LLC . |Western & Southern Financial Group, Inc. . |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-0846576 .. W&S Brokerage Services, Inc. ... Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... . Western-Southern Life Assurance Co .......... OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Wlestern-Southern Group ........ccocoeenr fueees 00000 ... [06-1804432 .. | .eiiiivine | eereriiieiiie | e WaS Real Estate Holdings, LLC ....ccooveennnen. LOHL ] NTAL e e OWNErShIP..eeieeieiie e .100.000 ...|Western & Southern Mutual Holding Co . |...NO....].cccc ..o
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SCHEDULE Y

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

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-0849352 .. &S Ventures, LLC Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|84-3195821 .. WestAd Leasing, LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee nen
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co ............ COHe] e RE .| e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|eccee nin
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-1330707 .. WS Workforce Apartments Investor, LLC ........ OH.....fooeens NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|33-1058916 .. WSALD NPH LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LPALL NIA....... W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
I Asterisk I Explanation




STATEMENT AS OF SEPTEMBER 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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas 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? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen 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? ..........ccoiiiii 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. .............. N/A

NO

AUGUST FILING

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

Explanation:

Bar Code:

g 2 6 2 2 2 0 2 5 4 § 0 0
g 2 6 2 2 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
g 2 6 2 2 2 0 2 5 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
g 2 6 2 2 2 0 2 5 4 4 6

o
—

0 3
0 3
0 3
0 3

o o o
I — E—

0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
g 2 6 2 2 2 0 2 5 4 4 7 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
g 2 6 2 2 2 0 2 5 4 4 8 03

00 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
g 2 6 2 2 2 0 2 5 4 4 9 0 0 0 0 3

14



STATEMENT AS OF SEPTEMBER 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. Interest payable - policy and contract fUNAS ........ocoooiiiiiiecee et enees [oeeetee e T1,378 | 77,378
2505.  Uncashed drafts and checks pending escheatment to the state ... [ 3,245,700 |..covevenneee 4,458,996
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,323,078 4,536,374

15




STATEMENT AS OF SEPTEMBER 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 e et et e et e et e et e et e ee e et e e e et e e eeeeereereereeeeeereene e 722,504,385 |............... 943,314,531
2.2 Additional investment made after CQUISITION ..............ccceiieieeieeeeetetcecees e et eteseeses e st eseeess s esssssesesesessenesssssnaesesesens |eeesesenesnees 191,722,932 ..o 345,277,086

3. Capitalized deferred INtErest NG OtNE .............ccvcviviviiiieeeeceieee ettt ee e ettt es s s s stseet et eseseanasesesessaetesesesssnessssssassesesesnas [reneesesesenesenens 1,240,634 ..o 0

4. ACCTUAI OF QISCOUNT ...ttt ettt st et s et et se s s s s s et e s s ssn s e s e s s sn s et et s s s s seses s snsnsesesas [eosscicacasesnnas 6,451,399 | 5,156,486

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 (1,696,315) ..o (2,552,303)

7. Deduct amounts reCeiVed ON GISPOSAIS ...........cccvviveueieeeeeeeeeeeeeeeee e eee e see s se e e sae s s es s seseseseesassssseseseseaeasessssssssessssananans [oeereeseesenes 370,399,945 |................ 331,886,544

8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........ccvivririeiereeeiiiieeieeeeee s [oeeeeeeeeeeeenas 2,077,697

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse
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. 6,346,789,646 |............ 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) 6,346,789,646 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+6-7-84+9-10) .........coceurveurrereeceeeeeeeeeeceeeeeeseeeseanaes |oeseseeeeennens 846,689,902 |................ 722,567,590
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 4,368,500 |...covoverennne 5,170,000
13.  Statement value at end of current period (Line 11 minus Line 12) 842,321,402 717,397,590
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 8,971,691,479 |........... 7,094 ,941,830

3. Accrual of discount .... 90,738,100 |............... 108,294,214

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 97,722,871 |................. 55,355,236

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 7,482,974 |................. 65,629,878

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 6,394,910,656 |............ 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 89,782,992 |........c...... 118,895,376

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

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........coviriririiirieieieriiist sttt sessenes[oeseeneseeseseeeeeeeeneneesenees [oeeeeeeeieeenas 8,152,706
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................ (1,732,363) [ 3,448,087
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 27,730,324 ,447 |.......... 25,049,115,034
12.  Deduct total NONAAMItEEA BMOUNES ........c.iuiiiiriiieiiiei ettt sttt [ooneenineinineas 201,513,437 |.ccoveene 201,315,904
13. Statement value at end of current period (Line 11 minus Line 12) 27,528,811,010 24,847,799, 130
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 4,020,164, 711 |........... 1,229,377,539 |.covvennne 901,039,274 |............... (12,895,762)|............ 3,649,784,521 |............ 4,020,164,711 |............ 4,335,607,214 |............ 3,351,799,298
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 7,154,388,841 |............ 5,897,602,207 |........... 5,669,046,426 |................ 17,553,701 |............ 7,143,368,429 |............ 7,154,388,841 |............ 7,400,498,323 |............ 6,547,687,942
B NAIC B () it b et b bbbt b et [re e 1,088,420,029 |................ 14,419,595 |............... 110,745,783 |................ (56,113,044)(............ 1,051,318,600 |............ 1,088,420,029 |............... 935,980,797 |........... 1,043,612,022
L Y (@2 - RSOOSR PRRSTSTRRTY NSRRI 500,517,354 |...cccovuennne 62,342,139 |.....cceonen. 80,178,793 |....covvenen 15,879,511 | 449 534,184 |................ 500,517,354 |.....ccccoec. 498,560,211 |..ccovvevne. 509,226,630
5. NAIC5 (a)... JO RO 203,011,457 |.ccoovreenee 69,162,939 |....cooveiienee 5,255,778 |..cooveren 39,534,288 |................ 172,841,913 | 203,011,457 |..coveeneee. 306,452,906 |................ 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 11,938,625 0 1,829,918 2,426,636 11,425,544 11,938,625 12,535,343 3,244,203
7. Total ICO 12,978,441,017 7,272,904,419 6,768,095,972 6,385,330 12,478,273,191 12,978,441,017 13,489,634,794 11,598,503, 841
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 11,200,418,967 851,583,203 1,066,107,863 (29,876,938) 11,159,598,214 11,200,418,967 10,956,017,369 10,820,086,968
9. INAIC 2 et E R Rt A R R R Rt e e R R h Rt R ettt ettt s e sttt eeenenenenenens [renenenenns 1,427,638,381 |...ccccvnnen 368,787,407 |...cvvvvneee 54,978,724 30,014,322 |............ 1,334,033,334 |........... 1,427,638,381 |............ 1,771,461,386 |............ 1,356,988,312
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 39,534,291 ..o 17,684,133 | 8,519,218 | (8,336,249)|......cccvee. 38,371,652 |.....ccconee. 39,534,291 |..cceoe 40,362,957 |ceeerenne 22,414,540
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 26,844,903 |........ccevnnne. 1,881,303 |.oeviiicicinne 131,805 | 1,317,797 |, 31,337,771 | 26,844,903 |................. 29,912,198 | 30,523,602
T2, NAIC B bbbt bbbt b ettt [srre e 22,020,013 |- e 15,702 oo (10,561, 111) [.ceoeeee 16,981,611 [ 22,020,013 |ooeernee 11,443,200 |....ccoconeeee 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 ] 9,572,479 11,203 1,688,988 10,818,504 9,572,479 11,250,264 9,542,767
14.  Total ABS 12,726,029,034 1,239,936,046 1,129,764,515 (15,753,191) 12,591,141,086 12,726,029,034 12,820,447,374 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 [V [V 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 67,673,014 |..ccvvinne. 55,765,459 |...oiviiciccicie [V 1,070,646 |.....cooence. 82,408,925 |..cocvvne. 67,673,014 | 124,509,119 | 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 4,697,343 |..ococne 44,502,098 |.......cooccurenne 219,148 | 336,754 | 4,610,863 |.ocveereenne 4,697,343 |...ococvn 49,317,047 |oeree 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 100,000 ..o (U (100,000)].....ceceeeeerrreriieceeenne (O RSN (O RSN (O RSN 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 [V [V 0
20. 8 0 0 (4) 15 8 4 15
21. 72,370,365 100,367,557 219,148 1,307,396 87,019,803 72,370,365 173,826,170 91,854,639
22. Total ICO, ABS & Preferred Stock 25,776,840,416 8,613,208,022 7,898,079,635 (8,060,465) 25,156,434,080 25,776,840,416 26,483,908,338 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:
NAIC1 $ oo, 4,499,481 : NAIC2 $ ooooveeveae. 462,891,038 ; NAIC3 $ oooveeveereeereeeeeeiennn NAICA $ oo INAICE $ e P NAICE $ v




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

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvoveveveveeeeeeeeiieiete e ettt sesessas st seseseaess s sesesesesesnanas [ereesnsasenneas 30,925,634 | 0
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.ouiiieiieieieeeeeeceeee ettt e ae et eae e s s st sesesessssasnsssesesans |eeesenenesannes 140,280,153 |................. 35,842,453
3. ACCTURN OF GISCOUNL ...ttt ettt et esesse et ees e eseseseeee e e s eseseeee e e seseseeee e e s eseeee a2 e aeseseeee e s e aesee e e s s s e s eseseeesnansesesesesssanansens [rsnssacicesesensacacesesnnas [0 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccviiieiereeeeceeeeeie et eteeeaeae ettt eseseas s st st et esesesessas s st esesesessasssassssesesesessssssssesesesesnns [seessesesesesessaenennananeeeeas [0 0
6. Deduct consideration received ON ISPOSAIS ............c..ccviviueuiueriiieeieeieietetesesee e et ettt etesese et st et esesesessssssesesssesesesesesssssssssasesesess [reneeneansnnnas 171,205,787 .o 4,916,819
7. Deduct amortization OF PrEMIUM .............c.cuouiueuiiieeeeeeetetetet e et et et e et s seasae s s et et ese s et essae s esssesesesesesess s esssssesesesessssasssssasesesesesnns [oeseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiiei ettt sree e s [eoee e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7+8-9) ..........cceciiiiiererereeeeeeeieieeieteeeseeeieies [eeeeeeeieeeses e (V1N S 30,925,634
11.  Deduct total NoNadmitted @MOUNLS ... e e oo s e s e e e e e s eesns |sramsnnaeseneenaenanneenassannne [eaeeeeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 0 30,925,634
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STATEMENT AS OF SEPTEMBER 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 12,505,314

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (1,182,109)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (1,182,109)
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 16,012,922
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 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 16,012,922

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

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........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

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
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
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ..ottt ts et ees et ees et es et ees e es et es s b s eas s ee s b e s b e s e e s b e st ens s ee st es e s e essesene 16,012,917

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 16,012,917
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 16,012,917

Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0

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

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuuieitieceiecteiecte ettt sas e e eas e e e e e ea s ee 2 ea s e a2 e e s ee S e s s e s s es s s ens s ees s nsesensene febseebseesses 16,012,917

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 16,012,917
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 16,012,917

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0

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

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 10,667,659

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

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 10,667,659

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF SEPTEMBER 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 ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 15,669,783,030 |.......... 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 QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 15,526,635,599 |.......... 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) ..........cccceiiiiirrerereeeeeeeeeieieeseeeeeesenens [ereeeeeeeeeens 547,817,024 |................ 404,669,593
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 547,817,024 404,669,593
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 MYERS ... . 08/31/2023 .. 0 . 118,035,600
CINCINNATI ... . 11/02/2023 .. 0 ...94,793,500
WELLFORD ... . 05/08/2023 .. 0 . 116,069,760
LEBANON ... . 04/27/2023 .. 0. .. 81,100,000
EMERSON ... . 11/02/2022 .. 0. . 113,100,000
CHARLOTTE .. . 11/09/2023 .. 0 .. 70,427,100
ASHEVILLE .... . 12/04/2023 .. 0 ...50,452,500
FORT COLLINS . . 06/27/2024 .. ..0 .. 78,540,822
HOLLY SPRINGS . 06/27/2024 .. 1,117,315 .. 49,714,900
L00/17/2024 .o e T8 [ 0 .. 68,319,200
. 09/24/2024 .. 02,129,292 (... .. 34,888,711
.07/30/2025 .. 51,500,000 |... .. 79,800,000
WEST JEFFERSON ... . 08/21/2025 .. 26,750,000 |... .. 38,800,000
CLEVELAND .. . 09/17/2025 .. 31,000,000 |... .. 46,400,000
1386 GROVEPORT .. . 09/23/2025 .. 23,100,000 |... . .. 33,100,000
0599999. Mortgages in good standing - Commercial mortgages-all other 135,596,607 60, 197 482 1,073,542,093
0899999. Total Mortgages in good standing 135,596, 607 60,197,482 1,073,542,093
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 135,596,607 60,197,482 1,073,542,093
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
1188 .. CINCINNATI .. 10/02/2015 ....07/21/2025 L0 I ...18,235,832 |...
1189 .. CINCINNATI .. 10/02/2015 ....07/21/2025 L0 L0
CINCINNATI .. 10/02/2015 ....07/21/2025 L0 I T
000026713 . OSWEGO 06/01/2025 ....09/15/2025 L0 L0 ....416,335 |... L0
000111203 ... ELK GROVE ... 06/01/2025 ....09/15/2025 L0 I ....534,322 |... L0
000124676 ... 11/27/2024 ....09/15/2025 L0 L0 ... 123,326 |... L0
000166572 ... 06/01/2025 ....07/15/2025 L0 I ... 210,274 |... L0
000189092 .... 06/01/2025 ....09/15/2025 L0 L0 137,850 |. ... 139,784 ... L0
000203630 ... 06/01/2025 ...07/15/2025 L0 I . 112,788 |... L0
000206891 . .. | WAYNESBORO .06/01/2025 .. .08/15/2025 0 L0f 106,508 0
000209548 . . | LINCOLNWOOD . .06/01/2025 .. .08/15/2025 0 .0 408,390 0
000213255 . 172772024 .. .08/15/2025 0 L0f 111,590 0
000213375 ... . 11/27/2024 ....09/15/2025 L0 I L0
000213490 .... o [CANYON LAKE ..oovvvneiiiiiiineeecciiinees [ e [ i s 11/27/2024 ....08/15/2025 L0 L0 L0
000213522 .... . [ WATERBORO ...eeeeeeeeeeeenneeeeeeenes Jeemmeeeeeeeee B e s e 11/27/2024 ....09/15/2025 L0 L L0
000213588 ... RIO GRANDE ......ccevvvenneeiiiniinenniinnns Jevvnnnneeeeeen PRecc s o s 11/27/2024 ....07/15/2025 L0 L0 L0
000217739 ... COLUMBIA .o eeeeee e eeemneeeeee Jeemmeeeeeeeees TNeccc [ s [ 06/01/2025 ...09/15/2025 L0 0. L0
000233826 .....ccvvuniiiiiinnnnnnnns TAMPA ovvvviiiiiiiiiiiniiiinnencenees Jeevnennneeeeness Flovioin oo o 11/27/2024 .....|...... 08/15/2025 0 0 0




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

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

SCHEDULE B - PART 3

AIE

1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
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
Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
000233845 ... o [ASHLAND Lo [ e [ 06/01/2025 ....08/15/2025 L0 L0 ... 30,739 [ L0
000233913 ... . | WASHINGTON C.H 11/27/2024 ....08/15/2025 L0 I ....31,685 . L0
000233943 ... .. | ARLINGTON 11/27/2024 ....07/15/2025 L0 L0 ....26,156 . L0
000234039 . .. | CLARKSVILLE 1172772024 .. .09/15/2025 0 .0 52,832 0
000234095 . .. | GRAND PRAIRIE . 172772024 .. .09/15/2025 0 L0f 92,024 |. 0
000234402 . .. [WILLOW STREET . 1172772024 .. .09/15/2025 0 .0 .60,364 |. 0
000234628 .... .. | CLEARWATER 11/27/2024 ....08/15/2025 L0 L0 ....54,955 [ L0
000234813 ... . | CHESAPEAKE .. 11/27/2024 ....09/15/2025 L0 I ....88,372 . L0
000234925 ... .. |SAN JUAN .... 11/27/2024 ....08/15/2025 L0 L0 ... 36,625 . L0
000235045 ... .. | SYRACUSE 11/27/2024 ....09/15/2025 L0 I ....84,808 |. L0
000235207 ... . | DENHAM SPRINGS ... 11/27/2024 ....07/15/2025 L0 L0 ....60,123 [. L0
000235229 ... WEST MONRCE . 11/27/2024 ....09/15/2025 L0 I ....52,000 |. L0
000235359 ... 11/27/2024 ....07/15/2025 L0 L0 ....86,337 | L0
000235432 ... .. | ROUND ROCK .. 11/27/2024 ....08/15/2025 L0 I ...68,007 |. L0
000304175 . .. | SANDUSKY ... .06/01/2025 .. .07/15/2025 0 L0f 0
000304818 . .. | WEST BOYLSTON . 1172772024 .. .07/15/2025 0 .0 0
000305214 . .. [PITTSBURGH .. 172772024 .. .07/15/2025 0 L0f . 0
000306024 .... T LAUREL .o eeeeenees eeeeemmeeeee N i e e 11/27/2024 ....08/15/2025 L0 I 188 925 |... L0
000306799 ... NORTH PLAINFIELD ..ovvevvvvineieiinininns Jevvnenneeeeeene Ndecs o e s 11/27/2024 ....07/15/2025 L0 L0 ... 310,248 |... L0
000308174 ... NEWINGTON 11/27/2024 ....09/15/2025 L0 I ....362,515 |... L0
000325330 ... .. |ROCKY POINT . 05/02/2022 ....09/15/2025 L0 L0 ... 136,004 |... L0
000325387 ... . | SHELL ROCK .. 05/02/2022 ....07/15/2025 L0 I .. 106,814 |... L0
000325392 ... MIDDLEBURY .. 05/02/2022 ....08/15/2025 L0 L0 L0
000325410 ... . 05/02/2022 ....09/15/2025 L0 I L0
000325456 ... .. [CINCINNATI .. 05/02/2022 ....09/15/2025 L0 L0 L0
000325465 . . | SOUTH BEND .. .05/02/2022 .. .08/15/2025 0 .0 0 ..
000325533 . TEMPERANCE .05/02/2022 .. .07/15/2025 0 L0f 0 . (10,766)|.. . (10,766
000325534 . FISHERS ... .05/02/2022 .. .09/15/2025 0 .0 0 . (19,780)|.. . (19,780
000325535 . TOLEDO . .05/02/2022 .. .07/15/2025 0 L0f 0 ..(9,592).. .. (9,592
000325630 . .. |KIRKWOOD .. .05/02/2022 .. .07/15/2025 0 .0 . 0
000325632 .... .| COLUMBUS .. 05/02/2022 ....09/15/2025 L0 L0 104 576 |... L0
000325777 ... ELKINS PARK ... 05/02/2022 ....09/15/2025 L0 I ... 136,104 |... L0
000325807 ... HAMPSTEAD 05/02/2022 ....09/15/2025 L0 L0 .. 200,086 |... L0
000325843 ... .. | OKLAHOMA CITY . 05/02/2022 ....09/15/2025 L0 I L0
000325854 .... .. [ WILLTAMSTONN .. 05/02/2022 ....09/15/2025 L0 L0 L0
000325867 ... .. |RUTHER GLEN ... 05/02/2022 ....09/15/2025 L0 I L0
000325917 . .. [ MOUNT MORRIS .05/02/2022 .. .07/15/2025 0 L0f 0
000325987 . .. |CRAIG .. .05/02/2022 .. .07/15/2025 0 .0 0
000325991 . .. |PEARSALL . .05/02/2022 .. .08/15/2025 0 L0f 0
000326097 . .. | SOUTHBRIDGE . .05/02/2022 .. .07/15/2025 0 .0 0
000326116 . . | ROANOKE ... .05/02/2022 .. .07/15/2025 0 L0f 0
000326172 ... WEST SALEM .. 05/02/2022 ....07/15/2025 L0 I L0
000326203 .... .. [SAN ANTONIO 05/02/2022 ....07/15/2025 L0 L0 L0
000326259 ... .. | MOUNT PLEASANT .. 05/02/2022 ....09/15/2025 L0 I L0
000326261 ... .. |PEORIA ... 05/02/2022 ....07/15/2025 L0 L0 L0
000326272 .... .. [ JENISON ... 05/02/2022 ....07/15/2025 L0 I L0
000326491 .... . |KING GEORGE ... 05/02/2022 ....08/15/2025 L0 L0 L0
000326497 .... . 05/02/2022 ....08/15/2025 L0 I L0
000326558 .... .. | COVENTRY ... 05/02/2022 ....09/15/2025 L0 L0 .. 275,570 |... 0. ) s
000326613 . .| WINCHESTER .05/02/2022 .. .08/15/2025 0 .0 118,491 0 . (14,686)|.. . (14,686
000326631 ... KATY ... 05/02/2022 ...08/15/2025 ... 0. 0. .. 162,396 |... .01, .. (20,135) .. (20,135
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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000326655 ... .. |LOGANVILLE .. 05/02/2022 ....08/15/2025 ...134,349 |.... A2 0 ..0.. ... 126,221 ... . (12,241) ... (12,244
000326747 ... . | ALEXANDRIA .. 05/02/2022 ....07/15/2025 .12, ..3,182 ... 0 0. .. 127,949 ... 1827 | 1,827
000326769 ... EL DORADO ... 05/02/2022 ....07/15/2025 0 ..0.. L 133,711 ...(2,170) ... (2,170
000326846 . .. | TURLOCK ... .05/02/2022 .. .08/15/2025 0 .0 .3,699 [.. . 3,699
000331275 . .. | CARTERSVILLE .08/30/2023 .. .09/15/2025 0 .0 ..(45,265)|.. ..(45,265
000331292 . .. | WAXAHACHIE .. .08/30/2023 .. .07/15/2025 0 .0 . (31,997)].. . (31,997
000331330 ... .. | BLYTHEVILLE ... 08/30/2023 ....07/15/2025 0 ..0.. ...(7,372)
000331365 ... . | MONCKS CORNER ... 08/30/2023 ....08/15/2025 0 0.
000331480 ... 08/30/2023 ....07/15/2025 0 ..0.. . (56,653) .... (56,653
000331486 .... 08/30/2023 ....09/15/2025 0 0. . (16,991) .. (16,991
000331510 ... 08/30/2023 ....07/15/2025 0 ..0..
000331528 ... .. |LITTLE ROCK 08/30/2023 ....07/15/2025 0 0. ...(1,108)
000331538 ... .. | OSAWATOMIE .. 08/30/2023 ....09/15/2025 0. ..0.. ....234,231|... . (34,581)
000331553 ... .. | ROCHESTER 08/30/2023 ....07/15/2025 0. 0. .. 158,918 |...
000331615 . .. | BELDING .08/30/2023 .. .08/15/2025 0 .0 111,445 ..
000331620 . .. | SPRING . .08/30/2023 .. .09/15/2025 0 .0 131,373 . (25,884)|.. . (25,884
000331626 . . | FREEPORT .08/30/2023 .. .08/15/2025 0 .0 . (13,803)].. . (13,803
000331637 ... DALLAS .... 08/30/2023 ....08/15/2025 0 0. .. (13,515) .. (13,515
000331648 ... DOUGLAS ... 08/30/2023 ....08/15/2025 0 ..0..
000331664 .... UVALDE ... 08/30/2023 ....08/15/2025 0 0.
000331678 .... RUSSELLVILLE .. 08/30/2023 ....09/15/2025 0 ..0..
000331681 .... BAY SHORE 08/30/2023 ....07/15/2025 0 0. . .
001159478 .... NEW BRAUNFELS . 06/01/2025 ....08/15/2025 0 ..0.. ....348,443 |...
001163477 ... WARM1CK 06/01/2025 ....09/15/2025 0 0. . ....355,639 |...
001219709 .... . | WINSTON SALEM 06/01/2025 ....08/15/2025 0 ..0.. 186,841 |. ... 186,841 |...
001259544 . NORTH CHESTERF IELD 06/01/2025 ....08/15/2025 .0].... 0 .0]... 118,922 |. ... 120,823 |...
0199999 Mortgages closed by repayment 70,181,500 0 0 73,661,302 149,246
1151 LORTON vvvvvvvvvvnnnnnnnnnnnnnnnnnnnnnennnns feveemmemmmeneen VA oo s e 09/28/2009 ..... [oevverrninn s feeeeeeees 2,545,592 0 (V) F 775,316 |...oeeeeeee 775,316
1166 .. PUYALLWP .. . UV PP R 02/24/2012 0. ..0.. .. 285,130 |. .. 285,130 |...
178 .. LORTON ... .09/18/2013 .. 0 .0
1183 .. ROSEVILLE 11/20/2014 .. 0 .0
1186 .. ROCKY RIVER . .02/10/2015 .. ..23,458,512 |. 0 .0
1188 .. CINCINNATI .. .10/02/2015 .. . 18,506,068 |. 0 .0
1189 .. CINCINNATI .. .10/02/2015 .. 8,458,551 |. 0 .0
1190 CINCINNATI .. 10/02/2015 ..35,173,817 |.... 0. ..0..
1196 APEX ... 09/21/2017 12,051,256 |.... ..0f. 0.
1197 BEL AIR 12/12/2017 44,635,612 |.... 0. ..0..
1198 NENPORT ... 12/19/2017 ...7,956,260 |.... ..0f. 0.
1199 KENNESAW . 03/12/2018 ..10,369,720 |.... 0. ..0..
1200 KENNESAW ... 03/12/2018 ...7,118,895 |.... ..0f. 0.
1201 .. KENNESAW . .03/12/2018 .. ..10,493,170 |. 0 .0
1202 .. LONGMONT .04/19/2018 .. ..47,485,570 |. 0 .0
1206 .. LONGHOOD 07/12/2018 .. ..33,912,800 |. 0 .0
1210 .. COLUMBUS .09/26/2018 .. ..53,268,774 |. 0 .0
1212 .. KATY ... . 12/21/2018 .. ..49,219,613 |. 0 .0
OKLAHOMA CITY . . [ O R 07/30/2019 25,220,298 |.... ..0f. 0. ... 137,670 |...
WASHINGTON e e e 08/08/2019 25,875,414 |.... 0. ..0.. ....129,565 |...
LAND OLAKES ...oovvvveeiiiieiiiiiicicceeeeee fevvevveseeeeeees Flan s s s 08/12/2019 41,955,579 |.... ..0f. 0. ....222,558 |...
L0 . Y AN 09/20/2019 24,802,936 |.... 0. ..0.. ... 145,745 |...
[0 02 U RN ) RPTRTRRPTPR IPPUPPPIP N 12/20/2019 . 18,711,486 |.... 0. .0 0. .. 129,408 |...
WASHINGTON ...ovvvvvvvnnnnieeivnninnnnneennns Jovvnennnneeeenens D0iivvninniiiinnn foveee s fonnnl 02/14/2020 ... oeeeeeeeiien eeeeiii o 59,162,075 |...oeeeeeeeeee [0 N O N 0 0 289,667
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Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
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MURFREESBORO .. 03/06/2020 23,693,238 |.... ... 127,978 |...
E. WICHITA 04/16/2020 29,567,121 |.... .. 169,304 |...

...219,201 |...

FISHERS ... 06/15/2020 42,975,772 |.... .

ORLANDO ... .08/27/2020 .. ..42,414,019 |. .223,562
HUNTSVILLE .. .09/01/2020 .. ..46,557,465 |. .243,487
BAINBRIDGE ISLAND . .11/04/2020 .. ..34,986,506 |. 183,194 |. 183,194

AUSTIN
AUSTIN ...
AUSTIN ...
FRANKLIN
ELLETTSVILLE ..
CENTERVILLE ...
CLARKSVILLES ..
MARYVILLE
APEX ...
STERLING .
TAMPA ..
RAYMORE ...

PITTSBURGH ..

11/10/2020
11/10/2020
11/10/2020
12/17/2020
04/15/2021
03/29/2021
04/13/2021

J PPN R 06/17/2021
.07/15/2021 ..
.07/21/2021 ..
.07/29/2021 ..
12/14/2021
02/03/2022

23,284,228 |....
...1,960,777 |....
..15,441,120 |....
25,000,000 |....
32,595,367 |....
40,805,399 |....
29,979,897 |....
..41,451,000 |....
3,761,696 |.
..39,390,067 |.
..72,205,046 |.
42,924,392 |....
22,240,000 |....

112,408 |. .. 112,408 |...

...9,466 |...

....232,685 |...
....224,021 ...
... 160,761 |...
... 128,847 |...

.. 19,659
214,057
.459, 421
.. 280,612 ...

DAVENPORT ... 03/30/2022 32,536,639 |....
DAVENPORT ... 03/30/2022 13,310,443 |....
SAN JOSE ... 05/05/2022 31,530,207 |....
GAINESVILLE UV PP R 05/09/2022 52,425,000 |....
PHOENIX [ PP R 07/21/2022 48,269,406 |....

COLUMBUS ..
RENO ...
PITTSBURGH

08/08/2022
.08/12/2022 ..
.05/11/2023 ..
CARVEL .... .07/25/2023 ..
PITTSBURGH . .07/25/2023 ..

..... R .. OK. .07/28/2023 ..

67,500,000 |....
..58,354,082 |.
..35,185,489 |.
..25,610,019 |.
..22,973,911 |.
. 32,600,000 |.

ROCHESTER ... 11/29/2023 33,656,616 |....
CINCINNATI .. 01/31/2024 ..17,786,999 |....
PITTSBURGH .. 11/20/2024 ...2,500,000 |....
LEWISVILLE .. 06/09/2025
LEWISVILLE .. 06/09/2025 0
LEWISVILLE .. 06/09/2025 0.
LEWISVILLE .06/09/2025 .. .0
. COPPELL .06/09/2025 .. .0
9136 .. MASON ... A1/12/2021 .. ..28,591,073 |.

. | CARSONVILLE .

000325639 . .
. | ROUND ROCK

000325840 .
000326035 ...

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

. | REDFORD e 05/02/2022

000325625 .... .

000326729 ... . | BATON ROUGE . JUT RO R 05/02/2022
000325499 ... .. |WICHITA ... JUUU P R 05/02/2022
000326402 ... . | HANOVER ... [ PP R 05/02/2022
000326048 ... SPRINGDALE .. 05/02/2022
000326416 ... SAGAMORE ... 05/02/2022
000326021 ... .. [DAYTONA BEACH . 05/02/2022
000326331 . . | POUGHQUAG ... .05/02/2022 ..

000325921 ... . | CANTON ...

0O 0O 0O 00 0000000000000 O0O0O0O0O0OO0DO0O0DO0DO0OODO0OOODODO0OODOODOOO0O0 OO0 O OO O O O

O 0O 000 0000000000000 ODO0OODODOOODOODODOODODOODODOODOOODOOOOOO OO O OO
0 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0ODO0O0DO0DO0OODO0OOODODO0OODOOOOOO OO0 O OO O O O

0 0O 0O 0O 0000000000000 O0O00O0O0O0O0O0O0DO0O0DO0DO0OODO0OOODODO0OODOODOOOO OO0 OO OO O O
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000325636 .... . |BURGETTSTOWN .. 05/02/2022 L0 L0 L0 .0
000325498 .... . 05/02/2022 L0 I L0 ...0
000326330 ... .. |PATTERSON ... 05/02/2022 L0 L0 L0 .0
000325409 . . | WALDORF .05/02/2022 .. 0 .0 0 0
000326288 . .. |ROY ..... .05/02/2022 .. 0 L0f 0 0
000326414 . .. |NORTH LAS VEGAS . .05/02/2022 .. 0 .0 0 0
000325616 .... .. | ENGLAND 05/02/2022 L0 L0 L0 .0
000325900 ... .. | ALLENDALE ... 05/02/2022 L0 I L0 ...0
000326198 .... .. | MAYBROOK ... 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 L0 ...0
000325859 ... . 05/02/2022 L0 L0 L0 .0
000325929 ... .. | BALTIMORE ... 05/02/2022 L0 I L0 ...0
000325450 . .. [LAUREL .... .05/02/2022 .. 0 L0f 0 0
000326649 . .. |HOUSTON ... .05/02/2022 .. 0 .0 0 0
000326780 . . | GRANITE FALLS . .05/02/2022 .. 0 L0f 0 0
000326407 ... 05/02/2022 L0 I L0 ...0
000326480 ... . | VALLEJO 05/02/2022 L0 L0 L0 .0
000325544 ... .. |SI0UX CITY .. 05/02/2022 L0 I L0 ...0
000326419 .... . | DOWNINGTOUN . 05/02/2022 L0 L0 L0 .0
000326494 .... 05/02/2022 L0 I L0 ...0
000326010 ... . 05/02/2022 L0 L0 L0 .0
000325315 ... . | CAMDEN ... 05/02/2022 L0 I L0 ...0
000325545 ... .. |GARY ... 05/02/2022 L0 L0 L0 .0
000325773 . .. | SAGINAW .05/02/2022 .. 0 .0 0 0
000326418 . .. | TUCSON . .05/02/2022 .. 0 L0f 0 0
000326023 . . | LEBANON .05/02/2022 .. 0 .0 0 0
000325308 . SEMMES . .05/02/2022 .. 0 L0f 0 0
000325904 . .. | MANCHESTER .05/02/2022 .. 0 .0 0 0
000325398 .... .. | THEODORE ... 05/02/2022 L0 L0 L0 .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 .. 0 L0f 0 0
000326199 . .. | PRINCETON .05/02/2022 .. 0 .0 0 0
000326186 . .. | BALTIMORE ... .05/02/2022 .. 0 L0f 0 0
000326845 . .. [WILLTAMSTON .05/02/2022 .. 0 .0 0 0
000325686 . . | CONGILL ... .05/02/2022 .. 0 L0f 0 0
000326617 ... BATON ROUGE . 05/02/2022 L0 I L0 ...0
000325527 ... .. |BLOOMFIELD HILLS ... 05/02/2022 L0 L0 L0 .0
000326520 .... . | WEAVERVILLE 05/02/2022 L0 I L0 ...0
000326832 .... . 05/02/2022 L0 L0 L0 .0
000325673 .... . | CONSTABLEVILLE .. 05/02/2022 L0 I L0 ...0
000325539 ... .. |SIOUX CITY .. 05/02/2022 L0 L0 L0 .0
000325372 ... .. [WHITSETT ... 05/02/2022 L0 I L0 ...0
000326080 .... .. | GONZALES 05/02/2022 L0 L0 L0 .0
000325385 . . | COLONIAL BEACH .05/02/2022 .. 0 .0 0 0
000326019 .... MONMOUTH JCT ... 05/02/2022 0. 0. 0. .0
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000326232 ... .. [ NEWNAN 05/02/2022 L2 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 .. 0 .0 0 0
000325838 . .. | CONCORD .05/02/2022 .. 0 L0f 0 0
000325671 . .. | CENTER . .05/02/2022 .. 0 .0 0 0
000325698 .... .. [LUGOFF .... 05/02/2022 L0 L0 L0 .0
000326488 ... .. | ORCHARD PARK 05/02/2022 L0 I L0 ...0
000325740 .... .. [OWINGS MILLS 05/02/2022 L0 L0 L0 .0
000325810 ... .. |MERRILLVILLE 05/02/2022 L0 I L0 ...0
000325988 .... .. [MECHANICSVILLE .. 05/02/2022 L0 L0 L0 .0
000325351 ... .. [MAYBELL ... 05/02/2022 L0 I L0 ...0
000325364 .... .. [CHICAGO ... 05/02/2022 L0 L0 L0 .0
000325974 ... . | WESTMINSTER ... 05/02/2022 L0 I L0 ...0
000326821 . .| ILION ..... .05/02/2022 .. 0 L0f 0 0
000325580 . .. | NEW OXFORD .05/02/2022 .. 0 .0 0 0
000326849 . .. [LINCOLN ... .05/02/2022 .. 0 L0f 0 0
000326142 .... .. |LINDENHURST . 05/02/2022 L0 I L0 ...0
000326440 .... . | LUCEDALE . 05/02/2022 L0 L0 L0 .0
000325688 ... . 05/02/2022 L0 I L0 ...0
000325758 ... . | STOCKTON .. 05/02/2022 L0 L0 L0 .0
000325459 ... .. | ATLANTA ... 05/02/2022 L0 I L0 ...0
000326681 ... . | KRESGEVILLE ... 05/02/2022 L0 L0 L0 .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 .. 0 .0 0 0
000325433 . ALLENTON . .05/02/2022 .. 0 L0f 0 0
000325661 . .. | KOKOMO ... .05/02/2022 .. 0 .0 0 0
000326479 . . | SICKLERVILLE .05/02/2022 .. 0 L0f 0 0
000325737 . .. [CAMAS ..... .05/02/2022 .. 0 .0 0 0
000325597 ... .. [ MUSKEGON .. 05/02/2022 L0 L0 L0 .0
000326445 .... . | PORT ORCHARD .. 05/02/2022 L0 I L0 ...0
000326217 ... 05/02/2022 L0 L0 L0 .0
000325653 .... . 05/02/2022 L0 I L0 ...0
000326360 ... .. | LINCOLNTON .. 05/02/2022 L0 L0 L0 .0
000326742 .... .. | HOUSTON 05/02/2022 L0 I L0 ...0
000326444 . .. | CALABASAS .05/02/2022 .. 0 L0f 0 0
000326686 . .. | RED BLUFF .05/02/2022 .. 0 .0 0 0
000326061 . .. | PLAINFIELD .05/02/2022 .. 0 L0f 0 0
000326825 . .. |LONG BEACH .. .05/02/2022 .. 0 .0 0 0
000326159 . .. | FRANKSVILLE .05/02/2022 .. 0 L0f 0 0
000325978 .... . |WILMERDING .. 05/02/2022 L0 I L0 ...0
000326399 ... . 05/02/2022 L0 L0 L0 .0
000326157 .... .. | MATTAPAN . 05/02/2022 L0 I L0 ...0
000325977 ... . [PHILADELPHIA .. 05/02/2022 L0 L0 L0 .0
000325805 ... . 05/02/2022 L0 I L0 ...0
000326282 .... .. [WETUMPKA ... 05/02/2022 L0 L0 L0 .0
000326296 ... .. [VINELAND .... 05/02/2022 L0 I L0 ...0
000325402 .... .. | PORT BYRON .. 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 13 L0 L0 .0
000325790 .... . 05/02/2022 L0 I L0 ...0
000325873 ... .. | ASHEBORO .. 05/02/2022 L0 L0 L0 .0
000326815 . .. | JAMAICA ... .05/02/2022 .. 0 .0 0 0
000326350 . .. [ JACKSONVILLE .. .05/02/2022 .. 0 L0f 0 0
000326280 . .. | VALLEY STREAM . .05/02/2022 .. 0 .0 0 0
000326294 .... . | SAINT ROSE 05/02/2022 L0 L0 L0 .0
000325343 ... BUCKSPORT ... 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
000326413 . .. [ ASHAWAY ... .05/02/2022 .. 0 L0f 0 0
00032549 ... . |PHILADELPHIA .. 05/02/2022 L0 I L0 ...0
000326653 .... 05/02/2022 L0 L0 L0 .0
000326127 ... 05/02/2022 L0 I L0 ...0
000325850 ... 05/02/2022 L0 L0 L0 .0
000326584 .... . 05/02/2022 L0 I L0 ...0
000326100 ... .| THORNTON 05/02/2022 L0 L0 L0 .0
000325635 ... .. | IOWA COLONY . 05/02/2022 L0 I L0 ...0
000325482 ... .. |DOUGLAS ... 05/02/2022 L0 L0 L0 .0
000326806 . . | BELLMAWR . .05/02/2022 .. 0 .0 0 0
000325334 . WEST SPRINGFIELD .05/02/2022 .. 0 L0f 0 0
000325860 . .. | NEW BRAUNFELS . .05/02/2022 .. 0 .0 0 0
000325562 . .. |HOLDEN .... .05/02/2022 .. 0 L0f 0 0
000326043 . . | VIRGINIA BEACH .05/02/2022 .. 0 .0 0 0
000326818 ... 05/02/2022 L0 L0 L0 .0
000326651 .... . 05/02/2022 L0 I L0 ...0
000325349 ... .. | ALBUQUERQUE . 05/02/2022 L0 L0 L0 .0
000325405 ... .. | OZARK 05/02/2022 L0 I L0 ...0
000326665 ... .. | SAINT MARTINVILLE . 05/02/2022 L0 L0 L0 .0
000325550 ... .. |BRICK TWP ... 05/02/2022 L0 I L0 ...0
000326069 . .. | WESTAMPTON .05/02/2022 .. 0 L0f 0 0
000331547 . .. |BETHEL .... .08/30/2023 .. 0 .0 0 0
000331668 . .. | TWO RIVERS .08/30/2023 .. 0 L0f 0 0
000331641 . .. | ALBUQUERQUE . .08/30/2023 .. 0 .0 0 0
000331520 . .. |PIEDMONT .. .08/30/2023 .. 0 L0f 0 0
000331711 ... .. |OTISFIELD ... 08/30/2023 L0 I L0 ...0
000331343 .... .. |MORTON ... FR AR RN 08/30/2023 L0 L0 L0 .0
000331655 ... .. | ORLANDO ... FUPRN PR RN 08/30/2023 L0 I L0 ...0
000331534 .... . | CLEVELAND ... F FURR RN 08/30/2023 L0 L0 L0 .0
000331413 ... . J R I 08/30/2023 L0 I L0 ...0
000331357 ... .. [PLATTE CITY ... 08/30/2023 L0 L0 L0 .0
000331599 ... .. | THE COLONY 08/30/2023 L0 I L0 ...0
000331299 ... .. |ROCK HILL ... 08/30/2023 L0 L0 L0 .0
000331616 . . | APOLLO ....... ..PA. .08/30/2023 .. 0 .0 0 0
000331640 ... CAMBRIDGE SPRINGS ... 08/30/2023 0. 0. 0. .0
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000331342 .... .. |BESSEMER .... 08/30/2023 L0 .19 L0 L0 .0
000331412 ... .. | PALM COAST .. 08/30/2023 L0 224 .. I L0 ...0
000331356 .... .. [SAINT PAUL .. 08/30/2023 L0 L0 L0 .0
000331654 . .. [LUBBOCK ... .08/30/2023 .. 0 .0 0 0
000331601 . .. | BATAVIA .08/30/2023 .. 0 L0f 0 0
000331666 . .. | COLUMBUS .08/30/2023 .. 0 .0 0 0
000331424 .... . | SYRACUSE .. 08/30/2023 L0 L0 L0 .0
000331298 .... . 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 L0 L0 L0 .0
000331559 ... . |HOMESTEAD ... 08/30/2023 L0 I L0 ...0
000331341 .... 08/30/2023 L0 L0 L0 .0
000331532 .... . 08/30/2023 L0 I L0 ...0
000331411 . .. | FREDERICKSBURG .08/30/2023 .. 0 L0f 0 0
000331600 . .. | OMAHA .. .08/30/2023 .. 0 .0 0 0
000331651 . . |HOLSTEIN .. .08/30/2023 .. 0 L0f 0 0
000331544 ... . 08/30/2023 L0 I L0 ...0
000331316 ... .. | SPOKANE 08/30/2023 L0 L0 L0 .0
000331437 ... .. | MOORESVILLE 08/30/2023 L0 I L0 ...0
000331284 .... .. [MORENO VALLEY . 08/30/2023 L0 L0 L0 .0
000331652 .... . | LAKE WORTH 08/30/2023 L0 I L0 ...0
000331507 ... 08/30/2023 L0 L0 L0 .0
000331628 ... LANCASTER ... 08/30/2023 L0 I L0 ...0
000331519 .... .. | MOUNT CLEMENS . 08/30/2023 L0 L0 L0 .0
000331487 . .. |CORBIN ... .08/30/2023 .. 0 .0 0 0
000331366 . .. | ANTIOCH .08/30/2023 .. 0 L0f 0 0
000331301 . .. | TRENTON ... .08/30/2023 .. 0 .0 0 0
000331259 . .. |BRYANS ROAD . .08/30/2023 .. 0 L0f 0 0
000331283 . .. | BROCKTON .. .08/30/2023 .. 0 .0 0 0
000331281 ... .. | TALLADEGA ... 08/30/2023 L0 L0 L0 .0
000331569 ... . [ JACKSONVILLE .. 08/30/2023 L0 I L0 ...0
000331448 .... L[] P AR RN 08/30/2023 L0 L0 L0 .0
000331663 .... | GREECE e e W e e e 08/30/2023 L0 I L0 ...0
000331421 ... o [NORTHGLENN ..oiiviviiiniiiiiiiiineeeinnnn feeeeeecvinen C0uncccs oo i s 08/30/2023 L0 L0 L0 .0
000331542 ... .. [ JACKSONVILLE .. 08/30/2023 L0 I L0 ...0
000331593 . .. [CHELSEA ... .08/30/2023 .. 0 L0f 0 0
000331677 . .. | PORT ARTHUR . .08/30/2023 .. 0 .0 0 0
000331556 . .. |RED CREEK .08/30/2023 .. 0 L0f 0 0
000331580 . . | SOMERDALE .08/30/2023 .. 0 .0 0 0
000331326 . .. [CORAM ........ .08/30/2023 .. 0 L0f 0 0
000331611 ... .. |NORTH LAS VEGAS .... 08/30/2023 L0 I L0 ...0
000331434 .... .. [RICHVOND .. 08/30/2023 L0 L0 L0 .0
000331257 ... .. | CONVERSE .. 08/30/2023 L0 I L0 ...0
000331688 ... . | WEATHERFORD . 08/30/2023 L0 L0 L0 .0
000331325 ... 08/30/2023 L0 I L0 ...0
000331497 .... . 08/30/2023 L0 L0 L0 .0
000331554 ... .. | CROSBYTON ... 08/30/2023 L0 I L0 ...0
000331675 ... .. | MODESTO 08/30/2023 L0 L0 L0 .0
000331498 . .. | REYNOLDSBURG .08/30/2023 .. 0 .0 0 0
000331622 ... . | SAGINAW ... 08/30/2023 0. 0. 0. .0
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000331501 ... .. | SENIOA ... 08/30/2023 L0 . 143).. 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 .. 0 .0 0 0
000331706 . . | CAPE GIRARDEAU .08/30/2023 .. 0 L0f 0 0
000331515 . .. [ALAMO ........ .08/30/2023 .. 0 .0 0 0
000331636 .... .. |HYATTSVILLE ... 08/30/2023 L0 L0 L0 .0
000331459 ... .. |CROSBY ... 08/30/2023 L0 I L0 ...0
000331674 ... .. | FRANKLIN . 08/30/2023 L0 L0 L0 .0
000331432 .... .. | TICKFAN ... 08/30/2023 L0 I L0 ...0
000331483 ... .. |CANTON ... 08/30/2023 L0 L0 L0 .0
000331253 ... .. [OWINGS .... 08/30/2023 L0 I L0 ...0
000331267 ... . | HOUSTON ... 08/30/2023 L0 L0 L0 .0
000331388 ... WOODRUFF .. 08/30/2023 L0 I L0 ...0
000331621 . .. | MEMPHIS ... .08/30/2023 .. 0 L0f 0 0
000331458 . . | SPOTSYLVANIA .08/30/2023 .. 0 .0 0 0
000331579 . .. [LAREDO ....... .08/30/2023 .. 0 L0f 0 0
000331291 .... .. [HORIZON CITY .. 08/30/2023 L0 I L0 ...0
000331649 ... .. |LAGRANGE . 08/30/2023 L0 L0 L0 .0
000331526 .... . | STAFFORD .. 08/30/2023 L0 I L0 ...0
000331647 ... 08/30/2023 L0 L0 L0 .0
000331685 ... 08/30/2023 L0 I L0 ...0
000331494 .... 08/30/2023 L0 L0 L0 .0
000331387 ... 08/30/2023 L0 I L0 ...0
000331457 ... . 08/30/2023 L0 L0 L0 .0
000331336 . .. | BROWNSVILLE .08/30/2023 .. 0 .0 0 0
000331360 . .. | CHERRY HILL . .08/30/2023 .. 0 L0f 0 0
000331704 . .. |R10 RANCHO .08/30/2023 .. 0 .0 0 0
000331321 . .. [LILBURN ... .08/30/2023 .. 0 L0f 0 0
000331633 . .. |PHARR ... .08/30/2023 .. 0 .0 0 0
000331265 ... .. [CLINTON ... 08/30/2023 L0 L0 L0 .0
000331279 ... . |HAZEL GREEN 08/30/2023 L0 I L0 ...0
000331645 .... 08/30/2023 L0 L0 L0 .0
000331403 ... 08/30/2023 L0 I L0 ...0
000331347 ... . 08/30/2023 L0 L0 L0 .0
000331659 ... .. | SIDNEY 08/30/2023 L0 I L0 ...0
000331455 . .. [ SAN ANTONIO . .08/30/2023 .. 0 L0f 0 0
000331511 . .. | SYCAMORE .. .08/30/2023 .. 0 .0 0 0
000331332 . .. [ MILWAUKEE .08/30/2023 .. 0 L0f 0 0
000331714 . .. |NORTH HAVEN . .08/30/2023 .. 0 .0 0 0
000331467 . . | FRIENDSVILLE .08/30/2023 .. 0 L0f 0 0
000331561 ... FLAGSTAFF 08/30/2023 L0 I L0 ...0
000331607 ... .| TOWN OF BELLEVILLE F FURR RN 08/30/2023 L0 L0 L0 .0
000331440 ... . FURN PR RN 08/30/2023 L0 I L0 ...0
000331370 .... LAKE WALES .... FR AR RN 08/30/2023 L0 L0 L0 .0
000331416 ... CENTERVILLE ... FUPRN PR RN 08/30/2023 L0 I L0 ...0
000331491 .... .. [LONG LAKE ... W, Y U RN 08/30/2023 L0 L0 L0 .0
000331696 ... .. |NISKAYUNA ... 08/30/2023 L0 I L0 ...0
000331263 .... .. | EDGARTOWN 08/30/2023 L0 L0 L0 .0
000331384 . .. [ JACKSONVILLE . . .08/30/2023 .. 0 .0 0 0
000331333 ... . |RIO RANCHO ..... . 08/30/2023 0. 0. 0. .0
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000331619 .... .. | BELTON 08/30/2023 L0 L0 L0 .0
000331289 ... .. |ZANESVILLE .. 08/30/2023 L0 I L0 ...0
000331401 ... .. | HALEDON ... 08/30/2023 L0 L0 L0 .0
000331522 . .. [MASTIC . .08/30/2023 .. 0 .0 0 0
000331536 . .. [LONGVIEW . .08/30/2023 .. 0 L0f 0 0
000331359 . .. | TUCSON ... .08/30/2023 .. 0 .0 0 0
000331383 .... .. |CHARLOTTE ... 08/30/2023 L0 L0 L0 .0
000331262 .... . | GORDONSVILLE 08/30/2023 L0 I L0 ...0
000331429 .... 08/30/2023 L0 L0 L0 .0
000331572 .... . 08/30/2023 L0 I L0 ...0
000331451 .... .. [SPRING GROVE .. 08/30/2023 L0 L0 L0 .0
000331260 ... .. | TULARE 08/30/2023 L0 I L0 ...0
000331548 ... .. | PORTSMOUTH .. 08/30/2023 L0 L0 L0 .0
000331669 ... .. | TARPON SPRINGS 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 L0 I L0 ...0
000331586 .... 08/30/2023 L0 L0 L0 .0
000331656 ... SI0UX CITY .. 08/30/2023 L0 I L0 ...0
000331479 .... .. [MARATHON ... 08/30/2023 L0 L0 L0 .0
000331358 .... . |PIKEVILLE ... 08/30/2023 L0 I L0 ...0
000331261 ... . 08/30/2023 L0 L0 L0 .0
000235490 ... .. | NORTH MIAMI ... 11/27/2024 L0 I L0 ...0
000235238 ... .. |EPPING 11/27/2024 L0 L0 L0 .0
000233916 . . | BALTIMORE 1172772024 .. 0 .0 0 0
000234554 . IRONTON ... 172772024 .. 0 L0f 0 0
000310885 . ... | TWINSBURG 1172772024 .. 0 .0 0 0
000231882 . .. | POTOSI . 172772024 .. 0 L0f 0 0
000234172 . .. |EAST STROUDSBURG 1172772024 .. 0 .0 0 0
000234540 ... .. [MESQUITE 11/27/2024 L0 L0 L0 .0
000233809 ... .. | WAUKESHA . 11/27/2024 L0 I L0 ...0
000123914 .... .. |GRETNA .... 11/27/2024 L0 L0 L0 .0
000235275 ... .. | ALEXANDER 11/27/2024 L0 I L0 ...0
000213473 ... .. [AUSTELL ... 11/27/2024 L0 L0 L0 .0
000307760 ... .. | FRESNO 11/27/2024 L0 I L0 ...0
000213231 . .. |PRAIRIEVILLE 172772024 .. 0 L0f 0 0
000231831 . .. |RACINE . 1172772024 .. 0 .0 0 0
000231901 . .. | MILFORD ... 172772024 .. 0 L0f 0 0
000241210 . .. |Pittsburgh 1172772024 .. 0 .0 0 0
000234801 . . | BREMERTON 172772024 .. 0 L0f 0 0
000307978 ... ZACHARY 11/27/2024 L0 I L0 ...0
000234555 ... . 11/27/2024 L0 L0 L0 .0
000233917 .... . |FAYETTEVILLE .. 11/27/2024 L0 I L0 ...0
000304874 ... ROCHESTER ... 11/27/2024 L0 L0 L0 .0
000124636 .... PLAINFIELD .. 11/27/2024 L0 I L0 ...0
000307721 ... 11/27/2024 L0 L0 L0 .0
000123761 ... FAYETTEVILLE .. 11/27/2024 L0 I L0 ...0
000234662 .... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0 .0
000123509 . .. |GRAY ....... 1172772024 .. 0 .0 0 0
000235491 ... . | FOREST PARK ... 11/27/2024 0. 0. 0. .0
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000235416 .... INDIANAPOLIS .. 11/27/2024 L0 LL91 L0 L0 .0
000234243 ... . 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 ... 11/27/2024 L0 L0 L0 .0
000234351 ... . | RICHLANDS ... 11/27/2024 L0 I L0 ...0
000235397 ... 11/27/2024 L0 L0 L0 .0
000311433 ... 11/27/2024 L0 I L0 ...0
000233904 .... . 11/27/2024 L0 L0 L0 .0
000234518 .... . | WHITEHOUSE .. 11/27/2024 L0 I L0 ...0
000235262 ... IMPERIAL ... 11/27/2024 L0 L0 L0 .0
000235429 ... 11/27/2024 L0 I L0 ...0
000235099 . .. [ INDIANAPOLIS 172772024 .. 0 L0f 0 0
000234504 . . | GROVE CITY 1172772024 .. 0 .0 0 0
000235453 . MABELVALE 172772024 .. 0 L0f 0 0
000213583 .... .. | ISABELA ... 11/27/2024 L0 I L0 ...0
000125289 ... .. [SUMTER .... 11/27/2024 L0 L0 L0 .0
000235511 .... . | JACKSON ... 11/27/2024 L0 I L0 ...0
000234556 ... . 11/27/2024 L0 L0 L0 .0
000234677 ... .. | HIALEAH GARDENS . 11/27/2024 L0 I L0 ...0
000234854 .... . | PENSACOLA ... 11/27/2024 L0 L0 L0 .0
000241370 ... .. |Newark 11/27/2024 L0 I L0 ...0
000235371 ... .. [SMYRNA .... 11/27/2024 L0 L0 L0 .0
000234300 . .. |AURORA ... 1172772024 .. 0 .0 0 0
000235538 . . [MISSOURI CITY . 172772024 .. 0 L0f 0 0
000234002 . .. [ SANFORD ...... 1172772024 .. 0 .0 0 0
000234296 . .. | PENSACOLA 172772024 .. 0 L0f 0 0
000213368 . .. | OMEGA .. 1172772024 .. 0 .0 0 0
000234785 ... .. |FISHERS ... 11/27/2024 L0 L0 L0 .0
000234664 .... . [MIAMI 11/27/2024 L0 I L0 ...0
000234422 ... .. |CLOVER .... 11/27/2024 L0 L0 L0 .0
000233905 .... .. |HARPERS FERRY .... 11/27/2024 L0 I L0 ...0
000306215 ... .. | ENGLEWOOD CITY .. 11/27/2024 L0 L0 L0 .0
000235105 ... .. NASHVILLE 11/27/2024 L0 I L0 ...0
000235347 . .. |DOUGLASVILLE 172772024 .. 0 L0f 0 0
000233849 . .. [LINCOLN PARK 1172772024 .. 0 .0 0 0
000234282 . .. [PEORIA .... 172772024 .. 0 L0f 0 0
000234328 . .. |ELGIN .. 1172772024 .. 0 .0 0 0
000234040 . .. | GALLOWAY TOMWNSHIP . 172772024 .. 0 L0f 0 0
000232010 ... .. | FULTON 11/27/2024 L0 I L0 ...0
000213410 ... . | ARABI 11/27/2024 L0 L0 L0 .0
0002339% ... .. | MANTACHIE ... 11/27/2024 L0 I L0 ...0
000233873 ... .. |RIVERDALE 11/27/2024 L0 L0 L0 .0
000234747 ... .. [PHILADELPHIA .. 11/27/2024 L0 I L0 ...0
000234989 ... .. | CEDAR HILL .. 11/27/2024 L0 L0 L0 .0
000234869 ... .. |DALLAS 11/27/2024 L0 I L0 ...0
000235144 .... .. [MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000235074 . .. [BILLINGS . 1172772024 .. 0 .0 0 0
000213558 ... . | NORTH CHARLESTON ... 11/27/2024 0. 0. 0. .0
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000213316 ... . |NEWPORT NEWS .. 11/27/2024 ...365 |... L0 L0 1,939 |. ..1,939 ... L0 .0
000235195 ... . 11/27/2024 L0 I L0 ...0
000233836 .... .. | CEDARTOUN ... 11/27/2024 L0 L0 L0 .0
000234003 . .. |HAZEL PARK 1172772024 .. 0 .0 0 0
000231911 . . |NEW HAVEN 172772024 .. 0 L0f 0 0
000241264 . . |Penn Hills 1172772024 .. 0 .0 0 0
000234487 ... 11/27/2024 L0 L0 L0 .0
000235023 .... 11/27/2024 L0 I L0 ...0
000287531 ... 11/27/2024 L0 L0 L0 .0
000233981 .... . 11/27/2024 L0 I L0 ...0
000234665 ... .. [LOS ANGELES 11/27/2024 L0 L0 L0 .0
000213302 .... .. | MCDONOUGH 11/27/2024 L0 I L0 ...0
000234055 ... .. | VOORHEES TOWNSHIP .. 11/27/2024 L0 L0 L0 .0
000123466 ... .. |LIVERPOOL ... 11/27/2024 L0 I L0 ...0
000233874 . .. [LUBBOCK ... 172772024 .. 0 L0f 0 0
000213329 . .. |GRANITE CITY 1172772024 .. 0 .0 0 0
000235278 . . | SUGAR HILL 172772024 .. 0 L0f 0 0
000235060 ... . 11/27/2024 L0 I L0 ...0
000233893 ... .. [CHICAGO ... 11/27/2024 L0 L0 L0 .0
000213236 .... .| TRINITY ... 11/27/2024 L0 I L0 ...0
000233939 ... DENISON ... 11/27/2024 L0 L0 L0 .0
00023499 ... 11/27/2024 L0 I L0 ...0
000241251 ... . 11/27/2024 L0 L0 L0 .0
000234214 .... .. [HIGHLANDS RANCH . 11/27/2024 L0 I L0 ...0
000244831 ... .. [WILLTAMSBURG .. 11/27/2024 L0 L0 L0 .0
000123485 . .. | LAUDERHILL 1172772024 .. 0 .0 0 0
000235150 . .. [CASTAIC 172772024 .. 0 L0f 0 0
000213273 . .. | OWASSO ... 1172772024 .. 0 .0 0 0
000234609 . .. |LOS FRESNOS . 172772024 .. 0 L0f 0 0
000234321 . .. | MONTGOMERY 1172772024 .. 0 .0 0 0
000244883 .... . | ROSWELL 11/27/2024 L0 L0 L0 .0
000235545 ... .. |RIVERDALE ... 11/27/2024 L0 I L0 ...0
000235126 .... .. | TEXAS CITY .. 11/27/2024 L0 L0 L0 .0
000308471 ... . | YOUNGSVILLE 11/27/2024 L0 I L0 ...0
000234824 .... . 11/27/2024 L0 L0 L0 .0
000234349 ... .. | PUYALLUP .. 11/27/2024 L0 I L0 ...0
000235463 . .. [CHICAGO ... 172772024 .. 0 L0f 0 0
000234215 . .. [ SOUTH BEND .. 1172772024 .. 0 .0 0 0
000234290 . .. [SIOUX CITY .. 172772024 .. 0 L0f 0 0
000233964 . .. |PLANT CITY 1172772024 .. 0 .0 0 0
000213584 . .. [SAN JUAN ... 172772024 .. 0 L0f 0 0
000311489 ... .. | BOYNTON BEACH . 11/27/2024 L0 I L0 ...0
000234997 ... . [ LANHAM 11/27/2024 L0 L0 L0 .0
000234201 .... .| INDIANAPOLIS .. 11/27/2024 L0 I L0 ...0
000234932 ... .. |MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000234685 ... . | SEATAC .... 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 ... 11/27/2024 0. 0. 0. .0
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000234253 ... ABILENE ... 11/27/2024 L3 L0 113 L0 L0 .0
000241336 ... .. | Roxboro ... 11/27/2024 L0 I L0 ...0
000235248 ... . | FARMERSVILLE .. 11/27/2024 L0 L0 L0 .0
000235532 . .. | RIVERDALE 1172772024 .. 0 .0 0 0
000234062 . .. |EMMETT ... 172772024 .. 0 L0f 0 0
000234481 . .. [ SAINT MARY'S 1172772024 .. 0 .0 0 0
000231872 ... .. | COLONA 11/27/2024 L0 L0 L0 .0
000304363 .... .. |EL DORADO ... 11/27/2024 L0 I L0 ...0
000235166 .... .. | CINCINNATI .. 11/27/2024 L0 L0 L0 .0
000234649 .... .. [MUSTANG ... 11/27/2024 L0 I L0 ...0
000235096 .... .. | KENMORE ... 11/27/2024 L0 L0 L0 .0
000233788 ... .. | RIVERDALE 11/27/2024 L0 I L0 ...0
000234361 .... .. | GRAND RAPIDS .. 11/27/2024 L0 L0 L0 .0
000124907 ... .. |MELISSA ... 11/27/2024 L0 I L0 ...0
000235236 . .. |ODESSA . 172772024 .. 0 L0f 0 0
000235273 . .. [DIANA .. 1172772024 .. 0 .0 0 0
000231954 . .. [ COLUMBUS .. 172772024 .. 0 L0f 0 0
000234458 .... .. | NEW ORLEANS . 11/27/2024 L0 I L0 ...0
000234025 ... . | PENNSAUKEN THP .. 11/27/2024 L0 L0 L0 .0
000305751 .... . 11/27/2024 L0 I L0 ...0
000231968 .... BROCKWAY ... 11/27/2024 L0 L0 L0 .0
000213210 .... EAST POINT .. 11/27/2024 L0 I L0 ...0
000231871 ... .. | STOUTSVILLE ... 11/27/2024 L0 L0 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 172772024 .. 0 L0f 0 0
000233845 . .. [ASHLAND ... 1172772024 .. 0 .0 0 0
000233966 .... . | MCGREGOR .. 11/27/2024 L0 L0 L0 .0
000234120 .... . 11/27/2024 L0 I L0 ...0
000235046 .... .. | OKEECHOBEE .. 11/27/2024 L0 L0 L0 .0
000213358 .... .. [HUGO ... 11/27/2024 L0 I L0 ...0
000213191 ... .. | DALLAS . 11/27/2024 L0 L0 L0 .0
000235479 ... .. |BIRDSBORO ... 11/27/2024 L0 I L0 ...0
000234827 . .. |PASADENA .. 172772024 .. 0 L0f 0 0
000234948 . .. | CASA GRANDE . 1172772024 .. 0 .0 0 0
000234483 . .. [LILBURN ... 172772024 .. 0 L0f 0 0
000235521 . .. |GILBERT 1172772024 .. 0 .0 0 0
000213586 . .. | TOA BAJA . 172772024 .. 0 L0f 0 0
000235102 .... .. | COLDWATER ... 11/27/2024 L0 I L0 ...0
000234217 ... . | FREDERICK ... 11/27/2024 L0 L0 L0 .0
000234878 ... . 11/27/2024 L0 I L0 ...0
000234590 ... .. |WESTFIELD ... 11/27/2024 L0 L0 L0 .0
000231929 ... . | DEERFIELD ... 11/27/2024 L0 I L0 ...0
000305453 ... .. | INVERNESS ... 11/27/2024 L0 L0 L0 .0
000304639 .... . | HOUSTON 11/27/2024 L0 I L0 ...0
000235451 ... . 11/27/2024 L0 L0 L0 .0
000241241 . .. [Charlotte 1172772024 .. 0 .0 0 0
000235153 ... . | ANTIOCH ... 11/27/2024 0. 0. 0. .0




€l'co3

SCHEDULE B - PART 3

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

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

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

000235274 .... .. |ROWLETT 11/27/2024 61 L0 .61, L0 L0 .0
000213548 .... .. | COCONUT CREEK . 11/27/2024 L0 I L0 ...0
000290782 ... .. |LOUISVILLE .. 11/27/2024 L0 L0 L0 .0
000233967 . . |MESQUITE . 1172772024 .. 0 .0 0 0
000234553 . DARLINGTON .. 172772024 .. 0 L0f 0 0
000234432 . EVANSVILLE 1172772024 .. 0 .0 0 0
000232078 ... .. | MARION 11/27/2024 L0 L0 L0 .0
000234134 .... .. [GAINESVILLE ... 11/27/2024 L0 I L0 ...0
000305835 ... .. | CROWN POINT ... 11/27/2024 L0 L0 L0 .0
000234237 ... . | BLACK MOUNTAIN .. 11/27/2024 L0 I L0 ...0
000231909 .... . 11/27/2024 L0 L0 L0 .0
000234903 .... .. [ WASHINGTON .. 11/27/2024 L0 I L0 ...0
000213143 ... .. [CLAYTON 11/27/2024 L0 L0 L0 .0
000234833 .... .. |LANCASTER ... 11/27/2024 L0 I L0 ...0
000213119 . . | CHARLOTTE 172772024 .. 0 L0f 0 0
000234535 . DENTON ... 1172772024 .. 0 .0 0 0
000241363 . . |Pico Rivera . 172772024 .. 0 L0f 0 0
000235066 ... . 11/27/2024 L0 I L0 ...0
000234224 ... .. |KILLEEN ... 11/27/2024 L0 L0 L0 .0
000234941 ... . | EDINBURG .. 11/27/2024 L0 I L0 ...0
000234345 ... .. | COLUMBIA . 11/27/2024 L0 L0 L0 .0
000241256 .... . |Richmond .. 11/27/2024 L0 I L0 ...0
000125255 ... . 11/27/2024 L0 L0 L0 .0
000213277 ... .. | THOMASTON ... 11/27/2024 L0 I L0 ...0
000213156 ... .. | LOCKPORT ... 11/27/2024 L0 L0 L0 .0
000234084 . . | AUBURNDALE .. 1172772024 .. 0 .0 0 0
000234992 . PHILADELPHIA .. 172772024 .. 0 L0f 0 0
000233852 . .. |PHILADELPHIA 1172772024 .. 0 .0 0 0
000234382 . .. [ SHREVEPORT .. 172772024 .. 0 L0f 0 0
000231971 . .. | WINDSOR LOCKS . 1172772024 .. 0 .0 0 0
000234917 ... .. [MCALLEN 11/27/2024 L0 L0 L0 .0
000234210 ... .. [ JACKSONVILLE 11/27/2024 L0 I L0 ...0
000213510 ... . | MILLERSVILLE 11/27/2024 L0 L0 L0 .0
000233801 ... BALT IMORE 11/27/2024 L0 I L0 ...0
000233866 ... KINGS MOUNTAIN .. 11/27/2024 L0 L0 L0 .0
000304315 .... .. |FAYETTE ... 11/27/2024 L0 I L0 ...0
000231717 . .. | HARTFORD 172772024 .. 0 L0f 0 0
000213561 . .. | GRAHAM ... 1172772024 .. 0 .0 0 0
000213440 . .. [ CINCINNATI 172772024 .. 0 L0f 0 0
000234262 . .. |WAVERLY ... 1172772024 .. 0 .0 0 0
000244848 . .. | STAFFORD .. 172772024 .. 0 L0f 0 0
000235314 .... .. [O'FALLON . 11/27/2024 L0 I L0 ...0
000235379 ... . [ ARIZONA CITY .. 11/27/2024 L0 L0 L0 .0
000213193 .... 11/27/2024 L0 I L0 ...0
000235137 ... 11/27/2024 L0 L0 L0 .0
000125291 .... 11/27/2024 L0 I L0 ...0
000234899 .... . 11/27/2024 L0 L0 L0 .0
000234490 ... .. |PENNSVILLE .. 11/27/2024 L0 I L0 ...0
000304581 ... .. | FAYETTEVILLE .. 11/27/2024 L0 L0 L0 .0
000235300 . .. |FLOWER MOUND 1172772024 .. 0 .0 0 0
000233960 ... .| MONTGOMERY .. 11/27/2024 0. 0. 0. .0




I4AXAE!

