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STATEMENT AS OF MARCH 31, 2026 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 28,005,399, 127 [.cvovoieiiricircieee [V 28,005,399, 127 |......... 26,226,097,074
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 150,436,753 .o [V 150,436,753 |..ooveeenne 149,128,620
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,866,382,234 |.......co.c. 201,744,578 |............ 1,664,637,656 |............ 1,486,275,605
3. Mortgage loans on real estate:
B FIISEHENS oot e 6,533,380,990 |..ooivieeircieeene [V 6,533,380,990 |............ 6,443,868,511
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 O
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 [0 O
5. Cash ($
(§ oo
investments ($ ..o 0 ) s e 569,250,150 |..vvoeveeeriericirieene [V 569,250,150 |........c....... 664,034,210
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 19,067,212 oo 0 [ 19,067,212 |.ocooveeee. 19,086,956
7. Derivatives ............... ..6,875,610 |.. ..6,875,610 |.. ... 17,183,009
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 936,152,377 930,258,172 933,274,822
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 94,789,440 |...ooovceene [V 94,789,440 |...coovvvinnne. 6,786,281
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 1,066,667
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 38,182,800,560 |................ 207,638,783 |........... 37,975,161,777 |.......... 35,946,801,755
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 O
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 302,197,476 |.....covvnvne. 21,922,735 |...ccovvvnnee 280,274,741 | 253,567,450
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,328,834 | (U 1,328,834 ..o 1,274,163
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 14,516,193 oo [0 14,516,193 | 14,710,202
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee foee i [ [, [0 O
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 20,189,952 | [0 20,189,952 |..ocoveeeenn. 20,189,952
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
(B s ) 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 [0 O
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 1,610,367 |oveveeeiiiieeceeine (V1 1,610,367 |.coeveeieennne 3,993,942
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cocoorrreeciinenene 492 | 492 e [V 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeeieeeeeveeeieeenns freeeeeinens 535,847,894 |.....ooiiiiiieee [V 535,847,894 |............... 288,938,859
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 39,371,265,598 |.............. 229,562,010 |.......... 39,141,703,588 |........... 36,834,573,507
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,886,476,815 | [V 2,886,476,815 |............ 2,898,905,472
28. Total (Lines 26 and 27) 42,257,742,413 229,562,010 42,028,180,403 39,733,478,979
DETAILS OF WRITE-INS
1101. Receivables for collateral on revolvers ... . 1,066,667 |..oovvececeerirnciicinne (U 1,066,667 |...cvvveennnn 1,066,667
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 1,066,667 0 1,066,667 1,066,667
2501. Admitted disallowed IMR ..o [ 16,206,016 [...coovevieccecrirircnee [V 16,206,016 |......cccevnve 21,773,730
2502. Company owned life insurance — CSV .......ocooioiiiiieeicceeeeeeeceeeeeeeee e fee e 519,641,878 |..cooveeeeeeeeee [V 519,641,878 |................ 267,165,129
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) 535,847,894 0 535,847,894 288,938,859




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.
19.
20.
21.
22.
23.
24,

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $ .......... 28,431,149,957

(including $  .veveverere Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $  ........cccceveinee
Contract claims:
A LIE o
4.2 Accident and health
Policyholders’ dividends/refunds to members $
E= LA Lo IV TaT o= o USRS PPPRNY

Current
Statement Date

2
December 31
Prior Year

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 $

6.3 Coupons and similar benefits (including $  ....ccoeveeiieene.

Amount provisionally held for deferred dividend policies not included in Line 6

Modco) ...
.......... Modco) ...

Premiums and annuity considerations for life and accident and health contracts received in advance less

B e discount; including $  .....ccooeienene

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

Commissions to agents due or accrued-life and annuity contracts $

LR and deposit-type contract funds $

Commissions and expense allowances payable on reinsurance assumed
General expenses due Or aCCrUEd ...........ccevveereerieenieenieeieeseennnns
Transfers to Separate Accounts due or accrued (net) (including $

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes

Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income

Amounts withheld or retained by reporting entity as agent or trustee

Amounts held for agents' account, including $ .........cccoeeeine
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange

Liability for benefits for employees and agents if not included above

Borrowed money $ ... and interest thereol
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24.01 Asset valuation reserve ..............ccccoociiiiiciciciceee
24.02 Reinsurance in unauthorized and certified ($ ....................

24.03 Funds held under reinsurance treaties with unauthorized and certified ($

24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
Aggregate write-ins for liabilities

Total liabilities excluding Separate Accounts business (Lines 1 to 25)

From Separate Accounts Statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds
Surplus notes
Gross paid in and contributed surplus
Aggregate write-ins for special surplus funds ...
Unassigned funds (surplus)
Less treasury stock, at cost:
36.1
36.2 shares preferred (value included
Surplus (Total Lines 31+32+33+34+35-36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

shares common (value included in Line 29 $

............. 0 accident and health premiums ..........c....c.........

7,317,641 on reallzed capltal gains (losses) ...

rates

n$

............... ) companies
) reinsurers .

in Line 30 $

93,094,686

408,325 | ..
41254 |

160,037,660 |..
775,363,076 |

102,529,911

36,864,529,633

34,598,497,415

2,886,476,815
39,751,006,448

............ 2,898,905,472
37,497,402, 887

2,500,000

2,274,673,955

................... 2,500,000

2,233,576,092

2,277,173,955

2,236,076,092

42,028,180,403

39,733,478,979

2501.
2502.
2503.
2598.
2599.

DETAILS OF WRITE-INS

Unfunded commitment to low income housing tax credit properties

Deferred fee income
Payable for collateral on derivatives
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

................. 79,776,232
...1,616,445

3101.
3102.
3103.
3198.
3199.

Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

Summary of remaining write-ins for Line 31 from overflow page ....

3401.
3402.
3403.
3498.
3499.

Admitted disallowed IMR

Summary of remaining write-ins for Line 34 from overflow page ....

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

16,206,016

21,773,730




STATEMENT AS OF MARCH 31, 2026 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 .............ccccceoeveveeec v 937,336,025 |........... 1,389,639,269 |............ 6,221,026,039
2. Considerations for supplementary contracts with life contingencies...............ccccceeeveveveverevecceeeeeeee e 708,943 | 999,327 oo 1,902,103
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 474,504,293 |.. ..410,899,479 |.. ..1,790,230,959
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (1,293,065)].. ... (2,213,146)|.. ... (9,477,870)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis 0 e o 0
6. Commissions and expense allowances on reiNSUranCe CeAEM .........o.ouiiiriiiiiiiiriieiee e [ [ [
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueueieiieieseseeiieesesesesesssssesese s ss st sssesssesess [eesesessscacesesnanas 851,592 .o 1,022,690 |ovovceceerenae 3,696,441
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 2,480,392 (135,966) 1,969,849
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 1,414,588,180 1,800,211,653 8,009,347,521
10, DEAth DENETILS ... 33,334,927 [0 38,932,315 [ 133,480,036
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,903,616
12, ANNUItY DENETILS ...ovieiiiiicecececceece ettt sessn s sesennsensnsns e drenennneenenn 201,021,003 oo 194,220,391 [ 790,812,372
13. Disability benefits and benefits under accident and health CONtracts ...............ccoccueveveeeeeieeeeeieverercens foeeeseeeeeeeeeeee. S44,168 [ .373,335 | 1,480,732
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..4,101,483,239
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds .............cccceeevevevererercceeeeeeeeeeeec e 47,511,465 |0 30,504,808 ... 129,983,862
18. Payments on supplementary contracts with life CONtINGENCIES .............c.eveuereeeeieieiereieeeeeeeieeeeeae e eseeeeeeeeeeeeeeees 110,824 780,795 | 2,861,369
19. Increase in aggregate reserves for life and accident and health contracts 2,574,191 401,666,842 2,086,663,047
20.  Totals (LINES 1010 19) ..ottt n e n e | 1,309,287,829 |............ 1,722,357,206 |............ 7,248,668,273
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 ................. 32,076,639 |.....cconenve. 149,307,561
24. Insurance taxes, licenses and fees, excluding federal iNcome taxes ..............cccceeveeeeeeevevevereveeeeeeee o 4,677,045 | 6,549,485 |................
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance (68,218, (55,812,
27. Aggregate write-ins for deductions .... 6,912,528 7,677,146 29,798,032
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 1,317,100,589 1,749,807,444 7,760, 128,304
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 97,487,591 |......ccceee. 50,404,209 |.......ccc..... 249,219,217
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 97,487,591 | 50,404,209 |............... 249,219,217
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 7,079,181 6,855,897 54,998,832
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 90,408,410 |....ccceoeneee 43,548,312 |................ 194,220,385
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 1,504,178 (excluding taxes of $  ....ccovvurnene 1,136,299
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 3,964,935 9,382,734 (30,967,645)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 94,373,345 52,931,046 163,252,740
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,236,076,092 2,025,299,330 2,025,299,330
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 94,373,345 |.....cooonce 52,931,046 |............... 163,252,740
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (18,454,700) ..(61,961,742)|.. ... 37,096,184 |.. ...86,277,985
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(11,269,900) |.. ... (4,238,938)].. ... 11,525,086
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (8,862,359)].. ... 13,249,257 |.. ... 42,947,883
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
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
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 41,097,863 52,873,073 210,776,762
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,277,173,955 2,078,172 ,403 2,236,076,092
DETAILS OF WRITE-INS
08.301. MiSCEITANBOUS INCOME .......eeveveeeecececeecetet ettt ettt s s st esesesesnssas|orsse s et e s e e s anaes 1,454 | 5,600 oo 60,407
08.302. 0ther f88 INCOME ....oveeeeieceie ettt s s s s st st seses|ee st naes 2,189 | 2,498 ..o 10,337
08.303. Company owned |ife INSUFANCE .......c.oiiiiieeeecececec ettt e 2,476,749 |..oooove (144,064)|......ocuce.... 1,899,105
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) 2,480,392 (135,966) 1,969,849
2701, MiSCEIIANEOUS EXPENSE .....oiuiueeiiicuceeeeieiieseeeeeee e eeseaeeeee e sesesessessesesesesesssnsesesessssssnsesesesssnnssesesesadinnsnaessssssnsssesssnsnnnnnesns 0 [reesisiissisesesennenas 4,569 |.
2702. Benefits for employees not included elSEWhEre ... e 448,208 [ 506, 181
2703. Securities lending eXPeNSE ........ocooirernnineereeinneneeeeeerenens .. 7,166,396 |..
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 6,912,528 7,677,146
L3010 TSRO KOTSRS U RS PERRURPT RO TR OPRRRORPROPRTROPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

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
................ 938,488,996 |............ 1,391,826,998 |............6,225,106,487
................ 445,016,386 |................395,111,577 |............ 1,756,210, 171
855,235 1,030,788 3,767,185
1,384,360,617 1,787,969,363 7,985,083,843
............ 1,304,728,49% |............1,318,709,104 |........... 5,167,139, 120
................ (63,607,246)|................(54,739,857)|................ 144,393,817
................. 78,335,624 |.................84,124,995 |................374,014,907
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
0 0 65,508,586
1,319,456,873 1,348,094,242 5,751,056,430
64,903,744 439,875, 121 2,234,027,413
..2,094,156,026 1,435,216,212 7,873,394,018

... 44,970,229 |.
..240,450,053 |..

... 78,983,193 |.
..143,804,882 |..

................................. 0 [0 o0
................. 13,647,411 |................ 23,342,164 |................. 50,961, 144
........................ (3,605) ... (13,769) [oooe (34, 041)
55,895,227 124,650,680 18,421,816

............ 2,449,115,341 |............ 1,805,983,362 |............ 8,863,024 ,617
............ 3,873,818,058 |............2,634,478,258 |.......... 10,770,413,855
................ 293,839,614 |................138,804,169 |................357,307,520
................ 328,588,500 |...............230,542,392 |............ 1,314,102,974
................................. 0 [0 o0
................... 7,293,998 |................ 19,662,222 |...............190,727,035
88,003,159 10,130,877 4,029,494
4,591,543,338 3,033,507,918 12,636,580,878
(19,744) (509,976) (1,824,523)
(2,142,408,253) (1,227,014,580) (3,771,731,738)
................................. 0 [0 o0
................................. 0 [0 o0
............................. 13 | 0 0
............ 1,922,466,321 |...............741,463,073 |............ 2,031,240, 390
................................. 0 [0 o0
60,253,816 (27,815,135) (312,276,321)
1,982,720,450 713,647,938 1,718,964,069
................ (94,784,059)|................(73,491,521)|................181,259, 744
................ 664,034,200 |...............482,774 466 |...............482,774,466
569,250, 150 409,282,944 664,034,209

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
................. 64,630,805 |................ 57,146,390 |................233,630,758
................................. 0 [ 0 o0
................ 847,703,811 |............ 1,337,062,223 |............5,961,803,823
................. 36,066,983 |..................4,495,711 [...............65,199,084
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............... 948,401,599 |............ 1,398,704,324 |............6,260,634 565
............ 5,718,949,146 |............4,888,871,679 |.......... 19,028,595,332
6,667,350, 745 6,287,576,003 25,289,229,897
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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# 2026 2025

NET INCOME

(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 94,373,346 163,252,740
(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 94,373,346 163,252,740
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  2,277,173,955  2,236,076,092
(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  2,277,173,955  2,236,076,092

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.

2. Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2026.

3.  Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

5.  Investments

A.

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 March 31, 2026,

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
March 31, 2026, 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

“

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 March 31,

2026:

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

24,404,550

224,290,070

3,489,109,599
3,179,739,698

(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 $787.7 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.

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
Total Separate S/A Assets Increase/
Total General G/A Supporting Account (S/A) Supporting G/A Total Total From (Decrease)
Restricted Asset Category Account (G/A) S/A Activity (a) Restricted Assets Activity (b) (1 plus 3) Prior Year (5 minus 6)

Subject to contractual obligation for which

liability is not shown — — — — — — _
Collateral held under security lending

agreements 788,088,438 — — — 788,088,438 464,366,251 323,722,187
Subject to repurchase agreements — — — — — — _
Subject to reverse repurchase agreements — — — — — — _
Subject to dollar repurchase agreements — — — — — — _
Subject to dollar reverse repurchase

agreements — — — — — _ -
Placed under option contracts — — — — — . _
Letter stock or securities restricted as to

sale - excluding FHLB capital stock — — — — — — —
FHLB capital stock 205,579,100 — — — 205,579,100 139,396,401 66,182,699
On deposit with states 2,573,019 — — — 2,573,019 2,572,927 92
On deposit with other regulatory bodies — — — — — — —

7.1
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Pledged collateral to FHLB (including

assets backing funding agreements) 6,177,782,746 — — — 6,177,782,746 6,173,125,729 4,657,017
Pledged as collateral not captured in other

categorics 20,260,192 — — — 20,260,192 20,278,250 (18,058)
Other restricted assets — — — — — - _
Collateral assets received and on balance

sheet — — — — — — —
Assets held under modco reinsurance

agreements — — — — — — —
Assets held under funds withheld

reinsurance agreements — — — — — — _
Total restricted Assets (Sum of a through q) 7,194,283,495 — — — 7,194,283,495 6,799,739,558 394,543,937
(a) Subset of column 1
(b) Subset of column 3

Current Year
8 9 Percentage 12 13 14
10 11
N/A for Quarterly
Gross (Admitted & Admitted - Amount
Total Admitted Nonadmitted) Restricted to Total Reported in N/A for Quarterly
Total Nonadmitted Restricted (5 Restricted to Total | Admitted Assets General - Difference from | N/A for Quarterly
Restricted Asset Category Restricted minus 8) Assets (c) (d) Interrogatories Note and GI - GI Ref

Subject to contractual obligation for which

liability is not shown — — — %| — % XXX XXX XXX
Collateral held under security lending

agreements — 788,088,438 1.865 %) 1.875 % — — 25.04+25.05
Subject to repurchase agreements — — — %] — % — — 26.21
Subject to reverse repurchase agreements — — — %] — % — — 26.22
Subject to dollar repurchase agreements — — — %| — % — — 26.23
Subject to dollar reverse repurchase

agreements — — — %| — % — — 26.24
Placed under option contracts — — — %) — %| — — 26.25
Letter stock or securities restricted as to

sale - excluding FHLB capital stock — — — %) — %)| — — 26.26
FHLB capital stock — 205,579,100 0.486 % 0.489 %) — — 26.27
On deposit with states — 2,573,019 0.006 % 0.006 %)| — — 26.28
On deposit with other regulatory bodies — — — %| — % — — 26.29
Pledged collateral to FHLB (including

assets backing funding agreements) — 6,177,782,746 14.619 %) 14.699 %) — — 26.31
Pledged as collateral not captured in other

categories — 20,260,192 0.048 % 0.048 %) — — 26.30
Other restricted assets — — — %) — %) — — 26.32
Collateral assets received and on balance

sheet — — — %) — %) XXX XXX XXX
Assets held under modco reinsurance

agreements — — — % — %) XXX XXX XXX
Assets held under funds withheld

reinsurance agreements — — — % — %) XXX XXX XXX
Total restricted Assets (Sum of a through q) — 7,194,283,495 17.024 % 17.117 %) XXX XXX XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28

(d) Column 9 divided by Asset Page, Column 3, Line 28

Reporting entities shall explain the differences between amounts reported in Note SL(1) and the general interrogatories. This shall include all
instances in which an amount is reported in column 13 above.

GI Reference

Difference between Note and GI (Per
Column 13 above)

Explanation

25.04+25.05

26.21

26.22

26.23

26.24

26.25

26.26

26.27

26.28

26.29

26.31

26.30

26.32

7.2
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(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance
(excluding Modco/FWH) and Derivatives, Are Reported in the Aggregate). None.

Gross (Admitted & Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross Admitted
G/A Total Separate (Admitted & Restricted
Supporting | Account (S/A) | S/A Assets Increase/ Total Current | Nonadmitted) to Total
Total General | S/A Activity Restricted Supporting G/ Total Total From (Decrease) | Year Admitted | Restricted to Admitted
Description of Assets Account (G/A) (a) Assets A Activity (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
RGA Longevity Swap 19,193,525 — — — 19,193,525 19,211,583 (18,058) 19,193,525 0.045 %) 0.046 %
Goldman Sachs 1,066,667 — — — 1,066,667 1,066,667 — 1,066,667 0.003 %) 0.003 %
Total (c) 20,260,192 — — — 20,260,192 20,278,250 (18,058) 20,260,192 0.048 %) 0.049 %
Amount of Total pledged
under derivative contracts — — — — — — —|— XXX XXX
Total Excluding Derivative
Collateral (Total minus
Amt of Total pledged
under derivative
contracts) 20,260,192 — — — 20,260,192 20,278,250 (18,058) | 20,260,192 XXX XXX

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Columns 1 through 7 should equal SL(1)m Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)m Columns 9 through 11
respectively.

(3) Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and
Derivatives, Are Reported in the Aggregate). None.

(4) Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected as Assets Within the
Reporting Entity's Financial Statements. None.

(5) Disclose whether any of the assets held as collateral or under modified coinsurance (Modco) or funds withheld reinsurance (FWH)
agreements have been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the reinsurer). For
example, if the insurance reporting entity has used these assets as the collateral in a securities lending agreement, a repo transaction,
pledged as collateral to the FHLB, etc. (For Modco/FWH assets, items pledged on behalf of the reinsurer shall not be captured.) None.

M. Working Capital Finance Investments. None.
N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 6,875,610 — 6,875,610
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument — — —

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
0. 5% Securities. No Change.
P.  Short Sales. None.
Q. Prepayment Penalty and Acceleration Fees. None.
R.  Reporting Entity's Share of Cash Pool by Asset type. None.
S.  Aggregate Collateral Loans by Qualifying Investment Collateral. 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. No Change.
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 $4,585.0 million. The Company calculated this amount after
areview of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

7.3
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(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 178,110,783 178,110,783 —
(d) Excess Stock 7,468,317 7,468,317 —
(e) Aggregate Total (atb+c+d) 205,579,100 205,579,100 —
Actual or estimated Borrowing Capacity as
€3] Determined by the Insurer 4,584,987,956 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 114,325,601 114,325,601 —
(d) Excess Stock 5,070,800 5,070,800 —
(e) Aggregate Total (atb+tctd) 139,396,401 139,396,401 —

Actual or estimated Borrowing Capacity as
® Determined by the Insurer 4,576,272,637 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 3to5 Years
Membership Stock
1.  Class A 20,000,000 20,000,000 — — — —

2. Class B — — — — — —

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

(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1 2 3
Fair Value Carrying Value Aggregate Total
Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 6,139,128,346 6,177,782,746 3,958,017,400
2. Current Year General Account Total Collateral Pledged 6,139,128,346 6,177,782,746 3,958,017,400

3. Current Year Separate Accounts Total Collateral Pledged — — —

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 6,176,715,818 6,173,125,729 2,540,568,900

11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

b.  Maximum Amount Pledged During Reporting Period

3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 6,195,244,405 6,203,277,473 3,329,555,100
2. Current Year General Account Maximum Collateral Pledged 6,195,244,405 6,203,277,473 3,329,555,100
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 6,346,897,336 6,371,894,258 3,075,968,900

7.4



12.

13.

14.

15.

16.

17.

18.

19.
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(4) Borrowing from FHLB

a. Amount as of Reporting Date

1. Current Year

(2
(b)
©
(d

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

2. Prior Year-end

(@
(b)
©
(d

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

b.  Maximum Amount During Reporting Period (Current Year)

RN -

Debt

Funding Agreements
Other

Aggregate Total (1+2+3)

4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
— — XXX
3,958,017,400 3,958,017,400 3,959,420,077
— — XXX
3,958,017,400 3,958,017,400 3,959,420,077
— — XXX
2,540,568,900 2,540,568,900 2,540,643,886
— — XXX
2,540,568,900 2,540,568,900 2,540,643,886
1 2
General 3
Total 2+3 Account Separate Accounts
3,958,017,400 3,958,017,400 —
3,958,017,400 3,958,017,400 —

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

c.  FHLB - Prepayment Obligations

1.
2.
3.

Debt
Funding Agreements
Other

Does the company have prepayment
obligations under the following

arrangements (YES/NO?)

C.  Unused commitments and lines of credit for financing arrangements:

No
No
No

Current Year

Prior Year

Unused Commitments Unused Lines of Credit

Unused Commitments Unused Lines of Credit

Short-Term (contracts
terminating in 12 months or less) §

Long-Term (contracts
terminating in more than 12

months)

Total

626,970,556 $ — 8 2,035,703,737 ' §
— 3 — 3 — 3
626,970,556 $ — S 2,035,703,737 $

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.

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.
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

20. Fair Value Measurements

A.

(1) Fair Value Measurements at March 31, 2026

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 146,854,610 8,693,914 — — | 155,548,524
Bonds: Asset-backed securities — 18,395,985 — — | 18,395,985
Common stock: Unaffiliated 1,377,702,467 — 745,803 1,378,448,27
Common stock: Mutual funds 77,347,787 — — — | 77,347,787
Preferred stock — 150,436,753 — — | 150,436,753
Other invested assets: Residual tranche,
fixed income — — 7,498,729 4,861,885 12,360,614
Derivative assets: Interest rate swaps — 6,356,230 — — 6,356,230
Derivative assets: TBA forward — 519,380 — — 519,380
Separate account assets * 22,609,162 219,067,328 — — | 241,676,490
Total assets at fair value 1,624,514,026 403,469,590 8,244,532 4,861,885 [2,041,090,033

*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 03/31/2026

Total
gains and | Total gains
(losses) and
Beginning | Transfers Transfers included (losses) Ending
Balance at into out of in Net included in Balance at
Description 01/01/2026 | Level 3 Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2026
a. Assets
Common stock:
Unaffiliated 2,609,724 — — | 1,580,854 | (1,521,976) — — | (1,922,799) — 745,803
Other invested
assets: Residual
tranche, fixed
income 7,348,729 — — 29,164 (29,164)| 150,000 — — — 7,498,729
Total Assets 9,958,453 — — | 1,610,018 | (1,551,140)| 150,000 — | (1,922,799) — 8,244,532

*Transfers out of Level 3 are due to changes resulting from the application of the lower of amortized cost or fair value rules.

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

Investments in Level 2 include 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 common stock included in Level 3 has been determined by broker quotes.

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.
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B.

C.

STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

Not applicable.

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

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

Bonds: Issuer credit obligations 14,969,922,725 15,218,253,482 835,684,419 13,612,203,364 522,034,942 — —
Bonds: Asset-backed securities 12,616,029,679 12,787,145,646 — 11,673,313,625 942,716,054 — —
Common stock: Unaffiliated** 1,584,027,370 1,584,027,370 1,583,281,567 — 745,803 — —
Common stock: Mutual funds 77,347,787 77,347,787 77,347,787 — — —
Preferred stock 150,436,753 150,436,753 — 150,436,753 — — —
Mortgage loans 6,592,283,597 6,533,380,990 — — 6,592,283,597 — —
Cash, cash equivalents, & short-term

investments 569,638,419 569,250,150 569,638,419 — — — —
Other invested assets: Surplus notes 51,497,987 51,776,084 — 51,497,987 — — —
Other invested assets: Residual tranche,

fixed income 102,140,688 79,002,871 — — 35,160,588 66,980,100 —
Other invested assets: Debt securities that

do not qualify as bonds 49,572,622 48,923,776 — 49,572,622 — — —
Derivative assets 6,875,610 6,875,610 — 6,875,610 — — —
Cash collateral receivable 1,066,667 1,066,667 — 1,066,667 — — —
Separate account assets 2,868,920,808 2,886,476,815 18,885,122 2,827,418,318 22,617,368 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (23,889,863,753)|  (24,219,857,019) — — (23,889,863,753)| — —
Cash collateral payable (6,327,793) (6,327,793) — (6,327,793) — — —
Separate account liabilities * (2,584,759,687) (2,638,206,210) — — (2,584,759,687) — —
Securities lending liability (775,363,076) (775,363,076), — (775,363,076), — — —

*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.
The fair value of common stock included in Level 3 has been determined by utilizing broker quotes.

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, fixed income residual tranches, and debt securities that do not qualify as a bond. 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.

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.
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21.

22.

23.

24.

STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

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 $28.3 million.

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
$ 16,206,016 $ 16,206,016 $ — S —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 16,206,016 $ 16,206,016 $ — S —
(3) Calculated adjusted capital and surplus
Total

a. Prior Period General Account Capital & Surplus From Prior

Period SAP Financials $ 2,236,076,092
b. Net Positive Goodwill (admitted) $ —
c. EDP Equipment & Operating System Software (admitted) $ —
d. Net DTAs (admitted) $ 298,865,615
e. Net Negative (disallowed) IMR (admitted) $ 21,773,730
f. Adjusted Capital and Surplus (a-(b+c+d+e)) $ 1,915,436,747
(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 0.8 %

(5) Allocated gains/losses to IMR from derivatives None.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF MARCH 31, 2026 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 MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

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

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

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

2

3

Yes[ 1 No[X]

Name of Entity NAIC Company Code | 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[ 1 N[ ] NA[X]

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

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 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 04/12/2024

By what department or departments?

(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

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

statement filed with Departments? .....

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
W&S Advisory Services, LLC
Fort Washington Investment Advisors, Inc.
Touchstone Advisors, Inc. .........
Touchstone Securities, Inc. ......
Eagle Realty Capital Partners, LLC ...ocoooiiiiiiiieccce

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.1
13.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF MARCH 31, 2026 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: .......... ... $.... 360,959,791
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
..51,435,000 3. 50,435,000
PPEFEITEA STOCK .....vueuirieitiiei ettt bbbttt e oD oottt st e e 0 3.
Common Stock .275,791,423 3. .282,354,864
Short-Term Investments 3.
Mortgage Loans on Real Estate .... .0 $.
All Other .383,577,531 3. ....385, 387,631
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 5. ....118,177 495
Total Investment in Parent included in Lines 13.21 to 13.26 above 5.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeeiininirieieieieenns Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ 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:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccovevececucueeeeeeecceceeeeeeeeeeeaes $ s 787,712,388
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...7188,088,438
15.3 Total payable for securities lending reported on the liability Page. ...........ccoeeveveveecueueieeeeeeceeee e ...775,363,076

8.1
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STATEMENT AS OF MARCH 31, 2026 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

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

Custodian Address

2

BANK OF NEW YORK MELLON
FEDERAL HOME LOAN BANK ...
MORGAN STANLEY

ONE WALL STREET NY NY 10286
CINCINNATI OH 45202
1300 THAMES ST BALTIMORE MD

21231

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

Complete Explanation(s)

3

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeee.

Yes

1
Old Custodian

2
New Custodian

3
Date of Change

4
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”; "..

U

1

Name of Firm or Individual

2
Affiliation

FT WASHINGTON INVESTMENT ADVISORS ..

.handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, 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?..............ccccoo i

Yes [ ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?......

Yes [ ]

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

[X]

[ 1 No[X]

No [ X1 NAI

No [ X1 NAI

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

4
Investment
Management
Agreement
(IMA) Filed

107126 ...

FT WASHINGTON INVESTMENT ADVISORS ...

Securities Exchange Commission

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

Yes

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 SECUILIES? .........c..iiiiiiiiie ettt et et e et et et e e e eneas

8.2

Yes

[ X1 Nol

[ X1 Nol

No [ ]

]

]

]

]



STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes [ X] No[ ]

8.3



STATEMENT AS OF MARCH 31, 2026 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 T 149,883,698
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 6,319,037,193
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 6,468,920,891

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 $ 37,728,458

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 26,731,642
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 26,731,642
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 $ 6,533,380,991

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?

Outstanding
Date Lien Amount

Total 0
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STATEMENT AS OF MARCH 31, 2026 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 MARCH 31, 2026 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL e Lo o, 367,889 | 8,058,921 |.coveeie [V SRR | I RO 8,426,810
2. AIBSKA .ot AK e L o 17,945 | 1,806,790 [V SRR | I RO 1,824,735
3. Arizona ..... .. AZ .. 14,458,990 |. .14,980,952 |..
4. Arkansas .. .. AR 13,899,655 ..o O et 0 e 3,946,568 |..
5. California .. ... CA 22,666,617 .. 128,164,886 |..
6. Colorado ...... ... CO 26,251,241 .26,379,722 |..
7. Connecticut .. . CT 13,699, 158 .14,315,586 |..
8. Delaware ............. ... DE 4,820,972 ..5,324,055 |..
9. District of Columbia . DC ....2,991,020 ...3,020, 151 |..

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

73,987,727 |.
.21,881,738 |..
.. 3,681,796 |..
..5,678,529 |..
.49,119,774 |..
.15,362,211 |..

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

16. lowa ..... LA ....4,107,714 .. 4,155,460 |..
17. Kansas . ... KS 3,869,566 . .. 4,038,275 |..
18, KENUCKY ...oveiiiceeieee e KY oo b 2,643,191 [ 05,773,414 [ O e O 8,416,605
19, LOUISIANA ..veveieeeeeeieciieie e LA [ L [ 944,505 [ L04,069,203 |t O e 0 | 5,013,888
20. Maine ....... .. 4,295,816 |..
21.  Maryland ..10,748, . 0. . .12,490,950 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA 52,850,509 [...cooeviciiieine [V SRR | I O 52,921,115
23, MIChIgaN ....cooveeeiieieeeeeee e M 29,079,527 |vveeeeeeneeen 0 o 0 e 30,958,307
24.  Minnesota . .. MN .16,770,135 |..
25.  Mississippi ... MS .. .. 1,825,604 |..
26, MISSOUI ..cueeneeneenieieieie e MO oo L oo 1,123,071 .0 9,856,506 .o O e 0 | 10,979,577

27, MONEANA ..o MT [ L foe 11,432 [ 1,758,922 it O i 0 e 1,770,354
28. Nebraska .. ... NE .. 2,726,516 |..
29. Nevada ........ . NV . 0. 0. .. 6,454,657 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH ,962,604 ... O e 0 [ 8,975,479
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 26,752,466 0 oo 0 o 27,408,236
32.  New Mexico . NM 5,912,906 |.

33. New York ..... NY 828,426 | 0 e O [

34.  North Carolina .. NC ..28,940,771 |.

35.  North Dakota ND 1.837,500 | 0 i 0 [ , ..
36. OhiO .ccoveuenen . OH ..71,409,229 |. .85,484,543
37. Oklahoma . ... OK ... 4,568,898 |. .. 4,662,393 |..
38. Oregon......... ... OR 8,924,335 .. 8,980,945 |..

.46,027,713 |..

39. Pennsylvania ...

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

40. Rhode Island .... 4,987,902 ...4,995,656 |..
41.  South Carolina . sC 16,066,941 .16,599,959 ..
42.  South Dakota ... .. SD 1,000,000 ...1,011,825 |..
43. Tennessee ... .. TN 13,821,601 .14,518,333 |..
44, Texas ....... TX 73,610,318 .75,488,796 |..
45. Utah..... . uT 7,230,386 .. 1,276,351 |..
46. Vermont VT 2,689,562 . ...2,693,314 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA e b 513,842 [ 21,773,289 | 0 e 0 s 22,287,131

48.  Washington ........cccceerieuenieieeeieeeiee s WA | b foeie 117,066 .. 21,707,3% | 0 o 0 e 21,824,460

oo

...2,801,875 |.
..14,700,833 |.

.. 3,773,088 |..
.15,044,836 |..

49. West Virginia
50. Wisconsin ....

51, WYOMING .oovevenieieieieeeieeeeeeeeesieeseeeneerenes. WY i Lo i 8,091 [ 1,347,770 [ 0 e 0 e 1,353,861
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate other alien .. .. OT ...7,805 |.
59.  Subtotal .....ccccoviiiiiciiiiiiiiiiiiiiiieiiee e XK e 64,275,589
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ (U SN [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feeeee XXX
94.  Aggregate or other amounts not allocable by state . XXX.....
95.  Totals (direct business).............ccccceiiiiiiiiniinns . XXX.....
96. Plus reinsurance assumed... . XXX..... K .
97  Totals (all business)..... . XXX..... ...64,630,805 |. 883,770,794 |.
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX e [ 7,455,535 |............ 2,449,792
99. Totals (all business) less reinsurance ceded XXX 57,175,270 881,321,002
DETAILS OF WRITE-INS
58001. MEX Mexico ......
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 7,805 480 0 0 8,285 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 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 MARCH 31, 2026 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, LLC, 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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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 MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€l

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
if Publicly Traded Names of Attorney-in-Fact, Provide Re-
ID Federal (U.S.or Parent, Subsidiaries Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Number RSSD International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Western-Southern Group .........ccceennnnn ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns . W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........cceeeeee. ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens W&S Real Estate Holdings, LLC ................ Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........ccceennnn. ..|81-3013986 .. 309 Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..48.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........ccceeee. .|27-1594103 .. 506 Phelps Holdings, LLC .. W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern
..| Western-Southern Group ................... ..|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC .............. OH N Ownership.. ..11.920 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnn. ....|86-1791268 .. Alta 287 Venture LLC ....ceoeeeereeieeiennnin, W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|39-4882292 .. Avienda Investor Holdings, LLC W&S Real Estate Holdings, Ownership.. ..55.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 87-4797036 .. Azalea Apartment Venture, LLC . .. |W&S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |39-2977795 .. Beach CR Investor Holdings, LLC .. |W&S Real Estate Holdings, Ownership.. .70.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 39-4633502 .. Belle Ave Venture, LLC ..... . |W&S Real Estate Holdings, Ownership.. .50.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 87-469099%4 .. BGA Capital, LLC ..ooveeiiiiiiiiiiiiiiiiiiieieeeeeees . W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvrrrnnnns . W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|20-2535751 .. Buckeye Ventures Partners, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .10.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 26-3479803 .. BVP NEO, LLC .... .. |Fort Washington Investment Advisors, Inc. |Ownership.. .0.990 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |88-3946170 .. Candler Road Stockbridge Venture, LLC . |W&S Real Estate Holdings, LLC .... | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |20-8819502 .. Carmel Holdings, LLC ......vvvvvvveieiiiiiiiiininns W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ..........ccceeee. . [31-1449186 .. Carthage Senior Housing Ltd ...............ccce W&S Real Estate Holdings, LLC ................ Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ..........ccceeeen. . |85-3863649 .. Chestnut Healthcare Il GP, LLC .................. TN e N A e Ownership ..42.300 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ..........ccceeee. .. |81-2810787 .. Chestnut Healthcare GP, LLC .......eeeeemmmmmennnn | oo TNt ] e e e N e Ownership.. ..21.360 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnnn .. |83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvneee W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ..........cceeeeet .. | 99-4425720 .. Citiside JV, LLC ..eeemeeneii W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnnn . [39-2947284 .. Coconut Point Investor Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern
..|Western-Southern Group .........ccceennnnn .. |31-1191427 .. Columbus Life Insurance Co .......eevvveevveeeenne [ o OHeuis ] eevee s PR [ oo Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ..........ccceeee. .. | 87-4569007 .. Concord HB K Clayton Holdings, LLC . W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |85-1998953 .. Courtland Apartments, LLC .... W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |99-2058376 .. Crescent Park Venture, LLC . |W&S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .... | 88-3066875 .. Delaney Land Partners, LLC ... . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . [81-1290497 .. Eagle Realty Capital Partners, LLC ............ Eagle Realty Group, LLC Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
..|Western-Southern Group .. |31-1779165 .. Eagle Realty Group, LLC ....ooovviiiiiiimieeiienene [ OHeees ] e N e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |31-1779151 .. Eagle Realty Investments, Inc . |Eagle Realty Group, LLC . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |99-4717824 .. Eastside Heights Residences Holdings, LLC ... W&S Real Estate Holdings, LLC ................ Ownership.. ..72.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|46-1383159 .. Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne Integrity Life Insurance Co . | Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|46-1383159 .. Emerging Markets LLC .. . [National Integrity Life Insurance Co . | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |46-1383159 .. Emerging Markets LLC .. .| The Lafayette Life Insurance Co ... . | Ownership.. .26.370 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |46-1383159 .. Emerging Markets LLC ..... . | Western-Southern Life Assurance Co . | Ownership.. .23.110 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |92-3599326 .. ERG-CP FM Portfolio JV, LLC .....cccvvvvnnnnnnnnee W&S Real Estate Holdings, Ownership.. ..41.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |39-3791762 .. ERG-CP IN7 Park Creek JV, LLC . W&S Real Estate Holdings, Ownership.. ..70.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .... | 92-0486096 .. ERG-CP MN 6-Pack JV, LLC . |W&S Real Estate Holdings, Ownership.. .41.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC ......ccceeeeeeenns W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnn. .| 86-3736212 .. Etowah Joint Venture Partners, LLC ............ W&S Real Estate Holdings, Ownership ..47.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group . .. |47-5482199 .. Fabric Technologies, INC. weoevvveveeeveeeeeeeeenns [ NYo ] et NTAG e e . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..[Western-Southern Group . | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|[Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|52-2208044 .. | ...coovvvviies | eerriiiiiiiienen | e Fort Washington Capital Partners, LLC ........ LOH ] NIA....... Fort Washington Investment Advisors, Inc. |OWNership.........ccecevuvvvveruuvvvevnnnnns .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
Fort Washington Core Plus Fixed Income The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-0571051 .. | tievvveevieees | eeveereeeiiiinee | v (ERISA), LLC werreeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..59.160 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
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 ..12.560 ....|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.. ..10.380 ....|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 . |....YES.....]..... .....
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 ..68.860 ....|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 .27.190 ....|Western & Southern Mutual Holding Co . [...NO......|..c.. ...
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 9.470 .... [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 ..99.490 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc .o
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 OWNErSNIP..ceereeeireeeieeerree e 48.350 ....|Western & Southern Mutual Holding Co . [....NO......|..... .....
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 ..39.160 ....|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 ..33.580 ....|Western & Southern Mutual Holding Co . |[...NO......].ccc ...
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 .26.800 ....|Western & 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 ..99.480 ....|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.......ooecveeeeeriniieeeeel 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 COH ] 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.......coocveeeeeriiiieeeee 9.040 .... [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.......coocveeeeeriiiieeeee 99.490 ....[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.......ooecveeeeeriniieeeeel 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.. ..16.730 ....|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 ..97.930 ....|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 s L P 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....... P 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 ..8.830 .... |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 .. 7.500 ... |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 ..78.970 ....|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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PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€cl
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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 ..4.850 .... |Western & Southern Mutual Holding Co . |[...NO......].ccc oo
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.. ..99.400 ....|Western & Southern Mutual Holding Co . |[....NO......].ccc .o
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 ..99.760 ....|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 ..26.600 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
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 ..96.890 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc .o
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.. ..15.420 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ins
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.. .. 4.410 .... |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.. ..13.430 ....|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 ....|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 .......ccceeevveeee |eeeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ................. . W&S Real Estate Holdings, LLC ................ Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevevees |eees 00000 ....|99-2291762 .. HP AZB Co-lInvest LP ..ocoeeeeeeeeeiiiiieeeieeeeeen .. W&S Real Estate Holdings, LLC ................ Ownership.. ..22.430 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

Vel

..|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 ....|92-1556010 .. | .. JUT B, .. |Hunters Creek JV, LLC e W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ i 00000 ....|31-1328371 .| .eooriiiiiiiis | e IFS Financial Services, Inc . Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....YES.....]..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nns 74780 ....|86-0214103 .. Integrity Life Insurance Co .......cceeeeeeeeeeees oo OHeoeos [ ooeee e T e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|85-1970501 .. KCJAX NN INDUSTRIAL INV. LLC .. | Western-Southern Life Assurance Co . | Ownership.. .65.100 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|41-2674262 .. KCWSE Blanco Springs,LLC .. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .30.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-2435757 .. Kemah Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|35-2123483 .. LLIA, Inc. .. | The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|47-2577517 .. Lytle Park Inn, LLC . |W&S Real Estate Holdings, LLC ... . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|47-3966673 .. Main Hospitality Holdings ......cccoovveiiieiinnnes . W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........ccoeeeeees [ onnn 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .............. . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 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),
L.P.

McKinney Residences Holdings, LLC

..... 00000 .... |87-1271007 ..
..... 00000 .... [ 39-3508602 ..

FIPEI Mauna Kea GP, LLC
. |W&S Real Estate Holdings,

Ownership..
Ownership..

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

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC . W&S Real Estate Holdings, Ownership.. ..43.280 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [onnn 00000 ....|84-2984546 .. Nashville Hotel JV LLC .ooooveeeeeeieiieieieeeeennn . e W&S Real Estate Holdings, LLC ... Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 75264 ....| 16-0958252 .. National Integrity Life Insurance Co .......... LNYLL . Integrity Life Insurance Co .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeveeeeeeens L OH] s NEA e | e Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|99-2541154 .. Overland Park Residences Holdings, LLC ....... LKSe ] NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC ... LRl NIA....... W&S Real Estate Holdings, Ownership.. ..55.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..NC.... v...... | W8S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group ..........cceeeeees [ oonns 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 .
..|Western-Southern Group ........ccoeeeeeees [nnnn 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 .
..|Western-Southern Group .........cceeeeeees [ i 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 Life Insurance Co
..| Western-Southern Group ...........cccccce. [oeeee 00000 ....|34-1998937 .. Queen City Square, LLC ....cooommmiieriiiineees | OHec | NTAL | s Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .... W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

..... 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC W&S Real Estate Holdings, LLC ................ |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC .. | W8S Real Estate Holdings, LLC ... . | Ownership.. .27.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|39-2597027 .. San Diego Hotel Holding Company, LP ... . |W&S Real Estate Holdings, LLC ... . | Ownership.. .72.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......covvvvviiennees e O] e N A e Ownership.. .. 4.580 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [20-5133566 ..
..... 00000 ... |20-5133566 ..

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

Securities Lending Fund, LLC ... . |Columbus Life Insurance Co .... Ownership..
Securities Lending Fund, LLC ... . .. | The Lafayette Life Insurance Co ... Ownership..
Securities Lending Fund, LLC ......oevvvvvrnnnnns . Western & Southern Financial Group, Inc. . |Ownership..

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|20-5133566 .. .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......ccovvvveennnees . Integrity Life Insurance Co Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC . |W&S Real Estate Holdings, LLC Ownership.. .|Western & Southern Mutual Holding Co .

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

Sixth and Saratoga NW, LLC . .. |[W&S Real Estate Holdings, LLC ...
South Orange Kissimmee ........ . FL.... v...... |W&S Real Estate Holdings, LLC ...
Stout Metro Housing Holdings LLC ............... . W&S Real Estate Holdings, LLC
SW Flying Horse Developmentm LLC .... W&S Real Estate Holdings, LLC
SW Link Phase | Development, LLC .. |W&S Real Estate Holdings, LLC ...
TA Dakota Land Partners, LLC ... .. |W&S Real Estate Holdings, LLC ...
TA Four Lakes Land Partners, LLC . |W&S Real Estate Holdings, LLC ...
TA Loretto Land Partners, LLC W&S Real Estate Holdings, LLC

..... 00000 ... |83-2295656 ..
..... 00000 .... [92-3712148 ..
..... 00000 ... |81-3538359 ..
..... 00000 .... [39-2644061 ..
..... 00000 ....|93-1867642 ..
..... 00000 .... [88-2045113 ..
..... 00000 .... |92-1386297 ..
..... 00000 ... [88-4406810 ..

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

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

Ggel

..|Western-Southern Group

..|Western-Southern Group

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1413821 ..

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 ....|88-2894738 ..| .. .. | TA Sawmill Land Partners, LLC LOH ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ i 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......|.ccee een

The Western and Southern Life Insurance Co
..... 00000 .... [88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ... [31-0487145 ..

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

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

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

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC ....cccoeveeeereennns . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|93-4901861 .. Timber lake JV, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . IFS Financial Services, Inc. .......ccccuvne. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
......................................................... Ownership..
. [National Integrity Life Insurance Co . | Ownership..

Touchstone Core Municipal Bond Fund
Institution
Touchstone Dividend Select ETF

..... 00000 .... [31-1225804 ..
..... 00000 .... |88-0849312 ..

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

..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|31-1710355 .. Touchstone High Yield-Inst ......... . | Western-Southern Life Assurance Co .......... Ownership.. .70.640 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|33-1329208 .. Touchstone International Equity ETF ........... Western & Southern Financial Group, Inc. . |Ownership.. .. 9.520 .... |Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex- The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|33-1384072 .. China Growth ETF ..ooeeeeeeieeeeeeeeeeeees LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..61.890 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|...... NEA e | e OWNErship..coeeeeeeeeeeeeeee e .. 4.620 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|47-6046379 .. Touchstone Securities, LLC Touchstone Advisors, Inc. .....ccceeeeeeeeenns Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF . |Western & Southern Financial Group, Inc. . |Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . | Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceuunnnnen LDE ] NIA....... Ownership ..|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........coeeeeeees [ onnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. LDE] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... LDE] e NIA....... National Integrity Life Insurance Co ....... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC .. |..AL.... .. |W&S Real Estate Holdings, LLC . | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... |..CA.....]...... NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . Integrity Life Insurance Co .... | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . National Integrity Life Insurance Co ....... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . . .. | The Lafayette Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC ...... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .

..... 00000 ....|36-4107014 .. Vinings Trace .....ceeevveeeeeeeeeiieeniiiiiiieeeeeaans | 1 W&S Real Estate Holdings, LLC ................ |Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|33-2028589 .. W&S Advisory Services, LLC Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-0846576 .. &S Brokerage Services, Inc. . Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... . OH..... . .| Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|06-1804432 .. W&S Real Estate Holdings, LLC .......eeeeeeeeennn | oo OHeeeis ] e e e NTA L e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|99-0849352 .. &S Ventures, LLC ... .. |Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nnn 00000 .... | 39-4769270 .. Wavelyn Apartments JV, LLC . |W&S Real Estate Holdings, LLC ................ Ownership.. .65.000 ....|Western & Southern Mutual Holding Co .

..... 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
Western & Southern Agency, Inc. ................ LOH] NEA e | e Ownership..

Western & Southern Financial Group, Inc. .... |..0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership..

.100.000 ...|Western & Southern Mutual Holding Co . |....YES.....|..c.. .....
.100.000 ...|[Western & Southern Mutual Holding Co . [...NO.....f.ccce .....

..[Western-Southern Group .........coceeeeee. [.nnns 00000 ....|31-1732404 ..
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STATEMENT AS OF MARCH 31, 2026 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 .... | 311732405 .. | .ieevvevvviies | eeveerieiiiiiiee | e, Western & Southern Mutual Holding Co .......... COHe] s UIP....... Western & Southern Mutual Holding Co ....... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 92622 ....|31-1000236 .. Western-Southern Life Assurance Co ............ COHe] e RE........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1330707 .| .ieevveevveees | eereeeeeiiiiiien | e WS Workforce Apartments Investor, LLC ........ OH.....f...... NIA....... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
I Asterisk I Explanation |




STATEMENT AS OF MARCH 31, 2026 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 6 4 9§ 0 0
g 2 6 2 2 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
g 2 6 2 2 2 0 2 6 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 6 4 4 6

o
—

0 1
0 1
0 1
0 1

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 6 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
g 2 6 2 2 2 0 2 6 4 4 8 01

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 6 4 4 9 0 0 0 0 1

14



STATEMENT AS OF MARCH 31, 2026 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 50,108 [...ooveereiiees 50,108
2505.  Uncashed drafts and checks pending escheatment to the state ... [ 5,314,003 |....cccevevnee 3,912,165
2597.  Summary of remaining write-ins for Line 25 from overflow page 5,364,201 3,962,273

15




STATEMENT AS OF MARCH 31, 2026 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 6,443,868,515 |............ 5,799,044 ,254

2. Cost of acquired:

2.1 Actual cost at time of acquisition ettt ettt et e et e et e et et e et e et e et e ee e et eeeeer e et eeeeereeeeeseereeeeneene feereeeeeeaaea 265,886,931 |............ 1,056,535,498
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 62,701,578 |................ 257,567,476

3. Capitalized deferred INtErest NG OtNE .............cccovivivivieeeeteeceet et e e ettt e s et e et eseaess et et sssaeseaesesses s et sssssseseseseanssesssasnsasesans [oeneessaseseseseaenens 235,472 |, 1,679,038

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 1,297,646 |..cooveeenne 5,618,998

5. Unrealized valuation increase/(decrease) ..

6. Total gain (I0SS) ON GISPOSAIS ........c.viueuieereiiiiieseteteieeiese st sttt st e st s s e st et s s ssnseses s ssssssesesess s s e sesesessssnsesesesnas [oeseeesessicacesninanas 61,795 | (1,820,044)

7. Deduct amounts reCeiVed ON GISPOSAIS ...........cccviviveueieeeeeeeeeeeeeeeee e e eeeeseseeeeee e sae s s esesesesesesessassssesesesessanasessssasesssesessananans [oeereassnsennas 240,450,053 |................ 674,657,321

8. Deduct amortization of premium and mortgage interest points and commitment fees .........

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEd ..............cciiiiiiiiiiiiiii s [ o 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 6,533,380,995 |............ 6,443,868,515
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) 6,533,380,995 6,443,868,515
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 PHOT YEA ..........ccocueueveveececeeeeeeeeeeeeaeteteseseesaeae et sessasassesesessssassesesenssanassesanas |eeesescseeseens 939,034,322 |......coovnnve 722,567,590
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

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........c.coerrurrrrererecceeeerereeeeeaeeesesenenes [eeeeseseeeeeens 936,152,378 |......c.ccoec. 939,034,322
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvvveeececeeeeie e cceceeeeee e eacaete et sssaeaesesesessaseesesesesssasassesesssssssesesasssssassesesensssnssssssnnns |eeesseseseseseninns 5,894,205 |....coovevnnnne 5,759,500
13.  Statement value at end of current period (Line 11 minus Line 12) 930,258,173 933,274,822

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 28,054,974,052 |.......... 25,049,114,982

2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 4,167,657,672 |.......... 11,226,998 ,932

3. Accrual of discount .... 33,067,951 |...cooeeee 124,626,663

4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (73,811,071) e 73,159,992

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 11,509,957 |.ooeeneee 17,730,860

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 2,142,506,876 |............ 8,265,814,499

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 32,054,171 | 122,590,730

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

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covriririririeueieiiiiri sttt sesseseses [oeseseeeeseseeseeesseeeeeeeeeaes [oeeeeeeeeeeas 47,300,031
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................. 3,380,621 |...cooiee (952,117)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 30,022,218,135 |.......... 28,054,974,052
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuiiiiieiieiiiei ettt [oneenineenineas 201,744,578 |..ocene 193,472,734
13. Statement value at end of current period (Line 11 minus Line 12) 29,820,473,557 27,861,501,318
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STATEMENT AS OF MARCH 31, 2026 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 [ 4,870,518,737 |............ 1,878,640,573 |............... 652,645,778 |....ccoovvveee 34,692,758 |............ 6,131,206,290 |-..eovoeieecerieseisienene [ [ 4,870,518,737
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 7,222,912,532 |......... 12,282,948,808 |.......... 11,818,227,364 |................ (46,027,628)|............ 7,641,606,348 |.....coooeceieerirriiccine [ [ 7,222,912,532
B NAIC B () et bbbttt et [ e 924,103,898 |......ccevnnee 38,035,861 |.....ccevnvee 31,946,739 .o (5,709,790)|......cvvevn. 924,483,230 |...eoveeeeeeeieeeieeieeninees [ e 924,103,898
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 471,052,797 |coovecenen. 52,153,683 |..ccvviinene 71,448,033 |...cocovvnve 41,494,905 |....ocooneeen 493,253,352 |...eiiiiciricnieisieiniens oo | 471,052,797
5. NAIC5 (a)... JO RO 388,446,322 |.......c........ 51,982,053 |...cccvrerenne 15,355,666 |................ (17,552,653) | ..cecvceenne 407,520,056 [....coovoeeeeicecinieirininneees oreeereneeenieieeneneeeisinnens [reeeeenesenees 388,446,322
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 10,232,304 70,882 1,488,777 1,332,852 10,182,261 10,232,304
7. Total ICO 13,887,266,590 14,303,831,860 12,591,077,357 8,230,444 15,608,251,537 0 0 13,887,266,590
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 10,449,270,99 |............ 1,198,823,883 |................862,218,532 |....c.cceenrnevee 3,782,086 10,789,658,433 10,449,270,996
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,962,334,647 44,929,448 (9,611,166)|............ 1,879,195,699 |....oiviiiieicnienis o e 1,962,334,647
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 35,892,784 |................. 11,909,011 [ 53,984 [ 158,699 |....ccccveenve 47,906,510 ..o o e 35,892,784
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 23,873,116 | 2,332,735 (1,942,696)|................. 24,171,931 | o e 23,873,116
T2, NAIC B bbbt bbbt b ettt [srre e 30,999,105 |...ecviecieircie (CRUUSI2215) | — 24,958,893 |....eoeeieeeeierreeeens [ [ 30,999,105
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 22,400,560 625,438 (520,938) 21,254,184 22,400,560
14.  Total ABS 12,524,771,208 1,257,995,077 981,481,335 (14,139,300) 12,787,145,650 0 0 12,524,771,208
PREFERRED STOCK
T8, INAIC T bbbt b b b e bbbt bbb bt b e ea bt bes [seee e L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN 1 OO PP VTP 0
1B, INAIC 2 ettt bbbt e bt b et b b £ bRt h et h etk etk et b et b et bt ettt ettt e etanas [rereee e 123,282,750 |......ccocvnenee 3,650,220 |ceveviiicicieireceees [ (1,999,905)|.....ccc.ec 124,933,065 ..o [ [, 123,282,750
17. 25,596,958 ..o [ e (406,850)|................ 25,190,108 ..o [ e 25,596,958
T8, INAIC 4 oottt ettt ettt et be et et et e st e e e st e s e s e e s et e e e R et e Re s e R e neeRe st eseneese st et s e s ese s esenseseneeaeneenes [rere et ene et 248,905 |....ovoceiiiienierees [ [ 64,667 |.oceieriren 313,572 oo [ o 248,905
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 L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN 1 OO PP VTP 0
20. 7 7 7
21, Total Preferred STOCK ..o 149,128,620 3,650,220 0 (2,342,088) 150,436,752 0 0 149,128,620
22. Total ICO, ABS & Preferred Stock 26,561, 166,418 15,565,477,157 13,572,558,692 (8,250,944) 28,545,833,939 0 0 26,561, 166,418
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ oo 0; NAIC2 $ ooorreenne. 380,998,056 ; NAIC3 $ ooovereeveeeeererereneeans 0 NAICA $ oo, 0 ; NAIC5 $ oo, 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF MARCH 31, 2026 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, DECEmMDEr 31 OF PIIOT YEAT .........ccvovoveveveeeeeeeeeeeeieeeteteeeaee ettt s et st esese s ss s sesesesens |esesesesasaneseseeeseneneneeaes (V1N SO 30,925,634

2. Cost of short-term investments acquired

3. ACCTURN OF GISCOUNL ...ttt ettt et sseaseeeee e eseseseeseeseseseseeee e s eseseeeeee 2 aeseseeeeee e e seseeeeee e e s eseseeee e e seseseses s ansssesesessnsnsnen [orsssnicasasssessnscacanesesnanas [oescueasssesnsacseseesesnnacaas 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eiitiiiuieiieti ettt ee s bt st e bt e be e bt eaeeaa et saeesheesbeeabe e be e bt anbeanbeaneesasesaeesbeesbeenbeenbes [oesmmessnsiunsisesiaesisesassnees [oeaessaesseesanesaessaessaeenes 0

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeived ON ISPOSAIS ..............c.ceueuiuiiiiieiitetetesesie et eeststetesesesee s et esesesesessssssesssesesesesesssssssssssssesesesssnasas |ooesesessneenenensssesesensnnenns oeseneneseneneas 171,205,788

R O I=o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o TSP RPR) KPR PROTOT RO 0

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiie e sne [oeee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ [0 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 0
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STATEMENT AS OF MARCH 31, 2026 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, PrOT YEAI) .........c.c.oveeiveriuiiiiieiteseietseesesesessssssssese s s sssse st sssssssebesessssnsssesesessnsns | ssssssssseesanns 17,100,215
Cost paid/(consideration reCeIVE) ON AAGIIONS ..........iuiiiiiiiiiii ittt bbbt bt bbb E e E e E b bR e b bbb e bt bt e bt b e b e b b beabe Sabeabeareareareare e are s
Unrealized Valuation iNCTEASE/(UECTEASE) ............cucveueueueiieeeeieieteisesesese st sssesese s sss s sesesesssssseses et st sssesese s s sseses et s s s ssses et s ssnses et s ssnsssesesessnsnsese otstiesesssnsnes (10,224,601)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieeteieiiitsetete et s es et st se et ete b s et sesesesebe st seseses e b s s se e s e b e b st eees et e bbb s sesebe b s eses e s et e b s s snsnsebesanas beeattsseetesesnencs (688,086)
Considerations received/(Daid) ON tEIMINALIONS ............cceeiiiiuiueieteiieetete et esese s s s st s s sesese st s s seses et sssssseses et s ssssesese s ssassesesesssssnsnsesesennns | tbebesesnstsseetanas (688,086)
440 7251 o PP PP PP PPOS

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in book/adjuSted CAITYING VAIUE .........c..oiiiiiiiiiiiee ettt ettt e e et et et et e tee eabesssaseasearessesenarearnsre e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+8+9) ........ccceeviiiiiieiriieriiiiiiesete e ese ettt ebe bt ssnsebeseses ebessentsesierena 6,875,614