SCHEDULE B - PART 3

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

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

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

000234713 ... .. |HOUSTON ... 11/27/2024 290 ... L0 L0 1,539 |. .. 1,639 ... L0 .0
000124547 ... .. |WESTTOUN . 11/27/2024 L0 I L0 ...0
000235518 ... .. [BALTIMORE ... 11/27/2024 L0 L0 L0 .0
000231876 . .. | NAUGATUCK 1172772024 .. 0 .0 0 0
000235351 . .. | HARLINGEN 172772024 .. 0 L0f 0 0
000123934 . .. |FRANKLIN . 1172772024 .. 0 .0 0 0
000213332 ... .. [LAVALE .... 11/27/2024 L0 L0 L0 .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 . 172772024 .. 0 L0f 0 0
000234682 . .. |LAREDO .... 1172772024 .. 0 .0 0 0
000234728 . .. [ JANESVILLE 172772024 .. 0 L0f 0 0
000307743 ... .. | LEASBURG ... 11/27/2024 L0 I L0 ...0
000233937 ... .. [MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000234905 ... . | WARREN ... 11/27/2024 L0 I L0 ...0
000213564 .... 11/27/2024 L0 L0 L0 .0
000234835 ... 11/27/2024 L0 I L0 ...0
000234416 .... . 11/27/2024 L0 L0 L0 .0
000308846 ... .. | HOLLSOPPLE .. 11/27/2024 L0 I L0 ...0
000234491 .... .. | CAMDEN WYOMING .. 11/27/2024 L0 L0 L0 .0
000304666 . .| TOMS RIVER .. 1172772024 .. 0 .0 0 0
000235352 . LAKE CITY 172772024 .. 0 L0f 0 0
000304489 . .. [MANITOWOC 1172772024 .. 0 .0 0 0
000234790 . . | GALLOWAY . 172772024 .. 0 L0f 0 0
000241314 . .. |Henderson 1172772024 .. 0 .0 0 0
000234957 ... .. |ROCKWALL ... 11/27/2024 L0 L0 L0 .0
000213550 ... .. | SOUTHPORT ... 11/27/2024 L0 I L0 ...0
000235175 ... .. |GONZALES .... 11/27/2024 L0 L0 L0 .0
000234701 ... .. | AUSTIN ... 11/27/2024 L0 I L0 ...0
000235505 .... .. [BELLWOOD . 11/27/2024 L0 L0 L0 .0
000241352 .... .. |East Hartford . 11/27/2024 L0 I L0 ...0
000235161 . .. | LAWRENCEVILLE . 172772024 .. 0 L0f 0 0
000234035 . .. | SAN ANTONIO . 1172772024 .. 0 .0 0 0
000234697 . .. [ WASHINGTON 172772024 .. 0 L0f 0 0
000235139 . .. [CHICAGO ... 1172772024 .. 0 .0 0 0
000235004 . .. [CHICAGO 172772024 .. 0 L0f 0 0
000235488 .... .. |HOOKSETT .. 11/27/2024 L0 I N L0 ...0
000213200 ... . | CHARLOTTE ... 11/27/2024 L0 L0 ..1,228 . L0 .0
000235125 ... 11/27/2024 L0 I L0 ...0
000234981 .... 11/27/2024 L0 L0 L0 .0
000234562 .... 11/27/2024 L0 I L0 ...0
000234441 .... . 11/27/2024 L0 L0 L0 .0
000234683 .... .. | WASHINGTON .. 11/27/2024 L0 I L0 ...0
000234250 ... .. | FRANKFORT ... 11/27/2024 L0 L0 L0 .0
000213195 . .. [LITHONIA . 1172772024 .. 0 .0 0 0
000234906 ... . | EASTPOINTE .. 11/27/2024 0. 0. 0. .0
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000235437 ... .. |COWETA .... 11/27/2024 ...102 ... L0 ..1021].. L0 L0 .0
000235474 ... .. [ SHERMAN ... 11/27/2024 L0 I L0 ...0
000233976 .... . [ ALEXANDRIA 11/27/2024 L0 L0 L0 .0
000234493 . .. | GAINESVILLE 1172772024 .. 0 .0 0 0
000125433 . .. |HEPHZIBAH 172772024 .. 0 L0f 0 0
000234958 . .. |LOUISVILLE 1172772024 .. 0 .0 0 0
000244837 ... . |BALTIMORE ... 11/27/2024 L0 L0 L0 .0
000233799 ... . 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 .. 11/27/2024 L0 I L0 ...0
000234348 .... 11/27/2024 L0 L0 L0 .0
000241232 .... . 11/27/2024 L0 I L0 ...0
000213213 . .. [ SHREVEPORT .. 172772024 .. 0 L0f 0 0
000234340 . .. |PHILADELPHIA 1172772024 .. 0 .0 0 0
000231961 . .. | SAGINAW ... 172772024 .. 0 L0f 0 0
000244850 ... .. [ NORFOLK ... 11/27/2024 L0 I L0 ...0
000234209 ... .. [COLUMBIA 11/27/2024 L0 L0 L0 .0
000308402 .... .. |NORTH LITTLE ROCK . 11/27/2024 L0 I L0 ...0
000233837 ... . | POUGHKEEPSIE .. 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 1172772024 .. 0 .0 0 0
000213268 . .. |LITHONIA . 172772024 .. 0 L0f 0 0
000234489 . .. | CINCINNATI 1172772024 .. 0 .0 0 0
000125455 . .. [MEMPHIS ... 172772024 .. 0 L0f 0 0
000306534 . .. | BALTIMORE 1172772024 .. 0 .0 0 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
00023459 ... 11/27/2024 L0 I L0 ...0
000234722 .... 11/27/2024 L0 L0 L0 .0
000234177 ... . 11/27/2024 L0 I L0 ...0
000234410 . .. [ LUBBOCK 172772024 .. 0 L0f 0 0
000241298 . .. [Arlington 1172772024 .. 0 .0 0 0
000235107 . .. | BIRMINGHAM 172772024 .. 0 L0f 0 0
000213528 . . | SYRACUSE .. 1172772024 .. 0 .0 0 0
000124816 . 172772024 .. 0 L0f 0 0
000234285 ... . 11/27/2024 L0 I L0 ...0
000234164 .... .. [SPRING .... 11/27/2024 L0 L0 L0 .0
000304897 ... .. | SAVANNAH .. 11/27/2024 L0 I L0 ...0
000234220 ... . | FRACKVILLE .. 11/27/2024 L0 L0 L0 .0
000234951 ... . 11/27/2024 L0 I L0 ...0
000235444 ... .. |WICHITA FALLS . 11/27/2024 L0 L0 L0 .0
000235202 .... .. | MANSF IELD 11/27/2024 L0 I L0 ...0
000234438 .... .. [ LOCKNEY 11/27/2024 L0 L0 L0 .0
000234858 . .. | CUMBERLAND 1172772024 .. 0 .0 0 0
000234369 ... . |ERIE .... 11/27/2024 0. 0. 0. .0
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000234691 ...
000234979 ...
000241385 ...
000233876 .
000123492 .
000244863 .
000309270 ...
000235527 ...
000232099 ...
000235171 ...
000235292 ...
000233970 ...
000234044 ...
000234235 ....
000234114 .
000234640 .
000235268 .
000233863 ...
000235515 ...
000234342 ...
000213517 ...
000233933 ...
000213149 ...
000235254 ....
000233998 ....
000287668 .
000234394 .
000234319 .
000234915 .
000233947 .
000235109 ...
000213377 ...
000123888 ....
000235077 ...
000234966 ...
000234305 ...
000235431 .
000235310 .
000235484 .
000235051 .
000213409 .
000233920 ...
000234115 ...
000234357 ...
000233985 ....
000241343 ...
000234166 ...
000234808 ...
000235293 ....
000125158 .
000234183 ...

.. |BULLARD ...
.| FLORENCE ..
.. |Norwalk
.. [ OKLAHOMA CITY .
.. | SEAGOVILLE ..
.. | LAWRENCEVILLE .
.. | FLORENCE
. | CASA GRANDE .

.. | SUGAR GROVE .
. | NORFOLK ...

.. | OXFORD
.| MOUNT HOLLY .

.. [MEMPHIS ...
. |EASTON ...

.. | WEST WARMWICK
.. | HOUSE SPRINGS .
.. | JACKSONVILLE
.. |DUBLIN ....
.. |SPRING ...
.. | NEPTUNE BEACH .
. | HOUSTON ...

. | CLARKSVILLE
. | Memphis
MCALLEN
HAMERSV ILLE

.. [ SHELBYVILLE
. | MINNEAPOLIS ...

.. | MOUNT JULIET ..
.. | SAN ANTONIO .
. |PITMAN

DANVILLE

.. | TONNSHIP OF MIDDLETO
.. | DALLAS .
.. | DOLTON .
.. | VALRICO ...
. | OCEAN SPRINGS .

JONESBORO

GALLOWAY .

.. |BETHLEHEM ...
.. | CORPUS CHRISTI
.. | OCEAN SPRINGS .
. | ROHNERT PARK

COVINGTON ...
LA PLACE ....

HOUSTON

11/27/2024
11/27/2024
11/27/2024
1172772024 ..
1172772024 ..
1172772024 ..
11/27/2024
11/27/2024
JT FECTT ORI R 11/27/2024
JUT O R 11/27/2024
R IR TU R 11/27/2024
JUT O R 11/27/2024

e 11/27/2024
11/27/2024
1172772024 ..
1172772024 ..
1172772024 ..
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STATEMENT AS OF SEPTEMBER 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

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

000234940 ... .. [EL MONTE .... 11/27/2024 154 L0 .. 154 .. L0 ..816 ). L0 .0
000234451 ... .. | ARLINGTON ... 11/27/2024 L0 I L0 ...0
000213502 .... . | PENSACOLA ... 11/27/2024 L0 L0 L0 .0
000234572 . .. |HOUSTON ...... 1172772024 .. 0 .0 0 0
000234739 . .. | WOODBRIDGE TOWNSHIP 172772024 .. 0 L0f 0 0
000233948 . .. |BARNESVILLE ... 1172772024 .. 0 .0 0 0
000235148 .... . | GOOSE CREEK ... 11/27/2024 L0 L0 L0 .0
000235269 ... 11/27/2024 L0 I L0 ...0
000241306 ... 11/27/2024 L0 L0 L0 .0
000234725 ... . 11/27/2024 L0 I L0 ...0
000235553 ... .. | GAINESVILLE ... 11/27/2024 L0 L0 L0 .0
000304118 ... . |UNION BEACH . 11/27/2024 L0 I L0 ...0
000233795 ... 11/27/2024 L0 L0 L0 .0
000186302 ... 06/01/2025 L0 I L0 ...0
000277052 . .. | KINGS MOUNTAIN .06/01/2025 .. 0 L0f 0 0
000182532 . .. | LEXINGTON .06/01/2025 .. 0 .0 0 0
000273935 . .. [MILWAUKIE .06/01/2025 .. 0 L0f 0 0
000348647 ... .. |LOUISBURG ... 06/01/2025 L0 I L0 ...0
000331256 .... . | ST HELENS ... 06/01/2025 L0 L0 L0 .0
000194466 ... 06/01/2025 L0 I L0 ...0
000113650 ... . 06/01/2025 L0 L0 L0 .0
000193195 .... . | POPLAR BLUFF .. 06/01/2025 L0 I L0 ...0
001193738 .... PARADISE .. 06/01/2025 L0 L0 L0 .0
000188025 ... BILLINGS . 06/01/2025 L0 I L0 ...0
000302459 ... .. [AUSTIN .... 06/01/2025 L0 L0 L0 .0
001169071 . .. |LINCOLN ... .06/01/2025 .. 0 .0 0 0
001122320 . .. |DOUGLASVILLE .06/01/2025 .. 0 L0f 0 0
001215106 . .. | ASHEVILLE ... .06/01/2025 .. 0 .0 0 0
001162213 . .. | SAINT PAUL .. .06/01/2025 .. 0 L0f 0 0
000195463 . . |LAKE ORION .06/01/2025 .. 0 .0 0 0
000604178 ... . | Ot tumwa 06/01/2025 L0 L0 L0 .0
001260793 .... HAINES CITY 06/01/2025 L0 I L0 ...0
001175275 ... 06/01/2025 L0 L0 L0 .0
000300905 ... 06/01/2025 L0 I L0 ...0
000196980 ... RICHMOND .. 06/01/2025 L0 L0 L0 .0
000210723 ... .. | GLOUCESTER .. 06/01/2025 L0 I L0 ...0
000202257 . .. |BECKLEY ... .06/01/2025 .. 0 L0f 0 0
000110768 . .. | BAKERSFIELD .06/01/2025 .. 0 .0 0 0
000114459 . .. | WENATCHEE ... .06/01/2025 .. 0 L0f 0 0
000356531 . .. |HEPHZIBAH .06/01/2025 .. 0 .0 0 0
000352658 . .. |HOUSTON ... .06/01/2025 .. 0 L0f 0 0
000761422 .... .. | BRISTOL ... 06/01/2025 L0 I L0 ...0
001193529 .... .. |LAKE HUGHES ... 06/01/2025 L0 L0 L0 .0
000192102 .... .. | SHARPSBURG 06/01/2025 L0 I L0 ...0
000016861 ... .. |LAKE IN THE HILLS . 06/01/2025 L0 L0 L0 .0
001204373 ... .. | SHREVEPORT 06/01/2025 L0 I L0 ...0
000115601 ... .. | BRADENTON ... 06/01/2025 L0 L0 L0 .0
000212295 .... .. [ MOUNT WOLF .. 06/01/2025 L0 I L0 ...0
000006853 .... . | SUNFIELD .. 06/01/2025 L0 L0 L0 .0
000203859 . .| INDIO ... .06/01/2025 .. 0 .0 0 0
000110562 ... POMONA ... 06/01/2025 0. 0. 0. .0
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STATEMENT AS OF SEPTEMBER 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

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

000197112 ... .. | LAGRANGE . 06/01/2025 L0 L1210 L0 L0 .0
000373159 ... .. [HUBLE .... 06/01/2025 L0 I L0 ...0
000115534 .... .. [BLAIRSVILLE 06/01/2025 L0 L0 L0 .0
000215435 . .. |NORTH LAS VEGAS . .06/01/2025 .. 0 .0 0 0
000248366 . . | AMARILLO .. .06/01/2025 .. 0 L0f 0 0
000601429 . .. | Jackson .06/01/2025 .. 0 .0 0 0
000235790 ... .. [SPRING .... 06/01/2025 L0 L0 L0 .0
001204229 .... .. |HARLINGEN ... 06/01/2025 L0 I L0 ...0
001155376 ... .. | COLUMBIA ... 06/01/2025 L0 L0 L0 .0
000395886 ... .. |LICKING ... 06/01/2025 L0 I L0 ...0
001259556 ... .. |ROSEVILLE 06/01/2025 L0 L0 L0 .0
000312331 .... . | ROCHESTER ... 06/01/2025 L0 I L0 ...0
001205291 .... 06/01/2025 L0 L0 L0 .0
000195387 ... 06/01/2025 L0 I L0 ...0
000075089 . .. | CHARLOTTE .06/01/2025 .. 0 L0f 0 0
000212068 . .. | JOHNSON CITY .06/01/2025 .. 0 .0 0 0
000212194 . .. [MESA ... .06/01/2025 .. 0 L0f 0 0
000206301 ... . |AVIS ... 06/01/2025 L0 I L0 ...0
000196592 .... .. | GREENWOOD ... 06/01/2025 L0 L0 L0 .0
000854692 .... .. |MANSFIELD ... 06/01/2025 L0 I L0 ...0
000217301 ... . | ALPHARETTA .. 06/01/2025 L0 L0 L0 .0
000021345 .... 06/01/2025 L0 I L0 ...0
000205105 ... 06/01/2025 L0 L0 L0 .0
000008099 ... MANTON ... 06/01/2025 L0 I L0 ...0
000196009 .... VERNON HILL ... 06/01/2025 L0 L0 L0 .0
001192600 . .. | GARDEN GROVE .. .06/01/2025 .. 0 .0 0 0
001193522 . . | NORTH LAS VEGAS . .06/01/2025 .. 0 L0f 0 0
001246420 . .. [ATLANTA ........... .06/01/2025 .. 0 .0 0 0
000301233 . .. [SHEFFIELD VILLAGE . .06/01/2025 .. 0 L0f 0 0
000208661 . . | MINNEAPOLIS ... .06/01/2025 .. 0 .0 0 0
001192646 .... SAN FERNANDO .. 06/01/2025 L0 L0 L0 .0
001193554 .... .. [LOS ANGELES ... 06/01/2025 L0 I L0 ...0
000041640 ... .. | CLAREMORE 06/01/2025 L0 L0 L0 .0
001122438 .... .. | MCDONOUGH 06/01/2025 L0 I L0 ...0
000242983 ... . [HIBBING ... 06/01/2025 L0 L0 L0 .0
000195115 ... ZEBULON 06/01/2025 L0 I L0 ...0
000162080 . .. | MANSFIELD .06/01/2025 .. 0 L0f 0 0
000202334 . .. | WINNSBORO ... .06/01/2025 .. 0 .0 0 0
000208283 . .. | SEVIERVILLE .06/01/2025 .. 0 L0f 0 0
001189087 . .. | EAGLE PASS .. .06/01/2025 .. 0 .0 0 0
001031640 . . | ZANESVILLE .06/01/2025 .. 0 L0f 0 0
000203637 ... PATASKALA ... 06/01/2025 L0 I L0 ...0
000415063 .... .. | HOUSTON ... 06/01/2025 L0 L0 L0 .0
000112559 ... . |HUDSON ... 06/01/2025 L0 I L0 ...0
000116892 ... AVILLA ... 06/01/2025 L0 L0 L0 .0
000085089 ... CYPRESS ... 06/01/2025 L0 I L0 ...0
000008479 ... ACWORTH 06/01/2025 L0 L0 L0 .0
000218346 ... MC LEANSVILLE . 06/01/2025 L0 I L0 ...0
000358754 .... . |CAPITOL HEIGHTS . 06/01/2025 L0 L0 L0 .0
001159109 . .. |MEMPHIS ...... .06/01/2025 .. 0 .0 0 0
001122240 ... . | CHARLESTOIN ... 06/01/2025 0. 0. 0. .0
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1 Location 5 Change in Book Value/Recorded Investment 14 16 17 18
2 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
Date Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal Disposal Disposal Disposal
000204211 ... JONESBORO 06/01/2025 ...663 |...
000910036 ... HOLLY SPRINGS ... 06/01/2025
000342505 ... .. [RIO RICO .... 06/01/2025
000230745 . .. | SOUTH OGDEN . .06/01/2025 ..
000704072 . .. | NEW LONDON .. .06/01/2025 ..
000107160 . . | CRESTVIEW ... .06/01/2025 ..
000651004 ... HUNTSVILLE .. 06/01/2025
000203633 .... .. | STANFIELD 06/01/2025
000214969 .... . |KEWADIN ... 06/01/2025
001050696 ... 06/01/2025
000320040 ... HOLTS SUMMIT .. 06/01/2025
000113578 ... MONTICELLO .. 06/01/2025
000200890 ... HUNTSVILLE .. 06/01/2025
000603608 .... Huntsville .. 06/01/2025
000908692 . .. | STAFFORD .. .06/01/2025 ..
000040683 . .. | PUEBLO . .06/01/2025 ..
000205228 . .. [SMYRNA . .06/01/2025 ..
000196790 ... .. | ROACHDALE ... 06/01/2025
000217075 ... . |LOUISVILLE .. 06/01/2025 .
000603222 .... .. |Kennett 06/01/2025 ..1,385|.
000019394 ....oovvvniiiiiinnnnnnnns LYNN Lo 06/01/2025 ...oofeeeeeeeeeinn ceveineeees Lo O e O el 17 [ O e Ol 1 e O 1,201
0299999. Mortgages with partial repayments 1,691,946,312 12,000,063
000305631 ... CIMILLVILLE ©eveiciiineeeceviieeeees fevvvvincd N e e | 11/27/2024 ....82,127 |.... 0.
000326843 .... o [NEWARK e eeeeenne feeeeeeeeee e N [ 05/02/2022 . ....39,110 [....
000331349 .....cevvvnniiiiiinnnnnns MONCKS CORNER ......eevnvivvvvennnnnininnnns Jovvvnnnnnnnennens S0iivvnnnnniiiinns foveeeees veenennn foannld 08/30/2023 .....J......07/30/2025 .....|.....cceon 117,609
0399999. Mortgages disposed 238,846 0 0 0 0 0 238,846
0599999 - Totals 1,762, 366,658 1,259,584 0 293,043 1,552,628 0 85,900,210 (464,068) (464,068
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
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 AIRO TOPCO L.P. . | WILMINGTON . .| AIRO TOPCO L.P. ....09/01/2025 ... .. 1,000,000 |... .0 .
000000-00-0 . ..|CHIMNEY ROCK 3G Co-Invest L.P. .. WILMINGTON . CHIMNEY ROCK 3G Co-Invest L.P. .. ..09/30/2024 . .0
000000-00-0 . ..| CHIMNEY ROCK EQUITY PARTNERS FUND | WILMINGTON . CHIMNEY ROCK EQUITY PARTNERS FUND | ..08/28/2025 . .0
000000-00-0 ......... Minority Business Accelerator Fund | ... WILMINGTON . .[Minority Business Accelerator Fund | . ...09/27/2024 ... .0
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il ............ ARLINGTON Sands Capital Private Growth F Global Innovatlon Fund II ....................... 05/06/2021 ... 0
Sands Capital Private Growth F Global Innovation Fund I11-
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund I11-2 ........ JARLINGTON .evvneennienieeieeeeieeeieenns foeeeens VA [ 2 e enies Jeeeeeee s cevieeens o 07/21/2025 ... feeveeen e et 1,000,000 |ueeeneeeeeeeeieeneeieenees ereeeeeeeeeeeee s 0 Joeeeeeeeeieeeeeeeneeeeeeees e
000000-00-0 ......... WARTHOG Co-lInvest L.P. ..i.ooovviiiivvnnnniiiiinnnnnnniennnnnnnneennnnnnneae [ WILMINGTON Looiiiviivnininiiiienniinnnn |oeens . DEccnnn o | WARTHOG Co=Invest LLP. wueiiiiiiiiiiiiiiiiiiiniiiiiiiiniiiiee foeiiiinins cevvnenns foos .09/01/2025 ... |oeeeee e [ 1,000,000 J..evvenniiiiiiiiniiiiiinnnns [ P [0 PP
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) 3,154,804 754,793 0 13,552,693
000000-00-0 . Cabot Industrial Value Fund VII, L.P. ..07/21/2022 ... ... 798,000 ... 4,885,500 |...
000000-00-0 . ..| TruAmerica Workforce Housing Fund I1-A, LP . ... |Los Angeles .. . TruAmerlca Multifamily . ..06/25/2021 ... .| .. 34,778,991 |...
2199999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non- Reglstered anate Funds) - Real Estate - Unaffiliated 847,584 0 39,664,491
000000-00-0 ......... |CrossHarbor Strategic Debt Fund, L.P. toeveeeeiiiniiiiieiiieeeeeeaas |Boston ................................................ MA.......... |Cross Harbor Capital Partners ........c...ccoeeeeueveeueennnnns | ....................... 12/29/2022 ... feeeiie e e e 3,906,183 |.oevueeneeneeneeneieeieiiees fereeieieeieennes 5,440,504
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans - Unaffiliated 0 3,906, 183 0 5,440,504
000000-00-0 . ..|R4 Housing Partners XXIV LP . New York ... CNY.L RHP GP, LLC . ..07/01/2025 . ..30,000,000 .. 25,487,980
000000-00-0 . ..|Raymond James Tax Credit Fund 55, LLC .. St. Petersburg . CFL.. RJTCF-55, LLC . ..08/08/2025 . ..30,000,000 .. 25,622,726
000000-00-0 . .|Boston Financial Institutional Tax Credits 62 LP .. Boston . MA.. .| BCCTC Associates 62, LLC . ...09/29/2025 ... ..30,000,000 |... .. ..29,775,039 |...
3799999. Quallfying Federal Tax Credit Investments - Unaffiliated 90,000,000 0 0 80,885,745
000000-00-0 . ..| AUDAX MEZZANINE V ..... WILMINGTON . . DE.. AUDAX MEZZANINE V ... ..01/01/2022 . 428,728 |.. .0 2,566,653
000000-00-0 . ..|Benefit Street Partners Debt Fund V LP . WILMINGTON . . DE.. Benefit Street Partners Debt Fund V LP ..04/11/2022 . . 1,547,106 |.. .0 7,797,962
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. BOSTON CMA.L ..|First Eagle Direct Lending Fund IV, LLC ....ocevvvvvenieieenn feunns 2.AFE ...... 1270872018 [ e O e 2,472 .0 . ... 365,422 |...
000000-00-0 ......... PineBridge Investments L.P. .... NEW YORK ... ..|PineBridge Investments L.P. ...... .|....11/28/2018 ... .... 115,556 0] .. 1,216,741 |...
000000-00-0 ......... PineBridge Investments L.P. Il .. | NEW YORK ... .|PineBridge Investments L.P. Il .. ....11/25/2020 ... ....619,036 .0 ... 2,664,177 |...
000000-00-0 ......... PineBridge Investments L.P. 11 ..coooviiiiiiiiiiiiiiiiiiiiiiiiiinis NEW YORK PineBridge Investments L.P. 11 ...ccooviiiiiinniniiiiiiiiinnns Jovvninne s veveeenns foe 1072072022 ... |veee e [ [V P 487,552 |ovveiiiiiiiiieeeciiis [V PO 2,419,475
TCW Direct Lending Subordinated Note Due 6/18/2029 JAJO18
87241F-AC-6 . .| TCW Direct Lending Subordinated Note Due 6/18/2029 JAJO18 . DOVER . ...12/19/2019 ... .. 96,491 |... .0 .. 1,008,772 |...
4499999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characterlstlcs of Bonds - Unafflllated 96,491 3,200,450 0 18,039,202
6899999. Total - Unaffiliated 93,251,295 8,709,011 0 157,582,635
6999999. Total - Affiliated 0 0 0 0
7099999 - Totals 93,251,295 8,709,011 0 157,582,635
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .iooooiiiiiiiiiiiiiiiiiineccciiins CHICAGOD ...ovvvvvvnniiiiiiiiiiiiees Joveennnns || Partners 11 . .oooeiiiiiiiiiiniiiiiiiis ....04/01/2018 ...|....07/256/2025 ...|........ LA T O P (T FETPTTT OO [0 OO AT 437,071 |....... 437,071 |oueeeiiiiiins fooveviiiiiiinies o [
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 937,848 0 0 0 0 0 0 937,848 937,848 0 0 0 0
000000-00-0 ..... [ TruAmerica Workforce Housing Fund 11-A, LP . [Los Angeles ......ccceevvereenens | CA......... TVARIOUS ..veveeeeeeeeeeeeeeeieeieeieeieaneans [....06/25/2021 ...]....09/30/2025 ...].... 23,833,418 [:.eoveoieieres fooemeeeineines Joveeeemainass Jomereemeieens feeereereoreanes [ RTRTRONN A 243,290 |....... 243,290 |eevvniiieeennn forneeeeeiiiiees e 0f...... 230,052
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 23,833,413 0 0 0 0 0 0 243,290 243,290 0 0 0 230,052
000000-00-0 . TXFL NNN OFFICE [NV HOLDINGS,LLC . CINCINNATI . .| Cash Return Distribution . |-...07/01/2019 . .09/08/2025 ...|....27,008,109 |.. 0 . 40,020 |. .. 739,147
000000-00-0 ..... KCJAXX NNN_INDUSTRIAL INV HOLDINGS L ..eeo |CINCINNATI . .| Cash Return Distribution ... .o |....07/27/2020 ...|.... 09/04/2025 ... |....49,589,800 .0, ... 62,500 |.... . .. A 898,034
2299999. Interests in Joint Ventures, Partnershlps or L|m|ted L|ab|l|ty Companles (Includln Non-Registered Private Funds) Real Estate - Affiliated 76,597,909 0 0 102,520 102 520 0 0 0 1,637,181
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ Boston ... Cash Return Distribution ... veer |....06/29/2006 ...|....08/21/2025 ...|..... 3,192,113 0. L. 68,484 |........ 68,484 | | [0 45,748
000000-00-0 ..... Pear Imark Mezz Realty Partners V-WS, LP ..... [Chicago .| Cash Return Distribution ...07/01/2024 . .09/30/2025 .. 36,226,417 |.. 0 22,958 |. .. 342,000
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. ....... BOSTON . .| Cash Return Distribution ... ....12/29/2022 ...|....08/05/2025 ...]....30,521,934 .0, P PPN (102,975) 707,061
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 (11,533) (11,533) 0 0 0 1,094,809
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [ChiCaQ0 ..oveereereerueeereernannas | || [Cash Return Distribution .................. [....07/01/2024 ...]....09/30/2025 ...]........ 947,330 [ RTRTRONN A (16,934))....... (16,934)]-cvmeeeeeeenins fooeeemniiieeee o [/ 16,934
2599999. Interests in Joint Ventures, Partnershlps or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaﬁlllated 947,330 0 0 (16,934) (16,934) 0 0 0 16,934
000000-00-0 ..... AUDAX MEZZANINE V . . | WILMINGTON ... v |oeeeeenas DELLooooo. | AUDAX MEZZANINE V . |....01/01/2022 ...|....08/21/2025 ...|........386,040 0 e |22 386,040 |....... 386,040 0.
000000-00-0 ..... BARINGS L.P. .. CHARLOTTE ...NC.. .|BARINGS L.P. . ...11/16/2021 ... ....09/18/2025 voefeeenn...525,086 0 s |20 525,086 |....... 525,086 0.
Benefit Street Benefit Street Partners
000000-00-0 ..... NOte wviiiiiiiii i WILMINGTON ... ... DE.........|Structured Note ........ccovvvuniiiiininnnnnns ....04/08/2020 ...|....07/24/2025 ...|....nu850,255 |ooeeenniiiiiiinn [ e [ 0 [ el 650,255 . 650,255 |...
000000-00-0 ..... Benefit Street Partners Debt Fund V LP ...... [WILMINGTON .... oo |oeeeeene DE.oooooo.. | Benefit Street Partners Debt Fund V LP |....04/11/2022 ...|....07/24/2025 ...|........325,153 [.ccoeeeemmmuiins Jemmmmnnneeeenn feoeeeeeemniiees e o0 e [0 325,153 | 325,153 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ..oooeeiiiieiiiie s CHICAGD ...eeeeeeeeeeceenieeeeee Jeeeennans | [ Partners 12 ....oooveiiiiiiiiiiiiieeeces ....04/01/2018 ...|....07/25/2025 ...|........ 608,939 |-eeveeeeeeeenn fereeeeeemnieees Jeeerieeeeeenn feeeeeeeees e (VN FORRRRRR A 608,939 |....... 608,939 [neneeeeeenins oeeeemmieeeeeee [ [V IR
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... [0 O | O Y ....08/12/2022 ...|....08/22/2025 ...|........ 331,521 [ e oo e [l 0 [V IR
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK ... .|PineBridge Investments L.P. ....11/28/2018 ...|....07/11/2025 ...|. ..161,469 .0 .0
000000-00-0 ..... PineBridge Investments L.P. Il .. NEW YORK . .|PineBridge Investments L.P. ..11/25/2020 . .09/11/2025 .. ..590,330 |.. 0 0
000000-00-0 ..... PineBridge Investments L.P. Il .... oo | NEW YORK ... ....|PineBridge Investments L.P. Il . ....10/20/2022 ...|....09/11/2025 ...|. ..235,209 .0 .0
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87241F-AC-6 ..... 6/18/2029 JAJOI8 ..oovvviiiiiii s 0101 RN MR DE......... 6/18/2029 JAJO18 ....ooviiiiiiiiiiiiii ....12/19/2019 ...|....07/22/2025 ...|........ LIUNVI0 ) R R R R AN [V O R 140,205 |....... LIURVI0 TN R FOR N R [V O
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87251F-AF-6 ..... 9/30/2032 JAJ020 .....iiiiiiiiiiiiiiiiiiees DOVER ...ivvivvnnniiiiiinniiiiiiens fovnennnns DE......... 9/30/2032 JAJO20 ....eenniiiiiiiiiiiiiiiiin ....08/04/2023 ...|....07/22/2025 ...|........ 203,941 [ i o e o [0 OO AT 203,941 |....... 203,94 |oevveniiiiinn foennniiiiiinns i [
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 4,158,147 0 0 0 0 0 0 4,158,147 4,158,147 0 0 0 0
6899999. Total - Unaffiliated 99,817,202 0 0 0 0 0 0 5,310,819 5,310,819 0 0 0 1,341,795
6999999. Total - Affiliated 76,597,909 0 0 0 0 0 0 102,520 102,520 0 0 0| 1,637,181
7099999 - Totals 176,415,111 0 0 0 0 0 0 5,413,339 5,413,339 0 0 0 2,978,976
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912810-UG-1 U S TREASURY  4.625% 02/15/55 P AP 08/27/2025 ... | VAT TOUS .erreeeeeeeneee e e e e eeea e e e e e eea e e e eeees e e e e eenna s e e e eennnaseeeennnanaeeeennnnnaeeennnnnnneesennnnnns [oeeernnnnneeeennnnnaeeeeennnnnneees |oeernnnnnneeennnnnnnees 1,402,794 | 7,790,000 |... ..115,478 |1.A ... .
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 09/18/2025 . 64,277 [1.A
912810-UJ-5 . ..|U S TREASURY  4.750% 02/15/45 .. 09/30/2025 . CITADEL SECURITIES LLC . .20,626 | 1.A
912810-UN-8 . ..|U S TREASURY  4.750% 08/15/55 09/17/2025 . i . 57,403 [ 1.A
91282C-MiI-8 . ..|US TREASURY NOTES  3.750% 04/15/. 09/29/2025 . 106,807 | 1.A
91282C-NH-0 . .. |US TREASURY NOTES  3.875% 06/15/28 07/09/2025 . 1,641,052 |1.A ..
91282C-NS-6 . .|US TREASURY NOTES ~ 1.875% 07/15/35 ......08/22/2025 . .. 3,827, N .. 3,830, N .. 8,031 [1.B
912820-NT-4 US TREASURY NOTES  4.250% 08/15/35 ..ievvuuniiiiiiiiiiiiiiiiiiiieiiiiiiseecciiiisesscesninssesssnnnnsesceenns |oonnnd 08/27/2025 ... | DEUTSCHE BANK ... iiiiuuuniiiiiiuunniiiiiiunis i st ittt s e s tetui s s s e eesaaeesseesnanseeseesnnnsseseesnnnnsesseennnnss [sosrensnnssesenssnnssssrnssnnnsneee |ooressnnsessrnnnnnnenes 3 805,183 |..uuiiiiiiiiiiiiiiins 3 815,000 |... .5,728 [1.A ..
0019999999. Subtotal - Issuer Credit Obllgatlons U.S. Government Obligations (Exempt from RBC) 547,225,515 546,670,000 2,019 402
000000-00-0 .........|ROMANIA SOVEREIGN ~ 6.375% 01/30/34 ...eevvrnniiiiiiiiiiieiiiii i eenee e 07/18/2025 4,955,000 |..eevnnniiiiiinninnns 5,000,000 |... 162,292
26951T-AA-8 . .| EAGLE FUNDING LUXCO SARL ~ 5.500% 08/17/30 . ......08/01/2025 . 24,078,346 |. . 24,000,000 |.
77586R-AY-6 . .| ROMANIA SOVEREIGN ~ 5.750% 09/16/30 ..vvuuuniiiiiuuiniiiiiiiiiiisiiiuiissesiisnissessessnnnssesressansesseennns foonees 07/09/2025 .....| CITIGROUP GLOBAL MKTS ... .iiieeeuuiiiiiuuunniiiiiunnniisiinssnsessrusnssssesenssnsssssresnnsssessnnssnsssssnnnsnnsnes |oeersnsnnsessesnsnnssssennssnnsnnee |oeressssessrnnnnnnenes 9,988,500 ). ... 10,000,000 |...
0039999999 Subtotal Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securltles 39,021,846 39,000,000
PPGGKV-RT-4 [Centinela PRIVATE PLACEMENT  7.620% 12/31/40 ..iiviiviiueiiiieeessssessessessesssessssessessessesssssessesees Joorens 09/02/2025 ... | ALLIANZ GLOBAL ....uiiiiiiuuunniiiiiuuuniiiiisustesiiessssssseasissssrsesnssesssssssnssssssnsnnnssssrnnnnnssssrnns [soersnsnnssssrnssnnsssssnssnnnssnee |oeressnnsessensnnnnenns 1,347,787 [0 1,347,787
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operatlng Entities (Unaffiliated) 1,347,787 1,347,787

03

00084D-AL-4 .
00109L-AB-9 .
00914A-AB-8 .
018802-AF-5 .
02344A-AG-3 .
0266511-GM-7 .
037735-CM-7 .
04010L-BA-0 .

049560-AS-4
05635J-AB-6

07330M-AA-5 .
08576P-AH-4 .

092113-AL-3
09256B-AN-9

09624H-AA-7 .
096630-AH-1 .
11134G-AA-8 .
125896-8P-4 .
131347-C0-7 .
14916R-AD-6 .
15189Y-AD-8 .
164110-AN-1 .
165303-M*-6 .
166756-BN-5 .
172067-LW-9 .
19828T-AG-1 .
219350-AV-7 .
219350-AlI-5 .
23338V-AA-4 .

23338V-AE-6
25461L-AD-4

25746U-DZ-9 .
25746U-EA-3 .

26884T-AN-2
28932-AD-7

30767E-AF-6 .
31677A-AB-0 .

34490%-AA-4

345397-A4-5 ..
345397-A8-6 .

381416-B3-7

..| ADT SEC CORP  5.875% 10/15/33 ..
..|AIR LEASE CORP  3.750% 06/01/26 ...
..| ALLIANT ENERGY CORP  5.750% 04/01/56 ..
..| AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 .
..| AMERICAN HONDA FINANCE ~ 4.970% 03/08/27 .
.. | APPALACHIAN PIiR  7.000% 04/01/38 ....
.| ARES CAPITAL CORP  2.150% 07/15/26

..| BRANCH BANKING & TRUST ~ 3.800% 10/30/26 .
.|BERRY GLOBAL INC ~ 1.570% 01/15/26 ...

..|BLUELINX HOLDING ~ 6.000% 11/15/29 .........
.| BOARDWALK PIPELINES LLC ~ 3.400% 02/15/31
..| BROADSTONE NET LEASE LLC ~ 5.000% 11/01/32 .
..| CMS ENERGY CORP  3.600% 11/15/25 .
..| CALPINE CORP  5.000% 02/01/31 .....
..|CATHOLIC HEALTH INITIATIVES ~ 4.350% 11/01/42
.| CENTERPOINT ENERGY RESOURCE ~ 6.250% 02/01/37
..| CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32 ...
.. | CHESAPEAKE UTILITIES CORP PRIVATE PLACEMENT
..|CHEVRON USA INC  5.060% 10/15/30 .
..|CITIGROUP ~ 4.075% 04/23/29 .........
..| COLUMBIA PIPELINES OPCO  5.43% 02/15/35
..|CORNING INC ~ 5.750% 08/15/40 ....
.| CORNING INC ~ 4.750% 03/15/42 ....
.| DTE ELECTRIC CO  4.000% 04/01/43 .

.. | DOMINION RESOURCES ~ 6.000% 02/15/56 .
.| DOMINION RESOURCES ~ 6.200% 02/15/56 .

..| FARM CREDIT BK OF TEXAS AGENCY DEBENTURES ~ 7.000% Perpet
.|FIFTH THRID BANK  3.850% 03/15/26 ..........eeeeennnen

..|FORD MOTOR CREDIT ~ 4.271% 01/09/27 ..
.| FORD MOTOR CREDIT ~ 4.126% 08/17/27 ..

.| ABN AMRO BANK ~ 4.800% 04/18/26 .

ATMOS ENERGY ~ 3.375% 09/15/49
BACARD  5.400% 06/15/33

BLACK HILLS CORP  3.950% 01/15/26 ...
BLACKSTONE HOLDINGS FINA  3.500% 09/10/49 .

4.8

DTE ELECTRIC CO  3.700% 03/15/45 ...
DIRECTV HOLDINGS/FING 10.000% 02/15/31 ..

ERAC USA FINANCE LLC  4.500% 02/15/45 .
ELM RD GENERATING STAT  6.090% 02/11/40

NFL FC TRUST PRIVATE PLACEMENT ~ 4.780% 10/05/30 ..

GOLDMAN SACHS GROUP INC  5.330% 07/23/35 ...

07/16/2025

08/11/2025

08/01/2025
08/11/2025

07/16/2025
07/17/2025

o 08/14/2025
...... 07/24/2025

...... 07/24/2025
...... 07/22/2025
......08/25/2025 .
N 08/20/2025

08/25/2025 .
09/30/2025 .
09/11/2025 .
09/23/2025 .
08/25/2025 .
09/04/2025 .

INTL FCSTONE FINANCIAL INC
MITSUBISHI UFJ SECURITIES .

......08/21/2025 .
P R 08/27/2025
...... 07/01/2025
09/15/2025 .
......07/21/2025 .
...... 09/29/2025
...... 08/28/2025

HILLTOP SECURITIES INC.

HILLTOP SECURITIES INC. ...

09/23/2025 .
09/23/2025 .
08/27/2025 .
08/20/2025 .
07/31/2025 .
07/02/2025 .
08/20/2025 .

DAIWA SECURITIES AMERICA

08/20/2025 ...
07/20/20%5 .

DAIWA SECUHITIES AVERICA
DAIWA SECURITIES AMERICA ..

......08/26/2025 .

N R 08/26/2025
...... 08/27/2025
MORGAN STANLEY FIXED INC
MORGAN STANLEY FIXED INC
CITIGROUP GLOBAL MKTS ...

MORGAN STANLEY FIXED INC

CITADEL SECLRITIES LLC ...
CITADEL SECURITIES LLC .

+20,000,000 |-
863,443 |
15,000,600 |.

200,133 |.
..4,000,000 |
..7,000,000 |
..... 4,703,151 |.
..... 3,160,530 |.
..8,000,000 |
1,905,042 |.
..... 5,000,000 |.
.... 14,777,550 |.

12,235,730 |
345,535 |.

-19.670.000 |-
..... 3,305,000 |...

+20,000,000 |-
868,000 |
15,000,000 |.

..... 5,385,000 |...
..... 3,000,000 |..

..... 5,000,000 |...
.... 15,000,000 |...

. 12,475,000 |.
340,000 |...
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40139L-BN-2 GUARDIAN LIFE GLOB FUND  4.327% 10/06/30 ..eeevuuneeeemnnnaeeeemnnneeeeeennnaeeeeennnneeeeennnneeeeennnnns |eennnd 09/30/2025 ..... J P MORGAN SEC 1BZ ...
402740-AB-0 . ..| GULFSTREAM NATURAL GAS  6.190% 11/01/25 . 07/08/2025 .....|DAIWA SECURITIES AMERICA 2.BFE
402740-AE-4 . ..| GULFSTREAM NATURAL GAS  5.950% 10/15/45 . 07/17/2025 .....| KEY BANC-MCDONALD .. 2.BFE ..
402740-AG-9 . ..| GULFSTREAM NATURAL GAS  5.600% 07/23/35 . 07/09/2025 . TD SECURITIES . 2.BFE ..
452308-A0-2 . .| ILLINOIS TOOL WORKS ~ 4.875% 09/15/41 . 07/14/2025 . BARCLAYS ........ 1.EFE ..
456873-AC-2 . ..|TRANE TECH FIN LTD ~ 4.650% 11/01/44 ... 09/03/2025 . SEAPORT GROUP LLC 2.AFE ..
465965-AC-5 . .| JB POINDEXTER & CO INC ~ 8.750% 12/15/31 . 08/01/2025 STIFEL NICHOLAS .. N N 4BFE ..
476556-DC-6 JERSEY CENTRAL PUR & LT 4.300% 01/15/26 ...eevvnnniiiiiiiiiiiiiiiiiee e eennnns [ennnd 08/25/2025 ..... MESIROW FINANCIAL .. 3,165,530 |eevvenniiiiiiiiins 3,170,000 |... 1.6 FE
536218-BR-6 LION INDUSTRIAL PRIVATE PLACEMENT ~ 4.940% 08/28/28 .........euiieeieernieeeecmniieeeeeenne e eeennnneeeee |eennnd 08/28/2025 ..... PRIVATE PLACEMENT .. ...25,000,000 |. ...25,000,000 |... 2.AZ ...
571676-AZ-8 . ..|MARS INC  5.000% 03/01/32 ..... 08/20/2025 . BARCLAYS .. .. 151,561 .. 149,000 |. 1.F FE
577081-AW-2 . .| MATTEL INC  5.450% 11/01/41 .. 07/01/2025 Various . ... 65,000 |. 2.CFE ..
581550-AE-3 MCKESSON CORP  6.000% 03/01/41 ...viiiiiiiiiiiiiii e eennnn [anand 07/25/2025 ..... Various ... ..10,000,000 |... 2.AFE
59001A-BD-3 MERITAGE CORPORATION  3.875% 04/15/29 ......eiieeiiiieeeeeeeieee e eeeeeee e e eenee e e eeenne e e eennnnneeeens |annad 08/20/2025 JANE STREET EXECUTION SERVICES 2.C FE
59161F-AB-3 . ..|Metrocommunications  6.040% 02/25/55 .. 08/20/2025 . PRIVATE PLACEMENT ..... 1.GPL ..
59161F-AD-9 . ..|Metrocommunications  7.390% 02/25/55 .. 08/20/2025 . PRIVATE PLACEMENT .. 935, N .. 935, N 2.BFPL ..
60856B-AF-1 . ..| MOLEX ELECTRONICS TECH  5.250% 04/30/32 . 08/20/2025 . J P MORGAN SEC .. 315,906 |. .. 312,000 |. 2.AFE ..
617446-7X-1 . ..| MORGAN STANLEY  5.000% 11/24/25 08/19/2025 . BARCLAYS ..... .50,031,500 |. .50,000,000 |. 2.AFE ..
62912X-AC-8 . ..|NGPL PIPE LLC  7.768% 12/15/37 .... 08/20/2025 . JANE STREET EXECUTION SERVICES .. 164,477 |. .. 144,000 |. 2.CFE ..
63305M-QF-1 . ..|NATIONAL BANK OF CANADA  4.890% 08/18/27 08/14/2025 . MIZUHO SECURITIES USA INC . . 15,000,000 |. .15,000,000 |. 1.DFE ..
63633D-AG-9 . .. |NATL HEALTH INV  5.350% 02/01/33 .... 09/22/2025 . J P MORGAN SEC ...... 5,000,000 2.CFE ..
641423-BU-1 . ..|NEVADA POWER  6.750% 07/01/37 .. 07/17/2025 .....| KEY BANC-MCDONALD .. 1,546,000 1.F FE ..
665772-CP-2 . .. |NORTHERN STATES PWR-MINN  3.600% . 09/04/2025 . KEY BANC-MCDONALD 2,000,000 1.EFE ..
666807-BT-8 . ..|NORTHROP GRUMMAN CORP  5.150% 05/01/40 ... 07/15/2025 . Various ............ 9,106,000 2.AFE ..
677050-AS-5 . ..| OGLETHORPE POWER CORP  4.500% 04/01/47 .. 07/14/2025 . OPPENHEIMER & CO . 7,857,000 2.AFE ..
68233J-AT-1 . ..| ONCOR ELECTRIC DELIVERY  4.550% 12/01/41 07/16/2025 .....| BARCLAYS ..... 4,325,000 1.F FE ..
68233J-BD-5 . .. | ONCOR ELECTRIC DELIVERY ~ 3.800% 09/30/47 ... 08/28/2025 . FIRST HORIZON .. 5,000,000 1.F FE ..
718172-DB-2 . ..|PHILIP MORRIS INTERNAT-W/I  5.375% 02/15/33 08/20/2025 . MORGAN STANLEY FIXED INC .. 293, N 284,000 1.F FE ..
72650R-BE-1 . ..|PLAINS ALL AMER PIPELINE  4.700% 06/15/44 . 07/09/2025 . SUSQUEHANNA ... .. 974,959 |. 1,185,000 2.BFE ..
T4250P-AC-9 ......... PRINCIPAL LFE GLB FND I 5.050% 08/18/28 .....ceeerreueeeeeennieeeeeenne e e eeeenee e e e eeenn e e e e eennnneees |ennnd 08/11/2025 ..... DEUTSCHE BANK .. .. 18,000,000 |. .... 18,000,000 |... 1.EFE
742718-FK-0 PROCTER & GAMBLE CO  3.600% 03/25/50 ........cevuiiiiimrnnniiiiiniiininiiiinineeeennnnsseesrnsnnseeeennnnes |00 .07/14/2025 0 SMBC NIKKO ..12,100,000 |... 1.0 FE
743315-AT-0 . ..| PROGRESSIVE CORP  4.200% 03/15/48 ...... DAIWA SECURITIES AMERICA 1.F FE ..
744533-BJ-8 . .|PUBLIC SERVICE OKLAHOMA  6.625% 11/15/37 .| FIRST HORIZON .. 2.AFE ..
744601-AH-0 PUBLIC STORAGE ~ 5.350% 08/01/53 .....eeeeeeieeeeimniiaeeeemnneaeeeeennneeeeeennneeeeeennnneeeeennnnnneeeennnn |enn.07/16/2025 ... BARCLAYS 3,530,042 [...ccevvenieiiiinnnnnn 3,785,000 |... 1.F FE
74762E-AJ-1 QUANTA SERVICES INC ~ 3.050% 10/01/41 BARCLAYS ... 11,344,640 |. .... 16,000,000 ... 2.BFE
78017D-AL-2 . ..|ROYAL BANK OF CANADA  5.120% 08/06/29 . RBC/DAIN ..... .85,000,000 |. .85,000,000 |. 1.EFE ..
78572X-AG-6 . .| SABRA HEALTH/CAPTL CORP  3.900% 10/15/29 J P MORGAN SEC 1,079,078 |. 1,117,000 |. 2.CFE ..
81373P-AA-1 SECURIAN FINANCIAL GROUP  4.800% 04/15/48 ......eeeeeeeeeeeeeeeeee e eeeeee e e eeenn e e e eenne e eeennnens |eenn 0771472025 L0 SUMRIDGE PARTNERS ... eeeeeenueeeeeemmneeeeeemnne e e e eeenn e e e eemnnn e e e eeennnaeeeeennnnnaeeennnnnnaeeennnnnnane |eeennnnnseeeemnnnaneeeennnnnaeeees Joernnnnanreemnnninnnees 1,721,800 [.ooeeeeeeieeieiinnnnns 2,000,000 |... 1.G FE
826418-BE-4 SIERRA PACIFIC PONER CO  6.750% 07/01/37 ..ceevvvnnniiiiiiiiiieeciiiie e eeennn [eannnd 09/09/2025 ..... L 00 RSP R, 5,616,750 [oeviiviinnnniiinnns 5,000,000 |... 1.6 FE
828730-AC-5 . ..| SIMMONS FIRST NATL CORP-CL A  6.250% 10/01/35 .. 09/09/2025 . STIFEL NICHOLAS .. .20,000,000 |. .20,000,000 |. 2.BFE
82890@-AB-5 . ..|Simplot Co () PRIVATE PLACEMENT  5.640% 09/30/35 . 09/30/2025 . PRIVATE PLACEMENT .15,000,000 |. .15,000,000 |. 2BZ
84346L.-AD-2 . .. | SOUTHERN NATURAL GAS  5.450% 08/01/35 ....... 07/21/2025 . SUNTRUST ........ 4,994,550 |. .. 5,000,000 |. 2.AFE
85855F-AA-1 . ..| STELLANTIS FINANCIAL SER  4.950% 09/15/28 . 09/09/2025 . GOLDMAN SACHS . 14,991,750 |. . 15,000,000 |. 2.BFE ..
87470L-AN-3 . ..| TALLGRASS NRG PRTNR/FIN  6.750% 03/15/34 09/23/2025 . WELLS FARGO .... . .. 393,000 |. 4.AFE ..
883199-AR-2 . .. | TEXTRON FINANCIAL CORP  6.208% 02/15/42 . 08/14/2025 . SEAPORT GROUP LLC ..220,000 |. 3.AFE ..
92277G-AG-2 . ..| VENTAS REALTY LP/CAP CRP  4.125% 01/15/26 . 09/04/2025 . BARCLAYS ....covvnnnnns .10,000,000 |. 2.AFE ..
92564R-AB-1 . . [VICI  4.625% 12/01/29 .... 08/20/2025 . JANE STREET EXECUTION SERVICES ..306,000 2.CFE ..
928668-BU-5 . ..| VOLKSIAGEN GROUP AMERICA .800¢% . 09/02/2025 . TD SECURITIES .. . N . N 2.AFE ..
928668-CE-0 . ..| VOLKSWAGEN GROUP AMERICA  5.400% 03/20/26 . 09/08/2025 . TD SECURITIES .. . 25,144,750 |. .25,000,000 |. 2.AFE ..
94106L-BR-9 . ..| WASTE MANAGEMENT INC ~ 2.950% 06/01/41 07/15/2025 . INTL FCSTONE FINANCIAL INC .. 5,066,810 |. .. 7,000,000 |. 1.G FE ..
94974B-FY-1 . ..|WELLS FARGO CO  4.100% 06/03/26 .. 08/12/2025 . BARCLAYS ..... . 14,948,700 |. . 15,000,000 |. 2.BFE ..
97670M-C*-5 . .| WISCONSIN GAS PRIVATE PLACEMENT  5.390° . 09/29/2025 . PRIVATE PLACE 2,000,000 1.FZ
97670M-Ce-3 . .| WISCONSIN GAS PRIVATE PLACEMENT ~ 4.700% 10/01/30 . 09/29/2025 . PRIVATE PLACEMENT ..... 9,000,000 1FZ
375916-AF-0 . ..| GILDAN ACTIVEWEAR INC  4.700% 10/07/30 ..... 09/23/2025 . MORGAN STANLEY FIXED INC 2.C FE
375916-AG-8 ......... GILDAN ACTIVEWEAR INC  5.400% 10/07/35 ..evvuniiiiiiiiiiiiiiiiiiis e eeciniis s ernri s snnnniseeens [eanand 09/23/2025 ... Various . . 2.CFE .ovvnnnnn
698900-AG-2 ......... PANCANADIAN ENERGY CORP  7.200% 11/01/31 .o eeeee e e eeeee e e eenne e eeee [eenand 08/20/2025 ..... J P MORGAN SEC 332,000 |... 2.C FE
TT509N-AF-0 . .|ROGERS CABLE INC ~ 8.750% 05/01/32 ...... 07/23/2025 . MESIROW FINANCIAL 2,978,000 |. 2.CFE ..
2.C Fl

92660F-AN-4

VIDEOTRON LTD / LTEE

3.625% 06/15/29 .

08/20/2025

MARKET AXESS

443,000 |...

m
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05864@-AR-0 MULLEN GROUP PRIVATE PLACEMENT  6.910% 07/10/37 .oooeeiiiiiiiiiiiiiiii [ 07/10/2025 ..... PRIVATE PLACEMENT ...eeeiiiiiiiiiiiiitiiti bbb s bbb aasbsss [asssssssssssssssssssssssssnnsnnnns [ooreeeneennnnnnnnnnnnns 5,000,000 |oeeeeeeiiiiiiiiiieens 5,000,000 |... 2.CPL .
05565E-DE-2 . ..|BMW US Capital LLC ~ 4.950% 08/11/27 ... 08/06/2025 .....[J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.FFE ..
06738E-AP-0 . ..|BARCLAYS PLC ~ 5.200% 05/12/26 ..... 08/28/2025 . BARCLAYS ..... 17,932,111 |. . 17,858,000 |. 2.AFE ..
06738E-DF-9 . ..|BARCLAYS PLC ~ 5.320% 11/11/29 .. 08/04/2025 . BARCLAYS .. .35,000,000 |. .35,000,000 |. 0 |2.AFE ..
143658-CB-6 . ..| CARNIVAL CRUISE  5.125% 05/01/29 . 09/30/2025 . GOLDMAN SACH ..263,000 |. ..263,000 |. 3.AFE ..
16882L-AA-0 . ..|CHILE ELECTRICITY LUX  5.580% 10/20/35 09/23/2025 . Various ...... .10,000,000 |. 1.6 FE ..
279158-AI-9 . ..|ECOPET ~ 7.750% 02/01/32 ............. 09/03/2025 . GOLDMAN SACHS .. ..375,000 |. 3.AFE ..
55377J-AC-1 ......... MSU ENERGY SA  9.750% 12/05/30 ...uvvuvuniiiiniiiiiiiiiii i [eeend 07/16/2025 MARIVA CAPITAL MARKETS .... ..455,000 ... 5.A FE
629541I-AR-6 NTT FINANCE CORP  5.320% 07/16/28 .....cooveieiiiiiiiiiiiiiiieececceeceeeeeeeeeeeeeeceeeeeeccceceeeeeeeeeeeees o 07/09/2025 MORGAN STANLEY FIXED INC .. ....10,000,000 |. ....10,000,000 |... 1.G FE
6295411-AT-2 . ..INTT FINANCE CORP  5.550% 07/16/30 ... 07/09/2025 . MORGAN STANLEY FIXED INC ..7,000,000 |. ..7,000,000 |. 1.6 FE ..
65558R-AP-4 . ..| NORDEA BANK ABP - SPON ADR  5.070% 08/28/30 08/20/2025 . BANK of AMERICA SEC .. . 35,000,000 |. .35,000,000 |. 1.D FE ..
677347-CF-1 ......... OHED CO  8.250% 10/15/38 .eeeeiiiiiiiiiiiiiiiieeeeeeeeeeeee e [ 07/15/2025 DEUTSCHE BANK .. [onnininiianns [oeeeeeeeaaaaeaaaanannn 0,087,864 [, 5,260,000 |... 1.F FE
81180L-AL-9 ......... SEAGATE HDD CAYMAN ~ 3.125% 07/15/29 .oooooiiiiiiiiiiiieee e [ 07/01/2025 Tax Free EXChange .........oooooiiiiiiiiiiiiiii e [ 854,140 [ 1,000,000 |... 3.B FE
832724-AB-4 . ..| SMURFIT KAPPA TREASURY  7.500% 11/20/25 . 07/11/2025 ..... DEUTSCHE BANK .. 8,200,000 2.BFE ..
86960Y-AA-0 . .| SUZANO NETHERLANDS BV 5.500% 01/15/36 09/03/2025 . J P MORGAN SEC 8,000,000 2.CFE ..
89680Y-AA-3 . ..|TRITON CONTAINER ~ 2.050% 04/15/26 ......... 07/22/2025 . BARCLAYS ........ 4,529,000 2.CFE ..
902133-AG-2 . ..| TYCO ELECTRONICS GROUP S 7.125% 10/01/37 . 07/22/2025 . MESIROW FINANCIAL .. . K . 2,000,000 1.G FE ..
902613-BJ-6 . .|UBS GROUP AG  5.428% 02/08/30 .............. 09/17/2025 . CITIGROUP GLOBAL MKTS .10,372,200 |. 10,000,000 1.FFE ..
91087B-BK-5 .........| UNITED MEXICAN STATES  5.375% 03/22/33 ...ocoiiiiiiiiiiiiiiiiiiie e e 09/16/2025 ..... Var ious 9,990,900 |. .... 10,000,000 |... 2.CFE .. .
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 876,341,026 897,036,655 XXX
046912-AA-9 .........| AT&T REIGN |1 LB PTT = 6.088% 12/15/44 ......eevviiiiiiiiiiiiiiiiiiiiiiiiiieiisisssseessessssssssseeseseeseseenees [oieee 09/18/2025 ... ROBERT W. BAIRD 6,597,892 |. 6,535,000 |... 2.APL ..
3130MB-AA-1 . ..|FCA US LLC LB PTT  7.757% 03/10/47 09/29/2025 . MESIROW FINANCIAL 9,979,760 |. 9,940,000 |. 2.BFE ..
88031J-AB-2 ......... TENASKA GEORGIA PARTNERS  9.500% 02/01/30 . oo |ee....08/11/2025 ... J P MORGAN SEC 5,943,118 |. 5,471,225 |... 2.A Fi
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 22,520,770 21,946, 22!
89157-30-1 ... TOUCHSTONE ULTRA SHORT INCOME ETF .. W-S GEN 0000000 .. ....48,718,011 |. .
89157W-70-7 .........| TOUCHSTONE SECURITIZED INCOME ETF . W-S GEN 0000000 . .... 35,239,986 |.
0149999999. Subtotal - Issuer Credit Obligations - SVO-Identified Bond Exchange Traded Fund 83,957,997
025006-PC-T ......... Airo Mechanical Term Loan 08/01/30 +eeeeeieeeieeeeeeen [ 08/01/2025 ..... EAGLE REALTY GRP CORP
024007-PC-T ......... Legacy Food Deferred Draw Term Loan ~ 08/01/30 ..coooiiiiiiiiiiiiiiiiiiiicceceeeccceecee [ 08/04/2025 ... EAGLE REALTY GRP CORP ... , K ,
025006-PC-T . ..| Aeromax Term Loan 08/08/30 .....oeeennnnnn 08/08/2025 EAGLE REALTY GRP CORP .. 7,860,000 |. ..8,000,000 |.
025007-PC-T . ..|Stone Enterprises Term Loan 08/27/30 08/27/2025 . EAGLE REALTY GRP CORP . 18,715,000 |. .19,000,000 |.
025008-PC-T . .|Merit Brass Term Loan 03/25/31 ........ 09/25/2025 . EAGLE REALTY GRP CORP .19,600,000 |. .20,000,000 |.
02526*-AB-7 . ..| American Combustion Industries Revolver 08/31/28 09/30/2025 . EAGLE REALTY GRP CORP .
05641*-AA-2 . ..|BP Loenbro Holdings Term Loan 02/01/29 ...ovvvnnnnnns 07/01/2025 .....|EAGLE REALTY GRP CORP
05641*-AB-0 . ..|BP Loenbro Holdings Deferred Draw Term Loan 02/01/29 07/01/2025 .....|EAGLE REALTY GRP CORP
05641*-AC-8 . ..|BP Loenbro Holdings Revolver 02/01/29 ....ovvveeee 07/01/2025 .....|EAGLE REALTY GRP CORP
23285%-AA-6 . ..|Decks & Docks Lumber Co Inc Term Loan 10/04/28 ... 08/20/2025 . EAGLE REALTY GRP CORP
23285%-AB-4 . ..|Decks & Docks Lumber Co Inc Deferred Draw Term Loan 09/05/2025 . EAGLE REALTY GRP CORP
204526-AA-8 . ..|Equine Network Term Loan 05/22/28 ....... 07/28/2025 . EAGLE REALTY GRP CORP
48236#-AA-9 . ..|K&R Operating, LLC Term Loan 07/23/28 .. 07/31/2025 . EAGLE REALTY GRP CORP
53087#-AA-0 . ..|LockMasters Security Term Loan 09/01/27 07/01/2025 .....|EAGLE REALTY GRP CORP
53087#-AC-6 . .|LockMasters Security Revolver 09/01/27 07/01/2025 .....|EAGLE REALTY GRP CORP
80486*-AB-2 .........|Shift Paradigm Revolver 09/08/28 ..o e 09/23/2025 ..... EAGLE REALTY GRP CORP ...
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated)
95765P-A*-0 ......... JWESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 ..oooeiiiiiiiiiiiiiieiie [ 07/14/2025 ... JPRIVATE PLACEMENT ... .vevevessessssesessenessesessesessesessosesensssessssnssesessasessasessesessssesessesessesessesens
0199999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Affiliated) 20,500,000 20,500,000
24521W-AK-5 DEL MONTE FOODS CORP |1 PIK-TERM 1L 04/02/26 ....evvvvnnriniiiiiiiiiiiii e [ 09/15/2025 Interest Capitalization ... , K ... 29,176 |...
24521W-AK-5 . ..| DEL MONTE FOODS CORP |1 PIK-TERM 1L 04/02/26 . 08/12/2025 . Tax Free Exchange .. .. 1,228,837 |. .. 1,274,457 |.
830867-AB-3 . ..|DELTA AIR LINES/SKYMILES TL B 1L 10/20/28 ................ 09/26/2025 . BARCLAYS ........... . 27,837,993 |. . 27,837,993 |.
00169Q-AG-4 ......... GLOBAL MEDICAL RESPONSE PIK-TERM B 1L 10/31/28 oo 08/25/2025 Interest Capitalization ...
001690-AH-2 GLOBAL MEDICAL RESPONSE TL B 1L 10/01/32 oo | 09/11/2025 MORGAN STANLEY HI-YLD ...
00169Q-AH-2 . ..| GLOBAL MEDICAL RESPONSE TL B 1L 10/01/32 ... 09/19/2025 . Tax Free Exchange ..
03167D-AR-5 . ..| AMNEAL PHARMACEUTICALS LLC TL B 1L 08/01/32 07/24/2025 . JPM FUNDS RECAP .. .399, K
03218A-AF-6 ......... AMSPEC PARENT LLC TL B-DD 1L 12/22/31 oo [ 07/15/2025 ... Tax Free Exchange .. ... 53,733 |.
05377J-AU-6 ......... AVIS BUDGET CAR RENTAL TL B 1L O7/17/32 cooiiiiiiiiiiiiieee [ 07/16/2025 ..... Tax Free Exchange 1,438,946
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05477J-AE-1 AZALEA TOPCO INC TL B 1L 04/30/31 R 07/23/2025 ..... Tax Free Exchange .. , .. 992,500 |... 4CFE ..........
07337F-AB-1 . ..| SKECHERS USA INC-CL A TL B 1L 09/12/32 07/01/2025 .....|JPM FUNDS RECAP .. 308,693 400,000 |. 3.CFE .
08078U-AN-3 . ..|BELRON FINANCE 2019 LLC TL B 1L 10/16/31 ... 08/07/2025 .....|Tax Free Exchange . 198,043 |. ..198,500 |. 3.CFE ..
12541H-AX-1 . ..| CHG HEALTHCARE SERVICES INC TL B 1L 09/29/28 . 08/01/2025 .....[Tax Free Exchange .. 1 926,989 |. 1,925,450 |. 4.B FE ..
12568Y-AB-0 . ..|CHARLOTTE BUYER INC REV 1L 08/11/27 . 09/24/2025 . PRIVATE PLACEMENT .. .20,813,333 |. .20,813,333 |. 4.CFE ..
1261MA-AB-6 . ..[CPI HOLDCO B LLC TL B 1L 05/19/31 ... 07/24/2025 . Tax Free Exchange .. 308,019 ..400,000 3.CFE ..
16117L-CB-3 . .| CHARTER COMMUNICATIONS OPER TL B4 1L 12/09/30 ......00/23/2025 . Various .......ooeeennn 6,999,880 K 7,000,000 K 2.CFE ..
16117L-CE-7 CHARTER COMMUNICATIONS OPER TL B5 1L 12/15/31 o 09/23/2025 BANK of AMERICA SEC .. ..10,012,500 |. ..10,000,000 ... 2.CF
172442-AV-7 CINEMARK USA INC TL B 1L 05/24/30 R 07/01/2025 Tax Free Exchange 1,453,004 |. 1,470,187 |... 3.A Fi
22526-AU-2 . ..| CREATIVE ARTISTS AGENCY LLC TLL B 1L 10/01/31 07/22/2025 . Tax Free Exchange .. 4.AFE ..
22860E-AK-8 . .| CROWN SUBSEA COMMUNICATI TL B 1L 01/30/31 .. ......07/15/2025 . Tax Free Exchange .. 4.A Fi
24521W-AB-5 DEL MONTE CORP TL 1L 08/02/28 U R 07/01/2025 Interest Capitalization ... 6. FE ...
24521W-AK-5 DEL MONTE FOODS CORP |1 PIK-Term 1L 04/02/26 ... R R 08/13/2025 JEFFERIES & CO 6. FE ...
24521W-AK-5 . ..| DEL MONTE FOODS CORP |1 PIK-Term 1L 04/02/26 . 09/12/2025 . Interest Capitalization 6. FE
34641N-AC-7 . ..|HERITAGE PONER LLC TL 12/11/30 ..... 07/01/2025 .....| Interest Capitalization 4.8 FE
42705F-AB-2 . ..|HERC HOLDINGS INC TL B 1L 06/02/32 07/01/2025 .....|WELLS FARGO BK ...... 2.CFE ..
45115D-AC-2 . ..| ICON PARENT INC TL B 1L 11/13/31 .. 08/20/2025 . Tax Free Exchange .. 4.CFE ..
45674P-AS-3 . ..| INDY US HOLDCO LLC TL B 1L 10/31/30 . 08/12/2025 . Tax Free Exchange .. 4.AFE ..
58401D-AN-4 . ..|MED PARENTCO LP TL B 1L 04/15/31 ..... 07/01/2025 Tax Free Exchange .. 4.CFE ..
58503U-AJ-2 . .. | MEDLINE BORROWER LP TL B 1L 10/23/30 ... 07/31/2025 .....[Tax Free Exchange 3.CFE ..
63939W-AN-3 . ..| WAYSTAR TECHNOLOGIES INC TL B 1L 10/22/29 .. 08/06/2025 .....|JPM FUNDS RECAP .. 3.CFE ..
65336R-BB-3 . ..|NEXSTAR BROADCASTING INC TL B 1L 06/28/32 ..... 07/01/2025 .....|JPM FUNDS RECAP .. 3.B FE ..
69425B-AD-9 . ..|Neon Maple US Debt Mergersub | TL B1 1L 07/30/2025 .....|Taxable Exchange . 4.AFE ..
T1677H-AN-5 . ..|PETSMART INC TL B 1L 08/18/32 oeeeeeeeeennnn 08/18/2025 Tax Free Exchange 4.B FE ..
T8477TM-AH-4 . ..|FIRST ADVANTAGE HOLDINGS TL B 1L 10/31/31 07/30/2025 . Tax Free Exchange .. 4.AFE ..
80583E-AN-6 . ..|SAZERAC CO INC TL B 1L 06/26/32 ...... 07/01/2025 .....|WELLS FARGO BK 3.CFE ..
82453J-AB-4 . ..| SHIFT4 PAYMENTS LLC TL B 1L 05/10/32 07/01/2025 .....[GOLDMAN SACHS ..... 3.AFE ..
88412K-AD-4 . ..| THIRD COAST INFRASTRUCTU TL B 1L 09/25/30 ......08/01/2025 .....[BANK of AMERICA SEC 3.CFE ..
88412K-AD-4 ......... THIRD COAST INFRASTRUCTU TL B 1L 09/25/30 R 08/07/2025 ..... Tax Free Exchange 3.CFE
88632\-BK-5 CLOUD SOFTWARE GRP INC TL B2 1L 03/24/31 o [ 08/14/2025 ... Tax Free Exchange 4.8 FE
90385Y-AG-6 . ..|ULTRA CLEAN HOLDINGS INC TL B 1L 02/25/28 Tax Free Exchange 4.AFE ..
92021H-AC-9 .. . | VOYAGER PARENT LLC TL B 1L ..| DEUTSCHE BANK ....... K 4.B FE ..
69368P-BL-7 .........| VIRGIN MEDIA BRISTOL LLC TL Y 1L e e 0771172025 BANK OF NOVA SCOTIOA .... U e 1,000,000 |... 3.CFE
N2B20E-AN-8 ......... EG AMERICA LLC TL B 1L 02/07/28 +oooeeeeeeeeeiiieeeieeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee[0000,07/3072025 Tax Free EXChange .......oooiiiiiiiiiiiiiiiiiiiiii e A0 | 254,866 4CFE ...
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 107,823,591 108,236,948 0 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,763,705,806 1,701,176,742 8,302,424 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 20,500,000 20,500,000 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 1,784,205,806 1,721,676,742 8,302,424 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,784,205,806 1,721,676,742 8,302,424 XXX
36176F-2C-1 ......... [62 G2 765171 4.700% 12/20/B1 1.oiveeeveeeressssssesessssesessesessesessesessesessssesesesssensssensssesessens [ 09/01/2025 ..... [1nterest CapitaliZation ..oeiieeeeeesesessessssnseseseesesessesessssessssessssensssessssesessesessesesesessases | PO P 69 [, B9 [, 0 1A s
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 69 69 0 XXX
38378N-YB-3 ......... [GNR 201424 KZ  4.365% 01/16/54 .oveveeeesseusssssessesesssnsssssssnssssesesessenessesesessesessssesesenssss | 09/01/2025 ..... [1nterest CapitaliZation ..ouiieeeseoesessessseseseseseesesessesesnssessssessssenseseseesesessesessesesesessases | TR T 17,282 |oeeeeiiiiiiiiiiiiiiiiees 17,282 e 0 1A s
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 17,232 17,232 0 XXX
3136B4-VK-1 .........|FNR 2019-27 MZ ~ 4.000% 06/25/59 . R 09/01/2025 ..... Interest Capitalization ... U . . . A
3137F3-PA-6 . .|FHR FHR 4772 2D  4.000% 11/15/47 . 09/01/2025 . Interest Capitalization

: ..... 07/11/2025 ..... STEPHENS INC.

38379A-VY-3 Government Natio201444 gage A 2014-44 LZ  4.000% 03/16/44 ...
38379A-VY-3 ......... Government Natio201444 gage A 2014-44 LZ  4.000% 03/16/44 ...couviivuiiiuniiinniiiiiiiiiniiiiiieiinneenns o 09/01/2025 ..... Interest Capitalization .
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 5,786,589 6,181,550 10,079 XXX

3137FQ-KQ-5 . .|FHLMC Multifamil ~ K103ured P K103 X1 08/08/2025 .....[BREAN CAPITAL LLC .. ..799,000 |.

S187FU-ZE-7 . .. FHR K111 X1 1.674% 05/25/30 . ......08/08/2025 BREAN CAPITAL LLC . ..807,991 |.
S137FN-HV-5 ......... |FHLMC K116 X1 1.517% 07/25/30 ...... 08/08/2025 ..... BREAN CAPITAL LLC .. 82,020 |.

0.752% 11/25/29

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) 1,689,011

034656G-AA-4 ......... [Ange| Oak Mor tga20232 2023-2 A1 4.650% 10/25/67 ..oveveveeeevrerersessisceccneieisisesesicccnenananas ]......00/08/2025 ..... [VAITOUS vttt OO AR 9,689,758
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03466D-AA-0 Angel Oak Mortga20237 2023-7 A1 4.800% 11/25/B7 ...ceeeeeeeeeeeeeieeie e eeeee e e e e eeen [eennnd 07/15/2025 MIZUHO SECURITIES USA INC «.eeeeeeeeeee e e e eeeee e e e e eee s e e e e e s e e e e e e s e e eenmne e e e e eennnneeeeennnnnns eeeennnnnseeeemnnnnneeeennnnnaerees Joemmnnnanreemnnnnannees 3,652,600 |..evvuniieeinenins 3,700,007 |...
034944-AA-6 . ..[Angel Oak Mortga20246 2024-6 A1  4.650% 11/25/67 . 08/25/2025 . WELLS FARGO ......cevnnnnnne .31,832,844 |. . 32,267,345 |.
034944-AB-4 . ..|Angel Oak Mortga20246 2024-6 A2  4.650% 11/25/67 .... 07/24/2025 . INTL FCSTONE FINANCIAL INC
10568G-AE-7 . ..|BRAVO Residentia20191 g Trus 2019-1 A1D  3.500% 03/25/58 08/18/2025 .....|J P MORGAN SEC ...
10638J-AA-5 . ..|Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 .. 09/25/2025 . Interest Capitalization
10638K-AA-2 . ..|Brean Asset Back2025RM12ities 2025-RM12 A1  4.500% 07/25/65 . 07/23/2025 . BREAN CAPITAL LLC .....
10638N-AA-6 . .|Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 . ......08/25/2025 . Interest Capitalization
12543P-A0-6 CWHL 2006-21 A15  6.000% 02/25/37 ...evvvniiiiiiiiiiiiiiie e cinii e rrni s senan e eenanes [eenand 08/01/2025 Interest Capitalization ...
12565V-AG-8 CIM Trust 202143 2021-d3 A7 2.500% 06/25/51 ...eeeeeeeeeeeeeeiiee e e e eee e 08/26/2025 J P MORGAN SEC
12566P-AH-8 . ..|CIM Trust 2021INV1 2021-INV1 A8 2.500% 07/01/51 . 08/05/2025 . BANK of AMERICA SEC
12651Y-AS-1 . .|Credit Suisse Mo2017RPL3rust 2017-RPL3 B3 ~ 4.408% 08/01/57 ......09/10/2025 . WELLS FARGO ...ceevnnnnns
126694-HK-7 CWHL 2005-25 A6 5.500% 11/25/35 R 08/01/2025 Interest Capitalization
17329M-CL-1 Citigroup Mortga2021J2 Trust 2021-J2 A7A  2.500% 07/25/51 ....eeeemmmeieeeeeeiiee e eeeeeniees eennd 08/27/2025 BANK of AMERICA SEC ..
17329P-CL-4 . ..[Citigroup Mortga2021INViTrust 2021-INV1 A7A  2.500% 05/25/51 07/01/2025 GOLDMAN SACHS ..
33851P-AE-5 . ..|Flagstar Mortgag20215INV 2021-5INV A5 2.500% 07/25/51 ..... 08/12/2025 . PIPER JAFFRAY
33851P-AS-4 . .. |Flagstar Mortgag20215INV 2021-5INV A16  2.500% 07/25/51 08/20/2025 . GOLDMAN SACHS ..
36168F-AJ-7 . ..| GCAT 2022INV2 2022-1NV2 A9  3.000% 04/25/52 .. 07/01/2025 .....| PERFORMANCE TRUST CAPITAL .
36262J-AF-2 . ..|GS Mortgage-Back2021GR2 ities 2021-GR2 A6  2.500% 02/25/52 07/25/2025 .....|J P MORGAN SEC ............
36263T-AF-9 . ..| GS Mor tgage-Back2021GR3 ities 2021-GR3 A6  2.500% 04/25/52 07/16/2025 PERFORMANCE TRUST CAPITAL .
44590H-AJ-5 ......... [Hundred Acre Wo02021INV1 2021-INV1 A9  2.500% 07/25/51 ..... 08/12/2025 . PIPER JAFFRAY ..
45130B-DM-2 . .| IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY HSG ~ 6.250% 01/01/56 07/23/2025 . RBC/DAIN ..... FE
46592-AF-3 . ..[JP Morgan Mortga202112 2021-12 A4 ~ 2.500% 02/25/52 . 08/06/2025 ..... | PERFORMANCE Ti .
46652V-AG-0 . .| JP Morgan Mortga20214 2021-4 A4  2.500% 08/25/51 ... 08/11/2025 .| PERFORMANCE TRUST CAPITAL .

.. JP Morgan Mor tga2021INV5 2021-INVS A3~ 3.000% 12/25/51 .. J P MORGAN SEC ...

46653X-AG-5 . . 07/17/2025 ... . 15,488,579 |. .16,921,629 |.
46654A-AF-6 . ..| JP Morgan Mortga202110 2021-10 A4 ~ 2.500% 12/25/51 .... 07/01/2025 .....[WELLS FARGO . .10,786,648 |. 12,197,995 |.
46654K-AF-4 . ..[ JP Morgan Mortga202111 2021-11 A4~ 2.500% 01/25/52 . 08/12/2025 .....[PIPER JAFFRAY ..
525200-AG-9 . .| RAST 2006-7 1A7 ~ 6.000% 11/25/36 ........ceeeuunneennnnn. 08/01/2025 Interest Capitalization ... o o0 FM

.. Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9 2.500% 07/01/51

58549R-AJ-5 ........
[Mill City Mortga20191 2019-1 M1 3.500% 10/25/69

50981A-AG-1 ...

08/14/2025 .

E J P MORGAN SEC ............
B 08/05/2025

PERFORMANCE TRUST CAPITAL .

.. 478,207 |.
..9,621,279 |.

10,181,247 |

61772A-AR-6 Morgan Stanley R20211  al Mor 2021-1 A4~ 2.500% 03/25/51 .... L= T P R 4,866,560 |.
64820l-AF-1 . ..|New Residential 2021INV1 Loan 2021-INV1 A6 2.500% 06/25/51 . BANK of AMERICA SEC
648301-AD-3 . .|New Residential 20194A  Loan 2019-4A A1B  3.500% 12/25/58 .. Various .......ooeeeunns

64831G-AG-0
67448X-AD-8

New Residential 2021INV2 Loan 2021-INV2 A7 ~ 2.500% 09/25/51 ....
Onslow Bay Finan2021J3 2021-J3 A4~ 2.500% 10/25/51

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

612,384 |. L13,079.771 |

67647W-AE-7 . ..|Bayview Opportun20213  er Fun 2021-3 A5  2.500% 07/25/51 . Various ... N ..6,177,908 |. . ..6,931,489 |.
693650-AL-7 . .| PSNC Trust 20211 2021-1 A1 2.500% 03/25/51 ..... Various ... .10,581,985 |. . 11,976,357 |.
75409J-AG-2 Rate Mortgage Tr2021J1 2021-J1 A7~ 2.500% 07/25/51 ....coeevuniiiiiiiiiiiiiiiiceiiieeeeeieeeeeeen [222.07/15/2025 L PERFORMANCE TRUST CAPITAL . ..10,126,223 |. .. 11,490,750 |...

rrrrorrrrrrr>rrr>rr>>>>r>r>or>>2r>>>>>0> >

76114A-AB-6 RAST 2006-R2 A2 6.000% 04/25/36 P 09/01/2025 ... Interest Capitalization 14,500 |. 14,500 |... Fl
76119D-AE-9 . ..|Residential Mort20192 n Trus 2019-2 B1  4.713% 05/25/59 . 08/05/2025 . WELLS FARGO ............. . 14,353,684 |. . 14,517,000 |. Fi
81748Y-AD-4 . ..|Sequoia Mortgage20216 2021-6 A4  2.500% 10/25/51 . 08/18/2025 CITIGROUP GLOBAL MKTS

81749C-AD-1 . ..|Sequoia Mortgage20221 2022-1 A4~ 2.500% 02/25/52 . 08/12/2025 . PIPER JAFFRAY ....

89179J-AB-2 . .| Towd Point Mortg20204 t  2.500% 10/25/60 . 08/20/2025 . J P MORGAN SEC .

89180L-AB-4 . .| Towd Point Mortg2021SJ2 t 2021-SJ2 A1B 2. 250% .07/07/2025 ..... INTL FCSTONE FINAN P

1059999999 Subtotal Asset-Backed Securities - Financial Asset Backed - Self-Liquidating - Non-Agency Residential Mortgage- Backed Securities (Unaffiliated) 293 817,845 315 284,992

05494N-AE-1 Barclays Commerc20255C37gage S 2025-5C37 B 5.782% 09/15/58 . R 09/05/2025 BARCLAYS .... 11,844,876 |. .... 11,500,000 |...

05494P-AA-4 . .|Banc of America 2025NASHLynch 2025-NASH A 5.950% 09/15/40 09/05/2025 . BANK of AMERICA SEC .20,000,000 |. .20,000,000 |.

'. Banc of America 2025NASHLynch 2025-NASH B 6.300% 09/15/40

05494P-AC-0 . .......00/05/2025 . BANK of AMERICA SEC ..9,500,000 | .. 9,500,000 |
05556H-AA-7 BFLD Trust 2025FPM 2025-FPM A 5.011% 10/10/30 P 08/20/2025 GOLDMAN SACHS ....25,000,000 |. ....25,000,000 |...
05608R-AQ-8 BX Trust 2021ARIA 2021-ARIA G 7.399% 10/15/36 ..oeeenniiiiiieieiiiie e e 09/16/2025 CITIGROUP GLOBAL MKTS ...ttt et e et e e e e tae e e e e eeas [oseeeeeeeeinen e e e e e eineeeeeeeas [orareeeeeeeeineeaeean 2,988,750 [..ooeeeniiiiiaeenns 3,000,000 |...
05609C-AQ-0 . ..|BX 2021 2021-21M F  6.876% 10/15/36 .............c... 09/25/2025 . BARCLAYS ...oeeviiiiiens

06427D-AlI-3 . .|Banc of America 2017BNK3al Mor  3.879% 02/15/50 07/29/2025 . BMO CAPITAL MARKETS CORP

..|Banc of America 2017BNK3al Mor  4.352% 02/15/50 .....

.| Bank 2017BNK5 2017-BNKS AS  3.624% 06/15/60 .
..|Bank 2017BNKS  3.896% 06/15/60 .
.| BMARK  4.419% 07/15/51 .....ooeiiinninnnnnne
BENCHMARK Mor tga2020B16  2.944% 02/15/53

064270-AX-1 .
06541i-BA-9 .
0654111-BB-7 .
08160B-AH-7 .
08161N-AH-0

08/05/2025 . BREAN CAPITAL LLC .....
07/10/2025 .....[BANK of AMERICA SEC
09/16/2025 ..... [BREAN CAPITAL LLC .....
......08/11/2025 .....|BMO CAPITAL MARKETS CORP
...... 07/17/2025 .....[BNP SECLRITIES

..... 5.475.000 |...
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088928-AA-4 BHUS Mortgage Tr2025ATLS 2025-ATLS A 6.000% 08/15/42 .....cevveeieeeeeinnieeeeeeneee e eeeenees eennnd 08/01/2025 CITIGROUP GLOBAL MKTS ...20,000,000 |. ...20,000,000 |...
12433H-AG-9 . ..[BX Trust 2025BCAT 2025-BCAT D 6.800% 08/15/42 07/31/2025 . WELLS FARGO ..........
12508G-AX-4 . ..| CCUBS 2017-C1 AS ~ 3.907% 11/15/50 ... 08/20/2025 . ACADEMY SECURITIES .
12531Y-Al-8 . ..|CFCRE  5.018% 05/10/58 ... 08/13/2025 . GOLDMAN SACHS ..
12636M-AK-4 . ..| CSAIL Commercial2016C6 e Trus . 09/04/2025 . BREAN CAPITAL LI
17291C-BV-6 . ..|Citigroup Commer2016C2 tgage 4.031% 08/10/49 .... 08/07/2025 Various .........
23292L-AC-6 . .[DK Trust 2025LXP 2025-LXP B 5.993% 08/15/37 ......08/12/2025 . J P MORGAN SEC
23292L-AE-2 DK Trust 2025LXP 2025-LXP C 6.392% 08/15/37 ....oiviviriiiiiiiiiiiieiiciiii i [een 08/12/2025 ..... J P MORGAN SEC ...
23292L-AG-7 DK Trust 2025LXP 2025-LXP D 7.041% 08/15/37 ..eeeeeeeeeeeieenieeeeeeeie e eeeene e eeeene e eeee [eeend 08/12/2025 ..... J P MORGAN SEC
23307D-BA-0 . ..|DBGS 2018-C1 A4  4.466% 10/15/51 .....cevvvnrrrinnnnnn 08/14/2025 . ACADEMY SECURITIES .
23312L-AU-2 . . [Deutsche Bank Co2016C1 Mortg  4.195% 05/10/49 .. ......08/06/2025 INTL FCSTONE FINANCIAL INC ,128, N ,213, N
55316V-AA-2 MHC Commercial M2021MHC Trust 2021-MHC A 5.066% 04/15/38 ......ccevveriiiiiiiiiiiiiiiiiineeecciiieeeee fevnnd 08/21/2025 ..... Various 2,117,924 |ooovviiiiiiiiiis 2,117,301 |...
61691U-BK-4 Morgan Stanley C2019L3  Trust — 3.754% 11/15/52 ...eeniiiiiieiee e eee eenend 07/17/2025 BREAN CAPITAL LLC 1,743,438 |oeeeeeiiiieeeeee 2,000,000 |...
61692C-BX-5 . ..|Morgan Stanley C2021L6 Trust  3.546% 06/15/54 .. 09/18/2025 . BMO CAPITAL MARKETS CORP ..
61771M-AZ-3 . ..|Morgan Stanley C2019H7  Trust  3.524% 07/15/52 ..... 09/10/2025 . PERFORMANCE TRUST CAPITAL .
811304-AE-4 . ..| SDR Commercial M2024DSNYTrust 2024-DSNY B 5.891% 05/15/39 08/07/2025 .....|MESIROW FINANCIAL ..
94989V-AF-6 . ..|Wells Fargo Comm2015NXS3ortgag  3.972% 09/15/57 07/01/2025 .....|WELLS FARGO . ,99, N ,000, N
95000F-AV-8 . ..|Wells Fargo Comm2016C35 ortgag  3.184% 07/15/48 09/09/2025 . GOLDMAN SACHS .. 7,034,462 |. .. 7,155,000 |.
95000H-BH-4 . ..|WFCM 2016-LC24 AS  3.367% 10/15/49 .......eeeeeeen 08/13/2025 . Various ...... . 16,699,276 |. 17,128,210 |
95004V-AE-7 . .|Wells Fargo Comm2025AURAor tgag 2025-AURA C  6.442% 10/15/42 . 09/23/2025 . WELLS FARGO . . 11,970,000 |. . 12,000,000 |.

95004V-AG-2 . ..|Wells Fargo Comm2025AURAor tgag 2025-AURA D 7.041% 10/15/42 ... WELLS FARGO ...ttt sesessessssennne |uessssssnsnnsnnnnsnssnnnnnnnnnnnnns |oereeeieiiiiiiiiieiaies 3,790,500 [....ccccnnnnnnnnnnees 3,800,000 |...

1079999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage -Backed Securities (Unaffiliated) 189, 154,926 191,807,711

000842-AC-8 ......... ABPCI Direct Len202315A d CLO 2023-15A A2 6.919% 10/30/35 ....evvvvrmremmmnninniiiiiiiiiiiiiiiinniiiniieee oo 07/24/2025 ... ROBERT W. BAIRD 10,044,000 10,000,000 1TAFE il
00383L-AE-0 20251A 2025-1A B 6.125% 10/20/38 WELLS FARGO ...18,000,000 |. ...18,000,000 |... 1.C FE
00852H-AJ-0 . ..|AGL CLO Ltd.  202326A 2023-26A XR  5.275% 10/21/38 . J P MORGAN SEC ..5,000,000 |. ..5,000,000 |. 1.AFE ..
017154-AU-9 . | ALLPK  5.425% 01/20/35 ......oooeeiiiiiiii GOLDMAN SACHS .. .37,000,000 |. .37,000,000 |. 1.AFE ..
01751A-AN-6 Allegro CLO Ltd 20212A 2021-2A XR  5.268% 10/15/38 .... U0 PR S PPPTPOPPPPPPPPPPPPR R 4,750,000 |oeeeeeiiiiiiiiiis 4,750,000 |... 1.A FE
04822B-AJ-2 Atlantic Avenue 20242A 2024-2A AF  5.633% 04/20/37 .....vvvvvvmvmmmiiniiiiiiiiiiiiiiiiann [ 07/24/2025 ... ROBERT W. BAIRD .. 15,082,500 |. ..15,000,000 ... 1.A FE
04822P-AC-6 . ..|Atlantic Avenue 20254A 2025-4A B 6.118% 10/15/38 ..... 09/17/2025 . CITIGROUP GLOBAL MKTS .19,000,000 |. .19,000,000 |. 1.C FE ..
08186U-Al-2 . ..[Benefit Street P202022A CLO Lt 2020-22A BRR  5.882% 04/20/35 07/11/2025 CITIGROUP GLOBAL MKTS .. 750,000 .. 750,000 1.C FE ..
09203B-AC-5 . ..|Black Diamond CL20221A 2022-1A A1A  6.818% 10/25/35 ... 09/03/2025 . BTIG LLC ....ooeeeeennnns 7,535,625 7,500,000 1.AFE ..
1256711-AS-8 . ..|CIFC Funding Ltd20224A 2022-4A DR 7.018% 07/16/35 .... 08/12/2025 . NOMURA SECURITIES INTERNATIONA 2,000,000 2,000,000 2.AFE ..
143168-BQ-7 . ..|Carlyle Global M20191A rategi 2019-1A CR2  6.932% 04/2 08/08/2025 CITIGROUP GLOBAL MKTS ... ..700,000 |. ..700,000 |. 2.AFE ..
448982-AC-2 . ..|10G US CLO Ltd 20251A 2025-1A A2  5.918% 07/25/38 .... 07/30/2025 . CITIGROUP GLOBAL MKTS 16 000,000 |. .16,000,000 |. 1.AFE ..
64135D-AL-9 . .. | Neuberger Berman202247A 2022-47A BR  5.868% 04/16/35 09/25/2025 . J P MORGAN SEC ... ..3,000,000 |. ..3,000,000 |. 1.C FE ..
647550-AS-1 . ..|New Mountain CLOCLO 3A CLO-3A AR  5.925% 10/20/38 . 08/04/2025 . J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.AFE ..
647550-AU-6 . ..|New Mountain CLOCLO 3A CLO-3A BR  6.025% 10/20/38 ... 08/04/2025 . J P MORGAN SEC ... . 19,500,000 |. . 19,500,000 |. 1.C FE ..
676916-AJ-8 . ..[Oak Hill Credit 202212RA 2022-12RA B2 ~ 5.407% 07/20/37 07/07/2025 CIBC WORLD MARKET ..5,000,000 |. ..5,000,000 |. 1.C FE ..
69688F-AS-9 . ..|Palmer Square CL20213A 2021-3A BR ~ 5.968% 10/15/38 .... 07/31/2025 . J P MORGAN SEC ... .10,000,000 |. .10,000,000 |. 1.C FE ..
69688F-AU-4 . ..|Palmer Square CL20213A 2021-3A CR  6.218% 10/15/38 . 07/31/2025 . J P MORGAN SEC 2,850,000 |. 2,850,000 |. 1.FFE ..
75888A-BY-1 . ..|Regatta VII Fund20161A 2016-1A DR3  6.653% 06/20/34 ... 09/19/2025 . MIZUHO SECURITIES .. 4,500,000 |. .. 4,500,000 |. 2.BFE ..
85574A-AA-2 . .| Starwood CommercqSIF6A gage T 2025-SIF6A A1 5.875% 10/17/37 . 09/08/2025 . JEFFERIES & CO . .20,000,000 |. .20,000,000 |. 1.AFE ..
87122K-AE-5 Sycamore Tree CL20257A 2025-7A B 6.075% 08/28/38 .07/18/2025 ..... J P MORGAN SEC . .... 19,500,000 |. .... 19,500,000 |... 1.C FE .. .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 230,212,125 230,050,000 XXX
723048-AA-8 . ..|PINEBRIDGE ~ 8.773% 09/21/32 . U R 07/31/2025 PRIVATE PLACEMENT 2.CFE ..
00APOG-EM-B . ..|Apogem  9.319% 09/21/32 ..... 09/22/2025 . PRIVATE PLACEMENT .. 4.AFE ..
723048-AB-6 . ..|PINEBRIDGE  10.773% 09/21/32 .. 07/31/2025 . PRIVATE PLACEMENT .. 4.AFE ..
723046-AA-6 . ..|PINEBRIDGE ~ 6.000% 09/30/33 .. 07/07/2025 PRIVATE PLACEMENT 2BPL ..
107920-AG-5 . ..|Bridgecrest Lend20253  Secur 2025-3 E  6.620% 05/17/32 09/16/2025 . WELLS FARGO ... 3.BFE ..
108056-AG-7 . ..|Bridgecrest Lend20231  Secur 2023-1 E 10.370% 07/15/30 .. 08/12/2025 . Various ...... K K 3.B FE ..
30167K-AB-7 . ..|Exeter Automobil20254A ables 2025-4A A2  4.530% 03/15/28 . 08/19/2025 . DEUTSCHE BANK . 29,998,629 |. .30,000,000 |. 1.AFE ..
37989B-AN-2 . ..| GLS Auto Receiva20252A st 2025-2A E  7.730% 06/15/32 ... 08/12/2025 . PERFORMANCE TRUS .. 3,662,422 |. .. 3,500,000 |. 3.B FE ..
37989Y-AE-2 . ..|GLS Auto Receiva20253A st 2025-3A C  4.690% 05/15/31 08/07/2025 .....|J P MORGAN SEC ... . 27,994,991 |. .28,000,000 |. 1.F FE ..
37989Y-AF-9 . .| GLS Auto Receiva20253A st 2025-3A D 5.160% 06/16/31 ... 08/07/2025 .....[J P MORGAN SEC . 39,907,104 |. .40,000,000 |. 2.BFE ..
80285U-AF-8 ......... Santander Drive 20223 eivabl 2022-3 C  4.490% 08/15/29 .......ccoovviiiiiiiiiiiiiiiii [ 08/07/2025 ..... SANTANDER ....58,801,749 |. .... 58,806,344 |... 1.A FE
87241F-AA-D ......... TCW Direct Lending Secured A Note  7.547% 06/22/29 ...oevvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieiieieeeees [ 09/02/2025 ..... PRIVATE PLACEMENT ..uuuutitttttst s |ussssssssssssssssrssrrrrrnrrrrnrins |errereereererieereeeeeees 144,737 oo 144,737 1.0PL v
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87241F-AB-8 TCW Direct Lending Secured B Note 10.047% 06/22/29 .......eeieeeemneieeeeeenieeeeeeen e eeeenne e eeennn [eennad 09/02/2025 PRIVATE PLACEMENT .
87251F-AD-1 . ..| TCW Direct Lending Secured B Note  9.569% 09/30/32 . 09/02/2025 . PRIVATE PLACEMENT ..
87303*-AA-9 . .| THL Credit  5.000% 12/31/25 .....cevvvieieieiinnnnns 07/23/2025 . PRIVATE PLACEMENT ..
AUDMEZ-V*-1 . ..| AUDAX MEZZANINE Audax MZ vV 8.000% 01/01/32 . 07/31/2025 . PRIVATE PLACEMENT ..
BENFIT-VA-0 . .|Benefit Street Partners  0.000% 04/11/30 .. 09/25/2025 . PRIVATE PLACEMENT .. ,004, N ,004, N
BENFIT-VB-0 . .[Benefit Street Partners  0.000% 04/11/30 ....iiiiiuuuniiiiiiniiiiiiiiiiin e s ccsineeecrenineeeees foeees 09/25/2025 ... PRIVATE PLACEMENT ... iiuuiuiiiiiiuei it iiitt st s sttt s s st isai s s s s sessi s s esessenesssersnnnsssssrnnnnnssesrnnnns  [soersssnnssessnnnnnssessrnnnnnsnees |oeressnnssssrennnnnenes 1,547,106 [...oovvveniiiiiinnnnns 1,547,106 |...
1119999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securltles Self-Liquidating (Unaffiliated) 181,732,132 181,254,318
09531X-AA-7 . BLUE OWL CREDIT INCOME  6.130% 09/12/55 . ...09/12/2025 ..... | PRIVATE PLACEMENT ....20,000,000 [. ....20,000,000 ...
09531X-AB-5 . ..| BLUE OWL CREDIT INCOME  7.900% 09/12/55 . ...09/12/2025 ..... | PRIVATE PLACEMENT ... 28,609,000 |. ... 28,609,000 |...
1339999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Not Self- L|qU|dat|nc - Other FlnanC|aI Asset-Backed Securities - Not Self-Liquidating (Unaffiliated) 48,609,000 48,609,000
10807G-AB-4 .........|Bridge Trust  2025SFR1 2025-SFR1 B  4.200% 09/17/42 08/11/2025 RBC/DAIN ... 15,727,147 |. .... 16,500,000 |...
A0446E-AF-4 . .| HPEFS Equipment 20251A 2025-1A D 4.990% 03/21/33 . 07/22/2025 . WELLS FARGO . . 19,996,934 |. .20,000,000 |.

89612L-AC0 ........

Tricon American 2019SFR1 2019-SFR1 C  3.149% 03/17/38 INTL FCSTONE FINANCIAL INC 1,211,123 |. 1,225,000 |...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 36,935,204 37,725,000
25755T-AE-0 . .| DPABS 2015-1A A211  4.474% 10/25/45 ......cieeeeeeee e eeenne e e ennen [eeeens 08/14/2025 WELLS FARGO . 4,633,696 |.evvuuiiieinnninns 4,637,500 |... 2.AFE ..
25755T-AQ-3 . .. |DPABS 2025-1A A2l  4.930% 07/25/55 .. 08/12/2025 . BARCLAYS .. .20,000,000 |. .20,000,000 |. 2.AFE ..
25755T-AR-1 . ..|DPABS 2025-1A A2I1  5.217% 07/25/55 08/12/2025 . BARCLAYS ..... .. 8,000,000 |. 8,000,000 |. 2.AFE ..
466365-AD-5 . .. [JACK 2022-1A A21  3.445% 02/26/52 09/09/2025 . MITSUBISHI UFJ SECURITIES . ..1,038,418 |. .. 1,069,500 |. 2.BFE ..
466365-AE-3 . .| JACK  4.136% 02/26/52 ........ccce... 07/11/2025 Various ...cceeveueeeeens . 25,574,962 |. .29,209,400 |. 2.BFE ..
476681-AC-5 . .| MIKE 2021-1A A211  2.493% 02/15/52 09/03/2025 . BANK of AMERICA SEC . 50,332,412 |. . 54,312,500 |. 2.BFE ..
476681-AE-1 . ..| MIKE 2025-1A A2 5.610% 08/16/55 ... 07/17/2025 .| GUGGENHE IM CAPITAL MARKE .10,000,000 |. .10,000,000 |. 2.BFE ..
62878Y-AE-4 . .|BUNDT 2025-1A A2 6.209% 07/30/55 07/10/2025 ..... .40,000,000 |. .40,000,000 |. 2.CFE ..
64016N-AC-1 . ..NBLY 2022-1A A2  3.695% 01/30/52 . 09/25/2025 . MIZUHO SECURITIES USA INC . .. 773,798 |. ..825,075 |. 2.BFE ..
72703P-AF-0 ......... PLNT 2024-1A A21  5.765% 06/05/54 ......ovvvuniiiiiiiiiiiiiiiiin e e e ennnn e eeens [oanand 07/23/2025 ..... Various .. 43,479,448 |. .. 42,975,250 |... 2.BFE
87342R-AC-8 BELL 2016-1A A23  4.970% 05/25/46 .......ceieeeeeeeeeeeeneee e eeeeeeee e e e eeene e e e e ennne e e e ennne e eeennnn |eenand 07/09/2025 MITSUBISHI UFJ SECURITIES . 5,184,449 |. 5,190,938 |... 2.BFE
87342R-AJ-3 . .|BELL ~ 2.542% 08/25/51 .......evunnnnn. 08/15/2025 . WELLS FARGO .... .. 2,964,734 |. .. 3,419,100 |. 2.BFE ..
45605P-BB-3 . ..| INDUSTRIAL DPR F20251A TD. 2025-1A 1A 0.000% 07/15/30 09/10/2025 . SANTANDER . . 15,000,000 |. .15,000,000 |. 2.BFE ..
45605P-BC-1 ......... INDUSTRIAL DPR F20251A TD. 2025-2A 1 0.000% 07/15/32 . SANTANDER . .... 25,000,000 [. .... 25,000,000 ... 2.BFE
1539999999. Subtotal - Asset-Backed Securities - Non- FlnanC|aI Asset-Backed Securities - Practlcal Expedient - Other Non Financial Asset-Backed Securities Securities - Practical Expedlent (Unafflllated) 251,981,917 259,639,263 643,207
1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,239,936, 050 1,270,569, 135 1,693,319
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 1,239,936, 050 1,270,569, 135 1,693,319
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 1,239,936, 050 1,270,569, 135 1,693,319
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,024,141,856 2,092,245,877 9,995,743
86765K-AE-9 . .| SUNOCO LP  7.875% 01/01/99 . 09/04/2025 . RBC/DAIN ..... 100,000.000 |. .0 .0 |3.CFE ..
01852F-AC-7 . ..| ALLFIRST PFD CAP TRUST . 09/30/2025 . Transfer from bonds ...0.000 |. . 14,249, N . 000 N 0|2.CFE ..
06368L-05-8 . ..| BANK OF MONTREAL ... 09/30/2025 . Transfer from bonds . 0.000 |. . 15,000,000 |. .15, 000 000 |. .0 |2.CFE ..
06738E-BT-1 . ..| BARCLAYS PLC 09/30/2025 . Transfer from bonds . 0.000 |. 10,031,109 |. .10,000,000 |. .0 |3.AFE ..
172967-MU-2 . ..| CITIGROUP . 09/30/2025 . Transfer from bonds . 0.000 |. .0 |3.AFE ..
190750-AG-7 . .| COBANK ACB AGH 09/30/2025 . Transfer from bonds . 0.000 |. .10,000, N .10,000, N 0|2.BFE..
281020-AS-6 . .|EDISON INTERNATIONAL .... 09/30/2025 . Transfer from bonds . 0.000 |. .21,578,761 |. .21,671,000 |. 0 |3.AFE..
281020-AT-4 . ..|EDISON INTERNATIONAL .... 09/30/2025 . Transfer from bonds . 0.000 |. 2,531,600 |. .. 2,929,000 |. 0 |3.AFE ..
20273V-AN-2 ......... ENERGY TRANSFER EQUITY LP ...09/30/2025 ..... Transfer from bonds .. e 0,000 |oiiiiiiii 9,906,782 |. .... 10,654,000 |... 3AFE s
808513-BJ-3 ......... SCHIAB CORP ... eeeeeeee e e e eeeee e e e e eme e e e e e e e e e e e e e e e e emenn e e e e e mnnnaaeeeeennnnaeeeennnnnneeennnnns |oennad 09/30/2025 ..... Transfer from bonds .. ... 0.000 |.... .... 10,355,046 |. .... 10,375,000 |... 2.CFE .oovennn
898320-AF-6 .........[ TRUIST FINANCIAL CORP .....ieeeuuusiiiiiuuunniiiiuununieeiesuunsereeeesunsseseesnnnssesressnnsseseresnnnsessrnnnnnnes [onnees 09/30/2025 ..... Transfer from bonds .. L 0.000 foiiiiiiiiiiiiiiinnnn 5,170,463 |...ooviiiiiiiinnnnnnns 5,000,000 |... 2.CFE ..........
4019999999. Subtotal Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 99,377,557 XXX 0 XXX
4509999997. Total - Preferred Stocks - Part 3 99,377,557
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 99,377,557

00206R-10-2 ...
00287Y-10-9 ....

| ATET INC .....
.| ABBVIE INC ..

...00/11/2025 .....
...09/11/2025

VIRTU FINANCIAL ..
VIRTU FINANCIAL ..

..3,031.000 |....
391.000 |....

... 80,187 |.
.. 86,065 |.
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009158-10-6 ..o | APD e e e e e e e e e e e e e e e e e e e e e nnn e e e eenna e eeennnn [erees 09/11/2025 ..... VIRTU FINANCIAL .. 118,205 |.
02079%-10-7 ......... FaL 0 R RN 08/12/2025 ..... S. C. BERNSTEIN .. ,670,022 |.
03027X-10-0 ......... AMERICAN TOWER CORP REIT ....eeeeeneeeeemmnneeeeeemeie e e e eeenne s e eemnnne e e eeennnnaeeeennnnneeeeennnnnneeeens  |eennnd 09/11/2025 ..... Various
031162-10-0 ......... L R RN 09/11/2025 ..... VIRTU FINANCIAL ..
032654-10-5 ......... ANALOG DEVICES ...eeeeeeeeeeeee e e e e eee e s e e eees e e e e e e e e e e emnn e e e e ennna s e e e ennnaneeeeennnnneeeennnnnnes |eennnd 07/14/2025 ..... Morgan Stanley ...
037833-10-0 ......... a0 R RN 07/14/2025 ..... Morgan Stanley ...
053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ..eeeeeeeeeneeeeeeenee e e e eeeee e e e eeene e e e e emenae e e e ennnneeeeennnnneeeeennnn |eennnd 09/11/2025 ..... VIRTU FINANCIAL ..
075887-10-9 ......... =L L 1 U RN 09/11/2025 ..... VIRTU FINANCIAL ..
09857L-10-8 ......... BOOKING HOLDING ....eeeeeeeueeeeennne e e eeeeeee e e e e emeee e e e e e enn e e e e e ennna e e eeemnnneeeeennnnnaeeeennnnnneeeennnn |eennad 09/11/2025 ..... VIRTU FINANCIAL ..
110122-10-8 . ..| BRISTOL-MYERS SQUIBB . 07/16/2025 Morgan Stanley
166764-10-0 . ..| CHEVRON CORPORATION 09/11/2025 . VIRTU FINANCIAL
20030N-10-1 . ..| COMCAST CORP CL A ..... 08/07/2025 Various ...
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ... e eeeeeee e e e e eee e e e eee e e e e e e e e e e e e e e e e enn e e e e eennnneeeeenn |ennnd 09/11/2025 ..... Various ...
244199-10-5 ......... 0 R RN 09/08/2025 ..... Various
254687-10-6 ......... 01 = PSR RPPTTRRPPPPRRR FOPRN 09/11/2025 ..... VIRTU FINANCIAL ..
30231G-10-2 ......... EXXON MOBIL CORP ...eeeeriiieeeiieiii e e ceeii e e et e eei e e e e e s s e s e s s s nnnan e s s e snnnnneesnnnn |oanand 08/07/2025 ..... Various
R Ry [ N 1) o0 PP PPRSRRUPPPRR 08/12/2025 ..... VIRTU FINANCIAL ..
363576-10-9 ......... ARTHUR J GALLAGHER & €O ...vvvviviiniiiiiiii e ciiii e reeii e srnai s e rsnn s s s nnnnn s s ennnnn [oonand 07/14/2025 ..... Morgan Stanley ... N
437076-10-2 ......... HOME DEPOT ... e eeee e e e et e e e e e e e e e s e e e e e e e e e e e mms e e e e e nnna e e e e ennnnneeeeennnnneeeennnnnnneane  |eennnd 09/11/2025 ..... Various 140,850 |.
e s 1 P R 09/11/2025 ..... VIRTU FINANCIAL .. 499.000 |.... 128,607 |.
46625H-10-0 . ..| JP MORGAN CHASE & CO . 09/11/2025 . VIRTU FINANCIAL .. 354.000 |. ..107,660 |.
478160-10-4 . ..| JOHNSON & JOHNSON 09/11/2025 . Various ... 1,261.000 |. 224,029
494568-10-1 . .| KINDER MORGAN ....... 09/11/2025 . VIRTU FINANCIAL .. 3,654.000 |. 100,668
50212V-10-0 . ..|LPL FINANCIAL HOLDINGS INC ..|Keefe Bruyette & Woods Eq .. 2,805.000 |. 035,370
517834-10-7 . ..| LAS VEGAS SANDS CORP COMMON . .| VIRTU FINANCIAL .. .. 2,877.000 |. .. 157,199
532457-10-8 ......... = R RN 07/16/2025 ..... Morgan Stanley ... 833.000 |.... 658,503 |.
580135-10-1 ......... MCDONALDS ... et 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 emnna e e e e e nnnna e e eeennnnnaeeeennnnnneeeennnnnneeees  |eonnad 09/11/2025 ..... Various ... 204,867 |.
58933Y-10-5 ......... L2001 RN 09/08/2025 ..... Various ... 955,954 |.
594918-10-4 ......... MICROSOFT CORP ... e eeeeeee e e e ee e e e e e e e e e e e e e e e e e e nne e e e e e nnn e e e e ennnn e e e eeennnnneeeennnnnnaeene |eennad 09/11/2025 ..... VIRTU FINANCIAL .. ... 97,529 |.
617446-44-8 ......... LT Y PR RPN 09/11/2025 ..... VIRTU FINANCIAL .. . .. 166,158 |.
65339F-10-1 NEXTERA ENERGY INC ... eeeeeeeeeeeetee e e e eee e e e e e e e e e e e e e e e e e e e nna e e e e ennna e e e eennnneeeeennnnaaeneennnn |eennnd 09/11/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 2,058.000 |.... 146,907 |.
713448-10-8 . ..| PEPSICO INC .... 09/11/2025 . Various ... .. 1,354.000 |. .. 194,557 |.
717081-10-3 . ..|PFIZER INC ..... 09/08/2025 . Various ... .33,258.000 |. ..819,468 |.
718172-10-9 . ..|PHILIP MORRIS INTERNAT-W/I 09/11/2025 . VIRTU FINANCIAL 701.000 ..118,982 |.
718546-10-4 . .| PHILLIPS 66 .... 09/11/2025 . VIRTU FINANCIAL .. 1,092.000 |. .. 144,751 |.
741447-10-8 . ..| T ROWE PRICE GROUP INC . 09/11/2025 . VIRTU FINANCIAL ..843.000 |.
742718-10-9 ......... PROCTER & GAMBLE €O ....eeeeeeeeeeeeeeneeeeeeene e e eeeenie e e e e ennna e e eeennnn e e eeennnnnneeeernnnnneeeennnnnneees  |eenund 09/08/2025 ..... Various ..18,468.000 |....
747525-10-3 ......... L0 RN 09/11/2025 ..... VIRTU FINANCIAL .. 693.000 |....
758750-10-3 ......... REGAL BELOIT e eeeeeee e e e e eeee e e e e e e e e e e eme e e e e e ennne e e e e e mnnn e e eeennnneeeeernnnnneeernnnnnaeeennnnn  |oenund 09/30/2025 ..... Various .. 7,750.000 |....
79466L-30-2 ......... SALESFORCE.COM INC ..vveeieiiiiie s ettt e r e s e s e e s eannnnnes [oanand 09/30/2025 ..... T TR AP 6,870.000 |....
824348-10-6 ......... SHERW IN-WILLIAMS CO/THE COMMON ... eeeeeneeeeennie e e eeeeeee s e e e emeee e e e e eenn e e e eeennneeeeeennnneeeeennnn |eennnd 09/30/2025 ..... Various ... ....13,731.000 |....
844741-10-8 ......... B L R RN 09/11/2025 ..... BV o PR RO 3,132.000 |.... N
854502-10-1 ......... STANLEY BLACK & DECKER INC ...eeeeeeeeeeienie e e eeemnie e e eeeeeee e e e eeeene s e e eemnne e e eernnneeeeernnnneneennnnn |eennnd 09/11/2025 ..... VIRTU FINANCIAL . eeeeee e et ettt e ettt e e e e e e e e e et e e e e e e e enne e e e e emnnna e e eeemnnnneeeeennnnn [oeeeernnnnaeeeennnnnnnn 1,080.000 |.... ... 85,222 |.
882508-10-4 ......... =T 1 PP RN 09/11/2025 ..... Various .. 1,182.000 |.... 218,062 |.
88579Y-10-1 . LMC0. s 09/11/2025 . VIRTU FINANCIAL .. 140,140 |.
898320-10-9 . .. [ TRUIST FINANCIAL CORP 07/14/2025 . Morgan Stanley .. 151,659 |.
91324P-10-2 . .. | UNITEDHEALTH GROUP INC . 09/11/2025 . Various ......... .. 214,641 |.
91913Y-10-0 ......... VALERO ENERGY CORP .....iiivuuunnisiiesnnnissiuunsssssiessnssssssssssnsssssrsssnsssssrnsssnsssssesssnsssssessnnnees |oosnnd 09/11/2025 ..... VIRTU FINANCIAL .. 133,917 |.
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92343V-10-4 ......... VERIZON COMMUNICATIONS ... .eeeeeeeee e e e eeete e e e ee e e e e e s e e e e e e e e e e e mne e e e eennnn e e e eennnnneeeenn |eanuad 09/11/2025 ..... VIRTU FINANCIAL ....1,907.000 |....
928260-83-9 ......... BT PR RN 08/07/2025 ..... Various 681.000 |....
988498-10-1 ......... YUME BRANDS INC ... eeeeeee e e e e eee e e e et e e e e e e e e e e e e e e e e e ennna e e e e ennnna e e eeemnnneeeeennnnnneeeeennn |eennad 09/11/2025 ..... VIRTU FINANCIAL
G54950-10-3 . .. |LINDE PLC COMMON . 09/30/2025 ..... Various . 1,548.000 |. .
G1151C-10-1 ......... ACCENTURE PLC-CL A 09/11/2025 ..... VIRTU FINANCIAL 598.000 |.... 145,448
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 27,972,288
31337#-10-5 ......... |FHLB CINCINNAT | .. e e et e e e eett e e e e eeess s e e eeenns s e e e eennsnsssennnnsaseeeennnnseeeennnnnnsesennnnnnsseeennn [eeeees 09/26/2025 ..... |PRIVATE PLACEMENT ... et ettt eite e e e eeien e e eerensseeenns e s eernnn et eeernnn e e eernnn e e eenrnn e eeernes | ..................... 315,004.000 |..eeuuiiiiiiiinnnns 31,500,400 |.enuueieeiennneeeennnnaareernenn foaareeernnnaaeeerernaaaeennes 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 31,500,400 XXX 0
8915411-77-5 ......... |TOUCHSTONE HIGH Y IELD=INST .. iittti e eeeiee e s eeeree s s eeerene e s s eereenasseernnnsseeennnn e sennnnnaaeeennes | ...... 09/29/2025 ... |DIVIDEND REINVESTMENT .. eeiete e e et et s e e e een e e e eenss s e s e eennasseeeennnaseeennnnsaeenennnanaeeeees | ..................... 154,760.297 |o.ooiiiiiinianiaenes 1,204,022 |.ennieiieiiiinaeeeeiiiiaeeeeernnn foaereereiia s e e eerrnaeeeeenes 0
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 1,204,022 XXX 0
34918¢-106 ........ [8S Brokerage Services, Inc. . R [......08/26/2025 .....[Capital Contribution .. . .. ..0.000 .... 600,000 .0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000 0
5989999997. Total - Common Stocks - Part 3 61,276,710 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 61,276,710
5999999999. Total - Preferred and Common Stocks 160,654,267