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
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 ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

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

Less:

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

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
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 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2026 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 MARCH 31, 2026 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 ..6,875,610

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 es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 6,875,610
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 6,875,610

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 .......iuiieiiieeieiee et teeteete ettt ees et ses et ses s ees s es s es e ses s ees et ees e s ees e s ees e s esesees e s as e b ensesens et ensesensesensebenss fessebessntesantes 6,875,610

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 s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 6,875,610
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 6,875,610

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 .....iuiuiuieieeire ittt es s sttt ss st 8 e 882828 s bbbt ensenies esiensensetrenai 12,316,894

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 12,316,894

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF MARCH 31, 2026 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 PriOr YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt eaeass s s s s esessnnnas [ereseeeeeeenaens 593,860,471 |...ccveenne 404,669,593
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 12,870,525,414 |......... 27,767,894 421
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V 29,466
6. Deduct consideration reCeived 0N ISPOSAIS ..............ccceueuiuieieiiieeieeteeesiees et s et etetesesee et ssse e sesesessesssesesesesesesssasssssesesesessananens |eeeeesenens 13,031,685,273 |........... 27,578,733,009
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiivrrererereeeeeeeieieieseeeeeenenens [ereeeeeeeeenens 432,700,612 |..ccceeenene 593,860,471
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 432,700,612 593,860,471
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

[AVE|

1 Location 4 5 6 7 8 9
2 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
592401834 ... UPLAND ... .01/20/2026 .. ... 570,457 |... ... 740,000
592900102 ... IVINS ... .01/20/2026 .. ... 641,827 ... .1,107,000
593000006 ... .01/20/2026 .. 422,255 ). ... 593,000
595801657 .... EASTANOLLEE .. .01/20/2026 .. ... 191,100 |... ... 390,000
597900057 .... REGO PARK .... .01/20/2026 .. 441,229 ...
601100001 .... MOUNT JULIET . .01/20/2026 .. ,041,59% |...
601100002 ... .01/20/2026 .. .. 215,900 |...
601100003 . WEST PALM BEACH .01/20/2026 .. 384,827
601100004 . SAN MARCOS . .01/20/2026 .. 147,103
601100005 . CANYON LAKE .01/20/2026 .. ,478,727
601100006 .... GLENDALE .01/20/2026 .. 490,549 |... ... 626,000
601100007 .... HARBOR CITY .. .01/20/2026 .. 696,976 |... ... 875,000
601100008 .... .01/20/2026 .. ,055,888 |... .1,410,000
601100009 ... .01/20/2026 .. ... 327,309 ... ... 448,000
601100010 .... .01/20/2026 .. ... 178,836 |... ... 245,000
601100011 .... .01/20/2026 .. ... 479,552 ... ... 645,000
601100012 ... NATIONAL CITY .. .01/20/2026 .. ....254,944 ... ... 765,000
601100013 ... FALL RIVER ... .01/20/2026 .. .. 511,629]... ... 740,000
601100014 . LOS ANGELES .. .01/20/2026 .. 708,951 .2,800,000
601100015 . SOUTH RICHMOND HILL .01/20/2026 .. 416,486 850,000
601100016 . KEY BISCAYNE ... .01/20/2026 .. 363,977 440,000
601100017 .... OLD HICKORY .01/20/2026 .. .. 399,747 ... ... 504,000
601100019 ... BROOKLYN .01/20/2026 .. 329,989 |... ... 400,000
601100020 ... PISMO BEACH .. .01/20/2026 .. ,429,649 ...
601100021 ... MOUNTAIN BRK . .01/20/2026 .. ,080,926 |...
601100022 ... .01/20/2026 .. 220,086 |...
601100023 ... HAGERSTOIN ... .01/20/2026 .. ... 255,476 |... .
601100024 ... DELRAY BEACH . .01/20/2026 .. ... 626,270 |... .1,180,000
601100025 .... PHOENI X .01/20/2026 .. ,308,094 (... ,710,000
601100026 . SOUTHERN SHORES .01/20/2026 .. 706, 141 865,000
601100027 . CONSHOHOCKEN . .01/20/2026 .. 254,195 450,000
601100028 . ISLIP TERRACE .01/20/2026 .. 347,723 665,000
601100029 . SPRINGFIELD .. .01/20/2026 .. 182,882 350,000
601100030 . PATERSON ...... .01/20/2026 .. 461,131 690,000
601100031 ... EDISTO ISLAND .. .01/20/2026 .. ... 710,950 |... .1,275,000
601100032 ... .01/20/2026 .. ... 386,705 ... ... 555,000
601100033 ... MISSION VIEJO .. .01/20/2026 .. ... 172,060 |... .1,330,000
601100034 ... FRESH MEADOWS .. .01/20/2026 .. ... 427,888 |... ... 880,000
601100035 ... .01/20/2026 .. ... 249,313 ... ... 315,000
601100036 ... FORT MYERS BEACH . .01/20/2026 .. .. 400,543 |... ... 520,000
601100037 . SOLVANG ... .01/20/2026 .. 762,536 .1,600,000
601100038 . SHOREL INE .01/20/2026 .. 461,459 ,050,000
601100039 . TEMPLE .. .01/20/2026 .. 344,466 447,000
601100040 . EAGLE PASS .01/20/2026 .. 237,251 290,000
601100041 . PANAMA CITY .01/20/2026 .. 308,339 580,000
601100042 ... .. | JAMAICA . 01/20/2026 .. ... 523,576 ... ... 625,000
0399999. Mortgages in good standing - residential mortgages-all other 25,207,512 42,090,000
FORT MYERS ... .08/31/2023 .. 0 . 121,557,200
CINCINNATI . 11/02/2023 .. 0 .. 98,448,500
WELLFORD . 05/08/2023 .. 0. . 122,368,320
CHARLOTTE .. . 1170972023 .. 0. .. 84,581,300
. 09/12/2023 .. ..0 . 100,000,000
COLUMBUS ... . 12/14/2023 .. ... 1,179,419 . 128,659,590
ASHEVILLE . . 12/04/2023 .. . . .. 65,720,000
FORT COLLINS 06/27/2024 {0 PP PPPIT 9,704,858 |..euvvniiiiiiiiii i 107,958,893
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STATEMENT AS OF MARCH 31, 2026 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
HOLLY SPRINGS .. .06/27/2024 .. ... 7.170 |.. 0. .. 7,284,234 |..
.09/17/2024 .. .. 7.170 |.. 0., ..2,967,892 ..
MOORESVILLE .. . 09/24/2024 .. O 7,832,204 |.. .
KISSIMMEE .... . 12/06/2024 .. 0. .. 14,366,911 |.. ...72,321,250
PALM BEACH GARDENS . . 04/29/2025 .. .. 51,191,200
PHILADELPHIA .01/07/2026 .. .. 84,000,000
PHILADELPHIA ... .01/07/2026 .. .. 84,000,000
SAN ANTONIO .01/23/2026 .. 24,852,360
NORTH BEND ... .02/06/2026 .. .. 41,000,000 .0 .. 63,100,000
OVERLAND PARK .02/10/2026 .. .. 60,500,000 .0 .101,000,000
.. | BILLINGS . .02/11/2026 .. 38,000,000 |... .. 67,200,000
1401 Lo, PROVO .ttt aabaeaaaenaesennannereeaeneneeenaees 02/27/2026 26,900,000 37,750,000
0599999. Mortgages in good standing - commercial mortgages-all other 240,679,419 62,701,578 1,625,726,706
0899999. Total mortgages in good standing 265,886,931 62,701,578 1,667,816,706
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 265,886,931 62,701,578 1,667,816,706
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
PITTSBURGH ... 02/03/2022 ....02/20/206 ..... 22,070,751 |.... 0. 0 22,013,435 |.........22,013,435 |... 0]
COLUMBUS ... .08/08/2022 .. .03/18/2026 ..67,170,539 |. 0 .0 ..66,919,859 |. 66,919,859 0
OVERLAND PARK . .01/26/2023 .. .02/11/2026 ..59,750,000 |. 0 .0 ..59,750,000 |. 59,750,000 0
PITTSBURGH .. .07/25/2023 .. .02/12/2026 ..22,725,819 |. 0 .0 ..22,682,69% |. 22,682,699 0
12/21/2023 ....03/06/2026 .... 26,800,000 |.... 0. ...0 0.
000008099 ... MANTON ... 06/01/2025 ....03/16/2026 .... ....50,897 |.... ..0f. 0. 0.
000085089 ... CYPRESS ... 06/01/2025 ....03/01/2026 .... 12,272 . 0. ..0.. 0.
000125289 ... .. | SUMTER ... 11/27/2024 ....01/15/2026 .... ....44,461 ... ..0f. 0. 0.
000186302 .... . | CAMILLA ... 06/01/2025 ....02/17/2026 .... ....61,920 |.... 0. ..0.. 0.
000192102 .... SHARPSBURG .. 06/01/2025 ....01/15/2026 .... 148,108 |.... ..0f. 0. . . 0.
000196980 ... 06/01/2025 ....03/16/2026 .... 0. ..0.. .. 166,798 |... 0.
000203859 ... . 06/01/2025 ....03/01/2026 .... ..0f. 0. 0.
000213181 . .. | ALVARADO . 1172772024 .. .01/15/2026 0 .0 0
000213302 . .. | MCDONOUGH 11/27/2024 .. .03/16/2026 0 .0 0
000213463 . .. |HOBART ... .06/01/2025 .. .03/16/2026 0 .0 0
000217301 ... .. | ALPHARETTA .. 06/01/2025 ....02/17/2026 .... ..0f. 0. 0.
000231717 ... .. | HARTFORD .. 11/27/2024 ....03/01/2026 .... 0. ..0.. 0.
000233795 ... .. | HOUSTON ... 11/27/2024 ....03/16/2026 .... ..0f. 0. 0.
000234026 ... .. |LOUISVILLE 11/27/2024 ....01/15/2026 .... 0. ..0.. 0.
000234416 ... .. | ELKHART ... 11/27/2024 ....03/16/2026 .... 0. 0. 0.
000234490 ....vvvvvviriiiiniiiinnns PENNSVILLE 11/27/2024 .....|...... 01/15/2026 0 0 0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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000234518 ...
000234586 ...
000235532 ...
000235553 .
000241251 .
000241363 .
000248366 ...
000249354 ....
000273935 ...
000287667 ....
000325450 ...
000325481 ...
000325525 ....
000325641 ...
000325698 .
000325705 .
000325740 .
000325850 ...
000325860 ...
000325974 ...
000326000 ...
000326021 ...
000326138 ...
000326139 ...
000326194 ...
000326199 .
000326244 .
000326314 .
000326360 .
000326419 .
000326600 ...
000326617 ...
000328938 ...
000331459 ...
000331465 ...
000331532 ...
000331633 .
000331645 .
000353673 .
000353797 .
000353832 .
000353845 ....
000353847 ...
000353873 ...
000353902 ...
000353903 ...
000353922 ...
000353928 ....
000353929 ...
000353931 .
000353937 ...

RIVERDALE

. |Lawson ...
.. |Pico Rivera .
. [AMARILLO ...
.. |EAGLE MOUNTAIN ..
.. |MILWAUKIE
. |LOUISVILLE ..

. |METHUEN ...

.. | GAYLORD ...
.. | LUGOFF .
.. |POLAND ...
. | OWINGS MILLS

. | NAVASOTA

.. | DALLAS .
. | DALLAS ....

. | WHITEHOUSE ..

GAINESVILLE

MIAMI

.. [ NEW BRAUNFELS .
. | WESTMINSTER ...

BRIDGEPORT

DAYTONA BEACH .
.. [ SICKLERVILLE ..
.. | SUFFOLK
.. | AVISTERDAM ...
.. | PRINCETON
.. | SALEM ..
.. | MANORVILLE
.. [LINCOLNTON ..
.. | DOUNINGTONN .
.. [ TALLAHASSEE ...
. [ BATON ROUGE .

.. | PHILADELPHIA ..
.. | ROCKLEDGE ...
.. |PHARR ...
.. |EASLEY ....
.. | PHILADELPHIA
.. | SACHSE ....
.. | GRAND PRAIRIE .
.. | FORT WORTH
.. |NOBLESVILLE ...
.. | FORT WORTH
.. | FORT WORTH ..
. | ARLINGTON ...

WILLOW PARK ...

ARLINGTON ...

11/27/2024
11/27/2024
11/27/2024

06/01/2025
06/01/2025
06/01/2025
11/27/2024
05/02/2022
05/02/2022
05/02/2022
05/02/2022

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

05/02/2022
05/02/2022
06/01/2025
08/30/2023
08/30/2023
08/30/2023

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025

1172772024 ..
1172772024 ..
1172772024 ..

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

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

.08/30/2023 ..
.08/30/2023 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..

....02/17/2026 ...
....02/17/2026 ...
....03/16/2026 ....

.01/15/2026
.02/17/2026
.03/16/2026
....01/15/2026 ....
....02/17/2026 ....
....02/17/2026 ...
....02/17/2026 ...
....01/15/2026 ....
....03/16/2026 ....
....02/17/2026 ...
....01/15/2026 ....

.01/15/2026
.02/17/2026
.03/16/2026
....02/17/2026 ...
....02/17/2026 ...
....02/17/2026 ...
....02/17/2026 ...
....03/01/2026 ....
....02/17/2026 ...
....02/17/2026 ...
....03/16/2026 ....

.02/17/2026
.03/16/2026
.03/16/2026
.03/16/2026
.03/01/2026
....03/16/2026 ....
....03/16/2026 ....
....03/16/2026 ....
....03/16/2026 ....
....03/16/2026 ....
....01/15/2026 ....

.02/17/2026
.03/16/2026
.03/16/2026
.02/17/2026
.03/16/2026
....02/17/2026 ...
....02/17/2026 ...
....03/16/2026 ....
....03/16/2026 ....
....02/17/2026 ...
....03/16/2026 ....
....03/16/2026 ....
....03/16/2026 ....

.03/16/2026
...02/17/2026 ...

41,557 |
....39,075 |....
...54,290 |....
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217,169 |.
140,267 |.

125,263

.105,229
107,852
122,588

.437,522
126,548
..34.212
..98,262
148,863

... 178,442 ).
....555,853 |...
...133,338 |...

....149,924 |...
... 123,083 |...
.. 184,563 |...

... 163,747 |...
114

....244,380 |...
....149,962 |...
... 386,397 |...
... 180,067 |...
.. 104,414 ...
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
000353946 ... .. | INDIANAPOLIS .. 12/05/2025 ....03/16/2026 .... ...60,280 [.... 0. ..0.. 0.
000353984 ... .. | COLLEYVILLE ... 12/05/2025 ....03/16/2026 .... ..0f. 0. 0.
000354069 ... .. | HOUSTON ... 12/05/2025 ....03/16/2026 .... 0. ..0.. 0.
000354088 . .. | VICTORIA . .12/05/2025 .. .02/17/2026 0 .0 0
000354133 . .. | MINERAL WELLS . .12/05/2025 .. .03/16/2026 0 .0 0
000354136 . .. | CONCORD ... .12/05/2025 .. .03/16/2026 0 .0 0
000354154 ... .. | CROWLEY ... 12/05/2025 ....03/16/2026 .... 0. ..0.. 0.
000354168 ... .. | SPRINGTOUN 12/05/2025 ....03/16/2026 .... .0} 0. 0.
000354173 ... .. | PRINCE GEORGE . 12/05/2025 ....02/17/2026 .... 0. ..0.. 0.
000354178 ... . | BOX ELDER ... 12/05/2025 ....02/17/2026 .... ..0f. 0. 0.
000354190 ... . 12/05/2025 ....02/17/2026 .... 0. ..0.. 0.
000354260 ... .. |RED LION .. 12/05/2025 ....02/17/2026 .... .0} 0. 0.
000354272 ... .. | MAGNOLIA . 12/05/2025 ....03/16/2026 .... 0. ..0.. 0.
000354283 ... .. | BAYTOWN ... 12/05/2025 ....03/16/2026 .... ..0f. 0. 0.
000354336 . .. | GROVES . .12/05/2025 .. .03/16/2026 0 .0 0
000354378 . .. | PLANO .12/05/2025 .. .03/16/2026 0 .0 0
000354386 . .. | ATHENS . .12/05/2025 .. .02/17/2026 0 .0 0
00035439% ... .| YORK ... 12/05/2025 ....03/16/2026 .... ..0f. 0. 0.
000354418 ... .. | COLUMBUS 12/05/2025 ....03/16/2026 .... 0. ..0.. 0.
000354448 ... .. |NORTH RICHLAND HILLS . 12/05/2025 ....03/16/2026 .... ..0f. 0. 0.
000354538 ... .. | SAGINAW ... 12/05/2025 ....03/16/2026 .... 0. ..0.. ....16,815 |. 0.
000354556 ... .. | JACKSON ... 12/05/2025 ....02/17/2026 .... ..0f. 0. ....59,263 |. . 0.
000354560 ... .. | PHILADELPHIA 12/05/2025 ....03/16/2026 .... . 0. ..0.. 121,072 |. .. 121,072 ... 0.
000354580 ... . | CHICAGO RIDGE .... 12/05/2025 ....03/16/2026 .... 128,161 ... ..0f. 0. 142,707 |. ... 142,707 |... 0.
000354594 ... .. [CHESTER ... 12/05/2025 ....03/16/2026 .... .. 126,289 |.... 0. ..0.. 140,622 |. .. 140,622 |... 0.
000354616 . .. | LAVEEN ... .12/05/2025 .. .02/17/2026 .93,352 |. 0 .0 103,947 0
000354684 . .. | LAWRENCEBURG .12/05/2025 .. .03/16/2026 .20,120 | 0 .0 .. 22,403 0
000354695 . .. | BRANDON ... .12/05/2025 .. .03/16/2026 0 .0 0
000354711 . .. | LANCASTER .12/05/2025 .. .02/17/2026 0 .0 0
000354726 . .. | DALLAS .... .12/05/2025 .. .02/17/2026 0 .0 0
000747922 .... .. |LAS VEGAS ... 06/01/2025 ....02/17/2026 .... 0. ..0.. 0.
000854692 ... .. | MANSF IELD 06/01/2025 ....01/15/2026 .... ..0f. 0. 0.
000895661 .... . | CLARKS HILL ... 06/01/2025 ....03/16/2026 .... 0. ..0.. 0.
000961060 .... SIMI VALLEY 06/01/2025 ....02/17/2026 .... ..0f. 0. . . 0.
001056270 .... CAPITOL HEIGHTS ... 06/01/2025 ....03/16/2026 .... 0. ..0.. ... 195,316 |... 0.
001122320 ... .. | DOUGLASVILLE .. 06/01/2025 ....03/16/2026 .... ..0f. 0. ... 463,746 |... 0.
001189087 . .. |EAGLE PASS .. .06/01/2025 .. .03/16/2026 0 .0 ..76,391 0
001193554 . .. |LOS ANGELES .06/01/2025 .. .03/16/2026 0 .0 .658,442 0
001246420 . .. | ATLANTA ... .06/01/2025 .. .03/16/2026 0 .0 373,518 0
001251895 . .| WHITEHOUSE .06/01/2025 .. .01/15/2026 0 .0 ..36,278 0
601100036 . FORT MYERS BEACH 01/20/2026 ...03/18/2026 ... .. (15,856))... .. 0]. ..0]... .. 384,688 |... .01,
0199999 Mortgages closed by repayment 858,230 0 0 212 255,610 212 231,053 0
1166 .. PUYALLWP ... 02/24/2012 0. 0. ..0.. ...292,697 |. ....292,697 |... 0.
1183 .. ROSEVILLE 1172072014 .. 0 0 .0 .38,085 |. ..38,085 0
1186 .. ROCKY RIVER . .02/10/2015 .. ..22,781,273 |. 0 0 .0 174,138 | 0
1196 .. 09/21/2017 ..o fevvvnnniiins s | 11,729,717 |.... 0. ..0f. 0. ...82,513 . 0.
BEL AIR ... 12/12/2017 0. 0. ..0.. ....263,931 |... 0.
NENPORT ... 12/19/2017 0. ..0f. 0. . 119,710 |... 0.
KENNESAW ... 03/12/2018 0. 0. ..0.. 0.
KENNESAW ... 03/12/2018 0. .0 0. 0.
KENNESAW ...vvvvvvveiiiiiiiiiiiiiiiiiiinnnnns 03/12/2018 O N 0 0 0
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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
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LONGMONT .. 04/19/2018 46,385,906 |.... 0. L0 L0 L0 ... 281,846 |... L0 .0
LONGHOOD .. 07/12/2018 33,228,228 |.... 0. L0 L0 I ....175,925 |... L0 ...0
NORTHLAKE ... 09/18/2018 39,254,161 |.... 0. L0 L0 L0 ... 115,896 |... L0 .0
COLUMBUS .09/26/2018 .. ..52,121,986 |. 0 0 .0 .0 .295,347 0 0
KATY ... 12/21/72018 .. . 47,671,774 |. 0 0 .0 L0f .399,697 0 0
OKLAHOMA CITY . .07/30/2019 .. ..24,672,265 |. 0 0 .0 .0 140,384 0 0
WASHINGTON 08/08/2019 25,359,753 [.... 0. L0 L0 L0 ... 132,231 L0 .0
LAND OLAKES ... 08/12/2019 41,069,412 |.... 0. L0 L0 I ... 226,719 ... L0 ...0
CINCINNATI 09/20/2019 24,222,645 |.... 0. L0 L0 L0 ... 148,490 |... L0 .0
WASHINGTON .. 09/26/2019 43,116,017 |.... 0. L0 L0 I ... 165,007 |... L0 ...0
CALIFORNIA .. 12/20/2019 18,196,525 |.... 0. L0 L0 L0 LG 132,149 | L0 .0
WASHINGTON 02/14/2020 58,008,613 |.... 0. L0 L0 I ....204,99 |... L0 ...0
MURFREESBORO .. 03/06/2020 23,183,689 [.... 0. L0 L0 L0 ... 130,396 |... L0 .0
E. WICHITA .. 04/16/2020 28,882,661 |.... 0. L0 L0 I L AT, 17 L0 ...0
FISHERS ... .06/15/2020 .. ..42,102,523 |. 0 0 .0 L0f .223,296 0 0
ORLANDO ... .08/27/2020 .. ..41,523,863 |. 0 0 .0 .0 227,753 0 0
BAINBRIDGE ISLAND . .11/04/2020 .. ..34,256,755 |. 0 0 .0 L0f 186,284 0 0
AUSTIN 11/10/2020 22,836,726 |.... 0. L0 L0 I .o 114,589 ... L0 ...0
AUSTIN ... 11/10/2020 ...1,923,003 |.... 0. L0 L0 L0 L0 .0
AUSTIN ... 11/10/2020 ..15,144,355 |.... 0. L0 L0 I L0 ...0
FRANKL IN {1 P A RN 12/17/2020 24,541,803 |.... 0. L0 L0 L0 L0 .0
ELLETTSVILLE oeeeeeeeeeeeeeeeeeeeeeee Jeemmmeeeeeeene N [ [ 04/15/2021 31,668,527 |.... 0. L0 L0 I L0 ...0
CENTERVILLE .vvvvieeiiiiiniieeevcinines Jevvveneneeeee O e e el 03/29/2021 39,912,906 |.... 0. L0 L0 L0 . . L0 .0
CLARKSVILLES ...eeeeeeeeeeemnneeeeeennnn Jemmmeeeeeemnns TNeccc [ s e 04/13/2021 29,339,546 |.... 0. L0 L0 I ... 163,514 |... L0 ...0
MARYVILLE .evveeiiiiiiiiniiveiniinennenns Jevvneneeeevnnen Neceiis oo e [ 06/17/2021 0. L0 L0 L0 ... 196,463 |... L0 .0
APEX ... .07/15/2021 .. 0 0 .0 .0 ..20,076 0 0
STERLING . .07/21/72021 .. ..38,537,986 |. 0 0 .0 L0f 218,309 0 0
TAMPA .. .07/29/2021 .. . 70,375,708 |. 0 0 .0 .0 467,963 0 0
RALE IGH 1172372021 .. . 38,000,000 |. 0 0 .0 L0f .6,532,682 0 0
RAYMORE ... J12/14/2021 .. ..41,807,192 |. 0 0 .0 .0 ... 285,986 0 0
LITHIA SPRINGS 12/17/2021 44,500,000 |.... 0. L0 L0 L0 .8,506,932 |... L0 .0
PITTSBURGH 02/03/2022 22,070,751 |.... 0. L0 L0 I L0 ...0
WEST PALM BEACH . 10/21/2021 71,901,698 [.... 0. L0 L0 L0 L0 .0
DAVENPORT .. 03/30/2022 31,819,545 |.... 0. L0 L0 I L0 ...0
DAVENPORT ... 03/30/2022 13,017,086 |.... 0. L0 L0 L0 . L0 .0
SAN JOSE 05/05/2022 29,559,741 |.... 0. L0 L0 I ... 505,818 |... L0 ...0
GAINESVILLE ... .05/09/2022 .. ..51,5%, 159 |. 0 0 .0 L0f .253,464 0 0
CANAL W INCHESTER .05/27/2022 .. . 52,160,000 |. 0 0 .0 .0 .243,433 0 0
PANAMA CITY .06/28/2022 .. . 44,000,000 |. 0 0 .0 L0f ..55,970 0 0
PHOENIX ... .07/27/2022 .. ..47,428,880 |. 0 0 .0 .0 216,659 0 0
COLUMBUS .08/08/2022 .. ..67,170,539 |. 0 0 .0 L0f 250,680 0 0
08/12/2022 57,323,532 [.... 0. L0 L0 I ....265,444 |... L0 ...0
BOYNTON BEACH . 09/12/2022 37,413,944 |.... 0. L0 L0 L0 ... 130,508 |... L0 .0
FORT MYERS 10/24/2022 81,906,817 |.... 0. L0 L0 I ...282,443 |... L0 ...0
NORTH VENICE .. 01/09/2023 38,100,000 |.... 0. L0 L0 L0 L0 .0
PITTSBURGH 05/11/2023 34,591,590 |.... 0. L0 L0 I L0 ...0
07/25/2023 25,333,460 |.... 0. L0 L0 L0 L0 .0
07/25/2023 22,725,819 |.... 0. L0 L0 I L0 ...0
07/28/2023 32,470,939 |.... 0. L0 L0 L0 L0 .0
ROCHESTER .11/29/2023 .. ..33,288,300 |. 0 0 .0 .0 0 0
CINCINNATI .. 01/31/2024 17,531,593 |.... 0. 0. 0. 0. 0. .0
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NORTHLAKE ... 10/10/2024 668,258 |.... L1078
PITTSBURGH .. 11/20/2024 ...2,462,973 |.... ...9,680 [...
LEWISVILLE .. 06/09/2025 65,544,003 |.... ... 219,638 |...
LEWISVILLE .06/09/2025 .. ..38,762,536 |. .129,893
LEWISVILLE .06/09/2025 .. ..30,269,442 |.
LEWISVILLE .06/09/2025 .. . 15,175,080 |.

000325639 .
000325840 ...
000326035 ...
000325625 ....
000326347 ...
000326729 ...
000325499 .
000326402 .
000326048 .
000326728 ...
000326331 ...
000325921 ...
000325636 ...
000326330 ...
000325409 ...
000325312 ...
000326414 ...
000325691 .
000325616 .
000326566 .
000325900 .
000326198 .
000326408 ...
000325927 ...
000326706 ...
000325859 ...
000325617 ...
000325929 ...
000326780 .
000326480 .
000325544 .
000326494 .
000326010 .
000325315 ...
000325460 ...
000325545 ....
000325773 ...
000326418 ...
000326023 ...
000325523 ....
000325398 ...
000325836 .

000326709 ...

.. | CARSONVILLE .
. | ROUND ROCK ..

. | BATON ROUGE .

.. | HANOVER ...
. | SPRINGDALE

. | POUGHQUAG ...

.. | BURGETTSTOIN ..
.. | PATTERSON
.| WALDORF ...

.. |NORTH LAS VEGAS .
.. | VILLA PARK ..
.. | ENGLAND
.. [MENTOR ....
.. | ALLENDALE
. [MAYBROXK ...

. | UPPER MARLBORO
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.. [GRANITE FALLS .
. [VALLESO ...

.. [ TOPEKA .
.. | CAMDEN ...
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Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000325980 ...
000326796 ...
000325916 ...
000326186 .
000326845 .
000325686 .
000325527 ...
000326520 ...
000326832 ...
000326774 ...
000325673 ...
000325539 ....
000326080 ...
000325385 ....
000326150 .
000326232 .
000326786 .
000325838 ...
000326488 ...
000325810 ...
000325351 ...
000325364 ...
000326751 ...
000326821 ...
000326849 ...
000326142 .
000326440 .
000326750 .
000325758 .
000325446 .
000325459 ....
000326681 ...
000325660 ...
000325447 ...
000325433 ...
000326479 ...
000325597 .
000326217 .
000325653 .
000326839 .
000326444 .
000326686 ...
000325818 ...
000326825 ...
000325978 ...
000326157 ...
000325977 ...
000325805 ...
000325402 ...
000325790 .
000325873 ...

.. | BALTIMORE
.. | WILLTAMSTON
.. [COWGILL ......
.. | BLOOMFIELD HILLS ...
. |WEAVERVILLE ...

.. [GONZALES ...
.. | COLONIAL BEACH ..
.. [SAINT LOUIS .
.. | NENNAN ...
.. [CASTLE HAYNE
.| CONCORD

.. | MAYBELL ...
. | CHICAGO ...

.. |LINCOLN
.. | LINDENHURST .
.. | LUCEDALE .
.. [SMYRNA .
.. | STOCKTON
. | EAST ORANGE

. | JAMAICA ...

.. | SICKLERVILLE ..
.. | MUSKEGON ..
.. [RICHMOND
.. |HENRICO ...
.. | SNOHOMISH
.. | CALABASAS
.. |RED BLUFF ...
.. [ VIENNA
.. |LONG BEACH ..
.. | WILMERDING ..
.. [MATTAPAN ...
.. | PHILADELPHIA ..
.. | ANDOVER
.. | PORT BYRON ..
.. |EUREKA ...
. | ASHEBORO .

.. [GRANITE FALLS ....
. | CONSTABLEVILLE ..

SIOUX CITY ..

ORCHARD PARK
MERRILLVILLE

SHYRNA ...

ATLANTA
KRESGEVILLE ...
DAMASCUS

ALLENTON .

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

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

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

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

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

05/02/2022

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

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

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

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

.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0003268083 ...
000326149 ...
000326815 ...
000326350 .
000326280 .
000326294 .
000325358 ...
000326356 ...
000326031 ...
000326287 ...
000326045 ...
000326413 ...
000325496 ...
000326653 ...
000326127 .
000326100 .
000325635 .
000325482 ...
000326806 ...
000325334 ...
000325562 ...
000326043 ...
000326818 ...
000326651 ...
000325349 ...
000325792 .

000325550 .

000326069 .

000331380 .

000331547 .

000331641 ...
000331520 ...
000331711 ...
000331343 ...
000331655 ...
000331534 ...
000331413 .

000331357 .

000331299 .

000331616 .

000331463 .

000331640 ...
000331342 ...
000331654 ...
000331601 ...
000331666 ....
000331424 ...
000331298 ...
000331368 ...
000331629 .
000331271 ...

.. | GREENSBORO
.| SWEDESBORO

.. | JACKSONVILLE
.. | VALLEY STREAM .
.. | SAINT ROSE ..
.. | TUSCALOOSA ..
. | LAFAYETTE ...

.. [HELTONVILLE ...
.. | CASA GRANDE ...
.. | ASHAWAY
. | PHILADELPHIA ..

.. | BAKERSF IELD
. | THORNTON ..

.. | DOUGLAS
. | BELLMAIR

. | VIRGINIA BEACH ..

.. | POINT PLEASANT BEACH
.. | BRICK TP
.. [ WESTAMPTON ..
.. [ TRUCKSVILLE
.. |BETHEL ....
.. [ ALBUQUERQUE .
.. | PIEDMONT ...
.. [OTISFIELD ...
.. | MORTON ...
.. | ORLANDO ...
.. | CLEVELAND ...
.. |QUINCY ...
.. | PLATTE CITY
.. | ROCK HILL
. [APOLLO .

. | CAMBRIDGE SPRINGS .

.. | BESSEMER .
. | LUBBOCK ...

. | SYRACUSE ..

.. [MC LEANSVILLE .
. | SCHENECTADY .
BRENTHOOD ...

10WA  COLONY .

WEST SPRINGFIELD ...

SAN ANTONIO .
CARMEL
ALBUQUERQUE

BATAVIA ...
COLUMBUS ..

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

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

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

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023

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

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

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000331589 ...
000331341 ...
000331411 ...
000331600 .
000331651 .
000331544 .
000331665 ...
000331316 ...
000331437 ...
000331652 ...
000331410 ...
000331507 ...
000331628 ...
000331487 ...
000331366 .
000331301 .
000331259 .
000331283 ...
000331281 ...
000331448 ...
000331663 ...
000331421 ...
000331542 ...
000331593 ...
000331677 ....
000331556 .
000331580 .
000331326 .
000331611 .
000331434 .
000331257 ...
000331623 ...
000331688 ....
000331325 ...
000331497 ...
000331484 ...
000331675 .
000331498 .
000331622 .
000331501 .
000331566 .
000331687 ...
000331515 ...
000331432 ...
000331483 ...
000331263 ...
000331267 ...
000331621 ...
000331458 ...
000331579 .
000331514 ...

.. [HOLSTEIN ..
.. | NAWPA ..
. [ CAMDEN ...

.. | MOORESVILLE
.. | LAKE WORTH ..
. [ ARNAUDVILLE

.. [ ANTIOCH
.. [ TRENTON ...
.. | BRYANS ROAD .
.. | BROCKTON ...
.. | TALLADEGA ...
.| OCONOMOWOC ..

.. | NORTHGLEN ..
.. | JACKSONVILLE ..
.. | CHELSEA
.. [PORT ARTHLR .
.. | RED CREEK
. | SOMERDALE

.. [ WEATHERFORD .
.. |ELKHART ...
.. | CHICAGO ...
.. |BEAR ....
.. [ MODESTO
.. | REYNOLDSBURG
.. | SAGINAW ...
.. [SENIOA .
. | FLORESVILLE

.. | HOMESTEAD ...
. | TERRY
FREDERICKSBURG ..

PEORIA
LANCASTER ...
CORBIN ...

.. [NORTH LAS VEGAS .
.. | RICHVOND ..
. | CONVERSE ..

LAGRANGE

HOUSTON ...

MEMPHIS ...

.. | SPOTSYLVANIA ..
.. | LAREDO ...
. | CAMDEN ...

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..

316 ...
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000331649 ...
000331526 ...
000331647 ...
000331685 .

000331494 .

000331457 .

000331336 ...
000331360 ...
000331321 ...
000331265 ...
000331279 ...
000331347 ...
000331659 ...
000331485 ...
000331511 .

000331332 .

000331714 .

000331561 ...
000331440 ...
000331370 ...
000331416 ...
000331491 ...
000331263 ...
000331384 ...
000331333 ...
000331619 .
000331522 .
000331536 .
000331359 .
000331383 .
000331262 ...
000331429 ...
000331572 ...
000331451 ...
000331260 ...
000331548 ...
000331669 .
000331642 .
000331274 .
000331586 .
000331656 .
000331479 ...
000331358 ...
000331261 ...
000331307 ...
000235490 ...
000235238 ...
000233916 ...
000234554 ...
000231882 .
000234172 ...

.. | LAGRANGE .
. | STAFFORD ..

.. | GROVETOWN
.. |HOLLIS .
.. |BAKER ..
.. | BROWNSVILLE ...
. [ CHERRY HILL .

.. | HAZEL GREEN
.. |HIALEAH ...
.. | SIDNEY ...
.. | SAN ANTONIO .
.. | SYCAMORE ..
.. | MILWAUKEE
. [ NORTH HAVEN .

.. | VERONA
.. [LAKE WALES ..
.. [CENTERVILLE ...
.. |LONG LAKE
.. | EDGARTONN
.. | JACKSONVILLE ..
.. |R10 RANCHO ..
.. [BELTON ....
.. |MASTIC .
.. |LONGVIEN .
.. | TUCSON .
.. | CHARLOTTE
. | GORDONSVILLE ..

.. | TARPON SPRINGS
.. | DETROIT
.. |BRONX ...
.. [ TULSA
.. [SI0UX CITY
.. | MARATHON ...
. |PIKEVILLE ...

.. [LANDOVER ...
. |NORTH MIAMI

. | BALTIMORE ...

.. [PaTOSI ...
. | EAST STROUDSBURG ...

FLAGSTAFF ...

INDIANAPOLIS ..

IRONTON ...

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
11/27/2024
11/27/2024
11/27/2024
11/27/2024

11/27/2024

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

1172172024 ..
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STATEMENT AS OF MARCH 31, 2026 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

000234540 ... .. [MESQUITE .... 11/27/2024 L0 129, L0 L0 .0
000233809 ... . | WAUKESHA ... 11/27/2024 L0 I L0 ...0
000123914 .... . 11/27/2024 L0 L0 L0 .0
000235275 . .. | ALEXANDER 1172772024 .. 0 .0 0 0
000213473 . .. [ AUSTELL 172772024 .. 0 L0f 0 0
000307760 . . | FRESNO . 1172772024 .. 0 .0 0 0
000231831 ... RACINE .... {1 P A RN 11/27/2024 L0 L0 L0 .0
000231901 eevveeeeeeeeniieeeeeenn [MILFORD e [eeeeeeeeee e CT e [ e 11/27/2024 L0 I L0 ...0
000241210 ... Pittsburgh .oooovvvveiiiiiiiiiiniiiiiiis v PAe e e 11/27/2024 L0 L0 L0 .0
000234801 ... BREMERTON ...eeeeeeeeeeeeemneeeeeemnies Jeemmmeeeeeeeee WA o s et 11/27/2024 L0 I L0 ...0
000307978 .evvvnvvvennnnnnennnnnns [ZACHARY oo [ LA o 11/27/2024 L0 L0 L0 .0
000233917 ..eeeeveeeeeeeennnnaeeeee [FAYETTEVILLE oo feeeeeeeeeee e e NCec o e e 11/27/2024 L0 I L0 ...0
000304874 .......ovvvvvvnnnneneenns [ROCHESTER Leevniiiiiiiiiiiiiiinccceiiien e Phac [ s 11/27/2024 L0 L0 L0 .0
000307721 ... 11/27/2024 L0 I L0 ...0
000123761 . .. | FAYETTEVILLE 172772024 .. 0 L0f 0 0
000234662 . . | PHILADELPHIA 1172772024 .. 0 .0 0 0
000123509 . .. [GRAY ....... 172772024 .. 0 L0f 0 0
000235491 ... . | FOREST PARK . 11/27/2024 L0 I L0 ...0
000235416 .... INDIANAPOLIS .. 11/27/2024 L0 L0 L0 .0
000234243 ... . 11/27/2024 L0 I L0 ...0
000234829 ... . | AUDUBON ... 11/27/2024 L0 L0 L0 .0
000241238 .... . |Laporte ... 11/27/2024 L0 I L0 ...0
000235239 ... .. | INGLESIDE ... 11/27/2024 L0 L0 L0 .0
000235118 ... .. | HOUSTON 11/27/2024 L0 I L0 ...0
000235072 .... .. | CONCORD 11/27/2024 L0 L0 L0 .0
000234351 . .. |RICHLANDS 1172772024 .. 0 .0 0 0
000235397 . .. [MAYWOOD ... 172772024 .. 0 L0f 0 0
000311433 . .. | CINCINNATI 1172772024 .. 0 .0 0 0
000233904 . . |DE SOTO ... 172772024 .. 0 L0f 0 0
000235262 . . | IMPERIAL . 1172772024 .. 0 .0 0 0
000235429 ... SALVISA ... 11/27/2024 L0 L0 L0 .0
000235099 ... .. [ INDIANAPOLIS .. 11/27/2024 L0 I L0 ...0
000234504 .... . | GROVE CITY 11/27/2024 L0 L0 L0 .0
000235453 ... MABELVALE 11/27/2024 L0 I L0 ...0
000213583 ... .. | ISABELA ... 11/27/2024 L0 L0 L0 .0
000235511 .... .. [ JACKSON ... 11/27/2024 L0 I L0 ...0
000234556 . .. [MEMPHIS ... 172772024 .. 0 L0f 0 0
000234677 . .. | HIALEAH GARDENS . 1172772024 .. 0 .0 0 0
000234854 . . | PENSACOLA ... 172772024 .. 0 L0f 0 0
000241370 . .. |Newark . 1172772024 .. 0 .0 0 0
000235371 . .. [SMYRNA . 172772024 .. 0 L0f 0 0
000234300 ... .. |AURORA ... 11/27/2024 L0 I L0 ...0
000234002 .... .. | SANFORD 11/27/2024 L0 L0 L0 .0
000234296 ... . | PENSACOLA ... 11/27/2024 L0 I L0 ...0
000213368 .... OMEGA .. 11/27/2024 L0 L0 L0 .0
000306406 ... DOVER ... 11/27/2024 L0 I L0 ...0
000234785 ... .. |FISHERS ... 11/27/2024 L0 L0 L0 .0
000234664 .... L [MIAMI 11/27/2024 L0 I L0 ...0
000234422 ... .. | CLOVER 11/27/2024 L0 L0 L0 .0
000233905 . . |HARPERS FERRY . 1172772024 .. 0 .0 0 0
000306215 ... ENGLEWOOD CITY 11/27/2024 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000235105 ...
000235347 ...
000233849 ...
000234328 .
000234040 .
000232010 .
000213410 ...
000233994 ....
000233873 ...
000234747 ...
000234989 ...
000234869 ...
000235144 ...
000235074 ...
000213316 .
000235195 .
000234003 .
000231911 ...
000241264 ...
000234487 ...
000235023 ...
000287531 ...
000233981 ...
000234665 ...
000234085 ....
000233874 .
000213329 .
000235278 .
000235060 .
000233893 .
000213236 ...
000233939 ....
000234996 ....
000234214 ...
000244831 ...
000123485 ...
000235150 .
000213273 .
000234609 .
000234321 .
000235545 .
000235126 ...
000234824 ...
000234349 ...
000235463 ...
000234215 ...
000234290 ...
000233964 ...
000213584 ...
000311489 .
000234997 ...

.. | NASHVILLE
.. | DOUGLASVILLE ..
. |LINCOLN PARK ..

.. | GALLOWAY TOUNSHIP .
. [FULTON ....

.. |RIVERDALE ...
.. | PHILADELPHIA ..
.. | CEDAR HILL
.. |DALLAS ....
.. |MENPHIS ...
.. | BILLINGS
.. [ NEWPORT NEWS
.. |KATY ...
.. | HAZEL PARK
. [ NEW HAVEN ...
. |Penn Hills ..

.. | LOS ANGELES
. | VOORHEES TOWNSHIP ..

.. | GRANITE CITY
.. | SUGAR HILL
.. [ MACON ..
.. | CHICAGO
. | TRINITY ...

.. | MIAMI
.. | HIGHLANDS RANCH .
.. | WILLTAMSBURG
.. | LAUDERHILL ..
.. | CASTAIC ...
.. | OWASSO ...
.. | LOS FRESNOS .
. | MONTGOMERY ..

.. | TEXAS CITY ..
. | COLUBIA ...

.. | SOUTH BEND ..
.. |SI0UX CITY ..
.. |PLANT CITY ..
.. | SAN JUAN
.. | BOYNTON BEACH .
. | LANHAM ...

ARABI
MANTACHIE ...

DENISON ...

RIVERDALE

PUYALLUP ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000234201 ...
000234932 ...
000234685 ...
000234443 .
000232001 .
000234145 .
000309861 ...
000234863 ...
000234253 ....
000235248 ...
000234062 ...
000234481 ...
000231872 ...
000304363 ...
000235166 .

000234649 .

000235096 .

000233788 ...
000234361 ...
000124907 ...
000235236 ....
000235273 ...
000231954 ...
000234458 ...
000234025 ....
000231968 .
000213210 .
000231871 .
000234920 .
000244820 .
000234063 ...
000234254 ....
000235547 ...
000234362 ...
000233845 ...
000233966 ...
000234120 .
000235046 .
000213358 .
000289814 .
000235479 .
000234827 ...
000234948 ...
000234483 ...
000235521 ...
000213586 ...
000235102 ...
000234217 ...
000234878 ...
000234590 .
000231929 ...

. | FARMERSVILLE ..

.. | SAINT MARY'S ..
.. [ COLONA
.. | EL DORADO ...
.. [ CINCINNATI
.. | MUSTANG
.. | KENMORE ...
.. [RIVERDALE ...
. | GRAND RAPIDS ..

.. | COLUMBUS ...
.. | NEN ORLEANS .
.. | PENNSAUKEN TWP ..
.. | BROCKWAY ...
.. [EAST POINT ..
.. [ STOUTSVILLE
.. | BOYNTON BEACH .
.. | CANTON ...
. |AUSTIN ...

.. | MCGREGOR ..
.. |AUSTIN ...
.| OKEECHOBEE

.. [KANSAS CITY
.. | BIRDSBORO
.. | PASADENA ...
. | CASA GRANDE .

.. | COLDWATER ...
.. | FREDERICK ...
.. | CONYERS
.. | WESTFIELD
. | DEERFIELD ...

INDIANAPOLIS ..

.. [ MENOMONEE FALLS .
.. |MUNCIE .......
.. [ MCKEESPORT ..
. | ROANOKE ...

ABILENE ...

BALCH SPRINGS .
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000304639 ...
000235451 ...
000241241 ...
000306556 .
000235153 .
000235274 .
000213548 ...
000290782 ...
000233967 ...
000234553 ....
000234432 ...
000234134 ...
000234237 ...
000231909 ...
000234903 .
000213143 .
000234833 .
000213119 ...
000234535 ....
000235066 ...
000234224 ...
000234941 ...
000234345 ....
000241256 ...
000125285 ....
000213277 .
000234084 .
000234992 .
000233852 .
000234382 .
000231971 ...
000234917 ...
000234210 ...
000213510 ...
000233801 ...
000233866 ...
000304315 .
000213561 .
000213440 .
000234262 .
000244848 .
000235314 ...
000235379 ...
000213193 ...
000235137 ...
000125201 ...
000234899 ...
000304581 ...
000235300 ...
000233960 .
000234713 ...

. | HOUSTON ...

.. | Charlotte ...
.. [LANSDALE .
.. | ANTIOCH

.. |ROWLETT ...
.. | COCONUT CREEK .
.. [LOUISVILLE ..
. |MESQUITE ....

.. | GAINESVILLE
. | BLACK MOUNTAIN ..

.. | WASHINGTON
.. | CLAYTON ...
.. | LANCASTER

. [ CHARLOTTE ...

. [WAco ...
. | EDINBURG ..
.. |Richmond ..
. | ANTRIM

.. | THOMASTON
. | AUBURNDALE ..

DARLINGTON ..
EVANSVILLE ..

DENTON .

KILLEEN ...

COLUMBIA .

PHILADELPHIA

.. | PHILADELPHIA ..
.. | SHREVEPORT ..
. [WINDSOR LOCKS .

. | JACKSONVILLE ..
MILLERSVILLE ..

BALT IMORE

.. [FAYETTEVILLE ..
.. | FLOWER MOUND ..
.. | MONTGOMERY ..
. | HOUSTON ...

.. [KINGS MOUNTAIN ..
.. | FAYETTE ...
.. [ GRAHAM ...
.. | CINCINNATI
.. | WAVERLY ...
.. | STAFFORD ..
.. | O'FALLON .
. | ARIZONA CITY ..
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STATEMENT AS OF MARCH 31, 2026 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

000124547 ... .. [WESTTOWN .... 11/27/2024 L0 135 .. L0 L0 .0
000235518 .... .. |BALTIMORE ... 11/27/2024 L0 I L0 ...0
000231876 ... .. | NAUGATUCK ... 11/27/2024 L0 L0 L0 .0
000235351 . .. | HARLINGEN 1172772024 .. 0 .0 0 0
000123934 . .. |FRANKLIN . 172772024 .. 0 L0f 0 0
000213332 . .. |LAVALE .... 1172772024 .. 0 .0 0 0
000234821 .... .. |NEW CASTLE .. 11/27/2024 L0 L0 L0 .0
000231970 ... .. | JOHNSTOUN ... 11/27/2024 L0 I L0 ...0
000124394 .... .. | MART INSBURG . 11/27/2024 L0 L0 L0 .0
000234751 ... . | STONE MOUNTAIN 11/27/2024 L0 I L0 ...0
000213141 ... 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 ... o |LEASBURG ...eeeeeeeeeeeeenneeeeeennie foeeeemneeeeee e NC e i s e 11/27/2024 L0 I L0 ...0
000233937 ... o [MEMPHIS i [ TN o 11/27/2024 L0 L0 L0 .0
000234905 ... [ WARREN e eeeeeeeeen e M e et 11/27/2024 L0 I L0 ...0
000213564 .... o [APOPKA e [ Pl [ 11/27/2024 L0 L0 L0 .0
000234835 ... oo [ STONE MOUNTAIN .eeeeeeeeeeeeeeieeeeee fmmeeeeeeeneee e GAe e [ i e 11/27/2024 L0 I L0 ...0
000304489 ... .. [MANITOWOC ... {1 P A RN 11/27/2024 L0 L0 L0 .0
000234790 .... . | GALLOWAY ... 11/27/2024 L0 I L0 ...0
000241314 ... .. |Henderson ... 11/27/2024 L0 L0 L0 .0
000234957 . .. | ROCKWALL . 1172772024 .. 0 .0 0 0
000213550 . .. | SOUTHPORT 172772024 .. 0 L0f 0 0
000235175 . .. | GONZALES . 1172772024 .. 0 .0 0 0
000234701 . .. | AUSTIN . 172772024 .. 0 L0f 0 0
000235505 . .. |BELLW0OD . 1172772024 .. 0 .0 0 0
000241352 .... .. |East Hartford . 11/27/2024 L0 L0 L0 .0
000235161 ... .. | LAWRENCEVILLE . 11/27/2024 L0 I L0 ...0
000234035 ... .. [ SAN ANTONIO ... 11/27/2024 L0 L0 L0 .0
000234697 .... . | WASHINGTON .. 11/27/2024 L0 I L0 ...0
000235139 ... . 11/27/2024 L0 L0 L0 .0
000235004 .... .. [CHICAGO ... 11/27/2024 L0 I L0 ...0
000235488 . .. [HOOKSETT .. 172772024 .. 0 L0f 0 0
000213200 . .. | CHARLOTTE 1172772024 .. 0 .0 0 0
000235125 . .. [AMITE .. 172772024 .. 0 L0f 0 0
000304723 . .. | CHICAGO 1172772024 .. 0 .0 0 0
000234981 . .. [ VINELAND . 172772024 .. 0 L0f 0 0
000234562 .... .. [WILLINGBORO TWP .... 11/27/2024 L0 I L0 ...0
000234683 .... .. [ WASHINGTON .. 11/27/2024 L0 L0 L0 .0
000234250 ... .. | FRANKFORT ... 11/27/2024 L0 I L0 ...0
000213195 .... .. [LITHONIA .... 11/27/2024 L0 L0 L0 .0
000234906 ... .. |EASTPOINTE .. 11/27/2024 L0 I L0 ...0
000235437 ... .. [COWETA .... 11/27/2024 L0 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
000234060 .... TOWNSHIP OF BERLIN ... 11/27/2024 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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

000125433 ... .. |HEPHZIBAH ... 11/27/2024 L0 L0 4,720 |. ... 4,720 |... L0 .0
000234958 ... .. [LOUISVILLE .. 11/27/2024 L0 I L0 ...0
000244837 ... .. [BALTIMORE ... 11/27/2024 L0 L0 L0 .0
000233799 . .. |GARLAND ... 1172772024 .. 0 .0 0 0
000290963 . . |BILLERICA 172772024 .. 0 L0f 0 0
000233925 . .. | SHERWOOD .. 1172772024 .. 0 .0 0 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 .. 11/27/2024 L0 L0 L0 .0
000234340 ... .. [PHILADELPHIA .. 11/27/2024 L0 I L0 ...0
000231961 .... .. | SAGINAW 11/27/2024 L0 L0 L0 .0
000234209 ... .. [ COLUMBIA 11/27/2024 L0 I L0 ...0
000233837 . .. | POUGHKEEPSIE 172772024 .. 0 L0f 0 0
000234437 . .. |ATLANTA ... 1172772024 .. 0 .0 0 0
000234069 . .. | TEMPLE HILLS 172772024 .. 0 L0f 0 0
000234977 ... .. |GRIFFIN 11/27/2024 L0 I L0 ...0
000235201 .... .. [AUSTIN 11/27/2024 L0 L0 L0 .0
000234912 ... .. | CORPUS CHRISTI 11/27/2024 L0 I L0 ...0
000213268 .... .. |LITHONIA ... 11/27/2024 L0 L0 L0 .0
000234489 .... . | CINCINNATI .. 11/27/2024 L0 I L0 ...0
000125455 ... . 11/27/2024 L0 L0 L0 .0
000306534 .... .. |BALTIMORE ... 11/27/2024 L0 I L0 ...0
000234368 .... .. |ROWLETT ... 11/27/2024 L0 L0 L0 .0
000213254 . .. [ COLUMBUS 1172772024 .. 0 .0 0 0
000233996 . .. [SAVANNAH .. 172772024 .. 0 L0f 0 0
000234596 . .. |DESOTO ... 1172772024 .. 0 .0 0 0
000234722 . .. | SACRAMENTO 172772024 .. 0 L0f 0 0
000234177 . . |LYNN ... 1172772024 .. 0 .0 0 0
000234410 ... .. [LUBBOCK ... 11/27/2024 L0 L0 L0 .0
000241298 .... .. |Arlington ... 11/27/2024 L0 I L0 ...0
000235107 .... .. | BIRMINGHAM .. 11/27/2024 L0 L0 L0 .0
000124816 ... . | FORT WORTH .. 11/27/2024 L0 I L0 ...0
000234285 ... 11/27/2024 L0 L0 L0 .0
000234164 .... . 11/27/2024 L0 I L0 ...0
000234220 . .. | FRACKVILLE 172772024 .. 0 L0f 0 0
000234951 . .. |RAYTOIN ... 1172772024 .. 0 .0 0 0
000235202 . . | MANSF IELD 172772024 .. 0 L0f 0 0
000234438 . 1172772024 .. 0 .0 0 0
000234858 . 172772024 .. 0 L0f 0 0
000234369 ... . 11/27/2024 L0 I L0 ...0
000234691 .... .. [BULLARD ... 11/27/2024 L0 L0 L0 .0
000234979 ... . | FLORENCE .. 11/27/2024 L0 I L0 ...0
000241355 ... .. [Norwalk 11/27/2024 L0 L0 L0 .0
000233876 ... .. | OKLAHOMA CITY . 11/27/2024 L0 I L0 ...0
000123492 .... .. | SEAGOVILLE 11/27/2024 L0 L0 L0 .0
000244863 .... .. |LAWRENCEVILLE . 11/27/2024 L0 I L0 ...0
000309270 ... .. | FLORENCE ... 11/27/2024 L0 L0 L0 .0
000235527 . .. | CASA GRANDE . 1172772024 .. 0 .0 0 0
000232099 ... . |RACINE ... 11/27/2024 0. 0. 0. .0
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000235171 ...
000235292 ...
000233970 ...
000234640 .

000235268 .

000234882 .

000233863 ...
000235515 ...
000234342 ...
000213517 ...
000233933 ....
000235254 ....
000233998 ....
000287668 ...
000234394 .
000234319 .
000234915 .
000233947 ...
000235109 ...
000213377 ...
000234966 ...
000231922 ...
000234305 ....
000235431 ...
000235310 ...
000235484 .
000235051 .
000213409 .
000233920 .
000234115 .
000234357 ...
000233985 ....
000241343 ...
000234808 ...
000235293 ....
000125158 ...
000234153 .

000234940 .

000234451 .

000213502 .

000234572 .

000234739 ...
000235148 ...
000235269 ....
000241306 ...
000234725 ...
000304118 ...
000235497 ...
000289944 ...
000182005 .

000200363 ...

. [LITHONIA

.. | SAN ANTONIO .
.. |DALLAS ...
.. | DOLTON ...
.. | EAST ORANGE
.. | VALRICO
. | OCEAN SPRINGS .

SUGAR GROVE .

.. | OXFORD
.| MOUNT HOLLY .

.. |BETHLEHEM ...
.. | CORPUS CHRISTI
.. | OCEAN SPRINGS ....
.. | ROHNERT PARK ..
.. [ COVINGTON
. |EASTON ...

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

.. | CLARKSVILLE
.. |Memphis
. [HAMERSVILLE

.. [SHELBYVILLE ...
.. | MINNEAPOLIS .
.. | EL MONTE .
.. | ARLINGTON
. | PENSACOLA

.. | WOODBRIDGE TOWNSHIP ..
. | GOOSE CREEK .

.. [UNION BEACH ...
. | SAN ANTONIO ...

. | UPPER MARLBORO

MOUNT JULIET ..

JONESBORO ...

GALLOWAY .

Moriah ....

11/27/2024
11/27/2024
11/27/2024

11/27/2024
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11/27/2024
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11/27/2024
11/27/2024
11/27/2024
06/01/2025

06/01/2025

1172772024 ..
1172772024 ..
1172772024 ..

1172772024 ..
1172772024 ..
1172772024 ..

1172772024 ..
1172772024 ..
1172772024 ..
1172772024 ..
1172772024 ..

1172772024 ..
1172172024 ..
1172772024 ..
1172172024 ..
1172772024 ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000225470 ...
000683322 ...
000348647 ...
000331256 .
000194466 .
000113650 .
001193738 ...
000302489 ...
001162213 ...
000195463 ...
000604178 ....
000109980 ...
001260793 ...
000300905 ...
000356531 .

000352658 .

000761422 .

001193529 ...
000016861 ....
001204373 ...
000203644 ...
000006853 ...
000110562 ....
000373159 ...
000612098 ....
001192112 .

000215435 .

000601429 .

001097173 .

001259556 .

000312331 ...
001205291 ...
000195387 ...
000112376 ...
000188294 ...
000206301 ...
000196592 .
001192609 .
000301233 .
000334368 .
000208661 .
001192646 ...
000908426 ...
000242983 ...
000195115 ...
000162080 ...
000237176 ...
001031640 ...
000236022 ...
001193560 .
000353079 ...

.. | WILMINGTON
.. | SALT LAKE CITY ..
.. [LOUISBURG ...
.. | ST HELENS
.. [ CUMMING
. [ABILENE

.. [SAINT PAUL ..
. | LAKE ORION ..

FAYETTEVILLE ..

.. | HEPHZIBAH
.. | HOUSTON
.. [BRISTOL ...
.. | LAKE HUGHES
.. |LAKE IN THE HILLS .
.. | SHREVEPORT
.. |NORTH LITTLE ROCK .
.. [ SUNFIELD
.. [POMONA ...
. |HUMBLE ...