6009999999 - Totals

3,184,796, 123

9,995,743
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..690353-3F-2 |DFC AGENCY DEBENTURES ~ 4.250% 06/15/28 . 09/15/2025 . .0 . 3,415 |. 06/15/2028 . |1.
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 4.250% 07/07/40 ..... |. 07/07/2025 . 0 . 07/07/2040 . (1.
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 4.250% 09/20/27 . 09/20/2025 . , , K , K 0 , . 09/20/2027 . (1.
..912810-Th-8 |U S TREASURY ~ 4.750% 11/15/43 ... . 09/30/2025 . 6 630 000 6 650 9% |. 6 650 876 |. 0 .6, 650 406 . 11/15/2043 . (1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 09/08/2025 . ..1,960,000 .1,864,450 |. .1,864,720 |. 0 . 1,865,827 . 08/15/2054 . (1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 ... . 09/12/2025 . .15,360,000 .14,646,909 K 0 14,649,059 . 02/15/2085 . (1.
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/55 . . 08/27/2025 . i ..5,280,000 ..5,107,558 |. 0 K .5,107,825 . 02/15/2085 . (1.
..912810-UM-8 |U S TREASURY  4.750% 08/15/55 . 09/18/2025 . | CITIGROUP GLOBAL MKTS ........... [eeevevvvvvnnnnnnnns [rennn3,009,273 ... 2,995,000 |........ 3,051,732 |.... 0 e (8) e 0 L 3,051,727 |.. . 08/15/2085 . (1.
..91282C-AJ-0 |US TREASURY ~ 0.250% 08/31/25 .. . 08/31/2025 . i . 581,100 |.... .0 . .582,000 |.. . 08/31/2025 . (1.
..91282C-AM-3 |US TREASURY  0.250% 09/30/25 .. . 09/30/2025 . . ..441,680 |. 0 .442,000 . 09/30/2025 . (1.
..91282C-LI-9 |US TREASURY NOTES  4.250% 11/15/34 . 08/14/2025 . | CITIGROUP GLOBAL MKTS 280 000 0 . 11/15/2034 . (1.
..91282C-MM-0 |US TREASURY NOTES ~ 4.625% 02/15/36 ... . 08/14/2025 . | CITIGROUP GLOBAL MKTS .. ........2,880,000 .0 . .. . 02/15/2035 . (1.
..91282C-NG-2 | US TREASURY NOTES ~ 4.000% 05/31/30 .. . 08/13/2025 . | Various .........cceeevnnennnnnnnnns fovvveeeennnnnnnennes foeee.. 6,806,280 |........ 6,740,000 J R PO (N1 ) ISR | B R 6 791,514 |.. . 05/31/2030 . (1.
..91282C-NH-0 | US TREASURY NOTES ~ 3.875% 06/15/28 . 09/05/2025 . .. 500,000,000 0 . 500,844,204 . 06/15/2028 . (1.
..91282C-NS-6 | US TREASURY NOTES  1.875% 07/15/35 . 08/27/2025 . ..3,830,000 ..3,827, K 0 K . 3,827,406 . 07/15/2035 . (1.
..91282C-NT-4 | US TREASURY NOTES  4.250% 08/15/35 ... . 09/17/2025 . | SMBC NIKKO ..oovvvveeeeeeeeeeeeeeees fovvevvvnnnnnnnnnnnns fonnn.. 1,802,012 |........ 1,770,000 |........ 1 765,445 |.... 0 e () i 0 1,765,432 |.. . 08/15/2035 . [1.
0019999999. Subtotal - Issuer Credit Obllgatlons - U.S. Government Obligations (Exempt from
RBC) 549,102,132 549,160,236 9,891,508 0 (24,031) 0 549,141,714 0 3,989,702 XXX XXX
. 000000-00-0 |ROMANIA SOVEREIGN  6.625% 02/17/28 . 07/18/2025 . | BARCLAYS LONDON ...........coeeeees fevvnvnnnnnnnnnnnnnns fernee 5,175,000 |........ 5,000,000 |........ 5,117,500 |........ 5,091,839 [oeevvennnnnee [V R (15,085) [.evvveeeeennns 0 | (15,085) |eeeeeeeeeennnn 0 feeeee 5,076,754 [..cccoeeennnns 0f........98,246 |.........98,246 |........... 308,247 |. 02/17/2028 . |2.C FE
ARAB REPUBLIC OF EGYPT SOVEREIGN
..03846J-14-8 102/21/28 .cooooeiiiiiiiiii . 07/03/2025 . | BARCLAYS LONDON ...........ooeeeees fevvnnnnnnnnnnnnnnnns fennee. 4,990,000 |........ 5,000,000 |........ 5,287,500 |........ 5,143,454 |............... 0 fns (21,977) |evvvieiiiienns 0 oo 21,977) vl 0 e 5,121,477 |oeeeieiens 0 [..... (131,477) |...... (131,477) |........... 289,140 |. 02/21/2028 . |4.C FE ....
ARAB REPUBLIC OF EGYPT SOVEREIGN
..03846J-17-1 | 03/01/29 . 09/23/2025 . | MORGAN STANLEY FIXED INC . . 5,478,355 |.... .. (42,044) |. 421,257 |. 03/01/2029 . |4.C FE ..
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 . 07/16/2025 . (1,960) |. 3,312 |. 07/09/2030 . |5.B FE ..
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 . 07/09/2025 . ...15,536 |. . 07/09/2030 . [5.B FE ..
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
CBTAA2-AL-T | . 07/03/2025 . |Redemption ~ 100.0000 ....... [oeeeeeeeemeeennnnnn forvnnn3,600 [oiiiinnnnnnn 3,600 [oniinnnnnnnn 3,336 [ 3,344 |0 256 |oeeiiiiiiieens [V < - T A | B AR Y110 AU | B SRR | B R | ) R . 07/03/2026 . [5.B FE ....
REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30
.. 374422-AN-3 . 07/03/2025 . . ...17,033 L. 13,132 ..., ... 1,669 |.... I 3,883 |. .0 | ..17,033 |.. .. 0 |. 01/03/2030 . [5.B FE ....
0039999999 Subtotal Issuer Credit Obligations - Non-U.S. Sovereign Jur|sd|ct|on Secuntles 15,705,833 16,354,860 16,022,960 0 (61,391) 0 15,973,051 0 1,022,280 XXX XXX
..751093-FE-0 JRALEIGH NC CTFS PRTN VRON _ 4.130% 08/01/33 [. 08/01/2025 . [Redemption 100.0000 ....... [oooooiieiiieies [reeeenea 190,000 [ 190,000 |.......... 190,000 |.......... 190,000 |.....ceeeennnes [ PP 0 fooeiinnnnees 0 o0 v 0 e, 190,000 |............... 0 foeeeiiieeeeee 0 o0 5,616 |. 08/01/2033 . [1.E FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 190,000 190,000 190,000 0 0 0 190,000 0 XXX XXX
..63607V-AB-2 | NFAGEN GENERAL  3.278% 10/01/37 ...ccovevvnves . 07/01/2025 . [Redenmpt ion 100.0000 ....... Joooeeneieniicniee freeenee 15,000 [ooviiennes 15,000 |.....oee.... 15,000 . 10/01/2037 . [2.B FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 15,000 15,000 XXX XXX
..315413-A@-3 |Ferrocarril PP 5.749% 09/15/38 . . 09/15/2025 . . 355,000 355,000 |.... . 09/15/2038 . [2.C ........
CoGen Portfolio PRIVATE PLACEMENT .
.PPGLH2-ZL-9 08/28/34 ..oovvveiiiiiiiiiiiieiiiiiiiee . 07/01/2025 . |Redemption  100.0000 ....... |occoovrerverneennns founnnn... 140,254 |........... 140,254 |........... 140,254 |........... 140,254 | 0 Joeeeeeiieenns [ 00 v 0 v, 140,254 [...ooooeennnn 0 . 08/28/2034 . |2.C PL
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 495,254 495,254 0 495,254 21,910 XXX XXX
..00080Q-AF-2 | ABN AMRO BANK ~ 4.750% 07/28/25 ............ . 07/28/2025 . |Maturity .....cccooenneinnnninnnnnns foveeeiiiiiiiiinnnns ..., 50,763,000 |....... 50,763,000 0 0 ......50,763,000 |....ceeeeeeenn0 Jovvvvviiiinnnnn 0 foveiiiiiinnnnnn 0 e 1,205,621 |. 07/28/2025 . |2.B FE ..
..00914A-AH-5 | AIR LEASE CORP  3.375% 07/01/25 .......... . 07/01/2025 . ..2,179,000 .0 . 0 .36,771 |. 07/01/2025 . 2.B FE ...
..02344A-AD-0 | AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . |. 08/25/2025 . . 866,000 K 0 0| .19,384 |. 03/17/2030 . [2.B FE ...
..025816-DV-8 | AMERICAN EXPRESS CO  5.043% 07/26/28 . 08/20/2025 . . 780,000 780 000 |. 0 0| 780 000 42,067 |. 07/26/2028 . |1.F FE ..
..026651-GA-3 | AMERICAN HONDA FINANCE  4.860% 12/11/26 . 09/04/2025 . |MIZUHO SECURITIES USA INC .11,062,000 .11,062,000 |. 0 0| 11,062,000 271,939 |. 12/11/2026 . |1.G FE ..
..04010L-AY-9 | ARES CAPITAL CORP  3.250% 07/15/25 . 07/15/2025 . i .48,905,000 .48,343,631 |. 0 0| 48,906,000 1,452,133 |. 07/15/2025 . 2.B FE ...
..05635J-AB-6 |BACARD ~ 5.400% 06/15/33 .............. . 08/07/2025 . ..1,068,000 1,042,154 [o.oeennnnnnnnnnee K 0 0| .1,042,368 31,880 |. 06/15/2033 . [2.C FE ..
..07911E-AA-0 |BELLEVUE 10 APTS LLC  4.240% 04/01/60 . . 07/01/2025 . . 100,000 . 100,000 |. . 100,000 |. 0 0| 100,000 2,593 |. 04/01/2060 . |1.D FE ..
..10240*-AA-7 |BOWIE ACQ LLC PP 3.920% 09/30/38 ... . 07/01/2025 . ..336,224 ..336,224 |. 0 0| .336,224 6,590 |. 09/30/2038 . |2.CPL ..
..10510K-AC-1 |BRAMBLES USA INC ~ 4.125% 10/23/25 .... . 07/25/2025 . ..2,000,000 01,990,428 |. 0 0| . 1,999,643 62,333 . 10/23/2025 . |2.A FE ..
.. 1248EP-CK-7 | CHARTER COMM OPT LLC/CAP  4.250% 02/0 . 08/27/2025 . | BARCLAYS ....oevvvviieiiiiiiiiiiiiens fevvvvviieieeniineens feeeeene.. 196,260 [...........213,000 |[...........187,924 [........coeeeeeee 0| 0 0| 5,205 |. 02/01/2031 . |3.C FE ..
..126307-AY-3 | CSC HOLDINGS INC  7.500% 04/01/28 . 08/25/2025 . . 1,252,091 0. 0. 130,077 |. 04/01/2028 . [6. FE .....
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..14162V-AB-2 | SABRA HEALTH CARE LP  5.125% 08/15/26 ....... . 07/31/2025 . | Various ..........eeeeeeeeeennnnnnnns forveeemmnnnennnienes foeen 6,562,511 |........ 6,525,000 |........ 6,525,000 |........6,525,000 |[.... .0 . 0 e 6,525,000 |.. ...357,984 |. 08/15/2026 . [2.C FE ..
..161175-BR-4 | CHARTER COMM OPT LLC/CAP  5.050% 03/30/29 .. [. 09/23/2025 . |Various ... . 5,079,300 ..5,000,000 ..4,996,750 |. . 4,998,469 |. 0 0| . 4,998,990 . 80, 248,292 |. 03/30/2029 . [2.C FE ....
..19828A-AB-3 | COLUMBIA PIPELINE HOLDCO  6.042% 08/15/28 .. (. 07/29/2025 . |BANK of AMERICA SEC 10,387,800 10,000,000 ..9,999,800 |. .9,999,150 |. 0 0| .9,999,640 . 388,160 |. 388,160 |.. 579,025 |. 08/15/2028 .|2.B FE ....
..200340-AT-4 | COMERICA INC ~ 4.000% 02/01/29 . . 08/06/2025 . |Various ... . 9,821,100 10,000,000 ..9,962,500 |. .9,982,578 |. 0 0| .9,985,139 (164,039) |. (164,039) |.. 406,667 |. 02/01/2029 . |2.B FE ..
..21036P-AP-3 | CONSTELLATION BRANDS ~ 4.750% 12/0 . 07/02/2025 . | Call 100. ... 63,000 ...63,000 ...64,248 |. ...63,182 |. 0 0| ..63,080 ... (80) |. ... (80) .. 1,754 |. 12/01/2025 . [2.B FE ..
..21869V-AA-5 | CORESTATES CAPTL Il1  5.043% 02/15/27 . 07/01/2025 . | Call 100.0000 15,771,000 .15,771,000 .15,191,861 15,547,730 |. 0 0| 15,598, 380 .172 620 |. . 02/15/2027 . 2.B FE ..
..22822V-AS-0 | CROWN CASTLE INTL CORP  1.350% 07/15/25 .... |. 07/15/2025 . |Maturity ................ 11,277,000 .11,277,000 11,115,819 |. 0 0| 11,277,000 . 07/15/2025 . 2.B FE ..
..24703D-B0-3 |DELL INT LLC / EMC CORP  4.850% 02/01/35 ... [. 08/20/2025 . | MORGAN STANLEY FIXED INC . ...587,759 |.......... 606,000 |........... 550,860 |.... .0 . 0 ...552,364 |.. . 02/01/2035 . (2.B FE ..
..20252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... . 07/01/2025 . | Various ... (362) |... (362) |... (362) |.... .0 . 0 ... (362) .. . 06/30/2040 . [1.G PL ..
..29444U-BF-2 |EQUINIX INC ~ 1.250% 07/15/25 .. . 07/15/2025 . |Maturity . 4,833,000 ..4,833,000 ..4,752,676 |. 0 0| .4, 833 000 . 07/15/2025 . 2.B FE ..
..302520-AC-5 |FNB CORP  5.150% 08/25/25 ... . 08/25/2025 . |Maturity .. 14,220,000 . 14,220,000 14,204,734 |. 0 0| 14,220,000 . 08/25/2025 . [2.B FE ..
..320209-AA-7 | FIRST FINANCIAL BANCORP  5.125% 08/25/25 ... [. 08/25/2025 . |Maturity 10,000,000 |...... 10,000,000 |........ 9,690,000 |.... .0 . 0 e 10,000,000 |.. . 08/25/2025 . (2.B FE ..
..345397-E2-5 |FORD MOTOR CREDIT ~ 6.050% 03/05/31 .. . |- 09/30/2025 . |Various .. 356,958 |.......... 349,000 .0 . 0 ...344,769 |.. .. 12,189 |.... . 03/05/2031 . [2.C FE ..
..345397-Z)i-6 | FORD MOTOR CREDIT ~ 4.542% 08/01/26 . 08/25/2025 . | CITADEL SECURITIES LLC . 12,426,847 .12,475,000 12,478,918 |. 0 0| . (50, 347) . . 08/01/2026 . [2.C FE ..
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 . . 09/15/2025 . | Paydoun ...... .. 110,253 ..110,253 111,355 . 111,167 | 0 0| , K . 08/15/2041 . [4.B PL ..
..38173)1-AC-6 | GOLUB CAPITAL BDC INC ~ 2.050% 02/15/27 . 08/20/2025 . | SMBC NIKKO .. .. 845,406 . 882,000 .818,541 ..849,775 |. 0 0| 859 021 . 02/15/2027 . 2.B FE ..
..39121J-AG-5 |GREAT RIVER ENERGY  7.233% 07/01/38 .... . 07/01/2025 . | Redemption 100.0000 . .. 941,600 ..941,600 .. 1,020,403 |. 0| 0 0| .941,600 . 07/01/2038 . [1.G FE ..
..402740-AD-6 | GULFSTREAM NATURAL GAS  4.600% 09/15/25 . 08/14/2025 . | Call 100.0000 ... 12,750,000 .12,750,000 12,739,418 |. 0 0 0| 12,745,444 . 09/15/2025 . (2.B FE ..
..418751-AE-3 |HAT HOLDINGS | LLC/HAT  3.375% 06/15/26 .... |. 07/01/2025 . |Cal| 98.4940 . 2,409,163 .. 2,446,000 ..2,091,992 |. .2,273,5%6 |. 0 0| . 2,330,059 . 06/15/2026 . [2.C FE ..
..418751-AL-7 |HAT HOLDINGS | LLC/HAT ~ 8.000% 06/15/27 .... |. 07/01/2025 . |Call 104.4140 . 2,762,794 ..2,646,000 ..2,658,653 |. .2,654,925 |. 0 0| . 2,653,125 . 06/15/2027 . [2.C FE ..
..427040-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... [. 09/01/2025 . |Maturity ..... .. 160,000 . 160,000 ..154,000 |. . 157,800 |. 0 0| 160,000 . 09/01/2025 . [4.A FE ..
..56540#-AA-3 | MAPLELEAF MDSTRM PP 4.560% 09/30/25 ... . 08/01/2025 . | Redemption 4 500,018 ..4,500,018 ..4,500,018 |. .4,500,018 |. 0 0| .4,500,018 . 09/30/2025 . [4.A PL ..
..573874-AP-9 | MARVELL TECHNOLOGY INC  5.750% 02/15/29 . 08/20/2025 . | J P MORGAN SEC .. 846,812 . 814,000 837,346 |oeeeiiiiiiiiiis 0| 0 0| .834,891 . 02/15/2029 . [2.C FE ..
..58769J-AH-0 | MERCEDES-BENZ FIN NA  4.910% 08/01/25 ....... . 08/01/2025 . |Maturity ........ 18,500,000 .18,500,000 .18,500,000 |. 18,500,000 |. 0 0| 18,500,000 . 08/01/2025 . 1.F FE ..
..509191-AA-1 | MILEAGE PLUS HLDINGS LLC  6.500% 06/20/27 . |. 07/07/2025 . |Call 100.0000 10,614,000 .10,614,000 .10,464,790 |. 10,504,079 |. 0 0| 10,523,5% . 06/20/2027 . [2.C FE ..
..65341@-AA-7 |NEXTERA PP 6.000% 12/21/42 ......evvvvvnnnnnnnn . 07/01/2025 . | Redemption 100.00 ... 88,265 ...88,265 ...88,265 |. 88,265 |. 0 0| . 12/21/2042 . [2.A PL ..
..709599-BJ-2 |PENSKE TRUCK LEASING/PTL ~ 4.000% 07/15/25 . |. 07/15/2025 . |Maturity ........... 31,150,000 .31,150,000 .31,064,338 |. 0 0| . 07/15/2025 . 2.B FE ..
..71677K-AB-4 | PETSMART INC/PETSMART FI  7.750% 02/15/29 . |. 08/18/2025 . |Call 101.9380 .. 509,690 . 500,000 0 0| . 02/15/2029 . [5.A FE ..
..74166M-AC-0 |PRIME SECSRVC BRW/FINANC ~ 5.750% 04/15/26 .. . 07/27/2025 . |Cal | 100.7920 ... . 4,106,266 .0 . 0 . 04/15/2026 . 3.B FE ..
.. TA4542-AC-5 |PUBLIC SERVICE NEW MEX  3.850% 08/01/25 .... [. 08/01/2025 . |Maturity .5,000,000 . .0 . 0 . 08/01/2025 . 2.B FE ..
..74843P-AB-6 | QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ..... |. 08/12/2025 . | SUMRIDGE PARTNERS .. 268,515 . 261,000 s N 0 0| , . 03/01/2033 . [4.B FE ..
..80282K-AE-6 | SANTANDER HOLDINGS USA  4.500% 07/17/25 . 07/17/2025 . |Maturity .. 19,501,000 .19,501,000 .19 447 087 |. 0 0| 19, 501 000 . 07/17/2025 . 2.A FE ..
..82967N-BM-9 | SIRIUS XM RADIO INC ~ 3.875% 09/01/31 ........ . 08/25/2025 . |Various ..........eeeeeeeeemnnnnnnnns foveeeeneieiiiiiinns foeee 19,576,945 |....... 22,000,000 |....... 21,640,000 |.......21,737,371 .0 . 0 e 21,759,928 |.. . 09/01/2031 . [3.C FE ..
SIXTH TREET SPECIALITY LENDING ~ 2.500%
..83012A-AA-7 | 08/01/26 .....evvvvrvrrrnininiiiiiniiiiiniiiinnienaaes . 08/20/2025 . | SMBC NIKKO .ooooeeeeeeeeiiieiiiiins feviiiiiiiiiiiiiiiens [ 958,769 |.......... 977,000 |........... 930,337 [..vvveeeeee 956, 961 0 [V R 964,796 . 08/01/2026 . |2.B FE
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 4.500% 10/20/25 ......coovviiiiiiiiiiiiiieiees . 07/20/2025 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 1,924,000 |........ 1,924,000 |........ 1,917,130 |........ 1,099,084 0 [V R 1,924,000 . 10/20/2025 . |2.A FE
STOLTHAVEN PRIVATE PLACEMENT  5.880%
..86156%~AB=7 |07/17/31 ..eevviiiiiiiiiiiiiiiiiiiiiiieee . 07/17/2025 . | Redemption 100.0000 . .... 140,000 |.......... 140,000 |.......... 140,000 |.......... 140,000 |.........cceen0 ferrrirnnnnnnnns K .0 . e |eeeeeeee.. 140,000 |.. . 07/17/2031 . [2.B PL ..
..870836-AC-7 | SWISS BANK CORP NY  7.500% 07/15/25 . . 07/15/2025 . |Maturity ............. 23,000,000 .23,000,000 .23,377,200 |. 23,214,899 |. . (214,899) |. 0 0| 23,000,000 . 07/15/2025 . 2.A FE ..
..887317-AH-8 | TIME WARNER INC ~ 6.100% 07/15/40 ..... . 07/01/2025 . | Call 100.0000 . 3,000,000 ..3,000,000 ..2,981,520 |. .2,986,517 |. L. 255 ). 0 0| .2,986,772 . 07/15/2040 . 3.B FE ..
..88947E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 .... [. 09/23/2025 . |CITADEL SECURITIES LLC . . 747,000 . 737,086 |. 1,317 ). 0 0| .738,463 . 11/01/2029 . [2.B FE ..
..89788M-AH-5 | TRUIST FINANCIAL CORP  4.260% 07/28/26 ..... . 07/28/2025 . | Call 100.0000 ,943, .15,943,000 .15,901, K L0 13,582 | 0 0| ,914,811 . 07/28/2026 . [2.A FE ..
..928668-BU-5 | VOLKSWAGEN GROUP AMERICA ~ 5.800% 09/12/25 . [. 09/12/2025 . |Maturity ............. 13,594,000 . 13,594,000 .13,597,806 |. 0 (3,806) |. 0 0| 13,594,000 . . . 09/12/2025 . [2.A FE ..
..959802-BA-6 | WESTERN UNION CO-W/1  2.750% 03/15/31 ....... |. 07/31/2025 . | CITADEL SECURITIES LLC . 7,375,249 .. 8,433,000 ..8,370,005 |. .8,390,867 |. ..3,684 | 0 0| . 8,394,551 (1,019,302) ... (1,019,302) |.. , . 03/15/2031 . [2.B FE ..
..98372M-AE-5 |XHR LP  6.625% 05/15/30 ..... . 09/30/2025 . | WELLS FARGO . .. 477,788 ..465,000 ..459,823 .. 243,463 |. .288 | 0 0| 460,061 17,726 |. L17,726 .. 26,185 |. 05/15/2030 . |4.A FE ..
..98421M-AA-4 | XEROX HOLDINGS CORP  5.000% .. |- 08/15/2025 . |Maturity .. ..638,000 . 638,000 ..615,850 |. ..326,889 |. 8,171 | 0 0| 638,000 .24,250 |. 08/15/2025 . [4.C FE ..
.. 13645R-BF-0 | CANADIAN PACIFIC RAILWAY  2.450% 12/02/31 . |. 08/20/2025 . |RBC/DAIN .. ..819,498 ..928,000 L 796,818 |ovveiiiiiiiiiens 0| ..4,160 |. 0 0| 800,978 .16,357 |. 12/02/2031 . 2.A FE ..
..775109-BB-6 | ROGERS COMMUNICATIONS ~ 5.000% 03/15/44 ...... . 07/23/2025 . | Call 90.0440 . . 2,701,320 ..3,000,000 . 3,341,520 K .3,282,038 |. .(5,597) | 0 0| .3,276,441 . (443,788) |. 03/15/2044 . [2.C FE ..
..775109-BN-0 | ROGERS COMMUNICATIONS ~ 4.350% 05/01/49 . 07/23/2025 . | Call 81.4590 . 4,072,950 ..5,000,000 ..4,983,350 |. 4,984,834 |. . 166 | 0 0| . 4,985,000 . (748,759) |. 05/01/2049 . [2.C FE ..
. 000000-00-0 |SUZANO INTL FINANCE ~ 5.500% 01/17/27 ... . 09/11/2025 . | Call 101.7730 . 1,017,730 ..1,000,000 1,019,422 |. 1,012,180 |. .(4,055) |. 0 0| .1,008,125 .80,980 |. 01/17/2027 . [2.C FE ..
..00110R-AA-5 | ACU PETROLEO LUXEMBOURG  7.500% 01/13/32 . 07/13/2025 . | Redemption 100.0000 . ..653,614 ..653,614 . 631,016 |. . 176,706 |. 19,907 |. 0 0| .653,614 41,890 |. 01/13/2032 . |3.A FE ..
..05565E-CD-5 |BMW US Capital LLC ~ 4.970% 08/11/25 .... . 08/11/2025 . |Maturity ........... 12,237,000 . 12,237,000 .12,245,837 |. 12,243,330 |. (6,330) | 0 . (6,330) 0| 12,237,000 L0 463,725 |. 08/11/2025 . |1.F FE ..
..05674X-AA-9 | SUZANO AUSTRIA GMBH  5.750% 07/14/26 ... . 09/11/2025 . | Call 101.2180 wevvvvvveeeiens Joeeeeeeeeieeeeeeeees e 2,024,360 |........ 2,000,000 |........ 2,130,000 |........2,028,014 |.... .. (12,534) | 0 e (12,534) [ 0 [ 2,015,480 |.. . (15,480) |.... ...157,568 |. 07/14/2026 . [2.C FE ..
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..06738E-AP-0 |BARCLAYS PLC  5.200% 05/12/26 ................. . 09/08/2025 . | BANK of AMERICA SEC . 7,895,640 . ... (1,260) |. .0 . 0 ..6,289 |..........6,289 . 05/12/2026 . 2.A FE ....
..168829-AA-7 | CHILE ELECTRICITY LUX  6.010% 01/20/33 . 07/01/2025 . | Redemption 100.0000 . .. 245,000 ..245,000 ..245,020 |. .. 244,991 ...0 ] 0 0| .244,991 9. . 01/20/2033 . [1.F FE ....
..191241-AH-1 | COCA-COLA FEMSA SAB CV  2.750% 01/22/30 .... [. 07/22/2025 . |HONG KONG SHANGHAI BK . 9,672,000 .10,400,000 .10,293,088 |. 0 0| 10,348,134 . 01/22/2030 . [1.G FE ...
..21684A-AC-0 | COOPERATIEVE RABOBANK UA  4.375% 08/04/25 .. . 08/04/2025 . |Maturity ..... 20,472,000 .20,472,000 .20,429,623 |. 0 0| 20,472,000 . 08/04/2025 . [2.A FE ...
..279158-AT-6 |ECOPET ~ 8.625% 01/19/29 ......ccooeeiiiiiinnnnns . 09/03/2025 . | JEFFERIES & Cf .. 384,465 ..355,000 ..354,975 |. ..354, K 0 0| .354,939 . 01/19/2029 . [3.A FE ...
..28249N-AA-9 |EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36 ... . 08/31/2025 . |Redemption 100.0000 . .. 137,880 . 137,880 ..131,556 |. ..132,057 |. 0 0| 137,880 . 08/31/2036 . [1.E FE ..
..45262B-AB-9 | IMPERIAL BRANDS FIN PLC ~ 3.500% 07/26/26 ... |. 07/11/2025 . |Cal | 99.0280 . . 2,970,840 ..3,000,000 ..2,797,230 |. .2,916,585 |. 0 0| . 2,943,868 . 07/26/2026 . [2.B FE ...
..453140-AF-2 | IMPERIAL TOBACCO FINANCE ~ 4.250% 07/21/25 .. [. 07/21/2025 . |Maturity [ T R 8,841,000 |........ 8,841,000 |........ 8,821,461 .0 . 0 e 8,841,000 |.. .. 187,871 |. 07/21/2025 . 2.B FE ...
..67712-AB-5 |OHI GROUP SA 13.000% 07/22/29 ... .. |- 08/07/2025 . | Redemption 100.0000 ....... R ...19,750 . R [ .0 . 0 e ..19,750 |.. .. 2,674 |. 07/22/2029 . [4.B FE ...
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 ... .. |- 09/22/2025 . (Redemption 100.0000 . ..416,500 ..416,500 ..418,124 |. 417,032 | 0 0| .416,500 . 03/22/2030 . [4.B FE ...
..7T1647N-AZ-2 | PETROBRAS GLOBAL FINANCE  5.750% 02/01/29 . |. 08/12/2025 . |BANK of AMERICA SEC ..... . 6,129,000 ..6,000,000 ..5,910,900 |. .5,956,700 |. 0 0| .5,962,741 . 02/01/2029 . [3.B FE ...
..74390T-AA-7 |PT SORIK MAR GEO POW  7.750% 08/05/31 ....... . 08/05/2025 . | Redemption 100.0000 . ... 10,935 I .0 . PO O 10,935 |.. . 08/05/2031 . [3.A FE ...
..76720A-AY-2 |RIO TINTO FIN USA PLC  5.080% 03/14/28 ..... . 08/20/2025 . |MIZUHO SECURITIES USA INC ..872, .... 864,000 .... 864,000 |.... .0 . 0 864,000 |.. . 03/14/2028 . [1.F FE ..
. 81180W-BF-7 | SEAGATE HDD CAYMAN  3.125% 07/15/29 .... . 07/01/2025 . | Tax Free Exchange .. .. 855,390 ..1,000,000 ..782,500 |. 0 0| .854,140 . 07/15/2029 . [3.B FE ...
..86960Y-AA-0 | SUZANO NETHERLANDS BV ~ 5.500% 01/15/36 ..... . 09/04/2025 . |Various ............... . 7,940,750 ..8,000,000 ..7,897,120 |. .0 0 0| .7,897,120 . 01/15/2036 . [2.C FE ...
..870674-AA-6 | SWEIHAN PV PONER CO PJSC  3.625% 01/31/49 .. |. 08/08/2025 . | Redemption 100.0000 . ... 61,400 ...61,400 ...61,400 |. .0 ] 0 0| ..61,400 . 01/31/2049 . [2.A FE ...
..902613-AP-3 |UBS GROUP AG  4.751% 05/12/28 . 09/17/2025 . | CITIGROUP GLOBAL MKTS 10,102,700 10,000,000 .10,003,900 |. 10,046,495 |. .. (13,712) | 0 0| 10,032,783 . 05/12/2028 . [1.G FE ...
..902674-ZX-1 |UBS AG LONDON  5.340% 09/11/25 .. . 09/11/2025 . |Maturity ............. . 1,500,000 ..1,500,000 ..1,508,985 |. .1,506,480 |. . 0 0| .1,500,000 . 09/11/2025 . [1.E FE ...
..98313R-AG-1 | WYNN MACAU LTD  5.500% 01/15/26 ... .. |- 09/02/2025 . | Cal | 100.0000 ...oevvvennnnnn fooreeieiiieieeeeeens e 15,000,000 |....... 15,000,000 |....... 13,902,175 |.......14,589,170 |[.... .0 . 0 e 14,846,088 |.. . 01/15/2026 . [3.C FE ...
PGY Rt. 2 & 7 To PRIVATE PLACEMENT  7.254%
..PPGXOK-EG-5 |07/15/36 ... . 07/01/2025 . | Redemption 100.0000 .. 7,142 L7142 L7142 | 0. 0 0| 7,142 0| . 07/15/2036 . [2.C FE ...
..01852F-AC-7 | ALLFIRST PF . 09/30/2025 . | Transfer to preferred ,249,950 . 14,556,000 14,118,490 |. ,249,950 |. 0 0| ,249,950 0| 0 |[. 07/156/2029 . |2.C FE ...
..06368L-05-8 |BANK OF MONTREAL .... . 09/30/2025 . | Transfer to preferred 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 0| 15,000,000 0| . 05/26/2084 . [2.C FE ...
..06738E-BT-1 | BARCLAYS PLC . 09/30/2025 . | Transfer to preferred 10,031,109 10,000,000 10,060,000 |. 10,031,109 |. 0 0| 10,031,109 0| . 03/15/2028 . [3.A FE ...
.. 172967-MU-2 | CITIGROUP .. . 09/30/2025 . | Transfer to preferred . . . ..453,846 |. 0 0| .453,846 0| . 12/10/2025 . [3.A FE ...
..190750-AG-7 | COBANK ACB . 09/30/2025 . | Transfer to preferred N ,000,000 |. 0 0| ,000,000 0| . 01/01/2099 . 2.B FE ...
..281020-AS-6 |EDISON INTERNATIONAL .. . 09/30/2025 . | Transfer to preferred 21,578,761 .21,671,000 .21,444,560 |. 21,578,761 0 0| 21,578,761 0| . 03/15/2026 . [3.A FE ...
..281020-AT-4 |EDISON INTERNATIONAL .. . 09/30/2025 . | Transfer to preferred . 2,531,600 ..2,929,000 ..2,518,629 |. .2,531,600 |. 0 0| .2,531,600 0| . 03/15/2050 . [3.A FE ...
..20273V-AN-2 | ENERGY TRANSFER EQUITY LP . . 09/30/2025 . | Transfer to preferred .......ccc. |oeeeeviiiiinininnns founeee 9,906,782 |....... 10,654,000 |........ 9,707,880 |........9,906,782 |.... .0 . 0 e 9,906,782 |.. 0 . 05/15/2030 . [3.A FE ...
..808513-BJ-3 | SCHIAB CORP ... [ 09730/2025 . | Transfer to preferred ........... |oeeeeeeeiennniniins |oees 10,355,046 |....... 10,375,000 |....... 10,347,344 |.......10,355,046 |.... .0 .0 . 0 e 10,355,046 |.. 0 . 12/01/2030 . [2.C FE ...
..898320-AF-6 | TRUIST FINANCIAL CORP ... |. 09/30/2025 . | Transfer to preferred .......coc. |ooeeeeeeeiieinnnnnns |oeees 5,170,463 |........ 5,000,000 |........ 5,250,000 |........5,170,463 |.... ....0 | .0 .. 0 s 5,170,463 |.. .0 . . 03/01/2030 . [2.C FE ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 639,896,575 646,677,219 640,576,639 402,328,219 1,139,745 0 0 644,069,777 (2,924,382) |  (2,924,38 XXX XXX
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... . 07/15/2025 . | Redemption 100.0000 . .. 155,832 ..155,832 |... ..154,079 |........... 155,385 |.... L 447 .0 . 0 .155,832 |.. . 0 e . 01/15/2028 . [1.F FE ..
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. [. 09/22/2025 . |Various ... .. 136,467 .. 134,059 |. 0 0| .136,467 0| . 09/20/2031 . [1.C FE ..
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... [. 09/15/2025 . |Various ... .. 366,436 ..343,533 |. 0 0| .366,436 0| . 12/15/2082 . [1.D FE ..
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT  4.250% 11/15/32 .... |. 08/15/2025 . |Redemption 100.0000 . 36,987 36,987 | 0 0| 0| . 11/15/20382 . [1.F FE ..
..2803201-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 .... . 07/19/2025 . | Redemption 100.0000 . 30,239 30,239 |. 0 0| 0| . 01/19/2031 . [1.F FE ..
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |. 08/01/2025 . | Redemption 100.0000 . .. 204,000 ..204,000 |. 0 0| .294,000 0| . 08/01/2025 . [1.D FE ..
..694031/-AB-3 |PACIFIC BEACON LLC  5.757% 07/15/26 ......... |. 07/15/2025 . |Various ... ..617,985 . 604,886 |. 0 0| .617,985 0| . 07/15/2026 . [2.C FE ..
..73019#-AA-0 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 . . 09/13/2025 . | Various . .. 100,484 ..100,484 |. 0 0| .100,484 0| . 09/13/2027 . (1.D .
..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |. 08/01/2025 . |Redemption .. 227,513 . ..227,513 |. 0 0| .227,513 0| . 02/01/2030 . [2.A FE ...
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |. 08/25/2025 . |Various ... .. 181,691 . 181,691 ..175,169 |. 0 0| 181,691 0| . 08/25/2031 . [1.E FE ...
..00931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 07/07/2025 . |Various ... .. 184,680 . 184,680 . 184,680 |. 0 0| 184,680 0| . 07/07/2028 . [1.F FE ...
..909320-AA-4 |UNITED AIR 2014-2A PTT  3.750% 09/03/26 .... (. 09/03/2025 . |Redemption 100.0000 . . . .0 . 0 . 0 . 09/03/2026 . 1.F FE ...
..00908P-AA-5 | AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... |. 07/15/2025 . | Various .. 180, .73, .0 . 0 0 e . 01/15/2030 . [1.C FE ...
..009090-AA-9 | ACACN 2015-1A PTT ~ 3.600% 03/15/27 .......... . 09/15/2025 . | Redemption X .. 189,257 ..182,289 |. 0 0| .0 .0 . . 03/15/2027 . [1.F FE ...
..50284M-AA-2 | MEXICO CITY AIRPORT TRUST  4.250% 10/31/26 |. 07/24/2025 . |Var ious .. |...... 6,947,500 7,014,247 |.... .0 .. .0 .. . (61,439) ....... (61,439) . 10/31/2026 . [2.C FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 9,730,000 9,737,513 0 0 (61,439) (61,439) 342,429 XXX XXX
Universal Plant Services Term Loan
..024006-PC-T |07/29/29 ...coooeviiiiiiiiiiiii . 07/01/2025 . | Redemption 100.0000 ...ouvn fornnnniniiiii oo 37,500 [overnnnnnne 37,500 [ooounnnnnn 36,938 |............ 36,954 [o.oiiiiiinnns 0 s 546 |oevviiiiiinns 0 s 546 |ovvviiiiiiins 0 e 37,500 |oeeiiieinnnns (VO 0 | [ 1,967 |. 07/29/2029 . [5.B GI ....
Best Choice Roofing Term Loan
..024006-PC-T 08/07/29 ..evvvvvvvevviiiiiiiiiiiiiiiiiiiiiiiieieeenes . 07/01/2025 . | Redemption 100.0000 ....evw fooviiiiiiiiiiiiiiies foeeiinn 28,779 |.oneeen. 28,779 [..cocunnee. 28,491 | 28,500 |..ooeeieennns 0 Joeeeeeennn 279 |ovvvriiiiennnes 0 Joeeeeeennn 279 |ovvvvviiieeees 0 Joeeeeeenns 28,779 |ooveeeeeeeenns [ 0 Jooeeeiiieeenn [ 2,426 |. 08/07/2029 .|5.B Gl ....
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Wisconsin Automation Term Loan
..024010-PC-R | 12/11/29 ooooviiiiiiiiii . 07/01/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 26,500 [o..eeennnnn 26,500 [..cennnee 26,103 |............ 26,072 |.oceeeeeeennnn 0 s 428 |eveeiiiiiiines [V ST 428 |eveeiiiiiienes 0 s 26,500 |oooeiiiinnnns (VN 0 | [V 1,464 |. 12/11/2029 . [5.B GI ....
Eskola Deferred Draw Term Loan A
L24011P-CD-A | 12/49/29 e . 07/01/2025 . | Redemption 100.0000 ....ovw forvevnmnnnniniiiiinn fooniennnnnnn,615 9,616 9,631 90831 |0 B [0 88 0 90615 0 0 [l 0 ..487 |. 12/19/2029 . [5.B GI .
..24011P-CD-B |Eskola Term Loan . . 07/01/2025 . | Redemption 100.0000 . ,485 |. 12/19/2029 . |5.B GI .
..024001-PC-T |A. Stucki Term Loan 03/27/30 . 07/01/2025 . | Redemption 100.0000 . 1,127 . 03/27/2030 . [5.B GI .
..025003-PC-T | CBCC Term Loan 05/14/30 . 07/01/2025 . | Redemption 100.0000 . , K ...662 |. 05/14/2030 . [5.B GI .
..025003-PC-R | CBCC Revolver 05/14/30 .. . 07/11/2025 . | Redemption 100.0000 ....... .... 500,000 .... 500,000 |.... 500,000 |.. 5,586 |. 05/14/2030 . [5.B GI .
Legacy Food Deferred Draw Term Loan
..024007-PC-D | 08/01/30 ..vvvvvvvvrrrirniriiiiiniiiiiiiiiiiiaiiinnans . 07/01/2025 . | Redemption 100.0000 ....... ....505 .59 |.... ....5% |.. . 08/01/2030 . [5.B GI .
..024007-PC-T |Legacy Food Term Loan 08/01/30 ..... . 07/01/2025 . | Redemption 100.0000 ....... 23,214 22,866 |.... 23,214 |.. . 08/01/2030 . [5.B GI .
3G Productions Deferred Draw Term Loan
..024008-PC-D |09/30/30 ...coeveiiiiiiiiiiiiieeeeeee . 07/01/2025 . | Redemption 100.0000 ....... ...10,000 ....9,800 |.... ..10,000 |.. . 09/30/2030 . [5.B GI .
..024008-PC-T | 3G Productions Term Loan 09/30/30 . |. 07/01/2025 . | Redemption 100.0000 ....... ...25,000 ...24,500 |.... ..25,000 |.. . 09/30/2030 . [5.B GI .
3G Productions Revolver Loan
..024008-PC-R | 09/30/30 .eevvvveiiiiiiiiiiiiiieiieeeeeee . 08/28/2025 . | Redemption 100.0000 ....... feeeeeeeeeerrinninins fornee....600,000 |.......... 600,000 |.......... 600,000 [...eevvrrrrrnnnnns (V2 0 e (VO 0 | (VO 0 eeeeenn 600,000 |.....ooeeennns (VN 0 | [V 19,674 |. 09/30/2030 . [5.B GI
American Combustion Industries Term Loan
..02526%-AA-9 | 08/31/27 .ovvvvvviiiiiiiiiiiiiiiiiiiieee . 07/01/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 35,803 |........... 35,803 [.coounnnnnn 35,209 [oeeiennnee 35,219 [oiiiiinnns 0 s [T A [V ST [T A 0 s 35,803 [ooeiiiiiinnnn (VN 0 | [V 1,986 |. 08/31/2027 . [4.C ........
American Combustion Industries Deferred Draw
..02526*-AC-5 [Short Term (A) 08/31/28 .............. . 07/01/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 12,212 |eeeeeeees 12,212 ... 12,09 |............ 11,381 [, 0 s 16 |l [V ST 16 |l 0 s 12,212 | (VN 0 | [V 675 |. 08/31/2028 . [4.C ........
American Combustion Industries Deferred Draw
..02526*-AD-3 |Long Term (B) 08/31/28 ....ovvvnnnnnn . 07/01/2025 . | Redemption 100.0000 ....... . 08/31/2028 . [4.C ........
BP Loenbro Holdings Term Loan
..06641%-AA-2 1 02/01/29 .oooviiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 02/01/2029 . [2.C PL
BP Loenbro Holdings Deferred Draw Term Loan
..06641%-AB-0 | 02/01/29 ..coovviiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 02/01/2029 . [2.C PL
Case Snow Management LLC Term Loan
AT ARO[ 12/15/27 e . 09/30/2025 . | Redemption 100.0000 ....... . 12/15/2027 . [4.C ........
Decks & Docks Lumber Co Inc Term Loan
..23285%-AA-6 | 10/04/28 ....covviiiiiiiiiiiiiiiiiiieiieeees . 09/30/2025 . | Redemption 100.0000 ....... . 10/04/2028 . |4.B PL
Decks & Docks Lumber Co Inc Deferred Draw
..23285%-AB-4 | Term Loan 10/04/28 ...l . 08/01/2025 . | EAGLE REALTY GRP CORP ........... . 10/04/2028 . [5.A ........
Decks & Docks Lumber Co Inc Deferred Draw
..23285%-AB-4 | Term Loan 10/04/28 ...l . 09/30/2025 . | Redemption 100.0000 ....... . 10/04/2028 . [5.A ........
Decks & Docks Lumber Co Inc Revolver
.. 23285%-AC-2 | 10/04/28 ....oovvvviiiiiiiiiiiiiiiiiiieeeeeeeeees . 08/20/2025 . | Redemption 100.0000 ....... . 10/04/2028 . [5.A ........
..204526-AA-8 |Equine Network Term Loan 05/22/28 . |. 09/30/2025 . |Redemption 100.0000 ....... . 05/22/2028 . [4.C ........
Equine Network Revolver Loan
.. 204528-AB-6 | 05/22/28 ........oooiiiiiiiiii . 07/01/2025 . | Redemption 100.0000 ....... . 05/22/2028 . [4.C ........
Equine Network Deferred Draw Term Loan
.. 294520-AC-4 | 05/22/28 . 09/30/2025 . | Redemption 100.0000 ....... . 05/22/2028 . [4.C ........
..38416*-AA-6 |Winzer Term Loan 10/04/29 . . 07/31/2025 . | Redemption 100.0000 . . 10/04/2029 . [5.B .
..38416*-AC-2 |Winzer Revolver Loan 10/04/: . 08/29/2025 . | Redemption 100.0000 ....... . 10/04/2029 . [5.B ........
LockMasters Security Term Loan
..53987#-AA-0 | 09/01/27 .oovvviiiiiiiiiiiiiiiiiiieee . 09/30/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 109,704 |........... 109,704 |.......... 108,020 |............ 50,174 |l [V R 1,468 |............. 0 oo 1,468 |l [V R 109,704 |...oooeeeenns (VO [V [V 4,867 |. 09/01/2027 . [4.B ........
LockMasters Security Deferred Draw Term Loan
..53087#-AB-8 |09/01/27 ...oovviviiiiiiiiiiiiiiiieiieeeeee . 07/01/2025 . | Tax Free Exchange ...........ccco. foeeevvviinnninennns founene 3,710,977 |........ 3,779,790 |........ 3,704,195 [ooevveiiiiinnnees (VR [V R (L7 [V R £ 7 F [V R 3,710,977 [ooeeeeeienns (VO [V [V 29,499 |. 09/01/2027 .|4.B ........
LockMasters Security Revolver
..53987#-AC-6 |09/01/27 ....ovviiiiiiiiiiiiiiiiiiiiieieeeeeee . 07/17/2025 . | Redemption 100.0000 ....... foeeeeeieiinininnnns foennnn... 160,000 |.......... 160,000 |.......... 160,000 |....cccoeeeeeenenn O Joeeeiiniininns [V (VO [V (VO [V R 160,000 . 09/01/2027 . [4.B ........
Sunland Asphalt & Construction Deferred Draw
..86739#-AE-3 | Term Loan 06/16/28 ....ccoeeeeeeennns . 09/30/2025 . | Redemption 100.0000 ....... , , , . ..25,977 |.. . 06/16/2028 .
..89486*-AA-4 |Shift Paradigm Term Loan 09/08/28 . |. 09/02/2025 . | Redemption 100.0000 ....... .. 106, . 106,667 .. 104, . 104,786 |.... 1 .0 . .0 106,667 |.. .0 . . 09/08/2028 .
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 8,204,465 8,273,278 8,177,518 1,181,997 0 26,653 0 26,653 0 8,204,465 0 0 0 171,748 XXX
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WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE
..95765P-A*-0 |RV 01/06/33 .ooooeeieiiiieeiieieeieee . 08/25/2025 . | Redemption 100.0000 .....w fooviiiiiiiiiiiiiiin founn 46,500,000 |....... 46,500,000 |....... 46,500,000 f....ovvennnnnnnnns [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 J...... 46,500,000 |.....oeeeennnn [ 0 Joeeeeeiieenn [ 304,401 |. 01/06/2033 . [1.D ........
0199999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Affiliated) 46,500,000 46,500,000 46,500,000 0 0 0 0 0 0 46,500,000 0 0 0 304,401 XXX XXX
JEFFERIES FINANCE LLC TL 1L 10/21/31
LOLX248-13-4 | oo . 08/29/2025 . | Redemption 100.0000 ...oeen founnmmiiiiiiiiiis oo KL 3,747 |l 3,709 |.oooeeeenns 3710 |, [V K7/ O [V 37 [ [V 3747 ool (VO [V [V 198 . 10/21/2031 . |3.B FE ....
Al AQUA MERGER SUB INC TL B 1L
..00132U-AP-9 | 07/31/28 .oovvveiiiiiiiiiiiiiiieeeeeeee . 09/30/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,200 [oeeeennnnnee 1,20 |oeeeieennns 1,263 [ooeeeiiiiiiiinnns (VR [V . 2 0 O [V 2 0 O [V 1,200 |ooeeeenennnns (VO [V [V 106 |. 07/31/2028 .|4.C FE ....
AL GCX HOLDINGS LLC TL B 1L 05/17/29
..00162D-AB-1 |... .. |- 07/08/2025 . | Redemption 100.0000 ....... .. 1,179 L1179 L1,179 ). . 05/17/2029 . [3.C FE ....
GL
..001690-AG-4 | 10/31/28 . 07/01/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 5,269 |oeeeiriinns 5,269 [unnnnne 5216 |..oooeeeins 5,205 [ocininnnnnne [V 63 [oeeiiiiinnnne [V 63 [oeeiiiiiinnnne [V 5,269 |oooeeiiiinnns (VO [V [V 0 . 10/31/2028 . |4.C FE ....
GLOBAL MEDICAL RESPONSE PIK-TERM B 1L
..001690-AG-4 | 10/31/28 ....oevvviiiiiiiiiiiiiiiiiiieeeeeeeeeee . 09/19/2025 . | Tax Free Exchange ...........ccce. foeeevvvivnvnnninnns founene 1,801,182 |........ 1,905,857 |........ 1,886,990 |........ 1,879,288 |t [V R 8,165 [...evvennnnee [V R 8,165 [...evvennnnee [V R 1,891,182 | (VO [V [V 66,467 |. 10/31/2028 . [4.C FE ....
ACTION ENVIRONMENTAL GRO TL B 1L
..00507J-AF=3 | 10/24/30 .coooviiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... ....2,7718 el 2,747 e 2,508 .. L2778 |.. . 10/24/2030 . (4.B FE ..
..00687M-AH-4 | ADIENT US LLC TL B 1L 01/31/31 ..... . 09/30/2025 . | Redemption 100.0000 ....... ....2,182 2,175 e 2,176 |, .2,182 |.. . 01/31/2031 . [3.B FE ..
AGILITI HEALTH INC TL B 1L 05/01/30
L00847Y=AE=2 | .errenieeeieiie e . 08/22/2025 . | JPM FUNDS RECAP .....cevvvnnvvvvinn Jovnnneeeiiiiinnees forneniens 860,386 |........... 896,235 |[........... 902,854 |[........... 898,159 [.....evvvnnnnnn 0 s 992 |oviiiiiiinns [V ST 992 |oviiiiiiiins 0 e 899, 151 . 05/01/2030 . [4.C FE ....
AGILITI HEALTH INC TL B 1L 05/01/30
..00847Y-AE-2 |... . |- 07/01/2025 . | Redemption 100.0000 ....... .. 409 .409 412 | L A40 ... ...409 |.. . 05/01/2030 . [4.C FE ....
AL
..01021A-AB-6 | 04/17/28 . 07/08/2025 . | Redemption 100.0000 ....... ... 19,270 ...19,270 ... 18,932 |............ 18,997 |.... ..19,270 |.. . 04/17/2028 . |4.A FE
..01771J-AG-8 | ALLEN MEDIA LLC TL B 1L 08/23/28 .. |. 09/30/2025 . |Redemption 100.0000 ....... O R 6,314 ....6,314 ....6,088 |.............6,183 [.... ...6,314 |.. . 08/23/2028 . |5.A FE
ALLIANCE LAUNDRY SYSTEMS TL B 1L
..01862L-BA-5 |08/20/31 ...oeviiiiiiiiiiiiiiiiieiieeieeees . 09/30/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 144,09 |........... 144,006 |........... 143,376 |........... 143,374 | [V 72 P [V R 72 P [V R 144,09 . 08/20/2031 . [4.B FE ....
ALLIED UNIVERSAL HOLDCO LLC TL B 1L
L01957T-AH-0 | 06/12/28 oo . 08/20/2025 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 2,887,500 |........ 2,887,500 |........ 2,869,738 |........ 2,876,180 |...ccceeeennns [V R 11,320 fooeeeeennnnnee [V R 11,320 foeeeeennnnnee [V R 2,887,500 . 05/12/2028 . [4.C FE ....
ALPHA GENERATION LLC TL B 1L
..020720-AC-6 | 09/30/31 oo . 09/30/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,000 |t 1,000 [oeeeeininnnnnee o1 N 997 |oveiiiiiiiiins [V 3 [ [V FC T [V 1,000 [ooeeeeennnnnnns (VO [V [V 51 . 09/30/2031 . |3.B FE ....
BROOKS AUTOMATION INC TL 1L 02/01/29
202090C-AE-0 | eerrriiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,525 |l 3,525 [oeiinnnnnne 3,502 [oounnnnnnnn 3,497 [ [V 29 [ [V . 29 [ [V 3,525 [oeeeiiiiiinns (VO [V [V 376 |. 02/01/2029 . (4.B FE
..02351X-AB-4 | AMAZON HOLDCO INC TL 1L 09/30/31 ... |. 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 48,839 |............ 48,839 [...eennee 4,717 |eveeveeens 48,713 | 0 s LT [V ST LT 0 . 09/30/2031 . |3.C FE
AMERICAN GREETINGS CORP TL B 1L
..02630D-AN-6 | 10/30/29 ...oooiiiiiiiiiiiiii . 08/29/2025 . | Redemption 100.0000 ....... . 10/30/2029 . |4.B FE
..03218A-AE-9 | AMSPEC PARENT LLC TL B 1L 12/22/31 |. 09/30/2025 . | Redemption 100.0000 ....... . 12/22/2031 . |4.B FE
PRIME SECURITY SERVICES BOR TL B 1L
..03765V-AP-5 | 10/15/30 . 09/30/2025 . | Redemption 100.0000 ....... .0 . . 10/15/2030 . |3.C FE
..03834X-AP-8 | APRO LLC TL B 1L 07/09/31 ... . 09/30/2025 . | Redemption 100.0000 ....... .0 . . 07/09/2031 . |4.B FE
ARAMARK SERVICES INC TL B8 1L
..03852J-AV-3 106/24/30 ... . 09/30/2025 . | Redemption 100.0000 . K 0 0| . 06/24/2030 . |3.A FE
..03952H-AD-6 | ANCESTRY . COM ... |- 08/19/2025 . |UBS WARBURG ............. .1,199,666 |. 0 0| . 12/06/2027 . |4.B FE
..04649V-AY-6 | ASURION LLC TL B9 1L 07/31/27 ...... |. 09/30/2025 . | Redemption 100.0000 . X .4,925 |. 0 0| . 07/31/2027 . |3.C FE
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 10/11/30 ... |. 09/30/2025 . |Redemption 100.0000 ....... ....998 |.... .0 . .0 . . 10/11/2030 . |4.C FE
AVIS BUDGET CAR RENTAL TL B 1L
..05377J-AR-3 | 08/06/27 ....evvvvrrrrrrnnninniiiiniiiiiiininnnnananes . 07/16/2025 . | Tax Free Exchange ...........ccce. foeeevviviinnninnnns founnene 1,438,946 |........ 1,450,128 |........ 1,424,531 0 [V R 1,438,946 |........oeeee. (VO [V [V 63,640 |. 08/06/2027 .|3.B FE ....
AVIS BUDGET CAR RENTAL TL B 1L
.05377J-AU-6 | 07/17/32 o . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,625 ... 3,625 ... 3,597 |.... ...3,625 |.. . 07/17/2082 . |3.B FE
..05477J-AD-3 | AZALEA TOPCO INC TL B 1L 04/30/31 . |. 07/23/2025 . | Tax Free Exchange .. .. 983,628 ..992,500 ..982,893 |. .983,628 . 04/30/2031 . |4.C FE
BCP RENAISSANCE PARENT TL B 1L
..05549P-AG-6 | 10/31/28 ...ovvviiiiiiiiiiiiiiiiiiiieeeee . 09/30/2025 . | Redemption 100.0000 ...uuun fornnmniniiiii oo 26,331 ...l 26,331 [ooonnnnnne 26,220 |............ 26,197 |oooeeeeeens 0 s 134 [, 0 s 134 [ [V TR 26,331 . 10/31/2028 . [4.A FE ....
BAKELITE US HOLDCO INC TL B 1L
.05710L-AD-5 | 12/23/31 \oooeeeieeieiieeeeeeeeeeeeeeeeeeeeeee . 09/30/2025 . | Redemption 100.0000 ....oww foveiiiiiiiiiiiiiiins foeiiiii 3,750 oieerrrrenns 3,750 Joeeieeenn. 3713 Jooeeeeiiiieee [ 0 Joeeeeeeeens K 0 Joeeeeeeeeens R [ PO 3,750 |oeeeeiiiennnn [ 0l [ 223 |. 12/23/2031 . |4.B FE ....
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..05989U-AC-1 |BANGL LLC 1L B 1L 02/01/29 .......... . 07/03/2025 . | Redemption 100.0000 ....cev forreeeemiiiiieeeenn o 1,179,029 |........ 1,179,029 |........ 1,155,449 |........ 1,157,027 |.cceeeeennnnnns [V PO 22,002 |.oeeeennnnnnnns [V PO 22,002 |.oeeeennnnnnnns (U 1,179,029 |oeeeeieeenn (VI PO [ PO [V PO 80,043 |. 02/01/2029 . |3.C FE ....
GREAT OUTDOORS GROUP LLC TL B 1L
..070140-AP-6 [ 01/23/32 .eeeeeeiieeeeeee e . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 4,974 | 4,974 |............. 4,968 |oeovrniiieaaenne (U1 PP (U1 PO A PP [ PO A PP [V IO 4,974 |t (VI PO [ PO [V AU 213 |. 01/23/2032 . |4.A FE ...
SKECHERS USA INC-CL A TL B 1L
07337F-AB-1 [ 09/12/32 oo . 09/01/2025 . | JPM FUNDS RECAP ....eevvveneeeeenn Jovmmeeeeeenniieeeee fereeeeens 399,000 |.......... 400,000 |..eeeennnns 399,000 |...eevvnnnneaennes (U1 PP (U1 PO (VI PO [ PO (VI PO (U 399,000 |eeerruunanns (VI PO [ PO [V PO 0 |. 09/12/2032 . |3.C FE ....
SKECHERS USA INC-CL A TL B 1L
07337F-AB-1 [ 09/12/32 oo . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,000 |eeeeennnes 1,000 [ooeeieeininnnns 997 |ieeeiiiieeieeeee (U1 PP (U1 PO KT I [ PO KT I [V IO 1,000 [oeeeeeeeennnns (VI PO [ PO [V PO 2 |. 09/12/2032 . |3.C FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AM=5 [ 10/16/31 ...eeeeeeeeee e e . 07/01/2025 . | Redemption 0.0000 ..eees Jennmeeeeemnneees feeeeeeeeees [V [ PO [ PO (U1 PO (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 22 |. 10/16/2031 . [3.C FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AM=5 [ 10/16/31 ...eeeeeeeiee e . 08/07/2025 . | Tax Free Exchange ..........ccceee |oveereeeemmninnnees foeeeennn 198,043 |oooiiiiies 198,500 [-veeuunnnns 198,004 |........... 197,506 |[..eeeeeennnnns 0 Joeeeeees [ (V1 PO [ (U 198,043 |oeveeieeennnn (VI PO [ PO [V PO 10,714 |. 10/16/2031 . [3.C FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AN=-3 [ 10/16/31 ...eeeeeeeeeee e . 09/30/2025 . | Redemption 100.0000 ....oev forreeeemniiiieieenn Joeeeeen 4,963 | 4,963 |......ooeeenn 4,951 [ (U1 PP (1 PO L L T (1 PO Mot [V IO 4,963 |..ccovnnnnnnnns (VI PO [ PO [V PO 50 |. 10/16/2031 . |3.C FE ....
BLERIOT US BIDCO INC TL B 1L
.. 00353T-AJ-9 [ 10/31/30 eeeeieeeieiee e . 09/30/2025 . | Redemption 100.0000 ...ccev foreeeeeiniiiiiieeen e 1,842 | 1,842 |oeeeies 1,836 |oveeeeeeenn 1,834 [0 [t 8 | [ PO 8 | [V IO 1,842 | (VI PO [ PO [V PO 67 |. 10/31/2030 . |4.B FE ....
BLOCK COMMUNICATIONS INC TL B 1L
..09364L-A0-7 |02/28/27 ... . 09/30/2025 . | Redemption 100.0000 ....... ... 2,513 2,466 ... .2,513 |.. . 02/28/2027 . |3.C FE ....
BOMBARDIER RECREATIONAL TL B3 1L
L 09776M-AS=3 [ 12/13/29 .eeeeee e . 07/31/2025 . | Redemption 100.0000 ....cev forreeeimiiiiiiieeen e 3,368 |t 3,368 |eeernnnnnns KRR TE I 1,749 oo (1 PO (3] IO (1 PO (3] IO [V IO 3,368 . 12/13/2029 . |3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L
..11565H-AD-8 |07/01/31 ... . 09/30/2025 . | Redemption 100.0000 ....... ... 3,162 PP O I 3,162 |.. . 07/01/2031 . |4.B FE ....
BUCKEYE PART!
L 11828L-A0-8 [ 11/22/30 e . 09/30/2025 . | Redemption 100.0000 ....cce forreeeieiiiiiieeenn e 3,966 | 3,966 |eeernunnnnns 3,967 |eeeeiniiieieeenes (U1 PP (U1 PO (VI PO [ PO (VI PO [V IO 3,966 . 11/22/2030 . |2.C FE ....
OUTFRONT MEDIA CAPITAL L TL B 1L
.. 12505M-AF-3 | 11/22/30 ... . 09/24/2025 . | Redemption 100.0000 ....... reeeereeeeeeeennnens oo 1,000,000 f........ 1,000,000 |........ 1,001,250 [o.eoveveeneiieeen O o0 e (1,250) e 0 e (1,250) e 0 e 1,000,000 |.. . 11/22/2030 . |3.B FE ....
CHG HEALTHC
L A2541H-AN-3 [ 09/29/28 ..o . 07/01/2025 . | Redemption 100.0000 ...ccvn foereeeeniieeeeein e 17 | | VA PO | VA PO L VA PO (U1 PO (VI PO [ PO (VI PO [ 17 . 09/29/2028 . |4.B FE ....
CHG HEALTHCARE SERVICES INC TL B1 1L
L A2541H-AN-3 [ 09/29/28 ..o . 08/01/2025 . | Tax Free EXchange .........cceeeee |oemeevereeemmnninnns foveeens 1,926,989 |........ 1,925,450 |........ 1,927,374 |........ 1,926,559 |[..ocevvnnnnnnns 0 Joeeeeees 431 s (V1 PO 431 s (U 1,926,989 . 09/29/2028 . |4.B FE ....
CHG HEALTHCARE SERVICES INC TL B 1L
L 12541H-AX=1 [09/29/28 ..o . 09/30/2025 . | Redemption 100.0000 ....... ... 4,814 L4817 .4,814 |.. . 09/29/2028 . |4.B FE
.. 12546F-AF-9 | CHG PPC PARENT LLC TL 1L 12/08/28 . |. 09/30/2025 . | 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 . 09/19/2025 . | Redemption 100.0000 ....... [oeeeieiiiiiiiiiiinn o 17,880,000 |...... 17,880,000 |...... 17,880,000 |.......eennreeenne (U P [ PR (VN P [ PR (VN P 0 ... 17,880,000 . 08/11/2027 . [4.C FE ....
CHARLOTTE BUYER INC TL B 1L 02/11/28]
.. 12568Y-AH-7 |... . 09/30/2025 . | Redemption 100.0000 . ..3,439 . 3,439 . 3,439 . 02/11/2028 . |4.C FE ....
.. 1261MA-AB-6 | CP . |- 09/30/2025 . |Redemption 100.0000 . . .404 .404 . 05/19/2031 . |3.C FE ....
..1261MA-AC-4 |CPI HOLDCO B LLC TL B 1L 05/19/31 . |. 07/24/2025 . | Tax Free Exchange .... 400,000 .398,019 |.. . 05/19/2031 . |3.C FE
CNT HOLDINGS | CORP TL B 1L
.. 12656A-AF-6 | 11/08/32 ... . 09/30/2025 . | Redemption 100.0000 ....... ... 3,004 .3,004 .. . 11/08/2032 . |4.B FE ....
CPPIB OVM M
.. 12673C-AB-0 [ 08/20/31 ..evvviiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,250 [oooiiiinnnnns 1,250 |oeeeeennnn 1,282 [ 992 [0 [ [0 8 0 1,250 |ooveeinenes (1 P [ PO [V 76 |. 08/20/2031 . |4.A FE ....
CAESARS ENTERTAIN INC TL B1 1L
L 12768E-AH-9 [ 02/06/31 ovveniiiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 . 02/06/2031 . |3.C FE
..13134\-BW-2 |Calpine Corp . |- 09/30/2025 . |Redemption 100.0000 . 01/31/2031 . |3.B FE
CLOSURE SYSTEMS INTERNAT TL 1L
L AB763H-AF-9 [08/22/29 ... . 09/30/2025 . | Redemption 100.0000 ....... . 03/22/2029 . |4.B FE ..
.. 144458B-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 ..... . 09/30/2025 . | Redemption 100.0000 ....... I . . . . .. .0 . 0 . 09/29/2028 . |4.B FE ..
..15018L-AN-1 [CEDAR FAIR LP TL B 1L 05/01/31 ..... . 09/30/2025 . | Redemption 100.0000 ...covn fooeereeeiniieeeeeen ot L5101 I O [10 499 [t 497 | [ PO L3 IO [ PO L3 IO 0 0 . 05/01/2031 . |3.A FE ..
CHAMP ACQUISITION CORP TL B 1L
L 15807E-AH-5 [ 11/25/31 e . 09/30/2025 . | Redemption 100.0000 ....... 0. 0] o0 ). . 11/25/2031 . |4.B FE ..
..17026Y-AK-5 |CHOBANI LLC TL B 1L 10/26/27 ........ . 09/30/2025 . | Redemption 100.0000 ....... 0 0] 0] . 10/25/2027 . |4.A FE ..
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 09/30/2025 . Redemption 100.0000 ....... 0. 0] o0 ). . 03/27/2031 . |4.C FE ..
.. 172442-AU-9 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 07/01/2025 . | Redemption 100.0000 ....... ...(3,6%4) |... .0 . .0 .. .0 .. . 05/24/2030 . |3.A FE ..
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.. 172442-AU-9 | CINEMARK USA INC TL B 1L 05/24/30 . |. 07/01/2025 . | Tax Free Exchange . 1,451,606 |.... . 1,453,004 |.. . . .52,288 |. 05/24/2030 . [3.A FE ....
.. 172442-AV-7 | CINEMARK USA INC TL B 1L 05/24/30 . |. 09/30/2025 . | Redemption 100.0000 . 0. ...6,154 |.. ... 42 |. 06/24/2030 . [3.A FE ....

CONCENTRA HEALTH SERVICE TL B 1L
..20602R-AD-2 |07/28/31 ...
Altium Packaging

. 07/28/2031 . |3.B FE ....

. 09/30/2025 . |Redemption 100.0000

..20902C-AX-8 | 06/11/31 ..oevriiiiiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 . 06/11/2031 . |4.B FE ....
CREATIVE ARTISTS AGENCY LLC TL B1 1L

L 225260-AS-7 | 10/01/31 v . 07/01/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 464 |eeiiieiins 464 oo 462 [oveeeiiiinnns L] I [V O, [ IO [V O, [ IO 0 e 464 |ooeeiiiiins (VO 0 | [V 133 [. 10/01/2031 . |4.A FE ....
CREATIVE ARTISTS AGENCY LLC TL B1 1L

L 225260-AS-7 | 10/01/31 v . 07/22/2025 . [Tax Free Exchange ........cccceee |oovuvvenneiiiiinnns foeenee 1,472,797 |........ 1,477,598 |........ 1,472,068 |........ 1,468,325 |.....cccvveeees [V IO 4472 | [V IO 4472 |l 0 fnns 1,472,797 |ooeeeeeeennns (VN 0 | [V 59,273 |. 10/01/2031 . |4.A FE ....
CRONN SUBSEA COMMUNICATI TL B 1L

L.22860E-Ad-1 | 01/30/31 ..o . 07/01/2025 . |Redemption 0.0000 ..oooes fervrerriiiiiiiiiens o (I O [V (O PO [V O [V O, (O O [V O, (O O [V O (I O (VN 0 | [V 238 |. 01/30/2031 . [4.A FE ....
CRONN SUBSEA COMMUNICATI TL B 1L

..22860E-Ad-1 | 01/30/31 ..o . 07/15/2025 . [ Tax Free Exchange ........cccccee |oovvvveennnniiinns |oeeenns 6,931,262 |........ 6,967,406 |........ 6,928,764 |........ 1,966,528 |.......ceeeeens [V IO 2,265 [oooiiiiinnns [V IO 2,265 [oooiiiiiinns 0 foeeees 6,931,262 |.....oeeennnne (O O [V O, (I O, 134,715 |. 01/30/2031 . [4.A FE ....
DXP ENTERPRISES INC TL B 1L 10/11/30

..23338D-AR-7 |... . |- 09/30/2025 . |Redemption 100.0000 ....... ... 4,857 LA T790 . 4,857 |.. . 10/11/2030 . (4.B FE ....
DAV

..23918V-BB-9 | 05/09/31 . 07/01/2025 . [WACHOVIA ..oveiiiiiiiiieiiiiiiiens Joeriieeeeeciiiies |oeeiiinns (2,506) |ceeverrenns (2,508) |............ (2,503) [-nnnnnnnnnnnnnnns 0 JECES) T AN | [ (2) [eeiieennn (12) forvrnnnnnne 12,585 |. 05/09/2031 . [3.A FE ....
DAVITA HEALTHCARE PARTNERS INC TL B1 1L

..23018V-BB-9 | 05/09/31 ... . 07/01/2025 . |Redemption 100.0000 .. .2,508 |. 0 f. 0 . 05/09/2031 . |3.A FE ....

..245211-AB-5 | DEL MONTE Cl . . 07/01/2025 . [ PRIVATE PLACEMENT .. .0 0 . 08/02/2028 . |6. FE

..245211-AB-5 | DEL MONTE CORP TL 1L 08/02/28 . . 08/12/2025 . [ Tax Free Exchange .. .1,040,027 |. 0| . 08/02/2028 . [5.B FE ....

..24521W-AC-3 | DEL MONTE CORP TL 1L 08/02/28 ...... . 07/01/2025 . |Redemption 100.0000 . (827) |.... ...0 . 08/02/2028 . [6. FE .....
DEL MONTE FOODS CORP Il TL 1L

L. 24521W-AF-6 | 08/02/28 .........eeeiiiiiiiiiee e . 08/12/2025 . [ Tax Free Exchange 175,182 |.. . 08/02/2028 . 5.8 FE ..

..24780D-AJ-6 |DELTA TOPCO INC TL B 1L 11/30/29 .. |. 07/31/2025 . | Redemption 100.0000 . .0 ... ....829 |.. . 11/30/2029 . [4.C FE ..
DERMATOLOGY INTERMEDIATE TL 1L

.. 24982L-AB-1 | 04/02/29 .......eoviiiiiiiiiiiiiiee s . 09/03/2025 . [UBS WARBURG .........ccouverreeriinn [oovnnvnnnneiiiiiinns |oevnnnns 850,008 |........... 970,295 |........... 955,193 |....ceeeeee 957 447 |oueeeeeinnnns [V IO 3,688 [eoeeeiinnns [V IO 3,688 [eeeeeiinnnns [V O 961,134 . 04/02/2029 . 4.C FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27

L 25460H-AB-8 | .eeiiiiiiiiiiiiiiii . 07/01/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiinnns o (560) |....ceeennnnn (560) |..eeeeeeennns [£570 1 PP (555201 PO [V O (3] R [V O (73] R 0 e (560) [.vvvvvvvrrnnnns (VN 0 | [V (9) | 08/02/2027 . [3.C FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27

. 25460H-AB-8 | .eeeeeniiiee e . 09/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o 561 | [ B O 558 [oveeiieiiinnnns 559 |oeeiiiiiiiens [V O, P O [V O, 2 [ 0 e 561 [ouvveriiiiinnns (VN 0 | [V 50 |. 08/02/2027 .|4.A FE ....
DIRECTV FINANCING LLC TL EXT 1L

.. 25460H-AD-4 | 08/02/29 .......ovviiiiiiiiiiiie s . 09/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 24,725 ...l 24,725 ... 24,416 | [V O [V 309 [oeeiiiiiinnns [V O 309 [oveiiiiiinnns [V 24,725 |..vvieene (VN 0 | [V 1,678 |. 08/02/2029 . |4.A FE ....
NCR Voyix Dragon Buyer TL 1L

.. 26143F-AB-5 | 09/30/31 ..o . 09/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 1,500 |ooooeiinens 1,500 [ooieiinnns 1,492 | 1,492 | [V O, [ O [V O, [ O (V) O 1,500 [oeveeeenennns (VN 0 | [V 94 |. 09/30/2031 . [4.B FE ....
DUN & BRADSTREET CORP TL B2 1L

L. 26483N-AN-0 | 01/18/29 ..ot . 08/26/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 987,500 |..ceveenn 987,500 |........... 987,500 |........... 985,031 [ooeeeeiinnnns [V IO 2,469 |..oooooiinnns [V IO 2,469 |.oooiiiinnns 0 987,500 [..ooeeiiiennnn (VN 0 | [V 43,656 |. 01/18/2029 . |4.A FE ....
DYNASTY ACQUISITION CO | TL B1 1L

L. 26812C-AN-6 | 10/31/31 oo . 09/30/2025 . |Redemption 100.0000 ..o feuveeriiiiiiiinnns o 1,087 | 1,087 |oveeeeennne 1,085 [ooeeennnes 1,085 [oveeeeennnes [V O, P O [V O, 2 [ (V) O 1,087 [oeeeeeeenns (VN 0 | [V 53 |. 10/31/2031 . [3.C FE ....
DYNASTY ACQUISITION CO | TL B2 1L

L. 26812C-AP-1 | 10/31/31 oo . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o M3 | [ KT O LK R LK S [V O, 1o, [V O, 1o, [V M3 o (VN 0 | [V 20 |. 10/31/2031 .|3.C FE ....
EMERALD DEBT MERGER TL B 1L 05/31/30)

S 26BT2N-AC-3 | oo . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 3,304 | 3,394 | 3,362 |.vveeennnne 3,356 |curieieennne [V O K1 F [V O K I 0 e 3,304 [, (VN 0 | [V 196 . 05/31/2030 . |3.C FE ....
EMRLD BOR / EMRLD CO-18S TL B 1L

L. 2687T2N-AD-1 | 08/04/31 oot . 09/30/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 500 | 500 foriiiiiiiinnns 498 foveeiieiiinns 497 e [V O, [ IO [V O, [ IO [V 500 |oveieeienne (VN 0 | [V 29 |. 08/04/2031 . [3.C FE ....
Ecovyst Catalyst Tech TL B 1L

279220-AC-0 | 0B/14/31 oo . 07/31/2025 . |Redemption 100.0000 . 06/14/2031 . |4.A FE ...
EDELMAN FINANCIAL CENTER TL B 1L

.. 27943U-AM-8 | 04/07/28 ... . 09/30/2025 . |Redemption 100.0000 . 04/07/2028 . [4.B FE ..

.. 28542C-AC-3 | EXAMWORKS GROUP INC TL 1L 11/01/28 |. 09/30/2025 . |Redemption 100.0000 . . 11/01/2028 . [4.B FE ..

..30034U-AC-4 | EVERI PAYMENTS INC TL 1L 08/03/28 . |. 07/01/2025 . |Redemption 100.0000 . 08/03/2028 . [3.A FE ..
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GIP PILOT ACQUISITION PA TL B 1L
L S1773H-AE-2 | 10/04/30 ovvvvviiiiiiiiiiiiiiiieeiceceeceeeeeeeeees . 09/11/2025 . | Redemption 100.0000 ....... [.... o) , ... 3,681 ...3,681 . 10/04/2030 . [3.C FE ..
..34641N-AC-7 |HERITAGE POWER LLC TL 12/11/30 . 07/01/2025 . | PRIVATE PLACEMENT . 12/11/2030 . [4.B FE ..
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 .. . 09/30/2025 . | Redemption 100.0000 . . 07/01/2030 . [4.C FE ..
..36154H-AC-4 |GBT US I11 LLC TL B 1L 07/28/31 ... |. 09/30/2025 . |Redemption 100.0000 . 07/28/2031 . [3.C FE ..
GENESEE & WYOMING INC TL B 1L
.. 371560-AZ-9 | 04/10/31 .oovviiiiiiiiiiiiiiiiieiees . 09/30/2025 . | Redemption 100.0000 . 04/10/2031 . [3.C FE ..
..38021C-AC-2 |BARNES GROUP INC TL B 1L 01/27/32 . |. 09/30/2025 . |Redemption 100.0000 . 01/27/2032 . [4.B FE ..
GRANT THORNTON ADVISORS TL B 1L
.. 38821U-AD-2 | 06/02/31 .oevvvviiiiiiiiiiiiiiiieeieeeeeeeeeee s . 09/30/2025 . | Redemption 100.0000 ....ovw forvnnmniniiiiiiiiinn fooniinnnnnnn2,2000 [ 2,200 e 2,200 Lo 0 0 0 [l 0 [0 e 0 2,200 |0 el 0 i 0 L, . 06/02/2031 . (4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
..389376-AZ-7 |... .. |- 09/30/2025 . |Redemption 100.0000 ....ouw fernnmnnnniniiiiiiinn [ 8,256 [ 5,256 [t 5,237 15,229 |0 27 [ O [ 27 0 080256 |0 [l 0 il 0 L, . 12/01/2028 . [4.A FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
2BBIFTBAZT | e . 08/01/2025 . | Redemption 100.0000 . 12/01/2028 . |4.B FE ..
..39843G-AK-9 | GRIFFON CORP TL B1 1L 01/24/29 ..... . 09/30/2025 . | Redemption 100.0000 . 01/24/2029 . [3.A FE ..
GRIFOLS WORLDWIDE OPERAT TL B 1L
.. 39843P-AG-8 | 11/15/27 .oovvviiiiiiiiiiiiiiiiiiiieee . 09/30/2025 . | Redemption 100.0000 . 11/15/2027 . [4.A FE ..
..410346-AY-6 | HANESBRANDS INC TL B 1L 03/08/32 ... |. 09/30/2025 . | Redemption 100.0000 . 03/08/2032 . [3.C FE ..
HARBOR FREIGHT TOOLS TL B 1L
LA151P-AR-6 | 11/06/31 wovvviiiiiiiiiiiiiiiii . 07/31/2025 . | Redemption 100.0000 . ... 1,949 |.. . 11/06/2031 . [4.B FE ..
..42705F-AB-2 | HERC HOLDINGS INC TL B 1L 06/02/32 |. 07/01/2025 . [WELLS FARGO BK .2,489,705 |.. . 06/02/2032 . [2.C FE ..
HILCORP ENERGY | LP TL B 1L 02/11/30
.. 431319-AH-5 . |- 09/30/2025 . |Redemption 100.0000 ....... .. 73,393 |.. . 02/11/2030 . |2.C FE
..43538J-AC-3 |Holley Inc TL 1L 11/20/28 ... . 09/30/2025 . | Redemption 100.0000 ....... ...2,929 |.. . 11/20/2028 . |4.B FE
HUB INTERNATIONAL LTD TL B 1L
L AA332E-AZ-9 | 06/20/30 ..oevvriiiiiiiiiiiiiieie e . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,909 [oeiiiiinnnns 2,909 [oinnnnnne 2,903 [ (V2 0 e [ 0 | [ 0 e 2,900 |oooiieinnnnns (VN 0 | [V 161 |. 06/20/2030 . |4.A FE ....
Kestrel Acquisition LLC TL B 1L
L A4579U-AB-8 | 11/06/31 ..vvvvviiiiiiiiiiiiiiiiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... . 11/06/2031 . |3.C FE
..44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |. 09/30/2025 . |Redemption 100.0000 ....... . 01/08/2029 . |3.C FE
HYSTER-YALE GROUP INC TL 1L 05/26/28
CAA932E-AD-2 | i . 09/30/2025 . | Redemption 100.0000 . . 05/26/2028 . [3.C FE ....
..45115D-AB-4 | ICON PARENT INC TL B 1L 11/13/31 .. |. 08/20/2025 . | Tax Free Exchange . 11/13/2031 . [4.C FE ....
INDY US HOLDCO LLC TL B 1L 03/06/28
L ABBTAP-AR-5 | eereeieeee e . 07/01/2025 . | Redemption 100.0000 ...vuvn fornnnnniiiiii foeeiiis [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 128 |. 03/06/2028 . |4.B FE ....
INDY US HOLDCO LLC TL B 1L 03/06/28
L ABBTAP-AR-5 | eerriiiiee e . 08/12/2025 . | Tax Free Exchange ................ |eeevvvvivnnnnnnnnns founnns 1,489,306 |........ 1,492,509 |........ 1,488,715 |l (V2 0 s [ I O, [V ST [ I O, 0 fnns 1,489,306 |......ceeennnnn (VN 0 | [V 68,410 |. 03/06/2028 . [4.B FE ....
INDY US HOLDCO LLC TL B 1L 10/31/30
L ABBTAP-AS=3 | e . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins KN E ] B P 3,731 |l 3,728 [ (V2 0 e 8 [ 0 | 8 [ 0 e 3731 | (VN 0 | [V 35 |. 10/31/2030 . [4.A FE ....
INSULET CORPORATION TL B 1L 08/04/31
L ABTBAQ-AF=6 | .evveneeeiiiie e . 09/30/2025 . | Redemption 100.0000 ....515 ....514 ... ....515 |.. . 08/04/2031 . [3.B FE ....
..46284N-AV-1 | IRON MOUNTAIN INC TL B 1L 01/31/31 |. 09/30/2025 . | Redemption 100.0000 . K L4711 . 4,693 |. 471 . 01/31/2031 . [3.C FE ....
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .......... . 09/30/2025 . | Redemption 100.0000 ....... ... 3,756 ....3,614 |.... 3,756 |.. . 02/08/2028 . |4.C FE
JANE STREET GRP/JSG FIN TL B 1L
LATO7TD-AM=2 | 12/45/31 o . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,750 [evvvvrrinnns 3,750 |oeeeeeeins 3,748 46 0 e 0 4 0 e 3,750 . 12/15/2031 . 3.A FE ....
JOHNSTONE SUPPLY LLC TL B 1L
..47947B-AF-9 | 06/09/31 . 09/30/2025 . | Redemption 100.0000 .... 1,500 L 1,407 .0 . 1,500 |.. . 06/09/2031 . |4.B FE
..50060J-AH-3 |KOPPERS INC TL B 1L 04/10/30 . 09/30/2025 . | Redemption 100.0000 .. .2,488 .2,488 |. 0| .2,488 . 04/10/2030 . |3.C FE
MKS INSTRUMENTS INC TL B 1L
CBB3UAN-AZ=T | e . 09/30/2025 . | Redemption 100.0000 ... 35,412 34,988 |.... 0 0 . 08/17/2029 . |3.A FE
..55345L-AF-8 |MRC GLOBAL INC TL B 1L 10/29/31 ... |. 09/30/2025 . | Redemption 100.0000 .... 1,000 ....995 |.... 0 0 . 10/29/2031 . (4.B FE ....
..55759V-AB-4 |MADISON IAQ LLC TL B 1L 06/21/28 .. |. 09/30/2025 . |Redemption 100.0000 ... 2,558 ....2,518 |.... 0 0 . 06/21/2028 . [4.B FE ....
..58401D-AM-6 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 07/01/2025 . | Redemption 100.0000 . 0| 0| . 04/15/2031 . |4.C FE
..58401D-AM-6 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 07/01/2025 . [ Tax Free Exchange 1,235,109 |.... .0 .. .0 .. . 04/15/2031 . |4.C FE
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..58401D-AN-4 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 09/30/2025 . |Redemption 100.0000 ...oeen founnmmiiiiiiiiiis oo 3,366 |oeeevirnnnns 3,366 |...oooeennn 3,119 | (VO [ R P2 P, [V P2 P, [V 3,366 |..oooeeieinnns (VO [V [V 65 . 04/15/2031 . |4.C FE ....
MEDICAL SOLUTIONS HOLDIN TL 1L
..584620-AH-4 | 11/01/28 ...evvvviiiiiiiiiiiiiiiiiiiiiie . 09/30/2025 . | Redemption 100.0000 ...oeen founnmniiiiiiiiiii oo 3,876 [.eennnnnnee 3,876 ..ot 3,726 |oooeeeeenns 3,566 |.....ooeeenns [V 127 |l [V R 127 |l [V 3,876 |c.evvvreennnnns (VO [V [V 278 |. 11/01/2028 . [5.B FE ....
MEDL INE BORROWER LP TL B 1L 10/23/21
L5BB08U-AF-0 | eeveeeiiiiiiiiieeee . 07/01/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo (14,771) | (14,771) |t (14,682) |........... (14,538) |..cooeeeeeenns [V R (X)) [V R (X)) [V R (477 | (VO [V [V 193 |. 10/23/2028 . |3.C FE ....
MEDL INE BORROWER LP TL B 1L 10/23/28
258508U-AF-0 | eeveeeeiiiiiiiieeeee . 07/31/2025 . | Tax Free Exchange ...........ccoee feeeevviinvnininnnns founeene 1,944,721 |........ 1,954,643 |........ 1,942,935 |........ 1,923,800 |....evvnnnnnnee [V R 20,921 | [V R 20,921 |l [V R 1,944,721 |oeeeiiinnnnee (VO [V [V 87,569 |. 10/23/2028 . |3.C FE ....
MICHAELS C0S INC/THE TL 1L 04/15/28
.59408U-AB-3 | .eeiiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...oeen founnniniiiiiii foeeiiis 2,525 |l 2,525 |ooinnnnnne 2,025 [ennnnnne 2,172 |l [ R T . [V T (V1 F 2,525 [oeiiiiiininnns (VO [V [V 169 . 04/15/2028 . |4.C FE ....
MIDCONTINENT COMM & FIN TL B 1L
..50565T-AM-1 | 08/18/31 ....evvvrriiiiiiiiiiiiiiiiiiiiiiiiieeenaene . 09/30/2025 . | Redemption 100.0000 ...oeee founnmiiiiiiiiiii oo 4,000 |.....oenneee 4,000 |.oooeeeenns 3,90 |..oooeeennns 3,051 [ [V 49 [ [V 49 [ [V 4,000 |..ooeeeennnnns (VO [V [V 362 |. 08/18/2031 . [3.B FE ....
MILANO ACQUISITION CORP TL 1L
..59909T-AC-8 | 10/01/27 ...evvvvriiiiiiiiiiiiiiiiiiiiiiiiiianeanaaaes . 09/16/2025 . | JPM FUNDS RECAP .....ccooeeiiiiis feveeiiiiiiiiiiiiinns feveeennns 943,063 |........... 955,000 [........... 945,450 |........... 950,212 [o.evevinnnnnee [V R 1,207 [ [V R 1,207 [ [V R 951,419 [o.oovvinnnnnnns [V (8,357) [........ (8,357) |.eeeeeennns 58,440 |. 10/01/2027 .|4.C FE ....
MISSION BROADCASTING TL B 1L
..605024-AS-7 | 06/02/28 ......evvviiiiiiiiiiiiiiiiiieeeeeeee e . 07/01/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,390 |oeeeiiiinnns 3,390 [ouiininnnne 3,377 |oeeeeeeees 3,380 |oeeiiiiinnnns [V 10 | [V . 10 |, [V 3,390 |eeiiiiiiinnns (VO [V [V 139 . 06/02/2028 . |3.B FE ....
Monogram Food Solutions TL B 1L
..60976E-AH-6 |08/28/28 ........evvvviiiiiiiiiiiiiiiiieeeeeeeees . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 5,044 |ooooiinnnns 5,044 |............. 4,852 [ouennnnnne 4,906 ...t [ R LI [V R LI [V 5,044 |l (VO [V [V 323 |. 08/28/2028 .|4.C FE ....
PATRIOT RAIL CO LLC TL B 1L 03/08/3
..62876R-AG-6 .. |- 09/30/2025 . |Redemption 100.0000 . 03/08/2032 . [4.B FE ..
..63930W-AM-5 | Waystar TL B 1L 10/22/29 .. . |- 08/12/2025 . | Redemption 100.0000 . 10/22/2029 . [3.C FE ..
WAYSTAR TECHNOLOGIES INC TL B 1L
..63930W-AN-3 1 10/22/29 .....cooeeiiiiii . 09/30/2025 . | Redemption 100.0000 . 10/22/2029 . [3.C FE ..
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 |. 07/15/2025 . | Redemption 100.0000 . . 04/15/2027 . [5.A FE ..
..64072U-AN-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 |. 07/15/2025 . | Redemption 100.0000 . 02/01/2028 . [5.A FE ..
NEXSTAR BROADCASTING INC TL B 1L
..65336R-BB-3 | 06/28/32 .. |- 07/01/2025 . [ JPM FUNDS RECAP . 06/28/2032 . 3.B FE ..
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ........ |. 09/30/2025 . | Redemption 100.0000 . . 09/12/2029 . [3.A FE ..
NOVELIS HOLDINGS INC TL B 1L
. 67000L-AB-8 |03/11/32 ..oooeiiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 . 03/11/2082 . [3.A FE ..
..67115H-AG-8 | OEG Borrower LLC TL B 1L 06/30/31 . |. 09/30/2025 . | Redemption 100.0000 . 06/30/2031 . [4.B FE ..
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AJ-0 | 10/05/28 ....ovvvvviiiiiiiiiiiiiiiiiiinieeeeeee . 09/30/2025 . | Redemption 100.0000 ....... . 10/05/2028 . |3.C FE
..69381M-AB-1 |PEX HOLDINGS LLC TL 1L 11/26/31 ... |. 09/30/2025 . |Redemption 100.0000 ....... . 11/26/2031 . |4.B FE

L.69425B-AB-3 | 11/17/31 ..eeieiiiie e . 07/30/2025 . [ Taxable Exchange .............cccee |ovceeeeeeiiiiinns foeeeee 1,596,080 |........ 1,596,000 |........ 1,587,440 |........ 1,585,618 |...ooeeennneee 0 foeeennne 2,959 | 0 foeeenne 2,959 | 0 foeeeens 1,588,576 . 11/17/2031 . |4.A FE
Neon Maple US Debt Mergersub | TL B1 1L

.B9425B-AD-9 | T1/17/31 oo . 09/30/2025 . |Redemption 100.0000 ....3,990 ...3,990 |.... 3,990 |.. . 11/17/2031 . |4.A FE

..69889P-AE-5 | PAR PETROLEUM LLC TL B 1L 02/28/30 |. 09/30/2025 . | Redemption 100.0000 .. . 2,494 . 2,467 |. . 2,494 . 02/28/2030 . |4.A FE
PAYSAFE FIN PLC/PAYSAFE TL B1 1L

.. T0451IN-AB-2 | 06/28/28 .......cevvvireeiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..o feuveeeiiiiiiiinns o 4,676 |.veeeennn. 4,676 |...ccvnenns 4,537 |correnennne 4,588 |....occnnnnns [V O 88 .o [V O 88 .o (V) O 4,676 . 06/28/2028 . |4.B FE
PEARL DEBT MERGR SUB 1 TL B 1L

TO4TTB-AE-2 |06/28/28 ......eevvveeeeiiiiiiieeeeiiiiee e . 09/30/2025 . |Redemption 100.0000 ...ooo fouveerniiiiiiiiinns o 3,825 il 8,825 [ 3,825 [, 3,815 [ [V O, [ O [V O, [ O (V) O 3,825 . 05/28/2028 . |4.C FE

..71677H-AL-9 | PETSMART INC TL B 1L 02/11/28 ...... . 08/01/2025 . |Redemption 100.0000 . . eeeieeee. 5,079 | ...5,141 |, . 02/11/2028 . |4.B FE

..71677H-AL-9 | PETSMART INC TL B 1L 02/11/28 . . 08/18/2025 . [ Tax Free Exchange ........ .1,950,493 |. . 1,955,243 . 02/11/2028 . |4.B FE

..T1911K-AE-4 |PAREXEL TL B 1L 11/15/28 ... . 09/30/2025 . |Redemption 100.0000 . .0 1,787 . 11/15/2028 . |4.A FE

..T2448F-AN-5 |PITNEY BOWES INC TL B 1L 03/19/32 . |. 09/30/2025 . |Redemption 100.0000 .3,280 |.. . 03/19/2032 . |3.B FE
PLANET US BUYER LLC TL B 1L 02/07/31

..72706R-AB-2 . 09/30/2025 . |Redemption 100.0000 ..o fouveeeiiiiiiiinns o 3,750 foeeeoennns 3,750 | 3,746 |ooooeeeen 3,745 [0 [T IO [V O, L7 IO [V O 3,750 |oeeeeiiinnnns (VO 0 | U 375 |. 02/07/2031 . (4.B FE

..72761J-AH-9 . 09/24/2025 . |Redemption 100.0000 ....... 897,647 894,265 |.... . 12/01/2028 . |4.A FE