.. [LAKE STATION ..
. |NORTH LAS VEGAS .
.. | Jackson ...

.. |EVERETT
.. | ROSEVILLE
. | ROCHESTER ...

.. | GREENWOOD
.. | COMPTON ...
.. | SHEFFIELD VILLAGE .
.. | RICHTON ...
. | MINNEAPOLIS .

.. [LITHONIA .
. |HIBBING ...

PARADISE ..

HAINES CITY ...

CORPUS CHRISTI ...

SAN FERNANDO ..

ZANESVILLE ..

.. | EARLIMART ...
.. [ LANCASTER
. |RICHFIELD ...
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06/01/2025
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STATEMENT AS OF MARCH 31, 2026 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

000112559 .... .. |HUDSON 06/01/2025 L0 13 L0 L0 .0
000178076 .... . | OKLAHOMA CITY . 06/01/2025 L0 I L0 ...0
000008479 ... . 06/01/2025 L0 L0 L0 .0
001122240 . .. | CHARLESTOIN . .06/01/2025 .. 0 .0 0 0
000080037 . .. | MARICOPA .. .06/01/2025 .. 0 L0f 0 0
000910036 . .. |HOLLY SPRINGS . .06/01/2025 .. 0 .0 0 0
000342505 ... . |RIO RICO 06/01/2025 L0 L0 L0 .0
000704072 ... NEW LONDON .. 06/01/2025 L0 I L0 ...0
000107160 .... CRESTVIEW ... 06/01/2025 L0 L0 L0 .0
000198678 ... 06/01/2025 L0 I L0 ...0
000651004 ... HUNTSVILLE .. 06/01/2025 L0 L0 L0 .0
000214969 ... .. |KEWADIN 06/01/2025 L0 I L0 ...0
000320040 ... . |HOLTS SUMMIT .. 06/01/2025 L0 L0 L0 .0
000113578 ... MONTICELLO .. 06/01/2025 L0 I L0 ...0
000201819 . .. | PALM BAY . .06/01/2025 .. 0 L0f 0 0
000209485 . .. | MCDONOUGH .06/01/2025 .. 0 .0 0 0
000908692 . . | STAFFORD .. .06/01/2025 .. 0 L0f 0 0
000040683 ... PUEBLO .... 06/01/2025 L0 I L0 ...0
001192267 .... VALENCIA ... 06/01/2025 L0 L0 L0 .0
000217075 ... LOUISVILLE .. 06/01/2025 L0 I L0 ...0
000603222 .... . [Kennett ... 06/01/2025 L0 L0 L0 .0
000019394 .... . 06/01/2025 L0 I L0 ...0
000354217 ... .. |KENNEWICK ... 12/05/2025 L0 L0 L0 .0
000354404 .... . | AUBURN 12/05/2025 L0 I L0 ...0
000354783 ... 12/05/2025 L0 L0 L0 .0
000353789 . . .12/05/2025 .. 0 .0 0 0
000353690 . .. [JUNCTION CITY . .12/05/2025 .. 0 L0f 0 0
000354694 . .. |BEAUMONT ... .12/05/2025 .. 0 .0 0 0
000353967 . .. [ ARLINGTON .12/05/2025 .. 0 L0f 0 0
000354306 . .. |DANVILLE . .12/05/2025 .. 0 .0 0 0
00035459 ... . [ MADISON ... 12/05/2025 L0 L0 L0 .0
000354498 .... o [PASCO e [ WA e 12/05/2025 L0 I L0 ...0
000354685 ... oo [ALBUQUERQUE ......ccevvnnvvrernnennnrecvnnnn foneeeevenen e Nl o 12/05/2025 L0 L0 L0 .0
000354020 ... . [GRAND PRAIRIE ...oeeeeeiieeeceeieeeeeenn feeeeeeeeeeee T [ i e 12/05/2025 L0 I L0 ...0
000353976 .... oo [ARLINGTON ©ovvvvvieieciiiieeeccviieees feneeeeveee e [ i s 12/05/2025 L0 L0 L0 .0
000353958 ... .. [LEWISVILLE .. 12/05/2025 L0 I L0 ...0
000354390 . .. [EL PASO ... .12/05/2025 .. 0 L0f 0 0
000354137 . .. [WICHITA FALLS . .12/05/2025 .. 0 .0 0 0
000354765 . . | FORT WORTH .. .12/05/2025 .. 0 L0f 0 0
000354208 . .. | INDIANAPOLIS .12/05/2025 .. 0 .0 0 0
000354511 . .. [OWATONNA .. .12/05/2025 .. 0 L0f 0 0
000354039 ... .. | ARLINGTON ... 12/05/2025 L0 I L0 ...0
000353887 ... . | FORT WORTH 12/05/2025 L0 L0 L0 .0
000353949 ... INDIANAPOLIS .. 12/05/2025 L0 I L0 ...0
000354422 ... HUBER HEIGHTS . 12/05/2025 L0 L0 L0 .0
000354774 ... . 12/05/2025 L0 I L0 ...0
000354128 ... .. [FLORIDA CITY .. 12/05/2025 L0 L0 L0 .0
000354119 ... .| MONROE 12/05/2025 L0 I L0 ...0
000353798 .... . 12/05/2025 L0 L0 L0 .0
000354048 . .. | MANSF IELD .12/05/2025 .. 0 .0 0 0
000354470 ... . | GRAND PRAIRIE ... 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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

000353878 ... .. | CLEBURNE .. 12/05/2025 L0 ..84.. L0 L0 .0
000353713 ... . [WICHITA ... 12/05/2025 L0 I L0 ...0
000354431 ... . 12/05/2025 L0 L0 L0 .0
000354569 . .. |KINGSVILLE .12/05/2025 .. 0 .0 0 0
000354155 . .. [DALLAS . .12/05/2025 .. 0 L0f 0 0
000353900 . .. | MANSF IELD .12/05/2025 .. 0 .0 0 0
000353841 .... .. |CLEVELAND ... 12/05/2025 L0 L0 L0 .0
000354806 ... .. | EDEN ... 12/05/2025 L0 I L0 ...0
000354756 .... CINEENAH Lo [ W [ 12/05/2025 L0 L0 L0 .0
000354342 ... .. |HEPHZIBAH ... 12/05/2025 L0 I L0 ...0
000354628 .... .. |BROOKSHIRE .. 12/05/2025 L0 L0 L0 .0
000353704 .... . | FOREST HILL ... 12/05/2025 L0 I L0 ...0
000354333 ... . 12/05/2025 L0 L0 L0 .0
000354440 ... . | ARLINGTON 12/05/2025 L0 I L0 ...0
000354292 . .. | ABILENE ... .12/05/2025 .. 0 L0f 0 0
000353850 . .. | RUNAWAY BAY .12/05/2025 .. 0 .0 0 0
000354738 . .. | GEORGETOWN .12/05/2025 .. 0 L0f 0 0
000354637 .... . | FLOWOOD 12/05/2025 L0 I L0 ...0
000353672 .... 12/05/2025 L0 L0 L0 .0
000354324 ... 12/05/2025 L0 I L0 ...0
000354600 ... 12/05/2025 L0 L0 L0 .0
000354164 .... . 12/05/2025 L0 I L0 ...0
000354578 ... . | PITTSBURGH 12/05/2025 L0 L0 L0 .0
000354459 ... CHANNELVIEW ... 12/05/2025 L0 I L0 ...0
000353994 ... .. |MARYSVILLE .. 12/05/2025 L0 L0 L0 .0
000354315 . .. [UVALDE .... .12/05/2025 .. 0 .0 0 0
000354002 . .. |FAIRBORN .. .12/05/2025 .. 0 L0f 0 0
000354274 . .. [HORIZON CITY .12/05/2025 .. 0 .0 0 0
000354747 . .. |AZLE ... .12/05/2025 .. 0 L0f 0 0
000354619 . . | ORANGE . .12/05/2025 .. 0 .0 0 0
000354532 ... TACOMA ... 12/05/2025 L0 L0 L0 .0
000354468 .... . 12/05/2025 L0 I L0 ...0
000354744 .... .. |NORTH CHESTERFIELD ... 12/05/2025 L0 L0 L0 .0
000353839 ... .. | FRANKLINTON . 12/05/2025 L0 I L0 ...0
000354158 .... .. [LAKE CITY ... 12/05/2025 L0 L0 L0 .0
000354379 ... .. |BRIGHAM CITY 12/05/2025 L0 I L0 ...0
000354280 . .. |VIRGINIA BEACH .12/05/2025 .. 0 L0f 0 0
000354360 . .. |PLATTEVILLE .12/05/2025 .. 0 .0 0 0
000354753 . . | SCHERTZ ... .12/05/2025 .. 0 L0f 0 0
000354523 . FORT WORTH .12/05/2025 .. 0 .0 0 0
000354078 . .. |WLIE .. .12/05/2025 .. 0 L0f 0 0
000353848 .... .. [DALLAS .... 12/05/2025 L0 I L0 ...0
000354149 .... . | FORT WORTH .. 12/05/2025 L0 L0 L0 .0
000354176 ... . 12/05/2025 L0 I L0 ...0
000353820 ... .. | GROVETOWN ... 12/05/2025 L0 L0 L0 .0
000353919 ... .. |FORT WORTH .. 12/05/2025 L0 I L0 ...0
000354351 ... .. | GRAND PRAIRIE . 12/05/2025 L0 L0 L0 .0
000354612 .... .. | ZELIENOPLE 12/05/2025 L0 I L0 ...0
000353734 .... .. |EGG HARBOR TOWNSHIP .. 12/05/2025 L0 L0 L0 .0
000354262 . .. | SANTA TERESA .. .12/05/2025 .. 0 .0 0 0
000354630 ... . |RAPID CITY .. 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354541 ...
000354815 ...
000354580 ...
000354087 .
000354735 .
000354621 .
000354167 ...
000354271 ...
000353964 ...
000354082 ...
000353802 ...
000354505 ....
000354244 ...
000353762 ...
000354658 .

000354194 .

000354401 .

000353743 ...
000354708 ...
000354649 ...
000353811 ...
000353896 ...
000354100 ...
000354717 ...
000354185 ...
000354253 .
000354491 .
000354388 .
000354410 .
000353955 .
000354397 ...
000354667 ...
000354482 ...
000354235 ....
000353761 ...
000354080 ...
000354514 .
000354384 .
000354197 .
000354295 .
000353701 .
000354005 ...
000354527 ...
000353991 ...
000354103 ...
000353893 ...
000354714 ...
000354625 ....
000353809 ...
000354705 .
000354518 ...

.. [ SOUTH BEND
.. | DENTON .
.. |EL PASO ...
.. | GRAND PRAIRIE .
.. | SHREVEPORT ..
. | COLUMBUS ...

.. | AVARILLO .
.. |EL PASO ...
. | PFLUGERVILLE

.. |NORTH PORT ..
. | CIMARRON ..

.. | GIBSONBURG ..
. | COLUMBUS ...

.. |PALM BAY ...
. | SAN ANTONIO .

.. | SHREVEPORT ..
.. | AVARILLO .
.. | DALLAS .
. | BELLEVLE .

.. [TULSA ..
.. | ROUND ROCK ..
.. | ROSENBERG ...
.. | ARLINGTON ...
.. | MC KINNEY
.. | GRANITE FALLS .
.. | MARINETTE ...
.. |EL PASO
.. | OKLAHOMA CITY .
.. | HATTIESBURG
. | JOSEPHINE ...

. | CASTROVILLE ...

CEDAR HILL

LARAMIE ...
BEAUMONT .

.| INDIANAPOLIS ..
PLEASANTON ..

INDIANAPOL IS

ARLINGTON ...

.. | PHILADELPHIA ..
. [WALLA WALLA ...

MOORE ..

Wi.

12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
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12/05/2025
12/05/2025
12/05/2025

e e 12/05/2025

12/05/2025
12/05/2025

12/05/2025

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
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.12/06/2025 ..
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STATEMENT AS OF MARCH 31, 2026 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

000354277 ... .. [DALLAS . 12/05/2025 56 L0 L0 ..550 |. L0 .0
000354799 ... .. |KATY ... 12/05/2025 L0 I L0 ...0
000353973 ... .. [DAYTON .... 12/05/2025 L0 L0 L0 .0
000354023 . .. |ABILENE ... .12/05/2025 .. 0 .0 0 0
000354375 . . | FORT WAYNE .12/05/2025 .. 0 L0f 0 0
000354607 . . | OMAHA ... .12/05/2025 .. 0 .0 0 0
000353710 ... SCOTTSBLUFF . 12/05/2025 L0 L0 L0 .0
000354014 ... .. | INDIANAPOLIS 12/05/2025 L0 I L0 ...0
000354536 ... . | GRAND PRAIRIE ... 12/05/2025 L0 L0 L0 .0
000354366 .... . 12/05/2025 L0 I L0 ...0
000353982 .... . | REYNOLDSBURG .. 12/05/2025 L0 L0 L0 .0
000354259 ... .. |HARLINGEN ... 12/05/2025 L0 I L0 ...0
000354318 .... . | PENSACOLA ... 12/05/2025 L0 L0 L0 .0
000353875 ... .. | INDIANAPOLIS 12/05/2025 L0 I L0 ...0
000353738 . . [WRIGHTSVILLE .12/05/2025 .. 0 L0f 0 0
000354495 . ARLINGTON ... .12/05/2025 .. 0 .0 0 0
000354407 . .. | TEMPLE HILLS .12/05/2025 .. 0 L0f 0 0
000353688 ... .. |RED LION 12/05/2025 L0 I L0 ...0
000354780 ... .. | SUNDOWN 12/05/2025 L0 L0 L0 .0
000354268 .... .. | WATERBURY CENTER 12/05/2025 L0 I L0 ...0
000354080 ... . |ELKHART ... 12/05/2025 L0 L0 L0 .0
000354309 ... 12/05/2025 L0 I L0 ...0
000353916 .... . 12/05/2025 L0 L0 L0 .0
000354634 .... . | GLEN SAINT MARY . 12/05/2025 L0 I L0 ...0
000354593 ... .. |HEARTLAND ... 12/05/2025 L0 L0 L0 .0
000354486 . .. | SAN ANGELO .12/05/2025 .. 0 .0 0 0
000353697 . .. |BELLEVLE .... .12/05/2025 .. 0 L0f 0 0
000353729 . .. | EGG HARBOR TWP .12/05/2025 .. 0 .0 0 0
000354416 . .. [ ARLINGTON ... .12/05/2025 .. 0 L0f 0 0
000354240 . . | SAN ANTONIO . .12/05/2025 .. 0 .0 0 0
000354661 ... 12/05/2025 L0 L0 L0 .0
000354112 ... 12/05/2025 L0 I L0 ...0
000353884 .... 12/05/2025 L0 L0 L0 .0
000354812 .... 12/05/2025 L0 I L0 ...0
000354762 .... . | IDAHO FALLS 12/05/2025 L0 L0 . . L0 .0
000354393 ... LA PLACE . 12/05/2025 L0 I .1,102 ... L0 ...0
000354477 . AUSTIN . .12/05/2025 .. 0 L0f 0 0
000354425 . KELLER ... .12/05/2025 .. 0 .0 0 0
000354509 . .. | CEDAR HILL .12/05/2025 .. 0 L0f 0 0
000354099 . .. [ SHREVEPORT .. .12/05/2025 .. 0 .0 0 0
000353866 . .. |LIBERTY ... .12/05/2025 .. 0 L0f 0 0
000354652 .... .. [PULASKI ... 12/05/2025 L0 I L0 ...0
000353907 ... .. |ESSEXVILLE .. 12/05/2025 L0 L0 L0 .0
000354121 ... .. |FORT WORTH .. 12/05/2025 L0 I L0 ...0
000354130 ... . | RHODESDALE .. 12/05/2025 L0 L0 L0 .0
000354771 ... 12/05/2025 L0 I L0 ...0
000353747 ... 12/05/2025 L0 L0 L0 .0
000354434 ... . 12/05/2025 L0 I L0 ...0
000353863 .... . | FORT WORTH .. 12/05/2025 L0 L0 L0 .0
000354345 . .. | SAN ANTONIO . .12/05/2025 .. 0 .0 0 0
000354557 ... . | SAN ANTONIO ... 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354778 ...
000354256 ....
000354646 ...
000354124 .
000353872 .
000354035 .
000353961 ...
000354566 ...
000354044 ...
000354265 ....
000353952 ...
000353731 ...
000354452 ...
000354238 ....
000353943 .
000354053 .
000354575 .
000353768 ...
000354664 ...
000353854 ...
000354142 ...
000354750 ...
000354461 ...
000353934 ....
000353679 ...
000354247 .
000354327 .
000354062 .
000354584 .
000354655 .
000354769 ...
000353759 ...
000354682 ...
000354381 ...
000353836 ...
000354160 ...
000354732 .
000354372 .
000354520 .
000354151 .
000354741 .
000354008 ...
000354229 ...
000353777 ...
000354673 ...
000354723 ...
000353795 ...
000354363 ...
000354548 ...
000354188 .

000353818 ...

.. | FORT WORTH ..
.. | HARLINGEN ...
.. | BEAUMONT ...
.. | SHREVEPORT
.. | FORT WORTH ..
. | PFLUGERVILLE

.. | CHESAPEAKE ..
. | BEAUMONT ...

. |DAVID CITY ..

.. | GREENWOOD
.. | CYPRESS
.. |EXETER ....
.. [PORT ARTHLR .
.| NEDERLAND
.. | INDIANAPOLIS ..
. | FARMERS BRANCH ..

.. | GARLAND ...
.. | PHILADELPHIA ..
.. | ASPERMONT
.. | HOUSTON
.. | BURLESON
.. | GARLAND
.. | PHILADELPHIA
.. | JOSHUA
.. |KAPLAN ...
.. | HAMPTON ...
. | HARRISBURG ..

.. [MCKINNEY ...
.. |LAVERNIA .
.. | SHREVEPORT
.. | MCKINNEY .
.. | COLUMBUS
.. |LARAMIE ...
. | WEATHERFORD .

FORT WORTH ..

HOUSTON

.. | UPPER MARLBORO
.. | HOOKSETT ..
.. |HUMBLE ...
.. | PFLUGERVILLE ..
.. | RICHARDSON
.. | DUNCANVILLE .
.| BEAUMONT .

ROWLETT ...

12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

000353886 ...

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
000354210 ... . [DALLAS . 12/05/2025 L0 L0 ..1,083 1. ...1,083 ... L0 .0
000354354 ... .. |PLANO ... 12/05/2025 L0 I ..2,454 . ..2,454 ... L0 ...0
000353827 ... .. [LOUISA .... 12/05/2025 L0 L0 L0 .0
000353786 . .| TAWPA .. .12/05/2025 .. 0 .0 0 0
000354539 . LITTLE ELM .12/05/2025 .. 0 L0f 0 0
000354179 . .. |LEANDER ... .12/05/2025 .. 0 .0 0 0
000354201 ... . | SAN ANGELO .. 12/05/2025 L0 L0 L0 .0
000354691 .... . 12/05/2025 L0 I L0 ...0
000353730 ... .. [HOLCOMB ... 12/05/2025 L0 L0 L0 .0
000354266 ... . | SUNNYVALE ... 12/05/2025 L0 I L0 ...0
000354453 ... .. | BROOKLYN ... 12/05/2025 L0 L0 L0 .0
000354177 ... .. | PINE BLUFF .. 12/05/2025 L0 I L0 ...0
000354364 .... .. |ROCHESTER ... 12/05/2025 L0 L0 L0 .0
000353829 ... . | GRAND PRAIRIE . 12/05/2025 L0 I L0 ...0
000354079 . ALLEN ..... .12/05/2025 .. 0 L0f 0 0
000354551 . .. | HOUSTON .12/05/2025 .. 0 .0 0 0
000354275 . .. |PEARLAND .. .12/05/2025 .. 0 L0f 0 0
000353721 ... .. | OKLAHOMA CITY . 12/05/2025 L0 I L0 ...0
000354462 .... . [OVILLA 12/05/2025 L0 L0 L0 .0
000354355 ... ROCKLEDGE ... 12/05/2025 L0 I L0 ...0
000354739 ... . 12/05/2025 L0 L0 L0 .0
000353918 .... . | FORT WORTH .. 12/05/2025 L0 I L0 ...0
000354542 ... UPPER MARLBORO 12/05/2025 L0 L0 L0 .0
000353838 .... . 12/05/2025 L0 I L0 ...0
000353810 ... BURLESON .. 12/05/2025 L0 L0 L0 .0
000354186 . .. | SCHERTZ ... .12/05/2025 .. 0 .0 0 0
000353909 . .. | GRAND PRAIRIE . .12/05/2025 .. 0 L0f 0 0
000354659 . .. |EVERETT ... .12/05/2025 .. 0 .0 0 0
000354248 . .. |GROVES . .12/05/2025 .. 0 L0f 0 0
000353749 . .. | NEDERLAND .12/05/2025 .. 0 .0 0 0
000354346 .... . | CENTENNIAL .. 12/05/2025 L0 L0 L0 .0
000354097 .... . 12/05/2025 L0 I L0 ...0
000354337 ... .. [KOUNTZE ... 12/05/2025 L0 L0 L0 .0
000354800 ... .. | FOLCROFT ... 12/05/2025 L0 I L0 ...0
000354257 ... .. [ SAN ANGELO .. 12/05/2025 L0 L0 L0 .0
000353669 ... .. |HOPEWELL . 12/05/2025 L0 I L0 ...0
000354720 . .. |RED LION .. .12/05/2025 .. 0 L0f 0 0
000354640 . .. [ JACKSONVILLE .12/05/2025 .. 0 .0 0 0
000354515 . . | CEDAR HILL .12/05/2025 .. 0 L0f 0 0
000354239 . RED O0AK ... .12/05/2025 .. 0 .0 0 0
000354101 . .. |PACIFIC JUNCTION .12/05/2025 .. 0 L0f 0 0
000354042 ... . | HAWTHORNE 12/05/2025 L0 I L0 ...0
000353954 ... .. | SOUTH EUCLID .. 12/05/2025 L0 L0 L0 .0
000354702 .... .. | FORT WORTH 12/05/2025 L0 I L0 ...0
000353801 ... . | OKLAHOMA CITY . 12/05/2025 L0 L0 L0 .0
000354506 .... .. [ INDIANAPOLIS .. 12/05/2025 L0 I L0 ...0
000353758 .... .. [ WOODLAND .. 12/05/2025 L0 L0 L0 .0
000354382 ... .| THORNTON .. 12/05/2025 L0 I L0 ...0
000353945 ... .. |MC CORDSVILLE .... 12/05/2025 L0 L0 L0 .0
000354110 . . |MC CORDSVILLE . .12/05/2025 .. 0 .0 0 0
0. 0. 0. .0

FORT WORTH ..

12/05/2025
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354391 ...
000354060 ...
000354373 ...
000353936 .
000353785 .
000354533 .
000354211 ...
000354796 ...
000354677 ...
000354220 ...
000353776 ...
000354405 ....
000354414 ...
000353981 ...
000354581 .
000354015 .
000354670 .
000353883 ...
000354113 ...
000354483 ...
000353779 ...
000353760 ...
000354236 ...
000354590 ....
000354316 ...
000353990 .
000353680 .
000354006 .
000354423 .
000354122 .
000354474 ...
000354307 ...
000353874 ...
000354033 ...
000353963 ...
000354432 ...
000354209 .
000353699 .
000354698 .
000354784 .
000354024 .
000353972 ...
000354218 ...
000353892 ...
000354104 ...
000354793 ...
000354441 ...
000354689 ...
000353788 ...
000354352 .
000354613 ...

.. | MONRCE .
.. [YORK ...
.. |LIVONIA ...
. |WILMER .

. WEATHERFOHD
. |NORTH LAS VEGAS ....

.. | CARTHAGE .
.. [ANTIOCH ...
.. | FORT WORTH ..
.. | ARLINGTON ...
.. | SAGINAW
.. | YUKON ...
.. | CLEVELAND ...
.. [NORTH LAS VEGAS .
.. | SILER CITY
. | BOSSIER CITY

.. | SHREVEPORT ..
.. | WESTLAND ....
. |LEWISVILLE ....

.. [PHILADELPHIA
. [coLUMBUS ...

.. | CHALMETTE
.. | CAMDEN
. | FOREST HILL ...

. | FORT WORTH ..

.. | SHREVEPORT
.. | HERNDON
.. |READING ...
.. | SPRINGFIELD .
.. | FORT WORTH ..
.. | FORT WORTH ..
.. | KOKOMO ...
.. | CLEBURNE ..
.. | SHREVEPORT
. |PORT SAINT LUCIE

.. |RIVIERA BEACH .
. [ SAN ANTONIO .

. | GOODRICH ..

INDIANAPOL IS

INDIANAPOLIS ..

INDIANAPOL IS

SAN ANTONIO .

FLORESVILLE ...

PLANO ...

12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354816 ...
000353915 ...
000354131 ...
000354766 .
000354545 .
000354450 .
000354343 ...
000354554 ....
000353906 ...
000354775 ...
000354159 ...
000354563 ...
000354284 ...
000354334 ...
000353712 .
000354748 .
000354325 .
000354604 ...
000354293 ....
000353703 ...
000354572 ...
000353856 ...
000354140 ...
000353666 ...
000354665 ...
000354429 .
000354754 .
000354143 .
000353853 .
000354567 .
000354330 ...
000354438 ...
000354656 ...
000354763 ...
000354469 ...
000354576 ...
000353755 .
000353862 .
000354241 .
000354134 .
000353942 .
000354054 ...
000354321 ...
000353773 ...
000354223 ....
000354161 ...
000353835 ...
000354745 ...
000354312 ...
000354683 .
000353684 ...

.. [FELTON ....
.. |DALLAS ...
.. | JAMESTONN ...
. [MILTON .

. | FORT WORTH ..

. | GOUVERNER ..
. | GARLAND ...

. | RICHARDSON ..

.. [ PHILADELPHIA
. | BUCKEYE ...

.. | BEAUMONT .
.. | GREENVILLE
.. | FORT WORTH ..
.. | RICHVOND ..
. |LAWTON ...

.. | FORT WORTH
.. | MADISON
.. | PASCO ...
. | WEATHERFORD .

CLOVIS .
EDGECLIFF
FORT WORTH ..
SHREVEPORT ..

.. | GAINESVILLE ...
.. | LONGMONT ..
. | PHOENIX ...
.. | INDIANAPOLIS ..
.. | CHICAGO ...
.| TAMPA

MESA ...

MAGNOLIA .

INDIANAPOL IS

MEDWAY .

FREDER I CKSBURG

.. | SAN ANTONIO ...
. | DOUGLASSVILLE .

.. [ INDIANAPOLIS ..
.. | CLEBURNE ..
.. | WINTERS ...
.. | BALTIMORE
.. | PHILADELPHIA
. | LAWTON ...

12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
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.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000353933 ...
000354447 ...
000354585 ...
000354063 .

000354152 .

000353844 .

000354674 ...
000353764 ...
000354456 ...
000354303 ...
000353693 ...
000354072 ...
000354367 ...
000354692 ...
000354727 .

000353979 .

000354027 .

000353817 ...
000354465 ....
000354549 ....
000354358 ...
000353988 ...
000354736 ...
000353782 ...
000354530 ...
000354170 .
000354608 .
000353826 .
000354018 .
000354558 .
000353808 ...
000354299 ...
000353951 ...
000354189 ...
000354045 ...
000354709 ...
000354349 .
000353960 .
000354813 .
000353814 .
000354182 .
000354202 ...
000354394 ...
000354093 ...
000354715 ...
000354601 ...
000353823 ...
000354804 ...
000354610 ...
000354724 .
000353794 ...

. | CEDAR HILL ..

.. | PHILADELPHIA
.. | FORT WORTH
.. | CLEBURNE ..
.| WALDORF ...

.. |WICHITA FALLS .
.. | BEAUMONT .
. | SUNBLRY ...

.. | FORT WORTH ..
.. | SAINT PETERSBURG ...
.. | UNDERHILL ...
.. | CORSICANA
.. | SPRINGTOUN ..
.. | FORT WORTH ..
. | REYNOLDSBURG ..

. | PFLUGERVILLE ..

.. | SEAGOVILLE ..
.. | NORTH BEACH .
.. | FORT WORTH ..
.. [HOUSTON
.. [OMAHA ..
.. | THE COLONY ..
.. [NEW CARLISLE
.. | APOPKA .......
. | OKLAHOMA CITY .

.. | SAGINAW ...
. | SHREVEPORT ..

. | SCHUENKSVILLE .

.. | COLUMBUS
.. |BETHANY ...
.. | SHREVEPORT
.. | PASCO ...
. | VERNON .

.. | BATON ROUGE .
.. | ORANGE ....
.. [SUMTER ...
.. | EDINBURG ..
.. |OTTAWA ...
.. [MISSOURI CITY .
.. | LATROBE
. |ROFF ...

HOUSTON

PONCA CITY

JASPER ...

GODFREY ...

FRESNO
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12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
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12/05/2025
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12/05/2025
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12/05/2025
12/05/2025
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12/05/2025
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12/05/2025
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12/05/2025
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STATEMENT AS OF MARCH 31, 2026 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

000354521 ... .. [BOSSIER CITY 12/05/2025 L0 LT3 L0 L7116 ). L T16 . L0 .0
000354009 ... .. |HUBER HEIGHTS .... 12/05/2025 L0 I L0 ...0
000354706 .... .. | VICKSBURG ... 12/05/2025 L0 L0 L0 .0
000354408 . . |HOUSTON ... .12/05/2025 .. 0 .0 0 0
000353997 . .12/05/2025 .. 0 L0f 0 0
000353700 . .12/05/2025 .. 0 .0 0 0
000354191 ... 12/05/2025 L0 L0 L0 .0
000354512 ... . 12/05/2025 L0 I L0 ...0
000354376 ... .. | ALBUQUERQUE . 12/05/2025 L0 L0 L0 .0
000354417 ... .. | FORT WORTH 12/05/2025 L0 I L0 ...0
000353805 ... . | BAKERSFIELD ... 12/05/2025 L0 L0 L0 .0
000354116 ... DALLAS .... 12/05/2025 L0 I L0 ...0
000353880 ... DE SOTO ... 12/05/2025 L0 L0 L0 .0
000353728 .... . | FREDERICK ... 12/05/2025 L0 I L0 ...0
000354579 . .. [ALICE ..... .12/05/2025 .. 0 L0f 0 0
000354480 . .. | FORT WORTH .12/05/2025 .. 0 .0 0 0
000354278 . .. |GARLAND ... .12/05/2025 .. 0 L0f 0 0
000354057 .... .. |BOSSIER CITY .. 12/05/2025 L0 I L0 ...0
000354426 .... . | FORT WORTH .. 12/05/2025 L0 L0 L0 .0
000353678 .... 12/05/2025 L0 I L0 ...0
000354328 ... 12/05/2025 L0 L0 L0 .0
000354588 .... 12/05/2025 L0 I L0 ...0
000354471 ... . 12/05/2025 L0 L0 L0 .0
000354066 ... .. | SHREVEPORT .. 12/05/2025 L0 I L0 ...0
000353930 ... .. [DALLAS .... 12/05/2025 L0 L0 L0 .0
000354287 . .. [ JACKSON .12/05/2025 .. 0 .0 0 0
000354319 . .. [DALLAS .... .12/05/2025 .. 0 L0f 0 0
000353921 . .. | MOUNT VERNON .12/05/2025 .. 0 .0 0 0
000354772 . .. |LAUREL HILL .12/05/2025 .. 0 L0f 0 0
000354075 . .. | ARLINGTON .12/05/2025 .. 0 .0 0 0
000354597 ... . | DEKALB 12/05/2025 L0 L0 L0 .0
000354435 ... ARLINGTON ... 12/05/2025 L0 I L0 ...0
000353687 ... 12/05/2025 L0 L0 L0 .0
000353746 .... 12/05/2025 L0 I L0 ...0
000354250 ... . 12/05/2025 L0 L0 L0 .0
000354647 ... .. |FLOWER MOUND .. 12/05/2025 L0 I L0 ...0
000353899 . .. |RIVERVIEW ... .12/05/2025 .. 0 L0f 0 0
000353871 . .. | FORT WORTH .. .12/05/2025 .. 0 .0 0 0
000354125 . .. [ SAN ANTONIO . .12/05/2025 .. 0 L0f 0 0
000353696 . . [MAIZE .. .12/05/2025 .. 0 .0 0 0
000354444 . .. | DALLAS . .12/05/2025 .. 0 L0f 0 0
000353737 ... .. | COLCHESTER .. 12/05/2025 L0 I L0 ...0
000354629 ... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0 .0
000353912 ... . | FORT WORTH .. 12/05/2025 L0 I L0 ...0
000354269 ... . 12/05/2025 L0 L0 L0 .0
000353784 .... .. [MARSHALL . 12/05/2025 L0 I L0 ...0
000354212 ... .. |FERRUM .... 12/05/2025 L0 L0 L0 .0
000354591 ... .. | CARTHAGE . 12/05/2025 L0 I L0 ...0
000353962 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0 .0
000354301 . .. [MESQUITE . .12/05/2025 .. 0 .0 0 0
000354034 ... . | MANSFIELD ... 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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

000353695 ... . | RUTHERFORD 12/05/2025 L0 L0 3,845 |. L0 .0
000354493 ... .. | PHILADELPHIA .. 12/05/2025 L0 I L0 ...0
000353775 ... .. [LEWISVILLE .. 12/05/2025 L0 L0 L0 .0
000354221 . .. | WATERTONN .12/05/2025 .. 0 .0 0 0
000354797 . .. [LA VERNIA .12/05/2025 .. 0 L0f 0 0
000354409 . .. | ARLINGTON .12/05/2025 .. 0 .0 0 0
000354025 ... .. [ SPRINGFIELD . 12/05/2025 L0 L0 L0 .0
000354680 ... .. | CLERMONT .. 12/05/2025 L0 I L0 ...0
000353971 ... .. [DALLAS .... 12/05/2025 L0 L0 L0 .0
000354105 ... .. |LANCASTER ... 12/05/2025 L0 I L0 ...0
000353891 .... .. | WEATHERFORD . 12/05/2025 L0 L0 L0 .0
000354132 ... . | FORT WORTH .. 12/05/2025 L0 I L0 ...0
000353864 .... 12/05/2025 L0 L0 L0 .0
0003542083 .... 12/05/2025 L0 I L0 ...0
000354484 . .. [ INDIANAPOLIS .12/05/2025 .. 0 L0f 0 0
000354427 . . |HUBER HEIGHTS . .12/05/2025 .. 0 .0 0 0
000354114 . .. |FRISCO ....... .12/05/2025 .. 0 L0f 0 0
000354779 ... .. | SAN ANTONIO . 12/05/2025 L0 I L0 ...0
000354699 .... . [WICHITA FALLS . 12/05/2025 L0 L0 L0 .0
000353793 .... . 12/05/2025 L0 I L0 ...0
000354475 ... .. [ COLUMBUS .. 12/05/2025 L0 L0 L0 .0
000354507 ... . | GRANTS ... 12/05/2025 L0 I L0 ...0
00035439% ... .. | FORT WORTH .. 12/05/2025 L0 L0 L0 .0
000354043 ... .. |LUTCHER 12/05/2025 L0 I L0 ...0
000354150 .... .. | GRANBURY 12/05/2025 L0 L0 L0 .0
000354564 . .. |LAKE DALLAS .12/05/2025 .. 0 .0 0 0
000353846 . .. |FORT WORTH .. .12/05/2025 .. 0 L0f 0 0
000354751 . .. |PITTSBURGH .12/05/2025 .. 0 .0 0 0
000354288 . .. [GROVES .... .12/05/2025 .. 0 L0f 0 0
000354623 . .. [PLANO ... .12/05/2025 .. 0 .0 0 0
000354801 ... . | SUGAR LAND .. 12/05/2025 L0 L0 L0 .0
000354436 ... 12/05/2025 L0 I L0 ...0
000353709 .... 12/05/2025 L0 L0 L0 .0
000353855 ... 12/05/2025 L0 I L0 ...0
000354141 ... 12/05/2025 L0 L0 L0 .0
000354573 ... . 12/05/2025 L0 I L0 ...0
000354297 . .. [ SAN ANTONIO . .12/05/2025 .. 0 L0f 0 0
000354338 . . [MIAMI" GARDENS . .12/05/2025 .. 0 .0 0 0
000354445 . .. | DAYTON ....... .12/05/2025 .. 0 L0f 0 0
000353668 . .. | PHILADELPHIA .12/05/2025 .. 0 .0 0 0
000354733 . . |BAYTOWN ... .12/05/2025 .. 0 L0f 0 0
000354329 ... .. | 1OWA COLONY . 12/05/2025 L0 I L0 ...0
000353828 .... . | SOUR LAKE ... 12/05/2025 L0 L0 L0 .0
000353727 ... 12/05/2025 L0 I L0 ...0
000353980 ... 12/05/2025 L0 L0 L0 .0
000354169 ... 12/05/2025 L0 I L0 ...0
000354454 ... . 12/05/2025 L0 L0 L0 .0
000353677 .... .. |LAWTON ... 12/05/2025 L0 I L0 ...0
000354016 ... .. | ABINGDON 12/05/2025 L0 L0 L0 .0
000354742 . .. | PFLUGERVILLE .12/05/2025 .. 0 .0 0 0
000354614 ... . | KENNEWICK ... 12/05/2025 0. 0. 0. .0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000353837 ...
000353999 ....
000354279 ...
000354582 .
000353718 .
000354310 .
000354463 ...
000354007 ...
000353686 ...
000354749 ...
000353932 ...
000354064 ...
000354374 ...
000354537 ...
000354153 .
000354073 .
000354285 .
000353711 ...
000354758 ...
000354365 ....
000354528 ...
000354171 ...
000353825 ...
000354082 ...
000354617 ...
000354267 .
000354721 .
000354635 .
000354555 .
000354347 .
000354091 ...
000354546 ...
000353905 ...
000353834 ...
000354276 ...
000354162 ...
000353720 .
000354730 .
000354712 .
000353698 .
000354037 .
000354199 ...
000353807 ...
000353757 ...
000354500 ...
000353816 ...
000353748 ...
000354028 ...
000354406 ...
000354644 .
000354258 ...

. | DAYTON

.. | FORT WORTH ..
.. | BUCHANAN ..
.. [ MARCUS HOOK .
.. | BELTSVILLE
. | PEARLAND ...

.. |READING ...
. | HOUSTON ...

.. | ROSWELL
.. | ORANGE .
.. [COLONIA ...
.. |EULESS ...
.. |TUTTLE ...
. | BLACK RIVER

.. | GRAND PRAIRIE .
.. | SAN ANTONIO ...
.. [LARWILL ...
.. | TOMBALL
.. | BRONTE .
. | HOLLAND

.. | EDMOND .
.. | ARLINGTON ...
. | WARRENSVILLE HEIGHTS ...

.. | CORPUS CHRISTI ...
.. | TALLAHASSEE ...
.. |LAWTON ..........
.. | PORT SAINT LUCIE
.. | BATON ROUGE .
.. |DELRAN ...
.. | LAGRANGE .
.. | PORT NECHES .
.. [ ARLINGTON
.. | SILVER SPRING .
.| BLYTHEWOOD ..

.. | FORT WORTH
. | SoUTH BEND

SPRINGFIELD .

PFLUGERVILLE ..

INDEPENDENCE

HUMBLE .
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000353969 ...
000354496 ....
000354519 ...
000354415 .
000354671 .
000354487 .
000354392 ...
000354383 ...
000354085 ....
000353766 ...
000353941 ...
000354230 ...
000354662 ...
000354000 ...
000353996 .
000354611 .
000353706 .
000354290 ...
000353898 ...
000354620 ...
000354108 ...
000354700 ...
000354192 ...
000354389 ...
000353804 ...
000353724 .
000353978 .
000354370 .
000354602 .
000354540 .
000353715 ...
000354281 ...
000354361 ...
000354019 ...
000354531 ...
000354648 ...
000354313 .
000354776 .
000353870 .
000354589 .
000354402 .
000354490 ...
000354785 ...
000353692 ...
000354304 ...
000353733 ...
000354639 ...
000354263 ...
000353920 ....
000354076 .
000354411 ...

.. | CORINTH
.. | GLENN HEIGHTS .
.. | JACKSONVILLE ..
.. | CLARKSBURG ..
.. [ PFLUGERVILLE
.| ENGLEWOOD

. | RUTHER GLEN .

.. [MANSFIELD ...
.. |LITHONIA .
.. [DALLAS .
.. | BURLESON ..
.. | BELLE VERNON ..
.. |LEWISVILLE ..
. | PORT NECHES .

.. | ADAMSBURG
.. |RALEIGH ...
.. | SAINT ALBANS ..
.. | DOUGLAS ...
.. | SAGINAW
.. |AUSTIN .
.. | BEAUMONT .
.. | JACKSONVILLE
.. | GILBERTSVILLE ...
.. | LANCASTER ...
.. | WEATHERFORD .
.. | FAIRBORN ..
.. | GONZALES .
.. | ATHENS
.. | BOYNTON BEACH .
.. [BOCA RATON ..
.. | FORT WORTH
.. |LENEXA ...
.. | SHREVEPORT
.. | DALLAS
o | WILLOW HILL ...
.. | RATLIFF CITY ..
.. | BURLESON ...
.. | GALLOWAY ...
.. | OKLAHOMA CITY .
.. | HOUSTON
.. | ARLINGTON ...
.. | CASTORLAND
. | EVERMAN ...

INDIANAPOLIS ..

ARLINGTON ...
CLEARMNATER ..
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354481 ...
000354504 ...
000354420 ...
000354144 .

000353889 .

000353751 .

000354245 ....
000353852 ...
000354767 ...
000354117 ...
000353911 ...
000354398 ....
000354472 ...
000354135 ...
000354094 .

000354657 .

000353742 .

000354254 ....
000354439 ...
000354808 ...
000354251 ...
000354650 ...
000354340 ...
000353868 ...
000354773 ...
000354552 .
000353745 .
000354129 .
000354641 .
000353966 .
000354030 ...
000354049 ...
000353877 ...
000354561 ...
000353957 ...
000353736 ...
000354457 .
000354755 .
000354058 .
000354570 .
000354331 .
000353665 ...
000353948 ...
000354233 ....
000353763 ...
000354147 ...
000354669 ...
000353859 ...
000354067 ...
000354466 .
000353939 ...

.. | ARLINGTON ...
.. | FORT WORTH
.. |HURST ...
. | SAN ANTONIO .

.. [RICHMOND ..
.. [DALMATIA ...
.. | CLEBURNE ...
.. |LEESVILLE ...
. | COLUMBUS ...

.. | SI0UX CITY
.. | HARLINGEN
. | FORT WAYNE

.. [ PRINCETON
.. |R10 HONDO ...
. |LEWISVILLE ..

.. | FORT WORTH ..
. |MISSOWRI CITY .

.| THORNTON
. |RAPID CITY

.. | GLADYS
.. | CHICAGO ...
. [CORINTH ...

.. | MIDDLETONN ..
.. | GREENWOOD
.. |NORTH RICHLAND HILLS .
.. | DENTON .
.. |LEVITTONN
.| FARMINGTON ..

.. | PHILADELPHIA ..
. | ARLINGTON ...

.. | MANSFIELD ...
. |EL RENO ...

INDIANAPOLIS ..

BEAUNONT ...

PORT NECHES .
MARGATE ...

FORT WORTH ..

INDIANAPOL IS

RIO RANCHO ..

MISSOURI CITY ....
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354322 ...
000354764 ...
000354242 ...
000354138 .
000353754 .
000354012 .
000354687 ...
000353781 ...
000354165 ...
000354215 ...
000354737 ...
000353831 ...
000354678 ...
000353993 ....
000354003 .
000354746 .
000354525 .
000354377 ...
000353772 ...
000354156 ...
000353840 ...
000353790 ...
000353975 ...
000354543 ...
000354368 ...
000354183 .
000353813 .
000354719 .
000354534 .
000354359 .
000354174 ...
000354206 ...
000353822 ...
000354728 ...
000354734 ...
000354261 ...
000353735 .
000354636 .
000354074 .
000354458 .
000354172 .
000353824 ...
000353726 ...
000354270 ...
000354163 ...
000353833 ...
000354814 ...
000354350 ...
000353913 ...
000354083 .
000354547 ...

. | BURLESON ..

.. | GRANBLRY ..
.. | PHILADELPHIA
.. | GOSHEN .......
.. | BROOMFIELD ..
.. | GREENSBORO ..
.. | CHEYENNE ...
. | SAN ANTONIO .

.. | THE COLONY ..
. [HUMBLE

.. | PFLUGERVILLE
. |MIDLOTHIAN

.. | SHREVEPORT ..
. |MISSOWRI CITY .

.. | FORT WORTH ..
.. | MANSFIELD ...
. | CINCINNATI ..

.. | FORT WORTH ..
.. | SHREVPORT ...
.. | MCCORDSVILLE
. | COLUMBIA ...

.. | FORT WORTH ..
.. | ARLINGTON ...
.. | GRAND PRAIRIE ...
.. | COUNCIL. BLUFFS
.. | FORNEY .
.. | ROCKWALL .
.. | STAFFORD ..
.. | SAN JUAN
.. | BEDFORD ...
. |FALLING WATERS ..

.. | FORT WORTH ..
.. | FORT WORTH
.. | WHEAT RIDGE
. | BEAUMONT ...

ABILENE ...

COLUMBUS

GRAHAM ...

SHREVEPORT ..

PONCA CITY
AUSTIN ...

.. | NORTHLAKE ...
. | MOSHEIM ...
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12/05/2025
12/05/2025

12/05/2025
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STATEMENT AS OF MARCH 31, 2026 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

000353904 .... .. |BENBROOK .. 12/05/2025 L0 L0 L0 .0
000354092 .... .. [DALLAS .... 12/05/2025 L0 I L0 ...0
000354341 .... .. |CASPER .... 12/05/2025 L0 L0 L0 .0
000354654 . .. [cLovis ... .12/05/2025 .. 0 .0 0 0
000354716 . .. | FORT WORTH .12/05/2025 .. 0 L0f 0 0
000354627 . .. |CHICOPEE ... .12/05/2025 .. 0 .0 0 0
000353806 ... .. | JACKSONVILLE .. 12/05/2025 L0 L0 L0 .0
000354805 ... .. | CONCORDIA 12/05/2025 L0 I L0 ...0
000354725 ... .. |WESLEY CHAPEL . 12/05/2025 L0 L0 L0 .0
000354645 ... .. | BRANDON ... 12/05/2025 L0 I L0 ...0
000353744 .... .. [PUEBLO .... 12/05/2025 L0 L0 L0 .0
000353815 ... . |HURST ... 12/05/2025 L0 I L0 ...0
000354252 ... .. | TAWPA .. 12/05/2025 L0 L0 L0 .0
000354181 ... . | KATY ... 12/05/2025 L0 I L0 ...0
000354332 . .. | HOUSTON .12/05/2025 .. 0 L0f 0 0
000354565 . .. | SARATOGA SPRINGS .12/05/2025 .. 0 .0 0 0
000354047 . .. | CYPRESS ... .12/05/2025 .. 0 L0f 0 0
000354672 .... .. |LEBANON ... 12/05/2025 L0 I L0 ...0
000354510 ... .. | SHREVEPORT 12/05/2025 L0 L0 L0 .0
000353762 .... . | ROUND ROCK 12/05/2025 L0 I L0 ...0
000354234 ... .. |HERRIN .... 12/05/2025 L0 L0 L0 .0
000354387 ... .. | TEMPLE ... 12/05/2025 L0 I L0 ...0
000353890 .... . [MESQUITE . 12/05/2025 L0 L0 L0 .0
000354106 ... . 12/05/2025 L0 I L0 ...0
000353940 ... .. [ COLUMBUS ... 12/05/2025 L0 L0 L0 .0
000354056 . .. | ARLINGTON .12/05/2025 .. 0 .0 0 0
000353753 . .. |DURHAM ... .12/05/2025 .. 0 L0f 0 0
000354663 . . | OKLAHOMA CITY . .12/05/2025 .. 0 .0 0 0
000354243 . EL CENTRO ... .12/05/2025 .. 0 L0f 0 0
000353881 . .. | GARLAND ... .12/05/2025 .. 0 .0 0 0
000354115 ... .. |PORT ARTHR . 12/05/2025 L0 L0 L0 .0
000353780 ... . | PHILADELPHIA .. 12/05/2025 L0 I L0 ...0
000354216 .... 12/05/2025 L0 L0 L0 .0
000354681 ... 12/05/2025 L0 I L0 ...0
000353771 ... 12/05/2025 L0 L0 L0 .0
000354369 ... . |RIO RANCHO .. 12/05/2025 L0 I L0 ...0
000354225 . LITTLE ELM .. .12/05/2025 .. 0 L0f 0 0
000354529 . JACKSONVILLE .12/05/2025 .. 0 .0 0 0
000354065 . .. |FORT WORTH .. .12/05/2025 .. 0 L0f 0 0
000354497 . .. |PHILADELPHIA .12/05/2025 .. 0 .0 0 0
000354798 . .. [DALLAS . .12/05/2025 .. 0 L0f 0 0
000354419 .... .. [TROY ... 12/05/2025 L0 I L0 ...0
000353986 .... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0 .0
000354010 ... .. | FAIRBORN ... 12/05/2025 L0 I L0 ...0
000354320 ... .. [CHICAGO ... 12/05/2025 L0 L0 L0 .0
000354586 .... . |ROWLETT ... 12/05/2025 L0 I L0 ...0
000353676 ... PHILADELPHIA .. 12/05/2025 L0 L0 L0 .0
000353888 ... ARLINGTON 12/05/2025 L0 I L0 ...0
000354222 ... .. | KANSAS CITY 12/05/2025 L0 L0 L0 .0
000353774 . .. |ABILENE ... .12/05/2025 .. 0 .0 0 0
000354675 ... . | BELLA VISTA ... 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354118 ...
000354488 ...
000354311 ...
000354666 .
000354428 .
000354231 .
000353765 ...
000354479 ...
000354693 ...
000353968 ...
000353694 ...
000354302 ...
000354437 ...
000354038 ...
000353792 .
000353977 .
000354204 .
000353897 ...
000354213 ...
000353783 ...
000354109 ...
000354086 ...
000353910 ...
000354446 ...
000354761 ...
000354609 .
000353860 .
000354357 .
000354618 .
000354455 .
000354770 ...
000354811 ...
000354559 ...
000353901 ...
000354348 ...
000354339 ...
000353717 .

000354568 .

000354464 .

000353667 .

000354001 .

000353995 ....
000354743 ...
000353842 ...
000354289 ...
000353708 ...
000354145 ...
000354752 ...
000354298 ....
000353947 .
000354335 ...

. [WEST COLUMBIA .

.. | GRAND PRAIRIE .
.. | FORT WORTH ..
. | LAKE WORTH ..

.. | TALLAHASSEE ...
.. | SAN ANTONIO ...
.. | ARLINGTON ...
.. | BATON ROUGE .
.. | FORT WORTH
.. | TOMBALL ...
.. | CROWLEY ...
.. | GROVES ...
.. |CLOvIS ...
.. | SHREVEPORT
.. [ SHREVEPORT
.. |NORTH RICHLAND HILLS .
. |LEWISVILLE

.. | CULLEOKA .
.. [ WEATHERFORD .
.. | ORANGE ....
. [ ZEPHYRHILLS .

.. |WEST LAFAYETTE ..
. | FORT WORTH ..

. [LEVITTONN

.. |HUBER HEIGHTS .
.. [OMAHA ..
. [ ABILENE

.. | SPRING
. |NORTH RICHLAND HILLS .

.. [RICHLAND HILLS
.. | THE COLONY ..
.. | SNYDER
.| SHREVEPORT

ELIZABETH CTY ...

INDIANAPOLIS ..

IDABEL ...

CEDAR HILL

INDIANAPOLIS ..

ASHVILLE .

INDIANAPOL IS
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12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025

12/05/2025

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..

.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..

.12/05/2025 ..
.12/06/2025 ..
.12/05/2025 ..
.12/06/2025 ..
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STATEMENT AS OF MARCH 31, 2026 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

000354148 .... . | FORT WORTH .. 12/05/2025 L9 L0 L0 L0 .0
000354424 ... GROVE CITY .. 12/05/2025 L0 I L0 ...0
000353858 .... 12/05/2025 L0 L0 L0 .0
000354473 . .. | INDIANAPOLIS .12/05/2025 .. 0 .0 0 0
000354237 . .. [CAMBY .. .12/05/2025 .. 0 L0f 0 0
000354759 . .. | GRAND PRAIRIE . .12/05/2025 .. 0 .0 0 0
000354660 ... . | HOUGHTON 12/05/2025 L0 L0 L0 .0
000354768 ... DUNCANVILLE . 12/05/2025 L0 I L0 ...0
000353670 ... 12/05/2025 L0 L0 L0 .0
000354326 ... 12/05/2025 L0 I L0 ...0
000353938 .... . 12/05/2025 L0 L0 L0 .0
000354433 ... .. | GARLAND ... 12/05/2025 L0 I L0 ...0
000354139 .... .. [AUBREY .... 12/05/2025 L0 L0 L0 .0
000354246 ... .. |FORT WORTH .. 12/05/2025 L0 I L0 ...0
000353750 . . | SPRINGHILL .. .12/05/2025 .. 0 L0f 0 0
000354571 . .. | INDIANAPOLIS .12/05/2025 .. 0 .0 0 0
000354059 . . [MCKINNEY . .12/05/2025 .. 0 L0f 0 0
000354651 .... . 12/05/2025 L0 I L0 ...0
000353867 ... .. | ARLINGTON ... 12/05/2025 L0 L0 L0 .0
000354228 .... .. | NEW WINDSOR . 12/05/2025 L0 I L0 ...0
000353778 ... . | PFAFFTOIN ... 12/05/2025 L0 L0 L0 .0
000354442 ... .. | GROVEPORT ... 12/05/2025 L0 I L0 ...0
000353830 ... . | PORT LAVACA 12/05/2025 L0 L0 L0 .0
000354740 ... 12/05/2025 L0 I L0 ...0
000354166 ... 12/05/2025 L0 L0 L0 .0
000353689 . . .12/05/2025 .. 0 .0 0 0
000354317 . .. |NORTH LIBERTY . .12/05/2025 .. 0 L0f 0 0
000353769 . .. |PHILADELPHIA .12/05/2025 .. 0 .0 0 0
000354451 . .. |GARLAND ... .12/05/2025 .. 0 L0f 0 0
000354157 . .. | SAGINAW ... .12/05/2025 .. 0 .0 0 0
000354679 ... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0 .0
000354308 .... .. | BURLESON .. 12/05/2025 L0 I L0 ...0
000353849 .... . | SAFFORD ... 12/05/2025 L0 L0 L0 .0
000354077 ... . 12/05/2025 L0 I L0 ...0
000354362 .... .. |PONCA CITY .. 12/05/2025 L0 L0 L0 .0
000354022 .... .. | GARLAND 12/05/2025 L0 I L0 ...0
000354722 . .. [HUNTSVILLE .12/05/2025 .. 0 L0f 0 0
000353974 . .. | ARLINGTON .12/05/2025 .. 0 .0 0 0
000354175 . .. | SHREVEPORT .12/05/2025 .. 0 L0f 0 0
000354460 . . | SIDNEY ... .12/05/2025 .. 0 .0 0 0
000354544 . .. | SAN ANTONIO . .12/05/2025 .. 0 L0f 0 0
000353796 ... .. | CHESAPEAKE .. 12/05/2025 L0 I L0 ...0
000354013 ... . | ARLINGTON ... 12/05/2025 L0 L0 L0 .0
000354603 .... . 12/05/2025 L0 I L0 ...0
000354219 ... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0 .0
000354200 ... .. MARINETTE ... 12/05/2025 L0 I L0 ...0
000353983 .... .. |BEDFORD ... 12/05/2025 L0 L0 L0 .0
000354731 ... . |HOUSTON ... 12/05/2025 L0 I L0 ...0
000354688 .... NORTHFIELD .. 12/05/2025 L0 L0 L0 .0
000353787 . .. | KALAMAZOO ... .12/05/2025 .. 0 .0 0 0
000354193 ... . | PORT NECHES . 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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

000353702 .... . | FORT WORTH .. 12/05/2025 L0 .. 108 |.. L0 ..1,089 . ,059 ... L0 .0
000354553 ... WELL INGTON .. 12/05/2025 L0 I 1,275 L2715 ... L0 ...0
000354294 ... PANAMA CITY ... 12/05/2025 L0 L0 L0 .0
000353803 . LITTLE ELM .. .12/05/2025 .. 0 .0 0 0
000354353 . JACKSONVILLE .12/05/2025 .. 0 L0f 0 0
000354562 . .. [ SHREVEPORT .. .12/05/2025 .. 0 .0 0 0
000354184 .... .. |DUNCANVILLE ... 12/05/2025 L0 L0 L0 .0
000354040 ... . | FORT WORTH .. 12/05/2025 L0 I L0 ...0
000354704 .... . 12/05/2025 L0 L0 L0 .0
000353812 .... .. [ ST AUGUSTINE .. 12/05/2025 L0 I L0 ...0
000354031 .... .. |DANVILLE 12/05/2025 L0 L0 L0 .0
000353965 ... . | DAYTON ... 12/05/2025 L0 I L0 ...0
000354344 ... BENBROOK .. 12/05/2025 L0 L0 L0 .0
000354187 ... . 12/05/2025 L0 I L0 ...0
000354399 . .. | SAN ANTONIO . .12/05/2025 .. 0 L0f 0 0
000353819 . .. |PEKIN .. .12/05/2025 .. 0 .0 0 0
000354508 . .. [MARIETTA .... .12/05/2025 .. 0 L0f 0 0
000354606 ... .. | FLEMING ISLAND .. 12/05/2025 L0 I L0 ...0
000353908 .... . | GRAND PRAIRIE . 12/05/2025 L0 L0 L0 .0
000354710 ... . 12/05/2025 L0 I L0 ...0
000354729 ... .. |PORT ARTHR . 12/05/2025 L0 L0 L0 .0
000354690 ... .. [DICKINSON ... 12/05/2025 L0 I L0 ...0
000354098 .... .. |BOONVILLE ... 12/05/2025 L0 L0 L0 .0
000353799 ... .. | CONWAY 12/05/2025 L0 I L0 ...0
000354403 .... .. |HOUSTON 12/05/2025 L0 L0 L0 .0
000354380 . .. |PFLUGERVILLE .12/05/2025 .. 0 .0 0 0
000354526 . . | TALLAHASSEE .12/05/2025 .. 0 L0f 0 0
000353992 . ARLINGTON ... .12/05/2025 .. 0 .0 0 0
000354494 . WEST MONROE . .12/05/2025 .. 0 L0f 0 0
000354291 . . | CARROLLTON .12/05/2025 .. 0 .0 0 0
000353705 ... 12/05/2025 L0 L0 L0 .0
000354517 ... . 12/05/2025 L0 I L0 ...0
000354412 .... .. [LEWISVILLE .. 12/05/2025 L0 L0 L0 .0
000354371 ... .. |BROOKLYN ... 12/05/2025 L0 I L0 ...0
000353800 ... .. |LEWISVILLE .. 12/05/2025 L0 L0 L0 .0
000354196 .... .. | YAKIMA 12/05/2025 L0 I L0 ...0
000354701 . .. | GAITHERSBURG .12/05/2025 .. 0 L0f 0 0
000354485 . .. [EUCLID .... .12/05/2025 .. 0 .0 0 0
000353723 . . | PHILADELPHIA .12/05/2025 .. 0 L0f 0 0
000354323 . SPRINGDALE .. .12/05/2025 .. 0 .0 0 0
000354421 . .. | CLEBURNE .. .12/05/2025 .. 0 L0f 0 0
000354052 .... .. | BEAUMONT . 12/05/2025 L0 I L0 ...0
000354273 ... .. |DALLAS 12/05/2025 L0 L0 L0 .0
000354574 ... . | FORT WORTH .. 12/05/2025 L0 I L0 ...0
000353944 ... 12/05/2025 L0 L0 L0 .0
000354120 .... .. [ INDIANAPOLIS .. 12/05/2025 L0 I L0 ...0
000354476 .... .. |CLEVELAND ... 12/05/2025 L0 L0 L0 .0
000354282 ... .. | WATERTOWN ... 12/05/2025 L0 I L0 ...0
000353714 .... .. [ JACKSONVILLE .. 12/05/2025 L0 L0 L0 .0
000354314 . .. [LANSING ... .12/05/2025 .. 0 .0 0 0
000353682 ... . | CAPRON ... 12/05/2025 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

000354430 ...
000354583 ...
000353935 ...
000354592 .

000353741 .

000354255 .

000354070 ...
000353926 ....
000354777 ...
000353894 ...
000353876 ...
000354624 ...
000354102 ...
000353917 ...
000354264 .

000353732 .

000354305 .

000354449 ...
000354089 ...
000354786 ...
000354633 ...
000353885 ...
000354111 ...
601100035 ...
601100020 ....
601100017 .
601100002 .
601100003 .
601100034 .
601100016 .
601100037 ....
601100004 ....
601100019 ....
601100021 ...
601100033 ....
601100032 ....
597900057 .
601100041 .
601100038 .
601100005 .
601100023 .
601100015 ....
601100006 ....
601100029 ....
601100013 ....
592401834 ...
601100022 ....
601100039 ....
601100040 ....
601100031 .
601100014 ...

.. | CEDAR HILL ..
.. [MANSFIELD ...
.. | WAXHAW
.. | FORT WORTH ..
.. | HOUSTON
.| LUMBERTON ...

.. | ABILENE ...
.. | EAST MONTPELIER .
.| WEATHERFORD .

.. | XENIA ..
.. [HOBBS ...
.. |HORIZON CITY ..
. | RUSTBURG

.. | OLD HICKORY .
.. | DANBURY ...
.. | WEST PALM BEACH .
.. | FRESH MEADOWS .
. | KEY BISCAYNE

.. [BRISTOL

.. | REGO PARK
.. | PANAMA CITY
.. | SHORELINE ...
.. | CANYON LAKE
. |HAGERSTOIN .....

.| EDISTO ISLAND .

.. | COLUMBUS ...
. | SAN ANTONIO .

FORT WORTH ..
CAMDEN ...

. | THIBODAUX ...

WALLA WALLA

SHREVEPORT

KATY ...
PARRISH
PISMO BEACH ...

SOLVANG
SAN MARCOS ..
BROOKLYN ...
MOUNTAIN BRK
MISSION VIEJ ....

SOUTH RICHOND HILL ..
GLENDALE ...
SPRINGFIELD .

.| FALL RIVER ..

NEWNAN ...
TEMPLE ...
EAGLE PASS

L0S ANGELES ...

12/05/2025
12/05/2025
12/05/2025

12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
12/05/2025
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STATEMENT AS OF MARCH 31, 2026 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
601100026 .... SOUTHERN SHORES . 01/20/2026 0 ...(50)]... ..(50)f.. 1,228 ...
601100030 .... 01/20/2026 0 ..(22)..
601100027 ... 01/20/2026 0 ..(16)]..
601100011 . . .01/20/2026 .. 0 ().
601100008 . .. | BRIGHTON .. .01/20/2026 .. 0 .. (30)]..
601100007 . . |HARBOR CITY . .01/20/2026 .. 0 . (31)]..
601100042 .... JAMAICA 01/20/2026 0. .. (40)]..
601100025 .... CPHOENIX o [ A e 01/20/2026 0. ..(50)f..
592900102 .... CLIVINS e e U e [ 01/20/2026 0 ..(46)]..
601100024 .... DELRAY BEACH ...coovvviiiieiiiiiieceiiiieees fevvveeiveveeeee Fla s s e 01/20/2026 0 ..(48)]..
601100012 ... NATIONAL CITY ©oivviiiiieiiiiineeeceinnn Jeevneneeeeeenn A o e e 01/20/2026 0 ..(22)..
601100028 .... ISLIP TERRACE .....eennnnnnniininnnn foeveeeeeee N [ | 01/20/2026 0 (21)..
601100001 ... MOUNT JULIET weviiiiiiiieiieiiinneeeeenn Jevvneneeeeeens TNen [ e e 01/20/2026 0 (132)]..
601100010 ... HILLIARD e feevenvnnnneeenen Flunis e s e 01/20/2026 0
593000006 .. QUECHEE ......ccovvviniiviivnnnnnnniinninnnns Jovnnnnnneeeeness Voniiiiiiiiinns foveee s [l 01/20/2026 . 0. . ..
0299999 Mongages W|th partial repayments 2 194,308,897 220 144 28,008,942 28,066,827
000331702 v L0 R RN KY e [ e | ...... 08/30/2023 .....[...... 02/17/2026 ... |c.0vvvvnnnne 120,668 |.....oooeeeeeeeee O e O [0 N O [0 N (V) IO 120,668 |............. 149,135
000331676 .......ceeevieeieiennnns LAKE CITY ooooveeeiiiiiiii i, 5 PN FOUUUOUUR PRI TTN 12/15/2025 .....|..... 01/01/2026 ... .ccoeeeeennnns 3,038 [oevveeveeiiiiiinnnnn O oo O [0 N O [0 N [ I 3,038 [.ccccnnnnnn 3,038
0399999. Mortgages disposed 123,706 0 0 0 0 0 123,706 152,173
0599999 - Totals 2,405,777,526 1,078,374 0 3,031 1,081,405 0 240,388,259 240,450,054
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STATEMENT AS OF MARCH 31, 2026 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 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
Hilton USA Trust2016HHV 2016-HHV F Adj % Due 11/5/2038 Mo-
43300L-AQ-3 ......... Hilton USA Trust2016HHV 2016-HHV F Adj % Due 11/5/2038 Mo-1 ........ | oeeeiiieiiiiiiiiiiiiiiieee e |oaniie e sceninnee PP PPPPPPPN FPPTTT 6. ... L. 06/14/2025 | [ 355,050 |..vuuniiiiiiiiiiiiiiiiiinnes [0 T U 0.000
0599999. Debt securities that do not qualify as bonds - debt securities that lack substantive credit enhancement - NAIC Designation assigned by the SVO - unaffiliated 0 355,050 0
000000-00-0 ......... Charlie RF Co-lnvest L.P. ...ccoouiiiiiiiiiiiiiiiiiiin e AUSTIN o Charlie RF Co-lnvest L.P. ...ccooviiiiiiiiiiiiiiiiiiiiiiiiiie v s e ...03/16/2026 ... |.ceeeerieeeii | 1,500,000 [oiiiiii 0 0
000000-00-0 ......... CHIMNEY ROCK 3G Co-Invest L.P. WILMINGTON . .| CHIMNEY ROCK 3G Co-Invest L.P. ...09/30/2024 ... .... 304,559 .0 .
000000-00-0 . ..|CHIMNEY ROCK EQUITY PARTNERS FUND | WILMINGTON . CHIMNEY ROCK EQUITY PARTNERS FUND | 08/28/2025 .893,245 |.. .0
000000-00-0 . ..|Minority Business Accelerator Fund | ... WILMINGTON . Minority Business Accelerator Fund | . ..09/27/2024 . 144,968 |.. .0 |
000000-00-0 Sands Capital Private Growth F Global Innovation Fund Il . ARLINGTON .. .| Sands Capital Private Growth F Global Innovatlon Fund || ...06/06/2021 ... 41,099 .0
Sands Capital Private Growth F Global Innovation Fund I11-
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund I11-3 .. [ ARLINGTON .. .13 5 ...02/06/2026 ... |..........o.ii ]t .. 1,504,839 |... .0 ..
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) common stocks - unaffiliated 3,004,839 1,383,871 0 3,830,834
000000-00-0 ......... |TruAmer|ca Workforce Housing Fund 1-A, LP . . |Los Angeles .. .|TruAmer|ca Multifamily . ..07/01/2024 ... ... 830,443 .0 .. 1,558,739 |...
2299999. Interests in joint ventures, partnerships or I|m|ted liability companles (including non-registered private funds) - real estate - affiliated 830,443 0 1,558,739
000000-00-0 AUDAX MEZZANINE V WILMINGTON . .| AUDAX MEZZANINE V ...01/01/2022 ... .0 .. 2,686,339 ...
000000-00-0 . ..|Benefit Street Partners Debt Fund V LP . WILMINGTON . Benefit Street Partners Debt Fund V LP ..04/11/2022 . .0 5,614,218
000000-00-0 First Eagle Direct Lending Fund IV, LLC BOSTON ... .|First Eagle Direct Lending Fund IV, LLC .. ...12/03/2018 ... .0 . 374,199 |...
NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due NUVEEN CPACE LENDING RN FEEDER Subordinatel
67080@-AB-6 MJSD20 WILMINGTON . .112/20/2065 MJSD20 ...11/01/2025 ... .. 150,000 .0 1,211,447 ...
000000-00-0 . PineBridge Investments L.P NEW YORK PineBridge Investments L.P. . 2,330 .. .0 1,044,179
000000-00-0 . PineBridge Investments L.P. Il NEW YORK PineBridge Investments L.P. Il .0 . 248,307 |.. 0 | 3,072,116
000000-00-0 . .[PineBridge Investments L.P. Il . NEW YORK . .|PineBridge Investments L.P. 111 . 10/20/2022 .... 886,447 .0 .. 1,356,005 |...
5599999. ReS|duaI tranches or interests with underlying assets havmg characterlstlcs of bonds - unaff|l|ated 0 1,719,795 0 15,358,503
7899999. Total - unaffiliated 3,004,839 3,458,716 0 19,189,337
7999999. Total - affiliated 0 830,443 0 1,558,739
8099999 - Totals 3,004,839 4,289,159 0 20,748,076
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .eevieeiiniiees WILMINGTON .ovveeeeeceeniieeeee Jeeeennnns DE......... AUDAX SENIOR LOAN FUND | evvveeeeeenn ....02/01/2018 ...|....02/12/2026 ...|........ 486,304 |..covnennnneens [V PR [V IR [V IR [V IR [V IR [V — 486,304 |....... 486,304 [...eeeeeennn [V IR [V PR [V IR 0
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 . | CHICAGO ....|Partners 11 eer |-..-04/01/2018 ...]....01/28/2026 . ..331,276 0 et 331,276 |....... 331,276 |...
000000-00-0 ..... WATERFALL VICTORIA FUND LTD . NEW YORK . .| WATERFALL VICTORIA FUND LTD . ....12/14/2021 ...]....02/17/2026 ...]..... 1,099,595 ...0).... 1,099,59 |.... 1,099,596 |...
1599999. Interests in joint ventures, partnershlps or limited liability companies (|nclud|ng non-registered private funds) NAIC Designation not aSS|gned
by the SVO - bonds - unaffiliated 1,917,175 0 0 0 0 0 0 1,917,175 1,917,175 0 0 0 0
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... CHIMNEY ROCK 3G Co-Invest L.P. WILMINGTON . ... DE.........|CHIMNEY ROCK 3G Co-Invest L.P. ........... ....09/30/2024 ...|....02/05/2026 . 0. .0 ... 0 |0 [ 304,559 |....... 304,559 |...
000000-00-0 ..... CHIMNEY ROCK EQUITY PARTNERS FUND | . WILMINGTON . ......... DE......... | CHIMNEY ROCK EQUITY PARTNERS FUND | . ....08/28/2025 ...|....02/01/2026 . .0).. .0, . ..0 .. .0, IV 304,559 |....... 304,559 |... .0 .. A .0 ..
1999999. Interests in joint ventures, pannershlps or limited liability companles (including non-registered private funds) - common stocks unaffllated 609 118 0 0 0 0 0 0 609,118 609,118 0 0 0 0
000000-00-0 ..... [TruAmerica Workforce Housing Fund 11-A, LP . JLos Angeles ........ccccoveruenens | CA......... [Cash Return Distribution .........o....... |....06/25/2021 ...]....03/05/2026 ...]|....23,403,645 [......cvonvens [ [ [ [ [ 0]....1,303,017 |.... 1,303,017 |......ccceennn [ [ 0...... 179,860
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 23,403,645 0 0 0 0 0 0 1,303,017 1,303,017 0 0 0 179,860
000000-00-0 ..... [ TXFL NN Office Inv Holdings, LLC ............ [Cincinnati wovvevoiiiiiieiinens | OH......... [Cash Return Distribution ........co....... [....07/01/2019 ...]....03/06/2026 ...]....26,587,375 [..cervenrenns [ [ [ [ [ 0...... 353,346 |....... 353,346 |..eovuunnnnnnns [ [ 0]...... 402,904
2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 26,587,375 0 0 0 0 0 0 353,346 353,346 0 0 0 402,904
Boston Capital Afford. Housing Mort Fund LLC
000000-00-0 ..... | +eevemeriiiiirniiiiiiiri e Boston ... Cash Return Distribution ... ..06/29/2006 ...|....03/13/2026 ...|..... 2,942,495 .0 .. 0 |0 [ 255,160 |....... 255,160 |... 0]
000000-00-0 ..... Pear Imark Mezz Realty Partners V-IiS, LP ..... Chicago .. . .| Cash Return Distribution ... ..07/01/2024 ...|....02/19/2026 ...]....32,670,861 .0 [.. .0 .. ...0|.... 4,840,586 |.... 4,840,586 |... .0 ..
2399999. Interests in joint ventures, partnerships or limited liability companle (|nclud|ng non-registered private funds) - mortgage loans - unaffllated 35,613,356 0 0 0 5,005,746 5,005,746 0
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [Chicago .....cccoovierierienanias | || [Cash Return Distribution ........co....... [....07/01/2024 ...]....02/19/2026 ...]........ 773,987 0 [ 0]...... 131,400 |....... 131,400 [..ooovvvnnnnnns 0
2599999. Interests in joint ventures, pannershlps or limited liability companies (including non-registered private funds) - other - unaffiliated 773,987 0 0 0 131,400 131,400 0
000000-00-0 ..... HGI Multifamily Credit Fund .. |Norfolk oo |oevennn. VAL..... | Cash Return Distribution veer |....07/06/2022 ...|....03/03/2026 ...|.....6,669,361 .0 .. 0 0 883,384 |[....... 883,384 |... 0
000000-00-0 ..... AUDAX MEZZANINE V WILMINGTON . .. DE.. .| AUDAX MEZZANINE V ...01/01/2022 ...|....02/20/2026 ...|........228,989 .0 .. 0 |0 [ 228,989 |....... 228,989 |... 0.
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI|
000000-00-0 ..... NOEE e WILMINGTON ... ... DE.........|Structured Note ........ccovmmiiiiiiirnnnnnnns ....04/08/2020 ...|....01/22/2026 ...|....... 468,877 |...eeeeeeenn0 fooeeiniiie 0 0 o0 0 o0 e 468,877 |....... 468,877 |...
000000-00-0 ..... Benefit Street Partners Debt Fund V LP . WILMINGTON ... .. DE.. .|Benefit Street Partners Debt Fund V LP |....04/11/2022 ...|....01/27/2026 ...|........492,208 |.....coeeveennn foorriiinniinn 0 O [0 0 [0 . 492,208 492,208 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 .... . | CHICAGO Partners 12 ...04/01/2018 ...|....01/28/2026 ...|........273,141 |.oeeeieiein0 [0 O [0 0 [0 [l 273,140 273,141 |...
Golub Capital Partners
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... [0 11071 )RR RN L RN ....08/12/2022 ...|....02/25/20%6 ...|........ 253,069 |......cevnnnnns [V N [V N [V N [V RN [V N [V - 253,069 |....... 253,069 |...cvvunnnnns [V RN [V RN [V N 0
NUVEEN CPACE LENDING RN FEEDER Subordinated NUVEEN CPACE LENDING RN FEEDER
67080#-AB-4 ..... Note Due 3/20/2060 MJSD20 . WILMINGTON . .. [Subordinated Note Due 3/20/2060 MJSD20 . |....08/07/2023 ...|....03/20/2026 ...|....... 716,871 .0 .. .0 .. ....0|....... 716,871 |.......716,871 0 0.
000000-00-0 ..... PineBridge Investments L.P. NEW YORK . .|PineBridge Investments L.P. ....11/28/2018 . .03/25/2026 .. 37,749 |.. 0 0 .0 37,749 |. . 37,749 .0 0
000000-00-0 ..... PineBridge Investments L.P. Il NEW YORK . .|PineBridge Investments L.P. ..11/25/2020 . .03/26/2026 .. ..357,440 |.. 0 0 .0 357,440 |. 357,440 .0 0
000000-00-0 ..... PineBridge Investments L.P. Il .... ... |NEW YORK ... .|PineBridge Investments L.P. . ....10/20/2022 ...|....03/31/2026 ...|........272,711 .0 .. 0 |0 [ 272,711 |....... 272,711 |... 0. 0.
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Nole Due
87251F-AF-6 ..... 9/30/2032 JAJ020 .....oiiiiiiiieieiii e DOVER ...ieeeeennererennniaanaeennn Joenennnns DE......... 9/30/2032 JAJO20 ..oeveiniiiiiiiiieee e ....08/04/2023 ...|....01/23/2026 ...|........ 253,171 |oeeeniees [ R [ R [ R [ R [ R 0f...... 253,171 |....... 253,171 | [ R [ R [ TR 0
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 10,023,587 0 0 0 0 0 0] 4,237,610 | 4,237,610 0 0 0 0
7899999. Total - unaffiliated 72,340,867 0 0 0 0 0 0 13,294,066 13,294,066 0 0 0 905,709
7999999. Total - affiliated 26,587,375 0 0 0 0 0 0 353,346 353,346 0 0 0 402,904
8099999 - Totals 98,928,242 0 0 0 0 0 0 13,647,412 13,647,412 0 0 0 1,308,613




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-UH-9 U S TREASURY NOTES  2.375% 02/15/55 ...eeeeeieeeeeeee e e e eeee e e eeene e e e e e e e e e e e e e e ennnneees |eeees 01/16/2026 ..... GOLDMAN SACHS ... e et et e e e ettt e e e et e e e e e e e e e e e enee e e e e emnnn e e e eeennnaa e e eeennnnaeeeeennnnneeeennnnn |eernnnnnseeeemnnnaneeeennnnnaneees Joemnnnnanreemnnniannees L7713 [ 1,795,000 ... ... 18,834 |1.A ..
912810-UN-8 . ..|U S TREASURY  4.750% 08/15/55 .. 01/15/2026 .....|Various ... 6,985,891 7,070,000 136,515 | 1.A
912810-UP-1 . ..|U S TREASURY  4.625% 11/15/55 .. 03/05/2026 . Various . 5,682,228 5,870,000 . 68,555 | 1.A
912810-US-5 . ..|U S TREASURY NOTES  2.375% 02/15/56 . 03/27/2026 . Various . 6,121,450 6,440,000 12,716 | 1.A
91282C-GH-8 . ..|US TREASURY NOTES  3.500% 01/31/28 .. 02/27/2026 . Various ... .. 8,665,315 |. .. 8,655,000 |. .22,761 [ 1.A
912820-PT-2 . .. [US TREASURY NOTES ~ 3.500% 01/15/29 .. 01/22/2026 . J P MORGAN SEC 497,519,465 |. 500,000,000 |. 676,796 | 1.A
91282C-PZ-8 . ..|US TREASURY NOTES  4.125% 02/15/36 . ......03/11/2026 Various ... . 23,617,150 |. . 23,695,000 |. .61,288 [ 1.A
912820-0A-2 ......... US TREASURY NOTES  3.500% 02/15/29 ...euuuuniiiiiiuiiniiiiiiiiiiiiiiiiiiseeeciniinssscsininssessnnnnnseseeenns |oenend 03/03/2026 ..... SMBC NIKKO .... 99,976,563 |. ...100,000,000 |... .. 164,365 |1.A ...
0019999999. Subtotal - issuer credit obllgatlons U.S. government obligations (exempt from RB 650,339,775 653,525,000 1,161,830
195325-EU-5 ......... | COLOMBIA, REPUBLIC OF SOVEREIGN  6.125% 01/21/31 . 01/13/2026 ..... CITIGROUP GLOBAL MKTS ... 2,476,225 [...ccovvnnniiiiinnnnns 2,500,000 |...
46515C-JY-1 . .| STATE OF ISRAEL SOVEREIGN  4.500% 01/13/31 ... ..... 01/06/2026 .....|J P MORGAN SEC . 14,928,450 |. .15,000,000 |.
91087B-BQ-2 . .| UNITED MEXICAN STATES SOVEREIGN  5.625% 02/09/34 ......uoiiiiiiiunnniiiiiiiiiiniiiiiiiiinnieininnenssnennnns foeeees 01/05/2026 ..... BARCLAYS 6,975,220 |..evvunniiiiiiiiinnnnns 7,000,000 |...
0039999999 Subtotal issuer credit obligations - non-U.S. sovereign jurisdiction securities 24,379,895 24,500,000
00206R-ML-3 AT&T INC  1.700% 03/25/26 .. BARCLAYS .. .. 14,221,761 |. .. 14,235,000 |... E
00206R-NH-1 . .| AT&T INC  5.125% 04/30/36 .. Various ... E ..
00287Y-EC-9 . .| ABBVIE INC  1.718% 03/03/28 . BANK of AMERICA SEC E ..
00404A-AN-9 ACADIA HEALTHCARE CO INC  5.500% 07/01/28 ...ceeereeeeeeeeeiieeeeeeeee e e eeeeee e eeeenne e eeenen [eenand 03/11/2026 ..... JEFFERIES & CO E
023135-DG-8 AMAZON.COM INC ~ 5.650% 03/13/46 ......ccvvvuniiiiiiiiiiiiiiiiiiee e ernnn e eenes [eenand 03/10/2026 ..... J P MORGAN SEC ...
025816-CF-4 . ..| AMERICAN EXPRESS CO  3.125% 05/20/26 .. ......01/29/2026 .....|WELLS FARGO ....
026650-GP-0 . ..| AMERICAN HONDA FINANCE ~ 4.330% 11/19/27 . ..... 01/16/2026 .....|STIFEL NICHOLAS N
026651-G0-8 . .| AMERICAN HONDA FINANCE ~ 4.460% 01/08/29 . .. 01/06/2026 .|J P MORGAN SEC .40,000,000 |. .40,000,000 |.

03115A-AA-1 . .. J P MORGAN SEC

.. AMFAM HOLDINGS INC ~ 2.805% 03/11/31 .
.| OPPENHEIMER & CO .

. 01/05/2026 . 11,766,429 |. . 13,313,000 |
.| ARIZONA PUB SERVICE ~ 5.625% 05/15/33 ..

E

E ..

E ..

E ..

E..
040555-CF-9 . . 03/06/2026 .... ..2,077,320 | ..2,000,000 | E ..
060505-GP-3 . ..|BANK OF AMERICA CORP  4.550% 02/06/32 . 02/03/2026 . BANK of AMERICA SEC . 75,000,000 |. . 75,000,000 | E ..
08576P-AF-8 . ..|BERRY GLOBAL INC  1.650% 01/15/27 ... 01/29/2026 . BARCLAYS .............. .. 7,987,007 | .. 8,162,000 | E ..
08866T-AC-6 . ..|BIB MVR LTD PRIVATE PLACEMENT  5.660% 01/07/36 ......02/09/2026 . CITIGROUP GLOBAL MKTS .30,000,000 | .30,000,000 | E ..
092113-AlI-9 . ..|BLACK HILLS CORP  6.150% 05/15/34 ......... .. 01/07/2026 .....[SEAPORT GROUP LLC ..... ..8,020,000 | E ..
096630-AL-2 . ..| BOARDWALK PIPELINES LLC ~ 5.375% 02/15/36 03/18/2026 ..... [MORGAN STANLEY FIXED INC .10,000,000 |. E ..
10112R-AY-0 . ..| BOSTON PROPERTIES LP  2.750% 10/01/26 . 02/19/2026 . DAIWA SECURITIES AMERICA ,962, K 1,968,000 |. E ..
133131-AX-0 . .| CAMDEN PROPERTY TRUST  3.150% 07/01/29 02/04/2026 . FIFTH THIRD BANK ... ..6,761,770 |. 7,000,000 |. E..
133434-AD-2 .........| CAMERON LNG LLC ~ 3.701% 01/15/39 .......... 02/05/2026 . MIZUHO SECURITIES US) . 12,873,900 | . 15,000,000 | E ..
14041T-AB-4 . .| CAPITAL POER US HOLDING ~ 6.189% 06/01/35 . 02/25/2026 . J P MORGAN SEC ... 6,988,000 E..

E ..

14913U-BG-4 . .. CATERPILLAR FINL SERVICE  4.080% 01/10/28 .

. 01/29/2026 . Various .........
151890-AD-2 ......... CENTERPOINT  6.625% 11/01/37

. ..... 01/13/2026 ..... SEAPORT GROUP LLC ..

m

..... 4,718,690 | o 4250,000 |

166754-AP-6 CHEVRON PHILLIPS CHEM ~ 3.400% 12/01/26 ...ooeinniiiiiiieeiieie e [ 03/06/2026 ..... MORGAN STANLEY FIXED INC ..eeeeeieeieiiie ettt e e e eirnees [oneeeeeeeeiiee e e e e e sien e e e e ees [ornaeeeeeeeineeae e 9,566,580 [......cccuveiiieennns 9,605,000 |...

210385-AJ-9 . .. | CONSTELLATION EN GEN LLC ~ 5.000% 02/01/31 . ......01/15/2026 .....| Tax Free Exchange .. E ..
22822V-AB-7 . .| CROWN CASTLE INTL CORP  4.450% 02/15/26 . ..... 01/06/2026 .....|WELLS FARGO .... ,324, K ,325, K E ..
22822V-AE-1 CROWN CASTLE INTL CORP  4.000% 03/01/27 ... R R 02/04/2026 ..... BARCLAYS 3,304,736 [oeeveeiiiiiniaananns 3,305,000 ... E
22822V-AZ-4 CROWN CASTLE INTL CORP  2.900% 03/15/27 .... B 02/02/2026 ..... BARCLAYS 3,004,447 |oooeiiiiiiieens 3,041,000 |... E
233853-AF-7 . .. | DAIMLER TRUCK FINAN NA  2.000% 12/14/26 . 01/21/2026 TD SECURITIES 5,557,011 5,648,000 E ..
26441C-AS-4 . .. | DUKE ENERGY ~ 2.650% 09/01/26 ............ 03/13/2026 .....[TD SECURITIES 2,433,733 2,452,000 E ..
26969P-AC-2 . ..|EAGLE MATERIALS INC ~ 5.000% 03/15/36 .. ......03/11/2026 .....|WELLS FARGO . 6,845,080 ..7,000,000 E ..
28932U-AD-7 . ..|ELM RD GENERATING STAT ~ 6.090% 02/11/40 . .. 01/16/2026 .....|[Various ... 15,419,286 . 14,385,000 E ..
289321-AJ-4 . ..|ELM RD GENERATING STAT ~ 5.848% 01/19/41 . 01/09/2026 .....[OPPENHEIMER & CO . 6,354,780 6,000,000 E..
20365T-AN-6 . ..|ENTERGY TEXAS INC ~ 5.000% 09/15/52 ....... 02/03/2026 . INTL FCSTONE FINANCIAL INC 1,358,712 |. 1,525,000 |. E ..
31620M-CC-8 . ..|FIDELITY NATIONAL INFORM  4.890% 03/10/29 . 03/04/2026 . J P MORGAN SEC ............ .60,000,000 |. .60,000,000 |. E ..
37940X-AE-2 . ..| GLOBAL PAYMENTS INC ~ 1.200% 03/01/26 .. ......02/19/2026 . NATIONAL BANK OF CANADA .. 3,967,625 |. ..3,971,000 | E ..
381416-D9-2 . .. | GOLDMAN SACHS GROUP INC ~ 4.640% 01/21/3 .. 01/16/2026 .....[GOLDMAN SACHS ....... . 75,000,000 |. . 75,000,000 | E..
39121J-AE-0 . ..| GREAT RIVER ENERGY ~ 6.254% 07/01/38 ...... 01/26/2026 ..... [ SEAPORT GROUP LLC . 11,043,405 |. .10,389,490 |. E ..
398905-AN-9 . ..|GROUP 1 AUTOMOTIVE INC ~ 4.000% 08/15/28 . 03/11/2026 ..... WELLS FARGO .......... . 343,004 ..352,000 E ..
402740-AG-9 . .. | GULFSTREAM NATURAL GAS ~ 5.600% 07/23/35 . 01/15/2026 .....[CITADEL SECURITIES LLC . 3,077,070 3,000,000 |. E ..
42824C-BR-9 ......... |HP ENTERPRISE CO  4.450% 09/25/26 ...... ......03/16/2026 .....|BARCLAYS ..... 4,116,165 .. 4,116,000 |. E ..
440327-AN-6 . .. | HORACE MANN EDUCATORS ~ 4.700% 10/01/30 .. .. 01/06/2026 .....[US BANCORP 9,972,800 .10,000,000 | E ..
44891A-BZ-9 . ..|HYUNDAI CAPITAL AMERICA  1.850% 09/17/26 ......03/10/2026 .....| TD SECLRITIES 4,470,610 |. .. 4,525,000 | E..
44891A-EH-6 ......... HYUNDAI CAPITAL AMERICA  4.750% 01/08/31 ...evveiieiiiiie e [ 01/05/2026 ..... CITIGROUP GLOBAL MKTS ... ..40,000,000 |. ..40,000,000 |... E
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451381804 ......... DAHO POVER CORP  3.650% 03/01/45 .....ocecusmmmmssssssssmmmsssssssnmmmsssssssssmeessssssssmmesssssesssomessonee e onn01/12/2026 o[ OPPENHEIIER & 00 -....voccomeesssssssmmeeeessssmmmmeeeesssmmmneeeessemsmneeeessesmmmmmeeeessemmmmseeeesseseeeeeceees e e 575815 | 7,475,000
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456142-AA-6 INDUSTRIAL F&B INV  7.750% 02/11/33 ... N - 02/12/2026 ..... Various 220,686 |. 214,000 |... 4.B FE
46188B-AD-4 . .| INVITATION HOMES OP  4.150% 04/15/32 .. 03/25/2026 . STIFEL NICHOLAS .. 982,309 |. .. 1,046,000 |. 2.BFE ..
46647P-FH-4 . .. | JPMORGAN CHASE & CO  4.520% 01/22/32 .. 01/14/2026 J P MORGAN SEC ... .50,000,000 |. .50,000,000 |. 1.EFE ..
50227*-AB-8 . ..|LSP GRID HOLDING PRIVATE PLACEMENT ~ 4.970% 03/24/31 03/24/2026 . PRIVATE PLACEMENT . 13,900,000 |. . 13,900,000 |. 2.APL ..
548661-DN-6 . .| LOWES COMPANIES ~ 2.500% 04/15/26 .......... 03/19/2026 . TD SECURITIES .. 2,587,373 2,591,000 |. 2.AFE ..
576291I-6F-2 . ..| MASSMUTUAL GLOBAL FUND  4.500% 04/10/26 . 02/17/2026 .| TD SECURITIES 4,853,333 .. 4,848,000 |. 1.BFE ..
577081-AU-6 . .|MATTEL INC  6.200% 10/01/40 ............. ......01/14/2026 .....| SMBC NIKKO ... . 14,383,306 |. . 14,341,000 |. 2.CFE ..
58769J-AT-4 MERCEDES-BENZ FIN NA ~ 4.875% 07/31/26 . P R 03/12/202%6 ..... LV =10 T R R, 1,162,720 [.ooevevveiniiiinnnnns 1,159,000 ... 1.F FE
59156R-CR-7 METLIFE INC  5.850% 03/15/56 I - 02/24/2026 ..... CITIGROUP GLOBAL MKTS ... N 2.BFE ..
59447#-AR-4 . .. [MICHIGAN ELECTRI PRIVATE PLACEMENT ~ 5.710% 01/14/46 01/14/2026 .| PRIVATE PLACEMENT .. .22,000,000 |. .22,000,000 |. 1EZ
610202-BP-7 . .| MONONGAHELA POWER CO  5.400% 12/15/43 .... ......01/09/2026 .....|FIFTH THIRD BANK ... .. 4,220,795 |. .. 4,309,000 |. 1.G FE
61776N-U3-5 MORGAN STANLEY PVT BANK  4.450% 02/08/30 ....cevunniiiiinniniiiiiiiiieinciinisseernnnns e ernnnn s ssennnes foennnd 01/29/202%6 ..... MORGAN STANLEY FIXED INC .. ....75,000,000 [. ....75,000,000 ... 1.0 FE
624828-AA-0 MOZART DEBT MERGER SUB  3.875% 04/01/29 ...oeeeeeeeeeeeee e e e e e e eenne e e eennnns |eennad 01/30/2026 Various ... 41,344,180 |. .... 42,231,000 |... 2.C FE
63745*-AC-2 . ..[NATL RURAL UTIL  5.750% 04/20/%6 ....... 02/27/2026 . PRIVATE PLACEMENT .25,000,000 |. .25,000,000 |. 1.G FE ..
640695-AA-0 . ..|NEPTUNE BIDCO US INC ~ 9.290% 04/15/29 . 01/22/2026 . Liquidnet ....... .. 186,294 ..181,000 |. 4.CFE ..
649538-BZ-0 . ..|NEW YORK LIFE GLOBAL  4.030% 07/31/26 01/22/2026 . STIFEL NICHOLAS .. 5,048,935 5,045,000 |. 1.BFE ..
649538-CD-8 . .. |NEW YORK LIFE GLOBAL  4.480% 01/15/31 ......01/12/2026 .....|MIZUHO SECURITIES USA INC . 100,000,000 |. 100,000,000 |. 1.B FE ..
668074-AU-1 . ..|NORTHWESTERN CORP  4.176% 11/15/44 ..... .. 01/08/2026 .....| SEAPORT GROUP LLC ..... .. 8,700,357 |. . 10,450,000 |. 1.G FE ..
678858-BQ-3 . ..| OKLAHOMA GAS & ELECTRIC ~ 4.000% 12/15/44 01/09/2026 .....| SEAPORT GROUP LLC .. .20,178,906 |. . 24,713,000 |. 1.G FE ..
681919-BR-6 . ..| OMNICOM GROUP OMNICOM GROUP INC 2.4 O1MAR31  2.400% 03/01/31 01/15/2026 .....| Tax Free Exchange .. 2.AFE ..
681919-BT-2 . .| OMNICOM GROUP OMNICOM GROUP INC 3.375 O1MAR4  3.375% 03/01/41 01/15/2026 .....|Tax Free Exchange ..... 17, s N 2.AFE ..
68389X-CT-0 . ..| ORACLE CORP  4.700% 09/27/34 .... 02/27/2026 . MORGAN STANLEY FIXED | .. 835,652 ..888,000 |. 2.BFE ..
68389X-DV-4 . ..| ORACLE CORP  2.348% 02/04/29 .... 02/02/2026 . BANK of AMERICA SEC .. .50,000,000 .50,000,000 |. 2.BFE ..
68622T-AA-9 . ..| ORGANON FINANCE 1 LLC  4.125% 04/30/28 ......03/11/2026 .....|MARKET AXESS ... .. 304,715 ..311,000 3.BFE ..
69352P-AC-7 . ..|PPL CAPITAL FUNDING  6.627% 03/30/67 .. .. 01/07/2026 .....| SUNTRUST .. 1,677,611 |. 1,701,000 2.BFE ..
69354N-AE-6 . ..|PRA GROUP INC ~ 8.375% 02/01/28 .... ......03/19/202 .....|Various ... .. 383,610 |. 381,000 3.BFE ..
695114-DF-2 . ..|PACIFICORP  7.375% 09/15/55 .. .. 01/06/2026 .....|UBS WARBURG . .. 368,335 |. 362,000 |. 3.BFE ..
695114-DG-0 . .|PACIFICORP  7.125% 08/15/56 ..... ......02/17/2026 .....| SUNTRUST .. ... 88,660 | ... 88,000 |. 3.BFE ..
70450Y-AP-8 PAYPAL HOLDINGS INC ~ 5.150% 06/01/34 .. U 01/21/2026 ..... BARCLAYS .. .... 10,195,700 |. ....10,000,000 |... 1.G FE
731068-AB-8 POLARIS INDUSTRIES INC ~ 5.600% 03/01/31 . R R 02/18/2026 ..... Various ... 32,964,287 |. .... 32,361,000 |... 2.CFE
743315-A0-6 . .. | PROGRESSIVE CORP ~ 3.700% 01/26/45 ... ..| BANK of AMERICA SEC 1.F FE ..
743315-AS-2 . . | PROGRESSIVE CORP  4.125% 04/15/47 . ..|J P MORGAN SEC ... 1.F FE ..
743315-AT-0 PROGRESSIVE CORP  4.200% 03/15/48 ... P - 01/13/2026 ..... J P MORGAN SEC ... 1.F FE
76009N-AL-4 RENT-A-CENTER  6.375% 02/15/29 ....cciiiiiiiiiiiiiiie e eeennn [anand 03/11/2026 ..... MORGAN STANLEY FIXED INC .. 4B FE
78409V-AM-6 . ..| S&P GLOBAL INC  2.950% 01/22/27 .. [MESIROW FINANCIAL .. N 1.G FE ..
T8412F-AX-2 . .| SESI LLC  7.875% 09/30/30 ....... . ..| GOLDMAN SACHS ....... .. 366,055 |. . 4.AFE ..
79466L-AR-5 SALESFORCE.COM INC ~ 4.650% 03/15/29 ......euiieeiieieeeeeeiiee e e e eeete e e e e e e eennee e eeennne e eeennn |enand 03/11/2026 ..... CITIGROUP GLOBAL MKTS ... .... 44,990,100 |. ....45,000,000 |... 1.F FE
79466L-AS-3 SALESFORCE.COM INC ~ 4.900% 09/15/31 ..euvviiiiiiiiiiiiiiie e eennans [anand 03/11/2026 ..... CITIGROUP GLOBAL MKTS .... 49,904,500 |. ....50,000,000 ... 1.F FE
79466L-AT-1 . ..| SALESFORCE.COM INC ~ 5.200% 03/15/33 . 03/11/2026 .....|BARCLAYS ..... .29,933,700 |. .30,000,000 |. 1.F FE ..
79466L-AU-8 . ..| SALESFORCE.COM INC ~ 5.550% 03/15/36 . 03/11/2026 .....|BARCLAYS ..... . 25,909,965 |. .25,918,000 |. 1.F FE ..
79466L-AV-6 . ..| SALESFORCE.COM INC ~ 6.400% 03/15/46 03/11/2026 .....|J P MORGAN SEC 9,982,100 .10,000,000 |. 1.F FE ..
808513-AQ-8 . ..| SCHWAB CORP  3.200% 03/02/27 .... 01/30/2026 .....|TD SECURITIES .. 1.F FE ..
81211K-AZ-3 . ..| SEALED AIR CORP  1.573% 10/15/26 . 03/12/2026 . HILLTOP SECURIT 2.CFE ..
84756N-AH-2 . .. | SPECTRA ENERGY PARTNERS LP  3.375% 10/15/26 03/13/2026 . TD SECURITIES .. 2.BFE ..
883929-AB-7 . ..| THOMAS BRAX ADAM TRUST  3.750% 02/01/76 . 02/24/2026 . STERN ......... 1.B FE ..
89115A-2i-1 . ..|TD  4.980% 04/05/27 . 03/02/2026 . WELLS FARGO .... 1.F FE ..
89115A-2X-9 . ..|TD  4.410% 04/05/27 . 01/29/2026 . NATIONAL BANK Of 1.F FE ..
89236T-KT-1 . ..| TOYOTA  4.450% 05/18/26 . 03/12/2026 . TD SECURITIES .. 1.EFE ..
89566E-AD-0 . ..| TRISTATE GEN/TRANS ASSN  6.000% 06/15/40 01/14/2026 Various ......... 2.AFE ..
89566E-AH-1 . ..| TRISTATE GEN/TRANS ASSN  4.700% 11/01/44 03/20/2026 . SEAPORT GROUP LLC 2.AFE ..
91838P-AA-9 . ..|VT TOPCO INC ~ 8.500% 08/15/30 .............. 03/04/2026 . Various ......... 4BFE ..
92840V-AZ-5 . ..| VISTRA OPERATIONS CO LLC  5.350% 01/31/36 . 01/12/2026 .| GOLDMAN SACHS 2.CFE ..
928668-CF-7 . .| VOLKSIAGEN GROUP AMERICA  5.300% 03/22/27 . ......02/17/2026 .....|TD SECURITIES N N 2.AFE ..
976656-CE-6 WISC ELEC POWER ~ 3.650% 12/15/42 R R 01/23/202%6 ..... BARCLAYS 1,128,327 [oveiiiiiiiinieiens 1,409,000 |... 1.G FE
976826-BK-2 WISCONSIN POWER & LIGHT ~ 4.100% 10/15/44 .....eeemeeeeeeeeeee e eeeeee e eeeenneeeeeene |eennad 01/27/2026 ..... SEAPORT GROUP LLC ... 13,266,029 |. .... 16,115,000 |... 2.A FE
015857-80-8 . .| ALGONQUIN POWER & UTILITIES PREFERRED ..... 03/20/2026 ..... | SEAPORT GROUP LLC .. .. 5,130,000 |. ..200,000 |. 3.AFE ..
13607Q-WA-6 CANADIAN IMPERIAL BANK ~ 2.088% 01/29/30 ..ieevuuuiieeemnnunsaaeeennnsaaaereennnssaarennnnnsaesennnnnsaeeennnnnns |oennnd 01/21/2026 ..... CIBC WORLD MARKET ....50,000,000 |. ....50,000,000 ... 1.F FE
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286181-AH-5 ELEMENT FLEET MANAGEMENT  6.271% 06/26/26 ... oo 03/31/2026 ..... TD SECURITIES 8,269,267 |.....evvnnneninnnnnnne 8,247,000 |... .. 136,475 [2.A FE .
68327L-AB-2 . ..| CADILLAC FAIRVIEW PRP TR 3.875% 03/20/27 . 02/06/2026 NATIONAL BANK OF CANADA .. 3,185,064 |. .. 3,185,000 |. 1.EFE ..
T1644E-AE-2 . ..|PETRO-CANADA  7.875% 06/15/26 .............. ......02/04/2026 .....|HILLTOP SECURITIES INC. . 12,625,100 |. . 12,453,000 |. 2.AFE ..
89115K-AL-4 . ..| TORONTO-DOMINION BANK  4.260% 01/13/28 ..... 01/16/2026 .....[TD SECURITIES .. 1.FFE ..
00218Q-AB-6 . ..|AS MILEAGE PLAN IP LTD  5.308% 10/20/31 . .. 01/07/2026 .....|ROBERT W. BAIRD 2.CFE ..
05253J-AZ-4 . .. | AUST & NZ BANKING GRP NY  4.750% 01/18/27 . 01/20/2026 .....[TD SECURITIES .. 1.D FE ..
05501Y-AB-4 . .| AZULE ENERGY FINANCE PLC  8.250% 01/22/31 . 03/11/2026 ..... | GOLDMAN SACHS 4.B FE ..
055300-AN-0 BAT INTL FINANCE PLC  1.668% 03/25/26 .......cevvvviiiiiiiiiiiiiiiiiiiiiiicccccccccccceceeceeeee e eeeeeeeeeeneees oo 03/12/2026 ..... TD SECLRITIES .. 2.A FE
055451-AY-4 BHP FINANCE USA  4.875% 02/27/26 ....cceevveiiiiiiiiiiiiiiiiicccccccccccccceccccecccccccececcccceeeecceeeeeeeens oo 01/20/2026 ..... FIFTH THIRD BANK , K . 1.F FE
05565E-BlI-4 . ..|BMW US Capital LLC  1.250% 08/12/26 03/12/2026 . TD SECLRITIES .. ..842,517 |. ..852,000 |. 1.FFE ..
16882L-AA-0 . .[CHILE ELECTRICITY LUX  5.580% 10/20/35 .. 03/27/2026 . Various . . 13,835,553 |. . 13,629,352 |. 1.G FE ..
200447-A0-3 COMISION FEDERAL DE ELEC ~ 6.045% 01/28/34 .....oovvviiiiiiiiiiiiiiiiiiiicieccccecccccccccceeceecececveevenneeens oo 01/28/2026 ..... 2 R RO 3,012,000 |ooeeeeeeeieieies 3,000,000 |... 2.B FE
21684A-AF-3 COOPERATIEVE RABOBANK UA  3.750% 07/21/26 ... 01/13/2026 ..... STIFEL NICHOLAS .ttt s s asssssssssnsnnns [oasssssssssssssssssssssnsssnssnnnns |oorreerieennnnnnnnnnnnns 3,999,473 |oeveiiiiiiiiiiiiiiiees 4,005,000 |... 2.A FE
225401-BL-1 . ..|CREDIT SUISSE GROUP  4.520% 12/23/29 ..... ..... 01/08/2026 .....[Various ............ . 43,246,180 |. . 43,266,000 |. 1.FFE ..
25241M-AA-5 . .. | DHAFRAH PV2 ENERGY COMPA  5.794% 06/30/53 . .. 01/08/2026 .....|HONG KONG SHANGHA| BK .. 7,500,000 |. .. 7,500,000 |. 1.G FE ..
28249N-AA-9 . ..|EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36 ... 01/28/2026 ..... | GOLDMAN SACHS . 14,523,604 |. . 15,735,216 |. 1.EFE ..
344593-AG-3 ......... | FONDO MIVIVIENDA SA AGENCY DEBENTURES  5.400% 03/31/31 03/24/2026 . SCOTIA ... . 14,996,100 |. .15,000,000 |. 2.BFE ..
36321P-AD-2 . ..| GALAXY PIPELINE ASSETS ~ 2.160% 03/31/34 .... 01/12/2026 .....|BANK of AMERICA SEC . 12,690,299 |. . 13,983,800 |. 1.C FE ..
39541E-AD-5 . ..| GREENSAIF PIPELINES BIDC ~ 5.852% 02/23/36 . 01/28/2026 .....|JEFFERIES & CO ...... . 13,513,500 |. . 13,000,000 |. 1.EFE ..
404280-AW-9 . ..| HSBC HOLDINGS PLC-SPONS  4.300% 03/08/26 ... 01/29/2026 ..... [KEY BANC-MCDONALD .. 2,901,189 2,900,000 1.6 FE ..
404280-FL-8 . ..| HSBC HOLDINGS PLC-SPONS ~ 4.675% 03/10/32 ... 03/06/2026 .....[HONG KONG SHANGHAI BK ... . 748,055 . 748,000 1.G FE ..
606822-DR-2 . ..|MITSUBISHI UFJ FINL-SPON ADR  4.700% 01/14/. 01/05/2026 ..... MORGAN STANLEY FIXED INC 5,000,000 5,000,000 1.6 FE ..
60687Y-AK-5 . ..[MIZUHO FINANCIAL GROUP  3.663% 02/28/27 .......... 01/21/2026 .....|STIFEL NICHOLAS .. 7,866,368 |. 7,880,000 |. 1.G FE ..
74408D-AG-9 . ..|PROVINCIA DE CORDOBA AGENCY DEBENTURES ~ 8.600% 02/03/35 . 02/10/2026 .....|BARCLAYS ..... .. 441,563 |. ..450,000 |. 4.CFE ..
745300-AA-1 . ..|PUERTO RICO TOLLROADS LL ~ 3.900% 07/01/35 ... 02/11/2026 .....|BARCLAYS .. . 11,400,000 |. . 11,400,000 |. 1.EFE ..
82620K-AL-7 . ..[SIEMENS ~ 2.350% 10/15/26 ... 03/12/2026 . TD SECWRITI 1,104,653 |. 1,115,000 |. 1.D FE ..
82620K-AZ-6 . ..|SIEMENS  1.200% 03/11/26 ... 02/26/2026 . TD SECURITIES .. 7,773,309 |. .. 7,780,000 |. 1.D FE ..
865621-CH-1 . ..| SUMITOMO MITSUI FINL GRP  1.402% 09/17/26 . 03/25/2026 . TD SECURITIES 17,171,886 |. .17,400,000 |. 1.6 FE ..
86562M-EC-0 ......... SUMITOMO MITSUI FINL GRP  4.700% 01/15/32 ...evevereiiiiiiiiiieieiseeieeeseeseeeseessssesssssssssssssssssnnnnees [oeees 01/07/2026 ..... Various .... 37,028,200 |. ....37,000,000 |... 1.G FE
86563V-CK-3 SUMITOMO MITSUI TR BK LT~ 4.570% 03/05/31 ....uuuuiiiiiiiiiiiiiiiiiiin [oeeed 02/26/2026 ... GOLDMAN SACHS ....25,000,000 |. ....25,000,000 |... 1.F FE
89681L-AC-6 . ..| TRITON CONTAINER/TAL INT ~ 5.150% 02/15/33 .... BANK of AMERICA SEC .. .. 4,987,750 |. ..5,000,000 |. 2.CFE ..
PPGZBF-HH-4 . ..| BOSPHORUS FIN SR PRIVATE PLACEMENT ~ 5.652% 02/15/31 STANDARD CHARTERED BANK .25,000,000 |. .25,000,000 |. 2.CFE ..
V6560A-AP-7 ........ OFFICE CHERIFIEN DES PHO  3.750% 06/23/31 ...oiiiiiiiiiiiiiiiiiiii e [ 02/05/2026 ..... L TP PP PP PP PP AP PP 9,350,000 |. .... 10,000,000 |... 2.CFE ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 1,719,605,097 1,734,527,858 6,625, 19
023006-PC-R . ..| Case Snow Management LLC Revolver 12/15/27 oo | 02/24/2026 EAGLE REALTY GRP CORP ... . .0
024007-PCR . .| Legacy Food Revolver 08/01/30 . 02/20/2026 . EAGLE REALTY GRP CORP
025006-PC-R . ..| Aeromax Revolver 08/08/30 ...... 03/27/2026 . EAGLE REALTY GRP CORP
024008-PCR . ..| 3G Productions Revolver Loan 09/30/30 03/30/2026 . EAGLE REALTY GRP CORP
026002-PC-T . ..|Astro Pak Term Loan 01/31/31 .......... 03/13/2026 . EAGLE REALTY GRP CORP ,478, K ,544, K
026001-PC-T . ..|United Electronics Term Loan 03/12/32 03/12/2026 . EAGLE REALTY GRP CORP . 12,123,077 |. . 12,307,692 |.
026003-PC-T . ..|Matrix Adhesives Term Loan 03/23/33 ... 03/23/2026 . EAGLE REALTY GRP CORP . 18,066,891 |. . 18,249,385 |.
23285%-AA-6 . ..|Decks & Docks Lumber Co Inc Term Loan 10/04/28 . 02/18/2026 .....|EAGLE REALTY GRP CORP
35927@-AC-8 . .| CraftMark Revolver 05/06/31 ... 01/28/2026 .....|EAGLE REALTY GRP CORP . K
38416*-AC-2 Winzer Revolver Loan 10/04/29 oo 02/04/2026 ..... EAGLE REALTY GRP CORP ... 108,434 |.
48236#-AA-9 K&R Operating, LLC Term Loan 07/23/28 . [ 01/02/2026 ..... Interest Capitalization ... ...80,191 |. .
58986*-AA-4 . .Merit Brass Term Loan 03/25/31 .oovun 01/02/2026 .| Interest Capitalization .. 155,078 |. .. 155,078 |.
85172%-AA-1 Springline Advisory Deferred Draw Term Loan 01/12/30 .uuuiiiiiiiiiiiiin e 03/09/2026 ..... EAGLE REALTY GRP CORP ... .. 10,269,926 |. .. 10,322,000 |...
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 63,200,720 63,943,916
95765P-A*-0 ......... JWESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 ..oooeiiiiiiiiiiiiiieiie [ 01/22/2026 ..... JPRIVATE PLACEMENT ... .vevevessessssesessenessesessesessesessosesensssessssnssesessasessasessesessssesessesessesessesens
0199999999. Subtotal - issuer credit obligations - bank loans - issued (affiliated)
24521W-AL-3 . ..| DEL MONTE FOODS CORP |1 PIK-Term 1L 04/02/26 ... [ 03/17/2026 ..... Interest Capitalization
431319-AH-5 . ..|HILCORP ENERGY | LP TL B 1L 02/11/30 ... 01/20/2026 .....|JPM FUNDS RECAP
62876R-AG-6 ......... PATRIOT RAIL CO LLC TL B 1L 03/08/32 .. [eaeees 02/05/2026 ..... Tax Free Exchange ..
245210-AL-3 ......... DEL MONTE FOODS CORP |1 PIK-TERM 1L L P RN 03/17/2026 ..... Interest Capitalization ... .
65336R-BB-3 . ..|NEXSTAR BROADCASTING INC TL B 1L 06/28/32 .. 03/18/2026 ..... .. 4,981,250 |. ..5,000,000 |.
01973K-AJ-5 ......... ALLISON TRANSMISSION INC TL B 1L 01/02/33 +.vvvviiiiiiiiiiiiiiiiiii e feeens 01/01/2026 ..... BARCLAYS .. 21,631,023 |. .. 21,636,364 |...
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LX2837-05-0 BIOMARIN PHARMACEUTICAL INC TL B 1L 01/29/33 .... P - 01/29/2026 MORGAN STANLEY HI-YLD ... ..10,000,000 |... 3.AFE
00132U-AQ-7 . ..| CROWN SUBSEA COMMUNICATI TL B 1L 07/31/28 .. 02/04/2026 . Tax Free Exchange ..... ..512,325 | 4BFE ..
007690-AK-9 . ..| ADVANCED DRAINAGE SYSTEM TL B 1L 02/13/33 .. 02/12/2026 . BANK of AMERICA SEC .10,000,000 |. 2.CFE ..
03167D-AS-3 . ..| AMNEAL PHARMACEUTICALS LLC TL B 1L 08/02/32 02/02/2026 . Tax Free Exchange .. .. 399,000 4.AFE ..
04649V-BE-9 . ..| ASURION LLC TL B13 1L 09/19/30 ...cevvnennnn 03/05/2026 . BANK of AMERICA SEC 5,000,000 |. 3.CFE ..
08078U-AQ-6 . ..| BELRON FINANCE 2019 LLC TL B 1L 10/16/31 02/09/2026 . Tax Free Exchange .. N .. 197,508 |. 3.CFE ..
12568Y-AB-0 . .| CHARLOTTE BUYER INC REV 1L 08/11/27 ....... ......03/25/2026 . PRIVATE PLACEMENT 16 186,667 |. . 16,186,667 |. 4.CFE ..
13134N-AK-7 CALPINE CONSTRUCTION FIN TL B 1L LU L R I 03/03/2026 ..... L0 R RN 3,000,000 fouuuiiiviinnnnnninnnnns 3,000,000 |... 2.AFE
22860E-AL-6 .........|CROWN SUBSEA COMMUNICATI TL B 1L 01/30/31 .. 02/05/2026 ..... Tax Free Exchange 6,934,331 [..ooeiriiieieiiiinnns 6,967,406 |... 4.A FE
23338D-AS-5 ......... |DXP ENTERPRISES INC TL B 1L 10/11/30 ... .. 01/01/2026 .....|Tax Free Exchange .. 1,923,272 |. 4BFE ..
28542C-AG-4 . .| EXAMWORKS BIDCO INC TL B 1L 02/07/33 ......02/06/2026 .....|Tax Free Exchange .. .. 930,469 |. 4BFE ..
36154H-AD-2 GBT US Il LLC TL B 1L LU 1 U U 01/21/2026 ..... Tax Free Exchange .. 198,000 |... 3.C FE
47947B-AG-7 JOHNSTONE SUPPLY LLC TL B 1L 06/09/31 .. 02/05/2026 ..... Tax Free Exchange s N 592,500 |... 4.B FE
58401D-AP-9 . ..|MED PARENTCO LP TL B 1L 04/15/31 .. .. 01/01/2026 .....|Tax Free Exchange .. .. 1,261,152 | .. 1,342,958 |. 4.CFE ..
68401B-AS-6 . ..| ORACLE CORP TL A SR 08/16/27 .. 02/11/2026 .....|BANK of AMERICA SEC . 49,956,796 |. .50,000,000 |. 2.BFE ..
77669L-AL-7 . ..| Indicor TL B 1L 1/23/29 ....... 01/30/2026 .....|Tax Free Exchange .. 2,042,857 2,060,755 4BFE ..
80583E-AP-1 . ..| SAZERAC CO INC TL B 1L 07/09/32 . 01/12/2026 .....|Tax Free Exchange .. 595,432 598,500 3.CFE ..
80875A-AY-7 . ..|LIGHT & WONDER INTER TL B 1L 04/16/29 . 01/22/2026 .....|Tax Free Exchange .. .668,591 671,417 3.AFE ..
82453J-AC-2 ......... |SHIFT4 PAYMENTS LLC TL B 1L 07/06/32 01/05/2026 .....|Tax Free Exchange 198,955 .. 199,500 2.CFE ..
88037H-AP-9 . .| TENNECO INC TL B 1L 1/17/28 .......... 01/20/2026 .....|CITIBANK ........... 9,945,000 .10,000,000 4.AFE ..
92921H-AD-7 . .. | VOYAGER PARENT LLC TL B 1L 07/01/32 . 01/02/2026 .....|Tax Free Exchange .. 1,935,448 1,995,000 4.AFE ..
C0787F-AL-6 . .|BAUSCH + LOMB CORP TL B 1L 01/15/31 . ......01/02/2026 .....| Tax Free Exchange .. 1,602,580 |. 1,624,598 |. 4BFE ..
C4000K-AH-7 . ..| GARDA WORLD SECURITY TL B 1L 02/01/29 .. o foeees 01/23/2026 ..... Tax Free Exchange PP PPN, 1,012,588 [..ooevviniiiiieinnnnns 1,012,588 |... 4.B FE
0209999999. Subtotal issuer credit obligations - bank loans - acquired (unaffiliated) 158,097,503 158,517,708 0
0489999999. Total - issuer credit obligations (unaffiliated) 2,615,622,990 2,635,014,482 7,787,023
0499999999. Total - issuer credit obligations (affiliated) 200,000 200,000 0
0509999997. Total - issuer credit obligations - Part 3 2,615,822,990 2,635,214,482 7,787,023
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 2,615,822,990 2,635,214, 482 7,787,023
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/87 ..evviiiiiiiiiiiiiiie e eeenen [eenand 02/01/2026 ..... Interest Capitalization ...
36297E-2Y-4 . .|G2 G2 710059  4.500% 11/20/60 . ......02/01/2026 .....| Interest Capitalization

38379A-VY-3 Government Natio201444 gage A 2014 44 LZ  4.000% 03/16/44 Interest Capitalization .