.. 74839X-AN-1 . 09/30/2025 . |Redemption 100.0000 ..oooes fouveriiiiiiiiiiinns o, 2,481 |oooiinene. 2,481 .o 2,475 oo [ O [ 7 |, [ 7 |, 0 [ 2,481 | [ 0 Jooeeeeiiieenn [ 105 |. 04/14/2031 . |3.C FE
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RADNET MANAGEMENT INC TL B 1L
.. T5049E-AR-5 | 04/18/31 ..oovvriiiiiiiiiiiiiiiiiiieieeeeeee . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,600 |............. 1,500 |oeeeevrnnnns 1,489 [ooevennnnns 1,489 [ovvvvveinnns 0 e L PO 0 e L PO 0 e 1,500 [oovveeeinnnnns (VN 0 | [V 136 |[. 04/18/2031 . |4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
..76133M-AC-5 |10/20/28 ... . 09/30/2025 . | Redemption 100.0000 ....... ....2,513 .2,513 |.. . 10/20/2028 . [4.C FE ....
ROCKPOINT G
L T7381H-AC-3 | 09/18/31 .oevvviiiiiiiiiiiiiiiiiiiiieceeecceees . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,500 [oeeriiinnnns 2,500 |.ooooeeens 2477 | (V2 0 e 23 [ 0 e 23 [ 0 e 2,500 |ooeiiiininnns (VN 0 | [V 99 |. 09/18/2031 . [4.A FE ....
ROPER INDUSTRIAL PRODUCT TL B 1L
LTTB6OL-AK-9 | 11/23/29 oo . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 5,204 |oeiiiiinnns 5,204 [ocoiinnnne 5,18 |l 5,18 |l 0 e I IO 0 e 85 [oieiiiiiiinnns 0 e 5,204 |..oooeiiiinnn (VO 0 | [V 436 |. 11/23/2029 . [4.B FE ....
..78350U-AJ-4 |RYAN SPECIALTY TL B 1L 09/15/31 .... |. 09/30/2025 . [Redemption 100.0000 ...oeue founemmnniiiiiiiiiis oo 500 |.oooiiiiiiinns 500 |t 490 | 49 |l [V L I A [V | I A (V1 500 foeeverernnnnns (VO [V [V 25 |. 09/15/2031 . [3.C FE ....
SS&C TECHNOLOGIES INC TL B8 1L
L. 78466D-BJ-2 |05/09/31 oo . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 34,681 [.....eeeeee 34,681 |............ 34,681 |............ 34,589 [oeeeiiinnnnnne [V 720 I [V . 722 I [V R 34,681 |.oooeeeeeeenns (VO [V [V 1,483 |. 05/09/2031 . [3.A FE ....
FIRST ADVANTAGE HOLDINGS TL B 1L
LTBATIN-AG-6 | 10/31/31 v . 07/01/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo (4,000) |............ (4,000) |..cceeennnnn (3,980) |.oeeeennnns (3,980) |ooeeeeeeeenns [V [20) S [V R [20) S [V R (4,000) [..evvevevnnnns (VO [V [V 0 . 10/31/2031 . |4.A FE ....
FIRST ADVANTAGE HOLDINGS TL B 1L
LTBATIN-AG-6 | 10/31/31 v . 07/30/2025 . | Tax Free Exchange ............cce. foeeevvviennnnnnnnns founene 1,678,491 |........ 1,585,016 |........ 1,677,001 |........ 1,577,126 |ooeeeeeeeeeenn 0 [ 1,365 [0 [ 1,365 |l [V R 1,678,491 |t (VO [V [V 70,345 |. 10/31/2031 . |4.A FE ...
FIRST ADVANTAGE HOLDINGS TL B 1L
.. T8477M-AH-4 110/31/31 ... . 08/01/2025 . | Redemption 100.0000 ... 18,307 ... 18,231 ..18,307 |.. . 10/31/2031 . [4.A FE ....
SEAWORLD PARKS & ENTERTA TL B3 1L
..78488C-AL-4 | 12/04/31 ..oooiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ... 1,4% L 1,494 01,49 |.. . 12/04/2031 . |3.B FE
..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 ........ |. 09/26/2025 . | Redemption 100.0000 . .8,147 . 12/10/2026 . |4.B FE
..78524J-AF-8 | S&S HOLDINGS LLC TL B 1L 10/31/31 . |. 09/30/2025 . | Redemption 100.0000 . . 2,000 . 10/31/2031 . |4.C FE
..80004Y-AC-7 | SANDISK CORP TL 1L 02/20/32 ......... . 09/19/2025 . | Redemption 100.0000 ..240,000 . 02/20/2032 . |3.B FE
SAVAGE ENTERPRISES LLC TL B 1L
..80465J-AH-1 |00/18/28 .....ovvvvviiiiiiiiiiiiiiiiiiiieieeeeeeeees . 08/05/2025 . | Redemption 100.0000 . 494,301 .0 . . . 09/18/2028 . |3.C FE
..80583E-AN-6 | SAZERAC CO INC TL B 1L 06/26/32 .... |. 07/01/2025 . | WELLS FARGO BK ... . 600,000 0| .597,000 . 06/26/2032 . |3.C FE
LIGHT & WONDER INTL INC TL B 1L
..80875A-AlI-1 |04/16/29 ....ooooviiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....1,700 .1,700 .. . 04/16/2029 . |3.A FE
..81527C-AP-2 | SEDGIVICK CMS INC TL B 1L 07/31/31 . |. 09/30/2025 . | Redemption 100.0000 4123 .4,123 |.. . 07/31/2031 . |4.B FE
SELECT MEDICAL CORP TL B 1L 12/03/31
LB16194-AY=0 [ eevreeieee . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns 499 | 490 |l 0 e T 0 | T 0 e 500 fovvvrrrrnnnnnns (VN 0 | [V 26 . 12/03/2031 . |3.B FE ....
SHIFT4 PAYMENTS LLC TL B 1L 05/10/32
..82453J-AB-4 |... .. |- 07/01/2025 . [ GOLDMAN SACHS .........covviiiiiins fooveviiiiiiiiiiiiins feeeins 199,500 |[.......... 200,000 |........... 199,500 |..ooeeeeiiiiens (V2 0 e (VO 0 | (VO 0 s 199,500 |...oooveeeenns (VN 0 | [V 0 . 05/10/2032 . |3.A FE ....
Sycamore Buyer LLC TL B 1L 07/23/29
CBT1HAU-AB-9 [ e . 09/26/2025 . |Redemption 100.0000 ... 3,808 ....3,816 |.... .3,8% |.. . 07/23/2029 . [3.C FE ..
..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |. 09/30/2025 . |Redemption 100.0000 ....2,513 ... 2,448 ... .2,513 | . 09/27/2030 . [4.A FE ..
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
L87422L-AV=2 | 05/27/30 oo . 09/30/2025 . | Redemption 100.0000 ...oeee founeminiiiiiiiii foeeiis 4,012 [oeeiiieees 4,012 |l 3,961 | 0 0 4,012 [0 4012 0 4,012 . 05/27/2030 . 3.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L
..87510E-AD-1 |09/20/30 ... . 09/30/2025 . | Redemption 100.0000 ....... ....2,976 L. 2,974 ... .2,976 |.. . 09/20/2030 . (4.B FE ....
TERRIER MED
..88145L-AF-1 |06/18/29 ......oevvviiiiiiiiiiiiiiiiiiiieceeceeeees . 09/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,183 |oeeiiiiiees 2,183 |l 1,974 |ooeeennes 1,974 | [V 209 |oeeiiiiiiiiens [V R 209 |oeeiiiiiiiinns [V 2,183 |oooeiiiieinns (VO [V [V 131 [. 06/18/2029 . |4.C FE ....
VISTRA OPERATIONS CO LLC TL B3 1L
L.B8233F-AK-6 | 12/20/30 ..coooiiiiiiiie . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,250 [oeeeennneee 1,250 |oeeeeeenenns LI 1,239 | [V L1 PO [V . L1 I PO [V 1,250 |ooeeeeeeenenns (VO [V [V 55 |. 12/20/2030 . [2.C FE ....
Third Coast Infrastructure TL B 1L
LBBA12K-AC-6 | 09/25/30 oooeiiiiiiiiiiii . 08/07/2025 . | Tax Free Exchange ............cce. foeeeevvivienvninnnns founnnne 1,962,983 |........ 1,975,000 |........ 1,961,630 |........ 1,961,963 |....oevvnnnnee [V R 1,020 [oeeeeinnnnnnee [V R 1,020 [oeeeeinnnnnnee [V R 1,962,983 |.....ovvvnnnnee (VO [V [V 103,069 |. 09/25/2030 . [3.C FE ....
THIRD COAST INFRASTRUCTU TL B 1L
88412K-AD-4 109/25/30 .oooiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 183,232 |oeeiieens 13,232 [oeennnneee 13,159 |l (VR [V . KT [V KT [V R 183,232 oo (VO [V [V 158 . 09/25/2030 . |3.C FE ....
THOR INDUSTRIES INC TL B 1L 11/15/30
LBB51BD-AH-6 | ..eeeeeiiiiiiiiiiiii . 07/01/2025 . | Redemption 100.0000 ...oeee founmmniiiiiiiiiiiin o 44,444 |............ 4,444 |............ 44,188 . 11/15/2030 . 3.B FE ....
CLOUD SOFTWARE GRP INC TL B 1L
..88632N-BE-9 | 03/24/31 ... . 08/14/2025 . | Tax Free Exchange 398,000 397,728 |.... . 03/24/2031 . [4.B FE ....
CLOUD SOFTWARE GRP INC TL B 1L
..88632N-BF-6 03/30/29 .....coiiiiiiiiiiiiii . 08/14/2025 . | Redemption 100.0000 ...oeee foenniiiiiiiiiiiiins i 995,000 |...oeeeeens 995,000 |........... 996,490 . 03/30/2029 . [4.B FE ....
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..89364M-CA-0 | TRANSDIGM INC TL J 1L 02/28/31 ..... . 09/30/2025 . | Redemption 100.0000 ...oeee founemmiiiiiiiiiiis oo 2,998 |oeeiiiiienns 2,998 |[oeinnnnnne 2,998 [.cunnnnnne 2,998 [.cconnnnnnnne [V (VR [V (VR [V 2,998 |, (VO [V [V 155 |. 02/28/2031 . |3.C FE ....
TREASURE HOLDCO INC TL B 1L 11/04/31
L BYBBX-AB-3 | .eiiiiiiiiiiiiie . 09/30/2025 . | Redemption 100.0000 ...ooen founnmminiiiiiiiiin oo 105,911 |[........... 105,911 |.......... 104,852 |........... 104,554 |............... [V R 1,357 [oeeeeiiiiiinns [V R 1,357 [oeveeiiiiiinns [V R 105,911 |t (VO [V [V 7,580 | 11/04/2031 . [4.A FE ....
TRONOX FINANCE LLC TL B 1L 09/30/31
2BI70BD-AP=7 | eeeeiiiiiiiiiiiiieieee . 07/01/2025 . | Redemption 0.0000 ....ovw ferrerrrrnnniniiiiins forniieiiii, [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 23 |. 09/30/2031 . [3.B FE ....
TRONOX FINANCE LLC TL B 1L 09/30/31
2BI70BD-AP=7 | eeeeiiiiiiiiiiiiieieee . 09/30/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 738 | 78 |, P P L P [V (VR [V (VR (V1 £ (VO [V [V 36 . 09/30/2031 . |4.A FE ....
TRONOX FINANCE LLC TL B2 1L 04/04/29
..89705D-A0-5 |... . 09/30/2025 . | Redemption 100.0000 .3,207 |.. . 04/04/2029 . [4.A FE ....
ULTI
..00385Y-AF-8 | 02/25/28 . 09/15/2025 . | Tax Free Exchange ..............o. [eceeeeeevevnnnnnnnns fennee. 1,350,005 |........ 1,350,504 |........ 1,349,845 |........ 1,349,882 |...evvnnnnnnee [V 128 [ [V R 128 [ [V R 1,350,005 |.....ccennnnnn (VO [V [V 78,475 |. 02/25/2028 . |4.A FE
UNIVISION COMMUNICATIONS INC TL A 1L
..914908-BE-7 |06/24/27 ... . 07/25/2025 . | Redemption 100.0000 ....... fereeeeeeneennnnnnnnn fonnen. 1,085,742 |........ 1,085,742 |........ 1,074,636 |.... . 06/24/2027 . |4.B FE
..92550H-AE-3 | VESTIS CORP weeeeee. [ 0973072025 . | Redemption 100.0000 . . . . 02/24/2031 . |4.B FE
..92639M1-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |. 09/30/2025 . |Redemption 100.0000 . 08/02/2028 . |3.B FE
VISTRA ZERO OPERATING CO TL B 1L
..92841D-AB-7 | 04/30/31 oooiiiiiii . 09/30/2025 . | Redemption 0.0000 ....ovw ferrerrrrnnniniiiiins forniieiiii, 0 oo 0 e 0 e 0 el 0 i 0 e 0 0 0 i 0 il 0 e 0 0 . 04/30/2031 . |3.B FE
VOYAGER PARENT LLC TL B 1L 05/10/32
.. 92021H-AC-9 . |- 07/01/2025 . | DEUTSCHE BANK . 1,940,000 .1,940,000 |.. . 05/10/2032 . |4.B FE
..92043E-AG-1 |Boost Newco TL B 1L 01/31/31 .. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,990 ...3,9% |.. . 01/31/2031 . |3.B FE
WATLOW ELECTRIC MANUFACT TL B 1L
.. 94254P-AC-4 |03/02/28 ...oooviiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ovvn fernmvmnnnniniiiiiinn foriiennnn3,792 ot 3,792 [l 3772 [l 3768 0 24 0 28 0 3,792 . 03/02/2028 . |4.B FE
WEBER-STEPHEN PRODUCTS L TL B 1L
LOAT6TK-AN-1 1 10/29/27 oo . 09/30/2025 . | Redemption 100.0000 3,750 |.. . 10/29/2027 . |4.C FE
..96244U-AJ-6 | WHATABRANDS LLC TL B 1L 08/03/28 .. |. 09/30/2025 . |Redemption 100.0000 .3,449 |.. . 08/03/2028 . |4.B FE
WHITE CAP BUYER LLC TL B 1L 10/19/29)
..96350T-AH-3 . |- 09/30/2025 . |Redemption 100.0000 ...5,939 |.. . 10/19/2029 . |4.B FE
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 . . 07/01/2025 . | Redemption 100.0000 . (18,288) . 11/19/2029 . |3.B FE
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 ... . 09/30/2025 . | Redemption 100.0000 .. 18,592 |.. . 11/19/2029 . |3.C FE
TK ELEVATOR US NEWCO INC TL B 1L
..D9000B-AJ-1 | 04/30/30 ..coooveieiiiiiiiiiiiiiei . 09/30/2025 . | Redemption 100.0000 0 .3,003 |.. . 04/30/2030 . |4.B FE
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |. 09/30/2025 . |Redemption 100.0000 . 0| . 01/29/2027 . |4.B FE
..G3679Y-AK-8 |FRONERI US INC TL B 1L 09/18/31 .... [. 07/15/2025 . |RBC/DAIN ......ccceennnnnns 0| . 09/18/2031 . |3.C FE
..G3679Y-AK-8 | FRONERI US INC TL B 1L 09/18/31 .... [. 07/01/2025 . | Redemption 100.0000 . .0 . . 09/18/2031 . |3.C FE
INEOS US PETROCHEM LLC TL B 1L
..GATTOM-AL-8 |04/02/29 ......ccoevviiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 0 . 04/02/2029 . |3.C FE
VIRGIN MEDIA BRISTOL LLC TL 1L
..G9368P-BC-7 |01/04/28 ....ovvvvvviiiiiiiiiiiiiiiiiiieeiieeeeeeees . 07/15/2025 . | Redemption 100.0000 0 . 01/04/2028 . |4.A FE
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 ... |. 09/30/2025 . |Redemption 100.0000 . 0| . 05/17/2028 . |3.B FE
..N2820E-AM-0 |EG AMERICA LLC TL B 1L 02/07/28 ... |.07/30/2025 . | Tax Free Exchange .0 . . 02/07/2028 . |4.C FE
..N2820E-AN-8 |EG AMERICA LLC TL B 1L 02/07/28 ... |. 09/30/2025 . |Redemption 100.0000 0 . 02/07/2028 . |4.C FE
HUNTER DOUGLAS INC TL B 1L 01/19/32
CNBASTF-AE-0 | eeeeiiiiiiiiiiiee . 09/30/2025 . | Redemption 100.0000 . 01/19/2032 . |4.B FE
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 ... [. 09/30/2025 . | Redemption 100.0000 . . 01/31/2030 . |2.C FE
..C0102M-AS-4 | AIR CANADA TL B 1L 03/22/31 ......... . 09/30/2025 . | Redemption 100.0000 . 03/22/2031 . |2.C FE
BAUSCH + LOMB CORP TL B 1L 01/15/31
..CO787F-AJ-1 |... . |- 09/30/2025 . |Redemption 100.0000 . 01/15/2031 . |4.B FE
..C2348C-AJ-6 | CELI . 09/29/2025 . | Redemption 100.0000 . 06/20/2031 . |3.A FE
GARDA WORLD SECURITY TL B 1L
..C4000K-AG-9 | 02/01/29 .coovvviiiiiiiiiiiiiiiii . 07/30/2025 . | Redemption 0.0000 ...oovr ferrrrrrrnnnnninniins foriiiiiiii, [ [V [V (V2 O [V USRI (VO 0 | (VO 0 e (U O (VO 0 e [V 81 . 02/01/2029 . |4.A FE
GARDA WORLD SECURITY TL B 1L
..C4000K-AG-9 102/01/29 ..ovvvveeiiiiiiiiiiiiiiiiiiieeiieeeeeeeee . 09/30/2025 . | Redemption 100.0000 ....oww fovviiiiiiiiiiiiiiins foeiiiii 2,551 |oeieeennns 2,550 [oiiiinnnns 2,550 [, [ 0 Jooeeeeiieeens [ 0 e [ 0 e 2,550 | [ 0 Jooeeeeiiieenn [ 122 |. 02/01/2029 . |4.B FE
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..06901L-AM-9 | 1011778 BC ULC TL BS 1L 09/20/30 .. . 09/30/2025 . |Redemption 100.0000 ...coen forreeiiiiieeeeeen et 3,229 |eiiinns 3,229 [ooeiiieinnnnn 3,229 |ooeieeennnnns 3,229 [ooeiiiiiiiinnns (U1 PO (VI PO [ PO (VI PO [V IO 3,229 |oeeiiieiennnnn (VI PO [ PO [V AU 149 |. 09/20/2030 . |3.A FE
ONTARIO GAMING GTA LP TL B 1L
..08907U-AB=7 [08/01/30 ...eeeeeeeeeeeeeeee e e e eeee e e eeeneas . 09/30/2025 . | Redemption 100.0000 ...covn foereeiimiiieeeee et 2,500 ... 2,500 s 2,440 ... ...2,500 |.. . 08/01/2030 . |4.C FE
..24736C-BS-2 |SKYMILES IP LTD TL B 1L 10/20/27 .. |. 07/21/2025 . |Redemption 100.0000 . .. 342,041 ..342,041 ..346,754 |. .342,041 . 10/20/2027 . |2.A FE
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,000 .... 1,000 ...1,000 |.. . 11/05/2028 . |3.C FE
SAMSONITE IP HOLDINGS TL B 1L
..89969K-AJ-6 |06/21/30 . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,996 ... 1,9% |.. . 06/21/2030 . |2.C FE
..G8057J-AC-0 |AERCAP TL B 1L 11/06/28 ... . 07/31/2025 . | Redemption 100.0000 ....... . 1,200,000 01,198,025 |.... .1,200,000 |.. . 11/06/2028 . |2.A FE
ALTICE FINANCING SA TL B 1L
LLOT78U-AM-8 [ 11701727 e . 07/15/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiiin e 2,188 [ooiiiinnnnns 2,188 | 2,144 |.....ooeeeees 2,158 | [ O 29 | [ R 29 | [V P 2,188 i (1 P [ PO [V 156 |. 11/01/2027 . |5.A FE
CAMELOT FINANCE SA TL B 1L 01/31/31
..L2000A-AF-7 |... .. |- 09/30/2025 . | Redemption 100.0000 .....e. fooreiiiiiiiiiiieins e 3 [ [T [T [ [ PR (VN P [ PR (VN P [ T F (1 P [ PO [V 52 [. 01/31/2031 . [3.C FE
CONNECT FINCO SARL TL B 1L 09/27/29
+L2000D-AH=7 [ eevreneeeeeiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiniiiiiiiies feeennnn2,5000 | 2,500 |iiiinnnnnn 2,462 [ 2,465 [0 L35 [ R [T [ [V RN | B AU (N RPN | N R, . 09/27/2029 . |4.B FE
FLUTTER FINANCING BV TL B 1L
..N3313E-AG-5 | 11/30/30 . 09/30/2025 . | Redemption 100.0000 . .0 w0 ] . .. . . 11/30/2030 . |2.C FE ....
..N9833R-AJ-8 [Z1GGO BV TL | 1L 04/15/28 . 09/19/2025 . | BNP SECURITIES .. 546,004 ..550,824 ..541,432 |. ..542,485 |. 0 0| .544,800 .29,023 |. 04/15/2028 . [4.A FE ....
..N9833R-AJ-8 [Z1GGO BV TL | 1L 04/15/28 ... .. |. 09/25/2025 . | Redemption 100.0000 ....... |.... .. 122,940 122,940 120,844 |...........121,079 |.... .0 .. .0 .. 122,940 |.. . 0 .0 ..6,642 |. 04/15/2028 . [4.A FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 78,352,633 78,913,436 78,324,095 43,502,102 0 163,640 0 0 78,485,104 0 (132,474) (132,474) 2,484,797 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,3083,964,011 1,309, 154,652 1,303,004, 174 483,364,553 578,909 1,298,542 0 1,877,451 0 1,306,365,804 0 (1,152,975)|  (1,152,975) 25,868,211 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 46,500,000 46,500,000 46,500,000 0 0 0 0 0 0 46,500,000 0 0 0 304,401 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 1,350,464,011 1,355,654,652 1,349,504,174 483,364,553 578,909 1,298,542 0 1,877,451 0 1,352,865,804 0 (1,152,975) |  (1,152,975) 26,172,612 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,355,654,652 1,349,504,174 483,364,553 578,909 1,298,542 1,877,451 (1,152,975) |  (1,152,975) 26,172,612 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ... ... |- 08/01/2025 . | Paydoun ... . . . . . ...0 .. 2 |. 12/20/2061 . |1.A ........
..3617ON-RP-5 [G2 G2 MA1394  4.750% 10/20/43 ... . 09/01/2025 . | Paydown ... .0 . 10/20/2043 . |1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 [4.750% 12/20/44 .. . 09/01/2025 . | Paydoun . . 12/20/2044 . |1.A .
..36204M-D9-7 [ GNMA 30 YR GN 3737 .500¢% . . 09/01/2025 . | Paydoun . . 05/15/2026 . |1.A .
..36204R-HZ-4 |GNMA 30 YR GN 377448  7.500% 12/15/26 . . 09/01/2025 . | Paydoun . . 12/15/2026 . |1.A .
..36206J-J6-2 |GNMA 30 YR GN 412585 7.500% 04/15/26 . . 09/01/2025 . | Paydoun . . 04/15/2026 . |1.A .
..36206M-BG-1 [GNMA 30 YR GN 415039  7.500% 02/15/26 . . 08/01/2025 . | Paydoun . . 02/15/2026 . |1.A .
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 ...... . 09/01/2025 . | Paydoun . . 03/15/2027 . |1.A .
..36207J-DZ-3 |GNMA 30 YR GN 433120  7.500% 09/15/26 . . 09/01/2025 . | Paydoun . . 09/15/2026 . |1.A .
..36207K-B4-1 [ GNMA GN 433959  6.500% 09/15/28 . 09/01/2025 . | Paydoun . . 09/15/2028 . |1.A .
..36208D-VP-7 [GNMA 30 YR GN 448022  7.500% 04/15/27 . . 09/01/2025 . | Paydoun . . 04/15/2027 . |1.A .
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 . . 09/01/2025 . | Paydoun . . 08/15/2027 . |1.A .
..36208H-SK-3 [GNMA 30 YR GN 451522  7.500% 10/15/27 . . 09/01/2025 . | Paydoun . . 10/15/2027 . |1.A .
..36208Y-LM-9 [GNMA 30 YR GN 464832  6.500% 09/15/28 . . 09/01/2025 . | Paydoun . . 09/15/2028 . |1.A .
..36209B-DX-3 |GNMA 30 YR GN 466418  6.500% 12/15/28 ...... . 09/01/2025 . | Paydown ... . 12/15/2028 . |1.A ........
..36209C-62-4 |GNMA 30 YR GN 468088  7.000% 07/15/28 ...... . 07/01/2025 . | Paydown ... . 07/15/2028 . |1.A ........
..362090-6M-2 |GNMA GN 478876  7.500% 11/15/29 ...... . 09/01/2025 . | Paydoun . . 11/15/2029 . |1.A .
..36209T-Y9-4 [GNMA 30 YR GN 481436  6.500% 12/15/28 . . 09/01/2025 . | Paydoun . . 12/15/2028 . |1.A .
..36209V-CE-2 |GNMA GN 482569  6.500% 05/15/29 .............. . 09/01/2025 . | Paydown ... . 05/15/2029 . |1.A ........
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... . 09/01/2025 . | Paydown ... . 11/15/2029 . |1.A ........
..36210F-TB-2 [GNMA 30 YR GN 491146  6.500% 12/15/28 . . 09/01/2025 . | Paydoun . . 12/15/2028 . |1.A .
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 . . 09/01/2025 . | Paydoun . . 05/15/2029 . |1.A .
..362107-3Y-0 |[GNMA 30 YR GN 502215  6.500% 05/15/29 . . 09/01/2025 . | Paydoun . . 05/15/2029 . |1.A .
..36211U-7J-5 |GNMA 30 YR GN 523897  7.500% 11/15/29 . . 09/01/2025 . | Paydoun . . 11/15/2029 . |1.A .
..36225A-TB-6 [ GNMA 30 YR GN 780546  7.500% 04/15/27 . . 09/01/2025 . | Paydoun . . 04/15/2027 . |1.A .
..36225A-1IB-2 |GNMA 30 YR GN 780642  7.000% 09/15/27 . . 09/01/2025 . | Paydoun . . 09/15/2027 . |1.A .
..36225B-F6-0 [ GNMA 30 YR GN 781089  7.500% 09/15/29 ...... . 09/01/2025 . | Paydown ... . 09/15/2029 . |1.A ........
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..36297E-7Y-4 |G2 G2 710059  4.500% 11/20/60 . |- 09/01/2025 . | Paydoun ... ... 964 L.981 0 . . 11/20/2060 . [1.A ........
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 09/01/2025 . | Paydoun . 79,764 |. 0| . 05/16/2037 . [1.A .
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. .. [. 09/01/2025 . | Paydoun . ...25,105 |.... .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) 122,380 0 0 XXX
..38376G-FV-7 |GNR 2010-28 IA  1.500% 01/16/52 . 09/01/2025 . | Paydoun . 0 0| . 01/16/2052 . [1.A .
..38378B-DB-2 |GNR 2012-23 10  0.236% 06/16/53 . . 09/01/2025 . | Paydoun . 0 0| . 06/16/2053 . [1.A .
..38378B-DY-2 |GNR 2012-22 10 0.000% 10/16/53 . 09/01/2025 . | Paydoun . 0 0| . 10/16/2063 . [1.A .
..38378B-TK-5 |GNR 2012-53 10 0.907% 03/16/47 . 09/01/2025 . | Paydoun . 0 0| . 03/16/2047 . [1.A .
..38378K-YB-9 |GNR 2013-105 10  0.112% 06/16/54 . 09/01/2025 . | Paydoun . 0 0| . 06/16/2054 . [1.A .

.. 38378N-5K-5 |GNR 2014-73 10 0.387% 04/16/56 . 09/01/2025 . | Paydoun . 0 . (5, 0| . 04/16/2056 . [1.A .

.. 38378N-FO-9 | GNR 2014-50 10  0.588% 09/16/55 . 09/01/2025 . | Paydoun . 0 . (2,671) 0| . 09/16/2085 . [1.A .
..38378X-5P-2 |GNR 2015-9 10 0.505% 02/16/49 .. . 09/01/2025 . | Paydoun . 0 . (7,738) 0| . 02/16/2049 . [1.A .
..38378X-FU-0 |GNR 2014-112 10  0.670% 01/16/48 . 09/01/2025 . | Paydoun . 0 . (2,800) 0| . 01/16/2048 . [1.A .
..38378X-SH-5 |GNR 2014-143 10  0.449% 02/16/48 .. . 09/01/2025 . | Paydoun . 0 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 .. . 09/01/2025 . | Paydoun . 0 0| . 04/16/2050 . [1.A .
..38379K-4K-1 |GNR 2015-160 10  0.286% 01/16/56 .. . 09/01/2025 . | Paydoun . 0 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.725% 07/16/57 .. . |- 09/01/2025 . | Paydoun ... .0 . 0 . 07/16/2057 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 ... . 08/22/2025 . |NATIONAL ALLIANCE SECURITIES .. |.... .28, .0 . 0 . 02/16/2058 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 . 09/01/2025 . |Paydown .........ooevviiiiiiiiinnns (1,153) | 0 . 0| . 02/16/2058 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.698% 12/16/57 . 08/22/2025 . |NATIONAL ALLIANCE SECURITIES .(1,592) | 0 ..(1,592) 0| . 12/16/2057 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.698% 12/16/57 . |- 09/01/2025 . | Paydown ... (6,182) | 0 [ (6,182) ... 0 . 12/16/2057 . [1.A ........
..38379U-RP-3 |GNR 2016-70 10  0.758% 04/16/58 ... . 09/01/2025 . | Paydoun ... .. (13,829) |. .0 . (13,829) |... 0 . 04/16/2058 . [1.A ........
..38379U-TJ-5 |GNR 2016-72 10  0.711% 12/16/56 . 09/01/2025 . | Paydoun . .. (38) ) 0 .. (38) 0| . 12/16/2085 . [1.A .
..38379U-1IM-4 | GNR 2016-86 10  0.991% 03/16/58 ... .. |- 09/01/2025 . | Paydoun . ... (1,462) | L0 ... (1,462) ... .0 .. . 03/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 65,357 0 232,750 178,296 0 (23,799) 0 (23,799) 0 XXX XXX
..31288J-AH-9 |FGLMC FG C79008  5.500% 05/01/33 ............. . 09/01/2025 . |Paydown ........cooeeriiiiiiiiininnns fonnnininiiiiiiinnn foinn 989 o989 954 988 L0 10 0 10 [ . 05/01/2033 . [1.A ........
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 ............. . 09/01/2025 . |Paydoun ......coooeiiiiiiiiiiiiiinins foniiiiiiiiiiiiieees o3 L 31 Lt 82 el 32 0 e (M el 0 e (D) e . 01/01/2026 . [1.A ........

FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo .. |- 09/01/2025 . |Paydown ... . 08/15/2042 .
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 ... |- 09/01/2025 . | Paydoun ... . 08/01/2033 .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ... . |- 09/01/2025 . |Paydown ... . 12/01/2030 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 . 07/01/2025 . | Paydoun . . 07/01/2025 .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... . 09/01/2025 . | Paydoun . . 02/01/2026 .
..3128QP-LV-2 |FHLMC FH 1B7189  7.415% 03/01/36 . 09/01/2025 . | Paydoun . . 03/01/2036 .
..312884-DY-0 |FHARM FH 100119  6.613% 09/01/36 .. . 09/01/2025 . | Paydoun . . 09/01/2036 .
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 .. . 09/01/2025 . | Paydoun . . 07/01/2029 .
..31300L-CF-0 |FHARM FH 848170  6.529% 12/01/39 . 09/01/2025 . | Paydoun . . 12/01/2039 .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ... . 09/01/2025 . | Paydoun . . K K K . 12/01/2032 .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 . 09/01/2025 . | Paydoun . .. 206,805 ..206,805 ..217,953 |. ..212,768 |. .(5,983) | . 03/01/2033 .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 . 09/01/2025 . | Paydoun . 23,412 23,412 24,674 |. 24,159 |. ... (747) ). . 05/01/2033 .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 . 09/01/2025 . | Paydoun . 11,155 11,155 12,001 |. 12,253 |. (1,098) |. . 10/01/2042 .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 . 09/01/2025 . | Paydoun . 84,200 84,200 90,644 |. 92,089 |. (7,889) |. . 06/01/2043 .
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 . 09/01/2025 . | Paydoun . 88,391 88,391 92,921 |. .(4,949) |. . 10/01/2042 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 09/01/2025 . | Paydoun . .. 191,439 ..191,439 . 187,970 |. ..2,157 | . 07/01/2033 .
..3132ID-EG-5 |FGLMC FG 040134  3.500% 04/01/46 . 09/01/2025 . | Paydoun . 14,185 14,185 ... 14,913 |. (1,105) |. . 04/01/2046 .
..3132X8-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .. . 09/01/2025 . | Paydoun . .. 104,306 ..104,306 ..108,022 |. (5,280) | . 08/01/2047 .
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 .. .. |- 08/01/2025 . |Paydown ... K . 08/01/2025 .
..31335G-L0-6 | FHLMC FG C80335  7.000% 08/01/25 . |- 08/01/2025 . |Paydown ... . 08/01/2025 .
..31335G-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 .. . 09/01/2025 . | Paydoun . 0 |. 09/01/2025 .
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 .. . | 09/01/2025 . | Paydoun ... . 04/01/2026 .




€1'g03

STATEMENT AS OF SEPTEMBER 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

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}
CUsIP 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
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
..3133TA-ZY-1 [7.270% 08/25/28 . 08/01/2025 . | Paydown ... .0 w0 ] w0 ] .0 . 08/25/2028 . |1.A ........
..31349U-B5-6 |FHARM FH 782760 6.543% 11/01/36 . 09/01/2025 . |Paydomn oeevveuneeeeeenieeeeeennnn feeeeeeennieeeeee fereeeeeen 78 [ T8 |88 [ N 0 0| 0| . 11/01/2036 . |1.A .
..3136A5-3Z-7 [FNR 2012-51 TP 3.500% 03/25/41 . . 09/01/2025 . | Paydoun . N ..279,338 |. 0 0| 0| . 03/25/2041 . |1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 09/01/2025 . | Paydoun . 38,384 38,384 37,904 |. 38,246 |. 0 0| 0| . 02/25/2032 . |1.A .
..3136AG-HI-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 09/01/2025 . | Paydoun . 28,831 28,831 24,89 |. 26,694 |. 0 0| 0| . 09/25/2043 . |1.A .
..3136AH-SJ-0 |FNR 2013-137 AL 3.500% 03/25/42 . 09/01/2025 . | Paydoun . .. 122,224 122,224 ..124,994 |. ..122,573 |. 0 0| 122,224 0| . 03/25/2042 . |1.A .
..31371M-JC-2 |FNMA FN 255959  6.000% 10/01/35 ... . 09/01/2025 . | Paydown ... .0 w0 ] .78 w0 ] . 1070172035 . |1.A ........
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 . 09/01/2025 . | Paydown ... 0. o0 |- ..30,343 |.. o0 ). . 07/15/2042 . |1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 . 09/01/2025 . | Paydoun . 0 0| 0| . 10/15/2040 . |1.A .
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 05/15/2044 . |1.A .
..3137F3-KA-1 [FHR FHR 4768 ZQ  4.000% 10/15/47 . |- 0970172025 . [ Paydown ... .0 w0 ] w0 ] . 10/15/2047 . |1.A ........
..3137FU-PE-8 |FHR 4988 IH |0  2.500% 07/25/35 ... . 09/01/2025 . | Paydown ... 0. o0 |- o0 ] . 07/25/2035 . |1.A ........
..31382T-5C-9 [FNMA FN 492343  6.500% 05/01/29 . . 09/01/2025 . | Paydoun . 0 0| 0| . 05/01/2029 . |1.A .
..31384D-PA-4 |FNMA FN 520717  7.500% 11/01/29 . 09/01/2025 . | Paydoun . 0 0| 0| . 11/01/2029 . |1.A .
..31384V-JY-9 [FNMA FN 534979  6.402% 04/01/30 . . 09/01/2025 . | Paydoun . 0 0| 0| . 04/01/2030 . |1.A .
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 . 09/01/2025 . | Paydoun . 0 0| .0 | . 05/01/2030 . |1.A .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 . 09/01/2025 . | Paydoun . 0 0| 0| . 05/01/2030 . |1.A .
.. 31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 . 09/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.A .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 . 09/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.A .
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 . 09/01/2025 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.A .
..31386U-BV-3 [FNMA FN 573452  7.000% 05/01/31 . 09/01/2025 . | Paydoun . 0 0| 0| . 05/01/2031 . |1.A .
..31387N-3G-0 [FNMA FN 589499  6.500% 08/01/31 . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2031 . |1.A .
..31387R-AQ-1 [FNMA FN 591415  6.500% 09/01/31 . 09/01/2025 . | Paydoun . 0 0| 0| . 09/01/2031 . |1.A .
..31387-TW-7 [FNMA FN 596465 7.000% 08/01/31 . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2031 . |1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 01/01/2027 . |1.A .
..3138EG-QR-8 [FN FN AL0463  3.000% 07/01/26 . 09/01/2025 . | Paydoun . A A 0 0| 0| . 07/01/2026 . |1.A .
..3138EJ-C7-1 [FN FN AL1893  3.500% 05/01/32 . 09/01/2025 . | Paydoun . .. 142,969 .. 144,823 |. .. 144,013 |. 0 0| 0| . 05/01/2032 . |1.A .
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 ... . |- 09/01/2025 . | Paydown ... .. 83,592 ...85,852 |............85,167 |.... ... (1,575) . 0. o0 |- o0 ] . 09/01/2032 . |1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 ... . 09/01/2025 . | Paydown ... 87,505 90,751 ....(3,246) |. .0 . w0 ] w0 ] . 09/01/2043 . |1.A ........
..3138EQ-GE-6 |FN FN AL7396  6.144% 02/01/37 ... . 09/01/2025 . | Paydoun . ... 466 . ... (26) ] 0 0| 0| . 02/01/2037 . |1.A .
..3138MC-YS-7 [FN FN AP8820  3.500% 11/01/32 . 09/01/2025 . | Paydoun . 48,160 0 0| 0| . 1170172032 . |1.A .
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 ... . |- 09/01/2025 . | Paydoun ... ... 47,784 0. o0 |- o0 ] . 11/01/2032 . |1.A ........
..3138MR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 ... . |- 0970172025 . [ Paydown ... .. 18,981 .0 w0 ] w0 ] . 01/01/2033 . |1.A ........
..3138WI5-22-0 |FN FN AR7991  3.500% 03/01/33 . 09/01/2025 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.A .
..3138W9-JV-3 |FN FN AS0275  3.000% 08/01/33 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..3138IE-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 ... . 08/01/2025 . | Paydown ... . 107,128 |.... . 0. o0 |- o0 ] . 05/01/2045 . |1.A ........
..3138WH-TV-4 [FN AS7763  4.000% 08/01/46 . |- 0970172025 . [Paydown ... .6,766 |.... ... (649) | .0 . w0 ] w0 ] . 08/01/2046 . |1.A ........
..31391X-EP-0 |FNMA FN 679742  6.905% 01/01/40 . 09/01/2025 . | Paydoun . 517 . (@21 0 0| 0| . 01/01/2040 . |1.A .
..31392V-N0-1 [FGLMC FHR 2496 zH  5.500% 09/15/32 . 09/01/2025 . | Paydoun . .4,204 ). 167 . 0 0| 0| . 09/15/2032 . |1.A .
..31393A-S4-0 |FNR 2003-W5 A 4.378% 04/25/33 .. . 09/25/2025 . | Paydoun . 522 ). 0 0| 0| . 04/25/2033 . |1.B
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 . 09/01/2025 . | Paydoun . 0 0| 0| . 04/25/2043 . |1.B
..31393E-L0-0 |FNW 2003-112 2A6  5.000% 06/25/43 . . 09/01/2025 . | Paydown ... 0. 0. 0. . 06/25/2043 . |1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 . 09/01/2025 . | Paydown ... . . 0. o0 |- o0 ] . 12/15/2032 . |1.A ........
..31393U-A6-0 |FNW 2003-W19 1A7  5.620% 11/25/33 . . 09/01/2025 . | Paydoun . 23,604 25,390 |. 0 0| 0| . 11/25/2033 . |1.A .
..31393lI-YF-0 |FHR FHR 2638 JH 5.000% 07/15/33 . 09/01/2025 . | Paydoun . 79,564 72,876 |. 0 0| 0| . 07/15/2033 . |1.A .
..31394B-R7-1 | FNMA 2004-97 B 5.500% 01/25/35 . 09/01/2025 . | Paydoun . 73,234 73,234 81,507 |. 0 0| 0| . 01/25/2035 . |1.A .
..31394M-CM-0 [FHR FHR 2702 CE  4.500% 11/15/33 .. . 09/01/2025 . | Paydoun . .. 121,451 ..121,451 ..123,062 |. ..121,944 |. 0 0| 0| . 11/15/2033 . |1.A .
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 . 09/01/2025 . | Paydoun . 51,361 51,361 52,613 |. 51,744 |. 0 0| 0| . 02/15/2034 . |1.A .
..31394R-VI-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 . 09/01/2025 . | Paydoun . 17,997 17,997 17,468 |. 0 .0 | 0| . 03/15/2034 . |1.A .
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ... . 09/01/2025 . | Paydoun . 33,004 33,004 35,871 |. 0 0| 0| . 09/25/2039 . |1.A .
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 . 09/01/2025 . | Paydoun . 13,417 13,417 15,222 |. 0 .0 | 0| . 05/15/2036 . |1.A .
..31397N-LM-5 [FNR 2009-11 NB  5.000% 03/25/29 ... . 09/01/2025 . | Paydown ... ... 3,525 ... 3,902 |.... .0 .. .0 .. .0 .. . 03/25/2029 . |1.A ........
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..31402G-SJ-3 |FNMA FN 728721  5.500% 07/01/33 ... . 09/01/2025 . ....5,086 ....5,014 |.... .0 . 0 .5,086 |.. .0 ...187 |. 07/01/2033 . (1
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 09/01/2025 . 1,080 |. 0 0| .1,089 0 |. .40 |. 08/01/2033 . (1.
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 . 09/01/2025 . .885 |. 0 0| .881 0. .32 |. 09/01/2033 . (1.
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 . . 09/01/2025 . 3,148 | 0 0| .3,106 0 |. 116 |. 09/01/2034 . |1.
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 . 09/01/2025 . 1,454 | 0 0| 1,433 0. .52 |. 09/01/2034 . (1.
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 . 09/01/2025 . 7,943 | 0 0| . 7,826 0 |. 287 |. 09/01/2034 . (1.
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 . 09/01/2025 . . 1,452 | 0 0| 1,431 0. .48 |. 09/01/2034 . (1.
..31406N-YU-2 |FNMA FN 815323  6.112% 01/01/35 ... . 09/01/2025 . ....368 |.... .0 . 0 . ....15 . 01/01/2035 . (1.
..3140F8-VR-5 |FN FN BD1523 ~ 3.500% 06/01/46 ... . |- 09/01/2025 . ...27,0% |.... .0 . 0 ...592 |. 06/01/2046 . (1.
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 . 09/01/2025 . 0 0| .26 |. 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 . 09/01/2025 . 0 0| .. 2 |. 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11 ~ 4.000% 08/01/48 ... . |- 0970172025 . .0 . 0 .51 . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNO657  4.000% 09/01/48 ... . |- 09/01/2025 . .0 . 0 ...207 |. 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ... . 09/01/2025 . 0 0| 0 |. 578 |. 10/01/2048 . [1.A .
..31412E-CK-0 |FNMA FN 922674  6.797% 04/01/36 . 09/01/2025 . 0 0| 0. .. 8 |. 04/01/2036 . [1.A .
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 ... . 09/01/2025 . 0 0| 0 |. ..6 |.03/01/2038 . [1.A .
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 . 09/01/2025 . 0 0| 0. .76 |. 08/01/2038 . [1.A .
..31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 . 09/01/2025 . 0 0| 0 |. 250 |. 11/01/2025 . [1.A .
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... . 09/01/2025 . N N 0 0| 0. 1,951 |. 08/01/2032 . [1.A .
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 . 09/01/2025 . .. 125,001 ..125,001 .. 124,928 |. ..124,868 |. 0 0| .125,001 0 |. 2,501 |. 08/01/2032 . [1.A .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 . 09/01/2025 . .. 141,814 ..141,814 .. 141,548 |. .. 141,542 |. 0 0| 141,814 0. 945 |. 08/01/2032 . |1.A .
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 . 09/01/2025 . .23,599 23,599 25,236 |. 24,613 | 0 0| 23,599 0 |. ...550 |. 02/01/2033 . [1.A .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 . 09/01/2025 . 52,104 52,104 52,085 |. 52,032 |. 0 0| 52,104 0. 1,024 |.07/01/2033 . [1.A .
..31418A-WD-6 [FN FN MA1543  3.500% 08/01/33 . 09/01/2025 . 50,057 50,057 51,465 |. 50,973 |. 0 0| 50,057 0 |. 1,162 |. 08/01/2033 . [1.A .
..31418A-YD-4 |FN FN MA1607  3.000% 10/01/33 . 09/01/2025 . .. 254,384 ..254,384 ..253,827 |. ..253,846 |. 0 0| .254,384 0. 5,049 |. 10/01/2033 . |1.A .
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 . 09/01/2025 . .. 109,191 ..109,191 ..110,743 |. 112,973 | 0 0| .109,191 0 |. 2,260 |. 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 09/01/2025 . 43,911 43,911 45,640 |. 47,412 |. 0 0| 43,911 0. 1,020 |. 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 09/01/2025 . .. 447,728 ..447,728 ..453,622 |. ..453,006 |. 0 0| 447,728 0 |. . 1070172051 . [1.A .
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... .. |. 09/01/2025 . . e | 3,633 ... 3,633 ....3,6% |.............3,634 |.... .0 .. .0 .. ...3,633 |.. . 11/01/2025 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial acked - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 4,484,692 4,484,692 4,649,610 4,615,786 0 (131,099) 4,484,692 0 0 113,465 XXX XXX
FRESB Multifami|20215B86ge Pas 2021-SB86 X1
..30320M-AH-4 10.398% 03/25/41 ....coeeeeeiiiiiiii 08/01/2025 . .0 .. 17,814 .. ..16,685 |.... . (16,685) |eeeeeeeeee 0 [ 0 i 0 o0 [0 ..2,307 | 03/25/2041 . [1.A ........
..30320W-AR-0 | FRESB 2021-SB84 X1 5631 . 09/01/2025 . .0 32,083 |. 27,340 | (27,340) 1,967 |. 01/25/2041 . [1.A .
..30321C-AU-6 | FRESB 2021-SB88 X1  0.798% 05/25/41 ......... |. 08/01/2025 . .0 ...12,128 |............. 9,061 ... (9,061) ... ...995 |. 06/25/2041 . [1.A ........
FRESB Mul tifami 120215B90ge Pas 2021-SB90 X1
..30322K-AJ-2 |0.606% 06/25/41 ......vvvvvvrrriniiniiiiiiiiiiinnnns 08/05/2025 . [PIPER JAFFRAY ...ooooviiiiiiiiiiins fornnnniniiiiiininnn, 1,362,146 |ooovvvrviiinnnens [ 2,851,649 |[........ 2,062,350 [...ovvvvrnnnnnn0 [ (117,749) |0 s (117,749) |0 | 1,944,601 |.oooeeeennnnnn 0 [ (582,485) |...... (582,455) |......ne 242,684 . 06/25/2041 . |1.A ........
FRESB Mul tifami 120215B90ge Pas 2021-SBY0 X1
..30322K-AJ-2 10.606% 06/25/41 .. |- 07/01/2025 . ....0 4,620 ...l 3,341 .(3,341) ... 0. 0 ... 337 | 06/25/2041 . |1.
..3136B9-EF-0 |FNA 2020-M10 X6  1.497% 08/25/28 . 09/01/2025 . .0 .. 145,155 |. 66,092 |. (66,092) 0 0| . 14,411 |. 08/25/2028 . (1.
..3137BE-WS-9 |FHUS Q001 XA  2.079% 02/25/32 . |- 09/01/2025 . ....0 ...26,8%6 |............ 13,635 |.... .. (13,635) |... 0. 0 .. 3,678 |. 02/25/2032 . [1.
..3137BL-WA-2 | FHMS K050 X1 ~ 0.323% 08/25/25 ... . |- 07/01/2025 . ....0 e, 59,493 | .. (59,493) |... 0. 0 ...120,935 |. 08/25/2025 . (1.
..3137BM-TY-2 | FHUS K052 X1  0.825% 11/25/25 . 09/01/2025 . .0 ..2,503,500 |. ..324,129 |. . (324,129) 0 0| . 11/25/2025 . |1.
.. 3137BN-6H-2 | FHUS K053 X1 1.018% 12/25/25 . 09/01/2025 . .0 ..693,804 |. (94,210) 0 0| . 12/25/2025 . (1.
..3137BN-GU-2 | FHUS K054 X1 1.312% 01/25/26 ... . 09/01/2025 . ...0 630,821 . (142,439) |... 0. .0 . . 01/25/2026 . |1.
FHLMC Multifami | K056ured P K056 X1
..3137BQ-YV-3 | 1.374% 05/25/26 . 09/01/2025 . ...96,743 |.... .. (30,488) |... . 05/25/2026 . [1.A FE ..
..3137BS-P9-8 | FHUS K058 X1 ~ 1.023% 08/25/26 . 09/01/2025 . (19,626) . 08/25/2026 . [1.A FE ..
..3137BS-RG-0 | FHUS K059 X1  0.367% 09/25/26 ... . 09/01/2025 . .. (93,304) |... . 09/25/2026 . [1.A FE .
FHLMC Multifami | K060ured P K060 X1
. 3137BT-AE-1 |0.170% 10/25/26 .....ovvvvvvvvrnrnrinininiiiiiinnnns 09/01/2025 . [Paydown .........coevvveereeeeenennns fovnnnnnniins foiiii 0 et 0 [ 4591 10823 0 (1,823 [l 0 e [QI7X ) FO | B AN [V O | B N 0 | U 828 |. 10/25/2026 . |1.A ........
FREDDIE MAC 4682 K064 X1 0.723%
. 3137BX-R2-0 |03/25/27 \ovvooiieeeeiiiiiiiiieeeeeeeeeeeeeeee 09/01/2025 . | Paydown ........oevvveveeeeeeeeeeeees foveiiiiiiiiiiiiiiins fooviiiiiiiiinnnn foiiiiiiiiiinnn 0 il 9,380 fnnnnnnll. 4547 0 (4547) el 0 [T o | oy [0 O | B N 0l [ 1,675 |. 03/25/2027 . |1.A ........
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..3137F1-G6-9 | FHUS K065 X1 ~ 0.792% 04/25/27 ........cevveuee. . 09/01/2025 . |Paydoun .......coooeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeeiii [V 0 [ 46,614 |............ 17,465 |............... 0 fns (17,465) [..oevvveennnns [V R (17,465) [.ooevveeennnnns [V (VN O (VO [V [V 5,967 |. 04/25/2027 . [1.A FE ....

FHLMC Multifamil  K73%ured P K739 X1

..3137F6-4R-5 | 1.264% 09/25/27 . 09/01/2025 . |Paydoun ... .0 .0 (10,057) | .0 [....... (10,057) |... ...0 [ .0 . ...0 [ ..3,191 |. 09/25/2027 . |1.

..3137F7-2J-3 |FHUS Q014 X 2.773% 10/25/55 .. . 09/01/2025 . [Paydown . .0 .0 .. (61,052) |. 0 (61,062) 0 0 0 6,554 |. 10/25/2055 . (1.

..3137FC-JM-7 | FHUS K070 X1  0.448% 11/25/27 . 09/01/2025 . [Paydown . .0 .0 .. (17,026) |. 0 (17,026) 0 0 0 . 11/25/2027 . |1.

..3137FF-XM-4 | FHLMC KGO5 X1 0.401% 01/25/31 . 09/01/2025 . [Paydown . .0 .0 ... (408) |. 0 ... (406) 0 0 0 . 01/25/2031 . |1.

..3137FL-6G-4 |FHUS K088 X1 ~0.651% 01/25/29 . 09/01/2025 . (Paydown . .0 .0 .. (41,503) |. 0 (41,593) 0 0 0 . 01/25/2029 . |1.

..3137FL-YX-6 | FHUS K092 X1  0.851% 04/25/29 ... .. |- 09/01/2025 . [Paydown ... .0 .0 (20,468) | .0 ). (20,468) ... .0 . .0 . .0 . . 04/25/2029 . |1.

..3137FN-BA-7 | FHUS K096 X1  1.243% 07/25/29 ................. . 09/01/2025 . |Paydown 0 0 (44,792) 0 f..cs (44,792) 0 0 0 . 07/25/2029 . |1.
FHLMC Multifamil  K103ured P K103 X1

..3137FQ-KQ-5 |0.752% 11/25/29 .. |- 09/01/2025 . | Paydoun ... .0 .0 (26,898) | .0 [....... (26,898) |... ...0 [ .0 . ...0 [ . 11/25/2029 . |1.A ........

..3137FR-EK-3 | FHUS K104 X1 1.229% 01/25/30 .. |- 09/01/2025 . [Paydown ... w0 .0 (45,356) |. 0 . (45,356) ... ....0 [ 0| .0 [ . 01/25/2030 . [1.A ........

..3137FT-Z8-9 | FHUS K110 X1 1.756% 04/25/30 ... ... |- 09/01/2025 . | Paydoun ... .0 .0 (12,242) |. 0 [ (12,242) ... ...0 [ .0 . ...0 [ . 04/25/2030 . [1.A FE ..

..3137FU-ZE-7 |FHR K111 X1 1.674% 05/25/30 ... . |- 09/01/2025 . | Paydoun ... .0 .0 (32,931) |. w0 (32,931 ). .0 . .0 . .0 . . 05/25/2030 . |1.A FE .
FHLMC Multifamil  K113ured P K113 X1

..3137FV-50-1 | 1.475% 06/25/30 . 09/01/2025 . |Paydown ... (13,898) | .. (13,898) ... . 06/25/2030 . |1.A FE ...

..3137FW-HV-5 | FHLMC K116 X1 1.517% 07/25/30 .. . 09/01/2025 . |Paydoun ... (15,770) | .. (15,770) |... . 07/25/2030 . [1.A ........
FHLMC Multifamil  K117ured P K117 X1

..3137FX-37-3 | 1.319% 08/25/30 . 09/01/2025 . |Paydoun ... (11,782) | .. (11,782) |... . 08/25/2030 . [1.A FE ...

..3137H0-H7-6 | FHUS KLU3 X1 2.071% 01/25/31 . 09/01/2025 . [Paydown . .. (39,202) |. (39,292) . 01/25/2031 . |1.A . .

..3137H1-3X-2 | FHLMC 2021-P009 X  1.405% 01/26/31 .......... . 09/01/2025 . |Paydoun ... (15,215) |. .. (15,215) |... . 01/25/2031 . |1.A ........
FHLMC Multifamil  K744ured P K744 X1

..3137H1-Z5-8 |0.958% 07/25/28 ....ccovevriiiieiiiiiiieees . 09/01/2025 . |Paydown W19 |0 [ (5,319) oo 0 el (5,319) . 07/25/2028 . |1.A FE ...
FHLMC Multifamil  K745ured P K745 X1

.. 3137H2-NG-5 |0.710% 08/25/28 ..... . 09/01/2025 . |Paydoun ... (21,239) |. .. (21,239) |... . 08/25/2028 . |1.A FE ...

.. 3137H5-DR-5 | FHUS K137 X1 0.2 .. |- 09/01/2025 . [Paydown ... .0 (2,132) . ..(2,132) |... . 11725/2031 . |1.A ........
Freddie Mac Freddie Mac Mult20220L14  0.142%

.. 3137H9-MJ-5 | 08/25/38 .. |- 09/01/2025 . |Paydown ... ... (1,057) |. . (1,087) |... . 08/25/2038 . [1.A ........

..3137HB-LW-2 | FHUS K514 X1 1.160% 12/25/28 . |- 09/01/2025 . | Paydown ... (659) |. ... (659) |... . 12/25/2028 . |1.A ........

. 3137HCKI-1_[FHLNC K520 X1 0.245% 03/25/29 ......oooo0nns |. 08/01/2025 . | Paydoun e o0 | . (946) 0 (946) 03/25/2029 . [1.A oo

1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

RBC) 1,362,146 0 (1,481,257) 0 1,944,601 0 (582, 455) (582, 455) 1,194,977 XXX
..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33 . |- 09/01/2025 . | Paydoun ... e ..4,094 .0 . .0 . . 4,004 |. .0 [ . 05/25/2033 .
..00079C-AE-9 | ABFS 2001-2 A4  7.490% 12/25/31 . 09/01/2025 . |Paydoun . . 904 0 0] .904 0 . 12/25/2031 .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 . 09/01/2025 . [Paydown . 88,414 0 0 88,414 0 . 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9 3.500% 08/25/46 . 09/01/2025 . |Paydoun . 0 0] 13,787 0 . 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.778% 08/25/46 ... . 09/01/2025 . |Paydoun ... .... 106,102 .0 . .0 [ 106,102 |.. .0 [ . 08/25/2046 .
..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 ........ |. 09/01/2025 . | Paydoun ... ...12,986 .0 . .0 [ ..13,019 |.. .0 [ . 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 . 09/01/2025 . [Paydown . 14,126 0 0 14,112 0 . 09/25/2037 .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . |- 09/01/2025 . |Paydoun ... ....3,439 .0 . .0 | ...3,439 |.. .0 . . 09/25/2035 .
Angel Oak Mortga20225 2022-5 A1
..03464H-AA-3 | 05/25/67 ......eeveeeeeeiiiiiee e . 09/01/2025 . [Paydomn ......cceeeeriiiiiiiiiieees oo oo 404,037 |.....oeeeen 404,037 |........... 393,520 |...oeeeen 399,413 | 0 foeeennne 4,624 oo 0 0 foeeeenne 404,037 |...ovveeennnne (O O 0 foreeeiiiiias 0 foeeiinns 11,887 |. 05/25/2067 . |1.A FE ...
Angel Oak Mortga20191 2019-1 B1  5.400%
..0B464M-AE-4 | 11/25/48 .....eeeeeiieiiiieie e . 09/01/2025 . [Paydomn .....ccceeveeiiiiiiiiiiieens e o 10,444,373 |....... 10,444,373 |....... 10,349,721 |....... 10,380,316 |..........e... 0 foeeens 64,057 |ooeeieciianns 0 foeeens 64,057 |ooeeieciianns 0 foeens 10,444,373 |.....occe.e. (O O 0 foreeeiiiiias 0 foeeiiinns 432,746 |. 11/25/2048 . |1.A ........

Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA-7 | 01/25/67 ...
Angel Oak Mortga20236 2023-6 A1
..03464U-AA-4 | 12/25/67 ... . 09/01/2025 . [Paydomn ......cceveeeiiiiiiiiiiieees oo oo 348,362 |........... 348,362 |........... 347,102 |........... 348,624 |............... 0 foeeeenne (262) [eveeeeeannnn 0 foeeeenne (262) [eveeeeeannes 0 foeeeeene 348,362 |oeeeeeiinnnns (O O 0 foreeeiiiiinas 0 foeeiinns 14,817 |. 12/25/2067 . |1.A FE ...
Angel Oak Mortga20232 2023-2 A1~ 4.650%
..03465G-AA-4 | 10/25/67 ...
Angel Oak Mor tg: .
..08465R-AA-0 | 09/25/67 .......evveeeiiiiiiieee i . 09/01/2025 . [Paydomn ......ccceveeeeiiiiiiiiieens | e 225,885 |........... 225,885 |........... 215,214 |........... 217,054 |............... 0 foeeenn. 8,832 | 0 foeeenn. 8,832 | [ O 225,885 |.......c.eee. 0 |ooeiiiiiinne 0 fooeiiiiinnns [ PP 7,737 |. 09/25/2067 . |1.A FE ....

. 09/01/2025 . |Paydoun ... .. 361,619 351,619 347,855 |...........351,866 |... ..9,007 |. 01/25/2067 . |1.A ........

.351,619 |..

. 10/25/2067 . |1.A FE ...

. 09/01/2025 . |Paydoun ... ..271,968 271,968 261,653 |.......... 178,287 |.... .271,968 |..
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Angel Oak Mortga20226 2022-6 A1  4.300%
..03465V-AA=1 | 07/25/67 ...evvvvvvviiiiiiiiiiiiiiiiiiiieeeiieeeeeees . 09/01/2025 . |Paydown .........ooeeeieieiiiininnnns foviniiiiiiiiiiiiins feiiiiin 794,485 |........... 794,455 |........... 781,040 ...l (V2 0 fens 13,406 [o.vvvvvvnnnnnes 0 fnns 13,406 [o.vvvevennnnnns 0 s 794,455 |..oeiiiiiinnns (VN 0 | [V 8,699 |. 07/25/2067 . [1.A FE ....

Angel Oak Mortga20231 2023-1 A1 4.750%

..034650-AA-9 | 09/26/67 ... . 09/01/2025 . |Paydoun ... .. 151,660 .... 151,660 143,343 |.... ... 151,660 |.. .. 4,874 |.09/26/2067 . [1.A FE ....
Angel Oak Mor tg: .

..03465X-AA=7 | 08/25/68 .......c.evvveeeiiiiiiiee e . 09/0172025 . [Paydoun ......cccuvveiiiiiiiiiiiinnns Joviiiieeeeiiiees e 1,150,282 |........ 1,150,282 |........ 1,128,960 |........... 855,563 [........ccuenee [V 17,344 | [V 17,344 | 0 foeeees 1,150,282 [oooeeeeinnnnnes (O O [V O, [\ O, 32,604 |. 08/25/2068 . [1.A FE ....
Angel Oak Mortga20237 2023-7 A1 4.800%

..03466D-AA-0 | 11/25/67 ..o . 09/01/2025 . [Paydoun ......cccuvveriiiiiiiiiiinns fooiiinneeeiiiiees e 227,869 |...c.eee.n. 227,869 |........... 219,208 |........... 194,744 |..ooeeeennns [V IO 7433 oo [V IO 7433 [ (I O 227,869 |..evveeeeennne (O O [V O, [ O 6,419 |. 11/25/2067 . |1.A FE ...
Angel Oak Mortga20243 2024-3 A1 4.800%

..03466H-AA-1 | 11/26/68 .....ooooivriieieciiiiiece e . 09/01/2025 . [Paydoun ......cccevveriiiiiiiiiinnns foonniiineeeiiiiees e 298,081 |........... 208,081 |........... 288,552 |........... 289,834 |.........e. [V IO 8,246 |.....ccvveennn [V IO 8,246 |.....ccvveenns (I O 208,081 |...ooeeeennnee (O O [V O, [ PO 9,260 |. 11/26/2068 . |1.A FE ....
Angel Oak Mortga20233 2023-3 A1 4.800%

..034931-AA-3 | 00/26/67 ......cvvveiieeiiiiiiiie e . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 400,661 |.......... 400,661 |........... 390,591 |........... 148,463 |............... [V IO 8,745 |.ooiiiiinnns [V IO 8,745 |.ooiiiiinnns 0 foeeeenne 400,661 |....cvvveennn (O O [V O, [ PO 9,345 |. 09/26/2067 . [1.A FE ....
Angel Oak Mortga20251 2025-1 A1 5.691%

..034934-AA=7 | 01/25/70 ..o . 09/01/2025 . |Paydown . 01/25/2070 . [1.A FE ...
Angel Oak Mortga20246 2024-6 A1 4.650%

..034944-AA-6 | 11/25/67 ..o . 09/01/2025 . |Paydown . 11/25/2067 . |1.A FE ....
Angel Oak Mortga20246 2024-6 A2  4.650%

..034944-AB-4 | 11/25/67 . 09/01/2025 . |Paydoun ... . 11/25/2067 . |1.C FE ...

..059469-AF-3 | BOAA 2006-7 A6  6.359% 10/25/36 . 09/01/2025 . |Paydoun . . 10/25/2036 . [1.A FM ..

..05946X-E7-4 | BAFC 2005-5 2A1  5.500% 09/25/35 .. . 09/01/2025 . [Paydown . . 09/25/2035 . [3.A FM ...

..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . 09/01/2025 . |Paydown . . 10/25/2034 . [1.A FM ..

..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 .. . 09/01/2025 . [Paydown . . 11/25/2035 . [1.A FM ..

..05946X-7Z-9 | BAFC 2005-4 2A1  5.500% 08/25/35 .. . 09/01/2025 . |Paydoun . . 08/25/2035 . [1.A FM ..

..05949C-PJ-9 | BOAMS 2005-L 2A3  5.669% 01/25/36 . . 09/01/2025 . [Paydown . . 01/25/2036 . [1.A FM ..

..05950P-AJ-2 | BAFC 2006-H 3A2  4.071% 09/20/46 .. . 09/01/2025 . |Paydoun . . 09/20/2046 . [1.A FM ..

..059515-BF-2 | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. . 09/01/2025 . [Paydown . . 09/25/2034 . [1.A FM ..

..05951F-AG-9 | BAFC 2007-1 TA5  6.590% 01/25/37 .. . 09/01/2025 . |Paydoun ... . 01/25/2037 . [1.A FM ..
Bayview Opportun20222  er Fun 2022-2 A5

..07336N-AE-9 | 2.500% 12/25/51 ...eeevieiieiiiiiiiie e . 09/01/2025 . |Paydoun . 12/25/2051 . |1.A ........

..07384M-T-4 | BSARM 2003-1 5A1  6.331% 04/25/33 ............ . 09/01/2025 . |Paydown . 04/25/2033 . |1.A FM .
BRAVO Residentia20191 g Trus 2019-1 A1D

..10568G-AE-7 |3.500% 03/25/58 ........eeevriiiiiriiiiieiiiiianns . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 206,751 |.ccuveenn 206,751 |........... 198,740 |.oooocviiennnnne [V O [V IO 8,012 [veeeeeinnns [V IO 8,012 [veeeeeinnns (I O 206,751 |.evveeeeennns (O O [V O, [V O 603 |. 03/25/2058 . |1.A FE ....
BRAVO Residentia2024NQM4g Trus 2024-NQMi4 A1A

.. 10568N-AA-0 |4.350% 01/25/60 .......ceevveveeeiiniiiiineiinns . 09/0172025 . [Paydoun ......cccevveiiiiiiiiiiiinns fooniiinneeiiiiiies e 522,956 |........... 522,956 |........... 501,656 |........... 392,712 [oeeiieiinnnns [V O 19,805 [oeevveeinnnns [V O 19,805 [oeevveeinnnns [ O 522,956 |......ooiunnnnn (O O [V O, [\ O, 13,631 |. 01/25/2060 . [1.A FE ....
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1

.. 10569B-AA-5 |2.000% 05/25/59 .......eevvveiiiiriiiiieiiiiiaens . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 304,379 |........... 304,379 |.......... 276,699 |........... 281,955 [oooooeiinnns [V 22,423 oeeiieeinnns [V 22,423 |oeeiieeinnns [V O 304,379 |oooeiiinnnns (O O [V O, [ PO 4,048 |. 05/25/2059 . |1.A ........
BRAVO Residentia2022NOM3g Trus 2022-NQM3 A1

.. 10569J-AA-8 |5.108% 07/25/62 ......ceevvvveeeeiiiniiiieeenns . 09/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 50,474 |...ccneens 50,474 |............ 50,221 |ocviiieiiiis 0 . 07/25/2062 . |1.A ........
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A

..10571D-AB-5 |4.300% 08/01/53 ......cccvvireieiiiiiiiiieeeinns . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 677,022 |........... 677,022 |........... 653,957 |........... 647,408 . 08/01/2053 . [1.A FE ....

BRAVO Residentia2025NOM3g Trus 2025-NQM3 A1
..105927-AC-1 | 5.573% 03/25/65 ..
Brean Asset Back20:

. 09/01/2025 . |Paydown ... 592,832 502,824 |.... =0 .. . 03/25/2065 . |1.A FE ...

..10637W-AA-7 |4.500% 09/25/62 . 09/25/2025 . |Paydoun ... . 247,123 225,661 |...........232,010 |.... R .0 . . . . . 09/25/2062 . [1.A FE ..

..10638B-AA-2 | BREAN 2023-RM7 A1 4.500% 03/25/78 . 09/25/2025 . |Paydoun . ..880,064 . 880,064 ..790,889 |. ..804,432 |. . X .75, 0] 880,064 . 0 .. .25, . 03/25/2078 . [1.A FE ..

..10638C-AA-0 | BABS 2021-RM1 A 1.400% 10/25/63 .. . 09/25/2025 . |Paydoun ... ..216,687 .... 216,687 .... 208,771 ..210,912 |.... .. . .0 . .5, .0 f......... 216,687 |. -1, . 10/25/2063 . |1.A FE .
Brean Asset Back2022RM3 ities 2022-RI

.. 10638N-AA-6 | 1.750% 02/25/62 .......cevvveveeeiiniieiineiinns . 09/25/2025 . |Paydoun ... . 02/25/2062 . [1.A FE ..

.. 1248ME-AG-4 | CBASS 2007-CB4 A2D  3.441% 04/25/37 . . 09/01/2025 . |Paydoun . . 04/25/2037 . [1.A FM ..

.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.110% 01/25/37 . 09/01/2025 . [Paydown . . 01/25/2037 . |1.A FM .

Cascade Funding 2022HB9 Trust 2022-HB9 A
.. 12530G-AA-6 |3.250% 09/25/37 ...icuvvveiiiiiiiiiiiiiiiiiiiiees . 09/25/2025 . [Paydown ......occovveiiiiiiiiiiiiiins foviiiiiieeiiiiiies i 621,351 |........... 621,351 |........... 564,988 |.......... 591,854