1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng agency residential mortgage-| backed securities - guaranteed (exempt from RBC)
3136B4-VK-1 .........[FNR 2019-27 MZ ~ 4.000% 06/25/59 . O 03/01/2026 ..... Interest Capitalization ...

3137F3-PA-6 ........|FHR FHR 4772 2D 4.000% 11/15/47 . ......03/01/2026 .....| Interest Capitalization
31427RMK-3 ......... Freddie Mac L3961 POOL # SL3961

3.000% 02/01/53 . J P MORGAN SEC ............... .. 10 9071109 .. 12,309:205

1039999999. Subtotal - asset-backed securities - financial asset backed securities - self-| I|qU|dat|ng agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 11,002,925 12,405,021

3137FU-HV-5 ... FHLMC K116 X1 1.407% 07/25/30 ....oovvvvnnniiiiiiinineeeens .. 01/01/2026 ..... NATIONAL ALLIANCE SECURITIES ..462,111 |, .

3137FX-3T-3 .........[FHLMC Multifamil K117ured P K117 X1 1.214% 08/25/30 . .. 01/01/2026 ..... NATIONAL ALLIANCE SECURITIES .. 452,792 |.

1049999999. Subtotal - asset-backed securities - financial asset backed securities - self-| I|qU|dat|ng agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 914,903 0 5,340 XXX
04539F-AB-4 ......... Aspire Mortgage 20261 2026-1 ATA  4.855% 01/25/66 .......ueeeeeeneneeeeeeneaeeeeeeeeeeeeeeeene e e eeeennnn [eennnd 03/02/2026 ..... MORGAN STANLEY FIXED INC ...eeeeeeeeeeinnee e e eeeeeee e e e e eeeee e e e e emene e e e eennn e e eeennnneeeeennnnnaeeeennnnns |rernnnnnseeeemnnnnaeeeemnnnnaneeees Joornaaeeeennnnnaanees 27,890,598 |..eevvvnieieeeinnnnns

10637V-AA-7 Brean Asset Back2022RMS ities 2022-RM5 A 4.500% 09/25/62 .... N R 02/25/2026 Interest Capitalization ... .

10638J-AA-5 . ..|Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 ......03/25/2026 . Interest Capitalization

10638N-AA-6 . .|Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 . 03/25/2026 . Interest Capitalization

14510742 |.
4.364.415 |.

: ..... 01/14/2026 ..... BREAN CAPITAL LLC

106380-AA-9 Brean Asset Back2026RM14ities 2026-RM14 A1 4.250% 01/25/66 . .
P R 03/03/2026 ..... BANK of AMERICA SEC

17330C-BN-7 ......... Citigroup Mortga2022J1 Trust 2022-J1 A7~ 2.500% 02/25/52 ...

36262R-AF-4 . ..|GS Mortgage-Back2021HP1 ities 2021-HP1 A6 2.500% 01/25/52 .. 03/03/2026 . BANK of AMERICA SEC 4,577,917
36264E-BE-3 . ..| GS Mor tgage-Back2022NQM1i ties 2022-NOM1 B2 ~ 4.068% 05/25/62 . 02/18/2026 ..... [WELLS FARGO .......... 6,632,201
46648R-AC-5 . ..| JPUMT 2018-1 A3 3.500% 06/25/48 ........oevveeeeniiiieennn, 01/26/2026 .....[CITIGROUP GLOBAL MKTS 110,827
466510-BJ-4 . ..| JP Morgan Mortga2019INV2 2019-INV2 BS ~ 4.713% 02/25/50 .. 02/12/2026 . ROBERT W. BAIRD 3,253,468
64820l-AF-1 . .|New Residential 2021INV1 Loan 2021-INV1 A6 2.500% 06/25/ 01/27/2026 WELLS FARGO ....... 7,282,630

PMT Loan Trust 2026CNF2 2026-CNF2 A4 5.000% 02/25/57 ..
.| PMT Loan Trust 2026CNF2 2026-CNF2 A6 5.000% 02/25/57
PMT Loan Trust 2025CNF1 2025-CNF1 A8  5.000% 10/25/56 ..

69393F-AD-8 .
69393F-AF-3 .
729906-AH-0

Cantor Fitzgerald Fixed
Various .........
WELLS FARGO ...

+35.500,000 |-
17,507,856 |...

35271719 |,
. 17,320,467 |.
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75408V-AG-6 ......... Rate Mortgage Tr2026J1 2026-J1 A7 5.000% 04/25/56 .......coiiiiiiiiiiiiiiiiicccccececccceeeeeeeeeeee oo 03/31/2026 ..... Cantor Fitzgerald FiXed ..........coiiiiiiiiiiiiiiiiiiiiiiiiiiii e eeeeseeeeereeees [rassssssssssssssssssssssrrsrnrrraes [eereeereenneeeeaeaaas 2,387,156 [.eeeeenniiiiiiinnnnee 2,400,000 |... E
81750G-AB-2 . ..|Sequoia Mor tgage2026HYB1 2026-HYB1 A1A  4.674% 04/25/56 . 03/10/2026 BANK of AMERICA SEC .. . 49,403,120 |. .50,000,000 |.
817500-AE-4 ......... Sequoia Mor tgage20264 2026-4 A5 5.000% 03/25/56 .......... ......03/20/2026 ..... WELLS FARGO ............. .... 42,960,206 |. ... 43,445,000 |...
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 219,691,065 223,832,012
05594W-AF-7 .........|BMO Mortgage Tru20265C14 2026-5C14 AS ~ 5.539% 03/15/59 .. ......03/06/2026 ..... BMO CAPITAL MARKETS CORP .. .... 10,299,957 |. ....10,000,000 |...
055941-AG-5 . .| BMO Mortgage Tru20265C14 2026-5C14 B 5.838% 03/15/59 .|BMO CAPITAL MARKETS CORP . 20,599,946 |. .20,000,000 |.

| J P MoRaAN SEC ...
-[Bo capITAL MARKETS coRe
Various ...oeeeeneennns

..|BX 2021 2021-21M G 6.853% 10/15/36 ...
..|BMO Mortgage Tru20255C10 2025-5C10 B 6.445% 05/15/58
..|Banc of America 2017BNK3al Mor  3.879% 02/15/50 ..
.| Bank 2019BN24  3.283% 11/15/62 ..........

05609C-AS-6 .
05615B-AG-6 .
06427D-AlI-3 .

06540V-BE-4 . . BREAN CAPITAL LLC ..

06604M-AG-3 . ..| Bankb q5YR14 2025-5YR14 B 6.474% 04/15/58 . Cantor Fitzgerald Fixed 5,300,000
06644B-AX-2 . .. | Bank5 r5YR21 2026-5YR21 € 0.000% 04/15/59 . J P MORGAN SEC ...... 4,089,130
08042J-AA-9 . ..|Belmont Holdings I, LLC SDC Belmont DD 10/31/28 PRIVATE PLACEMENT 5,146,518
08042J-AA-9 . .|Belmont Holdings I, LLC SDC Belmont DD 10/31/28 .| PRIVATE PLACEMENT 179,655

. 01/08/2026 .....| BARCLAYS ....

08160K-AH-7 . ..| BENCHMARK Mor tga2019815 2019-B15 XA  0.800% 12/15/72 . . 1,819,477 |.

08161B-BA-0 . ..| BENCHVARK Mor tga2018B3 2018-B3 AS ~ 4.195% 04/10/51 .... 01/28/2026 .....[BREAN CAPITAL .. 2,938,125 |.

08164H-BB-2 . .. | BENCHWARK Mor tga2026V21 2026-V21 AS ~ 5.506% 03/15/31 . 03/03/2026 . GOLDMAN SACHS ....... .10,299,997 |.

12433L-AA-3 . ..|BX Trust 2026C8M0 2026-CSMO A 5.073% 02/15/43 ......02/05/2026 . CITIGROUP GLOBAL MKTS .22,000,000 | .22,000,000 |
12433L-AC9 ......... BX Trust 2026CSM0 2026-CSMO B 5.873% 02/15/43 ..o e 02/05/2026 ..... CITIGROUP GLOBAL MKTS ...eeeeeeeiee ettt ettt e et e e e ra e e e e eeis [eseeeeeeeeinee e e e e e einaneeeeees [ortreeeeeeeeineeae e 9,000,000 |evvvereeeaiiiieanne 9,000,000 |...
12433L-AE-5 BX Trust 2026C8M0 2026-CSMO € 5.673% 02/15/43 ..ot o 02/05/2026 ..... Lo O e P RPN 8,000,000 |..ccuvvrriiariiiianns 8,000,000 |...
12528Y-AJ-2 . ..|Cantor Commercia2019CF2 state  3.116% 11/15/52 . BARCLAYS .............. K K 4,864,243

12505E-AF-2 . .| COMM Mor tgage Tr2017COR2 ~ 3.803% 09/10/50 ....... E BANK of AMERICA SEC K K 5,208,285 |.

125961-AE-4 CSAIL Commercial2019C16 e Trus 2019-C16 XA  1.526% 06/15/52 .... B 01/22/20%6 ..... DEUTSCHE BANK 312,466 |.
126295-AA-2 CRB Commercial M2025CRE1Trust 2025-CRET A 3.867% 09/15/58 ....ceoveuvviiiiiiiiiiiiiiiiiiiiiiieecciies o 02/25/2026 ..... Cantor Fitzgerald Fixed ... .... 17,635,654 |. ... 17,547,914 |...
23312L-AU-2 . .. | Deutsche Bank C02016C1 Mortg ~ 4.195% 05/10/49 ........ ..|ROBERT W. BAIRD .. ... 32,560 |. ... 35,000 |.
30343Y-AA-6 . .|FS Trust 20260RL 2026-0RL A 5.023% 02/15/41 ... E ..|J P MORGAN SEC ... .25,000,000 | .25,000,000 |
54910T-AN-2 LSTAR Commercial20175 e Trus 2017-56B  4.618% 03/10/50 .. R 02/20/2026 ..... PERFORMANCE TRUST CAPITAL ....veeieeeeiiiiie ettt ettt e e inne e e e e e [oesseeeeeessinneeeeessnnnneaeees [oesssnneeeeeennnneeen. 1,464,875 |l 1,500,000 |...
55316V-AL-8 MHC Commercial M2021MHC Trust 2021-MHC F 6.388% 04/15/38 ...c.evvveieeiiiiiiiiiiiiiiiceceiiieeeen o 02/18/2026 BARCLAYS .

616910-AH-1 . .|MSC 2018-L1 AS  4.637% 10/15/51 ..oooeeviiiiiiiiiiiieee, 02/26/2026 . PERFORMANCE TRUST CAPITAL .

61691U-AJ-8 . ..[Morgan Stanley C2019L3  Trust 2019-L3 D  2.500% 11/15/52 . 03/03/2026 . BTIG LLC vvveeiiiiies

61769J-BD-2 . ..[Morgan Stanley C2019H6  Trust 2019-H6 AS ~ 3.700% 06/15/52 .. 03/10/2026 BMO CAPITAL MARKETS CORP . 15,043,000 |
74391F-AC-2 . ..|Preston Ridge Pa2026CREfor tgag 2026-CRE1 AS ~ 5.568% 03/19/43 03/19/2026 . NATIXIS SECURITIES . ..7,000,000 |
T4391F-AE-8 . ..|Preston Ridge Pa2026CRE1ortgag 2026-CRE1 B 5.918% 03/19/43 . 03/19/2026 . NATIXIS SECURITIES . .10,000,000 |
90276C-AH-4 . ..|UBS Commercial M2017C2 Trust 2017-C2 AS ~ 3.740% 08/15/50 . 01/30/2026 GOLDMAN SACHS ..... 7,848,000
90276X-AY-1 . ..|UBSCM  4.492% 06/15/51 ... 03/05/2026 . BREAN CAPITAL LLC ,204, K 4,250,000 |.
92254A-AA-5 . .| 2024T1 2024-T1 A 5.518% 11/10/39 02/04/2026 . J P MORGAN SEC . 31,842,261 |. . 31,505,000 |
95005B-AG-5 Wells Fargo Comm20265C8 ortgag 2026 .02/17/2026 ..... WELLS FARGO ....... ....25,023,777 |. .... 24,295,000 |...

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 277,315,501 271,518,837 354,618

09263E-AA-0 ......... BLACKROCK LTD ~ 20241A 2024-1A A1 5.522% 07/15/36 ...evvveeeeeeiiiiiiieeciieeceeieeeceeieeeeee e 03/06/2026 ..... BANK of AMERICA SEC .. .... 33,800,265 |. ....33,740,000 |... 207,650 | 1.A FE
00037L-AY-6 . .| ABBSL 2021-2A B2R  5.322% 04/15/39 ......ceveeiiennnnns 02/18/2026 .....[WELLS FARGO ............. . 15,000,000 |. . 15,000,000 |. .0 |1.CFE ..
00901H-AC-6 . Aimco 202627A 2026-27A A2 4.968% 04/20/39 . 02/27/2026 . NOMURA SECURITIES INTERNAT IONA .10,000,000 | .10,000,000 | 1.AFE ..
00901H-AE-2 . Aimco 202627A 2026-27A B 5.068% 04/20/39 02/27/2026 . NOMURA SECURITIES INTERNAT IONA .20,000,000 |. .20,000,000 | 1.CFE ..
00901U-AA-1 . ..| Aimco 202422A 2024-22A A 5.168% 04/19/37 03/09/2026 . NATIXIS SECURITIES . .10,006,250 | .10,000,000 | 1.AFE ..
01750T-AQ-9 . ..[Allegro CLO Ltd 20201A 2020-1A A2R  5.270% 07/21/37 02/20/2026 . J P MORGAN SEC ...... . 11,422,800 | . 11,400,000 |. 1.AFE ..
03770W-AA-9 . ..|Apidos CLO 202448A 2024-48A A1 5.108% 07/25/37 . 02/11/2026 .....[BANK of AMERICA SEC 9,332,550 |. ..9,300,000 | 1.AFE ..
04018F-AL-2 . ..|ARES CLO Ltd ~ 202160A 2021-60A AR2 ~ 4.628% 07/18/34 02/06/2026 .....[SMBC NIKKO ........ .26,000,000 | .26,000,000 | 1.AFE ..
04018X-AL-3 . ..|ARES CLO Ltd ~ 2021ALFA 2021-ALFA XR  4.522% 04/15/39 .. 02/06/2026 .....[BNP SECURITIES ..4,000,000 | ..4,000,000 | 1.AFE ..
05684L-AN-5 . ..|Bain Capital Cre20211A  Limit 2021-1A AR 4.608% 04/18/3: 01/12/2026 .....[Various ......... . 45,159,200 |. .45,200,000 |. 1.AFE ..
05876N-AJ-8 . ..|Ballyrock Ltd  202426A 2024-26A C1  6.968% 07/25/37 . 02/18/2026 .....[ROBERT W. BAIRD 3,327,543 |. 3,310,000 2.BFE
090971-AE-2 . ..|Birch Grove CLO 202616A 2026-16A B 5.321% 04/23/39 03/18/2026 ..... [SMBC NIKKO ... ..7,000,000 |. 7,000,000 1.02
12571K-AJ-8 . ..|CIFC Funding Ltd20223A 2022-3A AR~ 3.670% 04/21/35 . 02/12/2026 . SMBC NIKKO .25,000,000 | .25,000,000 | 1.AFE
12571K-AL-3 . ..|CIFC Funding Ltd20223A 2022-3A BR ~ 5.070% 04/21/35 . 02/12/2026 . SMBC NIKKO ..9,000,000 |. ..9,000,000 | 1.CFE ..
12719A-AE-4 . ..|CTM CLO Ltd 20263A 2026-3A B 5.222% 04/15/39 .. 02/10/2026 WELLS FARGO . . 13,500,000 | . 13,500,000 | 1.CFE ..
14317K-AQ-7 . .|Carlyle Global M20219A rategi 2021-9A AR  4.778% 10/20/34 ......03/03/2026 . GOLDMAN SACHS .20,244,938 |. .20,250,000 | 1.AFE ..
20244C-AJ-7 .........|Empower CLO Ltd.20231A 5.268% 04/25/38 RO 03/27/202%6 ..... WELLS FARGO .... JU JU .... 19,967,710 |. .... 19,890,000 |... 1.AFE
20247K-AR-8 ......... Empower CLO Ltd.20233A 2023-3A AR 4.908% 01/20/39 ....oovvvveeeeiiiiiiiiiiiiiiiiiiiiiiiiieeeeeiiiiiieees o 01/22/202%6 ..... T P TP PP P PP P PPPIN FETTTPPPPPPPPPPPPPPRY 15,000,000 J..ovvveiieiiaiinnns 15,000,000 1AFE oo
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29247K-AT-4 Empower CLO Ltd.20233A 2023-3A BR  5.268% 01/20/39 .... N - 01/22/2026 DEUTSCHE BANK .. .. 15,000,000 |. .. 15,000,000 |...
20247K-AV-9 . .. |Empower CLO Ltd.20233A 2023-3A CR  5.468% 01/20/39 . 01/22/2026 . DEUTSCHE BANK .. 9,750,000 9,750,000
37150C-AC-7 . ..|Kennedy Lewis CL202521A 2025-21A B 5.418% 07/25/38 ... 03/09/2026 . ROBERT W. BAIRD 2,881,979 |. 2,885,254 |. .
38138J-BE-2 . ..|GoldenTree Loan 20219A nt US 2021-9A AJR  5.168% 04/20/37 03/27/2026 . WELLS FARGO .... .. 7,000,000 |. 7,000,000 |. FE ..
38138J-BG-7 . ..|GoldenTree Loan 20219A nt US 2021-9A BR2  5.268% 04/20/37 03/27/2026 . WELLS FARGO . . 18,150,000 |. . 18,150,000 |. FE ..
46091X-AL-4 . ..| Invesco CLO LTD 20234A 2023-4A X  4.568% 01/18/39 ........ 01/20/2026 .| BARCLAYS ........ .. 4,550,000 |. .. 4,550,000 |. FE ..
55954N-AS-8 .. |Magnetite CLO Lt201923A 2019-23A AR2  4.658% 01/25/35 01/28/2026 .....|NOMURA SECURITIES INTERNATIONA . 33,000,000 |. . 33,000,000 |. FE ..
623908-AL~4 .........|MOUNTAIN VIEW CL20241A 2024-1A D1 7.321% 10/16/37 .... 02/02/2026 ..... NOMURA SECURITIES INTERNATIONA ... 1,692,923 |oovviiiiiiiiiiis 1,675,000 ... FE
64755Y-AE-8 New Mountain CLOCLO 9A CLO-9A B 5.239% 04/22/39 02/17/2026 ..... WELLS FARGO .... ....20,000,000 [. ....20,000,000 ... FE
67109S-AA-5 . ..|0ak Hill Credit 202417A 2024-17A A 5.148% 04/20/37 .. 01/06/2026 .....| SANTANDER ....... . 12,517,500 |. .12,500,000 |. FE ..
67389B-A0-8 . ..|Oaktree CLO Ltd 20212A 2021-2A AR 4.642% 01/15/35 . ......03/05/2026 . BANK of AMERICA SEC . 34,351,505 |. . 34,486,000 |. FE ..
674010-AQ-9 ......... Oaktree CLO Ltd 20232A 2023-2A BR  5.419% 07/20/38 .... R - 03/03/2026 ..... ROBERT W. BAIRD 3,531,029 [....ccvvvinniiiiiinnnns 3,535,448 |... FE
69690R-AE-0 ......... Palmer Square Lo20243A ng Ltd 2024-3A DR 7.410% 08/08/32 ......cevuuieeeemmniieeeeenneeeeeennineeeee eennnd 01/30/2026 ..... CITIGROUP GLOBAL MKTS ...eeeeeeeeeeeeeeee e e eeeete e e e e eenee e e e emeene e e e eemnn e e e eemnnnaeeeennnnnaeeeennnnnneee reeennnnnseeeennnnaneeeennnnnaneees Joemnnnnaneeemnnninnnees 2,680,000 [o.eeeeeemnnneeeeens 2,680,000 |... FE
69703J-AL-7 . ..|Palmer Square CL20241A 2024-1A BR  5.272% 04/15/37 ....... 03/27/2026 .....|J P MORGAN SEC ...... . 12,410,000 |. . 12,410,000 |. FE ..
73052V-AL-9 . ..|Point Au Roche P20211A  Ltd 2021-1A X  4.568% 01/20/39 01/27/2026 CIBC WORLD MARKET .. 4,500,000 |. .. 4,500,000 |. FE ..
817952-AG-9 . ..| 720 East CLO Ltd20261A 2026-1A B 5.068% 04/20/39 .. 02/09/2026 . WELLS FARGO .... .11,000,000 |. .11,000,000 |. FE ..
817952-AJ-3 . ..|720 East CLO Ltd20261A 2026-1A C  5.368% 04/20/39 .. 02/09/2026 . WELLS FARGO . .10,000,000 |. .10,000,000 |. FE ..
87269H-AC-9 . .|TPG CLO Ltd 20263A 2026-3A A2 5.150% 04/21/39 . 03/09/2026 . J P MORGAN SEC .17,500,000 |. .17,500,000 |. FE ..
92558N-BA-9 . Vibrant CLO Ltd 201911A 2019-11A A2R2  5.235% 04/20/39 02/09/2026 . BNP SECURITIES .. 8,000,000 |. .. 8,000,000 |. FE ..
92558N-BC-5 .. Vibrant CLO Ltd 201911A 2019-11A BRR  5.635% 04/20/39 . BNP_SECURITIES . .. 10,800,000 ). .. 10,800,000 |... FE

1099999999. Subtotal asset-backed securities - financial asset backed securities - self-| I|qU|dat

537,085,192

537,011,702

d

|ng non-agency - CLOs/CBOs/CDOs (unaffiliated)

723046-AA-8 .........|PINEBRIDGE ~ 8.433% 09/21/32 PRIVATE PLACEMENT E..
723046-AB-6 ......... PINEBRIDGE 10.433% 09/21/32 PRIVATE PLACEMENT E e
03770#-AA-6 APOGEM  5.130% 06/18/37 ....vvveiieeiiiiiiiee ettt e 03/26/2026 ..... PRIVATE PLACEMENT E

03770#-AB-4 .
107920-AG-5 .
107927-AG-0
14985¢-AA-4

..| APOGEM  5.130% 06/18/37 ....
.|Bridgecrest Lend20253  Secur 2025-3 E

6.620% 05/17/32
Bridgecrest Lend20261  Secur 2026-1 E  6.630% 02/15/33
Concora Concora Class A 2025 12/28/32 ..

[ o12172096 ... | DEUTSCHE BANK .

01/12/2026

R .| PRIVATE PLACEMENT
.. 01/06/2026

- | VELLS FARGO ...

...... 03/27/2026 ..... [PRIVATE PLACEMENT

14985#-AB-2 . ..|Concora Concora Class B 2025 12/22/32 03/27/2026 . PRIVATE PLACEMENT
23345W-AC-9 ......... | DT Auto Owner Tr20233A  6.400% 05/15/29 .......... 01/05/2026 .....[WELLS FARGO ....
33767M-AC-7 . ..|Firstkey Homes T2021SFR1 2021-SFR1 B 1.788% 08/17/38 01/15/2026 .....[WELLS FARGO .
36274A-AE-0 . ..|GLS Auto Receiva20261A st 2026-1A C  4.560% 11/17/31 02/06/2026 .....[J P MORGAN SEC
36274A-AG-5 . ..|GLS Auto Receiva20261A st 2026-1A E  6.510% 03/15/33 02/06/2026 .....[J P MORGAN SEC ...
59161F-AB-3 . ..[Metrocommunications  5.952% 02/25/55 .. 01/02/2026 ..... PRIVATE PLACEMENT
59161F-AD-9 . ..[Metrocommunications  7.302% 02/25/55 ..... 01/02/2026 .....PRIVATE PLACEMENT ..
670808-AA-8 . ..|NUVEEN CPACE LENDING RN FEEDER Class A Note 5.850% 12/20/65 02/17/2026 .....[PRIVATE PLACEMENT .....
68269N-AB-8 . ..|OneMain Financia20241A ce Tru  6.030% 05/14/41 .............. 01/14/2026 .....[MIZUHO SECURITIES USA
682940-AC-5 . ..|OneMain Direct A20261A ivable 2026-1A C  4.860% 05/15/34 . 03/06/2026 .....[TD SECURITIES ..........
T4940E-AA-S . ..|Woodward Capi tal2026CES2ent 2026-CES2 A1A  4.762% 02/01/56 02/19/2026 . BANK of AMERICA SEC
74940L-AA-9 . ..|Woodward Capi tal2026CES3ent 2026-CES3 A1A  5.144% 03/25/56 03/12/2026 . CITIGROUP GLOBAL MKTS
87303*-AA-9 . .| THL Credit  5.000% 12/31/27 .....oooiiiniiiiiiiiiiiee, 01/27/2026 PRIVATE PLACEMENT ..
89190M-AA-2 . .| Towd Point Mortg2026CES2t 2026-CES2 A1A  4.720% 02/25/66 02/12/2026 . GOLDMAN SACHS .....
AUDMEZ-V*-1 . AUDAX MEZZANINE Audax MZ V  8.000% 04/30/30 .... 02/20/2026 . PRIVATE PLACEMENT

BENFIT-VA-O .........
BENFITVB0 ..oooooe

Benefit Street Partners  3.769% 04/11/30
Benefit Street Partners 3.769% 04/11/30

: ..... 03/30/2026 ..... PRIVATE PLACEMENT
...... 03/30/2026 ..... [PRIVATE PLACEMENT

.. 4,850,000 |.
10,413,297 |.

9,998,595 |.
. 39,999,592 |.
. 23,999,359 |.

.. 9,850,000 |
.10,000,000 |.
.40,000,000 |
.24,000,000 |.

OMOM — & 4 & & 4 AP0 S PO W = R
I EETMEEPMOOTOINITETOIIOD > O
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mmm
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=
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1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidat

ing - other financial asset-backed securities - self-liquidating (unaffiliated)

185,798,253

185,241,829

26209X-AD-3 . .. |HONK 2021-1A A2 2.791% 10/20/51 .... 03/19/2026 . Various . .. 4,542,650 |. .. 4,965,634 |.

55282G-AF-4 . .| Massage Envy Fra20191 LLC 7.747 02/13/2026 . BARCLAYS . .16,500,000 |. .16,500,000 |.

928611-AA-2 . ..|Vital Care Issue20251A 2025 1A A2 6.737% 01/30/56 . SWBC NIKKO C oo eeeeeeeeeeeeeeeeeeeeeeeeseeesesesssssessssssssssssssssssssssssssssssssssssssssssssssssss |oesssssssssssssssssssssssssssssnnns |oereriiiiieiiiiiiiiinns 5,082,813 [....cccnnnnnnnnnnees 5,000,000 |...

1739999999 Subtotal asset-backed securities - non-financial asset-backed securities - full anaIyS|s other non-financial asset-backed securities - full analysis (unaffiliated) 26,125,463 26,465,634 61,802 XXX
1889999999. Total - asset-backed securities (unaffiliated) 1,257,995,079 1,256,536,812 3,043,940 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 1,257,995,079 1,256,536,812 3,043,940 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
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1909999999. Total - asset-backed securities

1,257,996,079

3,043,940

2009999999. Total - issuer credit obligations and asset-backed securities

3,873,818,069

10,830,963

[SCE_TRUST VI T PREFERRED .......ueeeceseeeeseesnsesesesaeseseeecesnnesaessseseeesesmsneasasasaeesseseeeeneeanaeaes [..... 01/16/2026

..................... 144,850.000

3,650,220

4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred

3,650,220

0

4509999997. Total - preferred stocks - Part 3

3,650,220

4509999998. Total - preferred stocks - Part 5

4509999999. Total - preferred stocks

3,650,220

9'v03

.|DISNEY ...t

AT&T INC
..| ABBVIE INC
.|APD ..

.| ALEXANDRIA REAL ESTATE REIT

.| ALPHABET CLASS C ...

.| AMERICAN TOWER CORP REIT

AMGEN INC
ANALOG DEVICES ...
APPLE INC

AUTOMATIC DATA PROCESSING INC ....
AVALON BAY COMMUNITIES REIT
BANK OF AVERICA CORP ...
..| BECTON DICKINSON .........
.| BLACKROCK FUNDING INC COMMON

.| BOOKING HOLDING .......

.| BRISTOL-MYERS SQUIBB .

.| BROADCOM INC ...

CATERPILLAR INC ....
CHEVRON CORPORAT ION
CISCO SYSTEMS INC ..
CITIGROUP
COMCAST CORP CL A

CONSTELLATION BRANDS COMMON .

DEERE & COMPANY ..

..|DOLLAR GENERAL CORP
.| DUKE ENERGY ...
Entergy Corp ...
EXXON MOBIL CORP

Meta Platforms, Inc ..

FOX CORP

ARTHUR J GALLAGHER & CO ...
GOLDMAN SACHS GROUP INC

.|Fragrances Inc COMMON

.| JP MORGAN CHASE & CO .

.| JOHNSON & JOHNSON ..
KLA CORPORATION

KINDER MORGAN ... ttteeee ettt ettt ettt ettt e et ettt e e et e e e e ettt e e e e e

.. 01/16/2026

03/13/2026 .
03/13/2026 .
01/20/2026
03/13/2026
03/13/2026
03/19/2026
01/16/2026
01/20/2026

01/16/2026
01/23/2026
03/13/2026
01/20/2026
01/20/2026
03/13/2026
01/22/2026
03/13/2026

.. 01/16/2026
01/22/2026
03/13/2026
01/20/2026
01/23/2026
01/21/2026
01/20/2026
03/13/2026
01/20/2026

Various ...
Various .
Various ...
S. C. BERNSTEIN
Various ...
Various .
Various ...
Various ...
Various ...
Various ...
Various ...
Various ...
.|Various .
.|Various .
.|Various .
Various .
Various ...
S. C. BERNSTEIN ..
Various ...
Various ...
Various ...
Various ...
Various ...
Various ...
Various ...
Various ...
.|Morgan Stanley CSA .
.|Various ...
Various ...
Various ...
Various ...

Various

Morgan Stanley CSA ....
Various ...
Various ...
Various ...
Various .
Various .
Various .
Various ...

Various

.. 94,055.000 |....
7,435.000 |.
..5,332.000 |
.19,580.000 |
.17,640.000 |.
.13,746.000 |

..... 9,351.000 |....
....16,995.000 |....
....12,914.000 |....
..... 9,717.000 |....
....62,313.000 |....

.10,861.000 |.
2,397.000 |.
..259.000 |.
.39,837.000 |
.17,951.000 |.
....26,511.000 |....
..... 3,270.000 |....
....19,452.000 |....
....39,344.000 |....
....17,310.000 |....
....69,892.000 |....
..... 9,357.000 |....
..... 4,337.000 |....
. 24,344.000 |.
.12,206.000 |.
.17,269.000 |.
....21,002.000 |....
....29,954.000 |....
..... 3,998.000 |....
....13,347.000 |....
..... 6,836.000 |....

.23,215.000 |

..8,065.000 |
.22,074.000 |.
e 2,102.000 |....
...................... 77,130.000

2,821,689 |.
4,313,461 |.
3,087,296 |.
1,758,210 |.
3,340,583 |.

6,164,007 |.
2,105,054 |.
2,067,902 |.
3,270,139 |.
2,894,587 |.
2,010,645 |.
1,974,947 |.
1,479,137 |.

974,926 |.
.. 1,757,362 |.
..2,188,925 |.
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517834-10-7 ......... LAS VEGAS SANDS CORP COMMON ....evveeeeeeennieeeeeeee e e e e eenn s e e e e e e e e e e e e e e e enn e e e e ennnnneeeennn |eennad 01/23/2026 ..... Various ... 20029,786.000 [o.eeieeeenniaeeeeens 1,787,854 |.
532457-10-8 ......... = R RN 03/13/2026 ..... T TR AP 1,721.000 |....
539830-10-9 ......... LOCKHEED MARTIN .. eeeee e e et e e e e e e e e e e e e e e e e e e e e e e e mnn e e e e e ennn e e e e ennnnneeeennnnns |eennnd 01/23/2026 ..... T T PP PPPPPRRR AU URPPRPTY 4,278.000 |....
580135-10-1 ......... DR RN 03/13/2026 ..... T TR AP 7,900.000 |....
58933Y-10-5 ......... MERCK & GO INC ...eeeeeeeee e e eeeee e e e e e et e e e e e e e e e e eene e e e e e een e e e e e ennnaeeeeennnneeeeennnnneeennnnnns |eennnd 01/22/2026 ..... Various ... ... 23,749.000 |....
594918-10-4 ......... O 0P RN 03/13/2026 ..... Various ... ....18,870.000 |.... . N
595017-10-4 ......... MICROCHIP TECHNOLOGY INC ... e eeeeee e e e e e e e e e e e e e e e e e e e e e enn e e e e ennnnneeeennnnns |enaad 03/13/2026 ..... Various ... ... 24,448.000 |.... 1,751,011 |.
595112-10-3 ......... MICRON TECHNOLOGY INC .evveeeiiiiiiii it rrni e s rnann s s nnnnnn s eeens [anand 03/13/2026 ..... T TR AP 6,714.000 |.... 2,562,165 |.
617446-44-8 ......... MORGAN STANLEY ...t e e e e et e e e e e e e e e e e e e e e nne s e e e e nnn e e e e eennan e e e e ennnnnneeeennnnnnes |eenund 01/20/2026 ..... Various ... ....10,211.000 |.... 1,891,675 |.
65339F-10-1 . ..|NEXTERA ENERGY INC . 03/13/2026 . Various . .29,053.000 |.
654106-10-3 . ..INIKE INC .. 01/23/2026 . Various . .18,238.000 |.
67066G-10-4 . ..|NVIDIA CORP . 03/18/2026 .|Various . .. 3,085.000 |.
681919-10-6 ......... OMNTCOM GROUP ... et e e e e e e e e e e e e e e e nn e e e e e e nnnn e e e e e nnnneeeeennnnnnneeee |eeees 01/16/2026 ..... Various ... ....16,007.000 |.... .
68389X-10-5 ......... L R RN 01/20/2026 ..... Various ... ... 11,792,000 |.... 2,256,516 |.
704326-10-7 ......... PAYCHEX INC .. eeeeeee e e ettt e et e e e e e e e e e e e mnn e e e e e nnn e e e e e ennnaeeeeennnnaaeeeennnnnnes |eeees 01/16/2026 ..... Various ... ....12,386.000 |.... 1,394,413 |.
713448-10-8 ......... L5 RRRRR RN 03/13/2026 ..... Various ... ... 17,943.000 |.... 2,616,637 |.
717081-10-3 ......... PEIZER INC -.eeeeeee e e e e eete e e e e et e e e e e e e e e eeee e e e e en e e e e emnnne e e e ennnnnaeeeennnnnaeeeennnnnneeeens  |oenand 03/13/2026 ..... Various ... ....82,825.000 |.... 2,125,692 |.
718172-10-9 ......... PHILIP MORRIS INTERNAT=W/T ..oiiiiiiiiiiiiiiiie et rnni s nnnnnneees [anand 03/13/2026 ..... Various ... 17,905,000 |.... 3,030,925 |.
718546-10-4 ......... PHILLIPS 86 ... eeeeeeeeeeeeee e e e e e e 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 e enna s e e e eennnnneeeennnnnnaees |eees 01/16/2026 ..... Morgan STanley CSA ...eeeeiieeiiii e e et e et e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnn e e e eennnn [eereeennnaeeeeennnaaas 9,202.000 |.... 1,286,029 |.
741441-10-8 T ROWE PRICE GROUP INC 01/16/2026 ..... Various ....13,177.000 |.... 1,417,118 |.
74251V-10-2 . ..| PRINCIPAL FINANCIAL GROUP .. 01/16/2026 .|Morgan Stanley CSA . .14,957.000 |. 1,353,356 |.
742718-10-9 . ..| PROCTER & GAMBLE CO 01/21/2026 .|Various . .26,297.000 |. 3,770,774
743401-10-3 . ..| PROLOGIS INC REIT ..... 01/21/2026 Various ... .27,696.000 |. 3,569,668
74743.-10-0 . .| ONITY ELECTRONICS INC J.P. Morgan CSA ..8,866.000 |. . 858,202
747525-10-3 . .. | QUALCOMM ............... Various ... . 14,439.000 |. 2,365,616
75513E-10-1 ......... RAYTHEON TECH CORP ...evveenieiiieiii e e ciiiie s et e e s s s e rsaa s s s s rnnnn e s s snnnnn s s ssnnnnns |oonand 03/13/2026 ..... Various ... ... 13,938.000 |.... 2,705,964 |.
79466L-30-2 ......... SALESFORCE. COM INC ... eeeee e e et e e e e e e e e e e e e e e e e e e e e e eennn e e e e e nnnneeeeennnnnnes |eennnd 01/23/2026 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 8,350.000 |.... 2,041,075 |.
808513-10-5 ......... Bt RN 03/13/2026 ..... Various ... ....27,059.000 [.... 2,748,820 |.
824348-10-6 ......... SHERW IN-WILLIAMS CO/THE COMMON ......eeeeeneeeeennee e e eeeeeee e e e e eeene e e e e eenn e e eernnneeeeernnnneeeeennnn |eenand 01/22/2026 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 5,969.000 |.... 2,117,980 |.
828806-10-9 ......... SIMON PROPERTY GRP LP REIT eevvueniiiiiiiiie e iiiiiie e seeii st s s s s s nnann s s snnnnns [oeees 01/16/2026 ..... Morgan Stanley CSA ..eevveiniiiiiiii i e erees [eeeeerer e 6,792.000 |.... 1,255,851 |.
842587-10-7 SOUTHERN €0 e e e et e e e e e e s e e e e e e e e e e e e e e e e ensa e e e e e e ennaneeeennnnn e eeeennnnnneeennn  |eees 01/16/2026 ..... Various ... ...23,103.000 |.... 2,033,043 |.
844741-10-8 . ..| SOUTHIEST AIR ... ......01/22/202 .....|Various ... .35,020.000 |. 1,508,031 |.
854502-10-1 . ..| STANLEY BLACK & DECKER INC .. 01/16/2026 .....|Morgan Stanley CSA . .27,416.000 |. 2,285,211 |.
855244-10-9 . .. | STARBUCKS CORP ... 01/23/2026 .....|Various ... .20,602.000 |. 1,926,266 |.
871829-10-7 . ..| SYSCO CORP .. ......01/21/2026 .....|Various . .25,672.000 |. 1,947,517 |.
87612E-10-6 . ..| TARGET CORP . .. 01/16/2026 .|Morgan Stanley CSA . .13,327.000 |. 1,441,856 |.
882508-10-4 ......... TEXAS INSTRUMENTS ... eeeeeeee e e eeeee e e e e e e e e e e e e e e e e e e e e e e ennne e e e ennnnaeeeennnnnaeeeennnnnneeeens  |eennnd 01/20/2026 ..... Various ....15,266.000 |.... 2,884,628 |.
88579Y-10-1 ......... R RN 03/13/2026 ..... Various ... ... 14,340.000 |.... 2,345,747 |.
898320-10-9 ......... TRUIST FINANCIAL CORP .....eeeeetieeeeeeen e e e e ee e e e e e e e e e e e e een e e e e e e emna e e e e ennna e e e eeennnnaeeeenn |eeees 01/16/2026 ..... Various ... ....43,957.000 |.... 2,217,503 |.
902973-30-4 ......... OB RN 01/16/2026 ..... Various ... ....45,650.000 |.... 2,516,267 |.
907818-10-8 ......... UNTON PACIFIC CORP ... e e et e e et e e e e e e e e e e e e e e e e e e e e e e e e mnnnn e e e eennnnneeeennnn |eenund 01/20/2026 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 7,940.000 |.... 1,796,739 |.
91324P-10-2 ......... UNITEDHEALTH GROUP INC .evveeieiiiiii et seena e esna e s s esnnan e eeens [anand 01/23/202%6 ..... T TR AP 5,887.000 |.... 2,035,936 |.
91913Y-10-0 ......... VALERO ENERGY CORP ... eeeereueeeeemnnneeeeennnaeseeenenn e e eeemnnnaeeeernnnnaeeernnnnaseennnnnneeennnnnnneees |ennnd 01/23/2026 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 7,151.000 |.... 1,335,591 |.
92343V-10-4 ......... VERIZON COMMUNICATIONS ..vveneeiiiiiieeeciiii e e e reii e e e e s e e s s enna e s s eennn e s s sannnnseseens [oanand 03/13/2026 ..... Various ... ....57,603.000 |....
925283-10-3 . .| VERSANT MEDIA GROUP INC CL A 01/05/2026 Spin 0ff .11,038.000 |.
928260-83-9 . . [VISAINC ..... 03/09/2026 . Various . .. 8,431.000 |.
941848-10-3 . ..| WATERS CORPORATION . 02/10/2026 .|Spin Off .. 7,396.230 |
949746-10-1 ......... WELLS FARGO & 00 ..iieuuunniiiiiuuinniisiiiuiiissiiiusissseecianinesssessnnseessessnnssesseesnnseesessnnnseeseesnnnne  |oosnnd 01/21/2026 ..... Morgan Stanley CSA . ...29,400.000 |....
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98138H-10-1 ......... WORKDAY INC-CLASS A .. [ 02/25/2026 ... T RN 4,011.000 |.... 664,414
988498-10-1 ......... L= T 0 PP RN 01/22/2026 ..... Various ... 12,355.000 |.... .. 1,011,105
654950-10-3 ......... L0 IO 0P R 03/13/2026 ..... T RN 4,854.000 |.... .. 2,197,790
G5960L-10-3 . . 01/23/2026 ..... Various 32,508.000 |. 3,210,813 |...
G1151C-10-1 ......... 01/23/202%6 ..... LU TN 5,630.000 |.... .. 1,581,664
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 218,529,022
31337#-10-5 ......... |FHLB L0 Y | ...... 03/30/2026 ..... |PRIVATE PLACEMENT . uttttttttttttttete ittt | ..................... 712,485.000 [........oeennneeeeees 71,248,500
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 71,248,500
89154W-77-5 ......... |TOUCHSTONE HIGH YIELD-INST ...t | ...... 01/30/2026 ..... |DIVIDEND REINVESTMENT ... seeetttetttieetttttte ettt sessssaaseasssasssssssseasannnnnes | ...................... 52,736.538 [....ovvvniiiiinnnnnnnnnnes 411,872 | o, 0] oreiiieieeeees
5919999999. Subtotal - common stocks - parent, subsidiaries and affiliates publicly traded 411,872 XXX 0 XXX
5989999997. Total - common stocks - Part 3 290,189,394 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 290,189,394 XXX 0 XXX
5999999999. Total - preferred and common stocks 293,839,614 XXX 0 XXX
6009999999 - Totals 4,167,657,683 XXX 10,830,963 XXX
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..690353-3F-2 |DFC AGENCY DEBENTURES ~ 3.820% 06/15/28 ..... . 03/15/2026 . | Redemption 100.0000 .. 100,909 ..100,909 |.... .0 . 0 .100,909 |.. 0 . . 06/15/2028 . (1
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 3.820% 07/07/40 ..... |. 01/07/2026 . |Redemption 100.0000 . .. 102,272 ..102,272 | 0 0| 102,272 0| . 07/07/2040 . (1.
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 3.820% 09/20/27 . 03/20/2026 . | Redemption 100.0000 . . ..235,712 | 0 0| .285,712 0 . 09/20/2027 . (1.
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/55 . . 01/27/2026 . |Various ... K .5,336,584 |. 0 0| 7,115,944 15,415 |. . 02/15/2085 . (1.
..912810-UM-8 |U S TREASURY  4.750% 08/15/55 ... . 02/27/2026 . | Various .. 7,430,000 .. 7,451,717 | .6,854,824 |. 0 0| . 7,451,914 . (21,525) |. . 08/15/2055 . (1.
..912810-UP-1 |U S TREASURY  4.625% 11/15/55 . 03/10/2026 . | Various ... ..5,230,000 ..5,071,125 |. 0 0| .5,071,260 .79,950 |. . 11/15/2085 . (1.
..912810-U0-9 |U S TREASURY  4.625% 11/15/45 ... . 03/23/2026 . | CITIGROUP GLOBAL MKTS ..2,870,000 ..2,842,197 |. 0 0| . 2,842,285 . (96,727) |. . 11/15/2045 . (1.
..91282C-GH-8 |US TREASURY NOTES ~ 3.500% 01/31/28 .. . |- 03/20/2026 . [Various ............cceeeeeeeeeeenns fooveiiiiiiiiiiinnnn .. 8,635,796 | 8,655,000 |........ 8,665,315 |.... PO PO (1 1°1:) ) ISR | B RRRRO 8,665,117 |.. . . 01/31/2028 . (1.
..91282C-Mii-8 | US TREASURY NOTES ~ 3.750% 04/15/28 ... . |- 08/27/2026 . |Various ..........ccevvvvvviiiiiiinns |oeveeeiininnnnnnnns | 7,675,861 |, 7,670,000 |........ 7,713,161 |.... O PO < ) I ISR | B R 7,708,001 |.. . 04/15/2028 . (1.
..91282C-NT-4 | US TREASURY NOTES ~ 4.250% 08/15/35 . 02/27/2026 . |Various ... ..2,895,000 ..2,902,930 |. 0 .2,902,866 . 08/15/2035 . (1.
..91282C-PM-7 | US TREASURY NOTES ~ 3.750% 11/30/32 . 02/13/2026 . | CITADEL SECURITIES LLC . 99,472,656 |..... 100,000,000 .99,501,373 |. 0 99,597,592 . 11/30/2032 . (1.
..91282C-PT-2 | US TREASURY NOTES  3.500% 01/15/29 ........... |. 03/31/2026 . |Various .. |....348,827,790 |..... 350,000,000 |..... 348,263,626 |.... 0. 0 ... 348,297,068 |...............0 |....... 530,722 |....... 530,722 . 01/15/2029 . [1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 490,466,486 492,428,893 490,055,765 0 0 490,090,937 375,549 XXX
COLOMBIA, REPUBLIC OF SOVEREIGN  6.125%
.. 195325-EU-5 |01/21/31 ... . 01/14/2026 . |BBVA .... ..2,491,250 |........ 2,500,000 |........ 2,476,225 |ooooeeieeieee 0 |0 i 0 o0 0 0 2,476,225 |.. 15,025 |.... . 01/21/2031 . 3.B FE ....
REPUBLIC OF
CBTAA22-AL-T | e . 01/05/2026 . | Redemption 100.0000 ...oeen founmminiiiiiiiii oo 3,600 |.....oenenee 3,600 |..oooeeenns 3,336 [.oooeeeeeennn 3,511 0 90 |l 0 90 o0 3,600 [..eoevvennnnnns (VO [V [V 0 . 07/03/2026 . |4.C FE ....
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/29
LBTAA22-AN-5 | . 01/05/2026 . | Redemption 100.0000 ....oew ferverennnnnnnnnnnnns . 07/03/2029 . 4.C FE ....
REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30
.. 374422-AN-3 | ... .. |- 01/03/2026 . |Redemption 100.0000 ....... . 01/03/2030 . [4.C FE ....
REPUBLICA ORIENT URUGUAY SOVEREIGN  5.100%
..760942-BA-9 | 06/18/50 .....eevvvvvvuiiniiiiiiiiiiiiiiiiiiiiiiians . 02/09/2026 . |Morgan Stanley ...........oooeevees Joveeeiiiiiiiiiiiinns founees 3,752,000 |........ 4,000,000 |........ 3,820,000 |........ 3,846,470 |............... [ P (I [ P (I P [ 3,846,640 [............... 0 [...... (94,640) |....... (94,640) [............ 29,467 |. 06/18/2050 . |2.B FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 6,277,4% 6,534,246 6,324,586 3,876,502 0 4,385 0 4,385 0 6,357,111 0 (79,615) (79,615) 32,190 XXX XXX
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-NY-9 13.970% 09/21/26 . 03/24/2026 . | Redemption 100.0000 ....... .... 200,000 .. 200,000 |.......... 200,000 |.... .0 . 200,000 |.. . 09/21/2026 . (1.E FE ....
..63607V-AB-2 | NFAGEN GENERAL  3.278% 10/01/37 .. |. 01/02/2026 . | Redemption 100.0000 ....... foeeeeeeneinnnnnnnnn founenee.. 15,000 |............ 15,000 ...15,000 |.... .0 .. ..15,000 |.. . 10/01/2037 . [2.B FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 215,000 215,000 215,000 0 215,000 XXX XXX
..315413-A8-3 [Ferrocarril PP 5.749% 09/15/38 .............. . 03/15/2026 . [Redempt ion 100.0000 ....... | TR P 225,000 |.eoeeee... 225,000 |........... 225,000 |........... 225,000 [V s | I FPPOUUOOOOOO (I ISR 225,000 . 09/15/2038 . [2.C ........
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 225,000 225,000 225,000 225,000 0 0 0 225,000 XXX XXX
..00206R-ML-3 |AT&T INC ~ 1.700% 03/25/26 . |- 03/25/2026 . [Maturity ....oooooeeeeniiniinnninnn [ 14,235,000 |....... 14,235,000 |....... 14,221,761 |.... ...13,239 | 0 e 13,289 [0 14,235,000 |.. . 03/25/2026 . [2.B FE ...
..025816-DD-8 | AMERICAN EXPRESS CO  4.420% 02/13/26 . 01/13/2026 . | Call 100.0000 . 9,000,000 ..9,000,000 ..9,036,720 |. .9,001,030 |. (1,030) |. 0 .9,000,000 . 02/13/2026 . [1.F FE ...
..02665II-FM-8 | AMERICAN HONDA FINANCE ~ 4.140% 01/12/26 . 01/12/2026 . |Maturity ........... . 7,750,000 .. 7,750,000 .. 7,750,000 |. .7,750,000 |. ...0 ] 0 .7,750,000 . 01/12/2026 . [1.G FE ...
..040555-CZ-5 | ARIZONA PUB SERVICE  2.600% 08/15/29 ... . 03/06/2026 . | OPPENHEIMER & CO 1,895,320 ..2,000,000 ..2,148,940 |. .2,061,681 0 . 2,058,324 . 08/15/2029 . [2.A FE ...
..05567S-AA-0 | BNSF FUNDING TRUST | 6.613% 12/15/55 . . 01/15/2026 . | Various ... 27,275,000 .27,275,000 .26,513,658 |. 26,484,142 |. 0 26,484,907 . 12/15/2085 . [2.A FE ...
..07911E-AA-0 |BELLEVUE 10 APTS LLC  3.790% 04/01/60 . . 01/02/2026 . |Call 1 ..100,000 . 100,000 . 100,000 |. . 100,000 |. 0 100,000 . 04/01/2060 . [1.D FE ...
..08576P-AH-4 | BERRY GLOBAL INC  1.570% 01/15/26 . . 01/15/2026 . |Maturity .. . 7,300,000 .. 7,300,000 ..7,184,076 |. .7,290,317 |. 0 .7,300,000 . 01/15/2026 . [2.B FE ...
..092113-AL-3 |BLACK HILLS CORP  3.950% 01/15/26 ... . 01/15/2026 . |Maturity ..... . 2,784,000 ..2,784,000 ..2,779,017 |. .2,783,279 |. 0 .2,784,000 . 01/15/2026 . [2.B FE ...
..006630-AK-4 | BOARDWALK PIPELINES LLC  5.625% 08/01/34 ... [. 03/18/2026 . |MORGAN STANLEY FIXED INC . 10,335,200 10,000,000 ..9,818,650 |. .9,840,023 |. 0 . 9,842,924 . 08/01/2034 . [2.B FE ...
..10240*-AA-7 |BOWIE ACQ LLC PP 3.920% 09/30/38 ... . 01/01/2026 . | Redemption 100.0000 . .. 339,175 ..339,175 ..339,175 |. ..339,175 |. 0 .339,175 . 09/30/2038 . |2.CPL ...
..11040G-AA-1 | BRISTON GROUP INC ~ 6.875% 03/01/28 . 03/02/2026 . | Call 100.0000 ... 13,129,000 .13,129,000 12,441,378 |. 12,799,106 |. 0 12,824,709 . 304,291 . 03/01/2028 . [3.B FE ...
..12662P-AD-0 | CVR ENERGY INC  5.750% 02/15/28 . . 02/17/2026 . |Call 100.0000 . 4,019,000 ..4,019,000 ..4,019,000 |. .4,019,000 |. 0 .4,019,000 ....0 . 02/15/2028 . [4.B FE ...
..131347-CQ-7 | CALPINE CORP  5.000% 02/01/31 . 01/15/2026 . | Tax Free Exchange .. . 1,068,289 ..1,086,000 ..1,064,608 |. .1,067,051 |. 0 X .1,067,197 ..1,001 . 02/01/2031 . [4.A FE ..
..133131-A-2 | CAMDEN PROPERTY TRUST ~ 4.100% 10/ . 02/04/2026 . |FIFTH THIRD BANK .....eovvvvvinnns fevveeeniiiniiiiiinns feunene 7,011,290 |........ 7,000,000 |........ 6,992,510 |........6,997,276 |.... J | PO /2 ISR | B R 6,997,317 |.. 13,973 |.... . 10/15/2028 . [1.G FE ..
CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32
CIBATI0-AN-T | . 02/27/2026 . | J P MORGAN SEC ......cevvvvvviiinns fevviiiiiiiiiiiiiiins feveennnns 330,587 |o.eeeeeenns 355,000 |[........... 320,189 |........... 321,856 [V Y £+ < I AN | B SN 322,649 |...evvviinnnnns [V 7,938 . 01/31/2082 . 2.B FE ..
..210385-AJ-9 | CONSTELLATION EN GEN LLC ~ 5.000% 02/01/31 . |. 03/06/2026 . |BANK of AMERICA SEC .....ccccoeee |oereninnniinnnnnnnns |oenes 1,098,489 |........ 1,086,000 |........ 1,067,197 |.... 0 e 484 [0 L 1,067,651 |.. 30,838 |.... ....32,882 |. 02/01/2031 . [2.A FE ..
..22822V-AB-7 | CROWN CASTLE INTL CORP  4.450% 02/15/26 .... |. 02/15/2026 . |Various ......... 16,225,000 .16,225,000 .16,182,360 |. 12,898,173 |. 0 16,225,000 0 361,006 |. 02/15/2026 . |2.B FE ..
..26969P-AB-4 | EAGLE MATERIALS INC ~ 2.500% 07/01/31 .. . 03/11/2026 . | WELLS FARGO . . 6,348,120 ..7,000,000 ..5,326,009 |. .5,852,380 |. 0 X .5,865,963 . 482,157 |. 100,139 |. 07/01/2031 . [2.B FE ..
..281020-AZ-0 |EDISON INTERNATIONAL ~ 7.875% 06/15/54 ....... . 01/21/2026 . | Various .........cceeeevnnnnnnnnnnnns fovvveenenenennnennes feeee. 1,098,761 [ 1,049,000 |........ 1,091,742 |........ , K 0 e (342) [l 0 1,081,361 |.. R ..6,368 |. 06/15/2054 . 3.A FE ..
.. 20252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... . 01/01/2026 . | Various .......coeeeeeiiiiiiiiiiiiin fovnvnnnnnnnnnnnnnns fooviiiiinnnnn (121) fooiinnnnnnn. (21 | (121) )eveeeeeeeennes (121) O P I O Oprron (I SN [R50 [ OO e (2)]. 06/30/2040 . [1.G PL ..
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.. 292554-AR-3 | ENCORE CAPITAL GROUP INC ~ 8.500% 05/15/30 .. |. 03/02/2026 . [BMO CAPITAL MARKETS CORP ....... o fonnnn... 472,388 442,000 454,050 |...........451,137 |.... .0 .0 |eeennn....450,706 |.. 21,681 |........ 21,681 . 05/15/2030 . |3.C FE ....
..31620M-BR-6 |FIDELITY NATIONAL INFORM  1.150% 03/01/26 . |. 03/01/2026 . [Maturity ................ . . 3,196,000 .. 3,196,000 ..3,174,747 |. .3,180,205 |. 0 0| .3,196,000 0] 0 . 03/01/2026 . |2.B FE ..
..31677A-AB-0 |FIFTH THRID BANK  3.850% 03/15/26 ............ . 02/13/2026 . |Call 100.0000 . 1,914,000 .. 1,914,000 1,905,042 |. 1,910,656 |. 0 0| 1,912,511 ..1,489 |. . 03/15/2026 . |2.A FE ...
..320209-AB-5 |FIRST FINANCIAL BANCORP  8.742% 05/15/30 ... |. 02/16/2026 . |Call 100.0000 10,000,000 10,000,000 ..9,725,000 |. .9,792,469 |. 0 0| .9,798,638 . 201,362 |. . 05/15/2030 . |2.B FE ...
..37185L-AL-6 |GENESIS ENERGY  7.750% 02/01/28 . 03/05/2026 . | Call 100. 1250 2,826,529 ..2,823,000 ..2,823,000 |. .2,823,000 |. 0 0| .2,823,000 . 02/01/2028 . |4.B FE ..
..37940X-AE-2 | GLOBAL PAYMENTS INC ~ 1.200% 03/01/26 . 03/01/2026 . |Maturity ........... . 3,971,000 .. 3,971,000 ..3,967,625 |..ocivvnnnininns 0 0 0| .3,971,000 . 03/01/2026 . |2.C FE ..
..418751-AL-7 [HAT HOLDINGS | LLC/HAT  8.000% 06/15/27 .... |. 03/03/2026 . |Call . 1,018,085 ..979,000 ..980,929 |. 0 0| . 06/15/2027 . |2.C FE ..
..440327-AL-8 |HORACE MANN EDUCATORS  7.250% 09/15/28 ...... . 01/06/2026 . |US BANCORP .....cevvvnnvvviinnnnnnns fovinieeriininnnens o 10,734,500 |...... 10,000,000 |....... . .eee... 9,989,006 ... .0 0] .. . 09/15/2028 . |2.B FE ...
..44891A-CB-1 |[HYUNDAI CAPITAL AMERICA  5.500% 03/30/26 ... |. 03/30/2026 . [Maturity .......ooeeeeemmeminneeennn fooeeeeie e 7,000,000 |........ 7,000,000 |........ 6 974,660 |........6,996,3% |.... 0. DUV IO 7 000,000 |.. . 03/30/2026 . |1.G FE ..
..478375-AH-1 [ JOHNSON CONTROLS ~ 6.000% 01/15/36 ............ . 03/26/2026 . | CITADEL SECURITIES LLC . . 1,058,050 ..1,000,000 ..1,117,380 |. .1,075,346 |. 0 0| .1,073,892 . 01/15/2036 . |2.A FE ...
..491393-AA-2 | KENTUCKY PWR CST RECOVER  5.296% 09/01/45 .. |. 03/01/2026 . |Redemption 100.0000 . .. 262,950 ..262,950 ..262,8% |. ..262,903 |. 0 0| .262,950 . 09/01/2045 . |1.A FE ..
..55279H-AV-2 | M&T TRUST CO  4.650% 01/27/26 .........cceveenn . 01/01/2026 . |Call 0.0000 .0 w0 ] . 01/27/2026 . |1.G FE ..
..55916A-AA-2 | MAGIC MERGECO INC  5.250% 05/01/28 .. . 03/05/2026 . |Call 100.0000 ... .... 577,000 s 0. o0 |- . 145, 145,962 . . 05/01/2028 . |4.C FE ...
..59156R-CR-7 [METLIFE INC ~ 5.850% 03/15/56 .......... . 03/25/2026 . |Various ............... ..924,000 ..924,000 |. 0 0| .(18,388) . (18,388) |.. 4,279 |. 03/15/2056 . [2.B FE ..
..595112-BN-2 | MICRON TECHNOLOGY INC  5.327% 02/06/29 . 02/20/2026 . |Call 103.7470 .12,000,000 12,089,280 |. 0 0| .(66,018) . (66,018) |.. 794,119 |. 02/06/2029 . |2.C FE ..
..595112-BS-1 [MICRON TECHNOLOGY INC ~ 2.703% 04/15/32 ...... |. 02/27/2026 . | GOLDMAN SACHS .... ..692,000 ..540,120 0 0| 45,317 |. 45,317 |.. 7,118 |. 04/15/2032 . [2.C FE ..
..59565J-AA-9 [ MIDAS OPCO HOLDINGS LLC  5.625% 08/15/29 ... |. 01/13/2026 . |STIFEL NICHOLAS 91,000 91,000 0 0| (2,048) |. . (2,048) |.. 2,119 |. 08/15/2029 . |4.B FE ..
..62912X-AC-8 |NGPL PIPE LLC  7.768% 12/15/37 . 03/11/2026 . | J P MORGAN SEC ... ..315,000 ..422,381 |. N 0 0| . (26,984) . (26,984) |.. 5,913 |. 12/15/2037 . |2.C FE ..
..653418-AA-7 |NEXTERA PP 6.090% 12/21/42 ... . 03/10/2026 . |Call 111.1653 27 476,329 .24 716,640 .24 716,640 |. 24 716 640 |. 0 0| 24, 716 640 T 0. 3,090,006 | 12/21/2042 . |2.A PL ...
..665772-CP-2 | NORTHERN STATES PWR-MINN ~ 3.600% 05/15/46 .. |. 01/02/2026 . |Call 79.6200 . 1,381,407 .. 1,735,000 ..1,318,288 |. .1,321,823 |. 0 0| .1,321,853 .59,554 |. 59,554 |.. 6,767 |. 05/15/2046 . |1.E FE ..
..677415-CS-8 [OHIO POWER COMPANY ~ 2.600% 04/01/30 ......... |- 03/05/2026 . |WELLS FARGO . .2,804,880 ..3,000,000 ..2,99,820 |. .2,998,498 |. 0 0| . 2,998,589 (193,709) | (193,709) |.. . 33,583 |. 04/01/2030 . |2.A FE ...
..678858-BT-7 | OKLAHOMA GAS & ELECTRIC ~ 3.800% 08/15/2 . 03/04/2026 . |Various ......... 9,958,300 10,000,000 .10,465,900 |. 10,125,615 |. 0 0| 10,115,408 (157,108) |. (157,108) |.. 211,111 |. 08/15/2028 . |1.G FE ..
..681919-BK-1 [ OMNICOM GROUP  2.400% 03/01/31 . 01/15/2026 . | Tax Free Exchange . 2,658,685 ..3,169,000 ..2,648,541 |. .2,655,368 |. 0 0| . 2,658,685 . .28,310 |. 03/01/2031 . |2.A FE ..
..681919-BM-7 [OMNICOM GROUP  3.375% 03/01/41 . 01/15/2026 . | Tax Free Exchange . 2,117,821 .. 3,140,000 ..2,113,149 |. .2,116,284 |. 0 0| 2,117,821 . 03/01/2041 . |2.A FE ...
..695114-DF-2 |PACIFICORP  7.375% 09/15/55 ... . 02/17/2026 . | SUNTRUST ..... 90,310 88,000 89,540 |. L0 . 0 0| 89,514 . 09/15/2055 . |3.B FE ..
..69512E-GK-5 |SCOTTISH POWER  6.710% 01/15/2 . 01/15/2026 . |Maturity .. . 3,000,000 ..3,000,000 ..2,884,437 |. 355 N 0 0| .3,000,000 0 . 01/15/2026 . |2.A FE ..
..70450Y-AL-7 | PAYPAL HOLDINGS INC ~ 4.400% 06/01/32 . 01/21/2026 . | BARCLAYS .. 9,947,500 10,000,000 ..9,965,400 |. 9 975 876 |. 0 0| .9,975,908 (28,408) |.. . 06/01/2032 . |1.G FE ..
..731068-AA-0 [POLARIS INDUSTRIES INC ~ 6.950% 03/15/29 . 02/18/2026 . | WELLS FARGO . 18,127,780 17,000,000 .16,833,060 |. 16,888,205 |. 0 0| 16,893,506 1,234,274 |.. . 03/15/2029 . |2.C FE ...
..771196-BS-0 |ROCHE HLDGS INC ~ 0.991% 03/05/26 ............. . 03/05/2026 . |Maturity 6,227,000 |........ 6,227,000 |........ 6,190,198 |........6,195,956 |.... 0. DUV IO 6,227,000 |.. . 03/05/2026 . |1.C FE ...
..780082-AD-5 [ROYAL BANK OF CANADA  4.650% 01/27/26 ....... |. 01/27/2026 . |Maturity 15,200,000 |....... 15,200,000 [....... 15,194,072 |.......15,198,544 |.... .0 .0 ).......15,200,000 |.. . 01/27/2026 . |1.G FE ..
..78454L-AY-6 | SM ENERGY CO  7.000% 08/01/32 ......... . 01/12/2026 . | MARKET AXESS .. 175,576 . 178,000 . 181,168 |. ..180,429 |. 0 0| .180,414 . 08/01/2032 . |3.C FE ...
..79466L-AU-8 | SALESFORCE.COM INC ~ 5.550% 03/15/36 . . 03/11/2026 . |Various ......... . 5,166,320 ..5,156,000 5,154,402 |...oovnninne 0 0| . 5,154,402 . 03/15/2036 . |1.F FE ..
..828731-AA-1 [ SIMMONS FOOD INC/SIMMONS ~ 4.625% 03/01/29 .. |. 02/13/2026 . | SUMRIDGE PARTNERS .. 0. o0 |- ...382,257 |.. . 03/01/2029 . |4.C FE ..
..82967N-BA-5 |SIRIUS XM RADIO INC ~ 5.000% 08/01/27 ........ . 03/29/2026 . | Call 100.0000 ... .0 w0 ] . 08/01/2027 . |3.C FE ..
..830867-AB-3 |DELTA AIR LINES/SKYMILES  4.750% 10/20/28 . |. 02/27/2026 . |ROBERT W. BAIRD .... s N 0 0| s . 10/20/2028 . |2.A FE ..
..830867-AB-3 |DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 . |. 01/20/2026 . |Redemption 100.0000 . 1 332 567 |. 0 0| .1, 334 833 . 10/20/2028 . |2.A FE ..
..842587-DF-1 |SOUTHERN CO  4.000% 01/15/51 ...ccvvvvennnneens . 01/15/2026 . |Call 100.0000 53,313,227 |.... 0. POV IO 53,314,374 |.. . 01/15/2051 . |2.B FE ..
..847790M-AA-2 | SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 . |. 01/26/2026 . |Call 100.0000 .....ccevvneees foeviiinninniiiiiieen Jveeenn... 96,000 |............96,000 |............ 96,253 |............ 95,256 0 (U P 95,283 . 11/01/2027 . |4.A FE ..
STOLTHAVEN PRIVATE PLACEMENT  5.880%
..86156*-AB-7 [07/17/31 . 01/15/2026 . | Redemption 100.0000 . ... 140,000 .... 140,000 |.......... 140,000 |.... .0 w0 ] 140,000 |.. . 07/17/2031 . |2.B PL ..
..91889F-AC-5 |VALARIS LTD  8.375% 04/30/30 . .. |- 02/11/2026 . | JEFFERIES & CO s ..452,000 ..451,042 |. ..449,242 |. 0 0| .449,149 . 04/30/2030 . |4.A FE ..
..92277G-AG-2 | VENTAS REALTY LP/CAP CRP  4.125% 01/15/26 . |. 01/15/2026 . [Maturity .. 10 000,000 10,000,000 ..9,983,300 |. 9,997,939 |. 0 0| . 01/15/2026 . |2.A FE ..
..92537R-AA-7 | TK ELEVATOR US NEWCO INC  5.250% 07/15/27 . |. 03/25/2026 . |Call . .. 473,000 ..473,000 ..464,749 |. ..467,356 |. 0 0| 7, . 07/15/2027 . |4.B FE ..
..928668-CE-0 | VOLKSWAGEN GROUP AMERICA ~ 5.400% 03/20/26 . |. 03/20/2026 . |Maturity ........... 25,000,000 .25,000,000 .25,144,750 |. 25,057,269 |. 0 0| 675,000 |. 03/20/2026 . |2.A FE ..
..949746-TG-6 |WELLS FARGO & CO TRUPS  4.434% 01/15/27 .... |. 01/15/2026 . |Call 100.0000 14,256,000 .14,256,000 14,069,265 |. 14,173,450 |. 0 0| 14,176,935 169,997 |. 01/15/2027 .|2.B FE ..
..698900-AG-2 | PANCANADIAN ENERGY CORP  7.200% 11/01/31 ... |. 02/27/2026 . [CITADEL SECURITIES LLC . .. 983,717 . 880,000 ..976,779 ..965,289 |. 0 0| .963, 156 21,206 |. 11/01/2031 . |2.C FE ..
..00110R-AA-5 | ACU PETROLEO LUXEMBOURG ~ 7.500% 01/13/32 ... |. 01/13/2026 . |Redemption 100.0000 . .. 689,486 ..689,486 ..665,648 |. . 671,466 |. 0 0| .689,486 .25,856 |. 01/13/2032 . |3.A FE ..
..00402A-AA-9 [ ABU DHABI DEVELOPMENT HO  4.500% 05/06/30 . |. 02/05/2026 . | GOLDMAN SACHS . . 10,050,000 10,000,000 ..9,940,400 |. 9,946,882 |. 0 0| . 9,947,849 112,500 |. 05/06/2030 . [1.C FE ..
..02090D-AA-6 |ALTICE FRAN LUX 3/HOLD 1  9.500% 11/01/29 . |. 01/13/2026 . |BARCLAYS ........ N . 1,810,656 1,775,153 1,772,774 . .1,772,876 |. 0 0| 1,772,833 . 11/01/2029 . |5.A FE ..
..02090D-AA-6 [ ALTICE FRAN LUX 3/HOLD 1 9.500% 11/01/29 . |. 01/09/2026 . |Call 100.0000 18,409 18,409 18,384 |. 0 0| . 11/01/2029 . |5.A FE ..
..02090D-AB-4 |ALTICE FRAN LUX 3/HOLD 1  6.875% 10/15/30 . |. 01/13/2026 . |BARCLAYS ........... . 5,662,682 ..5,852,901 ..5,530,757 |. 0 .0 | . 5,545, . 10/15/2030 . |5.A FE ..
..02090D-AB-4 [ALTICE FRAN LUX 3/HOLD 1  6.875% 10/15/30 . |. 01/09/2026 . |Call 100.0000 ... 60,696 ...60,69% ...57,355 |. 0 0| ..57,49% . 10/15/2030 . |5.A FE ..
..055300-AN-0 |BAT INTL FINANCE PLC  1.668% 03/25/26 ...... . 03/25/2026 . |Maturity .. . 3,968,000 ..3,968,000 ..3,964,945 |. 0 .0 | .3,968,000 . 03/25/2026 . |2.A FE ..
..055451-AY-4 [BHP FINANCE USA  4.875% 02/27/26 ............. . 02/27/2026 . |Maturity .....ooocviiniiiiiiiiiininns Jovninnnnniiiiinnes foens 1,856,000 |........ 1,855,000 |........ 1,856,614 |.... .0 .. 0 1,856,000 |.. . 02/27/2026 . |1.F FE ..
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..05583J-AN-2 |BPCE SA  5.975% 01/18/27 .....coeevveeeennnnnns . 01/20/2026 . | Call 100.0000 20,000,000 |....... 20,000,000 |....... 20,000,000 |.... .0 . 0 . 01/18/2027 . 2.A FE .
..168829-AA-7 | CHILE ELECTRICITY LUX  6.010% 01/20/33 . 01/20/2026 . | Redemption 100.0000 . X .. 245,000 ..245,000 ..245,020 |. . 0 0| . 01/20/2033 . [1.F FE ....
.. 17186H-AH-5 | CIMPRESS NV 7.375% 09/15/32 .......... . 01/13/2026 . | SWRIDGE PARTNERS ..... K . 171,384 . 167,000 . 167,000 |. 167 000 |. 0 0| 167 000 . 09/15/2082 . (4.B FE ....
..22535W-AH-0 | CREDIT AGRICOLE SA  1.247% 01/26/27 . . 01/26/2026 . | Call 100.0000 5 518,000 ..5,518,000 ..5,500,177 |. 5 500,846 |. 0 0| .5,501,966 . 01/26/2027 . (1.G FE ....
..268317-AV-6 |ELECTRICITE DE FRANCE  4.875% 09/21/3! . 01/28/2026 . | SOCIETE GENERALE ... .. 452,046 ..432,922 |. 0 0| .433,134 . 09/21/2038 . [2.A FE ....
.. 28249N-AA-9 |EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36 . 02/28/2026 . | Redemption 100.0000 . .. 419,585 ..195,285 |. 0 0| .419,585 . 08/31/2036 . [1.E FE ....
..36321P-AD-2 | GALAXY PIPELINE ASSETS  2.160% 03/31/34 .... |. 03/31/2026 . |Redemption 100.0000 . .. 786,000 L0 0 0| 786,000 . 03/31/2034 . [1.C FE ....
..404280-Al-9 | HSBC HOLDINGS PLC-SPONS ~ 4.300% 03/08/26 ... [. 03/08/2026 . |Maturity . 2,900,000 |... 0 e .0 . ....0 |........2,900,000 |.. . 03/08/2026 . [1.G FE ....
..552921-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .. . 01/01/2026 . | Redemption 100.0000 .. (225) |... (214) |.... .0 . 0 ...(225) .. . 06/30/2031 . [4.A FE ....
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 ... . 03/22/2026 . | Redemption 100.0000 . ..416,500 ..416,500 ..418,124 |. ..416,938 |. 0 0| .416,500 . 03/22/2030 . (4.B FE ....
..72042B-AA-3 | PLUSPETROL SA  8.500% 05/30/32 .. . 02/11/2026 . |MARIVA CAPITAL MARKETS . .. 426,413 ..415,000 . 410,116 |. ..410,369 |. 0 0| .410,392 . 05/30/2032 . 4.A FE ....
..74390T-AA-7 |PT SORIK MAR GEO POW  7.750% 08/05/31 ....... |. 02/05/2026 . |Redemption 100.0000 . ieeeeee.. 10,035 )L ...10,935 |... viieenn.... 10,883 | .0 . 0 e ..10,935 |.. . 08/05/2031 . 3.A FE ....
..78392B-AD-9 | SK HYNIX INC  6.250% 01/17/26 .| 0171772026 . | Maturity ..eeeeeeeeeeiniiiiiiiiiiiins [ [ 10,000,000 |...... 10,000,000 |........ 9,961,500 |........ 9,998,559 |[.... .0 . 0 s 10,000,000 |.. . 01/17/2026 . [2.B FE ....
..B2620K-AZ-6 | SIEMENS ~ 1.200% 03/11/26 . 03/11/2026 . |Maturity ..... . 7,780,000 ..7,780,000 LT773,309 e 0| 0 0| .7,780,000 . 03/11/2026 . (1.D FE ....
..870674-AA-6 | SWEIHAN PV PONER CO PJSC ~ 3.625% 01/31/49 .. (. 01/26/2026 . |Redemption 100.0000 . ..219,700 |. 0 0| . 01/31/2049 . 2.A FE ....
..88563P-AA-6 | 3R LUX SARL ~ 9.760% 02/05/31 ......cevvvvvnens . 01/26/2026 . | INTL FCSTONE FINANCIAL INC . ..268,164 |. 0 0| . 02/05/2031 . [3.C FE ....
..92858R-AB-6 | VMED 02 UK FINANCING |  4.750% 07/15/31 . 02/18/2026 . | J P MORGAN SEC K 4,957,405 5 539 000 ..5 553 1 | . 5,546,132 |. 0 0| .5, 545 836 (588,431) | . 07/15/2031 . [3.C FE ....
..98955D-AA-8 |ZIGGO BV ~ 4.875% 01/15/30 ......cevvveeenes . 02/19/2026 . | UBS WARBURG .... X 9,544,500 10,100,000 ..8,159,500 |. .8,877,590 |. 0 0| .8,912,258 . 632,242 |. . 01/15/2030 . [4.A FE ....
..M67729-AB-5 |LIMAK CIMENTO SANAYI ~ 9.750% 07/25/29 . . 03/11/2026 . | STIFEL NICHOLAS .. . . 400,000 ..392,600 |. 0 0| ..8,073 |. . 07/25/2029 . [4.B FE ....
..03974*-AA-6 | GIP CAPRICORN PP 3.110% 12/31/34 . 03/31/2026 . | Redemption 100.0000 ....... |.... o 150,216 ... 150,216 |.... 0. 0 . .0 .. . 12/31/2034 . [2.B PL ....
0089999999. Subtotal - issuer credit obllgatlons - corporate bonds (unaffiliated) 490 756,345 489,267,000 480,535,359 436 066 648 0 0 482,474,016 0 5, 030 430 5 030,430 13, 723 108 XXX XXX
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... . 01/15/2026 . | Redemption 100.0000 ....... . . ..156,819 ..154,066 |.... . .0 . 0 .0 . 2,785 |. 01/15/2028 . [1.F FE ....
..046912-AA-9 | AT&T REIGN || LB PTT  6.088% 12/15/44 ...... . 03/15/2026 . | Redemption 100.0000 ....... 459,680 462,700 |.... .0 . 0 ....0 .. 4,672 | 12/15/2044 . [2.A PL ....
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. [. 03/20/2026 . |Various . 139,072 136,258 |.......... . .0 . 0 . 0 1,321 |. 09/20/2031 . [1.C FE ....
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... . 03/15/2026 . |Redemption 100.0000 . 377 918 ..377,918 ..328,532 |. 338 053 |. 0 0| .377,918 0| 3,118 |. 12/15/2082 . [1.C FE ....
..28932M1-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 .... |. 01/19/2026 . | Redemption 100.0000 . X 30,946 30,946 30,946 |. 30,946 |. 0 0| 30,946 0| 723 |. 01/19/2031 . [1.F FE ....
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... . 02/15/2026 . |Paydoun .........coeeviiiiiiiininnns ... 75,092 ... 75,992 ... 76,752 |............76,588 |.... .0 . 0 .. 75,992 |.. 0 ...331 |. 08/15/2041 . [4.B PL ....
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... . 03/15/2026 . | Redemption 100.0000 . ... 38,159 ...38,159 ...38,540 |............ 38,458 |.... .0 . 0 ..38,159 |.. 0 ...332 |. 08/15/2041 . [4.B PL ....
..694031/-AB-3 | PACIFIC BEACON LLC  5.757% 07/15/26 . . 01/15/2026 . |Various ... .. 652,318 ..652,318 ..554,470 |. ..647,159 |. 0 0| .652,318 0| .15,279 |. 07/15/2026 . [2.C FE ....
..73019#-AA-0 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... |. 03/13/2026 . |Various .. 100,484 .100,484 100,484 ..100,484 |. . ...0 ] 0 0| .100,484 0| 1,507 |. 09/13/2027 . [1.D ........

..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |. 02/01/2026 . |Various .. 749,309 ..749,309 793,559 ..787,275 |. . .. (37,966) |. 0 0| .749,309 0| . 35,592 |. 02/01/2030 . [2.A FE .

..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |. 02/25/2026 . |Various .. 181,691 . 181,691 . 174,34 ..175,864 |. . ..5,826 | 0 0| 181,691 0| 3,770 |. 08/25/2031 . [1.E FE .

..00931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 01/07/2026 . |Various ... .. 184,680 . 184,680 . 184,680 |. . 184,680 |. 0 0| 184,680 0| 2,863 |. 07/07/2028 . [1.F FE .

..909320-AA-4 |UNITED AIR 2014-2A PTT  3.750% 09/03/26 . 03/03/2026 . Redemphon 100.0000 . 80,163 ...80,163 ...80,163 |. 80,163 |. 0 0| 80,163 0| 1,503 |. 09/03/2026 . [1.F FE .

..00908P-AA-5 |AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... [. 01/15/2026 . |Various .................. .. 180,403 ..180,403 ..172,475 | ..174,573 |. 0 0| .180,403 0| 2,977 |. 01/15/2030 . [1.C FE .
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 . .. |. 03/15/2026 . | Redemption e e, 189,257 ... ..189,257 |... ..176,482 |.......... 185,180 |.... 0. 0. .189,257 |. .0 . 3,407 ). 03/15/2027 . [1.F FE ....
0129999999. Subtotal - issuer credit obllgatlons - single entity backed obllgatlons (unafflllated) 3,595,891 3,595,891 3,464,448 3,574,469 0 0 3,595,891 0 0 0 80,180 XXX XXX

Wisconsin Automation Term Loan
..024009-PC-T | 12/11/29
..025003-PC-T | CBCC Term Loan 05/14/30
..025006-PC-T |Aeromax Term Loan 08/08/30 ..
Aeromax Deferred Draw Term Loan

o

...223 | 12/11/2029 . |5.B Gl ....
421 |. 05/14/2030 . |5.B GI ....
...158 |. 08/08/2030 . |5.B Gl

. 01/02/2026 . | Redemption 100.0000
. 01/02/2026 . |Redemption 100.0000 .
. 01/02/2026 . |Redemption 100.0000

.. 26,500
51,875
.. 20,000

...26,500
51,875
...20,000

...26,103 |....
50,967 |.
..19,650 |....

...26,167 |....
51,036 |.
...19,667 |....

..025006-PC-D | 08/08/30 ... . 01/02/2026 . | Redemption 100.0000 ....... ....3,750 ....3,684 |............3,685 |.... . 08/08/2030 . |5.B Gl ....
Stone Enterprises Term Loan 08/27/30

025006-PC-T | .eveeiiiiiiiee e . 01/02/2026 . | Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 47,500 |............ 47,500 |............ 46,788 |............ 46,811 oo 0 fooeeeenne 689 | 0 fooeeeeenne 689 | 0 fooeeeanne 47,500 | (O O 0 foreeeiiiiias [\ IO 375 |. 08/27/2030 .|5.B GI ...
Steel Building Systems Term Loan

..025010-PC-T | 10/31/30 e . 01/02/2026 . | Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 62,500 |............ 62,500 |............ 61,563 |............ 61,575 |eueeeeennne 0 fooeeeenne 713 0 fooeeeeenne 713 0 fooeeeanne 62,500 |....cceveeenns (O O 0 foreeeiiiiias [\ IO 507 |. 10/31/2030 .|5.B GI ....
Phoenix Fabricators Term Loan

..025012-PC-T | 12/03/30 ... . 02/02/2026 . |Redemption 100.0000 ..oooe feureeeiiiiiiiiiies o 51,476 |............ 51,476 |............ 50,703 |............ 50,640 |....oeeveennnn. 0 fooeeeeene 835 [cveeeeiinnes 0 fooeeeene 835 [cveieiiinns 0 fooeeeanne 51,476 | (O O 0 foreeeiiiiias [\ IO 588 |. 12/08/2030 . |5.B GI ....

BP Loenbro Holdings Term Loan
..05641%-AA-2 ]02/01/29 ...uieiieeeiiiiiiiee e . 01/02/2026 . |Redemption 100.0000 ..o foreeeiiiiiiiieee. [t 28,561,376 _|....... 28,561,376 _|....... 28,086,944 |....... 28,193,404 |............... 0 [...... 367,973 |...oeeenennne 0 [...... 367,973 |...oeeenennn. 0 [...... 28,561,376 |............... 0 |ooeiiiiiinnes 0 fooeeiiiinnns 0 |ooeeenees 634,582 |. 02/01/2029 . |2.C PL ....




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

€603

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
BP Loenbro Holdings Deferred Draw Term Loan
..06641%-AB-0 | 02/01/29 ..coovviiiiiiiiiiiiiiii . 01/02/2026 . | Redemption 100.0000 ....uun fornnnnnnniiiiiinn oo 1,827,122 |........ 1,827,122 |........ 1,795,261 |........ 1,799,459 |..oovvvvnnnnns 0 fens 27,662 |ovevvvirinnnns 0 fnns 27,662 |oveveiiinnnnnns 0 fnns 1,827,122 |oeeeeeennns (VN 0 | [V 33,471 |. 02/01/2029 . |2.CPL ....
BP Loenbro Holdings Revolver
..05641%-AC-8 102/01/29 ... . 01/02/2026 . | Various .........ccevunnnnnnnnnnnnns foveeernnnnnnniiinns foonn 2,825,688 |........ 2,825,688 |........ 2,825,688 |........2,825,688 |[.............e.0 [oeeeeiiieiinnn0 o0 0 el 0 e, 2,825,688 |.. . 02/01/2029 . |2.CPL ....
Decks & Docks Luni o Inc
..23285%-AB-4 | Term Loan 10/04/28 ..ol . 02/18/2026 . | Redemption 98.2663 ...t |oeeeeeriiiiiiiiiiens forninns 6,593,747 |........ 6,710,082 |........ 6,570,631 |........ 6,589,154 [.......uvveeee 0 |eeeenns 4,503 [ooooinnnnnns 0 eeeeenn 4,593 [oooeininnnnn 0 fnns 6,593,747 . 10/04/2028 . [5.A ........
Decks & Docks Lumber Co Inc Revolver
.. 23285%-AC-2 | 10/04/28 ....ovvvviiiiiiiiiiiiiiiiiieieeeeeeee e . 02/18/2026 . | Various .......cceeeevvvnnnnnnnnnnns forveenininnnnininins forinn, 983,264 |........... 983,254 |........... 983,254 |.oevveeenns 983,254 |oovvvvvininnns 0 e (VO 0 | (VO 0 s 983,254 |..vvvvivninnns (VO 0 | [V 13,897 |. 10/04/2028 . [5.A ........
Eskola Deferred Draw Term Loan A
..296500-AA-8 | 12/19/29 . 01/01/2026 . | Redemption 100.0000 ....... T F 9,615 ....9,615 59,531 | 9,645 | .0 . 0 ...9,615 |.. . 12/19/2029 . [5.B IF .
..20650@-AC-4 |Eskola Term Loan 12/19/29 . . 01/01/2026 . | Redemption 100.0000 . K 26,923 26,923 26,688 |. 26,721 0 0| 26,923 . 12/19/2029 . [5.B IF .
..38416*-AA-6 |Winzer Term Loan 10/04/29 . ... |- 01/30/2026 . | Redemption 100.0000 ....... .0 . 0 e . .. . 10/04/2029 . [5.B ........
..89486*-AA-4 |Shift Paradigm Term Loan 09/08/28 . |. 03/02/2026 . | Redemption 100.0000 ....... 0 [ PP 80,000 [..........c.... 0 fooeiinnnnnees [ PP [ 1,451 |. 09/08/2028 . [4.C YE ....
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 41,242,486 41,358,821 40,706,303 40,835,852 0 0 41,242,486 0 0 0 835,478 XXX XXX
WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE| |
..95765P-A*-0 |RV 01/06/33 .ooooeeieieiiieiieiiieeeee . 01/26/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeinns 200,000 |.......... 200,000 |.......... 200,000 J..ooeeeiiiieennn [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeennn 200,000 |...oeeeeeennnns [ 0 Joeeeeeiieenn [ 0 |.01/06/2033 . |1.D ........
0199999999. Subtotal - issuer credit obligations - bank loans - issued (affiliated) 200,000 200,000 200,000 0 0 0 0 0 0 200,000 0 0 0 0 XXX XXX
DEL MONTE FOODS CORP |1 PIK-Term 1L
L 24521W-AL-3 | 04/02/26 ..o . 03/19/2026 . | Redemption 100.0000 ....... .... 901,160 |.... . 04/02/2026 . |6. FE .....
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 ... |. 03/31/2026 . |Redemption 100.0000 ....... e e 4838|4838 | 4,809 |.... . 05/17/2028 . 3.B FE ....
DELTA AIR LINES/SKYMILES TL B 1L
..830867-AB-3 |10/20/28 ... . 01/20/2026 . | Redemption 100.0000 ....... . 10/20/2028 . 2.A FE ....
CLOSURE SYST!
L ABTB3H-AF-9 1 03/22/29 . . 03/31/2026 . | Redemption 100.0000 ....... . 03/22/2029 . (4.B FE ....
ROPER INDUSTRIAL PRODUCT TL B 1L
..TT669L-AK-9 | 11/23/29 ... . 01/01/2026 . | Redemption 100.0000 ....... . 11/23/2029 . (4.B FE ....
ROPER INDUST
LTTB6OL-AK-9 | 11/23/29 oo . 01/30/2026 . | Tax Free Exchange ................ |oeeevvvvvennnnnnnns fornnnns 2,042,857 |........ 2,060,755 |........ 2,038,619 [........ 2,042,582 |...........l 0 s 275 |eveeeiiiiinnns [V ST 275 |eveeeriiiinnns 0 fnns 2,042,857 |..evvvviiinnnns (VN 0 | [V 11,028 . 11/23/2029 . |4.B FE ....
HILCORP ENERGY | LP TL B 1L 02/11/30
.. 431319-AH-5 .. |- 03/20/2026 . |Redemption 100.0000 ....... .. 15,113 ...16,113 16,113 | 15,113 |.. . 02/11/2030 . [2.C FE ..
..50060J-AH-3 |KOPPERS INC TL B 1L 04/10/30 ........ |- 03/31/2026 . Redemption 100.0000 ....... R R 2,488 ....2,488 ....2,488 |.... ...2,488 |.. . 04/10/2030 . [3.C FE ..
TK ELEVATOR US NEWCO INC TL B 1L
..D9000B-AJ-1 | 04/30/30 ..coooveieiiiiiiiiiiiiiei . 03/31/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,491 [ 1,491 | 1,401 [ 1,491 [ [V (VR [V (VR [V 1,401 |t (VO [V [V 71 |. 04/30/2030 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L
L A4332E-AZ-9 | 06/20/30 ...oeiiiiiiiiiiiiiiiieeeeeeee e . 03/31/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 2,909 |oeeiiiiennns 2,909 [oiennnnnne 2,902 [oonnnnnnne 2,908 [ [V [ [V [ [V 2,909 |, (VO [V [V 72 . 06/20/2030 . |4.A FE ....
THIRD COAST INFRASTRUCTU TL B 1L
884H12K-AD-4 109/25/30 .oooiiiiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 13,594 |oeeeveeens 13,594 |[............ 13,519 |l 13,523 [oeeeeiinnnnne [V . T [V . T [V R 13,594 |..ooooeiiiins (VO [V [V 253 |. 09/25/2030 . |3.C FE ..
..92043E-AG-1 |Boost Newco TL B 1L 01/31/731 ....... . 01/09/2026 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,684,030 |........ 1,584,030 |........ 1,672,813 |........ 1,574,218 |...evnnnnnnnnn 0 |eeeenns 9,812 |l 0 eeeeenn 9,812 |l 0 fnns 1,684,030 |..ooeeeeennnnn (VN 0 | [V 2,246 |. 01/31/2031 . |3.B FE ..
GRANT THORNTON ADVISORS TL B 1L
.. 38821U-AD-2 | 06/02/31 ..evvvviiiiiiiiiiiiiiiiiiieeieeeeeeeeees . 03/31/2026 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,237 |eeverenennns 2,237 foveinnnnnn 2,237 [oeeeninnnnn 2,237 [ 0 e (VO 0 | (VO 0 e 2,237 |ooeeeiiieeenn (VN 0 | [V 35 |. 06/02/2031 . [4.B FE ....
JOHNSTONE SUPPLY LLC TL B 1L
..47947B-AF-9 106/09/31 ... . 01/01/2026 . | Redemption 0.0000 ....... ...0 .0 LU L0 e 0. . 06/09/2031 . (4.B FE ....
JOHNSTONE SU
L 4794TB-AF-9 | 06/09/31 ..evvviiiiiiiiiiiiiiiiiieieeeeeeeeeeees . 02/05/2026 . | Tax Free Exchange ................ |oeeeevvevenennnnnns fonnnnnns 591,482 |........... 592,500 f[......eee. 591,317 [oeeeenene 591,466 [........ceeee. 0 e 6 | 0 e 6 | 0 s 591,482 . 06/09/2031 . (4.B FE ....
CONCENTRA HEALTH SERVICE TL B 1L
..20602R-AD-2 |07/28/31 ... . 03/31/2026 . | Redemption 100.0000 ....... ...499 |.... ...49 |.. . 07/28/2031 . (3.B FE ....
EMRLD BOR /
.. 26872N-AD-1 | 08/04/31 oovvviiiiiiiiiiiiiiiiieiiiecceeeceeee . 03/31/2026 . | Redemption 100.0000 ...ovvn fornnnnniiiiiiiiiiis fooiiiiii 496 [ 406 404 495 |0 2 0 e 2 [0 4% . 08/04/2031 . [3.C FE ....
MIDCONTINENT COMM & FIN TL B 1L
..50665T-AM-1 | 08/18/31 ... . 03/31/2026 . | Redemption 100.0000 ....... o) .4, , , ... 3,966 ... . 4,000 |. . 08/18/2031 . [3.B FE ..
..78350U-AJ-4 | RYAN SPECIAI .... |- 03/31/2026 . |Redemption 100.0000 . K . . K 499 |. .500 . 09/15/2031 . [3.C FE ..
..02351X-AB-4 | AMAZON HOLDCO INC TL 1L 09/30/31 ... |. 03/31/2026 . | Redemption 100.0000 ....... o .1, R 1, .1,760 |.... 1,765 .. . 09/30/2031 . [3.B FE ..
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TRONOX FINANCE LLC TL B 1L 09/30/31
.89708D-AP=7 | .erreneeeeiiie e . 03/31/2026 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins FE T 738 | LK PO 738 |oeeeereiiennns 0 e (VO 0 | (VO 0 e £ (VN 0 | [V 11 |. 09/30/2031 . |4.B FE ....
JEFFERIES FINANCE LLC TL 1L 10/21/31
L OLX248-13-4 | oeveeeeee . 01/29/2026 . | MORGAN STANLEY HI-YLD ....cccooes fovrrvrvnnnnnnnnnnnns fornnnnnns 600,000 |.......... 600,000 |........... 594,000 |[........... 594,809 [.....vvvunnnnnn [V OO 85 [oiiiiiiiinnnns 0 e 85 [oiiiiiiiinnns 0 s 594,894 [....oivviinnns [V 5,106 [o.evvenns 5,106 [oevvvunnnnne 6,548 |. 10/21/2031 . 3.B FE ....
JEFFERIES FINANCE LLC TL 1L 10/21/31
..0LX248-13-4 | ... . |- 02/27/2026 . |Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,232 | 2,232 fooeeiinnnnnns 2,209 [oooennnnnnne 2,212 [, 0 e 19 [ 0 e 19 [ 0 e P37 (VN 0 | [V 35 |. 10/21/2031 . (3.B FE ....
DYNASTY ACQUISITION CO | TL B1 1L
.. 26812C-AN-6 | 10/31/31 ooviiiiiiiiiiiiiiiiiiieeeee . 03/31/2026 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,087 |l 1,087 [oeennnnnnnns 1,085 [oovvveeenens 1,085 [ovvvvvieennnns 0 e P 0 | 2 0 e 1,087 [ovveiiiinnnns (VN 0 | [V 15 |. 10/31/2031 . |3.C FE ....
DYNASTY ACQUISITION CO | TL B2 1L
..26812C-AP-1 1 10/31/31 ... . 03/31/2026 . | Redemption 100.0000 ....... . 10/31/2031 . [3.C FE ....
TREASURE HOLI
L BIEBKAB=3 | ...t . 03/31/2026 . | Redempt ion 0.0000 ....... . 11/04/2031 . |4.A FE ...
CHAMP ACQUISITION CORP TL B 1L
L ABB07E-AH-5 | 11/25/31 oo . 03/27/2026 . | Redemption 100.0000 ....... . 11/25/2031 . |4.B FE
..69381M-AB-1 |PEX HOLDINGS LLC TL 1L 11/26/31 .... |. 03/31/2026 . |Redemption 100.0000 ....... . 11/26/2031 . |4.B FE
SELECT MEDICAL CORP TL B 1L 12/03/31
LB1B194-AY-0 | eeeeeiiiiiii . 03/31/2026 . | Redemption 100.0000 ...oven foummmmnniiiiiiiiiis oo 500 |.oooiiiiiiinns 500 |t 490 | 49 |l [V L I A [V | I A (V1 500 foeeverernnnnns (VO [V [V 7 |. 12/03/2031 . |4.A FE ....
HUNTER DOUGLAS INC TL B 1L 01/19/32
CNBASTF-AE-0 | eeeeiiiiiiiiiiiee . 03/31/2026 . | Redemption 100.0000 ...oeen founemmniiiiiiiiiii foeeii 2,686 |[...ccenenee 2,686 |............ 2,586 |..ooooeenns 2,596 [..ccconnnnnnnn [V . () I O [V (1 I O (V1 F 2,686 |..eoeeveennnnns (VO [V [V 46 . 01/19/2032 . |4.B FE
..80004Y-AC-7 | SANDISK CORP TL 1L 02/20/32 ......... . 03/04/2026 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 390,000 [oveverenns 390,000 |........... 383,744 |........... 377,458 |...evvnnnnnnnnn [V R 12,542 |l [V R 12,542 |l 0 s 390,000 [.ooeeeiiiennnn (VN 0 | [V 7,467 |. 02/20/2032 . |3.B FE
PATRIOT RAIL CO LLC TL B 1L 03/08/32
..62876R-AG-6 . 01/01/2026 . | Redemption O A N [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 7 |.03/08/2032 . |4.B FE ....
..62876R-AG-6 . 02/05/2026 . | Tax Free Exchange ................ [eeeevvvvivininnnnns fornee.... 396,882 [...........398,000 [...........396,782 |...........396,870 |...............0 |oeeerrriiiis 12 [ 0 e 12 [ 0 s 396,882 |....ooeeeennnn (VN 0 | [V 4,314 . 03/08/2032 . |4.B FE ....
.. 24521W-AL-3 . 03/19/2026 . | Redemption 100.0000 ....... . 04/02/2032 . |6. FE .....
..65336R-BB-3 . 01/02/2026 . | Redemption 100.0000 ....ovw fervevnnnnnnnnniiiinn foreiieennnn 1,828 o 1,828 [ 1,810 1B 0 7 |l 0 e 7 |l 0 e 1,828 [oveviiiininns (VN 0 | [V 1 ].06/28/2032 . |3.B FE ....
.. 82453J-AB-4 . 01/01/2026 . | 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 0 . 06/30/2032 . |3.A FE ....
.. 82453J-AB-4 . 01/05/2026 . | Tax Free Exchange ................ |oeeevvvvvennnnnnnns fonnnnnns 198,956 |........... 199,500 [........... 198,926 |........... 198,956 |............... 0 e (VO 0 | (VO 0 s 198,955 [..ooeeiiiinnnn (VN 0 | [V 342 |. 06/30/2032 . |3.A FE ....
.. 92021H-AC-9 . 01/01/2026 . | Redemption 100.0000 ...euvn founnnnniiiiiis foeeies 5,000 [.coonnnnnne 5,000 |...ooeennn 4,843 [oennnnnnnnn 4,851 |l 0 s 149 [, [V ST 149 [, 0 e 5,000 [o.evvvrrnnnnnns (VN 0 | [V 0 | 07/01/2032 . |4.B FE ....

.. 92921H-AC-9 . 01/02/2026 . [ Tax Free Exchange 1,935,433 |.... 1,935,448 |.. . 07/01/2032 . [4.B FE ..

..B0583E-AN-6 | SAZERAC CO INC TL B 1L 07/09/32 .... |- 01/01/2026 . Redemption 100.0000 . 21,402 |. . 1,500 . 07/09/2032 . 3.C FE ..

..B0583E-AN-6 | SAZERAC CO INC TL B 1L 07/09/32 .... |. 01/12/2026 . [Tax Free Exchange ..595,418 |.... .505,432 |.. . 07/09/2032 . 3.C FE ..
ANNEAL PHARMACEUTICALS LLC TL B 1L

..03167D-AR-5 | 08/01/32 weeeeiiiiiiiieeiiiiiie e . 02/02/2026 . [Tax Free Exchange ........cccccoes Jovvveeiieniiiinns |nnnnn. 398,052 1...........399,000 |...........308,003 |........... 398,043 [oveiiiiinnnns 0 foreeeiiiinnns [ IO 0 forreeieiinnns [ PPN 0 foreeeenns 398,052 . 08/01/2032 . |4.A FE ....
SKECHERS USA INC-CL A TL B 1L

..07337F-AB-1 | 09/13/32 evvviiiieiiiiiiieeeeiie i . 03/31/2026 . |Redemption L R () 1 PRI () 1) SRR (60 F (2] PO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V ()] IR (U IO 0 foreeeieiinnns [ PO 0 . 09/13/2032 . |3.C FE ....
ALLISON TRANSMISSION INC TL B 1L

L01973K-AJ-5 | 01/02/33 oo . 01/01/2026 . [BARCLAYS ...oveieiiiiiiieiiiiiinns foviieeieeiiiiens o 21,631,023 |....... 21,636,364 |....... 21,631,023 |....... 21,631,023 ..o 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foon 21,631,023 |oevvieeennns (U IO 0 foreeeieiinnns [ PO 0 . 01/02/2033 . |2.B FE ....
Al AQUA MERGER SUB INC TL B 1L

..00132U-AP-9 | 07/31/28 oot . 01/01/2026 . | Redemption LU [V O [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U PO (4)]. 07/31/2028 . [4.C FE ....
Al AQUA MERGER SUB INC TL B 1L

..00132U-AP-9 | 07/31/28 oot . 02/04/2026 . Tax Free Exchange ........ccccooee |oovnveeieenniiiins Joeninnns 503,866 |........... 512,325 |.ccieein 501,267 |.....oeeenn 504,128 [.oeeieeinnnns 0 foeeeenns (263) forveraeeannns 0 s (263) forverrenannns 0 foeeeenns 503,866 |.....eeeeeennnn (U IO 0 forreeieiinins [ PP 7,413 |. 07/31/2028 . |4.C FE ....
GLOBAL MEDICAL RESPONSE TL B 1L

..00169Q-AH-2 | 10/01/32 weveeiiiiiiieeiiiiiie s . 03/31/2026 . |Redemption 100.0000 ..ooees forveeiiiiiiiiins o, 5,347 foereiiiins 5,347 |ooverinennn 5,309 |.ciiiennn. 5,200 |ocoiiiiienn. 0 foreeeiiinnns 57 | 0 foreeeeiiinns 57 | 0 foreeiiens 5,347 |oeeeiiiieen (U IO 0 forreeiiiinins (U PO 175 |. 10/01/2032 . [4.B FE ....
ACTION ENVIRONVENTAL GRO TL B 1L