. 09/25/2037 . [1.A FE ....
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Cascade Funding 2022AB2 Trust 2022-AB2 A
..12530J-AA-0 [2.000% 02/25/52 ....cevvvnniiiiinniniiiiiniis . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiininiiiiiin Jeneeeeiiieees [ 702,211 685,993 [......cvvnnnnnn (U . 16,219 [ooeiiiiinnnnns (U . 16,219 [oooeiiiiinnnnns (U PR 702,211 e (1 P 0 . 02/25/2052 . |1.A FE ....
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 [4.000% 02/25/37 . 09/25/2025 . |Paydown ... .. 545,744 ..523,842 |.... 545,744 .. . 02/25/2037 . |1.A FE ....
Cascade Funding 2023t
.. 125300-AA-4 | 4.250% 04/25/33 . |- 09/25/2025 . [Paydown ... . 7,148,547 ,976,006 |.... ,148,547 |.. . 04/25/2033 . |[1.A FE ....
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . ... |- 09/01/2025 . | Paydoun ... . 02/25/2037 . |6. FM .....
CIM Trust 202143 2021-J3 A7 2.500%
.. 12565V-AG-8 [ 06/25/51 ..eveeeeeeieeie e . 09/01/2025 . |Paydomn .cevveuneeeeenniieeeeeennnn Jeneeeeeeeniieeeee forreeeenn8,578 [ 8,578 | 7,669 | O e 0 Joeeeeees 904 |..eeeiiiinns (V1 PO 904 |..eeeiiiinns 0 Joeeeeeeennn 8,578 [0 [ 0 . 06/25/2051 . |1.A FE ....
CIM Trust 2021INV1 2021-INV1 A8
..12566P-AH-8 |2.500% 07/01/51 . 09/01/2025 . | Paydown ... s 0. o0 |- . .. o0 ). . 07/01/2051 . |1
.. 12502U-AH-5 | CSMLT 2015-1 A4~ 3.500% 05/25/45 .. . 09/01/2025 . | Paydown ... ... 107,115 .0 w0 ] 107,115 |.. w0 ] . 05/25/2045 . |1
..12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 . |- 09/01/2025 . | Paydown ... ... 32,950 0. o0 |- ..32,950 |.. o0 ] . 11/25/2036 . |1
..12628L-AJ-9 |CSAB 2006-4 ABA  6.184% 12/25/36 .. . 09/01/2025 . | Paydoun . 18,231 0 0| 18,231 0| . 12/25/2036 . |1
..12646U-AF-5 |CSMC 2013-1VR1 B4  3.474% 03/25/43 . 09/01/2025 . | Paydoun . 54,365 0 0| 54,365 0| . 03/25/2043 . |1
..12646\-AS-3 | CSMC 2013-1VR2 B2 ~ 3.392% 04/25/43 . 09/01/2025 . | Paydoun . 30,953 0 0| 30,953 0| . 04/25/2043 . |1
..12647G-CP-1 [ CSMC 2013-1VR4 B3  3.493% 07/25/43 . 09/01/2025 . | Paydoun . 37,957 0 0| 37,957 .0 | . 07/25/2043 . |1
..12647M-DU-6 | CSMC 2013-6 B3 ~ 3.433% 08/25/43 . . 09/01/2025 . | Paydoun . .. 130,953 ..130,953 ..128,477 |. ..129,716 |. 0 0| .130,953 0| . 08/25/2043 . |1.
..12647P-AF-5 |CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 09/01/2025 . | Paydoun . 18,450 18,450 18,408 |. 18,407 |. 0 0| 18,450 0| . 08/25/2043 . |1.
..12649G-AQ-9 [CSMC 2014-0AK1 B3 ~ 3.614% 11/25/44 . 09/01/2025 . | Paydoun . 25,638 25,638 26,539 |. 26,172 |. 0 0| 25,638 0| . 11/25/2044 . |1
..12649G-AR-7 [ CSMC 2014-0AK1 B4  3.614% 11/25/44 . 09/01/2025 . | Paydoun . 27,111 27,111 27,806 | 27,558 |. 0 0| 27,111 0| . 11/25/2044 . |1
.. 12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 . 09/01/2025 . | Paydoun . 19,851 19,851 19,871 19,911 0 0| 19,851 0| . 12/25/2044 . |1
..12649K-AX-5 [CSMC 2015-WIN1 B4 ~ 3.763% 12/25/44 . 09/01/2025 . | Paydoun . .. 210,498 210,498 ..205,893 |. ..206,727 |. 0 0| .210,498 0| . 12/25/2044 . |1
..12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . 09/01/2025 . | Paydoun . .. 161,202 151,202 .. 147,682 ..145,152 |. 0 0| .151,202 0| . 02/25/2048 . |1
..126537-AB-7 |CSMC 2018-J1 A2  3.500% 02/25/48 .. . 09/01/2025 . | Paydoun . .. 471,446 471,446 424,486 .. 424,586 |. 0 0| 471,446 0| . 02/25/2048 . |1
..126537-BII-0 | CSMC 2018-J1 B2 ~ 3.580% 02/25/48 .. . 09/01/2025 . | Paydoun . .. 559,891 ..559,891 ..566,190 ..564,782 |. 0 0| .559,891 0| . 02/25/2048 . |1
..126537-BY-6 |CSMC 2018-J1 B4  3.580% 02/25/48 .. . 09/01/2025 . | Paydown ... .. 125,642 125,642 .. 111,861 ..113,845 |.... 0. 0. 125,642 |.. 0. . 02/25/2048 . |1
COLT Funding LLC20223 2022-3 A1 3.901%
. 12659Y-AA=2 [ 02/25/67 . . 09/01/2025 . |Paydomn eeevvueneeeeeeniieeeeeennen Jerneeeeeeenieeeee fereeeeens 434,330 |..coeennnnn 434,330 |oeeeunnnnns 434,326 |........... 434,199 0 (U 434,330 0 . 02/25/2067 . |1.A FE ..
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 09/01/2025 . | Paydown ... .25,934 ... 25,934 ...25,310 |............25,481 |.... 0. o0 |- ..25,934 |.. o0 ). . 06/27/2067 . |1.A FE .
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 . 09/01/2025 . | Paydoun . .6,767 .6,418 |. .6,493 | 0 0| .6,767 0| . 02/25/2035 . |3.A FM .
..12667F-5E-1 |CWALT 2005-6CB 1A3  5.250% 04/25/35 ......... . 09/01/2025 . | Paydown ... .... 8,55 e 1,550 f............. 6,895 |.... 0. o0 |- 8,153 |.. o0 ] . 04/25/2035 . |1.A FM .
.. 12667F-EG-6 |CWALT 2004-J2 3A3  5.500% 04/25/34 ........... |. 09/01/2025 . | Paydoun ... ...20,730 ...20,348 |............20,539 |.... .0 w0 ] ..20,730 |.. w0 ] . 04/25/2034 . |[1.A FN .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . 09/01/2025 . | Paydoun . 17,545 |. 0 0| 25,215 0| . 10/25/2035 . |1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . . 09/01/2025 . | Paydoun . 29,856 |. 0 0| 34,225 0| . 05/25/2035 . |1.A FN .
..12667G-BD-4 |CWALT 2005-10CB 1A8  5.500% 05/25/35 ........ . 09/01/2025 . | Paydown ... 22,926 |.... 0. o0 |- ..27,205 |.. o0 ] . 05/25/2035 . |1.B FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3 ~ 5.500% 07/25/35 ........ |. 09/01/2025 . |Paydoun ... .6,065 |.... .0 w0 ] 8,474 .. w0 ] . 07/25/2035 . |[1.A FN .
..12667G-XD-0 |CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 09/01/2025 . | Paydoun . .326 |. 0 0| . 8,686 0| . 08/25/2035 . |1.A FM .
.. 12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 09/01/2025 . | Paydoun . 372 . 0 0| 513 0| . 10/25/2035 . |[1.A FN .
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 09/01/2025 . | Paydoun . .5,600 | 0 0| .8,109 0| . 11/25/2035 . |1.A FM .
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 . 09/01/2025 . | Paydoun . . 4,591 0 0| . 6,292 0| . 11/25/2035 . |[1.A FN .
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . 09/01/2025 . | Paydoun . . 0 0| .0 0| . 05/25/2036 . |1.A FM .
.. 12668II-AU-1 | ClIL 2007-4 ASN  5.934% 04/25/47 ... . 09/01/2025 . | Paydoun . 0 0| 70,671 0| . 04/25/2047 . |[1.A FN .
..126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 . 09/01/2025 . | Paydoun . 0 0| 1 0| . 11/25/2035 . |1.A FM .
..126694-JX-7 | CWHL 2005-24 A7  5.500% 11/25/35 .. . 09/01/2025 . | Paydoun . 0 0| .3,139 0| . 11/25/2035 . |[1.A FN .
..126694-KZ-0 |CWHL 2005-24 A33  5.500% 11/25/35 . . 09/01/2025 . | Paydoun . 0 0| .1,910 0| . 11/25/2035 . |1.A FM .
..12669F-RG-0 |CWHL 2004-4 A5  5.250% 05/25/34 . . 09/01/2025 . | Paydoun . 0 0| 10,865 0| . 05/25/2034 . |[1.A FN .
..12669F-UC-5 |CWHL 2004-9 A7  5.250% 06/25/34 . . 09/01/2025 . | Paydoun . 0 0| 7,991 0| . 06/25/2034 . |1.A FM .
..12669G-W5-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 . 09/01/2025 . | Paydoun . 0 0| .9,178 0| . 08/25/2035 . |1.A FN .
..15132E-LC-0 |CDMC 2005-1 A5  5.105% 02/18/35 ... .. |- 09/01/2025 . | Paydoun ... 0. .0 . 1,275 .. 0. . 02/18/2035 . |1.A FM .
Cascade Funding 2024HB15 Trust 2024-HB15 A
.. 15723A-AA-9 [4.000% 08/25/34 .. .ovuuiiiiiiiniiaaeeenniaaeeees . 09/25/2025 . |Paydomn .eevvuuseieeennnnanaerennnns foreeneeecennnnnnaeee foeeeeeen. 820,492 |iiiiiiiils 820,492 |.......... 804,801 |........... 806,902 |..eeuuiieenes [UI 13,590 |oeeeiiiiennes [UI 13,590 |oveeiiiiiennes [U N 820,492 [.....ccovnnnnns [V PP (U T 0 Joeennanes 22,237 |. 08/25/2034 . [1.A FE ....
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Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16159M-AA-4 |3.250% 03/25/64 ......cceeeeeiiiinnnnn .. |- 09/01/2025 . | Paydoun ... .... 165,768 |.... 0 e 27,373 | 0 0 . 03/25/2064 .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 . 09/01/2025 . | Paydoun . . 0 . (1,726) 0| 0| . 11/25/2036 .
.. 17310F-AT-2 | CMSI 2006-6 3A1  5.500% 09/25/36 .. . 09/01/2025 . | Paydoun . K 0 0| 0| . 09/25/2036 .
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. . 09/01/2025 . | Paydoun . . 176,381 ..176,375 |. 0 0| 0| . 06/25/2037 .
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . 09/01/2025 . | Paydoun . 46,105 0 0| 0| . 10/25/2043 .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 09/01/2025 . | Paydoun . 45,005 K 0 0| 0| . 06/25/2044 .
.. 17323E-AQ-6 |CMLTI 2014-J2 B4 3.824% 11/25/44 . .. |- 09/01/2025 . |Paydown ... ...36,763 ...36,043 |.... .0 . .0 . .0 . . 11/25/2044 .
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
.. 17324V-AR-5 15.250% 09/25/42 .....evvvvvvininnniiiiiiiiiiiiiiinas . 09/01/2025 . |Paydoun .......cooovvvniiiniinnnnnnns fonnniniiiniiniinnn o 141,729 141,720 |........... 137,123 0 0 oo 141,729 |0 s . 09/25/2042 . (1.A ........
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 12.500% 07/25/51 ooeeveeiiiiiiiiiiiiieieeees . 09/01/2025 . |Paydoun .......cooovevriiiiininnnnnns fonnniniiiniiiiinns o 718,325 [, 718,325 [......... 601,308 0 [V R 107,390 [oevvvvviennnns [V ORI & T 7/C T FOUUUUUUUUUUUN | N A | N | B N 10,441 |. 07/25/2051 . [1.A ........
Citigroup Mortga2021INV1Trust 2021-INV1 A7A
. A7320P-CL-4 12.500% 05/25/51 ...ccoovveieeieiiieiei . 08/01/2025 . | GOLDMAN SACHS ........cevvvvvvvvnns forvvvnnnnnnnnnnnnnns [ernn.. 5,445,044 ..., 6,134,721 |........ 5,445,084 ..o 0 el 0 i 0 [0 [ (VO [V OO L7 O N N | N | N 5,112 |. 06/25/2051 . [1.A ........
Citigroup Mortga2021INV1Trust 2021-INV1 A7A
. A7320P-CL-4 12.500% 05/25/51 ...ccoeeeeeieieeiieiie . 09/01/2025 . |Paydown ........oooevriiiiininiinnnns fonnniiiiiniiiiinns o 91,318 [, 91,318 [oennnnne 0 0 fnns 10,266 [o.vvvvvennnnnes [V UUUURRRUIRR ) < 1 I U | N O | N | B N 382 |. 06/25/2051 . [1.A ........
Citigroup Mortga2021INV2Trust 2021-INV2 A1A
.. 17320R-AD-0 |2.500% 05/25/51 ...ccoeeieeieieiiieieeiee . 09/01/2025 . | Paydown 0 0 fnns 30,838 |oeevriiiiinnnns [V RN IR - N U | ) N | N | B N 3,860 |. 05/25/2051 . [1.A ........
Citigroup Mortga2021INV3Trust 2021-INV3 A1A
. 17320V-AE-9 12.500% 05/25/51 ...ceoeeeeiieieiiieeieie . 09/01/2025 . | Paydown 949 |. 05/25/2051 . |1.A ........
Citigroup Mortga2021J3 Trust 2021-J3 A7A
.. 17330B-CF-5 ]2.500% 09/25/51 .....ccooviiiieiiiiiiiieee, . 09/01/2025 . | Paydown . 09/25/2051 . [1.A ........
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH ~ 3.180% 08/01/49 |. 09/01/2025 . |Redemption 100.0000 . ...149 |. 08/01/2049 . (1.B FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HS
..196480-EW-3 |4.000% 05/01/50 .. |- 09/01/2025 . [Redemption 100.0000 . 05/01/2050 . [1.A FE .
COLT Funding LLC20224 .
.. 19685G-AA-4 | 03/25/67 ...coooeeieiieiiiiiiiee . 09/01/2025 . |Paydoun .......cooeveeiiiiiniiiiiinns feiiiiiiiiiiiiiieen oo 202,861 o, 202,861 |........... 201,847 [V R 1,000 [oooeennnnnnnee [V R 728 ) I FUUN | N A, . 03/25/2067 . [1.A FE .
COLT Funding LLC20247 2024-7 A1 5.538%
.. 19688Y-AA-2 | 12/26/69 .......ccoeeiiiiiiiiiiiiii . 09/01/2025 . |Paydoun .......cooeveeiiiiiiiiiniinns foiiiiiiiiiiiiiiens oo 736,512 [, 736,512 |........... 739,801 [V R (3,289) |.oeeeeeeeenns 0 oo 736,512 |0 e 0 i 0 s 11,670 . 12/26/2069 . |1.A FE .
FAMA
..207932-AA-2 | 12/25/42 . 09/25/2025 . | Paydoun ... .0 . . 12/25/2042 .
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . . 09/01/2025 . | Paydoun . 0 . 06/25/2033 .
..22541S-1I3-8 | CSFB 2004-8 4A3  5.500% 12/25/34 . 09/01/2025 . | Paydoun ... .0 . . 12/25/2034 .
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 . 09/01/2025 . | Paydoun ... .0 . . 06/25/2035 .
..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 . . 09/01/2025 . | Paydoun . 0 . 04/25/2036 .
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 .. . 09/25/2025 . | Paydoun . 0 . 04/25/2036 .
.. 22043H-AG-1 | CSAB 2006-1 AGA  6.672% 06/25/36 .. . |- 09/01/2025 . | Paydoun ... .0 . . 06/25/2036 .
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 . |- 09/01/2025 . | Paydoun ... .0 . . 09/25/2035 .
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .. . 09/01/2025 . | Paydoun . 0 . 02/25/2036 .
..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 . . 09/01/2025 . | Paydoun . 0 . 10/25/2036 .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 . 09/01/2025 . | Paydoun . 0 . 07/25/2036 .
..20077J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 . . 09/01/2025 . | Paydoun . 0 . 03/25/2043 .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. . 09/01/2025 . | Paydoun . 0 . 06/25/2043 .
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 09/01/2025 . | Paydoun ... .0 . . 02/25/2048 .
Ellington Financ20222 gage T 2022-2 Al
..31572Y-AA-6 | 4.299% 04/25/67 .. . 09/01/2025 . | Paydoun ... 197,79% 196,973 |.... . 04/25/2067 . [1.A ........
Finance of Ameri20
31737K-AA-8 |2.500% 01/25/57 .oovvvvviiiiiiiiiiiiiiiiiiies . 09/25/2025 . |Paydown ..........ooeeiiiiiiiinininns feiiiiiniiiiiiiinns foee..... 868,400 |.......... 868,400 |........... 790,586 |...........841,233 |0 [eennnnn 27,167 fenniiiiiinnnnnn 0 s 27,167 |eveveviennnnnns [V FOURURRRRRR (o1 44 [ U | N A | N | B N 13,809 |. 01/25/2057 . [1.A FE .
Finance of Ameri2023S1 tured 2023-S1 A1
..31739R-AA-1 3.000% 02/23/53 .. . 09/25/2025 . | Paydoun ... 236,902 217,429 |.... . 02/23/2053 . [1.A FE .
Finance of Ameri20
..31739T-AA-7 16.500% 04/25/73 ..ovvvvveiiiiieiiiiiiiiiiiiieeees . 09/25/2025 . |Paydown .....ooovvviiiiiiiiiiiiiieens foviiiiiiiiiiiiiiins fonnn.... 642,385 ...l 642,385 |........... 628,796 |..........444.147 |...............0 | (5,389) fovvvviinnnnnnnn O fonn o (5,359) e 0 642,385 0 e 0 i 0 22,980 |. 04/25/2073 . |1.A FE .
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Finance of Ameri2024S2 tured 2024-S2 A1
..31730V-AA-2 |3.500% 04/25/74 ...coovvvnniiiiiiiiiiiiiiiniies . 09/25/2025 . |Paydomn ...covvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeees 40,853 |......o.... 40,853 |............ 39,462 |..cooiviiiinnnnnns (U P (U 1,302 | (U 1,392 | (U P 40,853 |.....covvnnnnns (1 P [ PO [V 339 . 04/25/2074 . [1.A FE ....
Finance of Ameri2024S1 tured 2024-S1 A1
..31740R-AB-6 |3.500% 02/25/74 .. . 09/25/2025 . |Paydown ... . 02/25/2074 . |1.A FE ....
Finance of Ameri20;
..31741A-AB-2 [3.500% 11/25/74 . 09/25/2025 . |Paydown ... . 11/25/2074 . |[1.A FE ...
..33850B-AX-5 |FSMT 2017-1 B2 ~ 3.631% 03/25/47 . 09/01/2025 . | Paydown ... . 03/25/2047 . |1.A ........
Flagstar Mortgag20215INV 2021-5INV A5
..33851P-AE-5 [2.500% 07/25/51 eevvveeeeeeeeeeeeeeeee e . 09/01/2025 . |Paydomn ecevvueneeeeerniieeeeeennnn Jerneeeeeenieeees fereeeeens 408,382 |........... 408,382 |........... 362,817 |oeeeennnnns 242,024 |...oeiiiennnnnn [V P 45,474 |..oooeneenees [V P 45,474 |..oooeneeeens (U 408,382 |eeernnnns (VI PO [ PO (VI IO 4,934 |.07/25/2051 . [1.A ........
Flagstar Mortgag20215INV 2021-5INV A16
.. 33851P-AS-4 [2.500% 07/25/51 eevveeeeeeeeeee e . 09/01/2025 . |Paydomn .cevveuneeeeennnieeeeeennnn foreeeeeeeenieeees [ereeeeeenaas 3,903 [oeiiieeene 3,903 [..oeeennnnnn 3,164 |oeeeiiieiieeee (U1 PP 0 Joeeeeees 739 |ooeeeiiiees (V1 PO 739 |oeeiiiiens [V IO 3,903 [oeeeiiiiinnnns (VI PO [ PO [V PO 8 |. 07/25/2051 . |1.A FE ....
Flagstar Mortgag202111IN 2021-11IN A6
.. 33851T-AF-4 [2.500% 11/25/51 oevreeieeeeeee e . 09/01/2025 . |Paydomn eeevvueneeeeeeniieeeeeennen Jerneeeeeeenieeeee fereeeeens 623,919 |..oeennnns 623,919 |........... 549,755 |........... 549,966 |.........en... [V A 73,953 |oeeeiiiiinns [V . 73,953 |ooeeiiiinns (U 623,919 [..ccceennnnnnns (VI PO [ PO (VI IO 9,796 |. 11/25/2051 . |1.A ........
Flagstar Mortgag20213INV 2021-3INV A5
.. 33852C-AE-3 [2.500% 06/25/51 .evvveeeeeeeeeeeeeeeeee e . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 545,930 |..eoeennnnn 545,930 |.eeeunnnnns 475,571 |ooeeeeieeeeeenee (U1 PP [V P 70,359 |ooeeieiiinns [V A 70,359 |ooeeiiiiinns (U 545,930 [...cceevnnnnnns (VI PO [ PO (VI IO 6,889 |. 06/25/2051 . |1.A ........
Flagstar Mortgag202113IN 2021-13IN A5
..33853H-AE-1 |3.000% 12/30/51 . 09/01/2025 . | Paydown ... . 12/30/2051 . |1.A ........
GE CAPITAL MTG SERVICES INC 1998-HE1 A7
..36158G-BB-3 [6.465% 06/25/28 ....eveeeeeeeeneeeeeeenee e . 09/01/2025 . |Paydomn .eeevueneeeeeeniiieeeeennnn Joeneeeeeeenieeee feeeee e | I | I PO | I PO L (U1 PO (VI PO [ PO (VI PO [ L PO (VI PO [ PO [V PO 0 |. 06/25/2028 . |5.B FM ....
GCAT 2022INV2 2022-1NV2 A9
..36168F-AJ-7 |3.000% 04/25/52 .. . 07/01/2025 . | PERFORMANCE TRUST CAPITAL ...... IUUUTRUUTR S 17,869,559 |....... 19,284,238 |....... 17,869,559 |oevvveeeiieeennn 0 e 0 et 0 i 0 e 0 0 s 17,869,559 |.. . 04/25/2052 . |1.A ........
.. 36168F-AJ-7 [3.000% 04/25/52 ...eevveeeeeeeineee e . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 595,270 |...eeennnnn 595,270 |........... 551,602 |...ccvvvnninaanns (U1 PP (U P 43,669 |.....oeuunnnnnn (U P 43,669 |......oeunnnnns (U 595,270 . 04/25/2052 . |1.A ........
GCAT 2023NQM2 2023-Nam2 A1
..36169D-AA-0 [5.837% 11/25/67 . 09/01/2025 . |Paydomn oeeeveeneeeeennieeeeeennnn Jorneeeeeenneeeee feeees 1,967,020 |........ 1,967,020 |........ 1,965,968 |........1,979,292 [......ccceviin0 feoeeees (12,271) [0 e (12,271) [0 e 1,967,020 |.. . 11/25/2067 . |1.A ........
GCAT
..36169G-AA-3 [6.889% 08/25/68 . 09/01/2025 . |Paydomn .eevveeneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 1,063,502 |........ 1,063,502 |........ 1,063,496 |........1,066,707 [......ccevveen0 feeeeeeenn(3,205) founnieennnnnn O [ (3,205) [0 e 1,063,502 |..eeeeeeennnnn (VI PO [ PO [V PO 48,435 |. 08/25/2068 . [1.A ........
GCAT 2025NQM1 2025-NaM1 A1
.. 36171G-AA-9 [5.373% 11/25/69 ...eovveeeeieeieiee e . 09/01/2025 . |Paydomn .eeeveeeeeeeennieeeeeennn Jeenneeeeeeeeieees feees 2,123,742 |........ 2,123,742 |........ 2,123,709 0 (U 2,123,742 . 11/25/2069 . |1.A FE ..
..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% 12/25/37 .... . |- 09/01/2025 . | Paydoun ... ... 15,702 |... ...16,770 |.. ...16,073 |.... .0 a0 ) .. 15,702 |.. . 12/25/2037 . |5.A FM ...
..3622M-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. . 09/01/2025 . | Paydoun . 11,195 12,097 .9,889 | 0 0| 11,195 . 05/25/2037 . |6. FM .....
.. 362334-CZ-5 [GSR 2006-2F 2A13  5.750% 02/25/36 . . 09/01/2025 . | Paydoun . ..2,467 .3,248 .3,158 | 0 0| . 2,467 . 02/25/2036 . |3.C FM ..
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .. ... |- 09/01/2025 . | Paydown ... ... 980 ....980 933 ). 0. 0. ....980 |.. . 09/25/2035 . |1.A FM .
GS Mortgage-Back2019SL1 ities 2019-SL1 M1
..36257E-AG-8 [3.125% 01/25/59 ...oeeveeeieeeieeee s . 09/01/2025 . |Paydomn .ceeveuneeeeenniiieeeeeennn Jeeneeeeeeeenieeee fenns 2,916,509 |........ 2,916,509 |........ 2,699,594 0 (U 2,916,509 |.....ccvvennnns (VI PO [ PO [V PO 61,573 |. 01/25/2059 . |1.A FE ....
GS Mortgage-Back2021PJ5 ities 2021-PJ5 A8
..36261H-AJ-9 [2.500% 10/25/51 eovrveeeeeeeeeee e . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 654,729 |........... 654,729 |........... 583,118 (U P 62,922 |.oeeiiiiinns (U 654,729 |....ccevnnnnnns (VI PO [ PO [V PO 11,140 |. 10/25/2051 . [1.A ........
GS Mortgage-Back2021PJ1 ities 2021-PJ1 A6
.. 3626 M-AF-6 [2.500% 06/25/51 ..evvveeeeeeeeieeeeeeene e . 09/01/2025 . |Paydomn ocevvueneeeeerniieeeeeennnn Jorneeeeeenieeees fereeeeens 193,789 |........... 193,789 |..ccevennnn 169,853 (U PO 23,936 |oeeeennnnnnnns (U 193,789 |oveeeeeeennnnn (VI PO [ PO (VI IO 1,946 |. 06/25/2051 . |1.A ........
GS Mortgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 [2.500% 01/25/52 .eeveveeeeeeeeneee s . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 385,092 |.........n. 385,092 |........... 372,729 |..ccenennnn 374,724 |...coonneenee (U 10,368 |[coeeeeeennnnns (U 10,368 |[.oeeeeeennnnns (U 385,092 |.....ccvvnnnnns (VI PO [ PO (VI IO 6,268 |. 01/25/2052 . |1.A ........
GS Mortgage-Back2021GR2 ities 2021-GR2 A6
.. 36262J-AF-2 [2.500% 02/25/52 ...eeeeeeieeeeeeene e . 09/01/2025 . |Paydomn ocevvueneeeeerniieeeeeennnn Jorneeeeeenieeees fereeeeens 186,323 |........... 186,323 |.eeeeennnnn 165,798 |ovveeeeeeeennnnns (U1 PP [V P 20,525 |ooeeiiiiinns (U PO 20,525 |ooeeiiiiinns (U 186,323 |oeveeieeennnn (VI PO [ PO [V AU 614 |. 02/25/2052 . |1.A FE ....
GS Mortgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 [2.500% 11/25/51 oevreeiieeeeeiieeeeeee e . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 522,314 |ecoennnnns 522,314 |oeeeennens 528,517 |.oecevnnnnn 528,013 [...ccvvvnnnnnns [V P (5,699) |evvenneaennes [V P (5,699) |evvenneaeenes (U 522,314 [ooeeeeeennnnnns (VI PO [ PO (VI IO 8,849 |. 11/25/2051 . |1.A ........
GS Mortgage-Back2021PJ8 ities 2021-PJ8 A8
..362620-AJ-5 [2.500% 01/25/52 ..eeevveeeeeeeeneeeeeeeeeie s . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 463,230 |...oeennnnn 463,230 |........... 474,015 |........... 472,045 |...coonnnnnnnns (U (8,815) [ceeeeeenennnn (U (8,815) [cueeeeenennnn (U 463,230 ....ccevnnnnnns (VI PO [ PO (VI IO 7,615 |. 01/25/2052 . |1.A ........
GS Mortgage-Back2021PJ9 ities 2021-PJ9 A7
..36263C-AG-4 [2.000% 02/26/52 ...ovvueeeeeeeeneeeeeenneeeees . 09/01/2025 . |Paydomn .cevvueneeeeeeniieeeeeennnn Jerneeeeeeenieeeee fereeeeens 463,717 |........... 463,717 |eeeennnnns 391,262 |........... 394,654 |.....ceeennnnnn (U 69,063 |oeeeuuieaennns (U 69,063 |oeeeuureeennns (U 463,717 |eeeneeeeees (VI PO [ PO (VI IO 6,085 |. 02/26/2052 . |1.A ........
GS Mortgage-Back2021PJ9 ities 2021-PJ9 A8
..36263C-AH-2 [2.500% 02/26/52 ..ceeevenaeieeenniae e . 09/01/2025 . |Paydomn .cevvueneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 731,247 |........... 731,247 |........... 644,8% |........... 654,318 |....covvnnnnnns [V P 76,929 |.oeeiviiinns [V . 76,929 |.oeeivniinns (U 731,247 oo (VI PO [ PO [ PO 11,994 |. 02/26/2052 . |1.A ........
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ...eeevvuuaeiermnnnnaaraeennnnnaaaas . 09/01/2025 . |Paydomn .eeevvuusieerinnniinaerennns Jornnneeeeennnnnnaes feaaeeeeees 88,100 [...oeennnns 88,100 |......ooeet 86,545 [...ooovnnnns 86,689 |.eeiiiiieenns (U N 1,411 [ (U N 1,411 [ [V N 88,100 |...oeeeeennnnn [V PP (U T [ PP 1,438 |. 05/28/2052 . |1.A ........
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GS Mor tgage-Back2021GR3 ities 2021-GR3 A6
..36263T-AF-9 12.500% 04/25/52 ..coooevviiiiiiiiiiiiiiiieieeienn . 09/01/2025 . |Paydoun ........coeveeinninniinninnns fevnnnnnininniininnn [ 177,039 fonnnnnnnn 177,039 fnnnnnnln156,901 ol 0 0 0 20,138 [l 0 e 20,138 [l 0 177,039 |0 [l 0 [ [V 572 |. 04/25/2052 . (1.A FE ....
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 |2.500% 04/25/52 .. . 09/01/2025 . | Paydoun ... . 04/25/2052 . [1.A ........
GS Mor tgage-Back?20:
..36264D-AS-5 |2.687% 07/25/51 ..oevvvvviiiiiiiiiiiiiiiiiiiiiieeas . 09/01/2025 . |Paydoun ........ccoeeieiiiiiiniinnnns foniiiiiiiiiiiiiinns feiiiin 24,651 |........... 24,651 |............ 19,775 ...l 19,832 ...l 0 |eeeenns 4,819 |l 0 eeeeenn 4,819 |l 0 s 24,651 [oooiiiiinnns (VN 0 | [V 442 1. 07/25/2051 . |1.A ........
GS Mor tgage-Back2021M1 ities 2021-MM1 A6
.. 36264J-AF-0 12.500% 04/25/52 ..cooovviiiiiiiiiiiiiiiiieieeen . 09/01/2025 . |Paydown .........ooeeeieieiiiininnnns foviniiiiiiiiiiiiins feiiiiin 339,613 |........... 339,513 |.......... 288,811 |........... 290,015 [ouveiinnnnnne [V R 49,498 |............... [V R 49,498 |............... 0 s 339,513 [ovviiiiiiinns (VO 0 | [V 5,513 |. 04/26/2052 . |1.A ........
GS Mor tgage-Back2021PJ4 ities 2021-PJ4 A6
..36264P-AF-6 12.500% 09/25/51 ....ccooeeiiiiiiiiiiii . 09/01/2025 . |Paydown .........ooeeeieieiiiininnnns foviniiiiiiiiiiiiins feiiiiin 190,475 |........... 190,475 |........... 71,1435 | 174,251 |............... [V R 16,224 |............... [V R 16,224 |............... 0 s 190,475 |t (VN 0 | [V 3,262 |. 09/25/2051 . |1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 6.000% 02/25/54 .....oovvvviiiiiiiiiiiiiiiiiins . 09/01/2025 . |Paydoun .........oooeeeiiiiiiiinnnins feniiniiiiiiiiieiins feinen 1,943,377 |........ 1,943,377 |........ 1,901,827 |........ 1,904,932 |.ovvvvvvnnnnns [V R 38,445 |l [V R 38,445 |l 0 fnns 1,943,377 |ovvvvvnninnnns (VN 0 | [V 75,255 |. 02/25/2054 . |1.A ........
GVRF Mor tgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 |4.577% 10/25/58 . 09/01/2025 . | Paydoun ... .207,3%8 |.. . 10/25/2058 . [1.A ........

..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . |- 09/01/2025 . | Paydoun ... ....004 |.. . 05/25/2036 . [1.A FM ...
Hundred Acre W002021INV1 2021-INV1 A9
.. 44590H-AJ-5 | 2.500% 07/25/51
IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY
..45129Y-4A-1 |HSG  5.869% 01/01/39 ...evvviiiiiiiiiiiis . 09/01/2025 . |Redemption 100.0000 ...ooe feuremieeiiii el 685,000 |.......... 685,000 |.......... 685,000 |.......... 685,000 |............... 0 foreiieiniis (O IR 0 foreiiiiinis (O IR

Imperial Fund LL2021NQM4 2021-NaM4 A1

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

. 09/01/2025 . (Paydown . ..83,665 |..

o

.......... 685,000 |....ccvveeeenn0 [0 0 fnlllll 42,477 (0 01/01/2039 . |1.B FE ...

..45276J-AA-8 | 2.091% 01/25/57 .. . 09/01/2025 . |Paydown . .. 338,679 ..338,679 ..295,385 |. ..298,449 |.. 0 0] .338,679 0 . 01/25/2057 . |1.

..45660L-2V-0 |RAST 2005-A16 A3 6. . . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiiinns foviiiinnneiiiees e .0 .0 0| 0 0 .0 0 . 02/25/2036 . | 1.

..45660L-3H-0 |RAST 2005-A15 1A2  5.750% 02/25/36 . 09/01/2025 . |Paydoun . 0 0] 0 . 02/25/2036 . |1.

..45660L-3K-3 | RAST 2005-A15 1A4  5.750% 02/25/36 . 09/01/2025 . [Paydown . 0 0 0 . 02/25/2036 . |3.

..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 .. . 08/01/2025 . [Paydoun . 0 0] 0 . 02/25/2036 . | 1.

..45660L-S8-3 |RAST 2005-A14 A1 5.500% 12/25/35 ... . |- 0970172025 . | Paydown ... .0 . .0 . .0 . . 12/25/2035 . | 1.
IRNIN HOME EQUITY 2006-1 2A4  6.060%

..464126-DA-6 | 09/25/35 .. |- 08/01/2025 . | Paydoun ... .0 . .0 [ .0 [ . 09/25/2035 . [1.A FM ..

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . ... |- 09/01/2025 . | Paydoun ... .0 . 0 .0 [ . 02/25/2036 . [1.A FM ..

..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . ... |- 09/01/2025 . |Paydoun ... .0 . .0 [ . 73,971 .. 0 . 08/25/2037 . [1.A FM .

..46591T-AC-8 | JPUMT 2020-2 A3 3.500% 07/25/50 .. . |- 09/01/2025 . | Paydoun ... .0 . .0 | ..15,600 |.. .0 . . 07/25/2050 . |1.A ........
JP Morgan Mortga2020INV1 2020-INV1 B2A

..46591V-BU-2 | 3.182% 08/25/50 ........eeeeeeeeiiiiieeee e . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 130,508 |........... 130,508 |........... 129,856 |........... 129,915 |..ooeeeennnes 0 fooeeeenne 5% oo 0 fooeeeeenne 5% oeeeeiiins 0 foeeeenne 130,508 |....oveeennnee (O O 0 . 08/25/2050 . [1.A ........
JP Morgan Mortga20209 2020-9 A4  2.500%

L. 46592D-AH-1 | 05/25/51 ..o . 09/01/2025 . [Paydomn .....ccoeveiieiiiiiiiieeees Joeiieeeeeeeiees oo 1,661,508 |........ 1,661,508 |........ 1,436,296 |........ 1,455,470 |..ocoouenenes 0 foeens 206,038 |....oeveennne 0 foeens 206,038 |.....oveeennne 0 foeeeens 1,661,508 |......ccce..e (O O 0 foreeeiiiiinas 0 foeeiinns 29,004 |. 05/25/2051 . [1.A FE ....
JP Morgan Mortga20211 2021-1 A4 2.500%

L A6592E-AF-3 | 06/25/51 ... . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 214,438 |........... 214,438 |........... 194,200 |.evvvereeiinnns [ O 0 foeeeenn 20,238 | 0 foeeenn 20,238 | 0 foeeeenne 214,438 | (O O 0 foreeeiiiiias [ P 2,303 |. 06/25/2051 . [1.A ........
JP Morgan Mortga20213 2021-3 A4 2.500%

L A6592K-AF-9 | 07/25/51 v . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiiieees oo oo 147,259 |....oeeees 147,259 |........... 129,357 |........... 131,571 | 0 foeeens 15,687 [ceeeeeeeennnnes 0 foeeens 15,687 [ceeeeeeennnes 0 foeeeenne 147,259 |ooeeeeennns (O O 0 foreeeiiiiinas [ P 2,338 |. 07/25/2051 . [1.A ........
JP Morgan Mortga20215 2021-5 A4 2.500%

L 4B592L-AH-3 | 08/25/51 ... . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 355,174 |........... 355,174 |........... 304,889 |........... 309,733 [oeeeeeiiinnns [ O 45,441 |, [ O 45,441 |, 0 foeeeenne 355,174 |oeeeeiines (O O 0 foreeeiiiiias [ P 5,757 |. 08/25/2051 . |1.A FE ....
JP Morgan Mortga20217 2021-7 A3 2.500%

CABBIN-AC-0 | 11/25/51 e . 09/01/2025 . [Paydomn ......cceeeeriiiiiiiiiieees oo oo 380,503 |.....eeen. 380,508 |...coeeeen 386,865 |........... 386,412 [ceeeeerinnnnen 0 foeeeens (5,909) |- 0 foeeeens (5,909) |- 0 foeeeeene 380,503 |[...ovveeennnee (O O 0 foreeeiiiiinas [ P 6,484 |. 11/25/2051 . |1.A ........
JP Morgan Mortga20217 2021-7 A6  2.500%

CABBIN-AN-6 | 11/25/51 L. . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 986,982 |........... 986,982 |.......... 881,267 |........... 898,683 |............... [ OO 88,299 |.cceeeeennnne [ OO 88,299 |.cceeeeennnne 0 foeeeenne 986,982 |.....oceennnne (O O 0 foreeeiiiiias 0 foeeiinns 16,819 [. 11/25/2051 . |1.A ........
JP Morgan Mortga202112 2021-12 A4 2.500%

L ABBI2U-AF-3 | 02/25/52 ....eeeeieiiiiiee e . 09/01/2025 . [Paydomn ......coeveeiiiiiiiiiiieees Joeriieeeeeeeies e 96,903 |..cceeeenns 96,903 |............ 87,005 |ooooiciiienannne [ IO 0 foeeennne 9,899 oo 0 foeeenne 9,899 oo 0 fooeeeanne 96,903 [..eoveeeennnee (O O 0 foreeeiiiiias [\ IO 202 |. 02/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%

L 46592X-AF-1 | 04/25/52 ....oeeeiiiiiiiiie e . 09/01/2025 . [Paydomn ......cceveeeiiiiiiiiiiieees oo oo 562,876 |......eee.. 562,876 |........... 513,557 [oeeeeeenn. 427,394 |....oveeen. 0 foeeeens 45,092 |..eeeeennnne [ O 45,092 |..eeeeennnne 0 foeeeeene 562,876 |.....cceeennnee [ IO 0 foreeeiiiiis [ O 9,159 |. 04/25/2052 . [1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%

.. 46592X-BP-8 | 04/25/52 .....eeeiiiiiiiiee e . 09/01/2025 . [Paydomn ......cceveeeiiiiiiiiiiieees oo oo 196,994 |........... 196,994 |........... 184,004 |........... 184,373 |..oeeeennnee 0 foeeens 12,620 [oeeeeernnnes 0 foeeens 12,620 [oeeeeeennnes 0 foeeeeene 196,994 |[.oocooinnnns (O O 0 foreeeiiiiinas [ P 3,281 |. 04/25/2052 . |1.A ........

JP Morgan Mortga2022INV1 2022-INV1 A4
..465973-AF-2 3.000% 03/25/52 ..eeeeuvveeeeeeeaiiiiieeeeiee . 09/01/2025 . [Paydown .....oeouveeeeeiiiiiiiieees oo e, 416,691 |........... 416,691 |........... 374,462 |..oooennnnn. 0 loeeeeiines 0 [ 42,229 |..ooeeee....... 0 [ 42,229 |.ooeeen....... 0 foreeenn. 416,691 |............... 0 loeeeeiee 0 [, 0 foeeeennnns 3,148 |. 03/25/2052 . |1.A ........
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JP Morgan Mortga20231 2023-1 A48 5.500%
.. 465978-AN-4 1 06/25/53 ....ooeeiiiiiiiiii . 09/01/2025 . |Paydoun ........cooevvriiiiinninnnnns foiniiiiiiniiniiins foeen.... 268,065 |........... 258,065 [.......e... 257,581 [........... 257,573 [oueeininnnnnne 0 s 42 | [V ST 42 | 0 s 258,065 . 06/25/2063 . [1.A ........

. 05/25/2054 . |1.A ........

JP Morgan Mortga202310 2023-10 A6 6.000%
..465986-AK-3 | 05/25/54 ... .
JP Morgan Mor tg:

. 09/01/2025 . |Paydown ... .. 709,817

L.701,599 |0 [, 8,218 |. .. 709,817 |..

..465988-AD-5 | 04/25/54 . 09/01/2025 . |Paydown ... 778,151 |.... . 15,717 . 04/25/2054 .
..466285-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 . 09/01/2025 . (Paydown . . 4,650 |. 12,582 | . 07/25/2036 .
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... . 09/01/2025 . |Paydown ... ....13,993 |. . 07/25/2036 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... .. |- 09/01/2025 . | Paydown ... .. (1,000) |. . 08/26/2036 .
..46648H-AN-3 | JPNMT 2017-2 A13  3.500% 05/25/47 . . 09/01/2025 . [Paydown . E (228) |. . 05/25/2047 .
..46648H-AY-9 | JPUMT 2017-2 B1 ~ 3.644% 05/25/47 .. . 09/01/2025 . [Paydown . ..172,598 .. 172,048 | . (85) . . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 . |- 09/01/2025 . [Paydown ... ... 18,022 ...18,081 ... (130) | . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7 ~ 3.500% 06/25/48 .. . |- 09/01/2025 . |Paydoun ... 169,403 .... 167,681 . ..1,851 | 0 1, . .169, .. . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 09/01/2025 . [Paydown . ..193,290 . ..193,681 (391) |- . 0 .193,290 . 12/25/2048 .
..46649H-AY-8 | JPUMT 2017-6 B1 ~ 3.778% 12/25/48 .. . 09/01/2025 . |Paydoun ... ...79,106 ...82,037 |.... ...(2,931) . 0 (2, ..79,106 |.. . 12/25/2048 .

JP Morgan Mortga20191 2019-1 B1  4.477%
..46650H-A-8 | 05/25/49 ...
JP Morgan Mortga20188 2018-8 B3
..46650M-BH-9 | 01/25/49 .......ooiiiiiiiiiiii s . 09/01/2025 . [Paydomn ......cceveiiiiiiiiiiiieees oo eeies e RATT oo 2,177 oo 28,943 [oeeeeiiiiiies [ O 0 foeeennne 3,234
JP Morgan Mortga20196 2019-6 B4  4.261%

. 09/01/2025 . |Paydoun ... .. 543 |. . 05/25/2049 . [1.A ........

....8,530 .8,530 |..

............ RATT |0 o0 0 [l 760 [ 01/25/2049 L |1.A ...l

..46651B-BB-5 | 12/25/49 ... . 09/01/2025 . |Paydoun ... .. 10,126 |. . 10,126 |... .0 . 12/25/2049 . |1.A ........
JP Morgan Mor tg:

..46651X-BZ-4 | 06/25/50 . 09/01/2025 . [Paydomn ......cceveeereiiiiiiiiieees Joerieeeeeeiiiees Joeeennn 31,188 |l .31,188 | 28,156 | 28,216 [ 0 [ 2,971 |. .0 [ ...2,9M .0 .0 . 06/25/2050 .

..46651Y-AC-4 | JPMNT 2019-9 A3 3.500% 05/25/50 .. . 09/01/2025 . [Paydown . (2,068) |. 0 . (2,068) 0| 0| . 05/25/2050 .

..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 . . 09/01/2025 . |Paydoun . (2,788) |. 0 . (2,788) 0] 0 . 02/25/2050 .
JP Morgan Mortga20214 2021-4 A4 2.500%

..46652V-AG-0 | 08/25/51 . 09/01/2025 . |Paydoun ... 0 [0 s 3,484 |. .0 . .0 [ . .0 [ . 08/25/2051 .

..46653J-BX-8 | JPMNT 2020-5 B2 ~ 3.574% 12/25/50 . 09/01/2025 . [Paydown . .0 13,183 |. 0 0 103,714 0 . 12/25/2050 .

..46653J-CD-1 | JPMMT 2020-5 B4 3.574% 12/25/50 . 09/01/2025 . |Paydoun ... 7,785 |.... X .0 . .0 [ ..8722 .. .0 [ . 12/25/2050 .

..46653L-BT-2 | BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ |. 09/01/2025 . | Paydoun ... L 7,591 ... (740) | .0 . 0 .6,851 |.. 0 . 11/25/2050 .

..46653L-CK-0 | JPNMT 2020-LTV2 B4  4.012% 11/25/50 ... . 09/01/2025 . |Paydoun ... ....4,080 |.... ... 653 | .0 . .0 | L4733 |.. .0 . . 11/25/2050 .
JP Morgan Mortga20216 2021-6 A4  2.500%

L. 46653P-AF-4 | 10/25/51 .. . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 212,884 |.....oeee. 212,884 |........... 178,563 |........... 174,359 |...ooeennneee [ OO 31,154 | [ OO 31,154 | 0 foeeeenne 212,884 |...oeeeennnne (O O 0 . 10/25/2051 . [1.A ........
JP Morgan Mortga2021INV5 2021-INV5 A3

..46653X-AG-5 |3.000% 12/25/51 ...coeiiiiiiiiiiiiieeee s . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiiieees oo oo 755,062 |........... 755,062 |........... 673,764 |........... 441,445 |............... 0 foeeens 75,047 |ooeiiiiiiens 0 foeeens 75,047 |oeeiiiiiiens 0 foeeeenne 755,062 |...ooveeennnnee (O O 0 . 12/25/2051 . |1.A ........
JP Morgan Mortga202110 2021-10 A4 2.500%

A6654A-AF-6 | 12/25/51 ..eeiiiiiiiiee s . 07/01/2025 . [WELLS FARGO ......eeevvrviiiiiicnans fooiieeeeeciiiiees oo 10,852,245 |....... 12,212,174 |....... 10,852,245 |...eevveeennnes [ O 0 foreeeiiiiins (O IO [ OO (O O 0 foeens 10,852,245 |......ccenene (O O 0 foreeeiiiiias 0 foeeiinns 14,488 |. 12/25/2051 . [1.A ........
JP Morgan Mortga202110 2021-10 A4 2.500%

A6654A-AF-6 | 12/25/51 ..eeiiiiiiiie s . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiiieees oo oo 818,515 |.eeeee 818,515 |........... 793,645 |........... 508,292 [..eeeerrinnnen 0 foeeens 21,21 |eeeiiiiiiens 0 foeeens 21,21 eeiiiiiieens 0 foeeeeene 818,515 [..eeveeeennnee (O O 0 foreeeiiiiinas 0 foeeiinns 10,130 [. 12/25/2051 . |1.A ........
JP Morgan Mortga202111 2021-11 A4 2.500%

L. 46654K-AF-4 | 01/25/52 .....oeeeeeiiiiiiie e . 09/01/2025 . [Paydomn .....cccvveeeiiiiiiiiiieees oo oo 1,458,750 |........ 1,458,750 |........ 1,276,539 |........ 1,015,440 |.....cceeeees 0 foeens 167,822 | 0 foeens 167,822 | 0 foeeeens 1,458,750 [..oceeernnnns (O O 0 foreeeiiiiias 0 foeeiinns 23,243 . 01/25/2052 . |1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%

L 46654U-AE-5 | 08/25/52 ......eeiieiiiiiiiee et . 09/01/2025 . [Paydomn ......cceeeeriiiiiiiiiieees oo oo 312,003 |.......oc.. 312,008 |........... 260,522 |........... 264,6% |............... [ O 47,309 | [ O 47,309 | 0 foeeeeene 312,003 . 08/25/2052 . |1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%

L A66540-BS-9 | 07/25/52 ... . 09/01/2025 . |Paydoun ... .. 152,739 152,739 142,525 |........... 143,211 [.... 152,739 |.. . 07/25/2052 . |1.A ........

..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 ...... . 09/01/2025 . |Paydoun ... .. 302,650 302,650 282,883 |...........284,292 |.... .302,650 |. . 08/25/2052 . [1.A ........
JP Morgan Mortga20227 2022-7 1A4  3.000%

L ABBBSN-AD-2 | 12/25/52 ...t . 09/0172025 . [Paydoun ......ccvvveriiiiiiiiininns fooiiinneeeiiiiies e 207,726 | 277,726 |........... 239,712 [oeeeeennn. 243,754 | [V 33,972 | [V . 33,972 | (I O 277,726 . 12/25/2052 . |1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%

..46656D-AN-1 | 07/25/53 ... .. |- 09/01/2025 . | Paydoun ... .. 592,745 592,745 574,314 |...........575,865 |.... .592,745 |.. . 07/25/2053 . [1.A ........

JP Morgan Mor tg: .500%
..466560-BP-6 | 11/25/53 .....vvvvieiiiiiiiiiiiiiiiiiiie i . 09/01/2025 . [Paydown ......occveeiiiiiiiiiiiiins Joviiiieiiiiiiiiies oo 842,583 |........... 842,583 |........... 832,147 |........... 467,169

........... 842,583 |.....ooooeeen0 fooiniiiennn 0 e 0l 25,877 ). 1172572053 L 1A ...
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JP Morgan Mortga20238 2023-8 A4  6.000%
.. 46657C-AD-4 [02/25/54 ...cevvviiiiiiiii s . 09/01/2025 . |Paydoun ......euvviiiiinninniiiiiiinn foveeeeeeeiiiinenees [ 1,085,391 [ 1,085,391 |........1,067,434 |........ 1,068,924 |.........eeeenn0 |oeeeen.. 16,468 |ooeeeennnnnnnn 0 |oeeeen.. 16,468 |oeneennnnnnnn 0 e 1,085,391 |oveiiiiiinnnn 0 e [ N | I N 43,737 |. 02/25/2054 . |1.A ........
JP Morgan Mortga2024CCM1 2024-CCM1 A4A
..46658N-AF-4 |5.500% 04/25/55 .. . 09/01/2025 . |Paydoun .....oeeviiiiiiinniiiiiiinns foveeeeeeeiiiieneeees [ 1,011,838 [l 1,011,538 PV IO 1,011,538 |. . 04/25/2055 .
..49130T-80-0 [KY ST HSG CORP HSG .948% . 07/01/2025 . | Redemption . 400,000 N 400,000 . 07/01/2029 .
..525200-AG-9 [RAST 2006-7 1A7  6.000% 11/25/36 .. . 09/01/2025 . | Paydown ... . . 11/25/2036 .
.. 52522H-AN-2 | LXS 2006-8 3A5 6.550% 06/25/36 . 09/01/2025 . | Paydoun . . 06/25/2036 .
.. 52523K-AJ-3 |LXS 2006-17 WF5  6.450% 12/25/42 .. . |- 09/01/2025 . | Paydown ... . 12/25/2042 .
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ... . 09/01/2025 . | Paydown ... . 04/25/2037 .
..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 ... . 09/01/2025 . | Paydown ... . 05/25/2037 .
MFRA Trust 2022NQM2 2022-Naw2 A1
..552850-AA-0 [4.000% 05/25/67 ...evvvriiviinnnniiiiiiniiieeeeenns . 09/01/2025 . | Paydoun . 05/25/2067 . |1.A ........
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 |3.300% 08/25/61 . 09/01/2025 . | Paydown ... . 08/25/2061 . |1.A FE ..
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 . ... |- 09/01/2025 . | Paydoun ... . 11/25/2035 . |1.A FM .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .. . 09/01/2025 . | Paydown ... . 04/25/2052 . |1.A ........
Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9
..58549R-AJ-5 |2.500% 07/01/51 .. |- 09/01/2025 . [Paydown ... s . 07/01/2051 .
..59980C-AA-1 [ MCMLT 2017-3 A1 2.750% 01/25/61 . 07/01/2025 . | Paydoun . . 8,025 .8,012 | . 01/25/2061 .
..59980C-AE-3 [MCMLT 2017-3 M1 3.250% 01/25/61 .. . 09/01/2025 . | Paydoun . ..2,004,055 .2,005,535 |. . 2,004,055 . 01/25/2061 .
..59980C-AG-8 [MCMLT 2017-3 M3~ 3.250% 01/25/61 .. . 09/01/2025 . | Paydoun . . ... 15,719 |. .. 14,977 . 01/25/2061 .
..59980M-AG-6 |MCMLT 2018-2 M1 3.750% 05/25/58 .. . 09/01/2025 . | Paydoun . 1,416,183 |. . 1,407,135 . 05/25/2058 .
..59980M-AL-5 [MCMLT 2018-2 B2  3.750% 05/25/58 .. . 09/01/2025 . | Paydoun . .1,692 | 1,709 . 05/25/2058 .
..59980V-AF-8 [MCMLT 2018-1 M1 3.250% 05/25/62 .. . 09/01/2025 . | Paydoun . 54,454 |.. . 05/25/2062 .
Mill City Mortga20191 2019-1 M1 3.
..59981A-AG-1 [10/25/69 ....eeeeeeeeeeeee e . 09/01/2025 . |Paydomn .cevvueeeeeenniieeeeenni fereeeeeeenieeeees foeeeeeeiie 0 e (U1 PO | I ISP (VI PPN | [ FORPPRN | N AU | N AR | N AR | I . 10/25/2069 . |1.A ........
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..60416T-6L-7 [6.089% 07/01/39 ...ovoieeeeneee e eeeeeas . 09/01/2025 . |Redemption ~ 100.0000 ....... |-eoeeeeeeeemnnnnnnes foereeeenn 100,000 ... 100,000 |.......... 100,000 |.......... 100,000 [..oeeeeveneeeen foeeeeiiiiee 0 o0 o0 o0 e 100,000 . 07/01/2039 . |1.B FE .
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 09/01/2025 . | Paydown ... ..29,601 . 10/25/2036 . |1.A FM ..
..617491-AK-3 [ MSM 2006-11 1A4  7.013% 08/25/36 . 09/01/2025 . | Paydoun . .6,088 . 08/25/2036 . |1.A FM ..
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . . 09/01/2025 . | Paydown ... .. 14,692 |.. . 01/25/2047 . |[1.A FM .
Morgan Stanley R20211 al Mor 2021-1 A4
..B1772A-AR-6 [2.500% 03/25/51 .eeeeeeeeeieeieeee e . 09/01/2025 . |Paydomn .cevvuuneeeeennniieeeeeennnn foeeeeeeeenieeeeee fereeeeenn. 89,593 [iiiils 89,593 |............80,749 [....oooiiiiiinn O Joiiiiiieen 0 8,844 |0 8,844 0 89,593 [..oevveiieein 0 e [V PO | I IR 187 |. 03/25/2051 . [1.A ........
JP Morgan Season20241 age Tr 2024-1 A4
LB17TTH-AH-8 [4.415% 01/25/63 ...ceveeeeeeeeieeee e . 09/01/2025 . |Paydomn .eevveeeeeeenniieeeeenni feeeeeeeeeeniieeeeee foeeeeenn. 759,955 |l 759,955 |...........738,058 |........... 738,079 |oeeveeeeeeeenn0 | 21,876 e 0 [ 21,876 el 0 e 759,955 |.oeeeeeeneenn 0 [ [ T | I 22,205 |. 01/25/2063 . [1.A ........
..62942K-AA-4 [NRPMT 2013-1 A1 3.250% 07/25/43 . 09/01/2025 . | Paydown ... 27,020 26,345 |.... s . 07/25/2043 . |1.A ........
..64352V-MA-6 |NCHET 2005-A A6  5.454% 08/25/35 .. . 09/01/2025 . | Paydown ... w174 . . 08/25/2035 . |1.A FM .
New Residential 2024NQM3 Loan 2024-NOM3 A1
..647910-AC-2 [5.466% 11/25/64 .oooveeeeeeeeieeeeeee e . 09/01/2025 . |Paydomn .ceevuneeeeenniieeeeennis fereeeeeeeeniieeeees foeeeee... 445,593 |l 445,593 |...........444,897 [.......cooiiit 0 . 11/25/2064 . |1.A ........
New Residential 2020RPL1 Loan 2020-RPL1 A1
..64828X-AA-1 [ 2.750% 11/25/59 .oeeeeeeeeieeieecee e . 08/01/2025 . |Paydomn .eevveeeeeeenniieeeeennn foreeeeeeeeniieeeeee foreeeenn 202,360 |oeeeinnnnns 292,360 |...........273,094 |........... 277,259 . 11/25/2059 . |1.A ........
New Residential 20171A  Loan 2017-1A B3
..64829J-BE-2 [5.343% 02/25/57 ...cceieeeeiiieieeiinie s . 09/01/2025 . |Paydomn .cevvunneeeeenniieeeeenni fereeeeeeeeniieeeees e 231,624 Ll 231,624 |...........221,346 |........... 223,819 . 02/25/2057 . |1.A ........
New Residential 2021INV1 Loan 2021-INV1 A6
..648201I-AF-1 [2.500% 06/25/51 .evvveeeeeeeeeeeeeeeene e . 09/01/2025 . |Paydomn .cevveueeeeennnieeeeenninn foeeeeeeeeiieeeeee fereeeeen 41,383 il 41,383 |ooeeeeeen 37,277 e [V PO | I AU Y (1[+ ) AU | N AU S (1 [+ ) AU | I AN 41,383 [ooeiieieee 0 e (O PO | ) IO 86 |. 06/25/2051 . |1.A FE .
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 [2.750% 07/25/59 ..ceevveeeeieeienee e . 08/01/2025 . |Paydomn .cevvueeeeeennieeeeeennns foreeeeeeeeniieeeeee foeeeeen.. 262,462 |ooilll 252,462 |...........236,633 |........... 239,611 [ooeeeeeeneeenn 0 e 12,851 0 e 12,851 |0 e 252,462 |...oeeeevneeenn 0 feeiiiiiiinns (O PN | I I 4,330 . 07/25/2059 . [1.A ........
New Residential 20194A Loan 2019-4A A1B
..64830W-AD-3 |3.500% 12/25/58 ...ceeveeeeeeiieee s . 09/01/2025 . |Paydomn .eevvueeeeeenniieeeeenni fereeeeeeeeniieeeees foeeeeenn. 274,420 |l 274,420 |...........255,468 |.................. (V1 PPN | I PO | J5/<. 5 AU | N AU [ 5. <7 IR | I S 274,420 |....ceeevneeeni0 foeiiiiiiiiinnns [V PO | I IR 995 |. 12/25/2058 . [1.A ........
New Residential 2021INV2 Loan 2021-INV2 A7
..64831G-AG-0 [2.500% 09/25/51 ..ieervvuiaiiiiinnianrerennniaaaas . 07/01/2025 . | PERFORMANCE TRUST CAPITAL ... |oeeveeecevmnnnnaeee foreeee... 584,618 |.ooiiiiies 656,990 |...........584,618 |..........ocee.. [ PPN I FOTTUUTIN | I FOTTTUUUOIN | I FOTTTUUTRIY | I FOTTTTOUUTRINY | I AN 584,618 |...oovieeeeee 0 oeeiiiiinns [ T | I FTTT 867 |. 09/25/2051 . |1.A ........
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New Residential 2021INV2 Loan 2021-INV2 A7

..64831G-AG-0 | 2.500% 09/25/51 . 09/01/2025 . |Paydoun ... ... 121,660 ... 107,020 |.... ... 14,640 |. . 14,640 |... 121,660 |.. 1,441 (. 09/25/2051 . |1.A ........

..65538P-AF-5 | NAA 2007-1 1A5  6.347% 03/25/47 . 09/01/2025 . [Paydomn .....cooeeeeeeiiiiiiiiieees oo e 9,719 | 9,719 | 8,082 |.oiveeennnn 7,825 [0 e 1,894 |. ..1,8% |... ..9,719 | . . 03/25/2047 . |1.A FM .
Onslow Bay Finan2021J2 2021-J2 A4~ 2.500%

..670861-AD-5 | 07/25/51 ... . 09/01/2025 . [Paydomn .....ccceveeeriiiiiiiiieees Joeiiieeeee s oo 1,785,145 |........ 1,785,145 |........ 1,542,482 |........ 1,190,453 |......cccoeeen0 | 282,919 [ooeeiiinnns 0 foeens 282,919 [ooeeiiinnns 0 foeeeens 1,785,145 |...ocoonnes (O O 0 foreeeiiiiias 0 foeeiinns 25,768 |. 07/25/2051 . [1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%

LB7TT1BU-BD-0 | 02/25/52 ... . 09/01/2025 . [Paydomn ......coeveeiiiiiiiiiiieees Joeriieeeeeeeies e 28,462 |....coeeen. 28,462 |............ 23,387 |eeeeennnne 23,535 [oeeeeiiinnes 0 foeeennne 4,927 |oeiiiiiiiens 0 foeeenne 4,927 |oeeiiiiiiiens 0 fooeeeanne 28,462 |....ooeeennnnee (O O 0 foreeeiiiiias [\ IO 540 |. 02/25/2052 . |1.A ........
Ons low Bay Finan2023NQM7 2023-NQM7 A1

LBT117X-AA-4 |6.844% 04/25/63 ........oevveiiiiiiiiiaiiiiiaens . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiieees oo oo 526,363 |........... 526,363 |........... 526,355 |........... 527,644 |............... 0 foeeens (1,281) [eeeeeeeenes 0 foeeens (1,281) [eeeeeeennes 0 foeeeenne 526,363 |.eeeeiiiunnnns (O O 0 foreeeiiiiiis 0 foeeiinns 24,501 |. 04/25/2063 . [1.A ........
Onslow Bay Finan2021J3 2021-J3 A4~ 2.500%

L.67448X-AD-8 | 10/25/51 ...veiiiiiiiieeie s . 09/01/2025 . [Paydomn .....coceveeeeiiiiiiiiieees oo oo 1,251,506 |........ 1,251,506 |........ 1,104,177 |........... 266,474 |............... 0 foeens 145,965 |.............. 0 foeens 145,965 |............. 0 foeeeens 1,251,506 . 10/25/2051 . [1.A ........
Oceanview Mortga20215 2021-5 A4 2.500%

.B7647E-AD-9 | 10/25/51 v . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiiieees oo oo 205,692 |........... 205,692 |........... 177,835 |........... 178,384 |.....oeeeeee. 0 foeeens 27,308 [ooeeiiiiianns 0 foeeens 27,308 [ooeeieiiianns 0 foeeeenne 205,692 . 10/25/2051 . [1.A ........
Oceanview Mortga20213 2021-3 A4  2.500%

.B7647V-AD-1 | 06/25/51 ...eeeeiieieeiiiiee e . 09/01/2025 . [Paydomn .....ccceeeeeeeiiiiiiiiieens oo e 449,790 |l 449,790 |........... 389,525 |......... 392,290 |..ociiiennne 0 foeeens 57,500 |ooeeeecuuennns 0 foeeens 57,500 |ooeeiecuiiannns 0 foeeeenne 449,790 . 06/25/2051 . [1.A ........

Bayview Opportun20213  er Fun 2021-3 A5
..67647W-AE-7 | 2.500% 07/25/51
OHIO ST HSG FIN AGY SINGLE FAMILY HSG

. 09/01/2025 . (Paydown . 174,148 185,215 |.... .0 ... 474,148 .. . 07/25/2051 . |[1.A FE ...

..67756Q-5M-5 |5.774% 09/01/38 . 09/01/2025 . |Redemption 100.0000 ....... .... 100,000 .... 100,000 |.......... 100,000 |.... ...0 [ 100,000 |.. . 09/01/2038 .

..677560-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 . 09/01/2025 . |Redemption 100.0000 . 28,748 28,748 |. 28,748 |. 0 . 09/01/2037 .

..693456-AP-0 | PMTLT 2013-J1 B2 3.522% 09/25/43 . . 09/01/2025 . [Paydown . 63,991 65,608 |. 64,699 |. 0 . 09/25/2043 .

..693456-A0-8 | PMTLT 2013-J1 B3~ 3.522% 09/25/43 .... . |- 09/01/2025 . |Paydown ... ... 36,562 ...36,699 |.... .0 . . 09/25/2043 .
PSMC Trust 20211 2021-1 A11

..B93650-AL-7 | 03/25/51 eviiiiiiiiiiiiie e . 07/01/2025 . [ PERFORMANCE TRUST CAPITAL ...... |oeeevviieeenninins e 5,499,193 |........ 6,237,449 |........ 5,499,193 |...cviiiinnnns [V IO 0 foreeeiiiinnns (U IO [ OO (U IO 0 . 03/25/2051 . [1.A ........
PSMC Trust 20211 2021-1 A11 2.500%

..B93650-AL-7 | 03/25/51 eviiiiiiiiiiiiiie e . 07/01/2025 . [Paydown ....coouviieieeiiiiiiiiiens foiiieeeeniiiiees oo (68,191) [.ooneeen (68,191) |.oeveennne (60,120) | [V IO 0 foueeees [CHUADE TR 0 fnns [C-HUADE TR 0 . 03/25/2051 . |1.A FE ...
PSMC Trust 20211 2021-1 A1 2.500%

..B93650-AL-7 | 03/25/51 ouviiiiiiiiiiiie e . 09/01/2025 . | Paydown . 03/25/2051 . [1.A ........
PSMC Trust 20213 2021-3 A3 2.500%

..B89376D-AC-6 | 08/25/51 .eoviiiiiiiieiiiie . 09/01/2025 . | 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

. 09/01/2025 . |Paydoun ...
. 09/01/2025 . | Paydown ...

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

L. TA38TM-AC-3 | 2.500% 10/25/51 ..coviiiiieieieiiieee e . 09/01/2025 . |Paydoun . 10/25/2051 . [1.A ........
Provident Fundin2021INVige Tru 2021-INV1 A3

L.T4387V-AC-3 | 2.500% 08/25/51 ...cvveiiieieeeiiiieee e . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 210,114 |l 210,114 |.......... 174,182 |.......... 178,004 . 08/25/2051 . [1.A ........
Provident Fundin2021INV2ge Tru 2021-INV2 1A3

L. T438BM-AC-2 |2.500% 11/25/51 oo . 09/01/2025 . [Paydomn ......cceeeeeiiiiiiiiiiieees oo oo 149,106 |........... 149,106 |........... 128,347 |........... 129,253 . 11/25/2051 . |1.A ........
Provident Fundin20241 ge Tru 2024-1 A3

.. T4389B-AC-5 |5.500% 12/25/54 .......oooiiiiiiiiiiiiaiiiiiieenns . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 415,830 |.cceeenns 415,830 |.......... 41,415 |........... 411,433 . 12/25/2054 . |1.A ........

PRP Advisors, LL2025RCF2 2025-RCF2 A1
..T4448V-AA-4 | 4.000% 10/25/64
..TA922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 ..
Woodward Capital20213 ent 2021-3 A5
..74938D-AE-3 | 2.500% 07/25/51
Woodward Capital20216

. 09/25/2025 . | Paydown ...
. 09/01/2025 . |Paydoun ...

. 10/25/2064 . |1.
. 06/25/2036 . |3.

. 09/01/2025 . |Paydown ... . 07/25/2051 . |1.A ........

.. T4939K-AE-6 | 2.500% 12/25/51 . 09/01/2025 . |Paydown ... . 217,781 |.... . 12/25/2051 . |1.A ........
..T4957E-AM-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 . 09/01/2025 . (Paydown . 7,983 |. . 06/25/2036 . [3.B FM .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. . 08/25/2025 . [Paydown . ..101,520 . 10/25/2063 . |1.A FE .

RMF Proprietary 20222  Trust 202:
.. 74970C-AA-2 |3.750% 06/25/62 ....oevvvvveeeeeiiiiiiieieiiiinnnes . 09/25/2025 . [Paydown ......cccovveiiiiiiiiiiiiiins Joeiiiiieiniiiiiies e 58,490 |....ocoe... 58,490 [............ 54,694 |........... 56,172

. 06/25/2062 . [1.A FE ....
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RMF Proprietary 20223  Trust 2022-3 A
..T4970F-AA-5 4.000% 08/25/62 .......cevvvvvvvrvririninininnnnnns . 07/25/2025 . |Paydoun ..........ooeeeeeiiiiinnnnnns foniiiiiiiiiiiiiinns foiiiinn 233,049 |........... 233,049 |........... 216,824 |........... 225,835 |oovevviiiinnns 0 |eeeenns 7214 |l 0 eeeeenn 7214 |l 0 s 233,049 [oeeiviiiiinnns (VN 0 . 08/25/2062 . [1.A FE ....

Rate Mortgage Tr2021J1 2021-J1 A7~ 2.500%
.. 75400-AG-2 | 07/25/51 ...
Rate Mortgag

. 07/25/2051 . |1.A FE ...

. 09/01/2025 . |Paydown ... .. 21,850 |. .183,998 |..

..75410R-AJ-5 | 01/25/52 . 09/01/2025 . |Paydoun ... ...92,855 |. .0 . .0 [ .604,072 |.. .0 [ . 01/25/2052 . [1.A ........
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 . 09/01/2025 . |Paydoun . (3,684) |. 0 0] .0 0 . 01/25/2032 . [5.A FM .
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .. . |- 09/01/2025 . [Paydown ... (83) . .0 . 0 7,826 |.. .0 [ . 11/25/2035 . |2.C FM
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . |- 08/01/2025 . | Paydoun ... ... (910) | .0 . 0 11,505 |.. .0 [ . 03/25/2036 . |1.A FM .
..76111X-ZU-0 |RFMSI 2005-S7 A4  5.500% 11/25/35 . . 09/01/2025 . [Paydown . .(28)|. 0 0| 113 0| . 11/25/2035 . |1.A FM .
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 05/25/45 .. .. |- 09/01/2025 . | Paydown ... (18] .0 . .0 | .5,421 .0 . . 05/25/2045 . |1.A ........
Sequoia Mortgage20234 2023-4 A10  6.000%
..81743J-AK-6 | 11/25/53 . 09/01/2025 . |Paydoun ... 1,217,716 |.... .. 18,845 |. .0 . .0 [ ,236,562 |.. .0 [ . 11/25/2053 . | 1.
..81744Y-AG-1 | SENT 2013-4 B2  3.434% 04/25/43 . . 09/01/2025 . [Paydown . 24,447 |. .502 |. 0 0 24,949 0 . 04/25/2043 . | 1.
..B1745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 09/01/2025 . |Paydoun . 12,951 | .308 |. 0 0] 13,258 0 . 07/25/2043 . |1.
..817450-CC-4 | SEMT 2015-1 B3 3.937% 01/25/45 . . 09/01/2025 . [Paydown . 18,917 |. (781) |. 0 0| 18,136 0| . 01/25/2045 . | 1.
..81745R-AG-5 | SEMT 2013-3 B1 ~ 3.547% 03/25/43 . . 09/01/2025 . |Paydoun . 43,663 |. (188) |. 0 0] 43,475 0] . 03/25/2043 . | 1.
..81745R-AH-3 | SENT 2013-3 B2 3.547% 03/25/43 . . 09/01/2025 . [Paydown . . 16,859 |. ... (245) ). 0 0| 16,614 0| . 03/25/2043 . | 1.
..81745X-CB-1 | SEMT 2017-4 B1  3.897% 07/25/47 . 09/01/2025 . |Paydoun . .. 161,418 . 161,418 . 170,788 |. . 167,028 |. (5,610) |. 0 0] 161,418 0 . 07/25/2047 . |1.
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 . 09/01/2025 . [Paydown . .. 196,001 ..196,091 ..204,057 |. ..200,791 (4,701) |. 0 0| .196,001 0| . 08/25/2047 . |1.
..81746H-BT-7 | SEMT 2017-CH1 A20 ~ 3.500% 08/25/47 . 09/01/2025 . |Paydown . . .9,172 . 9,051 .9,058 |. 0 0] .9,172 0 . 08/25/2047 . |1.
..817460-AA-9 | SENT 2018-2 A1 3.500% 02/25/48 ... . 09/01/2025 . [Paydown . 13,417 13,511 | 13,637 |. 0 0 13,417 0 . 02/25/2048 . |1.
..B1746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .. . 09/01/2025 . |Paydoun . 26,854 26,842 |. 26,836 |. 0 0] 26,854 0 . 02/25/2047 . |1.
..81746\-CE-6 | SEMT 2018-CH3 B1B  4.710% 08/25/48 . 09/01/2025 . [Paydown . ..113,062 ..121,895 |. .. 119,255 |. 0 0| .113,062 0| . 08/25/2048 . (1.
..81746W-CK-2 | SEMT 2018-CH3 B3~ 4.710% 08/25/48 . . 09/01/2025 . |Paydoun . 83,405 78,700 |. 79,012 |. 0 0] 83,405 0 . 08/25/2048 . |1.
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . . 09/01/2025 . |Paydoun ... .0 . 0 |. .0 . . 03/25/2048 . |1.

Sequoia Mor tgage2019CH1 2019-CH1 B3~ 4.920%
BAT4TM-CJ-6 | 03/25/49 ....ooveviiiiiiiiiiiiiiiiiieee e . 09/01/2025 . [Paydonn ......cccvveeiiiiiiiiiinnns Joviiinneeiiiiies e 72,582 |ooecoiinens 72,582 |............ 69,633 |............ 69,828 |....ceeeeennn. 0
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 3.852%

. 03/25/2049 . [1.A ........

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

. 09/01/2025 . |Paydoun ...
. 09/01/2025 . | Paydown ...

(904) .

L.BA748M-CD-8 | 02/25/50 .....eeveeeiiiiiiiie e . 09/01/2025 . [Paydomn ......coeveeiiiiiiiiiiieees Joeriieeeeeeeies e 39,665 |.....cco.... 39,665 |............ 38,823 |...oeennn. 38,970 | 0 fooeeeenne (S5 0 fooeeeeenne (S5 0 fooeeeanne 39,665 . 02/25/2050 . [1.A ........

..81748R-AB-3 | SENT 2020-4 A2 ~ 2.500% 11/25/50 .............. . 09/01/2025 . [Paydonn ......cccevviriiiiiiiiiinnns Joviiiinneeiiiiies e 46,127 ..o 46,127 |............ 47,425 |............ 47,762 |ooeeeeeeeenns 0 fens (1,635) |.oeeeeeeenns [V O (1,635) |.oeeeeeees 0 s 46,127 . 11/25/2050 . [1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%

.B1748X-AD-6 | 07/25/51 ..ot . 09/0172025 . [Paydoun ......ccvvvereiiiiiiiiiiins foeniiieneeiiiiiens | 348,220 |l 348,220 |........... 297,629 |........... 301,765 |..cvveeeennne [V 46,455 |...coeeennnn. [V 46,455 |...coeeennnn. [V O 348,220 . 07/25/2051 . [1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%

LB1748Y-AD-4 | 10/25/51 ..o . 09/0172025 . [Paydoun ......ccevvveeeiiiiiiininens foviieeneeiiiiiens e 411340 | 134 | 345,942 |........... 349,256 |.....oeeennnn. [V O 60,911 [oooiiiiiinns [V O 60,911 [oooiiiiiinns [V O 411,31 . 10/25/2051 . [1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%

. B1749C-AD-1 | 02/25/52 .. . 09/0172025 . [Paydown ......ccevveeeiiiiiiiiinens fonniieeeiiiiiiens | 254,283 |l 254,283 |........... 246,646 |........... 195,756 254,283 . 02/25/2052 . [1.A ........

Sequoia Mor tgage20235 2023-5 A10  5.936%
..81749F-AK-8 | 12/25/53 ... .
Sequoia Mortgag

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

. 09/0172025 . [Paydown ....coviviieiiiniiiiiiieens i |l 1,374,792 1,374,792 |........ 1,353,869 |.... ,358,930 |.... ,374,792 ..

..81749T-AD-4 | 09/25/54 . 09/01/2025 . |Paydown ... .. 1,583,962 ..1,371,956 |.... ,583,962 |.. . 09/25/2054 . |1.A FE .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 09/01/2025 . (Paydown . 18,725 18,315 |. 18,725 . 07/25/2043 . |1.A ........
..86359A-K3-6 | SASC 2003-25XS AS ~ 3.742% 08/25/33 . 09/01/2025 . [Paydown . 29,261 29,243 |. 29,261 . 08/25/2033 . [1.A FM ...
..872225-AH-0 | TBIW 2006-5 A6  6.400% 11/25/36 ... .. |- 09/01/2025 . | Paydoun ... ...19,057 ...18,982 |.... ..19,057 |.. . 11/25/2036 . [4.A FM .
Towd Point Mortg20221  t 2022-1 A1 3.750%
..89170V-AA-6 | 07/25/62 ... .. |- 09/01/2025 . |Paydoun ... 339,936 325,567 |...........327 167 |.... ....330,936 |.. . 07/25/2062 . |1.A ........
..89173F-AB-6 | TPMT 2017-1 A2 3.500% 10/25/56 . 09/01/2025 . [Paydown . 1,941,215 1,834,448 |. . 1,921,587 |. 1,941,215 . 10/25/2056 . |1.A . .
..89173H-AB-2 | TPMT 2017-2 A2 3.250% 04/25/57 ... . 09/01/2025 . |Paydoun ... 488,691 493,578 |.......... 488,176 |.... ....488,691 . 04/25/2057 . |1.A ........

Towd Point Mortg2019HY1 t 2019-HY1 A1
.8177E-AA-7 15.272% 10/25/48 o.ooeeueveeeeeeeiiieeeeee . 09/25/2025 . |Paydoun 080 foeee..... 2,080 J.cennnns 2,027 oo 2,10 | 0 [ (80) |.eeeenneneen 0 [ (80) |.eeeennineen 0 [ 2,080 .o 0 loeeeeiee 0 [, 0 looeeiie. 96 |. 10/25/2048 . [1.A ........
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Towd Point Mortg20231 t 2023-1 A1 3.750%
..89181J-AA-0 [01/25/63 .oevvnriiiiiiiiiieiiiii e . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 288,233 |........... 288,233 |........... 274,784 |........... 276,529 [...ccovvnnnnnns (U . 11,705 [ooeiiiiinnnnns (U . 11,705 [ooeiiiiinnnnns (U R 288,233 |.....ccvvnnnnns (1 P [ PO [V F 7,284 |. 01/25/2063 . |1.A ........
United lholesale2021INV3e LLC 2021-INV3 A4
.. 90355R-AE-2 |2.500% 11/25/51 . 09/01/2025 . | Paydown ... .. 448,269 448,269 372,938 |...........376,640 |.... 448,269 |.. .. 7,650 | 11/25/2051 . [1.A ........
UTAH HSG CORP SINGLE
..917436-8L-4 [01/01/50 ...ovviviiiiiiiiii e . 07/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 180,000 |.......... 180,000 |........... 186,343 |........... 183,702 |evvveveeennns 0 fens (3,702) |.oeeeeeeeennns (U . (3,702) |.oeeeeeeenns (U 180,000 |....cevvvennnns (1 P [ PO [V F 6,975 |. 01/01/2050 . |1.C FE .
UTAH HSG CORP SF MTGE REVENUE SINGLE FAMILY
..917437-DF-9 |HSG  5.820% 07/01/38 ..eovvviviiiiiiiiiiiiinnnns . 07/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 285,000 |........... 285,000 |.....eeenns 285,000 |.eeunnnnnn 285,000 |ovevveniinnnns [ PR (VN P [ PR (VN P (U R 285,000 |.....eunnnnnnns (VN P [ PO [V P 16,587 |. 07/01/2038 . [1.C FE .
United llholesale20211 e LLC 2021-1 A4
.. 91824N-AD-4 [2.500% 06/25/51 .evvvvnniiiiiiiiieiiiiieeees . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 218,418 |........... 218,418 |........... 190,362 |....ovvnnns 191,568 [oeviivinnnnns (U . 26,850 |ouveuuiiiinnns (U . 26,850 |oueeuniiiinnns (U R 218,418 | (1 P [ PO [V F 3,510 |. 06/25/2051 . |1.A ........
Verus Securitiza20225 st 2022-5 A1 3.800%
. 924021-AA=7 [ 04/25/67 .ovveiiiiiiiiieieiiii e . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 371,097 |........... 371,097 |oeeeennnns 363,153 |........enn 369,863 |.........unnnn. (U 1,235 | (U 1,235 | (U PR 371,097 |ovvviies (1 P [ PO [V F 9,340 |. 04/25/2067 . |1.A FE .
Verus Securitiza20235 st 2023-5 A1 6.476%
.. 924934-AA-0 [ 06/25/68 .....ceevviiinnniiiiiiii e . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 27,747 |........... 27,747 |........... 427,739 |..ooeeeennn 428,629 [...ovvnnnnnnnn 0 s [£21:K) ) (U [£:1:K) ) (U R 427,747 e (1 P [ PO [V PO 18,09 |. 06/25/2068 . [1.A ........
Verus Securitiza20223 st 2022-3 A1 4.130%
.. 92538U-AA-9 [ 02/25/67 ..ovvvniiiiiiiiiieieiiii e . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 505,894 |........... 505,894 |........... 504,565 |........... 505,279 [..oevvvennnnnns (U P 615 | (U P 615 | (U R 505,894 |.........oennn. (1 P [ PO [V P 13,508 |. 02/25/2067 . |1.A ........
Verus Securitiza20231 st 2023-1 A1 5.850%
.. 92530B-AA-0 [ 12/25/67 .orveniiiiiiiiieeiii e . 09/01/2025 . | Paydoun 0 fnns (1,032) |.oeeeeeees (U 146,476 |..oevveeennnnnn (1 P [ PO [V F 5,744 |. 12/25/2067 . [1.A ........
Verus Securitiza20232 st 2023-2 A1 6.193%
.. 92530D-AA-6 [ 03/25/68 ....euvniiiiiiiiiei i . 09/01/2025 . | Paydoun 0 s (989) |+vvvvvvrrnnnns (U R 248,551 [ooooiiiennnnnns (1 P [ PO [V PO 10,198 |. 03/25/2068 . [1.A ........
Verus Securitiza20234 st 2023-4 A1 5.811%
..92539T-AA-1 | 05/25/68 . 09/01/2025 . | Paydoun s s s s .0 w0 ] w0 ] . 05/25/2068 . |1.A ........
..92812U-M2-1 |VASHSG 2013-C A 4.250% 10/25/43 . 09/15/2025 . | Redemption 100.0000 . 16,472 16,472 16,472 |. 16,472 0 0| 0| . 10/25/2043 . |1.A FE .
..92812U-Q3-5 |VASHSG 2013-D A 4.300% 12/25/43 .. . 09/01/2025 . |Various ... 25,618 25,618 25,618 |. 25,618 0 0| 0| . 12/25/2043 . |[1.A FE .
..92812U-04-3 |VASHSG 2014-A A 3.500% 10/25/37 .. . 09/15/2025 . | Various .. 117,634 .. 117,634 .. 117,634 |. .. 117,634 |. 0 0| 117,634 0| . 10/25/2037 . |1.A FE .
..928120-05-0 |VASHSG 2015-A A 3.250% 06/25/42 .. . 09/15/2025 . |Various ... .. 311,508 ..311,503 ..312,015 |. .311,756 | 0 0| .311,503 0| . 06/25/2042 . |[1.A FE .
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 .. .. |- 09/15/2025 . | Redemption ... 66,002 ...66,002 ...66,002 |............66,002 |.... 0. 0. ..66,002 |.. 0. . 06/25/2041 . |1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
L92813T-EE-6 [ 08/25/42 .eeveeieeeeeee e . 09/15/2025 . | Various 0 0 0 . 08/25/2042 . |1.B FE .
..929227-2G-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 .... . |- 09/01/2025 . | Paydoun ... .0 w0 ] w0 ] . 06/25/2033 . |1.A FN .
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 . . 09/01/2025 . | Paydoun . 0 0| 0| . 05/25/2036 . |1.A FM .
..93934F-EQ-1 [WMALT 2005-9 2A4  5.500% 11/25/35 . . 09/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |2.A FM
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... .. |- 09/01/2025 . | Paydoun ... . 0. . o0 |- o0 ] . 07/25/2036 . |1.A FM .
..93935I-AD-6 | WMALT MORTGAGE 2006-9 A3  4.186% 10/25/36 . |. 09/01/2025 . |Paydoun ... ... 26,805 [. .0 ]........ 26,805 |... w0 ] w0 ] . 10/25/2036 . |1.A FN .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... . 09/01/2025 . | Paydown ... .. (2,105) |. 0. 0. 0. . 05/25/2050 . |1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 2.500% 06/25/51 .eevveeeeeeeeieeeeeeee e . 09/01/2025 . |Paydomn .cevvuuneeeeennniieeeeennnnn fereeeeeeenniieeeee feeeeeen. 714,260 ..., 714,260 |.......... 668,607 |...........672,495 [...............0 [........ 41,765 |ooeeeeeeeee 0 0 0 . 06/25/2051 . |1.
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . . |- 09/01/2025 . |Paydown ......euunveiiiiiniiniiiiiinn Joviineieiiiiinees fenne.... 307,504 [...........307,504 |...........305,582 |...........305,677 [......ccenni0 [ 1,827 |. .0 w0 ] w0 ] . 10/25/2034 . |1.
..94989U-AS-0 |WFMBS 2018-1 A17 ~ 3.500% 07/25/47 . . 09/01/2025 . | Paydoun . ..2,734 | 0 0| 0| . 07/25/2047 . |1.
..95001T-BH-7 [WFMBS 2019-1 B1  4.024% 11/25/48 .. . 09/01/2025 . | Paydoun . IR 0 0| 0| . 11/25/2048 . |1.
..95002F-AA-2 |WFMBS 2019-4 A1  3.500% 09/25/49 .. . 09/01/2025 . | Paydoun . N N (3,156) | 0 . (8, 0| 0| . 09/25/2049 . |1.
..95003B-AA-0 | WFMBS 2020-5 A1 2.500% 09/25/50 .. . |- 09/01/2025 . | Paydown ... 122,987 |...........123,656 |.... ...(4,305) . 0 e (4,305) ... 0 . .119,351 .0 . 09/25/2050 . |1.
Wells Fargo Mort20221  ked Se 2022-
..95003H-AA-7 [2.500% 08/25/51 .evvvvvniiiiiiiiiieiiiiieeees . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 233,590 |..eeeennns 233,590 |oeeennnnns 229,137 [oovveennnnn 229,498 |.oiiiiinnnnns (U 4,002 | (U 4,002 | (U R 233,590 [.oooeiiinnnnnns (1 P 0 . 08/25/2051 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A3
..95003H-AC-3 |2.500% 08/25/51 . 09/01/2025 . |Paydomn ...cevvenniriiiininiieiiiins feneeeiiiinees foes 1,041,085 |....... 1,041,085 .. 886,386 |...........801,120 |......cc.oeennn0 o 149,965 |. . 149,965 [o..ooiiiinnnn0 [, 1,041,085 |.. . 08/25/2051 . |1.A ........
Wells Fargo Mort2022
..95003N-AB-2 [3.000% 03/25/52 .....evvvuniiiiiininiiiiiiniis . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 128,222 |oeeennnnns 128,222 |.ooooeenens 116,722 . 03/25/2052 . |1.A ........
Winwater Mortgag20152 rust 2015-2 B4
.. 97652U-BH-2 |3.945% 02/20/45 ... . |- 0970172025 . [Paydown ... . 02/20/2045 . |1.A ........
..693675-AA-8 | CGMS 2020-3 A1 3.000% .. |- 09/01/2025 . | Paydown . .. . 11/25/2050 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 149,341,711 153,725,542 143,788,098 86,012,326 1,310 4,869,266 0 4,870,576 0 149,341,711 0 0 0 2,794,471 XXX XXX
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arbor multifamil2021MF3 ge sec 2021-MF3 XA
..03882K-AN-2 | 0.834% 10/15/54 ..ooovvvvriiiiiiiiiiiis . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinins fonniniiiiniiiiiiins feiii, [V 0 [ 5,330 [oeeeeeeennnn 5,331 |0 (5,331) |.eeeeeeeees [V R (5,331) |.eeeeeeeees 0 e (U O (VN 0 | [V 727 |. 10/15/2064 . (1.A FE ....