..00507J-AF-3 | 10/24/30 ... . 03/31/2026 . |Redemption 100.0000 ....... ....2,642 ....2,612 ).............2,619 |.... .2,642 .. . 10/24/2030 . |4.B FE ....
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..00687M-AH-4 [ADIENT US LLC TL B 1L 01/31/31 ... . 03/31/2026 . |Redemption 100.0000 ...covn foereeeiniieieeeen Jeeeeis 2,182 | 2,182 |t 2,175 | 2177 |veeeieeees (U1 PO (I PP [ PO (I PP [V IO 2,182 |t (VI PO [ PO [V PO 31 |.01/31/2031 . |3.B FE
AL NGPL HOLDINGS LLC TL B 1L
01021A-AB-6 [ 04/17/28 ... . 01/13/2026 . |Redemption ... 2,328 2,302 ... .0 .2,328 |.. . 04/17/2028 . |4.A FE
..01771J-AG-8 |ALLEN MEDIA LLC TL B 1L 08/23/28 .. |. 03/31/2026 . |Redemption 100.0000 .. .6,322 0| . 6,322 . 08/23/2028 . |5.B FE
ALLIANCE LAUNDRY SYSTEMS TL B 1L
..01862L-BA-5 [08/20/31 ..evvviiiiiiiiiiiiiiiie e . 03/31/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 50,120 f[oooeeeee 50,120 |......oeeens 49,870 |......cennnn 49,567 |...covvnnnnnnns (U P [ (U P [ (U P 50,120 |eveennniens (1 P [ PO [V 774 |. 08/20/2031 . |4.B FE
ALPHA GENERATION LLC TL B 1L
..02072U0-AC-6 [ 09/30/31 evvviniiiiiiiiieee i . 03/31/2026 . | Redemption 100.0000 ....... . 09/30/2031 . |3.B FE
BROOKS AUTOMATION INC TL 1L 02/01/29
11020900-AE-0 | vttt . 03/31/2026 . | Redempt ion 100.0000 ....... . 02/01/2029 . |4.B FE
AMERICAN GREETINGS CORP TL B 1L
..02639D-AN-6 [ 10/30/29 ...eevvniiiiiiiiiiiiiii e . 02/27/2026 . |Redemption 100.0000 ....... . 10/30/2029 . |4.B FE ..
..03218A-AE-9 | AMSPEC PARENT LLC TL B 1L 12/22/31 |. 03/31/2026 . |Redemption 100.0000 ....... . 12/22/2031 . |4.B FE ..
PRIME SECURITY SERVICES BOR TL B 1L
..03765V-AP-5 | 10/15/30 . 03/31/2026 . |Redemption 100.0000 ....... . 10/15/2030 . |3.C FE ..
..03834X-AP-8 |APRO LLC TL B 1L 07/09/31 ... . 03/31/2026 . | Redemption 100.0000 . . 07/09/2031 . |4.B FE ..
..04649V-BE-9 [ASURION LLC TL B13 1L 09/19/30 ..... . 03/31/2026 . |Redemption 100.0000 ....... . 09/19/2030 . |3.C FE ..
AVIS BUDGET CAR RENTAL TL B 1L
05377J-AU-6 [ 07/17/32 e . 03/31/2026 . |Redemption 100.0000 . 07/17/2032 . |3.C FE
..05477J-AE-1 [ AZALEA TOPCO INC TL B 1L 04/30/31 . |. 03/31/2026 . | Redemption 100.0000 . 04/30/2031 . |4.C FE
BCP RENAISSANCE PARENT TL B 1L
.. 05540P-AG-6 [ 10/31/31 oeveviiiiiiiiiiiiiiiii s . 03/31/2026 . | Redemption 0.0000 . 10/31/2031 . |4.A FE
BIP PIPECO HOLDINGS LLC TL B 1L
..05554D-AB-6 | 12/08/30 ... . 01/08/2026 . | Redemption 100.0000 . 12/08/2030 . |4.A FE ..
..05614G-AC-5 | NVENT THERM, . 01/02/2026 . |Redemption 100.0000 . 01/30/2032 . |4.B FE ..
BAKELITE US HOLDCO INC TL B 1L
.05710L-AD-5 [ 12/23/31 oo . 03/31/2026 . |Redemption 100.0000 . 12/23/2031 . |4.B FE
GREAT OUTDOORS GROUP LLC TL B 1L
..070140-AP-6 [ 01/23/32 .eeereeeieeeeee e . 03/31/2026 . |Redemption 100.0000 ...covn foereeiimiiieeeee et 2,487 | 2,487 |eeeenns 2,484 |............. T (U1 PO KT I [ PO KT I [V IO 2,487 |ooeeeeiinnns (VI PO [ PO [V PO 43 [. 01/23/2032 . [4.A FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AN=-3 [ 10/16/31 ...eeeeeeeeee e . 01/01/2026 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e (4,466) |............ (4,466) |eovvnnnnnnn (4,456) [....ccvnn.nn (4,456) [..eeevnnnnnnnes 0 Joeeeeees (R[]} A (V1 PO (R[]} A 0 Joeeeeees (4,466) |-.cevvennnnnnn (VI PO [ PO [V AU (38)|. 10/16/2031 . |3.C FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AN=-3 [ 10/16/31 ...eeeeeeeeeee e . 02/09/2026 . | Tax Free Exchange ..........ccccee Jovoereeeemmninnnne foreeeeens 197,084 |........... 197,508 |oeeeunnnnen 197,053 |.eeevennnn 197,071 [ooeeeeeeinnnnns (1 PO 18 | (1 PO KT IO (U 197,084 |oeeeeeeeennnn (VI PO [ PO (VI IO 3,153 |[. 10/16/2031 . [3.C FE ....
BLERIOT US BIDCO INC TL B 1L
.. 00353T-AJ-9 [ 10/31/30 eeeeeeeeiieee e . 03/31/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,842 [oooiieennnnns 1,842 |oeeeins 1,836 . 10/31/2030 . |4.B FE ....
BLOCK COMMUNICATIONS INC TL B 1L
..09364L-A0-7 |02/28/27 ... . 02/17/2026 . |Redemption 100.0000 ....... 947,236 929,830 |.... . 02/28/2027 . |3.C FE ....
BOMBARDIER RECREATIONAL TL B3 1L
L 09776M-AS-3 [ 12/13/29 .o . 01/30/2026 . | Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,301 [ 3,301 |oeeeiiies 3,305 . 12/13/2029 . |3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L
..11565H-AD-8 |07/01/31 ... . 03/31/2026 . |Redemption 100.0000 ....cee forreeeieniiiiiieeen e 3,289 | 3,289 03,289 ... . 07/01/2031 . |4.B FE ....
BUCKEYE PARTI
LT1828L-AR-6 [ 11/22/32 e . 03/31/2026 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 16,447 |...cooeeneet 16,447 |oooeeeennnns 16,460 |............ 16,459 |oooeeennee 0 Joeeeeees (13) |eeeeeeeeenes (V1 PO (13) |eeeeeeeeeens 0 Joeeeeees 16,447 |oveeeeeeennnn (VI PO [ PO [V AU 224 . 11/22/2032 . [2.C FE ....
CHG HEALTHCARE SERVICES INC TL B 1L
.. 12541H-AX-1 |09/29/28 ... . 03/31/2026 . |Redemption 100.0000 . 09/29/2028 . |4.B FE ..
.. 12546F-AF-9 | CHG PPC PAREI . |- 03/31/2026 . [Redemption 100.0000 . 12/08/2028 . |4.B FE ..
CHARLOTTE BUYER INC REV 1L 08/11/27
L 12568Y-AB=0 | .evrrneeeiiiiie e . 03/20/2026 . | Redemption 100.0000 ....... [oeeeeiiiiiiiiiiiiinn s 17,200,000 |....... 17,200,000 |....... 17,200,000 |........ 2,582,171 | [ PR (1 P [ PR (VN P (U - 17,200,000 |.......coennnns (VO 0 | (VO 38,486 |. 08/11/2027 .|4.C FE ..
..1261MA-AE-0 |CPI HOLDCO B LLC TL B 1L 05/19/31 . |. 03/31/2026 . |Redemption 100.0000 ...covn foeeeeiiiiiiieeeeei et 2,005 [oeiiieeenes 2,005 |eeeriinnns 1,996 | 1,996 |oeeeeieeeenes [ PO 9 | [ PO 9 | [V PO 2,005 [oeeeeenninnnns (VI PO [ PO [V AU 14 |. 05/19/2031 . |3.C FE ..
CNT HOLDINGS | CORP TL B 1L
L 12656A-AF-6 | 11/08/32 ...eeeeeeeie e . 03/31/2026 . |Redemption 100.0000 ...ccvn foreeeieiiiieeeeen e 3,610 [oeeeernnnnns 3,610 |eeeeennnnnns 3,605 |oeeeeennnnnns 3,600 |eeerrennnnns [ IO L L T [ PO L L T [V PO 3,610 |oeveeieeennnnn (VI PO [ PO [V PO 106 |. 11/08/2032 . [4.B FE ....
CPPIB OVM MEMBER US LLC TL B 1L
.. 126730-AB-0 [08/20/31 ....uiieeiiniieieeiiniaaeeeerennaeeeeees . 03/31/2026 . | Redemption 100.0000 ...ooow forriiiiiiiiiiiiiiinn e 1,250 [oooiieennnnns 1,250 Jooveeneenes 1,242 |oooeinnnnnns 1,243 oot (U T A TP (U T T |oeenaareeens (U N 1,250 |eeevniiaaees [V PP (U T [ PP 27 |. 08/20/2031 . |4.A FE ....
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CAESARS ENTERTAIN INC TL B1 1L
L 12768E-AH-9 | 02/06/31 .eevvviiiiiiiiiiiiiiiiiieeeeeeeeeeee . 03/31/2026 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 4,503 .. 4,493 ... 0 ... 4,503 |.. 0 . 02/06/2031 . [3.C FE ..
.. 13134M-BW-2 | Calpine Corp TL B10 1L 01/31/31 . 01/09/2026 . | Redemption 100.0000 . . 1,058,267 .1,058,267 |. 0| .1,058,267 0| . 01/31/2031 . 3.B FE ..
.. 144458-AB-5 |PS HOLDCO LLC TL B 1L 10/02/28 . 03/31/2026 . | Redemption 100.0000 . ..2,450 2,428 |. 0| . 2,450 0| . 10/02/2028 . (4.B FE ..
..15018L-AN-1 | CEDAR FAIR LP TL B 1L 05/01/31 ..... . 03/31/2026 . | Redemption 100.0000 .... 668 ....666 |.... .0 . ....668 |.. .0 . . 05/01/2031 . [3.C FE ..
CHARTER COMMUNICATIONS OPER TL B4 1L
LABT7L-CB-3 [ 12/09/30 i . 03/31/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 43,212 | 43,212 | 43,191 43,185 |oooeeeiienn 0 s AT IO | R i R 0 XA LT R | I (1) . 12/09/2030 . |2.C FE
CHARTER COMMUNICATIONS OPER TL B5 1L
CABTTL-CE-7 | 12/15/31 oo . 03/31/2026 . | Redemption 100.0000 . . 12/15/2081 . [2.C FE ..
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 03/31/2026 . |Redemption 100.0000 . .5,000 . 03/27/2031 . [4.C FE ..
.. 172442-AV-7 | CINEMARK USA INC TL B 1L 05/24/30 . |. 03/31/2026 . |Redemption 100.0000 .3,682 |.. . 05/24/2030 . [3.A FE ..
Altium Packaging LLC TL B 1L
..200020-AX-8 | 06/11/31 ..oevvviiiiiiiiiiiiiiiiiiiiiiiienaes . 03/31/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 2,450 |oeeiiinnnnnn 2,450 foiiiiiinnnn. 2,384 o, 2,395 [0 s LT3 IO | AR S R [V 2,450 |0 e [V N | I R 38 . 06/11/2031 . |4.B FE ....
CREATIVE ARTISTS AGENCY LLC TLL B 1L
L. 225260-AU-2 | 10/01/31 .eiviiiiiiiiiiiiiiiiiiiii e . 03/31/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,694 |oeeiiiennnnn 3,694 [l 3,682 [oniinnnee. G 2 U | B N L T PO | N AU & I N [V 3,694 |0 | [V N | I R 57 . 10/01/2031 . |4.A FE ....
CROWN SUBSEA COMMUNICATI TL B 1L
..22860E-AK-8 101/30/31 ... . 02/05/2026 . | Tax Free Exchange ..............o. feeeeeevevennenennns foene...6,934,331 [........6,967,406 |........6,931,262 |........6,933,804 |.......cceeeeta0 |oeeeeeennn 527 |oviiiiiiiiinnnn 0 v 527 [0 s 6,934,331 . 01/30/2031 . [4.A FE ....
DXP ENTERPRISES INC TL B 1L 10/11/30
. 28338D-AR=7 | eeeeeiiiiiiiiieeeeeeee . 01/01/2026 . | Redemption 100.0000 ...oeee founemnniiiiiiiiis oo (4,857) [cevveeeennnn (4,857) [ovevrennnnnn (4,790) ... (4,801) |.eeeeeiiieeennn 0 v (€510 ISR | B RN (- +) A 0 (4,857) |oeeeeeeeeeeenn 0 s [V RN | ) F 0 |[. 10/11/2030 . |4.B FE
DXP ENTERPRISES INC TL B 1L 10/11/30
. 28338D-AR=7 | eeeeeieiiiiiiiieeeee . 01/01/2026 . | Tax Free Exchange ..............o. [eeeeevevivnnnnnnns 1,900,998 |........ 1,923,272 |........ 1,896,760 |........ 1,901,151 |ooveeiiiiiinn 0 [ (17 ) PO | B IR |-7J i A [V R 1,900,998 . 10/11/2030 . |4.B FE
DXP ENTERPRISES INC TL B 1L 10/11/30
L 28338D-AS-5 | eeiiiiiiiiiiee . 03/31/2026 . | Redemption 100.0000 .9,616 |.. . 10/11/2030 . |4.B FE
..24780D-AJ-6 |DELTA TOPCO INC TL B 1L 11/30/29 .. |. 01/30/2026 . |Redemption 100.0000 ....829 |.. . 11/30/2029 . |4.C FE
DIRECTV FINANCING LLC TL EXT 1L
.. 26460H-AD-4 | 08/02/29 ..cooviiiiiiiiiiiiiii . 03/31/2026 . | Redemption 100.0000 24,725 . 08/02/2029 . |4.A FE
NCR Voyix Dragon Buyer TL 1L
. 26143F-AB-5 |00/30/31 oooveiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ....oow forrevmmmnnnnniiiiinn fooiiieennnnn 1,500 foiiiiiinnn 1,500 [ 1,492 i 1,403 0 T el 0 [l T L0 [ 1,500 . 09/30/2031 . |4.B FE
EMERALD DEBT MERGER TL B 1L 05/31/30)
.. 26872N-AC-3 |... . 03/31/2026 . | Redemption 100.0000 3,343 |.. . 05/31/2030 . |3.C FE
Ecovys
..27922J-AC-0 | 06/14/31 . 01/01/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 574,844 0 0 574,844 . 06/14/2031 . |4.A FE
EDELMAN FINANCIAL CENTER TL B 1L
.. 27943U-AM-8 1 04/07/28 ... . 03/31/2026 . | Redemption 100.0000 .. ..2,494 0 0| 2,494 . 04/07/2028 . |4.B FE
.. 28542C-AC-3 | EXAMWORKS G . 02/06/2026 . | Tax Free Exchange .. .. 930,469 0 0| . 11/01/2028 . |4.B FE
..34641N-AC-7 |HERITAGE POWER LLC TL 12/11/30 ..... . 03/09/2026 . | Various ............ . 1,173,022 0 0| . 12/11/2030 . |4.B FE
..36154H-AC-4 |GBT US I11 LLC TL B 1L 07/28/31 ... |. 01/21/2026 . |Tax Free Exchange .. .. 197,593 ..197,586 |. 0 0| .197,593 . 07/28/2031 . |3.C FE
..36154H-AD-2 |GBT US 111 LLC TL B 1L 07/28/31 ... |. 03/31/2026 . |Redemption 100.0000 .. . 496 0 0 0| .4% . 07/28/2031 . |3.C FE
GENESEE & WYOMING INC TL B 1L
.. 371560-AZ-9 | 04/10/31 ..ovvviiiiiiiiiiiiiiiiieieeeeeeee . 03/31/2026 . | Redemption 100.0000 . .0 . .0 . 1,500 |.. . 04/10/2031 . |3.C FE
..38021C-AC-2 |BARNES GROUP INC TL B 1L 01/27/32 . |. 01/01/2026 . |Redemption 100.0000 ....2,003 |.... .0 .2,000 |.. . 01/27/2032 . |4.B FE
GRAHAM PACKAGING/GPC CAP TL B 1L
.. 3B469E-AE-3 | 08/06/27 ....evvvvrrrrrnnnniniiiiiiiiiininniinnanaaaes . 01/26/2026 . | Redemption 100.0000 ....oew forreennniiiiiiiiiinn [l 817,017 |l 817,017 ...l 817,017 |l 817,017 |ovevvvvieeennnn 0 [ (O S | I RN | ) E 0 817,017 . 08/06/2027 . |4.B FE
GRAY TELEVISION INC TL D 1L 12/01/28
2389376-AZ-7 | eeveeeeiiiiiiiiiiiieeeeeee . 03/31/2026 . | Redemption 0.0000 ....ovw ferrerrrrnnniniiiiins forniieiiii, 0 oo 0 0 [V RN | I R (O S | I RN | ) E [V (O SN | B N [V N | I R 89 . 12/01/2028 . |4.A FE
..39843G-AK-9 | GRIFFON CORP TL B1 1L 01/24/29 ..... . 03/31/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 30,000 |............30,000 f[............ 29,955 [............ 29,962 [ovvvvvvinnnnnn 0 feeiieiiinns -2 PO | A: - B R 0 30,000 |oveveiiieennnn0 [, L O | 14 |. 01/24/2029 . |3.A FE
GRIFOLS WORLDWIDE OPERAT TL B 1L
.. 39843P-AG-8 | 11/15/27 eovvvveiiiiiiiiiiiiiiieiiiieeeee . 03/31/2026 . | Redemption 0.0000 ...oovr fervrrrrnnnnrnininins foriiiiiiii, L O O [V N | ETORR (O N | RN | ) A [V TR [V O | B N L O | 39 |. 11/15/2027 . |3.C FE
HARBOR FREIGHT TOOLS TL B 1L
..41151P-AR-6 | 11/06/31 ... . 01/30/2026 . | Redemption 100.0000 . . 11/06/2031 . |4.B FE
..43538J-AC-3 |Holley Inc Tl . 03/31/2026 . | Redemption 100.0000 . 11/20/2028 . |4.B FE
Kestrel Acquisition LLC TL B 1L
.. 44579U-AD-4 | 11/06/31 ...uvvvvvvriiiiiiiiiiiiiiiiiiiiiiiiiiiiianns . 03/31/2026 . | Redemption 100.0000 ...oeee fonnniniiiiiiiiiiis fooeiinnns 14,982 |............14,982 |............14,914 [............ 14,915 |0 e, 66 [0 |66 i 0 14,982 |0 0l 0 e 61 |. 11/06/2031 . |3.C FE
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..44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |. 01/01/2026 . |Redemption 100.0000 ...oeen founmminiiiiiiiiis oo 71,482 ... 71,482 ... 71,294 | 71,356 |ooeeieiiinnns [ R 126 |l [V 126 |l [V R 71,482 |ooooeeeeees (VO [V [V 0 |.01/08/2029 . |3.C FE
HYSTER-YALE GROUP INC TL 1L 05/26/28
CAA932E-AD-2 | i . 03/31/2026 . | Redemption 100.0000 ....eee feuvmmmmnnnnniiiiiinn 3,685 [ 3,655 [t 3,635 [l 3,646 0 9 | 0 9 el 0 3,655 |oooeeieiiinn 0 |0 s [V 67 |. 05/26/2028 . |3.C FE
..45115D-AC-2 | ICON PARENT INC TL B 1L 11/13/31 .. |. 03/31/2026 . |Redemption 100.0000 ....... ....9% |.. . 11/13/2031 . |4.C FE
..45258F-AE-0 | INGRAM MICRO INC TL B1 1L 09/22/31 |. 02/20/2026 . | Redemption 100.0000 ....... 132,967 |.. . 09/22/2031 . |3.B FE
INDY US HOLDCO LLC TL B 1L 10/31/30
CABBTAP-AS-3 | i . 03/31/2026 . | Redemption 100.0000 ...oeen founnmmiiiiiiiiiis oo 3,731 o 3,731 | 3,728 [ 3,724 e [V 8 [ [V L [V 3,731 |, (VO [V [V 54 |. 10/31/2030 . |4.A FE
INSULET CORPORATION TL B 1L 08/04/31
CABTBAQ-AF6 | .eeeiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ...ovee founmmmnniiiiiiiiiis oo 496 [oeeeiiiinninne 46 |l 495 | 495 |l [V L I A [V | I A [V 49 oot (VO [V [V 7 |. 08/04/2031 . |3.A FE
INSULET CORPORATION TL B 1L 08/04/31
CABTBAQ-AF6 | .eeeiiiiiiiii . 01/01/2026 . | Redemption 100.0000 . 08/04/2031 . |3.B FE
..46284N-AV-1 | IRON MOUNTAIN INC TL B 1L 01/31/31 |. 03/31/2026 . | Redemption 100.0000 . . 01/31/2031 . |3.C FE
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .. |- 03/31/2026 . |Redemption 100.0000 .. . 02/08/2028 . |4.C FE
JANE STREET GRP/JSG FIN TL B 1L
CATOTTD-AM-2 | 12/15/31 (oo . 03/31/2026 . | Redemption 100.0000 . 12/15/2031 . |3.A FE
JOHNSTONE SUPPLY LLC TL B 1L
AT947B-AG-7 | 06/09/31 .ovviiiiiiiiiiiiiiiiieeiieeeeeeee . 03/31/2026 . | Redemption 100.0000 . 06/09/2031 . |4.B FE
MKS INSTRUMENTS INC TL B 1L 08/17/29
CBB3UAN-AZ=T | e . 02/04/2026 . | Redemption 100.0000 . 08/17/2029 . [3.A FE ..
..55759V-AB-4 | MADISON IAQ LLC TL B 1L 06/21/28 .. |. 03/31/2026 . |Redemption 100.0000 . 06/21/2028 . [4.B FE ..
..58401D-AN-4 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 01/01/2026 . |Redemption 100.0000 . . 04/15/2031 . [4.C FE ..
..58401D-AN-4 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 01/01/2026 . |Tax Free Exchange ........ . 04/15/2031 . 4.C FE ..
..58401D-AP-9 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 03/31/2026 . |Redemption 100.0000 . . 04/15/2031 . [4.C FE ..
MEDICAL SOLUTIONS HOLDIN TL 1L
..584620-AH-4 | 11/01/28 ... . 03/31/2026 . | Redemption 100.0000 . 11/01/2028 . |5.B FE
MEDL INE BORROWER LP TL B 1L 10/23/30
2 B8508U-AU-2 | e . 03/31/2026 . | Redemption 100.0000 ...oene founmminiiiiiiiiii oo 4,887 |onnnnnnne 4,887 |l 4,862 |............. 4,863 |l [V 23 [ [V . P T [V 4,887 |oeeeeiiiinnnne (VO [V [V 66 . 10/23/2030 . |2.C FE
MICHAELS C0S INC/THE TL 1L 04/15/28
.59408U-AB-3 | .eeiiiiiiiiiiiiiiie . 03/05/2026 . | Redemption 100.0000 ...oeew founemnniiiiiiiiiiis oo 9,049,899 |........ 9,949,899 |........ 9,418,382 |........ 9,513,134 |l [V R 436,765 |...........l [V R 436,765 |...........l [V R 9,049,899 |......ceennnnn (VO [V [V 144,629 |. 04/15/2028 . |4.C FE
MISSION BROADCASTING TL B 1L
..605024-AS-7 | 06/02/28 ......evvviiiiiiiiiiiiiiiiiiieeeeeeeee s . 01/02/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,390 |oeeeiiiinnns 3,390 [ouiininnnne 3,377 |oeeeeeeees 3,383 [ [V [ [V T o [V 3,390 |eeiiiiiiinnns (VO [V [V 18 |. 06/02/2028 . |3.B FE
Monogram Food Solutions TL B 1L
..B0976E-AH-6 |08/28/28 ........ovvviiiiiiiiiiiiiiiiiieeeeee . 03/31/2026 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 5,044 ... 5,044 4,852 ). 4,940 ... .0 . ...5,044 |.. .0 . . 08/28/2028 . |4.C FE
..62675K-AB-5 |MURPHY USA INC TL B 1L 04/07/32 .... |. 01/01/2026 . | Redemption 100.0000 ...25,000 ... 24,969 |............24,906 |.... .0 . ..25,000 |.. .0 . . 04/07/2032 . |2.C FE
WAYSTAR TECHNOLOGIES INC TL B 1L
..63930W-AN=3 1 10/22/29 .......oooeiiiiiii . 03/31/2026 . | Redemption 100.0000 ...15,826 ...15,8%6 |............15,826 |.... 0 ..15,826 |.. 0 . 10/22/2029 . |3.C FE
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 |. 01/15/2026 . | Redemption 100.0000 . 1,247 1,247 | 1,247 | 0| 1,247 0| . 04/15/2027 . |5.A FE
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ........ . 03/31/2026 . | Redemption 100.0000 . . 2,500 . 2,469 |. 0| . 2,500 0| . 09/12/2029 . |3.A FE
..67115H-AG-8 | OEG Borrower LLC TL B 1L 06/30/31 . |. 03/31/2026 . |Redemption 100.0000 .... 2,500 0 .2,500 |.. 0 . 06/30/2031 . |4.B FE
..68401B-AS-6 | ORACLE CORP TL A SR 08/16/27 ........ . 03/31/2026 . | Redemption 100.0000 .... 675,676 0 675,676 |.. 0 . 08/16/2027 . |2.B FE
..68621X-AG-8 | ORGANON & CO TL B 1L 05/19/31 ...... . 02/06/2026 . | Redemption 100.0000 .0 . .. 14,646 |.. .0 . . 05/19/2031 . |3.B FE
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AJ-0 | 10/05/28 .....oovvviiiiiiiiiiiiiiiiieeieeeeeeeeeeee . 03/31/2026 . | Redemption 100.0000 ...oevw feunenmnnniiiiiiiiinn foonn3,890 [ 3,890 [l 3,870 [l 3,875 | [V L [V . L [V 3,890 |oeeiiiiiinnns (VO [V [V 59 |. 10/05/2028 . |3.C FE
Neon Maple US Debt Mergersub | TL B1 1L
..69425B-AD-9 | 11/17/31 ..eviiiiiiiiiiiiiiiiiiiiie . 03/31/2026 . | Redemption 100.0000 ....... .3,9% |.. . 11/17/2031 . |4.A FE
..69889P-AF-2 | PAR PETROLEUM LLC TL B 1L 02/28/30 . 01/01/2026 . | Redemption 100.0000 . . 2,49% . 02/28/2030 . |3.C FE
..69889P-AF-2 | PAR PETROLEUM LLC TL B 1L 02/28/30 . 03/31/2026 . | Redemption 100.0000 .2,4% |.. . 02/28/2030 . |4.A FE
PAYSAFE FIN PLC/PAYSAFE TL B1 1L
L. T0451IN-AB-2 | 06/28/28 .......ovvvvviiiiiiiiiiiiiiiiieeeeeeeee . 03/31/2026 . | Redemption 100.0000 ....... 3,253 [oeeeiiiiinnnns (VR [V [V 53 |. 06/28/2028 . |4.B FE
PEARL DEBT MERGR SUB 1 TL B 1L
L.TOATTB-AE-2 |06/28/28 ....cooeviieieiiiiiiiiiiiieics . 03/31/2026 . | Redemption 100.0000 3,750 |.. ...126 |. 05/28/2028 . 4.C FE
..71677H-AN-5 |PETSMART INC TL B 1L 08/18/32 . . 03/31/2026 . | Redemption 100.0000 .. . 4,936 104 |. 08/18/2032 . |4.B FE
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.. T2448F-AW-5 [PITNEY BOWES INC TL B 1L 03/19/32 . |. 03/31/2026 . |Redemption 100.0000 ...coen forreeiiiiieeeeeen et 3,523 |oeeiiins 3,528 [ooeiiiiiinnns 3,487 |oeeeenns 3,490 f.cooeeeeinnnnns (1 PO KT IO (1 PO KT IO [V IO 3,523 |oeiiieeennnn (VI PO [ PO [V PO 63 |. 03/19/2032 . |3.B FE ....
PLANET US BUYER LLC TL B 1L 02/07/31
L T2708R-AB=2 | .evveniiiiiiii e . 03/31/2026 . |Redemption 100.0000 ...ccvn foreeeiiniiieeeee e 3,750 [oeiiiaeens 3,750 |eeeeiinns 3,746 |eeeennnnnnns 3,746 |eeeeeennnns (U1 PO L3 IO [ PO 4 | [V IO 3,750 [ooeeeeiininnns (VI PO [ PO [V PO 87 |. 02/07/2031 . |4.B FE ....
QUIKRETE HOLDINGS INC TL B1 1L
L TA839X-AM-1 [ 04/14/31 (oo . 03/31/2026 . |Redemption 100.0000 ...covn foereeiimiiieeeee et 2,481 | 2,481 | A YE N 2,475 |ooeeiiiiinnnnns (U1 PO (I PP [ PO (I PP [V IO 2,481 |t (VI PO [ PO [V PO 37 |. 04/14/2031 . |3.C FE ....
RADNET MANAGEMENT INC TL B 1L
.. T5049E-AR-5 [04/18/31 .eeeieeeiieie e . 03/31/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,500 |eeeeennnns 1,500 |oeevennenes 1,489 | 1,491 | (1 PO 10 [ooeeieeiiinnnns (1 PO 10 [ooeeieeeeiennns [V IO 1,500 [oeeeeeeeeennnnn (VI PO [ PO [V PO 31 |. 04/18/2031 . |4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L T6133U-AC-5 [ 10/20/28 ... . 03/31/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 2,513 [ R I 2,297 |eeeeeeennnnnn 2,385 [oooeiiiiiinnnns 0 Joeeeeees V7 (V1 PO 127 foeeeeeeeiinnns [V IO 2,513 [t (VI PO [ PO [V PO 44 . 10/20/2028 . [4.C FE ....
ROCKPOINT GAS STORAGE PA TL B 1L
L TT38TH-AD-1 [09/18/31 e . 03/31/2026 . |Redemption 100.0000 ...coen foereeieiiiieeeeen et 2,313 [ P K 2,208 [oeeieeennnnns 2,290 foeeiiiieiinnnns (1 PO LT IO (1 PO 28 |oeeeeeieeees [V IO 2,313 [t (VI PO [ PO [V PO 39 [. 09/18/2031 . [4.A FE ..
..77669L-AL-7 | Indicor TL B 1L 1/23/29 ... . 03/31/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 5,152 [eeiiiinne 5,152 [ooiiiiinnnns 5,107 |oeviiiiiiiiiinne (U P [ O 45 | [ R 45 | [V P 5,152 [t (1 P [ PO [V 53 |[. 11/23/2029 . |4.B FE ..
SS&C TECHNOLOGIES INC TL B8 1L
.. 78466D-BJ-2 [05/09/31 ..evvvvniiiiiiiiiiiiiiiii e . 01/30/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,369 [o..ooeeeee 19,369 |oovvvennnnns 19,369 |ovveennnnns 19,369 |ovvveeniiiinnns [ PR (VN P [ PR (VN P (U P 19,369 |.oovvvennenns (1 P [ PO [V 43 . 05/09/2031 . [3.A FE ....
FIRST ADVANTAGE HOLDINGS TL B 1L
.. 78477M-AH-4 [ 10/31/31 ... . 03/31/2026 . | Redemption 100.0000 ....... . 10/31/2031 . |4.A FE
SEAWORLD PAR!
.. 78488C-AL-4 [12/04/31 .oevveniiiiiiiiiiieeii e . 03/31/2026 . | Redemption 100.0000 ....... . 12/04/2031 . |3.B FE ..
..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 ........ |. 01/02/2026 . |Redemption 100.0000 . . 12/10/2026 . |4.B FE ..
..78524J-AF-8 |S&S HOLDINGS LLC TL B 1L 10/31/31 . |. 03/31/2026 . [Redemption 100.0000 ....... . 10/31/2031 . |4.C FE ..
LIGHT & WONDER INTL INC TL B 1L
..B0B75A-AII-1 [04/16/29 ..eevvviiiiiiiiiiieiiii e . 01/22/2026 . | Tax Free Exchange . 04/16/2029 . |3.A FE
..81527C-AP-2 [ SEDGWICK CMS INC TL B 1L 07/31/31 . |. 03/31/2026 . |Redemption 100.0000 . . 07/31/2031 . |4.B FE
STONEPEAK NILE PARENT TL B 1L
..86184X-AD-6 | 04/09/32 ..eerreieiieeiine e . 03/31/2026 . |Redemption 100.0000 ...cevn foereeeinniiieeee e L I PO [ I O [ I O L1 I O (U1 PO (VI PO [ PO (VI PO [ (LI (VI PO [ PO [V PO 3 |. 04/09/2032 . |3.A FE
WAYNE-SANDERSON FARMS LLC TL B 1L
L BT11AU-AC-7 [ 05/21/32 e . 03/27/2026 . |Redemption 100.0000 ....... . 05/21/2032 . |3.C FE
..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |. 03/31/2026 . |Redemption 100.0000 ....... . 09/27/2030 . |4.A FE
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
L BTA22L-AV-2 [05/27/30 evvviiiiiiiinee e . 03/31/2026 . | Redemption 100.0000 ....... . 05/27/2030 . |3.B FE
TAMKO BUILDING PRODUCTS INC TL B 1L
L.87510E-AD-1 [09/20/30 eevvvnniiiiiiiiiieeiiii e . 01/01/2026 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e £ I 750 |ooeiiiiininnns 750 |ooeviiiiinnns FL T P [ PR L3 P [ PR L3 P [ PR 750 veeiiieeens (1 P [ PO [V 26 |. 09/20/2030 . |4.B FE
TERRIER MEDIA BUYER INC TL B2 1L
..88145L-AF-1 [06/18/29 ....uvviiiiiiiiiiiiiiiiie e . 03/31/2026 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,183 [eeiiiins 2,183 | 1,974 oo 2,016 |oeeeeennnnnnns (U P 167 [ooeeeiiiinnnnns (U P 167 [ooeeeeiiinnnnns (U1 O 2,183 [t (1 P [ PO [V 40 |. 06/18/2029 . |4.C FE
VISTRA OPERATIONS CO LLC TL B3 1L
..88233F-AK-6 [ 12/20/30 .evvvniiiiiiiiiiee e . 03/31/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,250 [oooiiiinnnnns 1,250 |oveeninnns 1,238 | 1,240 |ovveennnnnnns [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U1 O 1,250 |ooveeinenes (1 P [ PO [V 17 |. 12/20/2030 . |2.C FE
CLOUD SOFTWARE GRP INC TL B2 1L
..88632N-BK-5 [03/24/31 .oovviiiiiiiii . 02/27/2026 . |Redemption 100.0000 ....... 9% ) ....995 |, . 03/24/2031 . |4.A FE
..89364M-CA-0 | TRANSDIGM INC TL J 1L 02/28/31 ..... . 03/31/2026 . |Redemption 100.0000 ....... .2,998 |.... .2,998 |.. . 02/28/2031 . |3.C FE
TRONOX FINANCE LLC TL B2 1L 04/04/29
.89705D-A0-5 | .evreniiiiiiiiie i . 03/31/2026 . |Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,207 | 3,207 |eeeriinns 3,191 | 3,195 [oooiiiiiiinnnns (1 PO 12 | (1 PO 12 | [V IO 3,207 . 04/04/2029 . |4.B FE
ULTRA CLEAN HOLDINGS INC TL B 1L
..90385Y-AG-6 [ 02/25/28 ....oreeeeeeeeee e . 03/31/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,787 |eees 1,787 |eeeeeees 1,787 o 1,787 | (U1 PO L PO [ PO L PO [V IO 1,737 . 02/25/2028 . |3.A FE
ULTRA CLEAN HOLDINGS INC TL B 1L
..90385Y-AG-6 |02/25/28 .. |- 08/27/2026 . |Redemption 100.0000 ....... 21,279,021 |.... 1,279,446 |.. . 02/25/2028 . |4.A FE
.. 92550H-AE-3 | VESTIS CORP TL B 1L 02/24/31 ........ |. 02/13/2026 . Redemption 100.0000 . .2,778 | .2,801 . 02/24/2031 . |4.B FE
..92639M-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |. 03/31/2026 . |Redemption 100.0000 ....... .2,564 |.. . 08/02/2028 . |3.B FE
VOYAGER PARENT LLC TL B 1L 07/01/32
2 92021H-AD-T [ eeiiieee e . 03/31/2026 . |Redemption 100.0000 ...ccen foereeeiiniiieeeen e 4785 | 4785 | 4643 [ 0 e 0 foeeeeees 143 | 0 e 143 | [V PO 4,785 |.ooeeeenninnnns (VI PO [ PO [V AU 93 [. 07/01/2032 . [4.A FE
WATLOW ELECTRIC MANUFACT TL B 1L
.. 94254P-AC-4 [ 08/02/28 ...eeeeeeeeeee e . 03/31/2026 . |Redemption 100.0000 ...ocen forreeeeiiiieieee feeee 3,792 |0 8,792 | 8772 [ 378 [ IO 12 | [ PO 12 | [V IO 3,792 [oeeeeiins (VI PO [ PO [V PO 129 |. 03/02/2028 . |4.B FE
..96244U-AJ-6 | IHATABRANDS LLC TL B 1L 08/03/28 .. |. 03/31/2026 . | Redemption 100.0000 .....o. fooriiiiiiiiinniiiinn fooveennnn 3,449 | 3449 i 30440 [l 30442 [ [U A T (U T A T (U 3,449 | 0 | (U [ o 53 |. 08/03/2028 . [4.B FE
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WHITE CAP BUYER LLC TL B 1L 10/19/29)
..96350T-AH-3 . 01/30/2026 . | Redemption 100.0000 ...vuvn fornnnnniiiiii foeeiiis [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 28 |. 10/19/2029 . |4.B FE ....
..96350T-AH-3 . |- 03/31/2026 . |Redemption 100.0000 ....... ... .0 . 0 . 0 . 10/19/2029 . [4.C FE ..
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 . . 01/27/2026 . | Redemption 100.0000 . K ..(10,271) , . (10,271)|. 0 0| (10,271) 0| . 11/19/2029 . [4.B FE ..
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 ......... |. 03/31/2026 . [Redemption 100.0000 ....... ieeeeee. 15,673 , coeeenn 16,673 | .0 . 0 e ..15,673 |.. .0 . . 11/19/2029 . [4.C FE ..
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |. 03/31/2026 . |Redemption 100.0000 ...oeen founnmmiiiiiiiiiis oo 3,8% |.ooeeeennnn3,8%6 [oiiiiiiinn. 3,881 |l 3,889 0 [V 3,896 0 . 01/29/2027 . [4.A FE ..
INEOS US PETROCHEM LLC TL B 1L
.GATTOM-AL-8 |04/02/29 ......coooeiiiiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ....... R R 1,250 e 1,225 | .0 . 0 ...1,250 |.. 0 . 04/02/2029 . [4.B FE ..
..N2820E-AN-8 |EG AMERICA LLC TL B 1L 02/07/28 ... |. 02/10/2026 . |Redemption 100.0000 . .. 253,632 ..253,632 ..249,974 |. ..260,511 0 0| .253,632 0| . 02/07/2028 . [4.C FE ..
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 .... |. 03/31/2026 . |Redemption 100.0000 . K .. 140,405 .. 140,405 ..138,391 ..139,051 0 0| . 140,405 0| . 01/31/2030 . [2.C FE ..
..C0102M-AS-4 | AIR CANADA TL B 1L 03/22/31 ......... . 03/31/2026 . | Redemption 100.0000 ....... T F 2,500 2,494 o 2,494 | .0 . .0 . ...2,500 |.. .0 . . 03/22/2031 . [2.C FE ..
BAUSCH + LOMB CORP TL B 1L 01/15/31
..CO787F-AJ-1 | ... . |- 01/02/2026 . Tax Free Exchange .. .. 1,602,580 ..1,600,845 |. . 1,602,571 .1,602,580 . 01/15/2031 . |4.B FE
..(2348C-AJ-6 | CELI . 03/31/2026 . | Redemption 100. . 06/20/2031 . |3.A FE
GARDA WORLD SECURITY TL B 1L
..C4000K-AG-9 | 02/01/29 .coooiiiiiiiiiiiiiiiiii . 01/23/2026 . | Tax Free Exchange ...........ccco. foeeevvviivininnnnns founene 1,012,588 |........ 1,012,588 |........ 1,012,588 |........ 1,012,588 |...ocovviinnnnn0 fereiiiininnnns (VR [V (VR [V R 1,012,588 . 02/01/2029 . |4.B FE
GARDA WORLD SECURITY TL B 1L
..C4000K-AH-7 | 02/01/29 .coooiiiiiiiiiiiiiiii . 01/30/2026 . | Redemption 100.0000 ....... ... 2,551 ... 2,551 ... .2,551 |.. . 02/01/2029 . |4.C FE
..C6901L-AM-9 1011778 BC ULC TL B5 1L 09/20/30 .. |. 03/31/2026 . |Redemption 100.0000 ....... ... 3,229 ... 3,229 |.... 3,229 |.. . 09/20/2030 . |3.A FE
ONTARIO GAMING GTA LP TL B 1L
..CB907U-AB=7 | 08/01/30 ...vvvvrrvrrrvriiniiiniiiiiiiiininiananinnnns . 03/31/2026 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,500 [oeeriiinnnns 2,500 | 2475 | 2,481 |0 19 [ 0 e 19 [ 0 e 2,500 |ooeiiiininnns (VN 0 | [V 50 |. 08/01/2030 . |4.C FE
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |. 03/31/2026 . |Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,000 |...oooeeins 1,000 [oeeeenninnnnnne 11 N« B AN | SN [ [V T o [V 1,000 [ooeeeeennnnnnns (VO [V [V 16 |. 11/05/2028 . |4.A FE
SAMSONITE P HOLDINGS TL B 1L
L.89969K-AK-3 | 11/05/32 oo . 03/31/2026 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 493 o 493 o 493 | 493 | [V (VR [V (VR (V1 493 |l (VO [V [V 7 |. 11/05/2032 . |2.C FE
ALTICE FINANCING SA TL B 1L
LLOA78U-AM-8 | 11/01/27 ..vvvviiiiiiiiiiiiiiiiiiiiiiiiiee . 01/15/2026 . | Redemption 100.0000 ...oeen founmminiiiiiiiiiis oo 2,188 [ 2,188 |l 1,611 [ 1,611 [ [V 77 [V R 77 [V 2,188 |oeveiiiiinnnns (VO [V [V 50 . 11/01/2027 . |5.B FE
CONNECT FINCO SARL TL B 1L 09/27/29
.L2000D-AH=7 | eeveeieiiiiiiieieeeieeeeee . 03/31/2026 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,500 [oeeeeiiinnns 2,500 | 2,462 |.eennnnnnnnn 2471 | [V 29 [ [V . 29 [ [V 2,500 |oeiiiiiiinnns (VO [V [V 51 [. 00/27/2029 . |4.B FE
FLUTTER FINANCING BV TL B 1L
.. N3313E-AG-5 | 11/30/30 ..eevvvviiiiiiiiiiiiiiiiiiiiiiiiieiiceiees . 03/31/2026 . | Redemption 100.0000 ...oeee founeniiiiiiiiiiii foeeiiinn 3,176 |............. 3176 oot 3,167 |..ooeeennns 3,169 |...ooeeeennns [ PP Y [ PP Y [ PP 3,176 |ovevvvennnnnnns 0 fooeiinnnnnees [ PP [ 43 |. 11/30/2030 . [2.C FE ....
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 82,714,176 83,009,487 82,052,081 66,658, 139 120,459 510,905 0 631,364 0 82,725,374 0 (11,198) (11,198) 430,701 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,115,492,880 1,116,634,338 1,103,578,542 677,131,095 127,868 1,227,516 0 1,355,384 0 1,106,925,815 0 5,315,166 5,315, 166 17,819,913 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 200,000 200,000 200,000 0 0 0 0 0 0 200,000 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 1,115,692, 880 1,116,834,338 1,103,778,542 677,131,095 127,868 1,227,516 0 1,355,384 0 1,107,125,815 0 5,315,166 5,315, 166 17,819,913 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 1,115,692, 880 1,116,834,338 1,103,778,542 677,131,095 127,868 1,227,516 0 1,355,384 0 1,107,125,815 0 5,315,166 5,315, 166 17,819,913 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ................. . 03/01/2026 . |Paydoun .........coeeeieiiiiiiiniiins fonnniiniiiiiiiiiens feiiiiiiiin, 76 |, L PO -7 78 [oeiiiininnnns 0 e (3] R 0 e (73] R 0 e 76 [oeeiiiiieinn (VN 0 | [V 0 | 12/20/2061 . |1.A ........
..36179N-RP-5 |G2 G2 MA1394  5.125% 10/20/43 ................. . 03/01/2026 . |Paydoun .......coooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeeiiiiiiie, 152 [ L5 155 [oeeeiiiiininnne L/ [V [£)] R [V . [£)] R (V1 1L P (VO [V [V 1] 10/20/2043 . |1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 |5.125% 12/20/44 ... . 03/01/2026 . | Paydoun ... ... 446 456 ... .0 . ....446 .. . 12/20/2044 . (1.A ........
..36204R-Hz-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 . . 02/01/2026 . | Paydoun . . 149 183 |. 0 . 149 . 12/15/2026 . [1.A .
..36206J-J6-2 | GNMA 30 YR GN 412585 7.500% 04/15/26 . . 03/01/2026 . | Paydoun . 132 133 | 0 132 . 04/15/2026 . [1.A .
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . 03/01/2026 . | Paydoun . 513 522 |. 0 513 . 09/15/2026 . 1.A .
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 . . 03/01/2026 . | Paydoun . .216 .223 | 0 .216 . 04/15/2027 . [1.A .
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 . . 03/01/2026 . | Paydoun . . 450 466 |. 0 .450 . 08/15/2027 . [1.A .
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 . . 03/01/2026 . | Paydoun . . 308 .323 | 0 .308 . 10/15/2027 . [1.A .
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . . 03/01/2026 . | Paydoun . . 985 1,030 |. 0 .985 . 09/15/2028 . 1.A .
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . . 03/01/2026 . | Paydoun . 1,131 .1,181 | 0 1,131 . 12/15/2028 . [1.A .
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 . 03/01/2026 . | Paydoun . 219 .229 | 0 .219 . 11/15/2029 . [1.A .
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 . . 03/01/2026 . | Paydoun . . 265 217 | 0 .265 . 12/15/2028 . [1.A .
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 .............. . 03/01/2026 . | Paydoun ... .. 658 ...686 |.... ...0 ...658 |.. . 05/15/2029 . [1.A ........
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..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... . 03/01/2026 . | Paydoun ... ... 309 ....320 ... (1)) .0 . . 0 ....309 |.. 0 e . 11/15/2029 . (1
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 . . 03/01/2026 . | Paydoun . .818 .856 |. 0 0| .818 0| . 12/15/2028 . (1.
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 . . 03/01/2026 . | Paydoun . 0 0| 0| . 05/15/2029 . (1.
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 . . 01/01/2026 . | Paydoun . 0 0| 0| . 05/15/2029 . (1.
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 . . 03/01/2026 . | Paydoun . 0 0| 0| . 11/15/2029 . (1.
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . . 03/01/2026 . | Paydoun . 0 0| 0| . 04/15/2027 . (1.
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . . 03/01/2026 . | Paydoun . 0 0| 0| . 09/15/2027 . (1.
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 ...... . 03/01/2026 . | Paydoun ... .0 . 0 0 . 09/15/2029 . (1.
..36297E-7Y-4 |G2 G2 710059  4.500% 11/20/60 . |- 03/01/2026 . | Paydoun ... .0 . 0 0 . 11/20/2060 . (1.
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 03/01/2026 . | Paydoun . 0 0| 0| . 05/16/2037 . (1.
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. .. [. 03/01/2026 . | Paydoun ... .. ... (7,308) . .0 ool (7,303) ... .0 .. .0 .. . 10/20/2049 . [1.
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) (10,324) 0 (10,324) 0 0 XXX
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ... . 03/01/2026 . | Paydoun ... . .0 . . .0 . 0 . 01/16/2052 . [1.A .
..38378B-DB-2 |GNR 2012-23 10  0.236% 06/16/53 . . 03/01/2026 . | Paydoun . 0 0| 0| . 06/16/2053 . [1.A .
..38378B-DY-2 |GNR 2012-22 10 0.000% 10/16/53 . 03/01/2026 . | Paydoun . 0 0| 0| . 10/16/2063 . [1.A .
..38378B-TK-5 |GNR 2012-53 10  0.908% 03/16/47 . 03/01/2026 . | Paydoun . 0 0| 0| . 03/16/2047 . [1.A .
..38378K-YB-9 |GNR 2013-105 10  0.093% 06/16/54 .. . |- 03/01/2026 . | Paydoun ... .0 . 0 0 . 06/16/2054 . [1.A ........
.. 38378N-5K-5 |GNR 2014-73 10 0.373% 04/16/56 ... . 03/01/2026 . | Paydoun ... 0 el (74,758) |... 0 0 . 04/16/2056 . [1.A ........
.. 38378N-FO-9 |GNR 2014-50 10  0.587% 09/16/55 . 03/01/2026 . | Paydoun . 0 . (2,628) 0| 0| . 09/16/2085 . [1.A
..38378N-YB-3 |GNR 2014-24 KZ ~ 3.986% 01/16/54 . 03/01/2026 . | Paydoun . 0 1,159 0| 0| . 01/16/2054 . [1.A .
..38378X-5P-2 | GNR 2015-9 10 0.493% 02/16/49 . |- 03/01/2026 . | Paydoun ... o0 ]l (125,508) ... 0 0 . 02/16/2049 . (1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.672% 01/16/48 . |- 03/01/2026 . |Paydown ... ... (2,746) |. 0 el (2,746) ... 0 0 . 01/16/2048 . [1.A ........
.. 38378X-SH-5 |GNR 2014-143 10  0.438% 02/16/48 .. . 03/01/2026 . | Paydoun . (1,193) | 0 . (1,193) 0| 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 .. . 03/01/2026 . | Paydoun . - (1217) ). 0 (11,217) 0| 0| . 04/16/2050 . [1.A .
..38379K-4K-1 | GNR 2015-160 10  0.283% 01/16/56 .. . 03/01/2026 . | Paydoun . (2,474 ). 0 ..(2,474) 0| 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.723% 07/16/57 . 03/01/2026 . | Paydoun . .(5,508) | 0 ..(5,508) 0| 0| . 07/16/2057 . [1.A .
..38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 . 01/01/2026 . | Security Withdraw ...0 ] 0 0| 0| . 02/16/2058 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.658% 12/16/57 . 03/01/2026 . | Paydoun ... .. (40,786) |. 0 0| 0| . 12/16/2057 . [1.A .
..38379U-RP-3 | GNR 2016-70 10  0.757% 04/16/58 . 03/01/2026 . | Paydoun . (8,388) |. 0 0| 0| . 04/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10  0.704% 12/16/55 . 03/01/2026 . | Paydoun . . (88) ] 0 0| 0| . 12/16/2055 . [1.A .
..38379U-1IM-4 | GNR 2016-86 10  0.987% 03/16/58 ... . 03/01/2026 . | Paydoun ... . . .. (1,350) |. 0. 0. .0 . . 03/16/2058 . [1.A ........
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 47,026 47,026 362,684 323,768 0 (276,742) 0 (276,742) 0 47,026 0 0 0 12,946 XXX XXX
..31288J-AH-9 |FGLMC FG C79008  5.500% 05/01/33 ............. . 03/01/2026 . |Paydoun ........cooeeeiiiiiniiiiiiins feiiiiiiiiiiiiiiiees feeiiiiine 2,687 [ocoennnnne 2,687 |l 2,645 |[...oennnnnne 2,661 |l [V . 26 [V P O [V 2,687 |oeeeiiiiinnnns (VO [V [V 32 |. 05/01/2033 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-II7-6 | 08/15/42 ... . 03/01/2026 . | Paydoun . 17,19% 17,19% 17,871 17,797 |. (600) 0 (600) 17,19% .87 |. 08/15/2042 . [1.A .
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 . 03/01/2026 . | Paydoun . .. 194,704 .. 194,704 ..194,551 |. ..194,515 |. . 188 0 .. 188 .194,704 1,010 |. 08/01/2033 . |1.A .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 . 03/01/2026 . | Paydoun . 36,648 36,648 38,137 | 37,257 |. (609) 0 (609) 273 |. 12/01/2030 . [1.A .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... . 02/01/2026 . | Paydoun . ..7,990 7,976 | .40 0 14 .27 |. 02/01/2026 . [1.A .
..3128QP-LV-2 |FHLMC FH 1B7189  6.891% 03/01/36 .. . 03/01/2026 . | Paydoun . 192 197 | ...(5)] 0 .(5) .. 2 |.03/01/2036 . [1.A .
..312884-DY-0 |FHARM FH 100119  6.613% 09/01/36 .. . 03/01/2026 . | Paydoun . ,053 .1,001 | . (38) ] 0 (38) .. 7 ].09/01/2036 . [1.A .
..31203T-HV-2 |FHLMC FG C29244  7.000% 07/01/29 .. . 03/01/2026 . | Paydoun . .103 |. (4)|. 0 .(4) .. 1].07/01/2029 . [1.A .
..31300L-CF-0 | FHARM FH 848170  6.279% 12/01/39 . 03/01/2026 . | Paydoun . L9 ...0 ] 0 .0 ..0 | 12/01/2039 . [1.A .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ... . 03/01/2026 . | Paydoun . 83,153 |. .(2,034) | 0 ..(2,034) 473 |. 12/01/2032 . [1.A .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 . 03/01/2026 . | Paydoun . 72,269 |. (1,784) |. 0 . (1,784) 411 |. 03/01/2033 . [1.A .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 . 03/01/2026 . | Paydoun . 24,633 |. ... (672) ] 0 . (672) 139 . 05/01/2033 . |1.A .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 . 03/01/2026 . | Paydoun . 7,588 |. ... (647) . 0 . (647) .46 |. 10/01/2042 . (1.A .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 ... . |- 03/01/2026 . | Paydoun ... . ...81,046 |.... ... (6,598) |. 0 eeeenn.. (6,598) ... . 06/01/2043 . [1.A ........
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ... . |- 03/01/2026 . | Paydoun ... ... 73,243 . . Y £ 72 ... (3,879) | 0 [ (3,879) ... . . 10/01/2042 . [1.A ........
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 03/01/2026 . | Paydoun . .. 145,552 .. 145,552 .. 142,914 |. .. 144,074 |. 1,478 | 0 1,478 . 145,552 . 07/01/2033 . [1.A .
..31320D-EG-5 |FGLMC FG Q40134  3.500% 04/01/46 . 03/01/2026 . | Paydoun . 14,792 14,792 15,551 |. 15,889 |. (1,007) |. 0 . (1,007) 14,792 . 04/01/2046 . [1.A .
..3132XS-B0-2 | FGLMC FG 050046  3.500% 08/01/47 .. . 03/01/2026 . | Paydoun ... ... 71,726 ... 77,726 ...80,4% |............81,505 |.... .. (3,780) . .0 ... (3,780) |... L 77,726 .. . 08/01/2047 . [1.A ........
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..31335G-NM-3 [FHLMC FG C80396  7.000% 04/01/26 .. . |- 03/01/2026 . | Paydoun ... . 131 . . 132 0. (D] o0 |- .. o0 ) ...0 . 04/01/2026 . |1
..31349U-B5-6 |FHARM FH 782760 6.293% 11/01/36 . 03/01/2026 . | Paydoun . .. 66 ..66 YANE LT12. 0 0| .66 0| . 11/01/2036 . |1.
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . . 03/01/2026 . |Paydoun . .. 240,649 ..240,649 ..257,344 |. ..241,041 0 0| .240,649 0| . 03/25/2041 . |1.
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 03/01/2026 . | Paydoun . 38,189 38,189 37,712 |. 38,107 0 0| 38,189 0| . 02/25/2032 . |1.
..3136AG-HI-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 03/01/2026 . | Paydoun . 34,753 34,753 30,009 |. 0 0| 0| . 09/25/2043 . |1.
..3136AH-SJ-0 [FNR 2013-137 AL 3.500% 03/25/42 . 03/01/2026 . | Paydoun . .. 110,992 ..110,992 .. 113,507 |. ..110,991 0 0| 0| . 03/25/2042 . |1.
..31371M-JC-2 |FNMA FN 255959  6.000% 10/01/35 . 03/01/2026 . |Paydoun . ... 184 . . ....186 | 0 0| 0| . 10/01/2035 . |1.
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 .... . 03/01/2026 . | Paydown ... 38,613 .0 w0 ] w0 ] . 07/15/2042 . |1.
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 . 01/01/2026 . |Paydomn .eevveueeeeeenniieeeeeennin foreeeeeeeenieeeeee fereeeeeenans 7,734 0. o0 |- o0 ). . 10/15/2040 . |1.
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 .. . 03/01/2026 . | Paydoun . 24,176 0 0| 0| . 05/15/2044 . |1.
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 . 03/01/2026 . |Paydoun . 0 0| 0| . 10/15/2047 . |1.
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 ... . 03/02/2026 . |Paydown ... .0 w0 ] w0 ] . 07/25/2035 . |1.
..31382T-5C-9 |FNMA FN 492343  6.500% 05/01/29 ... . 03/01/2026 . | Paydown ... 0. o0 |- o0 ] . 05/01/2029 . |1.
..31384V-JY-9 [FNMA FN 534979  6.402% 04/01/30 . . 03/01/2026 . | Paydoun . 0 0| 0| . 04/01/2030 . |1.A .
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 . 03/01/2026 . |Paydoun . 0 0| 0| . 05/01/2030 . |1.A .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 . 03/01/2026 . | Paydoun . 0 0| 0| . 05/01/2030 . |1.A .
.. 31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 . 03/01/2026 . | Paydoun . 0 0| .0 | . 07/01/2032 . |1.A .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 . 03/01/2026 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.A .
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 . 03/01/2026 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.A .
..31386U-BV-3 [FNMA FN 573452  7.000% 05/01/31 . 03/01/2026 . | Paydoun . 0 0| 0| . 05/01/2031 . |1.A .
..31387N-3G-0 [FNMA FN 589499  6.500% 08/01/31 . 03/01/2026 . | Paydoun . 0 0| 0| . 08/01/2031 . |1.A .
..31387R-AQ-1 [FNMA FN 591415  6.500% 09/01/31 . 03/01/2026 . | Paydoun . 0 0| 0| . 09/01/2031 . |1.A .
..31387-TW-7 [FNMA FN 596465 7.000% 08/01/31 . 03/01/2026 . |Paydoun . 0 0| 0| . 08/01/2031 . |1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 03/01/2026 . | Paydoun . 0 0| 0| . 01/01/2027 . |1.A .
..3138EG-QR-8 [FN FN AL0463  3.000% 07/01/26 . 03/01/2026 . | Paydoun . 0 0| 0| . 07/01/2026 . |1.A .
..3138EJ-C7-1 [FN FN AL1893  3.500% 05/01/32 . 03/01/2026 . | Paydoun . 0 0| 0| . 05/01/2032 . |1.A .
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 ... . 03/01/2026 . | Paydoun . 0 0| 0| . 09/01/2032 . |1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 03/01/2026 . | Paydoun . 0 0| 0| . 09/01/2043 . |1.A .
..3138EQ-GE-6 |FN FN AL7396  5.933% 02/01/37 . |- 03/01/2026 . |Paydown ... 0. (26) ... o0 |- o0 ] . 02/01/2037 . |1.A ........
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 ... . |- 03/01/2026 . | Paydoun ... .0 w0 ] w0 ] . 1170172032 . |1.A ........
..3138ML-MF-8 [FN FN AQ4857  3.000% 11/01/32 . 03/01/2026 . | Paydoun . 0 0| 0| . 11/01/2032 . |1.A .
..3138MR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 . 03/01/2026 . | Paydoun . 0 0| 0| . 01/01/2033 . |1.A .
..3138WI5-22-0 [FN FN AR7991  3.500% 03/01/33 ... . |- 03/01/2026 . |Paydown ... 0. o0 |- o0 ] . 03/01/2033 . |1.A ........
..3138W9-Jv-3 [FN FN AS0275  3.000% 08/01/33 . |- 03/01/2026 . | Paydoun ... 121,642 . N .0 w0 ] . w0 ] . 08/01/2033 . |1.A ........
..3138IE-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 . 03/01/2026 . | Paydoun . ..250,317 ..263,387 |. .. (13,070) |. 0 0| .250,317 0| . 05/01/2045 . |1.A .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... . 03/01/2026 . | Paydoun . .6,666 |. ... (615) ] 0 0| .6,051 0| . 08/01/2046 . |1.A .
..31391X-EP-0 |FNMA FN 679742  6.907% 01/01/40 . 03/01/2026 . |Paydown ... ....603 |.... e (12) ) 0. o0 |- ....591 o0 ] . 01/01/2040 . |1.A ........
..31392V-N0-1 [FGLMC FHR 2496 zH  5.500% 09/15/32 .. . |- 03/01/2026 . [Paydown ... .0 w0 ] w0 ] . 09/15/2032 . |1.A ........
..31393A-S4-0 |FNR 2003-W5 A 3.899% 04/25/33 .. . 03/25/2026 . |Paydoun . 0 0| 0| . 04/25/2033 . |1.B FE .
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 . 03/01/2026 . | Paydoun . 0 0| 0| . 04/25/2043 . |1.B FE .
..31393E-L0-0 |FNW 2003-112 2A6  5.000% 06/25/43 . . 03/01/2026 . |Paydown ... 0. 0. 0. . 06/25/2043 . |1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 . 03/01/2026 . | Paydown ... .. 12,043 . A, 0. o0 |- o0 ). . 12/15/2032 . |1.
..31393U-A6-0 |FNW 2003-W19 1A7  5.620% 11/25/33 . . 03/01/2026 . | Paydoun . 24,795 24,795 26,672 |. 0 0| 0| . 11/25/2033 . |1.
..31393lI-YF-0 |FHR FHR 2638 JH 5.000% 07/15/33 . 03/01/2026 . |Paydoun . .. 110,167 . 110,167 . 100,906 |. 0 0| 110, 167 0| . 07/15/2033 . |1.
..31394B-R7-1 | FNMA 2004-97 B 5.500% 01/25/35 . 03/01/2026 . | Paydoun . .33,522 33,522 37,309 |. 0 0| 33,522 0| . 01/25/2035 . |1.
..31394M-CM-0 [FHR FHR 2702 CE  4.500% 11/15/33 .. . 03/01/2026 . |Paydoun . .. 126,123 ..126,123 .127,7% |. 0 0| 0| . 11/15/2033 . |1.
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 . 03/01/2026 . | Paydoun . 37,881 38,805 |. 0 0| 0| . 02/15/2034 . |1.
..31394R-VI-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 . 03/01/2026 . | Paydoun . 18,572 18,027 |. 0 0| 0| . 03/15/2034 . |1.
..313960-6F-1 [FNR 2009-69 PB  5.000% 09/25/39 . . 03/01/2026 . | Paydoun . .43,999 47,821 |. 0 0| 0| . 09/25/2039 . |1.
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 . 03/01/2026 . |Paydoun . ..7,339 .8,326 | 0 .0 | 0| . 05/15/2036 . |1.
..31402G-SJ-3 |FNMA FN 728721  5.500% 07/01/33 . 03/01/2026 . | Paydoun . ..5,247 5,167 |. 0 0| 0| . 07/01/2033 . |1.
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 03/01/2026 . |Paydoun . ..1,138 .1,126 | 0 .0 | 0| . 08/01/2033 . |1.
..314027-TN-7 [FNMA FN 737756  5.500% 09/01/33 ... . 03/01/2026 . | Paydown ... ... 907 L9014 ) .0 .. .0 .. .0 .. . 09/01/2033 . |1.
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..31405M-JH-1 | FNMA FN 793264  5.500% 09/01/34 ... . 03/01/2026 . | Paydoun ... T ....94 s (1)) .0 . . 0 RT3 B .0 9 |. 09/01/2034 . [1
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 . 03/01/2026 . | Paydoun . 1,174 1,174 1,189 |. . (15) ] 0 0| 1,174 0 |. . 09/01/2034 . (1.
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 . 03/01/2026 . | Paydoun . ..8,060 (108) |. 0 0| . 8,060 0. . 09/01/2034 . (1.
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 . 03/01/2026 . | Paydoun . . 549 A7) 0 0| .549 0 |. . 09/01/2034 . (1.
..31406N-YU-2 |FNMA FN 815323  5.773% 01/01/35 . 03/01/2026 . | Paydoun . . 293 0 0| 0. . 01/01/2035 . (1.
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 ... . 03/01/2026 . | Paydoun . 0 0| 0 |. . 06/01/2046 . (1.
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 . 03/01/2026 . | Paydoun . 0 0| 0. . 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 ... . |- 03/01/2026 . | Paydoun ... .0 . 0 . 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 ... . |- 03/01/2026 . | Paydoun ... .0 . 0 . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 . 03/01/2026 . | Paydoun . 0 0| . 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 . 03/01/2026 . | Paydoun . 0 0| . 10/01/2048 . (1.
..31412E-CK-0 |FNMA FN 922674  6.434% 04/01/36 . . 03/01/2026 . | Paydoun ... .0 . 0 . 04/01/2036 . (1.
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 . |- 03/01/2026 . |Paydown ... .1, , , .0 . 0 . 03/01/2038 . (1.
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 . 03/01/2026 . | Paydoun . ..2,132 .2,12 .2,173 | .2,201 | 0 0| . 08/01/2038 . [1.A .
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... . 03/01/2026 . | Paydoun . .. 108,989 ..108,989 ..108,274 |. ..108,499 |. 0 0| .108,989 . 08/01/2032 . [1.A .
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 . 03/01/2026 . | Paydoun . .. 143,766 ..143,766 ..143,681 |. .. 143,595 |. 0 0| .143,766 . 08/01/2032 . [1.A .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 . 03/01/2026 . | Paydoun . .. 184,124 ..184,124 . 183,778 |. . 183,768 |. 0 0| .184,124 . 08/01/2032 . [1.A .
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 . 03/01/2026 . | Paydoun . .22,336 22,33% 23,884 |. 23,178 |. 0 0| 22,33 . 02/01/2033 . [1.A .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 . 03/01/2026 . | Paydoun . 43,263 43,263 43,222 |. 43,200 |. 0 0| 43,263 . 07/01/2033 . [1.A .
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 . 03/01/2026 . | Paydoun . 50,129 50,129 51,539 |. 50,924 |. 0 0| 50,129 . 08/01/2033 . [1.A .
..31418A-YD-4 |FN FN MA1607  3.000% 10/01/33 . 03/01/2026 . | Paydoun . ..243,119 ..243,119 ..242,587 |. ..242,608 |. 0 0| .243,119 . 10/01/2033 . [1.A .
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 . 03/01/2026 . | Paydoun . 42,619 43,224 |. 43,987 |. 0 0| 42,619 . 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 03/01/2026 . | Paydoun . 78,001 81,166 |. 83,740 |. K 0 0| 78,001 . 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 .. . 03/01/2026 . | Paydoun ... .. .. 349,453 ..354,083 |...........353,384 |.... ....(3,931)]. 0. 0. 1,135 |. 10/01/2061 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 4,478,298 4,478,298 4,645,568 4,600,602 (122,308) 0 (122,308) 0 29,667 XXX XXX
FRESB Mul tifami|20215B86ge Pas 2021-SB86 X1
..30320M-AH-4 10.398% 03/25/41 .. |- 03/01/2026 . | Paydoun ... ....0 11,803 |0 e, (11,803) |. .. (11,803) |... 0 ...594 |. 03/25/2041 . (1.
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.088% 01/25/41 . . 03/01/2026 . | Paydoun . .0 , K 24,559 |. .. (24,559) |. (24,559) 0| 320 |. 01/25/2041 . (1.
..30321C-AU-6 | FRESB 2021-SB88 X1  0.707% 05/25/41 . . 03/01/2026 . | Paydoun . .0 ..402,626 |. ..288,034 |. .(288,034) |. . (288,034) 0| 9,152 |. 05/25/2041 . |1.
..3136B9-EF-0 |FNA 2020-M10 X6  1.378% 08/25/28 . 03/01/2026 . | Paydoun . .0 7,874 | 2,451 |. .(2,451) | ..(2,451) 0| 197 |. 08/25/2028 . |1.
..3137BE-WS-9 |FHUS Q001 XA  2.059% 02/25/32 ... . 03/01/2026 . | Paydoun . .0 ..120,815 |. 38,859 |. .. (38,859) |. (38,859) 0| ,487 |, 02/25/2032 . |1.
.. 3137BN-6H-2 | FHUS K053 X1 1.113% 12/25/25 . 01/01/2026 . | Paydoun . .0 . . ...0 ] . 0| .(1,034)|. 12/25/2025 . (1.
..3137BN-GU-2 | FHUS K054 X1 1.229% 01/25/26 ... . 01/01/2026 . | Paydoun ... ...0 .0 .0 . .. 117,607 |. 01/25/2026 . (1.
FHLMC Multifami | K056ured P K056 X1
..3137BQ-YV-3 | 1.210% 05/25/26 . 03/01/2026 . | Paydoun ... .0 .. (16,437) | .. (16,437) |... . 05/25/2026 . [1.A FE ..
..3137BS-P9-8 | FHUS K058 X1 ~ 0.892% 08/25/26 . 03/01/2026 . | Paydoun . .0 ... (5,801) . . (5,801) . 08/25/2026 . [1.A FE ..
..3137BS-RG-0 | FHUS K059 X1 0.244% 09/25/26 ... . 03/01/2026 . | Paydoun ... .0 .. (79,278) | .. (79,278) |... . 09/25/2026 . [1.A FE .
FHLMC Multifami | K060ured P K060 X1
.. 3137BT-AE-1 | 0.047% 10/25/26 ....ovvvvvvvviiiiiiiiiiiiiiiiiianas . 03/01/2026 . | Paydown 0 [ 4,84 | 564 |ovviiiiiiinnns 0 s (564) |vvvvvrrnnnnns 0 s (564) |vvvvvrrennnns 0 . 10/25/2026 . [1.A ........
FREDDIE MAC 4682 K064 X1 0.585%
..3137BX-R2-0 | 03/25/27 . 03/01/2026 . | Paydoun ... .0 ....9,988 |.... ....(2,284) | 0 (2,284 ... .20 . 03/25/2027 . (1.A ........
..3137F1-G6-9 | FHUS K065 X1 ~ 0.649% 04/25/27 . 03/01/2026 . | Paydoun ... .0 37,675 e 7,290 ... ... (7,200) | 0 e (7,290 ... .0 . . 04/25/2027 . [1.A FE .
FHLMC Multifamil K739ured P K739 X1
..3137F6-4R-5 | 1.168% 09/25/27 . 03/01/2026 . | Paydoun ... .0 ... 8,882 | 3,576 o0 [, (3,576) | 0 eeeeennl (8,576) ... 0 . 09/25/2027 .
..3137F7-2J-3 |FHUS Q014 X  2.735% 10/25/55 . 03/01/2026 . | Paydoun . .0 ..273,202 |. ..193,506 |. .(193,506) | 0 . (193,506) 0| . 10/25/2085 .
..3137FC-M-7 | FHUS K070 X1 ~ 0.316% 11/25/27 ... . |- 03/01/2026 . | Paydoun ... .0 ...35,208 | 11,501 [0 e, (11,501) | 0 e (11,501) . 0 . 11/25/2027 .
..3137FF-XM-4 | FHLMC KG05 X1 ~ 0.309% 01/25/31 .. . |- 03/01/2026 . [Paydown ... .0 ...10,882 |.............6,846 |.... ... (6,846) |. .0 [ (6,846) ... 0 . 01/25/2031 .
..3137FL-6G-4 |FHUS K088 X1  0.504% 01/25/29 . 03/01/2026 . | Paydoun . .0 65,660 |. 34,645 |. .. (34,645) |. 0 (34,645) 0| . 01/25/2029 .
..3137FL-YX-6 |FHUS K092 X1  0.707% 04/25/29 . 03/01/2026 . | Paydoun ... .0 42,916 16,515 |. .. (16,515) |. 0 (16,515) 0| . 04/25/2029 .
..3137FN-BA-7 | FHUS K096 X1  1.111% 07/25/29 . 01/14/2026 . |NATIONAL ALLIANCE SECURITIES .0 1,355,594 ..740,265 |. ... (7,738) ] 0 . (7,738) 0| . 07/25/2029 .
..3137FN-BA-7 | FHUS K096 X1 ~ 1.111% 07/25/29 ... . 03/01/2026 . | Paydoun ... .0 64,289 ... 35,393 |.... (35,393) |. .0 [o...... (35,393) |... 0 . . 07/25/2029 .
FHLMC Multifami | K103ured P K10
.. 3137FQ-KQ-5 0.633% 11/25/29 ..oooveveeeeeeeeeieeieeeeeeeeee . 03/01/2026 . |Paydown ......ooeveeeeiiiiiiiiiiiiies foveiiiiiiiiiiiiiiies foviiiiiiiiin, [ N 0 fiiinnnnnn R.973 [.nnnnnenn 25,897 |ooiieiiiennn 0 f... (25.897) |.oeeeeeeenns 0 f... (25,897) |.ooeeeeeenn 0 . 11/25/2029 . [1.A ........
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..3137FR-EK-3 | FHUS K104 X1 1.106% 01/25/30 ... . |- 03/01/2026 . | Paydoun ... .0 .0 LLTATT0 ..l 38,429 | (38,429) |. .. (38,429) |... 0 . 1,936 |. 01/25/2030 .
..3137FT-Z8-9 |FHUS K110 X1  1.637% 04/25/30 . 03/01/2026 . | Paydoun . .0 18,088 |. 10,896 |. .. (10,896) |. (10,89%) 0| ...542 |. 04/25/2030 .
..3187FU-ZE-7 |FHR K111 X1 1.562% 05/25/30 .. . 03/01/2026 . | Paydoun ... .0 ...51,017 |............ 30,609 |.... (30,609) |. .. (30,609) |... .0 1,475 |. 05/25/2030 .
FHLMC Multifamil K113ured P K113 X1
..3137FV-50-1 | 1.368% 06/25/30 . 03/01/2026 . |Paydoun .........coevvviiiininnnnnns .0 ...19,673 |............ 12,025 |.... ...581 |. 06/25/2030 .
..3137FW-HV-5 |FHLMC K116 X1  1.407% 07/25/30 . 01/01/2026 . |NATIONAL ALLIANCE SECURITIES .0 ..462,922 |. ..456,207 |. . 07/25/2030 .
..3137FW-HV-5 |FHLMC K116 X1 ~ 1.407% 07/25/30 .. . 03/01/2026 . |Paydoun .........cooevvriiiniinnnnns .0 .. 27,422 ... ..16,545 |.... . 07/25/2030 .
FHLMC Multifamil K117ured P K117 X1
. 3137FX-3T-3 | 1.214% 08/25/30 .coovvviieiiiiiiiiiiiieeies . 01/01/2026 . |NATIONAL ALLIANCE SECURITIES .. |oeevvvvvvvvvvninnnnn fernnnnns 453,467 |.....ooooeeiiins [ R 453,467 |........... 447,147 . 08/25/2030 . [1.A FE .
FHLMC Multifamil K117ured P K117 X1
..3137FX-3T-3 | 1.214% 08/25/30 . 03/01/2026 . | Paydoun ... .0 ... 21,337 |.... L3146 el e, (15,180) | .. (15,180) |... . 08/25/2030 . [1.A FE .
..3137H0-H7-6 | FHUS KLU3 X1 1.928% 01/25/31 . |- 03/01/2026 . |Paydown ... L0 | 69,246 ... 34,168 il [, (34,168) |. .. (34,168) |... . 01/25/2031 . [1.A ........
..3137H1-3X-2 |FHLMC 2021-P009 X  1.282% 01/25/31 .......... . 03/01/2026 . |Paydoun .......ccooeeviiiiiiiiiiiiins foniiniiiiiiiiiiiens o0 L 0 [nnnn.... 86,328 |............46,242 |............ 0 | (46,242) (46,242) . 01/25/2031 . [1.A ........
FHLMC Multifamil K744ured P K744 X1
..3137H1-25-8 |0.856% 07/25/28 .......evvvvvviiiiiiiiiiiiiiiiieees . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [, [V 0 [ 11,010 o 3,782 |0 s (3,782) |eeeeeeeees [V R (3,782) . 07/25/2028 . [1.A FE .
FHLMC Multifamil K745ured P K745 X1
..3137H2-NG-5 |0.611% 08/25/28 .. . 03/01/2026 . | Paydoun . .. (15,548) |. . 08/25/2028 . [1.A FE .
..3137H5-DR-5 | FHUS K137 X1~ 0.194% 11/25/31 ... ... |- 03/01/2026 . | Paydoun ... ....(2,229) |. . 11/25/2031 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.052%
.. 3137H9-MJ-5 | 08/25/38 . 02/01/2026 . | Paydoun ... (620) |. . . 08/25/2038 . [1.A ........
..3137HB-LW-2 |FHUS K514 X1 1.160% 12/25/28 . 03/01/2026 . | Paydoun . (1,813) |. . (1,813) . 12/25/2028 . [1.A .
..3137HCKIi-1 | FHLMC K520 X1 0.059% 03/25/29 .. . 03/01/2026 . | Paydoun .. .. (1,005) ). . (1,005) |... . 03/25/2029 . [1.A ........
1049999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 1,698,633 0 10,030,205 2,675,915 0] (1,031,479) 0] (1,031,479) 0 1,648,916 0 49,717 XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 . .. |- 03/01/2026 . | Paydoun ... . . . ....3,733 |.... ... 570 | .0 . 0 .0 . . 05/25/2033 .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 . 03/01/2026 . | Paydoun . , 2,971 | . 202 | 0 0| 0| . 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 . 03/01/2026 . | Paydoun . 25,405 25,786 |. , (673) |. 0 0| , 0| . 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2  3.771% 08/25/46 ... . 03/01/2026 . | Paydoun . ..196,603 ..203,484 |. ..201,112 | .(4,509) |. 0 0| .196,603 0| . 08/25/2046 .
..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 . 03/01/2026 . | Paydoun . 4,048 |. 1,614 | 0 0| . 5,662 0| . 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 . 03/01/2026 . | Paydoun . .8,383 | ..4,331 0 0| 12,714 0| . 09/25/2037 .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . . 03/01/2026 . | Paydoun ... ..5,288 |.... .. 751 .0 . .0 . .6,005 |. .0 . . 09/25/2035 .
Angel Oak Mortga20225 2022-5 A1
..03464H-AA-3 | 05/25/67 ...coooeeieiiiiiiiiiiiee . 03/01/2026 . |Paydoun .......coooeeiiiiiiiiniiiiins foniiiiiiiiiiiiiiens feenen... 423,849 [.........423,849 [...........412,817 [........... 422,611 [oeeennnnnnnee [V R 1,237 423,849 |...oeviiinnnns (VO 0 . 05/25/2067 . [1.A FE .
Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA-7 |1 01/25/67 ... . 03/01/2026 . | Paydoun ... .. 479,748 ..482,169 |.... ...(2,421) . 479,748 |.. . 01/25/2067 . [1.A ........
Angel Oak Mor tg:
..03464U-AA-4 | 12/25/B7 ..o . 03/01/2026 . |Paydoun .......coooeviiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feieinens 358,653 |........... 358,653 |........... 357,356 |.......... 360,087 |....ooeeeennnn [V R (1,434) |l [V R (1,434) | [V R 358,653 . 12/25/2067 . [1.A FE ....
Angel Oak Mortga20232 2023-2 A1 4.650%
..03465G-AA-4 | 10/25/67 ....oevvvieiiiiiiiiiiiiiiiieeeeeeeeeee e . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins foviiiiiiiiiiiiiiens feiiiee 481,744 |........... 481,744 |........... 469,461 |........... 473,480 |....oennnnneeee [V R 8,265 |l [V R 8,265 |l [V R 481,744 . 10/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ..o . 03/01/2026 . |Paydoun ........coooeeiiiiiiiiiiiinns foiiiiiiiiiiiiiiiens feeiiees 260,886 |.......... 260,886 |........... 248,561 |........... 252,724 |oevvviiiians [V R 8,163 [....evvnnnnnee [V R 8,163 [...evvnnnnnee [V R 260,886 . 09/25/2067 . [1.A FE ....
Angel Oak Mortga20226 2022-6 A1 4.300%
..03465V-AA-1 | 07/25/67 ....oovvviviiiiiiiiiiiiiiiiiieecceeeeeeeeees . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins foviiiiiiiiiiiiiiens feiiiee 498,936 |........... 498,936 |........... 490,516 |........... 493,218 |....evnnnnnnee [V R 5,718 [oeeeiiiinnnns [V R AT [V R 498,936 . 07/25/2067 . [1.A FE ....
Angel Oak Mortga20231 2023-1 A1 4.750%
..034650-AA-9 | 09/26/67 .......eevvvriiiiiiiiiiiiiiiieie e . 03/01/2026 . |Paydoun ........coooeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiien 80,203 |............ 80,203 |............ 75,804 |............ 7,130 |oveveeeiiinnnns [V R 3,073 |ooeeeeiiiiins [V R 3,073 |l [V R 80,203 |....ooeeeennns (VO [V [V 676 |. 09/26/2067 .|1.A FE ....
Angel Oak Mortga20241 2024-1 A1 5.210%
..03465X-AA=7 | 08/25/68 .......eevvviiiiiiiiiiiiiiiiiieeeeee s . 03/01/2026 . |Paydoun ........coooeeiiiiiiiiiiiinns foiiiiiiiiiiiiiiiens feeiiees 776,779 |.......... 776,779 |........... 762,381 |........... 768,956 |............... [V R 7,823 |l [V R 7 P [V R 776,779 |oeeveeeeeennns (VO [V [V 8,044 |. 08/25/2068 . [1.A FE ....
Angel Oak Mortga20237 2023-7 A1 4.800%
..03466D-AA-0 | 11/25/67 ...oevvvvviiiiiiiiiiiiieiiieeieeeeeeeeeeee . 03/01/2026 . |Paydoun .......coooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiies feeiieens 797,316 |oooeennns 797,316 |........... 768,479 |........... 777,554 |o.oeenennnnnnee [V R 19,762 |..oovvvnnnnnnee [V R 19,762 |...ovvvennenee [V R 797,316 |.oooeeieeennns (VO [V [V 6,461 |. 11/25/2067 . [1.A FE ....
Angel Oak Mortga20243 2024-3 A1 4.800%
..03466H-AA-1 | 11/26/68 ........evvvveiririniiiiiiiiiiiiiiiiiiiineans . 03/01/2026 . |Paydoun .......coooeeiiiiiiiiiiininns foviiiiiiiiiiiiiiens feeiiees 319,183 [ooeeeenns 319,183 |........... 308,980 |........... 312,401 [o.eeennnnnnnnee [V R (L [V R (L [V R 319,183 |.ooeeiiiienns (VO [V [V 2,495 |. 11/26/2068 . |1.A FE .
Angel Oak Mortga20233 2023-3 A1 4.800%
..034931-AA-3 | 09/26/67 .....eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiees . 03/01/2026 . |Paydown ........ooeeeieiiiiiiiiiiinss fovviiiiiiiiiiiiiiies foeeinns 402,876 |........... 402,876 |........... 392,750 |........... 396,465 |............... [V P 6,411 [onnnnneeens [V 6,411 [onnnnneeees [ P 402,876 |............... [\ [ PP [ 2,873 |. 09/26/2067 . [1.A FE .
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Angel Oak Mortga20251 2025-1 A1 5.691%
..034934-AA-7 | 01/25/70 covvvvviviiiiiiiiiiiiiiiiieiiieeeeeeeeeees . 03/01/2026 . |Paydown ..........ooeeeeeiiiinnnnnnns fovinniiiniiiiiiiins foiiinnn 970,743 |...........970,743 |........... 970,728 |........... 972,913 [oeviiiiinnnnns 0 fens (2,170) feuvvvnnnnnnnnne 0 fnns (2,170) feuvvnnnnnnnnns 0 e 970,743 |..oooeieeennnn (VN 0 | [V 9,256 |. 01/25/2070 . |1.A ........