Barclays Commerc2021C11 gage S 2021-C11 XA
..05493\-AG-9 | 1.446% 09/15/54 ..
Barclays Commerc20:

. 09/15/2054 . |1.A FE ...

. 09/01/2025 . |Paydown ...

.... 176,151

..054975-AG-2 |0.642% 12/15/55 . 09/01/2025 . |Paydoun ... 143,740 |...........110, P | N (110,231) |. .. . 12/15/205 . | 1.

..055261-AC-7 | BAMLL 2015-HAUL A2  4.030% 07/07/43 . . 09/01/2025 . |Paydoun . .. 481,742 ..481,742 ..49,081 |. .(3,350) | 481,742 . 07/07/2043 . |1.

..05549G-AA-9 | BHVS 2018-ATLS A 5.697% 07/15/35 ............ |. 08/15/2025 . | Paydoun ... 43,034,343 |....... 43,034,343 |....... 43,027,723 |.... .. 39,117 | 43,034,343 |.. . 07/15/2035 . | 1.
Barclays Commerc2021C10 gage S 2021-C10 XA

..05551V-BK-8 | 1.329% 07/15/54 ....cevvvviieiiiiiiiiieceiiiaes . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinins foviiieneeeiiiies e, (I O [V P 42,458 |............ 30,039 |.....eeeennns [V R (30,039) |-.oeeeeeennnnn 0 ... (30,039) |-.ceeeeennnnn 0 e 0 . 07/15/2054 . |1.A FE ...
Barclays Commerc2022C15 gage S 2022-C15 XA

..05552F-BC-0 |0.310% 04/15/55 .....covvvvviiiiiiiiiiiieeeins . 09/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiiinins Jooviiieeeeeiiiies e, (I O [V 7,946 |ooooonnnns 5,270 |oeeeeeeeens 0 fens (5,270) |eeeeeeeees [V O (5,270) |.eeeeeeeeens 0 e (U O (VN 0 | [V O 645 |. 04/15/2055 . |1.A FE ....
Barclays Commerc2022C16 gage S 2022-C16 XA

..05552Y-AG-1 |0.273% 06/15/55 .....covvvrieeiiiiiiiicieecins . 09/01/2025 . [Paydomn ......cccevveiiiiiiiiiiiinins foeviiiineeeiiiies |, (I O [V 7,846 |ooooonnnnns 4,803 | 0 fens (4,803) |.oeeeeeeeennns [V O (4,803) |..eeeeeeeennns 0 e (U O (VN 0 | [V O 504 |. 06/15/2055 . |1.A FE ....
BLP Commercial M2023IND Trust 2023-IND A

..055531-AA-5 |5.842% 03/15/40 .....cevvveveiiiiiiiiieeiiiiies . 08/15/2025 . [Paydoun .......cceveeriiiiiiiiiiiins Jooiiieneeeiiiees e 439,911 [.......... 439,911 |........... LZIVIRCCY Y O (V2 0 s (550) |+vvvvrrrrnnnns (I O () P 0 s 439,911 [oveiiiiiinnns (VN 0 | [\ 13,303 |. 03/15/2040 . [1.A ........
Barclays Commerc2023C21 gage S 2023-C21 XA

..0555311-AG-4 |0.335% 09/15/56 .......evvvieeiiiiiiiieeiiiiaens . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinins foviiieneeeiiiies e, [V [V O 728 [oeeeiieiinnns 665 |..eevviiinnnns 0 s ({557 (I O ({557 0 e (U O (VN 0 | [V O 100 |. 09/15/2056 . |1.A FE ....
BFLD Trust 2021FPM 2021-FPM B 6.765%

..05554B-AG-9 | 06/15/38 ......ccevvviieiiiiiiiiie s . 09/15/2025 . [Paydoun ......ccceveeiiiiiiiiiiinins fooiiieneeiiiiens o 13,400,000 |....... 13,400,000 |....... 13,400,000 |....... 13,400,000 |.......ceveens [V O, (O O [V O, (O O 0 ... 13,400,000 f.....ccenneeees (O O [V O, [ O 708,712 |. 06/15/2038 . [1.D FE ....
BFLD Trust 2021FPM 2021-FPM C  7.765%

..05554B-AJ-3 | 06/15/38 ......cuvviiiiiiiiiiiiie e . 09/15/2025 . [Paydown ......cccevveiiiiiiiiiiiinens foeriiieneeeiiiies e 6,393,000 |........ 6,393,000 |........ 6,393,000 |........ 6,393,000 |.....cceennn. [V O, (O O [V O, (O O 0 foeeees 6,393,000 [oeoeoeiunnnnns (O O [V O, (I O 386,750 |. 06/15/2038 . [1.G FE ....
Banc of America 2024NASHLynch 2024-NASH A

..05555C-AA-9 |6.150% 05/15/39 ......ccevvveriiiiiiiiiiieeiins . 09/15/2025 . [Paydown ......ccceveeiiiiiiiiiiiinns fooiiiieeeiiiiens o 36,525,000 |....... 36,525,000 |....... 36,525,938 |....... 33,525,000 [..eevvrrrrnnns 0 s (938) |vvvverrnnnnns (I O (938) |vvvverrennnns [V R 36,525,000 |.....evvvvnnnns (VN 0 | [\ FO 1,681,240 |. 05/15/2039 . (1.A FE ....
Barclays Commerc20245C27gage S 2024-5C27 XA

..05555F-AH-7 | 1.041% 07/15/57 ...ovvvveiiiiiiiiieiiiiiieeeeae . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinins foviiieneeeiiiies e, (I O [V 72 B L6 PO, 0 s (751) [orvnnnnnnnnnnns (I O (751) [orvnnnnnnnnnnne 0 e (U O (VN 0 | [V O 140 |. 07/15/2057 . [1.A FE ....
Barclays Commerc20245C29gage S 2024-5C29 XA

..05555P-AD-4 | 1.822% 09/15/57 .. |- 08/01/2025 . |Paydoun ... . 09/15/2057 . |1.A FE ...

..05591U-AA-5 | 2021D0C 2021-DC A 5.215% 08/15/38 ... .. |- 08/15/2025 . |Paydoun ... . 08/15/2038 . [1.A ........
BMO Mor tgage Tru20245C6 2024-506 XA  1.574%

..055930-AD-6 | 09/15/57 .cooeiiiiiiiiiiiii . 09/01/2025 . |Paydoun .......cooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeeiii, [V [V O, 820 |o.eeviiiiiiinns 709 |oeeviiiiiiinns [V R (0] [V R (709) |- [ OO (I O (O O 0 foreeeiiiiinas [\ IO 137 |. 09/15/2057 . [1.A FE ....
BMO Mor tgage Tru2022C2 2022-C2 XA  0.040%

.0B602N-AG-5 | 07/15/54 ... . 09/01/2025 . [Paydomn .....ccoueveeeeiiiiiiiieeees oo eeiees e (I OO [V PO 17 s 849 [ooeeeeinnns 0 foeeeenne (849) [oeveeennnne 0 foeeeenne (G2 ) [ OO (I O (O O 0 foreeeiiiiias [\ IO 104 |. 07/15/2054 . [1.A FE ....
BX Trust 2020V1V2 2020-VIV2 G 3.660%

..05605N-AA-5 | 03/09/44 ......ooeviiiiiiiiiee e . 09/15/2025 . [SOCIETE GENERALE .........cccoonr Joovummmeneiiiiiens oo 2,812,500 |........ 3,000,000 |........ 2,882,578 |........ 2,808,959 |...cceeeennne 0 foeens (25,144) |..oveeennnee 0 foeens (25,144) |..oveeennnes 0 foeeeens 2,783,815 [oeeeeinnnnns 0 foeeeee 28,685 |........ 28,685 |............ 85,460 |. 03/09/2044 . [1.A ........
BX Trust 2021VIV5 2021-VIVS A 2.843%

..05605V-AA-7 | 03/09/44 .......ooeiiiiiiiiiiee i . 09/03/2025 . [BNP SECURITIES .....oceerviuinnnes Jooviiieeeeeeiiins oo 2,936,379 |........ 3,175,000 |........ 2,529,830 |........ 2,687,430 |......oeeee. 0 foeeeens 54,574 |...eeeeeennnne 0 foeeeens 54,574 |...eeeeeennne 0 foeeeens 2,742,005 |....ooeeennnnee 0 [...... 194,374 |....... 194,374 . 03/09/2044 . |1.A ........

..05606F-AA-1 | BX 2019-0C11 A 3.202% 12/09/41 .............. . 09/03/2025 . [MORGAN STANLEY FIXED INC ....... |ecevveereeiiiiinns one 10,410,898 |...... 11,000,000 |........ 9,904,492 |....... 10,205,905 |.....oeeeeeenne [V 95,279 |ocoiiiieennne [V . 95,279 |cciiiieennne 0 ... 10,301,184 [....oooens 0 [...... 109,714 |....... 109,714 . 12/09/2041 . [1.A ........
BX Trust 2020V1V4 2020-VIV4 A 2.843%

..05608\-AA-4 | 03/09/44 .. |- 09/03/2025 . | J P MORGAN SEC ... 1,230,458 ..1,330,000 ..1,085,245 |........ 1,128,354 |.... . .0 . .0 fo....... 1,150,948 [.. 79,510 |........ 79,510 . 03/09/2044 . |1.

..06054\-AF-0 | BACM 2016-UB10 XA  1.872% 07/15/49 . 09/01/2025 . [Paydomn .....ccoueveeeeiiiiiiiieeees oo eeiees e ...64,379 |. ...10,748 |. .. (10,748) |. 0 0 s . . 07/15/2049 . |1.

..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 09/01/2025 . [Paydown . ..501, 150 ..516,148 |. ..504,593 |. . .(3,444) | 0 0| . 08/15/2061 . | 1.

..06539L-BC-3 |BN 2018-BN13 XA  0.598% 08/15/61 .. . |- 09/01/2025 . | Paydown ... 125,067 |.......... 118,664 |...............0 [...... (118,664) |. .0 . .0 | . 08/15/2061 . | 1.
Bank 2020BN25 2020-BN25 XA

..06539-BC-9 | 0.984% 01/15/63 . 09/01/2025 . |Paydoun ... 4,284 8,210 ... (3,210) |. 0 [l (8,210) ... .0 [ . 01/15/2063 . | 1.

..06540T-AB-6 |BANK 2018-BN11 ASB ~ 4.010% 03/15/61 . . 09/01/2025 . [Paydown . ..475,985 |. ..464,809 |. (2,677) |. 0 . (2,677) 0| . 03/15/2061 . | 1.

..06540T-AE-0 | BANK 2018-BN11 XA  0.588% 03/15/61 .. . 09/01/2025 . |Paydoun . 11,425 |. .5,830 |. (5,830) | 0 . (5,830) 0] . 03/15/2061 . | 1.

..06540W-BH-5 | BANK 2019-BN19 XA  1.068% 08/15/61 .. . 09/01/2025 . [Paydown . 21,838 |. 18,540 |. .. (18,540) |. 0 (18,540) 0| . 08/15/2061 . | 1.

..06541F-BB-4 |BANK 2017-BNK4 XA  1.486% 05/15/50 .......... . 09/01/2025 . |Paydoun ... ...9,783 |.... ....(3,3%) |. .0 feneii(3,395) |... .0 . . 05/15/2050 . | 1.
Bank 2019BN23 2019-BN23 XA

..06541R-BC-6 |0.79%% 12/15/52 .....evveeiieiiiiiiiie e . 09/01/2025 . [Paydomn .....ocueeeereiiiiiiiiieees oo e (I O [ PO 4757 oo, 3,743 | 0 foeeeens (3,743) |- [ O (3,743) |- [ OO (I IO (O O 0 foreeeiiiiinas [\ O 664 |. 12/15/2052 . |1.A FE ....
Bank5 20245YR6 2024-5YR6 XA

..066043-AX-8 0.975% 05/15/57 wooeeeeeurieeeeeeiiiieeeeenns . 09/01/2025 . [Paydown .....oeecuveeeeeeiiiiiiieeees oo e, 0 [, 0l 370 foreeiaannnnns 318 [ 0 foreeenn. (318) | 0 foreeenn. (318) | 0 fovreeeeiine 0 oo 0 loeeeeiee 0 [, 0 looeeiie. 62 |. 05/15/2057 . [1.A FE ....
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JRACIE

Barclays Commerc2017C1 gage S 2017-C1 XA

..07332V-BJ-3 | 1.610% 02/15/50 . 09/01/2025 . |Paydoun ... .. (12,967) | .. (12,97) ... . 02/15/2050 . (1.A FE ....

..08160B-AE-4 | BMARK 2018-B5 ASB . 09/01/2025 . |Paydoun ... ... (4,685)|. ... (4,685)]... . 07/15/2051 . [1.A ........
BENCHMARK Mor tga2019B15 2019-B15 XA

L08160K-AH-7 | 12/15/72 i . 09/01/2025 . [Paydomn .....cooeveeeeiiiiiiiieiees Joeriieeeeeeiiees e it 0 15,120 |l 10,575 [0 [, (10,575) |- 0 foeens (10,575) . 12/15/2072 . |1.C FE ....
BENCHMARK Mor tga2022B34 2022-B34 XA

..08161Y-BH-5 | 04/15/55 . 09/01/2025 . [Paydomn .....cccuveeeeeiiiiiiiiieees Joeviieeeeeeiiiees o0 it 0 e 3,526 | 2,134 |0 [ (2,134) | .(2,134) ... . 04/15/2055 . |1.A FE ....

..08163A-AF-0 | BMARK 2020-B18 XA  1.853% 07/15/53 .. . 09/0172025 . [Paydonn ......cccevveeeiiiiiiiiiinees Joevniinneneiiiiees o0 e 00 | 1,161,221 01LLL000553,208 | 0 [ (553,208) |. . (553,208) |... . 07/15/2083 . [1.A FE ....
BENCHMARK Mor tga2024V10 2024-V10 XA  1.522%

..08163U-AD-1 | 09/15/57 .. . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinins foviiieneeeiiiies e, (I O [V 145 [ L7 0 s [RET0N R (I O R0 R 0 e (U O (VN 0 | (0 O 24 |.09/15/2057 . |1.A FE ....
BENCHMARK Mor tga2024V5 2024-V5 XA  1.298%

..08163X-AZ-6 | 01/10/57 ...ooveiiiiiiiiiiiiiiiiice e . 09/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiiinins Jooviiieeeeeiiiies e, (I O [V 21 [ 7| 0 s [REA0] (I O [RTA0] 0 e (U O (VN 0 | (0 O 35 [. 01/10/2057 . |1.A FE ....
BENCHMARK Mor tga2024V7 2024-V7 XA  0.881%

..08163Y-AV=-3 | 05/15/56 ......evvveeeeiiiiiiieiee e . 09/01/2025 . [Paydomn ......cccevveiiiiiiiiiiiinins foeviiiineeeiiiies |, (I O [V (X 54 |l 0 s (54) [oovvnnnnnnnnns [V O (54) [ouvvnnnnnnnnne 0 e (U O (VN 0 | (0 O 10 |. 05/15/2056 . |1.A FE ....
BENCHMARK Mor tga2025V14 2025-V14 XA  0.981%

..08164B-AE-0 | 04/15/57 ..cvvviiiiiiiiiiiiiee s . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinnns fooviiiennneiiiies e (I O [V 761 [, (V2 0 s (761) [euvvnnnnnnnnnns (I O (761) [orvvnnnnnnnnnns 0 e (U O (VN 0 | (0 O 65 |. 04/15/2057 . [1.A FE ....
BENCHMARK Mor tga2024V6 2024-V6 XA  1.577%

..081927-AC-9 | 03/15/57 .o . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiinins foviiieneeeiiiies e, (I O [V 1,645 [oooveennnens 1,354 |l 0 fens (1,418) fouvvnnninnnnnns [V O (1,418) [ouvvnnninnnnnns 0 e (U O (VN 0 | [V O 274 |. 03/15/2057 . |1.A FE ....
BMO Mor tgage Tru20245C4 2024-5C4 XA  0.812%

..09660S-AV-2 | 05/15/57 ..o . 09/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiiinins Jooviiieeeeeiiiies e, (I O [V 1,872 |oeeeennns 1,387 [oeeeviiiinnns 0 fens (1,387) [eovnnininnnnnns [V O (1,387) [eovnnnninnnnns 0 e (U O (VN 0 | [V O 317 |. 05/15/2057 . |1.A FE ....
BMO Mor tgage Tru20245C7 2024-5C7 XA 1.143%

..09660W-AV-3 | 11/15/57 . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiiinns foviiiinnneiiiees e [ [V O LA [V 397 |eveeeiiiiinnns 0 s (K70 1 P (I O (K70 1 P 0 e (U O (VN 0 | (0 O 67 |. 11/15/2057 . [1.A FE ....
BX Trust

.. 12433H-AG-9 | 08/15/42 . 09/15/2025 . |Paydown [V O, (O O 0 . 08/15/2042 . |2.C FE ....
BX Trust %

.. 12434C-AG-9 | 09/15/34 . 08/15/2025 . |Paydown [V O P72 0 . 09/15/2034 . [1.A ........

BX Trust 5.153%
.. 12434C-AJ-3 | 09/15/34 .. |- 08/15/2025 . | Paydoun ... .0 . .0 [ . 09/15/2034 . [1.A ........
..12512J-AT-1 | CD 2018-CD7 ASB  4.213% 08/15/51 .. . |- 09/01/2025 . | Paydoun ... [ O s .0 . .0 [ . 08/15/2051 . [1.A ........
..12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . 08/01/2025 . |Paydoun ... o o211, 211,415 |... 217,746 |...........211,505 |.... .0 . JUL | FO . 01/10/2048 . [1.A ........
..12593G-AJ-1 | COMM 2015-PC1 B 4.540% 07/10/50 .. . 08/01/2025 . [Paydown . R ,361, ..2,361,623 ..2,159,040 |. .2,316,570 |. 0 0] .2,361,623 . 07/10/2050 . |1.A .
..12593J-BH-8 | COMM 2015-CR24 AM  4.028% 08/10/48 .. .. |- 08/01/2025 . | Paydoun ... oo foeeen 3,025,000 |........ 3,025,000 |........ 3,001,367 |........ 3,018,325 |.... .0 . 0 [ 3,025,000 |.. . 08/10/2048 . [1.A ........
CSAIL Commercial2019C16 e Trus 2019-C16 XA
.. 12596I-AE-4 | 1.693% 06/15/52 . 09/0172025 . [Paydoun ......ccvveeiiiiiiiiiiiinnns foiiienneeiiiiiens v 00 [V P 12,120 12422 |0 e, (12,122) |. .0 . .0 .. . 06/15/2052 .
.. 12625X-AA-5 | COMM 2013-300P A1 4.353% 08/10/30 . 07/01/2025 . [Paydoun . 12,000,000 .12,000,000 .12,835,391 |. 12,049,567 |. .. (49,567) |. 0] 12,000,000 . 08/10/2030 .
.. 12620N-AH-8 | COMM 2015-DC1 AM ~ 3.724% 02/10/48 ... . |- 0970172025 . | Paydown ... ... 180,947 |........... 180,947 |.......... 180,198 |...........180,947 |.... . .0 ....180,947 |.. . 02/10/2048 .
COMM Mor tgage Tr2015CR27 2015-CR27 AM
..126350-BJ-8 |3.984% 10/10/48 ......ooiviiiiiiiiiiiiiiieeee . 09/0172025 . [Paydoun ......cccuvveeriiiiiiiiiinens foorniiieeeeiiiins e 1,897,141 |........ 1,897,141 |........ 1,870,463 |........ 1,889,773 |.vveeeennns [V IO 7,368 [oveeeeeinnnns 0 0 foeeees 1,897,141 [t (O O [V O, [\ O, 56,687 |. 10/10/2048 . |1.A ........
CSAIL Commercial2015C4 e Trus ~ 3.808%
.. 12635R-AX-6 | 11/15/48 .....ocevvriiiiiiiiiii . 09/0172025 . [Paydoun ......cccvvveiiiiiiiiiinnnns foiiieneeiiiiiens o 25,177,605 |....... 25,177,605 |....... 25,043,849 0 0 f..... 25,177,605 |....oveeennnee (O O [V O, (I O, 232,320 |. 11/15/2048 . |1.A ........

CSAIL Commercial2015C4 e Trus 2015-C4 AS
..12635R-BB-3 |4.174% 11/15/48 ..
..13705D-AA-0 | CANAL 2021-1 B 4.307
Citigroup Commer2016GC37tgage  3.050%

o
o
o

. 09/01/2025 . [Paydown .
. 09/15/2025 . | Paydown ...

.. 246,845 ..246,845

.... 206,160

..242,916 |.
212,344 |....

.246,845
206,160 |..

7,728 | 11/15/2048 .
..5,021 |. 09/15/2056 .

o
o
o

.. 17290X-AS-9 | 04/10/49 . 09/01/2025 . |Paydoun ... .. 1,540,992 ..1,530,037 |.... .0 [ .0 [ 7,540 |. 04/10/2049 .
.. 17322Y-AG-5 | CGCMT 2014-GC25 B 4.345% 10/10/47 . 08/01/2025 . [Paydown . 18,424 17,865 |. .0 . 0 0 ..493 (. 10/10/2047 .
.. 17324D-Al-4 | CGCMT 2015-P1 AS ~ 4.033% 09/15/48 . . 07/01/2025 . [Paydoun . .5,000,000 ..4,623,828 |. 92,719 | ..92,719 0] 0 7,629 |. 09/15/2048 .
..17324D-BA-1 | CGCMT 2015-P1 XA 0.559% 09/15/48 . oo [- 0770172025 . |Paydoun ......oeeeiiiiiiiiiniiiiiins feeeeiiiiieeneen o0 f 00 2,812,016 |...........179,793 |...............0 |...... (179,793) |. .(179,793) |... .0 . .0 . ...398,242 |. 09/15/2048 .
Citigroup Commer2016GC36tgage 2016-GC36 A3
.. 17324T-AC-3 | 3.524% 02/10/49 ....evvvveiiiiiiiiiniciiiiiieenn . 07/01/2025 . [Paydoun ......ccvvveereiiiiiiinnnns foovnieenneiiiiiees | 729,074 1Ll 729,074 | 708,569 |...........724,755 |.ccooeeiennn0 [ 4,320 |. .0 . 0 0 . 14,987 |. 02/10/2049 .
..17328R-BE-8 | CGCMT 2020-GC46 XA  1.078% . 09/01/2025 . [Paydomn .....ocueeeereiiiiiiiiieees oo e ...27,707 | ...14,584 |. .. (14,584) |. , 0 . 0 . 02/15/2053 .
.. 29425A-AF-0 | CGMT 2015-GC33 AS  4.114% 09/10/58 . 09/01/2025 . [Paydoun ... 10,262,775 |.......10,262,775 |....... 10,893,440 |.......10,294,344 |...............0 |....... (31,569) |. .. (31,569) |... 10,262,775 |.. 0 . 09/10/2058 .
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FREMF Mor tgage T2015K48 2015-K48 C  3.667%
.. 30293H-AG-0 |08/25/48 .oovveiiiiiiiiii . 07/01/2025 . |Paydoun ........cooeeeiiiieiiiinnnnns fonininiiiiiiiiiiins fonens 3,787,712 |........ 3,787,712 |........ 3,832,840 |........ 3,786,690 |............... 0 |eeeenns 1,022 [oeeeiiieinns 0 eeeeenn 1,022 [oeeeiiiiinnes 0 fnns 3,787,712 [eeeeeiennns (VN 0 | [V 81,779 |. 08/25/2048 . [1.A ........

FREMF Mor tgage T2019K89 2019-K89 X2A

..302072-AN-4 | 01/25/29 ... . 09/01/2025 . |Paydoun ... ...25,071 ...13,608 |.... .. (13,608) |... . 01/25/2029 . [1.A FE ....
FREMF Mor tgag: .

.. 30207R-AA=7 | 10/25/28 ......evvveiiiiiiiiiiee e . 09/01/2025 . [Paydomn ......cccevveiiiiiiiiiiiinins foeviiiineeeiiiies |, (I O [V P 18,939 |..oocniens 9,288 [V O (I O (O O 0 . 10/25/2028 . |1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%

. 303TIM-AN-2 | 06/25/29 ....ovveeieiiiiiiiiie e . 09/0172025 . [Paydoun ......ccvveviiiiiiiiiiininns foirienneeiiiiiens o0 i, 0 [V O (I O (O O 0 . 06/25/2029 . [1.A FE ...

FREMF Mor tgage T2020K113 2020-K113 X2A

..30315K-AA-0 | 0.100% 05/25/53 . 09/01/2025 . |Paydoun ... . .0 . .0 [ .0 [ . 05/25/2053 . |1.A FE .

..36250G-AT-2 | GSMS 2015-GC30 AS ~ 3.777% 05/10/50 . 09/01/2025 . |Paydoun . ..565,006 |. 12, X 0 0] 0 . 05/10/2050 . [1.A ........

.. 36253P-AE-2 | GSMS 2017-GS6 XA  1.140% 05/10/50 ... ... |- 09/01/2025 . | Paydown ... ....(3,241) | .0 . .0 . .0 . . 05/10/2050 . [1.A FE ..

..46590M-AT-7 | JPMCC 2016-JP2 XA  1.134% 08/15/49 ........... . 09/01/2025 . [Paydomn .....cooevveeeiiiiiiiiiiees Joeriieeeeeeiiees v 0 et 00 093,310 [ 12,265 [0 [ (12,265) |..evveeenneee 0 0 0 . 08/15/2049 . |1.B FE .
JPIBB Commercial2014C25 e Secu 2014-C25 AS

..46643P-BJ-8 |4.065% 11/15/47 ...oooiiiiiiiiiiiiiiiieeeee . 07/01/2025 . [PRIVATE PLACEMENT ................ , 18 e 1,778 | [ IO 0 foreeeiiiiins (O IO 0 0 0 . 11/15/2047 . |1.A ........

MHC Commercial M2021MHC Trust 2021-MHC A

..56316V-AA-2 |5.066% 04/15/38 .. . 08/15/2025 . [Paydown . .0 .0 .0 | 0 0 0 . 04/15/2038 .
..61690Q-AH-2 | MSBAM 2015-C23 B 4.140% 07/15/50 . . 08/01/2025 . [Paydown . 83,253 |. 88,014 ..1,506 | 0 0 0 . 07/15/2050 .
..616900-AK-5 | MSBAM 2015-C23 C  4.297% 07/15/50 . . 09/01/2025 . [Paydown . ..3,162,176 |. .3,288,037 |. 31,288 |. 0 0 0 . 07/15/2050 .
..61691A-BI-4 | MSC 2015-UBSB XA  0.844% 12/15/48 . . 09/01/2025 . [Paydown . ..499,138 |. ...55,278 |. .. (55,278) |. 0 0 0 . 12/15/2048 .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 .. . 09/01/2025 . [Paydown . ..268,838 |. ..262,693 |. (1,674) |. 0 0 0 . 10/15/2051 .
..616928-BU-3 | MSC 2020-HR8 XA  1.906% 07/15/53 . 09/01/2025 . [Paydown . (6,389) | 0 0 0 . 07/15/2053 .
..61765D-AW-8 |MSC ~ 4.158% 05/15/48 ... | 07/01/2025 . | Paydown ... . 1,799,857 ....43,872 |. .0 | 0 [ 1,799,857 .. .0 [ . 05/15/2048 .
Morgan Stanley B2015C24 t 2015-C24 B 4.175%
..61765L-AX-8 |05/15/48 ... .. |- 09/01/2025 . [Paydown ......ccccuviiiiiiiiiiiiiiees e e 2,000,000 |........ 2,000,000 |........ 1,890,000 |........ 1,971,796 |.... ....28,204 |. 0 e 2,000,000 |. . 05/15/2048 .
..61765T-AG-8 | MSBAM 2015 . . 08/01/2025 . [Paydown . 0 0 ..2,130,072 |. . 110,113 | 110,113) 0 0 . 10/15/2048 .
..61766C-AF-6 | MSC 2016-UBS9 ASB  3.340% 03/15/49 ... . 09/01/2025 . |Paydoun ... 879,130 |...........854,516 |............l0 [, (974) .0 [ . 03/15/2049 .

Morgan Stanley B2016C30 t 2016-C30 XA
..61766N-BC-8 | 1.379% 09/15/49 .......ovvviiiiiiiiiieiieiiees . 09/01/2025 . [Paydomn .....ccoueveeeeiiiiiiiieeees oo eeiees e (I OO [ PO 42,254 |............ 42,072 | 0 foeens (42,072) |eevveenee 0 foeens (42,072) |eeveeeeennen [ OO (I O (O O 0
Morgan Stanley B2016C31 t 2016-C31 XA

. 09/15/2049 . [1.A FE ...

..61766R-BA-3 | 1.396% 11/15/49 . 09/01/2025 . |Paydoun ... . .. (14,188) |. .. (14,188) |... . 11/15/2049 . |1.A FE ...

. 61767Y-AN-0 |MSC 2018-H3 ASB  4.120% 07/15/51 .. |- 09/01/2025 . | Paydoun ... . 617,669 |.... ... (3,684) ] ... (3,684)]... . 07/15/2061 . [1.A ........
Morgan Stanley C2020L4 Trust 2020-L4 XA

L B1770K-AY-1 | 1.187% 02/15/53 ....oooiiiiiiiiieiiiiiiiee s . 09/01/2025 . [Paydoun ......cccevveeriiiiiiiiiiinns foviiiinnneiiiees e (I O [V 2,144 | 1,611 0 fnns (1,611) fornnninnnnnnns L O O | 0 . 02/15/2053 . |1.A FE ....

OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG
..B67737R-AC-3 |3.910% 11/01/36
..755750-AG-3 |RCMT 2019-5 B 4.254% 02/25/52 .. .
TTAN 2021MHC 2021-MHC A 5.115%

. 11/01/2036 . |1.B FE ....
. 02/25/2052 . |1.A ........

. 09/26/2025 . |Redemption 100.0000 ....... |....
. 07/25/2025 . |Paydown ......c.veeunieiniieinianns

...35,332 |....
.1,221,372 |....

o
o
o

..87303T-AA-5 | 03/15/38 . 08/15/2025 . |Paydoun ... .8,074,967 |........8,074,9%7 |........ 8,074,967 |........8,074,%7 |.... X .0 . .0 [ .0 [ . 03/15/2038 .
..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 . 09/01/2025 . [Paydown . ..996,881 ..1,026,775 |. ..999,385 |. .(2,503) |. 0 ..(2,503) 0| .996,881 0| . 06/15/2050 .
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 . . 09/01/2025 . |Paydoun . ..687,515 . 708,138 |. ..691,447 |. .(3,933) | 0 ..(3,933) 0] .687,515 0 . 05/15/2051 .
..90276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 . . 09/01/2025 . [Paydown . .. 363,052 ..373,942 |. ..365,070 |. (2,018) |. 0 . (2,018) 0| .363,052 0| . 06/15/2051 .
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.684% 04/15/52 .. . 09/01/2025 . [Paydomn .....ccueveereiiiiiiiieeees oo e ...25,560 ... 17,148 | .. (17,148) |. 0 (17,148) 0] 0 . 04/15/2052 .
..90353D-Ali-5 | UBSCM 2018-C12 ASB  4.195% 08/15/51 . . 09/01/2025 . [Paydown . , .1,794,214 | (8,3%) | 0 . (8,39) 0| 0| . 08/15/2051 .
..92937E-AG-9 | WIFRBS 2013-C11 B 3.714% 03/15/45 . . 09/01/2025 . |Paydoun . . .0 0 .0 0] 0 . 03/15/2045 .
..92937U-AJ-7 |VWIFRBS 2013-C13 D 4.285% 05/15/45 .... . 09/01/2025 . |Paydoun ... .0 0 e 0| 0 |. .0 . . 05/15/2045 .
Wells Fargo Comm2015C29 ortgag 2015-C2
..94989K-AX-1 |4.013% 06/15/48 .......cccvvvveieiiiiiiiiieeins . 08/01/2025 . [Paydown ......ccceveeeriiiiiiiinnnns foovniieneeeiiieees a0 18,441,072 |......18,441,072 ... 17,223,957 |....... 18,181,351 [.....ocenees 0 ... 259,722 foveeveieinnnns 0 ... 259,722 fovevreirinnns 0 [......18,441,072 |............... (O O [V O, (I O, 442,831 . 06/15/2048 . |1.A ........
Wells Fargo Comm2015C29 ortgag 2015-C29 B
..94989K-BA-0 | 4.194% 06/15/48 . 09/01/2025 . [Paydown .......ccvveeiiiiiiiiiiinnns Joeviieeeeneiiinens |- 10,069,931 |.......10,069,931 |........ 9,182,518 |........9,887,727 [...............0 |oeeee 182,204 |. .. 182,204 |... ...291,287 |. 06/15/2048 . [1.A ........

Wells Fargo Comm2015
.. 94989N-BH-9 | 0.662% 09/15/58 ......oeicuveviieiiiiiiiiiiiiiinns . 07/01/2025 . [Paydown ......occveeieiiiiiiiiiiiss Jooiiiiiiiiiiiiiiies |oeiiiiiieeeeens 0 foriiiiiiiiinnns [ PO, 375,541 [............ 25,157 |oeeieiee 0 f... (25,157) |.oeeeeeeen 0 f...... (25,157) |.oeeeeeeen [ PO [ [ 0 Jooeeeeiiieenn [\ 76,327 |. 09/15/2058 . [1.A FE ....
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Wells Fargo Comm2015LC220r tgag 2015-LC22 AS
..94989T-BB-9 |4.207% 09/15/58 ...oovvvvviiiiiiiiiiiiiiis . 09/01/2025 . |Paydoun ........coeeeeeiiiiiiininnnns foniniiniiiiiiiiinns foen 10,870,000 |...... 10,870,000 |....... 10,465,772 |....... 10,747,834 |............... [V R 122,166 |.ooevvveveennnn 0 [ernnnn 122,166 [onnnnnnnnnnnnnn 0 fonnes 10,870,000 |......eevvvnnns (VN 0 | [V 342,976 |. 09/15/2058 . |1.A ........

Wells Fargo Comm2015NXS3ortgag  3.972%

..94989V-AF-6 | 09/15/57 ..ccuvriiiiiiiiiiiee e . 09/0172025 . [Paydoun ......cccuvveeriiiiiiiiiinens Joviiiieeeeiiiiees e 2,000,000 |........ 2,000,000 |........ 1,990,781 |oveviiiiiiiinn 0 o0 s 9,219 [0 [ 9,219 |0 2,000,000 |. . 13,240 |. 09/15/2057 . |1.
..94989Y-AY-9 | liFCM 2016-C . 294 . . 09/01/2025 . |Paydoun ... . 2,760,812 ..2,760,812 ..2,717,997 |. R .2,760,812 . 01/15/2059 . | 1.
..95000H-BH-4 | WIFCM 2016-LC24 AS ~ 3.367% 10/15/49 .. .. |- 08/28/2025 . | GOLDMAN SACHS ......ceevvvvereiiinn foereeiiniinnneiiis feeeens 9,800,000 |...... 10,000,000 |........ 9,761,875 [o.eeeeiiiiiiinnnn 0 [0 | 18,677 [0 e 18,677 [0 s 9,780,552 |.. . 10/15/2049 . | 1.

Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 |0.917% 12/15/49 ......ccevviiiiiiiiiiiiiieeiins . 09/0172025 . [Paydoun ......ccvvveiieiiiiiiinnens foovniienneiiiiiies o0 i 00 e 11,545 05798 |0 [ (5,798) |0 (5,793 |l 0 [ (O R 1 I N | B A , . 12/15/2049 . [1.A FE ...

Wells Fargo Comm2017C38 ortgag 2017-C38 XA
..95001M-AH-3 | 1.048% 07/15/50 .
..95002U-BE-0 | WIFCM 2020-C58 XA ~ 1.918% 07/15/53 .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.172% 08/15/53 . .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

. 07/15/2050 . |1.A FE ...
. 07/15/2053 . |1.A FE ...
. 08/15/2053 . |1.A FE ...

. 09/01/2025 . |Paydoun ...
. 09/01/2025 . | Paydown .
. |- 09/01/2025 . | Paydoun ...

....(6,932) |.
.. (59,004) |.
... (8,626) |.

..95003M-BT-4 10.532% 04/15/55 .ovviviiiiiiiiiiiiiiiiieiieen . 08/01/2025 . | PRIVATE PLACEMENT ........cevvvves forvmmmnnnnnnnnnnnnns fovnvinninnnnnnnn, [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 0 |. 04/15/2055 . |1.A FE ....
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..95003-BT-4 10.532% 04/15/55 .oeveiiiiiiiiiiiiiiiiiieiieen . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinins fonniniiiiniiiiiiins feiii, [ (V1 11 ... 31,807 |oveveirininnns [V R (31,807) [cevvvvrennnnnns (U - (31,807) [cevvvvrrrnnnnns 0 e (U O (VN 0 | [V 5,315 |. 04/15/2055 . |1.A FE ....
Wells Fargo Comm20255C3 ortgag 2025-5C3 XA

..95004J-AD-6 | 1.049% 01/15/58 ...oevvvvvviiiiiiiiiiiiiiiiiiieeees . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinins fonniniiiiniiiiiiins feiii, [V 0 [ LK) I PO (V2 0 fens (1,731) o (U . [RIVEI D 0 e (U O (VN 0 | [V 255 |. 01/15/2058 . |1.A FE ....
PFP 111 20229 2022-9 AS  6.930%

..692910-AC-9 08/19/35 ..ovvvviiiiiiiiiiiiiiiiiiiieeee . 08/16/2025 . |Paydown ......ooeveiiiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiins fonns 20,150,000 |....... 20,150,000 |....... 20,050,281 |....... 19,944,979 ... 0 oeeeenn 54,739 |ooeieiieenn 0 oeeeennn 54,739 |ooeieiieenns 0 Jenns 20,150,000 |...ooeeeeennnns [ 0 Joeeeeeiieenn [ 962,586 |. 08/19/2035 . [1.A FE ....

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 284,428,100 285,742,865 289,553,665 240,720,314 283,996,369 0 431,731 431,731 10,347,486 XXX XXX
..55281F-AN-0 | MCFCL 2017-3A AR 6.207% 07/20/33 . ... |- 08/06/2025 . | Paydoun ... 12,500,000 |....... 12,500,000 |....... 12,500,000 |....... 12,500,000 [ooeeeeeieeeeenn0 v 0 i 0 v 0 [0 e 12,500,000 |.. . ...629,410 |. 07/20/2033 . [1.A FE ....
..017154-AL-9 | ALLPK 2019-1A AR  5.625% 01/20/35 . . 08/29/2025 . | Paydoun . 37,000,000 .37,000,000 .37,000,000 |. 37,000,000 |. X 37,000,000 1,823,280 |. 01/20/2035 . |1.A FE ....
..03332A-AA-8 | ANCHF 2020-10A AV~ 3.619% 04/25/38 .. .. |- 07/24/2025 . |ROBERT . BAIRD .. 22,004,475 |....... 22,650,000 |....... 22,725,000 |....... 22,681,114 [ooeeniiinnnn0 feeeennnn2,253 |0 2,283 el 0 s 22,683,368 |.. .. 614,778 |. 04/25/2038 . [1.A FE ....
Apidos CLO Ltd XXXA XXXA A1AR  5.400%

..03768C-AN-9 | 10/18/31 ... .. |- 07/18/2025 . |Paydoun ... ..2,737,503 |........ 2,737,503 |........ 2,737,508 |........ 2,737,503 [.eeevrrrnennn0 fooveiiiiininna 0 o0 0 el 0 e, 2,737,503 |.. ...113,830 |. 10/18/2031 . [1.A FE ....
ARES CLO Ltd  202266A 2022-66A BR  6.818%

04019R-Al=1 | 07/25/36 oo . 09/12/2025 . |Paydoun .......cooeeiiiiiiiiniiiiinns feiieiiiiiiiiiiiiens [ 16,500,000 |....... 16,500,000 |....... 16,500,000 |....... 16,500,000 |.....ccevvrnnns [V (VR [V (VR [V R 16,500,000 |........ceeent (VO [V [V 1,017,263 |. 07/25/2036 . [1.C FE ....
ARES CLO Ltd

..04019R-AY-7 |07/25/36 ... . 09/12/2025 . |Paydoun .......oooeeiiiiiiiiniiiiinns feieiiiiiiiieiiieens [ 14,000,000 |....... 14,000,000 |....... 14,000,000 |....... 14,000,000 |...ccevvvveennn fevevviiiiiennnn 0 o0 o0 o0 s 14,000,000 |.. ...925,744 . 07/25/2036 . [1.F FE ....
A10 Securitizati .

..04681E-AE-7 | 10/01/38 ...evvvvrrirriiiiiiiiiiiiiiiiiiieneineneenaes . 07/15/2025 . |Paydoun ........cooeeviiiiiiiiiiiinns foniiiiiiiiiiiiiiins [ 4,180,318 |........ 4,180,318 |........ 4,180,257 |........ 4,180,292 [....evvvennnene [V . P O [V P O [V R 4,180,318 [..cceeennnnns (VO [V [V 75,570 |. 10/01/2038 . |1.A FE ....
A10 Securitizati2021D 2021-D B 3.405%

..04681E-AG-2 | 10/01/38 ... . 07/15/2025 . |Paydoun .......cooeeiiiiiiiiniiiiinns feiieiiiiiiiiiiiiins [ 13,598,676 |....... 13,598,676 |....... 13,598,565 |....... 13,598,616 |......ceeeeeens 0 Jeeeeieiiiin B0 |0 [0 [0 e 13,598,676 |.. . 10/01/2038 . [1.C FE ....
BDS Ltd .

.. 05493N-AA-0 | 11/16/38 ....evvvvvriiiiiiiiiiiiiiiiiiiieeineaaaaae . 09/18/2025 . |Paydoun ........cooeeiiiiiiiiiiniinns feieiiiiiiiiiiiiiens [ 532,590 |........... 532,590 |........... 532,590 |..coeeeens 532,590 [oeoevviiiiinnns [V (VR [V (VR [V R 532,590 . 11/16/2038 . [1.A FE ....
BBAM US CLO LTD.20221A 2022-1A XR  5.268%

..054978-AJ-0 |03/30/38 ....oooiiiiiiiiiiii . 07/15/2025 . |Paydoun .......cooeeviiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feieiee 475,000 |oveeerennns 475,000 |........... 475,000 |oooeeiiiiinnnnns (VR [V (VR [V (VR [V R 475,000 [.ooeeiiiiiennns (VO [V [V 9,590 |. 03/30/2038 . |1.A FE ....
Bain Capital Cre20233A Limit 2023-3A C

..05682C-AE-7 |7.569% 07/24/36 .....ooovvvveieiiiiiiiiiiiiieeeees . 08/20/2025 . |Paydoun ........ooooeiiiiiiiniiiiiins feiiiiiiiiiiiiiieens [ 19,200,000 |....... 19,200,000 |....... 19,411,200 |....... 19,401,880 |......cceeenns 0 |..... (201,880) [-.evvvveennnnns 0 |..... (201,880) [..evveveennnnns [V R 19,200,000 |....ceeeennnns (VO [V [V 1,223,329 |. 07/24/2036 . [1.F FE ....
Bain Capital Cre20232A Limit 2023-2A Bi

..05684G-AE-6 |6.929% 07/18/36 .......ovvvvvvrviiiiiiiiiiiiiiiiees . 08/08/2025 . |Paydoun ........ccoeeiiiiiiiiiiiinins feiiiiiiiiiiiiiieies [ 8,000,000 |........ 8,000,000 |........ 8,014,400 |........ 8,156,707 |..ccoeeeeenns 0 |..... (156,707) [.evvveveeennns 0 |..... (156,707) [.eevveveennnnns [V R 8,000,000 |....cceeeennns (VO [V [V 457,202 |. 07/18/2036 . |1.C FE ....
Ballyrock Ltd  202324A 2023-24A A2  6.818%

..05875A-AC-2 | 07/15/36 ..ovvvvvviiiiiiiiiiiiiiiiieiees .. |- 07/15/2025 . [Paydown ..........eeeveeeumnnnnnnnnnn fooveeeiiiiininnnnnns ..., 19,000,000 |....... 19,000,000 |....... 19,000,000 |.......19,000,000 |.... .0 0 e 19,000,000 |.. .. 980,770 |. 07/15/2036 . [1.C FE ..

..09620V-AC-7 |BLUEM 2018-2A A 5.583% 08/15/31 . 08/15/2025 . | Paydoun . ..3,030,304 ..3,030,304 |. .3,030,304 |. 0| .3,030,304 132,490 |. 08/15/2031 . |1.A FE ..

..12549A-AV-2 | CIFC 2013-1A A1R2  5.609% 07/16/30 .. .. |- 07/25/2025 . [Paydonn ..........eeveememnnnnnnnnnns fooveviiiiiiiinnnn ...3,635,351 |l 3,535,351 |........ 3,535,351 083,535,351 |ooeviiiiiiin 0 v 0 o0 o0 0 s 3,535,351 .. 156,677 |. 07/16/2030 . [1.A FE .
CIFC Funding Ltd20134A 2013-4A A1R2  5.064%

L12549F-BS-7 | 04/27/31 oo . 09/12/2025 . |Paydoun .......oooeeiiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiens [ 25,106,580 |....... 25,106,580 |....... 25,106,580 [.....evvvennnnnnee (VR [V (VR [V (VR [V R 25,106,580 |.....eevvvnnnes (VO [V [V 664,150 |. 04/27/2031 . |1.A FE ....
Carlyle Global M20216A rategi 2021-6A XR

.. 143133-AL-0 |5.268% 01/15/38 .. |- 07/15/2025 . |Paydown ... ..687,500 |.......... 687,500 |.......... 687,500 |.......... 687,500 |.... 687,500 |.. . 01/15/2038 . [1.A FE ..

..17180T-BL-5 |CIFC 2016-1A AR3  5.325% 10/21/31 ............ [. 07/21/2025 . |Paydoun ... ..709,089 |........... 709,089 |........... 709,089 |...........709,089 |.... .709,089 |.. . 10/21/2031 . [1.A FE .
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Generate CLO Ltd202312A 2023-12A A 6.312%
L 3THATV-AA-5 | 07/20/36 ooevvvvvviiiiiiiiiiiiieiiieeeeceeeeeeeee . 08/13/2025 . |Paydown .........oooeiiiiiiiiiniinnns foneniniiiiiiiiiiens [ 25,000,000 |....... 25,000,000 |[....... 25,017,500 [..evvvvnnnnnnnnnne (V2 [V R (17,500) [vvvvvvernnnns [V R (17,500) [vvvvevernnnnns [V R 25,000,000 |..ooeeiieennnn (VN 0 | [V 887,813 |. 07/20/2036 . |1.A FE .
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 5.311%
..40441L-AA-4 |1 06/16/36 ... .. |- 07/16/2025 . [Paydown ..........ceevvvveririeinenns forviiiiiiiiiii s 1,281,709 |........ 1,281,709 |........ 1,252,470 |........ 1,257,167 |.... 24,582 |0 [ 24582 [0 1,281,709 |. 41,457 |. 06/16/2036 . [1.A FE ..
..42704R-AA-9 | HERA 2021-F 3% . 07/16/2025 . | Paydoun . . 4,007,891 ..4,097,891 ..4,097,891 |. .4,097,891 ...0 ] K .4,097,891 . 02/18/2038 . [1.A FE ..
..43133J-AA-6 |HITR 2019-2A A1  6.225% 05/22/39 .. . 08/22/2025 . | Paydoun ... .. 207,054 207,054 206,277 |...........206,939 115 ....207,054 |.. . 05/22/2039 . (1.B FE .
Hi ldene CLO 4A 47 AR 6.369%
L A3133Y-AL-9 | 01/23/40 oo . 07/23/2025 . |Paydoun .........oooeveeeiiiiinnnnnns fonniiiiiniiiiiiinns foiiinin 803,639 [........... 803,639 [........... 803,639 [.....uvvnriinnnns (V2 0 e (VO 0 | (VO 0 e 803,639 |........eennnn (VO 0 | [V 15,792 |. 01/23/2040 . (1.A FE .
Invesco CLO LTD 20233A 2023-3A B 6.968%
L 4B091R-AC-7 | 07/15/36 eevvvvvviiiiiiiiiiiiiiiiiiiceeeieeeeees . 07/15/2025 . |Paydown .........coooeeeiiiiiiininnns foniiiniiiiniiiiiins fonen 9,450,000 |........ 9,450,000 |........ 9,450,000 |........ 9,450,000 [....ovvnnnnnnns 0 e (VO 0 | (VO 0 fnns 9,450,000 [..oeeeiiiennns (VN 0 | [V 505,647 |. 07/15/2036 . |1.C FE .
Invesco CLO LTD 20233A 2023-3A C  7.468%
. 46091R-AE-3 | 07/15/36 .evvvvviiiiiiiiiiiiiiiiiiieieeeeeeeee . 07/15/2025 . |Paydown .........oooeeeiiiiiiiniinnns foniniiiiiiiiiiiiens [ 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [...eevvvrrnnens 0 e (VO 0 | (VO 0 ... 10,000,000 |....vvvvvvnnnes (VN 0 | [V 572,993 |. 07/15/2036 . [1.F FE ....
Ivy Hill Middle 21A redit 21A B 7.77%
..46604R-AC-7 | 07/18/35 .ovvvvvviiiiiiiiiiiiiiiiiiicieeeeeeeees . 07/15/2025 . | BANK of AMERICA SEC .............. feeeeevvviinnnnininns fonns 14,732,340 |....... 14,700,000 |....... 14,700,000 |....... 14,700,000 |...eevvvvnnnnns 0 e (VO 0 | (VO [V R 14,700,000 |.....cceeenens (U 32,340 |......... 32,340 |........... 859,686 |. 07/18/2035 . |1.C FE ....
MCF CLO LLC 20231A 2023-1A AR 5.872%
.. 55293L-AU-7 | 04/15/37 oovveiieiiiiiiii . 07/31/2025 . | SCOTIA ovvvvvviiiirinininiininnnnnes fevvevennininiiieenns fonen 1,992,000 |........ 2,000,000 |........ 1,950,000 |....ceeeeeeeennns (V2 0 |eeeenns 1,623 [ovevviiinnnns 0 eeeeenn 1,623 [ovviiiiinnnns 0 fnns 1,951,623 [o.oevvvvnnnnnns [V 40,377 |........ 40,377 |evvvvennans 34,895 |. 04/15/2037 . |1.AFE ....
Madison Park Fun201414A 2014-14A AR4  5.164%
..55818R-BL-9 | 10/22/30 oeovviiiiiiiiiiii . 07/22/2025 . |Paydoun .........cooeeeeeeiiiinnnnnns foniniiiininiiiiiins foiiiinn 303,080 [oveeerrnns 303,080 |........... 303,080 |ooeeeeeeiieenns (V2 0 e (VO 0 | (VO 0 s 303,080 [..oceeiiiennnn (VN 0 | [V 5,165 |. 10/22/2030 . [1.A FE ....
Medalist Partner20201A ate Fi 2020-1A B
..58403X-AC-2 |7.284% 04/17/33 ..ooovvviiiiiiiiiii . 08/21/2025 . |Paydoun .........cooeeeiiiiiiiiiinins foniniiiiiiiiiiiinns foni 2,900,000 |........ 2,900,000 |........ 2,915,950 |........ 2,910,096 [....vvvvnnnnnns [V R (10,098) [+.evvvrvrnnnns [V R (10,098) [+.evvvvernnnns 0 fnns 2,900,000 fooeeeiiiiiinnnn (VN 0 | [V 182,679 |. 04/17/2033 . [1.F FE ....
Neuberger Berman202036A 2020-36A BR2 ~ 6.125%
LBA133K-AY=7 | 04/20/33 .oooeeiii . 08/20/2025 . |Paydoun ..........cooeeiiiiiiiiiinnns feniiiniiiiiiiiiiins foeens 5,400,000 |........ 5,400,000 |........ 5,400,000 |........ 5,400,000 |.....ceeennnns 0 e (VO 0 | (VO 0 fnns 5,400,000 [..ccoeiiiinnnn (VN 0 | [V 281,231 [. 04/20/2033 . |1.C FE .
New Mountain CLOCLO 3A CLO-3A B1  6.287%
..647550-AC-6 | 10/20/34 .oooeiiiiiiiiii . 08/15/2025 . |Paydoun .........ccoeeeiiiiiiiiinnnns foneiiiniiiniiiiiens [ 19,500,000 |....... 19,500,000 |....... 19,495,000 |....... 14,500,000 |............... 0 |eeeenns 5,000 [o.evvrernnnnns 0 eeeeenn 5,000 [o.evvrernnnnns [V R 19,500,000 |........ce.. (VN 0 . 10/20/2034 . [1.C FE .
New Mountain CLOCLO 3A CLO-3A C  6.687%
..647550-AG-7 | 10/20/34 . 08/15/2025 . | Paydoun ... . 2,500,000 ..2,500,000 ..2,500,000 |........2,500,000 |.... .2,500,000 |.. . 10/20/2034 . [1.F FE ..
..675700-AK-7 |OCP 2019-16A AR  5.590% 04/10/33 .. . 07/10/2025 . | Paydoun ... .. 401,252 401,252 401,252 |...........401,252 [.... ....401,252 |.. . 04/10/2033 . [1.A FE .
Palmer Square CL20214A 2021-4A B 6.229%
.B9702E-AC-9 | 10/15/34 oooooiiiiiii . 07/02/2025 . |Paydoun ........cooeeeiiiiiiiiiiinins foiiiiiiiiiiiiiiiees feeens 5,500,000 |........ 5,500,000 |........ 5,500,000 |........ 5,500,000 |..ccoeeeeeennns [V (VR [V (VR [V R 5,500,000 [..cceeiiiennns (VO 0 . 10/15/2034 . [1.C FE .
Palmer Square CL20214A 2021-4A C  6.520%
LBO702E-AE-5 | 10/15/34 oo . 07/02/2025 . |Paydoun ........cooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiens feeeene 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |......cceevnns [V (VR [V (VR [V R 6,000,000 |......ceeennnns (VO 0 . 10/15/2034 . [1.F FE .
Palmer Square CL20214A 2021-4A D 7.520%
L.B9702E-AG-0 | 10/15/34 .ooooiiiiiiii . 07/02/2025 . |Paydoun ........cooeeeiiiiiiiiiiinins foiiiiiiiiiiiiiiiees feeens 5,450,000 |........ 5,450,000 |........ 5,450,000 |........ 5,450,000 |........eeeeeee [V (VR [V (VR [V R 5,450,000 [..ceeeiiiennnns (VO 0 . 10/15/2034 . |2.C FE
Rad CLO Ltd 20194A 2019-4A B1R  6.068%
.. T49984-AC-4 | 04/25/32 i . 08/12/2025 . |Paydoun .......ooooeviiiiiiiiiiiiiins feeiiiiiiiiiiiieiins [ 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,500,000 |..oceeeeerennns [V (VR [V (VR [V R 3,500,000 [.ceeeiiiinnnns (VO 0 . 04/25/2032 . [1.A FE .
Regatta XXIV Fun20215A . 2021-5A X  5.425%
L. 75889H-AL-4 |01/20/38 ...oovviviiiiiiiiiiiiiiiiiieeeeee . 07/20/2025 . |Paydoun ........oooeeiiiiiiiiiniinnns feniiiiiiiiiiiiiiies feeiien 556,667 |........... 556,667 |........... 556,667 |...........566,667 |........ooeeein0 foveiviiiininnnn 0 ferniiiiiiininn 0 foeeiil 0 0 556,667 0 . 01/20/2038 . [1.A FE ..
..758078-AA-8 | 20231A 2023-1A A 6.218% 07/15/36 . . |- 07715/2025 . |Paydown .....eeniiiiiiiiiiiiii e | 50,000,000 |....... 50,000,000 |....... 50,000,000 |.... O PP | SR | B R 50,000,000 |.. .0 . . 07/15/2036 . [1.A FE ..
..77341D-AA-5 |ROCKT 2017-3A A 5.777% 10/20/30 .. .. |- 07/20/2025 . [Paydown ..........ceeeeeveeviennnnnns fooviniiiiiiiiiin oo 1,437,500 |........ 1,437,500 |........ 1,437,117 |.... JR Y PO | ' I ISR | B R 1,437,500 |.. .0 . . 10/20/2030 . [1.A FE .
Starwood Commerc2021FL2 gage T 2021-FL2 A
..78486B-AA-2 |5.461% 04/18/38 . 09/16/2025 . | Paydoun ... .. 173,026 173,026 173,02 |...........173,026 |.... .0 . ....173,026 |.. 0 . 04/18/2038 . [1.A FE ..
..87276W-AA-1 | TRTX 2021-FL4 A 5.465% 03/15/38 .. . 09/15/2025 . | Paydoun . . 4,102,011 ..4,102,011 ..4,102,011 |. .4,102,011 0 .4,102,011 0| . 03/15/2038 . [1.A FE ..
..88432D-BC-7 |WINDR 2014-3A A1A2  5.744% 10/22/31 . . 07/22/2025 . | Paydoun . . 1,217,907 ..1,217,907 ..1,217,907 |. 1,217,907 |. 0 K 1,217,907 0| . 10/22/2031 . [1.A FE ..
.. 92557U-Ali-7 | VIBR 2015-3A A1RR  5.837% 10/20/31 .. |. 07/20/2025 . | Paydoun . e e 2,178,437 ... 2,178,437 |........ 2,178,437 |........2,178,437 |.... 0 0 i 0 2,178,437 |.. .0 . . 10/20/2031 . [1.A FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 381,481,899 382,103,084 382,361,563 323,778,528 0 (341,263) 0 (341,263) 0 382,088,075 0 (606, 176) (606, 176) 17,559, 129 XXX XXX
Fort Washington 20191A -1 2019-1A XR2 |
.. 349180-AU-6 5.375% 10/20/37 ..oovvvveiiiiiiiiiiiiiiiiiiieeees . 07/21/2025 . |Paydown .....ooeveieiiiiieiiiiiiieees fevveiiiiiiiiiiiiiins foenes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f.....ovveneeee 0 Joeeeeiieeenn [ 0 oo [ 0 ooeeennn 1,000,000 |.....evvveeees [ 0 Joeeeeeiiieenn [ 41,288 |. 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 0 0 0 1,000,000 0 0 0 41,288 XXX XXX
..723046-AA-8 |PINEBHIDGE 8.773% 09/21/32 ... . 09/11/2025 . | Redemption 100.0000 ... | ..226,879 ..226,879 |.... . 09/21/2082 . [2.C FE ..
..72304¢-AB-6 | PINEBRIDGE 10.773% 09/21/32 ... ... |. 09/11/2025 . |Redemption 100.0000 ....... 103,127 103,127 |.... . 09/21/2032 . [4.A FE ..
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..723048-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 .......ccvvvuunnnns . 09/11/2025 . | Redemption 100.0000 ....cev forreeeemiiiiieeeenn o 1,691,975 |........ 1,691,975 |........ 1,691,975 |........ 1,575,337 |oeeeeieeeeene (U1 PO (VI PO [ PO (VI PO (U 1,691,975 |oeeeeeeeennnn (VI PO [ PO [V PO 50,403 |. 09/30/2033 . |2.B PL ....
American Credit 20244 ce Rec 2024-4 A
..024945-AA-5 [4.810% 03/13/28 ...eeneieeeieiieeeeeeeee e . 09/12/2025 . |Paydomn ecevvueeeeeennieeeeeenn foeeeeeennieeeee [oees 12,348,387 |....... 12,348,387 |....... 12,347,570 |....... 12,309,336 |..eevvvnnnnnnnn [V P 39,052 |.oeeeiininnnnns [V P 39,052 |.oeeiiiiinnnns (U 12,348,387 |oeveeeeeennnn (VI PO [ PO 0 |oeeennns 394,975 |. 03/13/2028 . [1.A FE ....
American Credit 20223 ce Rec  5.830%
..02528G-AG-8 [ 10/13/28 .....ieeeeeiiee e . 09/13/2025 . |Paydomn .eeeveuneeeeenniieeeeeennn e eeeenieeee fens 1,719,335 |........ 1,719,335 |........ 1,728,098 |........ 1,725,755 |ooeeeeeneenee (U (6,420) |.evvennnaanne (U (6,420) |.evveennaanne (U 1,719,835 |oeeerniees (VI PO [ PO [V PO 66,897 |. 10/13/2028 . |1.A FE ....
American Credit 20241 ce Rec  5.600%
L 02531A-AC-5 [ 11/12/27 e . 09/12/2025 . |Paydomn .cevveeneeeeeeiieeeeeennnn e eeeenneeeee feees 4,736,056 |........ 4,736,056 |........ 4,756,036 |........ 4,751,001 |oeeeeneeeenes (U (14,946) |..cevvvnnnnnnns (U (14,946) |..cevvvennnnnne (U 4,736,056 . 11/12/2027 . |[1.A FE .
AmeriCredit Auto20213 eceiva 1.170%
..03066J-AD-5 [08/18/27 ....eeeeeeeeeeeeeeeee e . 08/18/2025 . |Paydomn .ceevuuneeeeeniiieeeeennaas 525,219 513,710 |...........519,035 [.... ....525,219 |.. . 08/18/2027 . |1.A FE ..
..056018-AA-8 |Benefit Street Partners  6.000% 12/31/28 ... |. 08/22/2025 . Redemption 100.0000 . .. 2,464,105 ..2,464,105 |........ 2,464,105 |.... . 2,464,105 |.. . 12/31/2028 . |2.B PL
Bridgecrest Lend20241 Secur 2024-1 A3
..107933-AC-7 [5.530% 01/18/28 ...evvvviiiiiiniiiiiiiiiiieeeees . 09/15/2025 . |Paydomn ...ccvveniviiiininiieiiiinn Jeneneeiininees fees 2,680,110 |........ 2,680,110 |........ 2,680,085 |........ 2,680,093 |......eeunnnnns [ O L 1A [ R L 1A (U . 2,680,110 [orieeeennnn (1 P [ PO [V PO 99,242 . 01/18/2028 . [1.A FE ....
Bridgecrest Lend20242  Secur 2024-2 A3
..10805M-AC-1 [5.840% 06/15/28 .....evvivviinniniiiiiiiiiieeeens . 09/15/2025 . |Paydonn ...cevvvenviiiiiiiiiiiniiiins e fees 1,457,745 |........ 1,457,745 |........ 1,457,740 |........ 1,457,736 |oevvvennrnnnne [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U . 1,457,745 |ooovnennnnns (1 P [ PO [V PO 57,158 |. 06/15/2028 . |1.A FE ....
Credit Acceptanc20231A oan Tr 2023-1A A
.. 224927-AA-1 6.480% 03/15/33 .oovvvnniiiiiiiiiiieieis . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees foes 6,017,295 |........ 6,017,295 |........ 6,016,913 |........ 6,017,137 |oeveeniinnnns (U P LS F (U P LS O (U . 6,017,295 |.ovveennnns (1 P [ PO (VI F 259,843 |. 03/15/2033 . [1.A FE ....
Credit Acceptanc20232A oan Tr 2023-2A A
.. 22537E-AA-3 [5.920% 05/16/33 ....eevvvnniiiiiiiiinieiiinis . 09/15/2025 . |Paydonn ...cevvueneieiiiiiiiiiniiiinn e feens 7,943,261 |........ 7,943,261 |........ 7,942,668 |........ 7,943,008 |........eunnnn. (U P 23 | (U P S (U . 7,943,261 [..ooovvvnnnnnns (1 P [ PO [V PO 313,810 |. 05/16/2033 . |1.A FE .
Drive Auto Recei20242 rust 2024-2 A2
..26207A-AC-7 |4.940% 12/15/27 ..oovvvvnniiiiiiiiiiiieiiiiie . 09/15/2025 . |Paydonn .....eeuevvviiiiinnniniiinns Jeviiineeeeeinnnnnes [l 10,528,281 [l 10,528,281 |....... 10,528,053 . 12/15/2027 . |[1.A FE .
ELARA HGV TIMESH2023A ER 2023-A B
..28415A-AB-3 [02/25/38 . 09/25/2025 . |Paydown ... 366,721 367,752 |.... . 02/25/2038 . |1.G FE ..
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 . 09/25/2025 . | Paydown ... 227,821 227,784 |.... . 01/25/2034 . |1.F FE .
Exeter Automobil20245A ables 2024-5A A2
..30165B-AB-9 [4.790% 04/15/27 . 09/15/2025 . |Paydomn .cevveeeeeeenniieeeeenninn fereeeeeeenieeeeee [oee...2,050,544 | 2,050,544 |........ 2,050,460 |........2,050,478 |...eeoeeeeeenn0 Jovveieeeeennn66 |0 66 [l 0 s 2,050,544 |.. . 04/15/2027 . |1.A FE .
Exeter Automobi 2021
. 30165X-AF-2 [ 04/15/27 .eeeeeeeeeeee e . 09/15/2025 . |Paydomn .eeeveeneeeeeniineeeeennnn Jorneeeeeenneeeee feeees 1,821,904 |........ 1,821,904 |........ 1,771,517 |........ 1,779,419 |oeeeeeee (U P 42,486 |...coovnnnnnnn. (U P 42,486 |...coovnnnnnnnn (U 1,821,904 |oeeeniieeennn (VI PO [ PO [V PO 17,015 |. 04/15/2027 . [1.D FE .
Exeter Automobil20213A ables  1.550%
.30166A-AF-1 [ 06/15/27 ...eeeeeeeeeee e . 09/15/2025 . |Paydomn .eeeveeneeeeeniineeeeennnn Jerneeeeeenneeeee feeees 1,905,112 |........ 1,905,112 |........ 1,827,568 |........ 1,849,522 |..ocevvennnnnns [V P 55,590 |..eeerrinnnns [V PO 55,590 |.oeeieinnnnns (U 1,905,112 e (VI PO [ PO [V PO 19,622 |. 06/15/2027 . |1.E FE ....
Exeter Automobil20234A ables  6.310%
..30166T-AD-5 [ 10/15/27 ..o . 09/15/2025 . |Paydomn .eeeveeneeeeenniieeeeeennn e eeeenieee [ 4,421,819 |........ 4,421,819 |........ 4,448,764 |........ 4,434,938 |.....cceennnnnn (U (13,119) [oeeeeeeinnnnns (U (13,119) [oeeieeinennns (U 4,421,819 [.oooeeennnnnnns (VI PO [ PO [V IO 181,662 |. 10/15/2027 . [1.C FE ....
Exeter Automobil20223A ables  5.300%
. 30166Y-AE-2 [09/15/27 .eeeeeeeeeeeee e . 09/15/2025 . |Paydomn .ceeveeeeeeeenniieeeeeennn feenneeeeeeneeee fenn 9,341,506 |........ 9,341,506 |........ 9,351,724 |........ 9,349,242 |..ooeunnnennne (U (7,735) |eeeeeeaeenee (U (7,735) |eeeeeeeeenee (U 9,341,506 |.....ccvvunnnns (VI PO [ PO (VI PO 330,000 |. 09/15/2027 . |1.A FE ....
Exeter Automobil20231A ables  5.820%
..30168B-AE-0 [02/15/28 ...eeeeeeeeeeeeee e . 09/15/2025 . |Paydomn .ceevveneeeeenniieeeeeennn feeneeeeeeenieeee feens 1,572,240 |........ 1,572,240 |........ 1,577,522 |........ 1,575,298 |..oeevvennnnnns [V P (3,052) |+eveenneaeenns [V P (3,052) |+eveenneaennes (U 1,572,240 |oeeevnnnnnneens (VI PO [ PO [V PO 60,711 |. 02/15/2028 . |1.F FE ....
Flagship Credit 20232 st 2023-2 A3 5.220%
L B3BA3E-AE-1 [ 12/15/27 e . 09/15/2025 . |Paydomn .eeeveeneeeeenniieeeeennnn Jorneeeeeenieeeee feeees 1,238,051 |........ 1,238,051 |........ 1,240,275 |........ 1,239,931 [.oeeieeinnnnes (U (1,881) [ceeeeenennnn (U (1,881) [ceeeeenennnn (U 1,238,051 |ooeeeeeeennnn (VI PO [ PO [V PO 43,066 |. 12/15/2027 . |1.A FE ....
Foursight Capita20222
..34660D-AD-3 [5.190% 10/15/27 ..eveeieeeeeeee e . 07/15/2025 . |Paydomn oceevueneeeeeeniieeeeeennnn Jorneeeeeeenieeees feeeeeeens 589,338 |....oeennnn 589,338 |........... 589,752 |...cevnnnnn 589,591 [...cevvnnnnnnns (U (253) |+eeeeenneens (U (253) |+eeeeennneens (U 589,338 |[....ccevvunnnns (VI PO [ PO [V PO 17,842 |. 10/15/2027 . |1.A FE ....
GLS Auto Receiva20204A
..36261E-AE-7 . |- 08/07/2025 . [BMO CAPITAL MARKETS CORP ....... |eeeereeireeeemmnnns Jounnnn 1,826,784 |........ 1,835,388 |........ 1,786,635 |........1,808,935 |.....coeeeeeenn foeeeennn 11,319 |0 e 11,319 |0 e 1,820,254 |.. . 10/15/2027 . |1.A FE ....
..36261E-AE-7 . 07/15/2025 . |Paydomn ocevvueneeeeennieeeeeennnn Jorneeeeeeenieeees fereeeeens 149,313 |ooeeeneees 149,313 |...ooeeeees 145,347 |.......... 147,161 |oeeeeeieeeenn 0 2,152 [0 2,152 [0 s 149,313 . 10/15/2027 . |1.A FE ....
..36261X-AG-0 . 09/15/2025 . |Paydomn .ceeveeneeeeenniieeeeeennn Jeenneeeeeeenieeee fens 2,039,571 |........ 2,039,571 |........ 1,999,979 |........ 2,006,218 |oeevuueeeennes [V P 33,354 [ocoiiiiinnnnns [V A 33,354 [ocoiiiiinnnnns (U 2,039,571 [.oeeeeeinannnns (VI PO [ PO [V PO 19,328 |. 04/15/2027 . |1.A FE ....
..36263L-AG-4 . 09/15/2025 . |Paydomn ecevvueneeeeeeniiieeeeeennnn Jorneeeeeenieeees fereeeeens 576,599 |...oeennnnn 576,599 |........... 544,188 |.......... 560,808 |...eeueeeeennn (U 15,791 [ooeeiiiiinnnnns (U 15,791 [ooeeiieiinennns (U 576,599 |....ccevvnnnnns (VI PO [ PO (VI IO 5,674 |. 07/15/2027 . |[1.A FE ....
.. 36265N-AD-5 . 09/15/2025 . |Paydomn .ceevveneeeeenniieeeeeennn Jeenneeeeeenieees feens 3,049,588 |........ 3,049,588 |........ 3,052,447 |........ 3,051,846 |......eennnnnn. [V A (2,258) |cveeneeaeenns [V A (2,258) |eveeneeaeenns (U 3,049,588 |.....ccovnnnnns (VI PO [ PO 0 |oeeennns 106,545 |. 04/17/2028 . |1.A FE .
GLS Auto Receiva20242A st 2024-2A A3
..37964V-AC-1 [5.640% 01/18/28 ......eeeevuuuiiiiemnninnaaeennnns . 09/15/2025 . |Paydomn oeevvuunieieernniinnneeeinns Jornneneeeenninnaaes feneeeeees 698,704 |........... 698,704 |........... 698,672 |.......... 698,681 |.........ccc... 0 Joeeeeeennnns LT T 0 Joeeeeeeennns LT T [U 698,704 |...ooviiieens [V PP (U T 0 Joeennanes 29,555 |. 01/18/2028 . [1.A FE .
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..46651R-A

..46655B-AA-4
..476928-AA-4
..501683-AD-8

..56026C-AA-5
..55400E-AA-7

..55400W-AA-7
..682696-AA-7
..68269D-AA-2
..68269P-AA-5

..69410A-AA-4
..72303#-AA-7

..741138-AB-3
..74113V-AC-4
..80285U-AE-1
..80285U-AF-8
..80286Y-AC-6
..80287H-AE-8
..802920-AC-2
..82653C-AA-9

..82653C-AB-7

HENDR 2019-C2 A 3.700% 06/15/86 ..
321 Henderson Re2021A1 s LLC 2021-A1 A
3.210% 02/15/79
321 Henderson Re2022A1 s LLC 2022-A1 A
5.770% 12/15/81 ..eeeiiiiieiiieee e
LAD Auto Receiva20211A st 2021-1A D  3.990%
11/15/29 ...
Luminace ABS-
4.880% 07/31/62
MVIOT 2020-1A A 1.740% 10/20/37 ..
WV Ouner Trust 20232A 2023-2A A 6.180%
11720740 .o
OneMain Financia20202A ce Tru 2020-2A A
1.750% 09/14/35 ..evvveeiiiiiiiiii e
OneMain Direct A20221A ivable 2022-1A A1
4.650% 03/14/29 .....coocviiiiiiiiiiiieeee s
OneMain Financia20223A ce Tru 2022-3A A
5.940% 05/15/34 ....covvviiiiiiiiiiieeee s
PACEWell 6 Trust20221 2022-1 A 6.635%
10/11/60
PINEBRIDGE ~ 6.000% 12/31/31
Prestige Auto Re20242A s Trus 2024-2A A2
4.720% 02/15/28 ..o
Prestige Auto Re20232A s Trus 2023-2A A2
6.240% 01/15/27 ..evvviieiiiiiiiee e
Santander Drive 20223 eivabl ~ 4.130%
08/16/27 ...
Santander Drive 20223 eivabl 2022-3 C
4.490% 08/15/29 ..o
Santander Drive 20242 eivabl 2024-2 A3
5.630% 11/15/28 ...ovveeeiiiiiiiee e
Santander Drive 20225 eivabl 2022-5 C
4.740% 10/16/28 ...
Santander Drive 20245 eivabl 2024-5 A2
4.880% 09/15/27 ..o
Sierra Receivabl20251A ng Co 2025-1A A
4.810% 01/21/42 ..o
Sierra Receivabl20251A ng Co 2025-1A B
5.100% 01/21/42 ...oovveeiiiiiiiieiiiiiie.

...... 1,400,107
....... 1,269,022

...... 3,060,061

2,068,139

...... 2,686,880
......... 529,933

....... 9,937,584

1,844,765

....... 2,755,258
22,018,752
....... 1,522,737

....... 1,943,150

........ 1,475,164 |....

........... 772,350

........ 1,399,823
........ 1,137,171
........ 2,988,819

....... 11,445,229

... 108,701

........ 2,068,082
........ 2,697,900
........... 528,298
........ 9,864,935
........ 1,844,658
........ 2,706,611
....... 22,017,884
........ 1,522,713

........ 1,942,900

992,845 |....

.... 168,280 |....

280,424 |....

o

o

o

o

o

o

o

.340,680 |..

........ 1,475,164 |..

........ 1,400,107
........ 1,269,022

........ 3,060,061

........ 2,068,139

........ 2,686,880

........ 9,037,584
........ 1,844,765

........ 2,755,258

........ 1,522,737

........ 1,943,150

11,436,246

.280,431
108,701

529,933

22,018,752

. 06/15/2086 .
. 02/15/2079 .
. 12/15/2081 .
. 11/15/2029 .

. 07/31/2062 .
. 10/20/2037 .

. 11/20/2040 .
. 09/14/2035 .
. 03/14/2029 .
. 05/15/2034 .

. 10/11/2060 .
. 12/31/2031 .

. 02/15/2028 .
. 01/15/2027 .
. 08/16/2027 .
. 08/15/2029 .
. 11/15/2028 .
. 10/16/2028 .
. 09/15/2027 .
. 01/21/2042 .

. 01/21/2042 .
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12 14 NAIC
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NAIC
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Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
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Temporary Book Carrying Realized Dividends Con- SVO
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Ident- Shares of Consid- Actual Recog- Carrying Disposal (Loss) on During Maturity | strative
ification Description Stock eration Cost nized Value Date Disposal Year Date Symbol
GLS Auto Select 20243A les Tr 2024-3A A2
..37989E-AC-0 5.590% 10/15/29 ....cceeeeeeeieiieiiiiieeeeeeeee [ 09715/2025 . [ Paydown ..ueeeeiiiiiiiiiiiiiiii e e 175,576 |...........175,576 |[........... 175,574 | 476,432 |0 | 145 [ 0 o M6 | 0 s 175,576 . 10/15/2029 . [1.A FE ....
GLS Auto Receiva20223A st 2022-3A C  5.340%
..380140-AD-8 | 06/15/28 ... . 1,857,817 |........ 1,567,817 |........ 1,560,384 |........ 1,559,706 |...............0 |ooooeees (1,889) |oevvenninnnnnnn O fvvnnnnn (1,889) founniiiinnnnnnn 0 s 1,557,817 |.. . 06/15/2028 . [1.A FE .
Hilton Grand Vac
..43283J-AA-4 15.500% 03/25/38 . 03/25/2038 . [1.A FE ..
.. 43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 . 02/25/2039 . [1.A FE ..
..46617A-AA-3 | HENDR 2012-3A A 3.220% 09/15/65 .. . 09/15/2065 . [1.A FE .
321 Henderson Re20131A s LLC 2013-1A A
..46617F-AA-2 |3.220% 04/15/67 . 04/15/2067 . [1.A FE ..
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 . 03/15/2063 . [1.A FE ..
..46650X-AA-1 | HENDR 2019-1A A 3.820% 08/17/71 . 08/17/2071 . [1.A FE ..
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 . 08/15/2073 . [2.A FE ..
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 .. . 04/15/2072 . [1.F PL ..
B-1 1.
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Sierra Receivabl20241A ng Co 2024-1A A
..826935-AA-6 [5.150% 01/20/43 ...ovvvvriiiiiiiiiiieiiiiieeeees . 09/20/2025 . |Paydomn ...ccvvuniiiiiiiiiniiiiiiinn Jeneeeeiiieees foeneeein 365,779 |........... 365,779 |........... 365,678 |.....unnnn. 365,683 |.........eunnn. [ O S [ R S (U 365,779 |evvvennenens (1 P [ PO [V PO 12,419 |. 01/20/2043 . |[1.A FE ....
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ...evvvviiiiiiniiiiiiiiiiieeeeeas . 09/20/2025 . | Paydown ... .. 283,528 |... 283,528 |... 283,467 |...........283,467 |.... .283,528 |. . 01/20/2040 . |1.F FE ..
..850220-AP-9 | SCFT 2020-AA A . 09/25/2025 . | Paydoun . .. 162,289 ..162,289 ..162,281 |. ..162,271 |. .162,289 . 09/25/2037 . |1.A FE ..
..87303*-AA-9 | THL Credit 5. 000% 12/31/25 . 07/24/2025 . |Redemption .. 483,645 483,645 483,645 |.......... 460,017 |.... .483,645 |.. . 12/31/2025 . |[1.F PL .
United Auto Cred20231 itizat 6.280%
..90945C-AE-2 [07/10/28 ....cviivviiiiiiiiiiee e . 07/10/2025 . |Paydomn ...ccvveneriiiiiininiiiiien Joiineeeiiiinenes o 263,768 |........... 263,768 |........... 264,695 |........... 264,376 [...ovvnnnnnnnn 0 s (LU (U [(C1025) N PO (U R 263,768 . 07/10/2028 . |1.A FE ....
Westlake Automob20222A ivable  4.850%
. 96042V-AF-6 [ 09/15/27 .evveniiiiiiiiiieiii . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees foes 1,902,478 |........ 1,902,478 |........ 1,898,253 |........ 1,900,351 |oeveeeniinnns (U N P (U 2,126 |oeeiiiinnns (U . 1,902,478 |oeeeieninnnnn (1 P [ PO [V PO 61,460 |. 09/15/2027 . |1.A FE ....
Westlake Automob20231A ivable 2023-1A B
..96042X-AE-5 [5.410% 01/18/28 .....ovvivviniiiiiiiiieeeeeiae . 09/15/2025 . |Paydomn ...ccvuunviriiiiiiininiiiinen foreineeeeiiiineees o 10,411,533 |[....... 10,411,533 |....... 10,430,875 |....... 10,426,674 |............... [V R (15, 141) [eeveeieinnns (U - (15,141) [oeniiiinnnnns (U - 10,411,533 |oveeniiiinnnn (1 P [ PO (VI F 374,468 |. 01/18/2028 . |1.B FE ....
Westlake Automob20243A ivable 2024-3A A2A
..96043C-AB-6 [4.820% 09/15/27 ..oevvvvniiiiiiiiiiiiiiiiieeees . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees fees 9,648,874 |........ 9,648,874 |........ 9,648,212 |........ 9,648,324 |........oeennnn (U P 550 |..iiiiiinns (U P 550 |..iiiiiiinns (U . 9,648,874 |......een (1 P [ PO (VI F 310,033 |. 09/15/2027 . |1.A FE ....
Westlake Automob20223A ivable 2022-3A C
..96043P-AL-5 [6.440% 12/15/27 ..oovvenniiiiiiiiiiiiiiiiiieeees . 09/15/2025 . |Paydonn ...cevvueneiiiiiiiiiiiiiiiins e fees 2,932,224 |........ 2,932,224 |........ 2,978,384 |........ 2,975,088 [.......ovvnenee [V R (42,864) |...cceeennnnn (U - (42,864) |...covvvnnnnnnn (U . 2,982,224 | (1 P [ PO (VI F 125,913 |. 12/15/2027 . |1.F FE ....
Westlake Automob20251A ivable 2025-1A A1
..96043V-AA-6 [4.565% 01/15/26 ...oovvvnviiiiiiiiiiiiiiieeees . 08/15/2025 . |Paydomn ....ceuunviiiiiiiiiiiiiiinnn foreennneieiiinneees o 32,452,567 |....... 32,452,567 |....... 32,452,567 |oevveiiiiiiinnnns (U P [ PR (VN P [ PR (VN P (U - 32,452,567 |....ccevvnnnnns (1 P [ PO 0 |oeeens 762,563 |. 01/15/2026 . |1.B FE ....

AUDAX MEZZANINE Audax MZ V  8.000% 01/01/32

. AUDMEZ-V*-1 |.. . 08/21/2025 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins o 1,113,655 |........ 1,113,656 |........ 1,113,656 |...........679,039 |..............0 |.....ooeen 0 |0 o 0 o 0 [ 1,113,655 |.. .33,745 |. 01/01/2032 . [2.A PL ....
1119999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other

Financial Asset-Backed Securities - Self-| L|qU|dat|ng (Unaffiliated) 214,307,222 214,315,826 213,885,644 170,794,464 0 239,844 239,844 214,300,692 0 6,530 6,530 6,648,262 XXX XXX
..00178U-AC-3 | AMSR 2020-SFR2 C  2.533% 07/17/37 . . 07/01/2025 . | Paydoun ... . 2,000,000 |... ..2,064,171 |........2,082,968 |.... R 7,032 | .30,881 |. 07/17/2087 . [1.A FE .

2,954 1. 02/20/2027 .

1
..05377R-DY-7 | AESOP 2020-2A A 2.020% 02/20/27 .. 1.
.43,919 |. 02/20/2027 . |1.F FE ....
1
1

..05377R-EA-8 | AESOP 2020-2A B 2.960% 02/20/27 ..
..05377R-FK-5 | AESOP 2022-3A A 4.620% 02/20/27 ..
.. 12563L-AS-6 | CLIF 2020-3A A 2.070% 10/18/45 ...
CLI Funding LLC 20221A 2022-1A A1 2.720%

. 09/20/2025 . |Paydown .
. 09/20/2025 . | Paydown .
. 09/20/2025 . |Paydown .
. 09/18/2025 . | Paydown ...

. 178,611 |
..1,828,138 |.
..3,364,798 |.
930,408 |....

..190,079 |.
1,934,612 |.
.3,366,048 |.
..931,083 |....

4,921 |
43,722 |

1 978'333
3,366,667
933754 |

. 02/20/2027 .
. 10/18/2045 .

. 3,366,667
.. 933,754

..3,366,667
933,754

coococo

L A2565K-AE-7 | 01/18/47 oo . 09/18/2025 . [Paydomn ......cceeviiiiiiiiiiiieees oo oo 200,000 |.......... 200,000 |........... 182,156 |........... 185,803 |....eveeeennne 0 foeeens 14,197 oo 0 foeeens 14,197 oo 0 foeeenne 200,000 |...oceveeenns (O O 0 foreeeiiiiias [ P 3,627 | 01/18/2047 . |1.F FE ....
CoreVest America20204 e Ltd 2020-4 A

.21873A-AA-5 | 1.174% 12/15/52 ..o . 09/01/2025 . [Paydomn ......cccevveeriiiiiiiiiiees foeriieeeeeeeies oo 2,483,631 |........ 2,483,631 |........ 2,254,574 |........ 2,418,385 |......oeeeen. [ O 65,246 |.....oeeennnn. [ O 65,246 |.....oeeennnnn. 0 foeeeens 2,483,631 |..ccoeeeenenne (O O 0 foreeeiiiiias 0 foeeiinns 20,021 |. 12/15/2052 . [1.A FE ....
CoreVest America20212 e Ltd 2021-2 A

..21873B-AA-3 | 1.408% 07/15/54 .....cooouvviiiieiiiiiiiee e . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 255,142 |........... 255,142 |.....oeeee. 227,319 |..ooee... 239,237 oo 0 foeeeens 15,904 |...ccveennnne 0 foeeeens 15,904 |...cceeeeennne 0 foeeeenne 255,142 |oeeeiiiiiinns (O O 0 foreeeiiiiias [ P 2,287 |. 07/15/2054 . |1.A FE ....
CoreVest America20203 e Ltd 2020-3 XA

.. 21873C-AC-7 |3.770% 08/15/53 .....coiuiiiieiaiieiiiiee e . 09/01/2025 . [Paydomn .....ccueveereiiiiiiiieeees oo e (I OO 0 | 1,289,777 |........... 340,384 |...ooeennnnnnn 0 [..... (340,384) [ 0 [..... (340,384) [ [ OO (I O (O O 0 foreeeiiiiias (O IO 602,838 |. 08/15/2053 . [1.A FE ....
CoreVest America20211 e Ltd 2021-1 A

..21873L-AA-1 | 1.56%% 04/15/53 ....evveeieiiiiiiiiie e . 09/01/2025 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 304,736 |...ceeeens 304,736 |........... 258,070 |......oc... 279,928 |..ooeeeinnnnns 0 foeeens 24,807 |ooeiiiiiiannns 0 foeeens 24,807 |ooeiiiiiiiens 0 foeeeeene 304,736 |...oveeeennnee (O O 0 foreeeiiiiias [ P 2,952 |. 04/15/2053 . [1.A FE ....
CoreVest America20213 e Trus 2021-3 A

L.21873N-AA-7 | 1.900% 10/15/54 .....coiiviiiiiiiiiiiiiee e . 09/01/2025 . [Paydomn ......cceeeeriiiiiiiiiieees oo oo 135,646 |........... 135,646 |........... 122,298 |........... 130,498 |...ooeeernnnnee 0 foeeennne 5,148 ..o 0 foeeenne 5,148 ..o 0 foeeeenne 135,646 |............... (O O 0 foreeeiiiiias [ P 1,751 [. 10/15/2054 . |1.A FE ....
FirstKey Homes 22020SFR1 Trust 2020-SFR1 B

.. 33767M-AC-9 | 1.740% 08/17/37 ...oveeeeiiiiiiiee e . 09/01/2025 . [Paydomn .....cccvveeeiiiiiiiiiieees oo oo 2,000,000 |........ 2,000,000 |........ 1,755,078 |........ 1,933,925 e 0 foeeens 66,075 |ooecoecunennnns 0 foeeens 66,075 |oooeoecueeennns 0 foeeeens 2,000,000 |..oveerennnnee (O O 0 foreeeiiiiias 0 foeeiinns 26,100 |. 08/17/2037 . |1.A FE ....
Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%

LBB767P-AA-6 | 07/17/39 oo . 09/01/2025 . |Paydoun . 07/17/2039 . |1.A FE ...
Firstkey Homes 2021SFR33 Trus 2021-SFR3 A

.. 33768J-AA-9 | 2.135% 12/17/38 oo . 09/01/2025 . |Paydoun . 12/17/2038 . |1.A FE ...

GBX Leasing 202220231A 2023-1A A 6.420%
..361528-AC-6 | 11/20/53 ... . 09/20/2025 . |Paydoun .
..403951-AE-6 | HPEFS Equipment 202234  6.130% 08/20/29 .... |. 09/20/2025 . |Paydoun ...
Home Partners 0f20211  Trust 2021-1 B
..437300-AC-0 | 1.978% 09/17/41 ...ooovviiiiiiiiiiiiiiiieeeee . 09/01/2025 . |Paydown
Home Partners 0f20213  Trust 2021-3 B
..43730X-AB-0 |2.649% 01/17/41 oovveiiiininiieiiiiiiiieecies . 09/01/2025 . [Paydown ......cccovveeiiiiiiiiiiiiins Jooiiiiiiiiiiiiiies |oeeiinns 13,536 |............ 13,536 |......ce.. 13,450 |............ 13,464 |....coveeenn. [ 72 | [ 72 | 0 [ 13,536 |..ccveeeennnne [\ P [ [\ P 227 |. 01/17/2041 . |1.C FE ....

. 11/20/2053 .
. 08/20/2029 .

o
o
m

=
s
m

. 09/17/2041 . |1.D FE ....
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Home Partners 0f20213  Trust 2021-3 C
.. 43730X-AC-8 [2.799% O01/17/41 ..ovveeiiiiiiiiiiiiiiiniee s . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiiniiiiins forneeereiiieees [ 747 foooiiinnnnns 747 s 7417 | TA4 | [ PR T P [ PR T P [V P A3 VA PO (1 P [ PO [V 131 |. 01/17/2041 . |1.F FE ....
Home Partners 0f20212  Trust 2021-2 B
.. 43732V-AA-4 2.302% 12/17/26 . 08/01/2025 . | Paydown ... ... 7,684 6,654 [l 70182 .7,684 |.. . 12/17/2026 . |1.B FE .
New Residential 2022
..64831K-AA-4 2.400% 02/17/39 . 08/01/2025 . | Paydown ... 12,179 .. 10,677 ...l 11,149 1 w0 ] 12,179 .. . 02/17/2039 . |1.A FE ..
..67181D-AA-9 [OAKIG 2020-1A A1 1.850% 11/20/50 . 09/20/2025 . | Paydoun . ..595,405 ..519,259 |. ..570,829 |. 0| .595,405 . 11/20/2050 . |1.A FE ..
..67181D-AE-1 | OAKIG 2020-1A A5  3.390% 11/20/50 .... . |- 09/20/2025 . | Paydown ... . . . w0 ] ..22,500 |.. . 11/20/2050 . |2.A FE ..
..67190A-AB-2 |OAKIG 2021-1A A2 1.930% 01/20/51 ... . |- 09/20/2025 . [Paydown ... o0 |- .195,084 |.. . 01/20/2051 . |1.A FE ..
..67190A-AC-0 [OAKIG 2021-1A A3 2.800% 01/20/51 ... . 09/20/2025 . | Paydown ... .0 ....938 |.. . 01/20/2051 . |2.A FE .
Progress Residen2021SFR4st 2021-SFR4 B
.. T4333E-AB-8 [ 1.808% 05/17/38 .....eevvvvniiiiiiiiiiieeciiennns . 08/01/2025 . |Paydomn ...cevvennevriiininiieiiiinn foneeeiiiiinnees foes 1,865,000 |........ 1,865,000 |........ 1,649,942 |........ 1,767,762 |.eevvennnnn [V P T I R [V P 97,238 |..ocvvvinnnnns (U . 1,865,000 . 05/17/2038 . |1.B FE .
Progress Residen2021SFR6st 2021-SFR6 A
.. T4333H-AA-3 [ 1.524% 07/17/38 oevvveiiiiiiiiiiiiiiiiie s . 07/01/2025 . |Paydomn ...cevuunviiiiiinininiiiinns ferieneeeriiiineees i 3,107 fooriiiiinnnns 3,107 |oveeeins 2,797 |oveeiinns 2,985 [oooiiiiiinnnnns (U P 122 | (U P 122 | (U1 O 3,107 . 07/17/2038 . |1.A FE .
SCF Equipment Tr20221A 2022-1A A3 2.920%
.. 784033-AS-1 [07/20/29 ...ouvvviiiiiiiiiiiiiiiiie e . 08/20/2025 . |Paydomn ....cvueniiiiiiiiiniiiiiiinn Jeneeeiiiieees [ 723,301 |...........723,301 |[.......... 716,690 |..eeeennnns A 1° T V720 R | I AR /i I R | I SRR S /< N RN | B RN 723,301 . 07/20/2029 . |1.A FE ..
SCF Equipment Tr20251A 2025-1A A1 4.522%
..78437D-AA-8 |02/20/26 .. |- 08/20/2025 . | Paydown ... 14,522,715 |.......14,522,715 [....... 14,522,715 |.... 14,522,715 |.. . 02/20/2026 . |1.D FE ..
..872480-AE-8 |TIF 2021-1A A 1.650% 02/20/46 . 09/20/2025 . | Paydoun . .. 531,250 ..531,184 |. ..531,208 |. .531,250 . 02/20/2046 . |1.E FE ..
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .. . 09/20/2025 . | Paydoun . . 1,127,989 1,105,895 |. .1,113,543 |, . 1,127,989 . 09/20/2045 . |1.F FE ..
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 . 09/20/2025 . | Paydoun . .. 427,792 427,665 .427,722 |. 427,792 . 09/20/2045 . |1.F FE ..
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 . 09/20/2025 . | Paydoun . ..511,875 506,647 ..508,540 |. .511,875 . 09/20/2045 . |1.F FE ..
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 . 09/20/2025 . | Paydoun . .. 216,200 .190,957 ..199,299 |. .216,200 . 02/20/2046 . |1.F FE ..
..88315L-A0-1 | TMCL 2021-2A A 2.230% 04/20/46 . 09/20/2025 . | Paydoun . .. 423,096 423,021 ..423,051 .423,096 . 04/20/2046 . |1.F FE ..
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 . 09/20/2025 . | Paydoun . ..915,120 876,365 ..883,947 |.. .915,120 . 08/20/2046 . |1.F FE ..
Tribute Rail LLC20221 2022-1 A 4.7
..89609M-AA-7 | 05/17/52 . 09/17/2025 . | Paydown ... .. 393,863 393,863 393,783 |...........393,825 |.... .393,863 |.. . 05/17/2052 . |1.F FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 09/20/2025 . | Paydoun . .. 361,250 ..361,250 ..361,183 |. ..361,211 .361,250 . 09/20/2045 . |1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. ... |- 09/25/2025 . | Paydoun ... A .. 218,750 218,750 .. 218,701 ..218,615 |.... .218,750 |.. . 09/25/2045 . |1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 37,975,834 37,975,834 38,082,728 23,342,978 0 110,138 0 37,975,834 0 0 0 1,377,061 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 07/30/2025 . | Paydown ... ... 63,110 ...63,110 ..56,576 [............58,106 |....coevieeinn0 |oeeeennin 5,004 |. o0 |- ..63,110 |.. .. 1,767 |. 07/30/2051 . |2.C FE ..
..038779-AB-0 | ARBYS 2020-1A A2  3.237% 07/30/50 . . 07/30/2025 . |Paydoun . .. 162,368 ..162,368 ..149,384 |. ..135,581 ..8,816 |. 0| .162,368 3,636 |. 07/30/2050 . |2.C FE ..
..19260M-AA-4 [ COIN 2017-1A A2  5.216% 04/25/47 .. . 07/25/2025 . |Paydoun . 69,438 69,438 71,189 |. (372) |. 0| 69,438 2,716 |. 04/25/2047 .|2.C FE ..
..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 . 08/20/2025 . | Paydoun . 20,000 20,000 |. L0 0| 20,000 . . 11/20/2047 . |2.B FE ..
..233046-A0-4 [DNKN 2021-1A A211  2.493% 11/20/51 .. . 08/20/2025 . |Paydoun . 71,823 69,201 |. ..2,621 0| 71,823 . 11/20/2051 . |2.B FE ..
..25755T-AE-0 |DPABS 2015-1A A2I1  4.474% 10/25/45 . . 09/05/2025 . | Paydoun . .. 7,392,175 ..7,380,629 |. 11,546 |. 0| . 7,392,175 . 10/25/2045 . |2.A FE ..
..25755T-AJ-9 |DPABS 2018-1A A2  4.116% 07/25/48 .......... . 09/05/2025 . | Paydown ... ,925,838 |........ 7,925,838 |........ 7,914,117 |.... DUV IO 7,925,838 |.. . 07/25/2048 . |2.A FE ..
..25755T-AQ-3 |DPABS 2025-1A A2l  4.930% 07/25/55 ... . |- 08/15/2025 . | BARCLAYS .. . 3,001,406 |........ ,000,000 |.... .0 ]........3,000,000 |.. . 07/25/2085 . |2.A FE ..
..26208L-AD-0 [HONK 2019-1A A2  4.641% 04/20/49 .. . 07/20/2025 . |Paydoun . 22,500 22,500 |. 0| . 04/20/2049 . |2.C FE ..
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 .. . 07/20/2025 . |Paydoun . 66,338 62,762 |. 0| . 10/20/2049 . |2.C FE ..
..26209X-AA-9 [HONK 2020-1A A2  3.786% 07/20/50 . |- 07/20/2025 . | Paydown ... ... 28,125 ... 28,281 o0 |- . 07/20/2050 . |2.C FE ..
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 . 07/20/2025 . | Paydown ... .. 43,125 . 41,531 [, w0 ] . 01/20/2051 . |2.C FE ..
..26209X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 .. . 07/20/2025 . |Paydoun . 30,000 27,886 | 0| . 10/20/2051 . |2.C FE ..
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 .. . 07/20/2025 . | Paydown ... . 0| . 10/20/2052 . |2.C FE ..
..26209X-AH-4 |HONK 2024-1A A2  6.372% 10/20/54 . 08/22/2025 . | INTL FCSTONE FINANCIAL INC ..... o0 |- . 10/20/2054 . |2.C FE ..
..26209X-AH-4 [HONK 2024-1A A2  6.372% 10/20/54 . 07/20/2025 . | Paydown ... 0] . 10/20/2054 . |2.C FE ..
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.093% 04/30/47 . .. |- 07/30/2025 . [Paydown ... 0. . 04/30/2047 . |2.B FE ..
Focus Brands Fun20171A 2022-1 A2 7.206%
L B441TR-AB-2 [ 07/30/52 .eveeeeeeeeee e . 07/30/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeerneeee feeeeeeens 75,000 f.....ce.ee. 75,000 |oveeeunnnns 75,000 |eeeunnnns 75,000 |eeeuneeeeennns [ PO (VI PO [ PO (VI PO 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
.. 34417R-AC-0 | 10/30/53 . 07/30/2025 . | Paydown ... . 10/30/2053 . |2.B FE
..380241-AA-7 [20221 2022-1 A2 6.864% 10/30/52 .. . 07/30/2025 . | Paydown ... . 10/30/2052 . |2.C FE
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.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .... . |- 09/20/2025 . | Paydoun ... ... 52,750 ...52,750 ...52,750 |............52,750 |.... .0 . 0 ..52,750 |.. 0 e .0 .. 1,575 |. 12/20/2050 . [2.B FE ...
..466365-AD-5 | JACK 2022-1A A2l  3.445% 02/26/52 . . 08/25/2025 . | Paydoun . .. 249,310 ..249,310 ..243,049 |. ..246,136 |. 0 0| .249,310 0| 0 |. 6,442 |. 02/26/2052 . |2.B FE ...
..466365-AE-3 | JACK  4.136% 02/26/52 ............. . 08/25/2025 . | Paydoun . .. 156,200 ..156,200 .. 136,765 |oeeviiiiiiiiins 0| 0 0| .156,200 0| 0. 1,615 |. 02/26/2052 . [2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2  4.433% 02/15/50 . . 08/15/2025 . | Paydoun . .. 123,938 ..123,938 ..121,504 |. ..122,332 | 0 0| .123,938 0| 0 |. 4,121 |. 02/15/2050 . (2.B FE ..
..476681-AD-3 | MIKE 2024-1A A2  5.636% 02/15/55 . . 08/15/2025 . | Paydoun . 27,500 ...27,500 27,500 |. 27,500 |. 0 0| 27,500 0| 0. 1,020 |. 02/15/2085 . [2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 07/30/2025 . | Paydoun . .. 186,016 . 186,016 ..180,582 |. ..152,654 |. 0 0| 186,016 0| 0 |. 6,391 |. 07/30/2047 . (2.B FE ..
..477600-AC-7 | JIMMY 2022-1A A2l  4.077% 04/30/52 .. . 07/30/2025 . | Paydoun . 45,000 45,000 45,000 |. 45,000 |. 0 | 0 0| 0| 0. 1,376 |. 04/30/2052 . 2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 ... . |- 07/30/2025 . | Paydoun ... ... 25,000 ...25,000 ...25,000 |............25,000 |.... .0 ] .0 . 0 0 . . 04/30/2052 . (2.B FE ..
..48247U-AA-3 |KSBA 2013-1 A 1.982% 08/25/36 .. . |- 09/25/2025 . [Paydown ... ....0 .0 ....9,320 |.... ....(9,320) |. .0 . 0 0 . 08/25/2036 . [1.A FE ..
.. 48249K-AA-3 |KSBA 2014-3 A 1.323% 06/25/39 .. . 09/25/2025 . | Paydoun . .0 .0 15,207 | .(5,297) | 0 0| 0| . 06/25/2039 . [1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.042% 03/25/42 .. . 09/25/2025 . | Paydoun . ....0 .0 .5,803 |. 0 0| 0| . 03/25/2042 . [1.A FE ..
..62878Y-AA-2 |BUNDT 2021-1 A2 2.989% 07/30/51 .. . |- 08/07/2025 . | Paydoun ... 16,638, 146 ,638, 146 15,677,937 |.... .0 . 0 0 . 07/30/2051 . [2.C FE ..
..62878Y-AB-0 |BUNDT 2021-1 B 4.970% 07/30/51 ... . 08/07/2025 . | Paydoun ... . 8,460,000 ..8,460,000 .8,389,802 |.... .0 . 0 0 . 07/30/2051 . 3.B FE ..
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 . 07/30/2025 . | Paydoun . . . . 0 0| 0| . 04/30/2051 . (2.B FE ..
..64016N-AC-1 |NBLY 2022-1A A2  3.695% 01/30/52 .. . 07/30/2025 . | Paydoun . 0 0| 0| . 01/30/2052 . 2.B FE ..
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 .. . 07/30/2025 . | Paydoun ... .0 . .0 . .0 . . 01/30/2053 . (2.B FE ..
Oxford Finance F20231A rust 2023-1A A2
..69145C-AA-2 16.716% 02/15/31 . 09/15/2025 . | Paydoun ... , ..2,189, 154 ..2,189,154 |.... ,189,154 |.... .0 . 0 .. 2,189,154 .. 0 . 02/15/2031 . [1.F FE ..
..72703P-AD-5 |PLNT 2022-1A A2l  3.251% 12/05/51 . . 09/05/2025 . | Paydoun . 56,130 ...56,130 ...53,332 |. 54,418 |. 0 0| ..56,130 0| . 12/05/2051 . 2.B FE ..
..72703P-AF-0 | PLNT 2024-1A A2I  5.765% 06/05/54 . . 09/05/2025 . | Paydoun . .. 120,750 ..120,750 ..122,020 |. 12,500 |. 0 0| .120,750 0| . 06/05/2054 . 2.B FE ..
..72703P-AG-8 |PLNT 2024-1A A2I1  6.237% 06/05/54 . 09/05/2025 . | Paydoun . 37,500 37,500 37,500 |. 0 0| 0| . 06/05/2054 . [2.B FE ..
..74166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 .. . 07/30/2025 . | Paydoun . 50,000 50,000 50,000 |. 0 0| 0| . 04/30/2052 . (2.B FE ..
..81761T-AA-3 | SERV 2020-1 A2|  2.841% 01/30/51 .. . 07/30/2025 . | Paydoun . 47,500 47,500 47,500 |. 0 0| 0| . 01/30/2051 . [2.C FE ..
..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 . . 07/30/2025 . | Paydoun . 47,500 47,500 47,500 |. 0 0| 0| . 01/30/2051 . [2.C FE ..
. 81761T-AG-0 |SERV 2021-1 A2I1 ~ 3.113% 07/30/51 . . 07/30/2025 . | Paydoun . 77,500 77,500 77,500 |. 0 0| 0| . 07/30/2051 . [2.C FE ..
..817743-AA-5 |SPRO 2019-1A A2  3.882% 10/25/49 .. . 07/25/2025 . | Paydoun . 71,288 71,288 71,459 |. 0 0| 0| . 10/25/2049 . [2.C FE ..
..817743-AJ-6 | SPRO 2024-1A A2  6.174% 01/25/54 .. . 07/25/2025 . | Paydoun . 37,500 37,500 37,500 |. 0 0| 0| . 01/25/2054 . [2.C FE ..
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 . 09/20/2025 . | Paydoun . 15,375 15,375 15,385 |. 0 0| 0| . 01/20/2050 . (2.B FE ..
..87342R-AC-8 |BELL 2016-1A A23  4.970% 05/25/46 .... . 09/24/2025 . | Paydoun ... 5,190,938 ..5,184,449 |.... .0 . .0 . .0 . . 05/25/2046 . 2.B FE ..
TSC SPV FUNDING, 20241A 2024-1A A2
..8098912-AA-8 | 08/20/54 . 08/20/2025 . |Paydoun ........oooeeiiiiiiiiiiniiins feiiiiiiiiiiiiieiees [ 5,175 ... 5,175 |.... .0 . 0 0 . 08/20/2054 . 2.B FE ..
..95058X-AE-8 |WEN 2018-1A A2I1  3.884% 03/15/48 . . 09/15/2025 . | Paydoun . 50,611 50,611 |. 0 0| 0| . 03/15/2048 . 2.B FE ..
..95058X-AH-1 |WEN 2019-1A A211  4.080% 06/15/49 ... . |- 09/15/2025 . [Paydown ... ... 57,139 ...58,238 |.... .0 . 0 0 . 06/15/2049 . [2.B FE ..
..95058X-AL-2 |VWEN 2021-1A A211  2.775% 06/15/51 ... . |- 09/15/2025 . [Paydown ... .. 75,026 ... 76,026 |.... .0 . 0 0 . 06/15/2051 . 2.B FE ..
..05058X-AM-0 |WEN 2022-1A A2l  4.236% 03/15/52 .. . 09/15/2025 . | Paydoun . 37,500 37,500 |. 0 0| 0| . 03/15/2052 . [2.B FE ..
..95058X-AP-3 | WEN 2022-1A A2I1  4.535% 03/15/52 .... .. |- 09/15/2025 . |Paydown ... ....45,445 ...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 tovvvvveiiriiiiiiiiiiiiiiiiiiiiiiii e . 07/30/2025 . |Paydown .....oooeveieiiiiiiiiiiiiiies fevviiiiiiiiiiiiiiies foiinnns 235,533 |...........236,533 |[........... 212,216 |........... PALRTE T 0 e 16,959 ... 0 e 16,959 ... [V PO 235,533 |.oiiiiiiinnns [ 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) 54,409,201 54,392,732 52,607,197 37,327,838 0 1,116,650 0 1,116,650 0 54,392,732 0 16,469 16,469 1,369, 466 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,127,941,492 1,132,825,905 1,134,024,803 890,301,376 1,310 3,719,388 0 3,720,698 0 1,128,764,534 0 (823,042) (823,042) 41,437,035 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 4,288 [ XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 1,128,941,492 1,133,825,905 1,135,024,803 891,301,376 1,310 3,719,388 0 3,720,698 0 1,129,764,534 0 (823,042) (823,042) 41,478,323 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 1,128,941,492 1,133,825,905 1,135,024,803 891,301,376 1,310 3,719,388 0 3,720,698 0 1,129,764,534 0 (823,042) (823,042) 41,478,323 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,479,405,503 2,489,480, 557 2,484,528,977 1,374,665,929 580,219 5,017,930 0 5,598,149 0 2,482,630,338 0 (1,976,017) |  (1,976,017) 67,650,935 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0
..032654-10-5_| ANALOG DEVICES . ... | 0772472025 _ JuBs BLOX ....4,757.000 |...... 1,072,680 [.vooiiiciiiciis oo 1,039,135 |...........639,292 |....... (16,216) .. .. (16,216) [.oovreren 0 [ 1,039,135 |..
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STATEMENT AS OF SEPTEMBER 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

..512807-30-6 | LAM RESEARCH CORP

. 07/24/2025 . [UBS BLOX ..

..26614N-10-2 | DUPONT DE NEMOURS INC . . .

..30303M-10-2 |Meta Platforms, Inc . 09/26/2025 . [Various ... e [ 420.000 |..
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 08/15/2025 . | Various ... e [ 2,336.000 |..
..458140-10-0 | INTEL CORPORATION ... . |- 08/19/2025 . [Various ... U 100,961.000 |..
..482480-10-0 | KLA CORPORATION .. . 08/07/2025 . | Various .1,651.000

. 09/30/2025 . | Various .1,500.000

N R 9,862.000 |..

.. 1,614,818 |.

.. (251,463)
(34,621)

CoO o000 O0OO0OO0CO0O0OO0CO0O0O0 00O O

o o

...... (196,754) |...
...... (381,692) |...
... 1,614,818 |...

. (251,463)

735,716

.. (1,233,724) |...

ceennnnn91,265
....... 263,512
....... 735,716
(1,233,724)

671,232 |..

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
..060505-10-4 |BANK OF AMERICA CORP . |- 09/08/2025 . [Various .........cooeeeeeiiiiiiinnns s 24,964.000 |...... 1,182,590 [.......ceeveeeeeennn freen... 1,083,884 [...........511,534 [........ 35,101 . .1,083,884 |..
..09290D-10-1 | BLACKROCK FUNDING INC COMMON ... . |- 07/08/2025 . |S. G. COWEN SECURITIES CORP. .. [........... 729.000 |......... 783,913 375,190 |...... (187,212) |.. ......(187,212) |... ....521,391 |..
..11135F-10-1 | BROADCOM INC . |- 09/10/2025 . [Various .........cooeeveeiiininiiiins foenins 16,251.000 5,113,947 1,366,697 |... (1,198,023) .. ... (1,198,023) |... .2,367,662 |..
..149123-10-1 | CATERPILLAR INC .. . |- 09/11/2025 . [Various ... U R 646.000 |......... 276,508 ....231,444 |..
.. 17275R-10-2 | CISCO SYSTEMS INC . 08/07/2025 . |Various ... N R 11,306.000 |..

.0
0
0
..594918-10-4 | MICROSOFT CORP ....... . 08/07/2025 . | Various X .2,176.000 ..1,018,130 |. . (3,710) 0 .1,018,130
..505017-10-4 | MICROCHIP TECHNOLOGY INC .. . 07/24/2025 . | UBS BLOX .. [ I 1,923.000 |.. oo 136,011 |, .0 . e 136,011 )L .(4,979) |....
..595112-10-3 | MICRON TECHNOLOGY INC . . |- 09/30/2025 . | Various ... PO RS 15,837.000 |...... 1,976,745 ...t | 1,367,538 |.... 0 e 34,696 [oiiiiiiiinnnn 0 s, 1,367,538 |.. 609,208
..68389X-10-5 | ORACLE CORP . |- 0971072025 . |Various ... U R 10,814.000 |.......2,823,142 ... | 1,151,415 |.... JOR R PO € 1< 19200 ) I ISR | B R 1,151,415 |.. . 1,671,727 |....
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 0870772025 . | Various ... JUPR R 5,855.000 |.. .0 . .520,081 |..
..808513-10-5 | SCHWAB CORP . |- 09/08/2025 . |Various ... U R 10,913.000 |.. .0 . .846,754 |..
..844741-10-8 | SOUTHIEST AIR . |- 08/07/2025 . [S. C. BERNSTEIN .. U I 22,815.000 |.. ...0
..949746-10-1 |WELLS FARGO & CO .... .. |- 08/07/2025 . |Various U R 9,797.000 |.. 566,699 |.... .0
..G5960L-10-3 [MDT ....coeiiiiiiiiiiiiiiiiii e . 07/14/2025 . | Morgan Stanley ........oevveeeees fovnnnens 2,222.000 |......... 199,350 |.....ooevvriiiiiiins Jovvrrrnnnns 234,976 [ 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 25,664,812 XXX 18,577,034 10,563,327 (1,522,312) 0 0 (1,522,312) 0 18,577,034 0 7,087,783 7,087,783 116,416 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | 09/30/2025 . |PHIVATE PLACEMENT ................ | ..... 141,900.000 |..... 14,190,000 [o..oevvvvnennnnnnnnn founenns 14,190,000 [..oooeeiiiiennnns [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 14,190,000 |.....ooeeennns 0 fooeiinnnnnees [ PP [ 61,102 |oevvvee v e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 14,190,000 XXX 14,190,000 0 0 0 0 0 0 14,190,000 0 0 0 61,102 XXX XXX
5989999997. Total - Common Stocks - Part 4 39,854,812 XXX 32,767,034 10,563,327 (1,522,312) 0 0 (1,522,312) 0 32,767,034 0 7,087,783 7,087,783 177,518 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 39,854,812 XXX 32,767,034 10,563,327 (1,522,312) 0 0 (1,522,312) 0 32,767,034 0 7,087,783 7,087,783 177,518 XXX XXX
5999999999. Total - Preferred and Common Stocks 39,854,812 XXX 32,767,034 10,563,327 (1,522,312) 0 0 (1,522,312) 0 32,767,034 0 7,087,783 7,087,783 177,518 XXX XXX
60099999909 - Totals 2,519,260,315 XXX 2,517,296,011 1,385,229, 256 (942,093) 5,017,930 0 4,075,837 0 2,515,397,372 0 5,111,766 5,111,766 67,828,453 XXX XXX




STATEMENT AS OF SEPTEMBER 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
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code )| B./A.C.V. | Accretion Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieiieiiiiees et L0 O 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 1,659,233 |......... 909,219 | .oeeeviiin [orennnn.909,219 |00 383,883 [ e [ e 326,492 | ..........[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 [3M0O*1-4.04  |o.eeeeeiiiieees Joeennee e e (1,631,315), (102,048)] ..oevvvvnn Jeeeennn (102,048)[.ceeeee (7,528)]- e Joeeemmneeeeeeeen feeeeeeeeeeeees e [ eeeen [ 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 [ 1,632,313 [...... 1,151,811 | oo [ 1,161,811 310,622 [ e [ [ 307,318 | ..........[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 [3M0O*1-4.29  [oeeieeeiiiieees Joeeenie e (1,627, 346)| (521,646)( ..ovnneeeee foeeeeen (521,646)]...ueee 42,005 | [ eeeenieeeee Jeeeeeeeeeeene foeeeeee | 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 5,039,125 |...... 2,321,390 | .oeevnin [0 2,321,390 [t 379,209 [ e [ fes 795,495 | ..........[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*1-4.21 (4,936,915)| (855,194)( ..ovvneeeee foeneenn (855,194)........ 46,398 [ ooeeeenieeeeinen foeeeeenniineees Joeveninneeeeeinns oo | e [0001 Ll




1’903

STATEMENT AS OF SEPTEMBER 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)
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 [3M0O*¥143.63  |oeeeueereereninns foeeeemnnieeeeennn fennns 1,375,617 |......... 47,948 | .o [ 447,948 |......... T14,015 [eeeeeeeeeeee oo o [ 343,339 [ ...oeennns 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 [3u0*1-4.19 (1,643,091)f....... (270,204) ... (270,204)f... ..1,872 .
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 3,385,958 |...... 1,949,853 [.evveneen fonnnns 1,949,853 |......... T04,280 [.eneeeeeeneeees Joeemneeeeeemees o feeed 654,578 | .......... 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*1-4.02  [.ooeeeeveiniiiens fornneneciiii oo (3,262,589)....... (179,808)] .oevvvvenn Jevennns (179,808).......... (CIVAE) R RN AR R SN 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 2,760,333 |...... 1,283,865 [...ceevvvnn |oennee 1,283,865 |...... 1,562,868 |.oeeveeeeeeeeeen foeeeeemmneeee foeeeeneeeeeeeeen o 718,312 covveennns 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*1-4.32  [oeoeevieiiiiiiees Jorneeeciiiin oo (3,276,827)....... (880,833)[ cevvnneees fonnnns (880,833).......... 22,230 |eeveneeiinnnnn foereeeiin 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 3,191,446 |...... 1,369,597 [.evveneees foennes 1,369,597 |......... 630,922 | oo e e 595,702 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SL546E0S8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | |l Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate......ccco. [P Morgan ..ooccovies woiiiniininniiinnnnnnnennn |- 02/28/2024 . 03/01/2027 |......eeeeeeeen |--... 100,000,000 [3M0*1-4.17 e eeeennens feeeeenneeeeeenn [o0en2 (3,296,544))....... (368,876)[ ..uuunniiis foeeeens (368,876)].unne 21,831 [ [ e feee | [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 2,780,808 |...... 1,411,328 [.eeeeenns | 1,411,328 |...... LIRVTR: 72 PO RN T 714,435 | .......... 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 ...oooeves covvnieenicnnnnnneeeenns [0 1071072024 |, 10/15/2027 |..........eeeeee |..... 100,000, 000 [3M0*1-4.32 e [ |00 (3,267,874)]. .l (972,948) e [ (972,948 BA272 L [ [ [ | 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 1,548,896 |......... 831,551 [.evveeeees o 831,551 |........ 681,828 [..eeeeeeeeeeeeenn foeeeeemnieees feeeeneeeeeeeeeen o 374,305 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJBO727 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ..ooeeeves covvinininiininnnnnnnnnn |- 12/24/2024 | 12/27/2027 |.........eee.. |-..... 50,000,000 [3M0*1-3.99 eeeeeeeeeennnnn foeeeeenneeeeeen [ (1,683,321)] e (29,528)] v e (29,528 (3,597 )] [ e feee | (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 [3M0O*¥1+3.64  |oeeeeeriiiiininnns fooreenninneeenns [ 1,379,219 [......... 490,136 [.eevunenns o 490,136 |......... 702,299 |.eevveeeiiiiinnnn [ e e 341,565 | .......... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB5146R7 Interest BUT1vE06EZRVTYTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...cooo.. |Ratencoereeres [P MOFGAN ©eoveveves weveieveieeesieeeeenen. | 08/08/2024 |, 08/12/2027 |................ ... 50,000,000 [30%1-4.23 eeeeeeeenenes oo oo (1,640,085)..... (312,447)] e [ (312,447 e 5,840 [ oo e oo | e 0001 s
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 3,354,108 |...... 1,923,400 [..evennene founnne 1,923,400 |......... 728,231 [ceeeeeeeeeiieeee Joeeenee e o e 651,920 [ ...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 .....coooee tovvvvniniiniiinnnnnnn. |- 06/10/2024 |. 06/12/2027 |................ |.....100,000,000 |310*1-4.06 eeeeeeneeeneens fooreeennninnneeenn Joeeen (3,271,850)] . ccen. (241,514)] e e (241,514)) 08,586 [ [ e o | e [0001 L
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STATEMENT AS OF SEPTEMBER 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 1,537,521 |......... 820,047 [.eeveneeees e 820,047 |......... 698,568 |......eevrrnneees feernnnneeeeennin o [ KTRTCT(N [ 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 ..oooovvies covvniiininiinnninnnnnnnnn |- 12/19/2024 |, 12/23/2027 |.....eeeeeeeene |--.... 50,000,000 [3M0*1-4.01 eeeeeeeeennnns foeeeeenneeeeeenn Jeeen (1,634,857)]. e (64,059) v o (64,059)]. e (13,809)]. e [ eeeeieeeee feeeeee e foeeeeee | e [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 [3M0O*¥143.32  |eeevenniiviinnnnns foerrennineeeenns feeenns 1,258,833 [......... 358,685 [..eeueeens o 358,685 |........ 870,087 [.oovveveeeieinnn feeeeeeriinees fvvenvineneeiinnn [ 355,268 | .......... 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 ...oooevvs coevnieenncninneeeeenns [ 10703/2024 |, 10/07/2027 |.eveeneveeeees ... 50,000,000 [3M0*1-4.29 e [ [enn (1,628,406)). .. (528,8171)f ceeeenenns o (528,811)]une e 14,993 s e 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 3,230,500 |...... 1,516,374 | ..ccoovenns | 1,516,374 |........ 600,862 [eeeeveneeeeenn femeeeeemmieeees feemnneeeeeeeenn o 592,781 .....enen. 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 ..oocoevies covviiininiiiininneneennn |- 02/22/2024 |, 02/26/2027 |................ |.....100,000,000 |3M0*1-4.22 e eeeeeeeeeennens foeeeeenneeeeeenn [o0en2 (3,299,526)....... (459,045)( ...uunniiis foeeiens (459,045)].cniii it 9,157 [ [ e feee | e [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 3,335,908 |...... 1,999,599 |...ooovnnns [ennnns 1,999,599 |...
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLSH1E6B1 Interest ZBUT11VBOGEZRVTWTSO7 | (| | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan .....ces wovnnineeniiininneennnns |0 05/09/2024 . 05/31/2027 |................ |.....100,000,000 [310*1-4.20 s [ [0 (3,297,636)].. .. (424,814) e [ (424,814))nn 5,55 s e e [ | 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 1,566,338 |...... 1,021,300 [..oeeevennn foeenee 1,021,300 |......... 521,509 |.eeveeeeeeeenen oo e e 338,502 | .......... 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*1-4.31 (1,639,245)|......... (389, 121) ... (389,121)|... 9,214 (. . {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 1,729,000 |...... 1,273,433 [ceveeeeenn [ 1,273,433 |......... 269,534 |.oevvniiiiiininn [ [ [ 314,576 | .......... 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*1-4.31 (1,639,245))....... (392,348)(......cceus |onn (392,348).......... 12,315 |. 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 2,889,250 |...... 1,071,607 | .oovvvennns fennnnn 1,071,607 |........ 850,876 [eeeeeeeeeeeeenn feeeeeeemnieees feemenieeeeeeeeen o 577,350 | vevvennnns 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel s Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 01/04/2024 |.01/31/2027 |.........ccee... |..... 100,000,000 [3M0*1-4.31 o eeeeeeeeennnns foeeeeenneeeeeenn [ (3,278,489)).. ... (765,535)[ cevneniies feeeeeen (765,535))ene e 31,184 e [ e feee ] 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 3,535,350 |...... 1,961,879 [..oooeeennn s 1,961,879 |.......... 51,991 v Lo e e 520,416 | .......... 0001 ..oevnnnnes




STATEMENT AS OF SEPTEMBER 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
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYP1N3RY Interest [0 e Term SOFR
Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/24/2023 |. 10/31/2026 |.. A 100,000,000 [BM0*1-4.31  [ooooeeeeiiiiiiiis Jorneeeeiiin [ (3,278,489)....... (759,841)........... e (759, 841)....... 36,636 [...coovvinnnnnnnns Y S R (R, 0001 .eevnnenens
WELLS FARGO SWAP Fixed
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 1,943,160 |....... (554,187)[ .evvenenes foenns (554,187)....... (554, 187)[.. oo eeeeeeeeeee Jeemmmeeeeeeens foeeeeeeeeiieeeees fond 787,930 [ .evvunnnns 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLMXIDI0S Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |.03/24/2028 |................ |.....100,000,000 [310*1-4.00 o eeeeeeeeennnns foeeeeeeneeeeeen [0 (2,281,677)].cccenn (123,4671)[ceeennenns foeeeees (128,4671)].cnees (123,461)] e [ eeeeeeeeee feeemeeeeeeeeeeee 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 [ 1,596,533 |...... 1,099,605 [......ccens |oueene 1,099,605 |......... 494,320 |..ovvvnnneiinnnnn [ e e 338,502 | .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLAP3DUN4 Interest [0 e Term SOFR
Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/26/2024 |. 07/31/2027 |.....evvvnvvvven fovnnns 50,000,000 [3MO*¥1-4.31  oiiiiiiiiiiinns forenninninniinns foanns (1,639,245)......... (389, 121)f.cveneen e (389, 121)]....uvveees 9,214 | Lo e i [ i 0001 .ooennnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (2,376,123) 15,627,238 | XXX 15,627,238 12,993,819 0 0 0 10,667,659 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (2,376, 123) 15,627,238 | XXX 15,627,238 12,993,819 0 0 0 10,667,659 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (2,376, 123) 15,627,238 | XXX 15,627,238 12,993,819 0 0 0 10,667,659 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (2,376, 123) 15,627,238 | XXX 15,627,238 12,993,819 0 0 0 10,667,659 | XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/16/2025 |. 10/01/2055 |............... [V I 6,000,000 I TTTTT [,
Interest
TBA Forward ... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/16/2025 |. 10/01/2085 |.. 20,000,000 |. I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/16/2025 |. 10/01/2055 |............... [V I 7,000,000 I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/16/2025 |. 10/01/2055 |............... [V I 7,000,000 I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/29/2025 |. 12/01/2055 |............... [V I 5,000,000 I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/29/2025 |. 12/01/2055 |............... 0f..... 25,000,000 I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A Lot Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/29/2025 |. 12/01/2055 |............... 0]...... 25,000,000 ...cccuunnnnns 4.50 | foi e | (1, 144) e s (11,144)]......... (144 | foiiies o SRTTTTTTTN [OOoyrron
1469999999. Subtotal - Forwards - Other 0 0 0 385,679 | XXX 385,679 385,679 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 385,679 | XXX 385,679 385,679 0 0 0 0 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 (2,376, 123) 15,627,238 | XXX 15,627,238 12,993,819 0 0 0 10,667,659 | 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 0 385,679 | XXX 385,679 385,679 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (2,376, 123) 16,012,917 | XXX 16,012,917 13,379,498 0 0 0 10,667,659 | XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

Description of Hedged Risk(s)

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 1N ONNING fl0ATING FATE SEOUM I EI8S . wuuuiiuuiitiii ittt e e et e et e e e 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 eae e e e e e e e e eae e e 4 e e e e e e e e o4 e e e e e o e e e e e e e oo e oo e e 44 e e e a e e e e o4 s e e e a e e a4 e o4 s e oo e oo a e oo e e e s e e a4 e e e e e e e e e e e ea e e e e e aa e e ab e e ea e e eaeeann e
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 16,012,917 0 16,012,917 16,012,917 0 16,012,917 10,667,659

0999999999 - Gross Totals 0 0 16,012,917 0 16,012,917 16,012,917 0 16,012,917 10,667,659 0

803

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 16,012,917 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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

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....ccoeeeeiiiiiiiiiiiiiiiiiiiiiii | e JOASH L [ 4,900,000 |-eoeeieiiiiiiiiiieeees 4,900,000
JP Morgan . BISDZWZKVSZIINUHU748 ..

Vel ls Fargo CME

VYVVCKRG3DVZZN70PB21 ..

7,080,000 |..
............... 4,496,523

0299999999 - Total

16,456, 52

16,456,523




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 Fair Value Carrying Value Maturity Date
690353-3F-2 .........| DFC AGENCY DEBENTURES .......ceeermmmieeeemmmneeeeeemnnneeeeemnnnnneeeemmnnneeeeennnnnneeee | oiiiiiiiiiiiis feeeeeeemen LA e ) 1,110,000 |.. .... 1,110,000 |....... 06/15/2028
690353-3H-8 DFC AGENCY DEBENTURES . .... 2,498,067 |.. .... 2,498,067 |....... 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES . (RN IFTTTTTTRRRRROO s TR e s 1,885,717 [ooeeeiiiiieeeniinnnns 1,885,717 |....... 09/20/2027 .......
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government
Obligations (Exempt from RBC) 5,493,784 5,493,784 XXX
751093-FE-0 ......... | RALEIGH NC CTFS PRTN VRDN ....euniiiiiiiiniiiiirii s eesnn s esseenias e sesennnnesssennns | oo, | .......... TEFE i e, 1,415,000 [..eeveeeean. 1,415,000 |....... 08/01/2033 .......
0049999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - General
Obligations (Direct and Guaranteed) 1,415,000 1,415,000 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 |, 9,010,667 |.. .... 9,008,938 |....... 02/13/20%6 ...
02665W-FM-8 .........| AMERICAN HONDA FINANCE .. L 7,751,945 |.. . 7,750,000 01/12/2026
026651-GA-3 .........| AMERICAN HONDA FINANCE .. 11,071,977 |.. 11,063,000 12/11/2026
026650-GM-7 .........| AMERICAN HONDA FINANCE 11,081,149 |.. 11,062,000 03/08/2027
05565E-CN-3 ......... [ BMI US Capital LLC .... 6,511,410 |.. .... 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 .... 6,479,174 |.. ... 6,464,432 |....... 05/12/2026 ...
07330M-AA-5 .........| BRANCH BANKING & TRUST .. ... 11,285,979 |.. ... 11,278,546 |....... 10/30/2026
07911E-AA-0 BELLEVUE 10 APTS LLC ...10,000,000 |.. ...10,000,000 |....... 04/01/2060
08576P-AH-4 BERRY GLOBAL INC . ... 7,237,063 |.. ... 7,229,350 |....... 01/15/2026
092113-AL-3 BLACK HILLS CORP .. ... 2,778,138 |.. ... 2,779,060 |....... 01/15/2026
125896-BP-4 .........| CMS ENERGY CORP ... ... 19,177,394 |.. ... 19,170,563 |....... 11/15/2025 ...
12592B-AP-9 .........| CNH INDUSTRIAL CAPITAL L . 5,631,957 |.. . 5,631,129 10/14/2025
17325F-BH-0 .........| CITIBANK NA . 2,982,508 |.. . 2,975,000 08/06/2026
23346Q-AA-5 .........| DMASID ISSUING TRUST . 4,250,000 |.. . 4,250,000 08/01/2074
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... . 6,095,000 |.. . 6,095,000 03/01/2063
31677A-AB-0 .........| FIFTH THRID BANK . 1,909,742 |.. . 1,907,056 03/15/2026
3733IN-AN-1 ......... | GEORGIA-PACIFIC LLC ... .... 8,405,528 |.. .... 8,386,113 |....... 05/15/20%6 ...
378272-BD-9 .........| GLENCORE FUNDING LLC ... 4,923,119 |.. ... 4,914,997 |....... 04/27/2026 ...
378272-BX-5 GLENCORE FUNDING LLC .. ... 2,667,298 |.. .... 2,665,000 |....... 10/01/2026
402740-AB-0 GULFSTREAM NATURAL GAS ... 12,591,009 |.. ... 12,596,502 |....... 11/01/2025
437076-CY-6 HOME DEPOT .ottt snessssnesssnennne |, e WEFE o [ 2,600,780 |.. .... 2,600,000 |....... 12/24/2025 ...
43776P-AA-4 .........| HOMESTEAD 406-A TRUST . .... 4,615,000 |.. .... 4,615,000 |....... 09/01/2074
476556-DC6 .........| JERSEY CENTRAL PWR & LT .... . 3,169,626 |.. . 3,166,465 01/15/2026
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 ... .5,712,132 |.. . 5,708,807 12/10/2025
55279H-AV-2 ......... [ M&T TRUST CO . 4,899,204 |.. . 4,893,627 01/27/2026
58769J-AV-9 .........| MERCEDES-BENZ FIN NA .. ... 3,624,718 |.. .... 3,620,000 |....... 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . L 11,725,245 .. ... 11,700,000 |....... 08/14/2026
60700J-DA-0 MIZUHO MARKETS CAYMAN . ... 13,899,635 |.. ... 13,900,000 |....... 11/28/2025 ...
63305M-QF-1 NATIONAL BANK OF CANADA . ... 14,901,459 |.. ... 15,000,000 |....... 08/18/2027
63743H-FV-9 NATIONAL RURAL UTILITIES ... 19,606,883 |.. ...19,600,000 |....... 12/03/2025 ...
649538-BU-1 NEW YORK LIFE GLOBAL .. .... 5,003,056 |.. .... 5,000,000 |....... 02/05/2027 ...
780082-AD-5 ROYAL BANK OF CANADA .. ...15,211,118 |.. ... 15,196,211 |....... 01/27/2026
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP ... ... 1,922,838 |.. ... 1,923,251 |....... 10/20/2025 ...
832724-AB-4 .........| SMURFIT KAPPA TREASURY - 15,768,230 |.. 15,755,101 11/20/2025
857449-AD-4 .........| STATE STREET BANK & TRUST .... .CFE ... . 8,309,219 |.. . 8,300,000 11/25/2026
89236T-ML-6 .........[ TOYOTA ... EFE ... . 2,308,544 |.. . 2,300,000 08/07/2026
89236T-MR-3 .........[ TOYOTA ... EFE ... ... 10,607,222 |.. ...10,600,000 |....... 04/10/2026
89236T-MZ-5 ......... EFE ... .... 3,904,970 |.. ... 3,900,000 |....... 01/08/2027
89653R-AA-1 TRINITY MILLS MULT | OWN J1BFE. .... 5,070,000 |.. .... 5,070,000 |....... 06/01/2063
89680Y-AA-3 TRITON CONTAINER .. .2.CFE. ... 4,471,506 |.. ... 4,461,215 |....... 04/15/2026 ...
91324P-FE-7 UNITEDHEALTH GROUP INC JLFFE. .. 2,421,741 .. .... 2,425,000 |....... 07/15/2026
91911A-AA-2 VALENCIA GROVE |1 LLC . J1BFE. .... 2,750,000 |.. .... 2,750,000 |....... 12/01/2062
928668-CJ-9 VOLKSWAGEN GROUP AMERICA L2.AFE . .... 2,808,540 |.. .... 2,800,000 |....... 08/14/2026
94974B-FY-1 .........| WELLS FARGO CO .....covnes (2 P e 2B FE L 14,977,308 |.veeiiines 14,956,970 |....... 06/03/2026 .......
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 366,996,026 366,738,333 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 396,989,810 396,732, 117 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 396,989,810 396,732, 117 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 396,989,810 396,732, 117 XXX
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks 0 0 XXX
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ........ Key Bank Money Market ACCOUN ..o [ [ s foereeeeeeeee 31,050,000 [..evveureenirienens 31,050,000 [.veveviiiens ceeieieas
000000-00-0 ... .| Huntington Bank Money Market Account .. ... 31,049,699 |.. ... 31,049,699 |..
000000-00-0 ... .| Fifth Third Money Market Account ... 31,050,000 |.. ...31,050,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 93,149,699 93,149,699 XXX
....................... CATHOLIC HEALTH INITIATV CP oo [ [ A e | 9,520,616 [ 9,520,616 ... 11/12/2025 ...
.| CITY OF HOPE/THE CP ...10,574,119 |.. ... 10,574,119 |....... 11/06/2025
DAIRY FARMERS OF AMERICA CP .. .... 4,999,408 |.. .... 4,999,408 |....... 10/01/2025
262006-20-8 DREYFUS GOVERN CASH MGMT INS MONEY MARKE ... 35,190,351 |.. ... 35,190,351 |..
.| ENERGY TRANSFER LP CP ....... .... 4,999,406 |.. .... 4,999,406 |..
....................... MONTANA-DAKOTA UTILITIES CP seieneienieneenee. 10,998,686 |.oiiiiniene..... 10,998,686
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 76,282,586 76,282,586 XXX
9999999999 - Totals 566,422,095 566, 164,402 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $
Fair Value $

(95,165,526)

...585,623,107

E12

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

.. (95,199,260)
..585,951,118




STATEMENT AS OF SEPTEMBER 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 [V A 39,970,246 |.......... 88,694,335 |............ 2,612,638 |.
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000 | [0 . 0 [ 1,716,056 |............ 1,716,056 |............ 1,716,056 |..
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo 1.0.000 | O e 0 [ 28,428,585 |.......... 28,569,821 |......... 41,422,945 |.
GOLDMAN SACHS ..... . NEW YORK, NY ... ..0.000 |.. .(4,349,163)|.......... (1,566,369)|.. ...1,759,680 |..
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. . .31,069,930 |..........31,069,438 |.. .31,049,680 |..
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o 1.0.000 | O e 0 [ 31,066,637 |.......... 31,066,698 |.......... 31,066,758 |..
PNC BANK ..o CINCINNATI, OH oo |, ...0.000 | [0 0. (74,959,858)|........ (28,165,083)]........ (33,591,011)]..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 234,924 223,742 245,614
0199999. Totals - Open Depositories XXX XXX 0 0 53,177,356 151,608,638 76,282,360
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 53,177,356 151,608,638 76,282,360
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

53,177,356

151,608,638

76,282,360

E13
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

0089999999.

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

AIR LEASE CORP CP 2 09/23/2025 i [ 4.530 |.. . 1070172025 . 109,682,308 |... ....96,697 |... .0
AIR LEASE CORP CP n09/24/2025 oo [ 4.570 |.. . 10/14/2025 .. ..83,797,397 |... ...0
AMEREN CORPORATION CP ... 00973072025 eiiiin [ 4.200 |.. . 1070172025 . .0
BRUNSIICK CORP CP ... 09/26/2025 .. 4.700 |.. . 10/02/2025 .. ...0
CVS CORP CP .. 09/19/2025 4.500 |.. . 1071072025 ... .0
CAVDEN PROPERTY TRUST CP 09/30/2025 .. 4.150 |.. . 10/01/2025 . 0
CATHOLIC HEALTH INITIATV CP 09/26/2025 .. 4.430 |.. L 1171272025 .. 0
CITY OF HOPE/THE CP ..... 09/10/2025 .. .4.500 |.. . 11/06/2025 . 0
CROWN CASTLE INC. CP .... ... 09/24/2025 4.500 |.. . 10/07/2025 ... .0
CROWN CASTLE INC. CP .... ... 09/08/2025 ... 4.800 |.. . 10/08/2025 . ...0
CROWN CASTLE INC. CP .... ... 0970972025 ... 4.800 |.. . 1070972025 .. .0
CROWN CASTLE INC. CP ... 09/29/2025 .. 4.610 |.. . 1072172025 .. . ...0
DAIRY FARMERS OF AMERICA CP ... 0973072025 4.260 |.. . 1070172025 . 4,999,408 |... .0
DARDEN RESTAURANTS CP ... ... 09/30/2025 .. 4.180 |.. . 10/01/2025 ... . 4,399,489 |... ...0
ENERGY TRANSFER LP CP ... ... 0973072025 4.280 |.. . 10/01/2025 ... . 4,999,406 |... .0
LENNOX INTERNATIONAL INC CP ... .. 09/30/2025 4.250 |.. . 10/01/2025 ... 4,399,481 |... ...0
MONTANA-DAKOTA UTILITIES CP 09/30/2025 .. .4.300 |.. . 1070172025 . . 10,998,686 0
NARELE CP . 09/30/2025 .. 4.160 |.. . 10/01/2025 . 0
PHVORR CP ... 09/30/2025 .. 4.150 |.. . 10/01/2025 . 0
UNION ELECTRIC CO CP .... ... 09/30/2025 4.200 |.. . 10/01/2025 ... ...0
WILLIAMS COMPANIES INC CP ... ... 0973072025 4.200 |.. . 10/01/2025 ... .0
WISCONSIN GAS CO CP .. 09/30/2025 .. 4.160 |.. . 10/01/2025 ... .0

0

0

0

0

Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 467,390,521 524,718
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 467,390,521 524,718
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations 467,390,521 524,718
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 |SD .......................... 07/01/2025 .......... | ............................ 0.000 | ..................................................................... 25,000 [..uiiiiiiiiiiiiii e 0 [ 797
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0 797
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... .iieuuunniiiiiuuuntiiiisuss s isettsts st s s ttati s e e s eess s s e s eeea s e s e e e s s s e ee s s e s e seasssssssseanassssesennnnsssas | .................. | ........... 09/30/2025 .......... | ............................ 0.000 | ................................................................ 80,401,505 [...iivvueniiiiiiiiiiiiiiiiii s [0 P PPPPTI 316,044
8309999999. Subtotal - All Other Money Market Mutual Funds 80,401,505 0 316,044
8589999999. Total Cash Equivalents (Unaffiliated) 547,817,026 524,718 316,841
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

8609999999 - Total Cash Equivalents

547,817,026

524,718

316,841
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