Angel Oak Mortga20246 2024-6 A1 4.650%
..034944-AA-6 | 11/25/67 ...
Angel Oak Mor tg:

. 03/01/2026 . | Paydown ... .. 708,032 698,501 . 700,260 |.... .708,032 |.. ..5,578 |. 11/25/2067 . |1.A FE ...

..034944-AB-4 | 11/25/67 oo . 03/01/2026 . [Paydown .....oovviieiieiiiiiiiiiens foiiieeeeeiiees e 136,101 |.......... 136,101 [........... 133,007 |oeeeeennnns 133,354 [oveeiiiin 0 o 2,748 [0 L 2748 | 0 136,101 [ooeeeeennnns (U IO 0 . 11/25/2067 . |1.B FE ....
Aspire Mortgage 20261 2026-1 A1A  4.855%
..04539F-AB-4 | 01/25/66 ......ceevveiieiiiiiiiiee i . 03/25/2026 . [Paydown ......ccvviiiiiiiiiiiiiiins foiiineeeeiiins e 202,470 |...........202,470 |........... 202,588 [ovevreiiiiiiennnn O o0 s (118) | 0 0 foeeeenns 202,470 0 . 01/25/2066 . [1.A FE ..
..059469-AF-3 | BOAA 2006-7 A6  6.359% 10/25/36 ... . 03/01/2026 . | Paydoun ... 14,345 . ...0 [ 14,345 |.. ....0 [ . 10/25/2036 . [1.A FM ..
..05946X-E7-4 | BAFC 2005-5 2A1  5.500% 09/25/35 .. . 03/01/2026 . [Paydown . 723 0 123 0 . 09/25/2035 . [1.E FM ..
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . 03/01/2026 . [Paydown . 0 . 2,689 0 . 10/25/2034 . [1.A FM ..
..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 . |- 03/01/2026 . | Paydoun ... ....0 [ L4750 .. .0 [ . 11/25/2035 . [1.A FM ..
..05946X-7Z-9 | BAFC 2005-4 2A1  5.500% 08/25/35 . |- 03/01/2026 . | Paydoun ... ...0 [ ....820 |.. ...0 [ . 08/25/2035 . [1.A FM ..
..05949C-PJ-9 | BOAMS 2005-L 2A3  5.103% 01/25/36 . . 03/01/2026 . [Paydown . 0 83,289 0 . 01/25/2036 . [1.A FM ..
..05950P-AJ-2 | BAFC 2006-H 3A2  4.063% 09/20/46 .. . 03/01/2026 . [Paydown . 0 .6,101 0 . 09/20/2046 . [1.A FM ..
..059515-BF-2 | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. . 03/01/2026 . [Paydown . 0 11,882 0 . 09/25/2034 . [1.A FM ..
..05951F-AG-9 |BAFC 2007-1 TA5  6.590% 01/25/37 .. . 03/01/2026 . | Paydoun ... .0 . ..28,786 |.. .0 |. . 01/25/2037 . [1.A FM ..

Bayview Opportun20222  er Fun 2022-2 A5

..07336N-AE-9 | 2.500% 12/25/51 . 03/01/2026 . | Paydoun ... .0 . .509,410 |.. .0 . . 12/25/2051 . |1.A ........

..07384M-Th-4 | BSARM 2003-1 5A1  5.910% 04/25/33 . . 03/01/2026 . | Paydown ... ....511 .0 [ . 04/25/2033 . |1.A FM .
Boston Lending T20222 2022-2 A 3.250%

..10085B-AA-0 | 05/25/62 .......eevviiiiiiiiiiiiiiiiiie e . 03/25/2026 . [Paydown ......cccuviiiiiiiiiiiiieens Joeniiieeeeeiiies | 13,045 [oooones 13,045 |.oiiieis 12,202 ... 12,821 | 0 foreeeans 224 o 0 foreeians 224 o 0 foreeianns 13,045 |oeiiiiinns (U IO 0 foreeeieiinnns [V FOPO 106 |. 05/25/2062 . |1.A FE ....
BRAVO Residentia20191 g Trus 2019-1 A1D

..10568G-AE-7 |3.500% 03/25/58 ........vvviieiiiiiiiiieiiiiies . 03/01/2026 . [Paydown .....oouviviiieiiiiiiiiiens foiiineeeeiiees oo 281,315 | 281,315 oo 270,414 |........... 211,197 |, 0 foueeees 10,118 | 0 foueeees 10,118 | 0 foeeeenns 281,315 [oviieeens (U IO 0 foreeeieiinnns [ PP 1,712 [. 03/25/2058 . |1.A ........
BRAVO Residentia2024NQM4g Trus 2024-NOM4 A1A

.. 10568N-AA-0 | 4.350% 01/25/60 .....covvvviieeeiiiiiiieeiiis . 03/01/2026 . [Paydown ....coouviieiieiiiiiiiiiens foiiieeeeeiiees e 260,960 |....oveens 260,960 |........... 250,331 [oveeennnn. 252,967 [ovvevieiiinnnns 0 foeeeens 7,993 [oeiiiiiinns 0 foeeeenns 7,993 [ 0 foreeeenns 260,960 |...ovveeeennnn (U IO 0 foreeeieiinnns [ PP 2,040 |. 01/25/2060 . |1.A FE ....
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1

.. 10569B-AA-5 |2.000% 05/25/59 .......evvviieieiiiiiieeiiiiies . 03/01/2026 . [Paydown ....coouviieiieiiiiiiiiiens foiiineeeeiiiiies e 201,208 |..cvveeens 201,208 |........... 182,911 |.......... 188,416 |......eeeeeen. 0 foueennn 12,792 | 0 foeeeeen 12,792 | 0 foreeeenns 201,208 [..ovvveeeennnns (U IO 0 foreeeieiinnns [V FOPO 666 |. 05/25/2059 . [1.A ........
BRAVO Residentia2022NQM3g Trus 2022-NOM3 A1

.. 10569J-AA-8 |5.108% 07/25/62 ....eevveuvviiiiaeiiiiiiiiaenaiis . 03/01/2026 . [Paydown ....ccovvniiiiieiiiiiiiines i | 1,184,244 |........ 1,184,244 |........ 1,178,322 |........ 1,178,397 |ovveveennns 0 foeeeens 5,847 [oeeiiiiiinis 0 foreeeenns 5,847 [oeeiiiiiinis 0 foueeees 1,184,244 |l (U IO 0 foreeeieiinnns 0 foreeinnns 14,985 |. 07/25/2062 . |1.A ........
BRAVO Residentia2024NQMBg Trus 2024-NQM8 A1A

..10571D-AB-5 |4.300% 08/01/53 ....oevviuiiiiiiaiiiiiiiiieeiis . 03/01/2026 . [Paydown ....coouviieiieiiiiiiiiiens foiiineeeeiiiiies e 604,361 |........... 604,361 |........... 583,772 . 08/01/2053 . |1.A FE ...
BRAVO Residentia2025NQM3g Trus 2025-NOM3 A1

.. 105927-AC-1 |5.573% 03/25/65 ......vvveeieeiiiiiiieiiiiiien . 03/01/2026 . [Paydown ....coouviiiiieiiiiiiiiiens foiiieeeeeniiies e 982,996 |........... 982,996 |........... 982,981 . 03/25/2065 . [1.A ........

Brean Asset Back2022RM5 ities 2022-RM5 A

..10637W-AA-7 | 4.500% 09/25/62 . 03/25/2026 . |Paydown ... ...26,242 |.... . 09/25/2062 . [1.A FE ..

..10638B-AA-2 | BREAN 2023-RM7 A1  4.500% 03/25/78 .. . 03/25/2026 . |Paydoun ... e [t . ...96,904 |.... . 03/25/2078 . [1.A FE ..

..10638C-AA-0 | BABS 2021-RM1 A 1.400% 10/25/63 ............. . 03/25/2026 . [Paydown ......ccvvieiiiiiiiiiiieens foiiieeeeeiiies e 436,116 |.oevveen 436,116 |........... 416,205 . 10/25/2063 . |1.A FE .
Brean Asset Back2022RM4 ities 2022-RM4 A1

.. 10638J-AA-5 |3.000% 07/25/62 ....eeveeuuriviraeniiiiiiiaenaiis . 02/25/2026 . |Paydown ... . 07/25/2062 . [1.A FE ..

.. 1248ME-AG-4 | CBASS 2007-CB4 A2D  3.441% 04/25/37 . . 03/01/2026 . [Paydown . . 04/25/2037 . [1.A FM ..

.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.084% 01/25/37 . 03/01/2026 . | Paydown ... . 01/25/2037 . |1.A FM .

Cascade Funding 2022HB9 Trust 2022-HB9 A
..12530G-AA-6 |3.250% 09/25/37 .....evveeiiiiiiiiiiiiieiiiiiieens . 03/25/2026 . [Paydoun .......cceeeiiiiiiiiiiiinins fonniieeeiiiiiiens | 656,283 |l 656,233 |........... 596,706 |........... 633,287 [oeeeeeiiinnnns [V 22,946 |.coviiiinnnn. [V 22,946 |.coviiiinnnn. (I O, 656,233 |......counnes (O O [V O, 0
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 |4.000% 02/25/37 ..
.. 12543P-A0-6 | CWHL 2006-21 A15

. 09/25/2037 . |1.A FE ...

. 02/25/2037 . |1.A FE ...
. 02/25/2037 . (6. FM .....

. 03/30/2026 . |Paydoun .
. 03/01/2026 . | Paydown ...

.. 2,362,513 ..2,241,815 |. .2,312,602 |..

(802) |....

.2,362,513

.000%
CIM Trust 202143 2021-J3 A7

. 12565V-AG-8 | 06/25/51 ..coueiiiiiiiii s . 03/01/2026 . [Paydown ......cccuvviiiiiiiiiiiiiies | 15,561 |ooeeiiiie 0 el 1,796 |0 1796 |0 17,857 |oeeeeennis (O IO 0 foreeieinnies (0 IO 58 |. 06/25/2051 . [1.A FE ....
CIM Trust 2021INV1 2021-INV1 A8

.. 12566P-AH-8 | 2.500% 07/01/51 . 03/01/2026 . | Paydoun ... . 07/01/2051 .

.. 125020-AH-5 | CSMLT 2015-1 A4 3.500% 05/25/45 . 03/01/2026 . [Paydown . . 05/25/2045 .

.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 .. . 03/01/2026 . [Paydown . . 11/25/2036 .

.. 12628L-AJ-9 | CSAB 2006-4 ABA  6.184% 12/25/36 . 03/01/2026 . [Paydoun ... . 12/25/2036 .
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..12646U-AF-5 |CSMC 2013-IVR1 B4 ~ 3.474% 03/25/43 ... . |- 03/01/2026 . | Paydown ... .. 47,725 ... 47,725 ...48,105 |.... ... (380) | .0 .0 0] . 03/25/2043 . |1
..12646\-AS-3 | CSMC 2013-1VR2 B2 ~ 3.392% 04/25/43 . 03/01/2026 . | Paydoun . 47,505 46,99 |. .510 |. 0 0| 0| . 04/25/2043 . |1.
..12647G-CP-1 [ CSMC 2013-1VR4 B3 ~ 3.488% 07/25/43 . 03/01/2026 . |Paydoun . 68,436 67,192 |. 1,244 . 0 0| 0| . 07/25/2043 . |1.
..12647M-DU-6 | CSMC 2013-6 B3 ~ 3.455% 08/25/43 . . 03/01/2026 . | Paydoun . 60,032 |. 0 0| 0| . 08/25/2043 . |1.
..12647P-AF-5 |CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 03/01/2026 . | Paydoun . .8,267 | 0 0| 0| . 08/25/2043 . |1.
..12649G-AQ-9 [CSMC 2014-0AK1 B3~ 3.594% 11/25/44 . 03/01/2026 . | Paydoun . 25,929 |. 0 0| 0| . 11/25/2044 . |1.
..12649G-AR-7 | CSMC 2014-0AK1 B4  3.594% 11/25/44 . 03/01/2026 . |Paydoun . 27,329 |. 0 0| 0| . 11/25/2044 . |1.
.. 12649K-AL-1 [CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 .. ... |- 03/01/2026 . |Paydown ... .0 .0 .0 . 12/25/2044 . |1.
..12649K-AX-5 |CSMC 2015-WIN1 B4 ~ 3.764% 12/25/44 ........... . 03/01/2026 . | Paydoun 0 0 0 . 12/25/2044 . |1.
Credit Suisse Mo2017RPL3rust 2017-RPL3 B3
..12651Y-AS-1 [4.339% 08/01/57 . 03/01/2026 . | Paydown ... 0. o0 |- o0 ). . 08/01/2057 . |1.C FE .
..12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . |- 03/01/2026 . |Paydown ... . . .0 w0 ] w0 ] . 02/25/2048 . |1.A ........
..12653T-AB-7 |CSMC 2018-J1 A2 3.500% 02/25/48 . 03/01/2026 . | Paydown ... . 276,521 248,977 |..ccenennnn 0. o0 |- . o0 ] . 02/25/2048 . |1.A ........
..126537-BII-0 | CSMC 2018-J1 B2 3.577% 02/25/48 .. . 03/01/2026 . | Paydoun . .. 387,620 ..387,620 ..391,081 |. ..390,693 |. 0 0| .387,620 0| . 02/25/2048 . |1.A .
..126537-BY-6 |CSMC 2018-J1 B4 3.577% 02/25/48 .. . 03/01/2026 . |Paydown ... .. 86,984 ...86,984 L7443 ...l 79,362 |.... 0. 0. ..86,984 |.. 0. . 02/25/2048 . |1.A ........
COLT Funding LLC20223 2022-3 A1 3.901%
..12659Y-AA-2 | 02/25/67 ... . 03/01/2026 . | Paydoun . .. 192,291 ..192,291 ..192,289 |. ..192,215 |. 0 0| 192,291 .0 | . 02/25/2067 . |1.A FE
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .. . 03/01/2026 . | Paydoun . . . . .5,622 | 0 0| .5,841 0| . 02/25/2035 . |2.C FM
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 . . 03/01/2026 . | Paydoun . 4,802 | 0 0| . 6,423 0| . 04/25/2035 . |1.A FM
.. 12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ... . 03/01/2026 . | Paydoun . 16,119 |. 0 0| 16,207 0| . 04/25/2034 . |1.A FM
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . 03/01/2026 . | Paydoun . 12,063 |. 0 0| 17,615 0| . 10/25/2035 . |1.A FM
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . . 03/01/2026 . | Paydoun . 19,924 |. 0 0| 26,413 0| . 05/25/2035 . |1.A FM
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 03/01/2026 . |Paydoun . 33,904 |. 0 0| 39,514 0| . 05/25/2035 . |3.A FM
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 . 03/01/2026 . | Paydoun . .5,311 ). 0 0| . 7,576 0| . 07/25/2035 . |1.A FM
..12667G-XD-0 |CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 03/01/2026 . | Paydoun . .2,9% | 0 0| 4,781 0| . 08/25/2035 . |1.A FM
.. 12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 03/01/2026 . | Paydoun . L7,432 ). 0 0| . 3,308 0| . 10/25/2035 . |1.A FM
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 03/01/2026 . | Paydoun . .6,942 | 0 0| 10,705 0| . 11/25/2035 . |2.B FM
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 . 03/01/2026 . | Paydoun . 17,460 |. 0 0| 24,459 0| . 11/25/2035 . |[1.A FN .
..12668B-YF-4 |CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ |- 03/01/2026 . |Paydoun ... 2,984 ... 0. o0 |- ...7,588 |.. o0 ] . 05/25/2036 . |1.A FM .
.. 12668II-AU-1 | ClIL 2007-4 ASN  5.934% 04/25/47 ... . 03/01/2026 . | Paydown ... 14,308 |.... .0 w0 ] 13,966 |.. w0 ] . 04/25/2047 . |[1.A FN .
..126694-HK-7 |CWHL 2005-25 A6  5.500% 11/25/35 . 03/01/2026 . | Paydoun . 2. 0 0| . 0| . 11/25/2035 . |1.A FM .
..126694-JX-7 | CWHL 2005-24 A7  5.500% 11/25/35 .. . 03/01/2026 . | Paydoun . 01,097 | 0 0| 0| . 11/25/2035 . |[1.A FN .
..126694-KZ-0 |CWHL 2005-24 A33  5.500% 11/25/35 ... . |- 03/01/2026 . |Paydown ... ....668 |.... 0. o0 |- o0 ] . 11/25/2035 . |1.A FM .
..12669F-RG-0 |CWHL 2004-4 A5  5.250% 05/25/34 . . |- 03/01/2026 . [Paydown ... ....9,980 |[.... .0 w0 ] w0 ] . 05/25/2034 . |[1.A FN .
..12669F-UC-5 |CWHL 2004-9 A7  5.250% 06/25/34 . . 03/01/2026 . | Paydoun . 17,853 |. 0 0| 0| . 06/25/2034 . |1.A FM .
..12669G-5-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 . 03/01/2026 . | Paydoun . 13,155 | 0 0| 0| . 08/25/2035 . |1.A FN .
..15132E-LC-0 |CDMC 2005-1 A5  5.105% 02/18/35 ... .. |- 08/01/2026 . |Paydoun ... ... 1,308 |.... 0. 0. 0. . 02/18/2035 . |1.A FM .
Cascade Funding 2024HB15 Trust 2024-HB15 A
..15723A-AA-9 [4.000% 08/25/34 .....eeeeeeeeeeieeeeeeeee e . 03/25/2026 . |Paydomn .ceevuuneeeeeeniiieeeeeennnn Joneeeeeeenieeeee fereeeeens 555,147 |eeeeennnns 555,147 |........... 544,531 |.........e. 551,219 0 (U 555, 147 0 . 08/25/2034 . |1.A FE .
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
..16159M-AA-4 |3.250% 03/25/64 .. |- 03/01/2026 . |Paydoun ... .. 116,089 .. 116,089 ...99,319 [.......... 100, 141 0. o0 |- 116,089 |.. o0 ] . 03/25/2064 . |1.
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 . 03/01/2026 . | Paydoun . ....0 . 3,906 .1,561 | .1,561 | 0 0| .0 0| . 11/25/2036 . |1.
.. 17310F-AT-2 |CMSI 2006-5 3A1  5.500% 09/25/36 .. . 03/01/2026 . |Paydoun . ,378 10,378 10,547 |. 10,776 |. 0 0| ,378 0| . 09/25/2036 . |1.
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . 03/01/2026 . | Paydoun . 55,475 55,475 54,526 |. 54,772 |. 0 0| 55,475 0| . 10/25/2043 . |1.
. 17322N-AA-2 |CMLTI 2014-J1 A1 3.500% 06/25/44 . ... |- 03/01/2026 . |Paydoun ... ... 13,130 ... 13,130 .. 13,273 |............ 13,303 [.... 0. 0. .. 13,130 |.. 0. . 06/25/2044 . |1.
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
. 17324V-AR-5 [5.250% 09/25/42 ......ceeemriaeieeieiiiee e . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 176,656 |.......... 176,656 |........... 170,915 |ooeeeenneet 172,586 0 [V 176,656 |[....ccevvnnnnns (VI PO 0 . 09/25/2042 . |1.A ........
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 [2.500% 07/25/51 v . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeenieeees fereeeeens 379,525 |..oeennnnn 379,525 |....nnn. 322,102 |..eeeeennnn 327,578 |.oeeeerinnnnns (U PO 51,947 |ooveieiies [V PO 51,947 |ooeeeininns (U 379,525 |.ooeeeeinnnnnns (VI PO [ PO (VI IO 1,940 |. 07/25/2051 . |1.A ........
Citigroup Mortga2021INV1Trust 2021-INV1 A7A
. 17329P-CL-4 [2.500% 05/25/51 .eeeeeeeeeieeeneee e . 03/01/2026 . |Paydomn .ceevueneeeeeenieeeeeennnn Jorneeeeeeeniieeees fereeeeens 124,337 |oeeeennnnns 124,337 |oeeeennnnns 110,359 |.oeeeeennnn 111,230 [oeeeeieinnnnns (U 13,107 [ooeeeeeeinnnnns (U 13,107 [ooeeeeeeinnnnns (U 124,337 [ooeeeeiinns (VI PO [ PO [V PO 453 |. 05/25/2051 . [1.A ........
Citigroup Mortga2021INV2Trust 2021-INV2 A1A
.. 17320R-AD-0 [2.500% 05/25/51 ..ieevvvuuaeieiinnnanraeennnnaaaas . 03/01/2026 . |Paydomn oeevvuuseieeernninanerennns Jonnneeeeenninnaaee foaeeeeees 355,358 |..oeo..... 355,358 |.....oooes 329,012 |....coeeens 331,929 |...ooiiiinnnnns [U 23,429 |....ooiiinnnnns [UI 23,429 |....ooeeinnnnns (U 355,358 [....cccvnnnnnns [V PP (U T [ PP 1,486 |. 05/25/2051 . |1.A ........
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Citigroup Mortga2021INV3Trust 2021-INV3 A1A
. 17320V-AE-9 12.500% 05/25/51 ...cooeeeeeieieiiieiiee . 03/01/2026 . |Paydown ..........ooeeeeeiiiinnnnnnns fovinniiiniiiiiiiins foiiinnn 148,3% |........... 148,396 |........... 137,214 |........... 137,933 | 0 fens 10,463 [o..oevvnnnnnns 0 fnns 10,463 [o.oovvvvnnnnns 0 s 148,3% |............... (VN 0 | [V 596 |. 06/25/2051 . [1.A ........

Citigroup Mortga2021J3 Trust 2021-J3 A7A

.. 17330B-CF-5 |2.500% 09/25/51 .. . 03/01/2026 . [Paydown . .. 317,391 317,391 281,534 |...........282,570 [.... 317,301 0 [0 L0 .. 1,646 |. 09/25/2051 .

..196479-62-7 | COLORADO HSG FIN Al .180% /49 |. 03/01/2026 . |Redemption ... 39,878 ...30,878 ...30,878 |............ 30,878 |.... ..39,878 |.. ...124 (. 08/01/2049 .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HSG

.. 196480-Eli-3 |4.000% 05/01/50 .....ovveeeniiiiiiiiiiiiieeen, . 03/01/2026 . | Redemption 100.0000 ..oooe feuremieeiiin el 130,000 |.......... 130,000 |........... 137,302 |........... 132,540 |ouvveeeeeieeet0 o (2,540) [0 | (2,540) [0 | 130,000 fooeeeeennnnnes [ IR [V OSTR [ PR 1,036 . 05/01/2050 . |1.A FE ....
COLT Funding LLC20247 2024-7 A1 5.538%

.. 19688Y-AA-2 | 12/26/69 ......evviiiiii s . 03/01/2026 . [Paydown ......cccuvviiiiiiiiiiiiiees e | 1,133,208 |........ 1,133,208 |........ 1,138,358 |........ 1,141,284 (... [V O (7,991) |eeeiie 0 foeeees (7,991) |.eie 0 foeeees 1,133,208 |oooeeiiiiins [ IR [V OSTRR [ PR 9,447 |. 12/26/2069 . [1.A FE ....
FNMA - CAS2023R01 2023-R01 M1 6.061%

..207932-AA-2 | 12/25/42 . 03/03/2026 . [Call 102.5700 e [ s 5,137,630 |........ 5,008,901 |........ 5,008,901 |........ 5,008,901 [.eceeennnnns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeees 5,008,901 |[.oocoennnes [ IR [V O, 0 foeeennns 186,304 |. 12/25/2042 . |1.A ........

FNMA

.. 207932-AA-2 | 12/25/42 . 02/25/2026 . |Paydoun ... .0 . .0 [ .205,122 |.. .0 [ 1,684 (. 12/25/2042 . |1.A ........
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . . 03/01/2026 . [Paydown . 0 0 .925 0 0. ..8 [ 06/25/2033 . |5.C FM .
..225410-MA-7 | CSFB 2003-19 1A4  5.250% 07/25/33 . . 03/01/2026 . | Paydoun . 0 0| 0 0 [. .93 |. 07/25/2033 . |5.C FM .
..225418-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 .. . 03/01/2026 . [Paydown . 0 0 0| 0 |. 808 . 12/25/2034 . |1.A FM .
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 .. . 03/01/2026 . |Paydoun . 0 0] 0] 0 [. 189 |. 06/25/2035 . [1.A FM
..225470-16-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 . . 03/01/2026 . [Paydown . 0 0 0 0. .10 |. 04/25/2036 . |1.A FM .
..22943H-AG-1 | CSAB 2006-1 ABA  6.672% 06/25/36 .. . 03/01/2026 . |Paydoun . 0 0] 0 0 [. .10 |. 06/25/2036 . |1.A FM .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .. . 03/01/2026 . [Paydown . 0 0 0 0. 110 |. 09/25/2035 . |1.G FM .
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .. . 03/01/2026 . |Paydoun . 0 0] 0 0 [. .42 |. 02/25/2036 . |1.A FM .
..251513-AQ-0 | DBALT 2006-AB4 A1A  6.005% 10/25/36 . . 03/01/2026 . [Paydown . 0 0 0 0. .. 1 (. 10/25/2036 . |1.A FM .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .. .. |- 03/01/2026 . | Paydoun ... .0 . .0 | .0 . . 07/25/2036 . |1.A FM .

Ellington Financ2025RM1 gage T 2025-RM1 A1A
..267951-AA-9 |5.000% 05/25/55 .......eevrrerriiiiniiaeiaiiineas . 02/25/2026 . |Paydoun ... ..205,039 |........... 295,089 |..cceeeens 278,059 |.......... 277,708 |.... .0 . .0 | .295,039 |. .0 [ . 05/25/2055 . | 1.
..29977J-AA-4 |EVER 2013-1 A1 2.250% . . 03/01/2026 . [Paydown . 14,333 14,333 13,769 |. 13,604 |. 0 0 14,333 0 . 03/25/2043 . | 1.
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. . 03/01/2026 . |Paydoun . 43,555 43,555 43,012 |. 43,065 |. 0 0] 43,555 0 . 06/25/2043 . | 1.
..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 03/01/2026 . |Paydoun ... ... 46,812 ...46,812 ...46,285 |............45,919 |.... .0 . .0 . ..46,812 |.. .0 . . 02/25/2048 . |1.

Ellington Financ20222 gage T 2022-2 Al

4.209% 04/25/67 .......evvveeeeiiiiiieneeiinnnnen. [ 03/0172026 . |Paydown ....eeveeieiiiiiiienniiiins feee 195,649 [l 195,649 |...........194,835 [........... 194,859 |..........eee0 [oeeeiiein 790 fouviiiieiiiicnn0 v 790 [0 | 195,649 |.......ceeees (O O (O SN | ) R 1,261 (. 04/25/2067 . |1.A ........

Finance of Ameri202284 tured 2022-S4 A1A

2.500% 01/25/57 ..oeovveeiiniieeeeeiinineeeeennnn [ 02/25/2026 . |Paydown .....oovveeeiiiiiiiiennninis o [l 818,949 |LLL.......818,040 [...........745,567 |.......... 817,071 |...cccocooin0 [t 1,878 o0 | 1,878 [0 | 818,949 |.......occnne (O O (O SN | ) R 2,598 |. 01/25/2057 . [1.A FE .

Finance of Ameri202454 tured 2024-S4 At
..31741A-AB-2 |3.500% 11/25/74 . 03/25/2026 . |Paydoun ... L 17,184 . 11/25/2074 . |1.A FE ...
..33850B-AX-5 |FSMT 2017-1 B2 3.621% 03/25/47 . 03/01/2026 . [Paydomn ......cceveeeeeiiiiiiiieens Joeriieeeeeciiiees Joeeennn. 83,987 |l 83,937 |l 83,527 . 03/25/2047 . |1.A ........

Flagstar Mortgag20215INV 2021-5INV A5

.. 33851P-AE-5 | 2.500% 07/25/51 ..ccviiiiiiiieeiiiieee e . 03/01/2026 . [Paydomn ......cceveeeeeiiiiiiiiieees oo oo 372,910 |occeeeeens 372,910 |......... 331,708 |........... 333,708 [oeeeeeeiinnnen [ OO 39,207 | [ OO 39,207 | 0 foeeeeene 372,910 [oeeeeeeeennne (O O 0 foreeeiiiiias [ P 1,444 |. 07/25/2051 . |1.A ........
Flagstar Mortgag20215INV 2021-5INV A16

..33851P-AS-4 | 2.500% 07/25/51 ..ccoviiiiiiieeiiieee e . 03/01/2026 . [Paydomn .....ccevveeieeiiiiiiiieies o oo 7,943 oo 7,943 | 6,438 |....cceeeeees 6,449 |...coeeennnn. 0 foeeennne 1,494 oo 0 foeeenne 1,494 |oooeiiinis 0 fooeeeeeene 7,943 | (O O 0 foreeeiiiiinas (0 IO 31 | 07/25/2051 . [1.A ........
Flagstar Mortgag202111IN 2021-11IN A6

.. 33851T-AF-4 | 2.500% 11/25/51 ..ooiiiiiiiiieiiiieee e . 03/01/2026 . [Paydomn ......cceveeeeeiiiiiiiiieees oo oo 451,644 |........... 451,644 |........... 397,958 |........... 400,930 [oeeeeeerinnnen 0 foeeens 50,713 |ooeeiiiiinns 0 foeeens 50,713 |ooeiiiiiinns 0 foeeeenne 451,644 |............... (O O 0 foreeeiiiiias [ P 1,830 [. 11/25/2051 . |1.A ........
Flagstar Mortgag20213INV 2021-3INV A5

..33852C-AE-3 | 2.500% 06/25/51 ...cuieiieeeeeiiieee e . 03/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 744,637 |.......o.. 744,637 |........... 648,669 |........... 656,372 [..eeeeerinnnnnn 0 foeeens 88,265 |......cceeeenns 0 foeeens 88,265 |......cceeeeens 0 foeeeenne 744,637 |..ooveeennnne (O O 0 foreeeiiiiinas [ P 2,919 |. 06/25/2051 . [1.A ........
Flagstar Mortgag202113IN 2021-13IN A5

.. 33853H-AE-1 |3.000% 12/30/51 ....cciiiiiiiiiiiiiiiiiee e . 03/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees Joeriieeeeeeeiees e 37,216 |.oennee 37,216 |............ 33,409 |............ 33,578 | 0 foeeennne 3,699 [ 0 foeeenne 3,699 [oooiiiiienns 0 fooeeeanne 37,276 oo (O O 0 foreeeiiiiias [\ IO 191 |. 12/30/2051 . [1.A ........
GCAT 2022INV2 2022-1NV2 A9

..36168F-AJ-7 |3.000% 04/25/52 .......oevveeeriiiiiiaeiaiiieas . 03/01/2026 . [Paydomn ......cceveeeeeiiiiiiiiieees oo oo 549,497 |........... 549,497 |........... 509,186 |........... 511,285 |...ooceinnnneen [ OO 38,212 | [ OO 38,212 | 0 foeeeenne 549,497 |..ooeoiinnnnns (O O 0 foreeeiiiiias [ P 2,427 |. 04/25/2052 . [1.A ........
GCAT 2023NQM2 2023-NaM2 At

..36169D-AA-0 |5.837% 11/25/67 ..ooeeiiiiiiiiiee e . 03/01/2026 . [Paydomn .....coceeveeeeiiiiiiiieeees oo oo 1,507,405 |........ 1,507,405 |........ 1,506,599 |........ 1,622,425 |.oeeeeenee. 0 foeees (15,020) |-.oovvvveeeenn 0 e (15,020) | 0 [ 1,507,405 |.....cccene [ IO 0 foreeeiiiiis 0 foeeiinns 14,809 |. 11/25/2067 . |1.A ........
GCAT 2023NQM3 2023-NaM3 A1

..36169G-AA-3 |6.88%% 08/25/68 ........cceiureiriiiiiiiiieeeene . 03/01/2026 . [Paydomn ......cceeeeeiiiiiiiiiieees oo oo 945,329 |...........945,329 |...........945,323 |.......... 950,960 [..eveeeriunnnen 0 foeeens (5,631) |.eeeiieeeeenn 0 e (5,631) |0 [ 945,329 |.eeiiiennne (O O 0 foreeeiiiiinas 0 foeeiinns 10,927 |. 08/25/2068 . |1.A ........
GCAT 2025NQM1 2025-NaM1 A1

..36171G-AA-9 |5.373% 11/25/69 . 03/01/2026 . |Paydoun ... . 2,640,117 .2,642,949 |.... ....(2,832) |. .2,640,117 |.. . 11/25/2069 . [1.A ........

.. 3622MW-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 .. ....6,103 |.... (866) |. ...5287 |.. . 05/25/2037 . [6. FM .....

o |- 03/0172026  |Paydonn coonniiiiii e b |oeeseseesees 5,237
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.. 362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 ............ |- 03/01/2026 . |Paydoun ... ... 2,866 e 2,786 ool 2,718 | 0] .2,09 |.. . 02/25/2036 . |4.B FM ...
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .. ... |- 03/01/2026 . |Paydown ... o 1,157 ... 1,101 LG 118 1,157 .. . 09/25/2035 . |[1.A FN ....
GS Mor tgage-Back2019SL1 ities 2019-SL1 M1
..36257E-AG-8 |3.125% 01/25/59 .. . 03/01/2026 . |Paydonn ....cevenniriiiininiiiiiiinn Jeiinenneiiiinees foens 1,869,257 |........ 1,869,257 |........ 1,730,231 01,837,914 [0 31,344 0 ] 31,344 0 1,869,257 |.. . 01/25/2059 . |[1.A FE ....
GS Mor tgage-Back?20:
..36261H-AJ-9 [2.500% 10/25/51 .evvvnnniiiiiiiiiiieiiiieeees . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 412,599 |........... 412,59 |o.nnnnn 367,471 |oeveennnnn 373,627 |[...ccvvvnnnnnns [V P 38,972 |.ooeiiiiinns (U P 38,972 |..oviiiiinns (U R 412,599 . 10/25/2051 . |1.A ........
GS Mor tgage-Back2021PJ1 ities 2021-PJ1 A6
.. 36261M-AF-6 [2.500% 06/25/51 .eevvvnniiiiiiiiiieiiiiieeees . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 131,663 |........... 131,663 |ooeeennnnns 115,401 |ooeeennnnns 116,384 [oiiiiinnnnns [V A 15,279 |oeveiiiiinne [V A 15,279 |oeveiiininns (U 131,663 |ooveeniiiinnnnn (VN P [ PO [V 616 |. 06/25/2051 . |1.A ........
GS Mor tgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 [2.500% 01/25/52 ...evvvvvnniiiiiiniiiiiiiiniis . 03/01/2026 . |Paydomn ....covunviiiiinininiiiinnn Joinneeeiiiineees foeneeein 353,330 |..eeennnns 353,330 [oevvennnnns 341,987 |.......eenn 344,413 o (U 8,917 [oeeiiiiiiinnns (U 8,917 [eeiiiiiiinnns (U 353,330 [..oeeeivnnnnnns (1 P [ PO [V F 1,332 |. 01/25/2052 . |1.A ........
GS Mor tgage-Back2021GR2 ities 2021-GR2 A6
..36262J-AF-2 [2.500% 02/25/52 ...ccevvvniniiiiiiiiee s . 03/01/2026 . |Paydomn ....couunveiiiiinininiiiiinn Joriinneeeeiiineees forneeein 243,097 |..ooeennnns 243,097 |........... 216,318 |....oennnnn 216,975 [..oovvvennnnnns (U PR 26,122 |.oooiviiinnnnn (U PR 26,122 |.oooiiiiinnns (U R 243,097 [.ooeiiivnnnnnns (1 P [ PO [V F 1,110 |[. 02/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 [2.500% 11/25/51 ..evvvenniiiiiiiiiiiieiiiiieeees . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 265,988 |........... 265,988 |........... 269,147 |.......... 268,787 |.eevvenrnnnns [V R (2,799) |.eeeeeeeeen [V A (2,799) |evvenninnnnns (U R 265,988 |......coeeennnn (1 P [ PO [V 979 |. 11/25/2051 . |1.A ........
GS Mor tgage-Back2021PJ8 ities 2021-PJ8 A8
..362620-AJ-5 [2.500% 01/25/52 ...ovvvvvnniiiiiiiiiiiiiiiniies . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 174,485 |........... 174,485 |........... 178,547 |oueennnnn. 77,418 o [V R (2,933) [cvnnnnnnnnnnns [V A (550 R (U 174,485 |ooveeniinnnnn (1 P [ PO [V 682 |. 01/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A7
..36263C-AG-4 [2.000% 02/26/52 ....evvvrvvriirnniiiiiiiiiieeees . 03/01/2026 . |Paydomn ....covunviiiiinininiiiinnn Joinneeeiiiineees foeneeein 516,964 |........... 516,964 |........... 436,188 |........... 445,359 [.oiiiiiinnnns (U . 71,605 |oeeeniininnns (U . 71,605 |oeeeniininnns (U 516,964 |......coeeene (1 P [ PO [V F 1,696 |. 02/26/2052 . |1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8
.. 36263C-AH-2 [2.500% 02/26/52 ....evvvvnniiiiiniiieiiiinis . 03/01/2026 . |Paydomn ....couunveiiiiinininiiiiinn Joriinneeeeiiineees forneeein 815,212 [........... 815,212 |........... 718,947 |ovvennnnns 735,036 |[.....ccennnnnnn (U . 80,176 [.ooeivvvrnnnnns (U . 80,176 [.ceeivvviennnns (U R 815,212 |oovviies (1 P [ PO [V F 3,342 . 02/26/2052 . [1.A ........
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ....cevvvnniiiiiiniiiniiiiiniis . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 96,822 |....nnnnn 96,822 |[.....ovvnnns 95,112 [.ooviinennns 95,308 |.....cevnunnnnn (U 1,514 | (U 1,514 | (U P 96,822 [.....ccvvnnnnns (1 P [ PO [V 426 |. 05/28/2052 . |1.A ........
GS Mor tgage-Back2021GR3 ities 2021-GR3 A6
..36263T-AF-9 [2.500% 04/25/52 .....cevvvnniiiiiiiiiniiiiiiiinns . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 235,265 |.....eeenn. 235,265 |o.eeennnnn. 208,503 |........... 209,178 |oevveniiienne (U . 26,087 |oeeunniiiinnns (U . 26,087 |oeeeuiiiennns (U 235,265 |.ooeeeivnnnnnns (1 P [ PO [V 988 |. 04/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 [2.500% 04/25/52 ....covvvveniiiiiiiineieiiiiies . 03/01/2026 . |Paydomn ....ceuunviiiiininiiiiiiinn Jovinneeeiiiineees foeneeein 340,831 |........... 340,831 |........... 284,620 |........... 202,145 |ooeiiiiinnnnns (U . 48,685 |...euiiiiinnns (U . 48,685 |...eeviriinns (U 340,831 |..oovviennnns (1 P [ PO [V F 1,527 | 04/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ2 ities 2021-PJ2 B2
..36264D-AS-5 [2.685% 07/25/51 ..ovvveniiiiiiiiiiieiiiiies . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 25,769 |....eennnn 25,769 |.....oevnens 20,672 |....covnnnnn 21,096 |...covvnnnnnnns (U 4713 | (U 4713 | (U P 25,769 |....ccevvnnnnns (1 P [ PO [V 17 [. 07/25/2051 . [1.A ........
GS Mor tgage-Back2022NM1i ties 2022-NaM1 B2
..36264E-BE-3 [4.068% 05/25/62 .....evvvvviiiiiniiiiiiiiies . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 14,620 |............ 14,620 |ooeveennnnns 13,884 |oovvviiiiiiinnnns (U P (U P 736 |oeeenneiaennns (U P £ T PO (U P 14,620 |oeeeeiiiinnnnn (1 P [ PO [V 50 |. 05/25/2062 . |1.B FE ....
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 [2.500% 04/25/52 ....covvvveniiiiiiiiiinieiiiiies . 03/01/2026 . |Paydomn ....couunveiiiiinininiiiiinn Joriinneeeeiiineees forneeein 468,030 |........... 468,030 |......eeen. 398,136 |.......... 1,677 | (U P 56,353 |...cevvnnnnnnns (U PR 56,353 |...cevvunnnnnns (U PR 468,030 |....oeunnnnnnns (1 P [ PO [V F 2,195 |. 04/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ4 ities 2021-PJ4 A6
..36264P-AF-6 |2.500% 09/25/51 ...evvvvvnniiiiiiiiiieieiiiiis . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 84,207 |............ 84,207 |.......eeen. 75,657 [.oovevnennns 78,146 |oeveeninnnnn (U 6,061 [ocoeiivinnnnns (U 6,061 [oceeiivinnnnns (U P 84,207 |oevvvenens (1 P [ PO [V 326 |. 09/25/2051 . |1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 [6.000% 02/25/54 ......evvvviiiiiiiiiiiiiiees . 03/01/2026 . |Paydonn .....evuueiiiiiniiiiiiiiiinn e fees 2,345,319 |........ 2,345,319 |[........ 2,295,175 |........ 2,310,439 [....ooeennnnnns (U . 34,880 |oeeuuniiiinnns (U . 34,880 |oeeuuiiiinnns (U . 2,345,319 |ocoeiiiiinnnnn (1 P [ PO [V PO 23,199 |. 02/25/2054 . [1.A ........
GMRF Mor tgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 |4.534% 10/25/58 ......cevviiiiiiiiiieeiiis . 03/01/2026 . |Paydomn ....cevueniviiiiniiiieiiiinn feneeeeeiiiees feeeeeeeens 99,674 |o.eeennnnnn 99,674 |............ 93,756 |...ccvvnnnnn 95,617 |.oeviveinnnnns (U 4,057 |oveiiinnns (U 4,057 |eveiiiinns (U P 99,674 [...ccevvnnnnnns (1 P [ PO [V 536 |. 10/25/2058 . |1.A ........
Hundred Acre W002021INV1 2021-INV1 A9
.. 44590H-AJ-5 [2.500% 07/25/51 ovvvveniiiiiiiiiiceiciiieeeees . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 157,361 |........... 157,361 |oeeennnnns 141,644 |........... 142,212 oo (U . 15,148 [oooiiiiinnnnns (U . 15,148 [oooiiiiinnnnns (U R 157,361 |ovvenniieinnnnn (1 P [ PO [V 665 |. 07/25/2051 . |1.A ........
IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMIL
..45120Y-4A-1 [HSG  5.869% 01/01/39 ... ... |- 03/01/2026 . |Redemption 100.0000 ....... IR RN 1,460,000 |........ 1,460,000 |........ 1,460,000 |........ 1,460,000 |.......ccceeeenO Joovrrnnnonennn0 Joovviiiiiennn 0 e 0 il 0 e 1,460,000 |.. . 01/01/2039 . |1.B FE ....
IDAHO ST HSG & FIN ASSN S
..45130B-DM-2 [HSG  6.250% 01/01/56 ....ovvvvvnnniiiiiininnnns . 01/02/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 35,000 fo....eeeeee 35,000 |........e... 36,901 [....covennn 36,818 0 (U P 35,000 . 01/01/2056 . |1.B FE ....
Imperial Fund LL2021NQM4 2021-NoM4 A1
..45276J-AA-8 [2.091% 01/25/57 .. . 03/01/2026 . | Paydoun . .. 270,085 ..270,085 ..235,560 |. 241,745 .. 0 0| .270,085 . 01/25/2057 .
..45660L-3H-0 |RAST 2005-A15 1A2 .750% . 03/01/2026 . |Paydoun . 17,687 17,688 16,779 |. 17,066 |. 0 0| 17,687 . 02/25/2036 .
..45660L-3K-3 [RAST 2005-A15 1A4  5.750% 02/25/36 . 03/01/2026 . | Paydoun . 18,624 18,626 18,882 |. 19,069 |. 0 0| 18,624 . 02/25/2036 .
..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 . 03/01/2026 . | Paydoun . o (1,534) .. (983) ). .. (574)). 0 0| 1 . 02/25/2036 .
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. . 03/01/2026 . | Paydoun . 25,782 25,782 26,390 |. 27,941 0 0| 25,782 . 07/25/2050 .
JP Morgan Mortga2020INV1 2020-INV1 B2A
..46591V-BU-2 [83.171% 08/25/50 ...euvvviiviinnnniiiiiiiniiiiiens . 03/01/2026 . |Paydomn ....eeueniiiiiiiniiiiiiiiiins Joviiiiniiiiiiinneees fonneneens 126,864 |........... 126,864 |........... 126,230 |...ooeeeens 126,308 |..oiiiiinnnnns [ U LI [ U 556 |.iiiiiieniiins [ U 126,864 |...oiiieennn 0 | (U [ 701 ). 08/25/2050 . |1.A ........
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JP Morgan Mortga20209 2020-9 A4  2.500%
.. 46592D-AH-1 [ 06/25/51 oivvviiiiiiiiii . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 973,846 |........... 973,846 |........... 841,844 |........... 864,978 |...eeeeininnn (U - 108,867 [...ccvvvvnnnnns (U - 108,867 [...ccvvvnnnnnns (U R 973,846 . 05/25/2051 . |1.A FE ....
JP Morgan Mortga20211 2021-1 A4 2.500%
.. 46592E-AF-3 |06/25/51 ... . 03/01/2026 . | Paydown ... .. 158,584 158,584 ..144,548 |.... ... 14,036 |. . 14,036 |... .158,584 |.. . 06/25/2051 . |1.A ........
JP Morgan Mor tg: .
L AB592K-AF-9 [ 07/25/51 ovvveiiiiiiiiiiieei . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 113,363 |........... 113,363 |....cevneens 99,583 |.......... 101,775 [ooeeiiiiinnnnns (U . 11,588 [ooeiiiiiinnnns (U . 11,588 [ooeiiiiinnnnns (U R 113,363 |oeveeiiiiinnnn (1 P [ PO [V 533 [. 07/25/2051 . [1.A ........
JP Morgan Mortga20215 2021-5 A4 2.500%
L 46592L-AH-3 [ 08/25/51 .evviniiiiiiii i . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 478,073 |........... 478,073 |oveeennnns 410,388 |...eeunnnns 423,086 |[......cevnnnnns [ PR 54,988 |.....cevnnnnnns (U PR 54,988 |.....covunnnnnn (U R 478,073 |.oevvvenns (VN P [ PO [V F 1,988 |. 08/25/2051 . |1.A FE ....
JP Morgan Mortga20217 2021-7 A3 2.500%
L ABBIN-AC-0 [ 11/25/51 ovvveniiiiiiiieeece . 03/01/2026 . |Paydomn ....covunviiiiinininiiiinnn Joinneeeiiiineees foeneeein 176,070 |.......... 176,070 |........... 179,014 |.......... 178,756 [oeeivvinnnnns (U . (2,686) [ceeevennnnns (U . (2,686) [ceeevennnnnn (U 176,070 |[..ocovevvnnnnns (1 P [ PO [V 786 | 11/25/2051 . |1.A ........
JP Morgan Mortga20217 2021-7 A6 2.500%
L ABBIN-AN-6 [ 11/25/51 ovvveiiiiiiiii i . 03/01/2026 . |Paydomn ....couunveiiiiinininiiiiinn Joriinneeeeiiineees forneeein 456,706 |........... 456,706 |........... 407,789 |oevuennnns 419,768 |...eevnrnnnne [V PR 36,939 |...coovnnnnnnns (U PR 36,939 |...ooovinnnnnns (U PR 456,706 |.....ounnnnnnns (1 P [ PO [V F 2,039 . 11/25/2051 . [1.A ........
JP Morgan Mortga202112 2021-12 A4 2.500%
L ABSR-AF-3 [ 02/25/52 ..ceiiiiiieiiiiii s . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 203,445 |........... 203,445 |.....e...n. 182,663 |........... 183,465 |....cevvennnnns 0 leeeee. 19,980 [evenvivinnnnnn 0 o 19,980 fovnnniivinnnnnn O 203,445 |0 i [ PO [V 865 |. 02/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%
L AB592X-AF-1 [ 04/25/52 ..oevviniiiiiiie s . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 182,426 |........... 182,426 |........... 166,442 |........... 168,585 [....oivvivennns 0 oo 13,841 [0 o 13,841 [l 0 e 182,426 |0 o [ PO [V 762 |. 04/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%
. 4B592X-BP-8 [ 04/25/52 ...ceivviiiiiiiii s . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 845 | 845 [ ,635 [ IR s s 7T N | I AR | Y OO | N AR . 04/25/2052 . |1.A ........
JP Morgan Mortga2022INV1 2022-INV1 A4
.. 465973-AF-2 |3.000% 03/25/52 ....cevvvnniiiiiiniiiiiiiiiniis . 03/01/2026 . |Paydoun .....eeunvvviiiiniinniiiiinns Jovvinneeeeiiniineees foenen.. 651,042 [L.........661,042 |...........585,063 |...........588,922 |............... s 120 |0 851,042 |0 [ 0 e . 03/25/2052 . |1.A ........
JP Morgan Mortga20231 2023-1 A48 5.500%
.. 465978-AN-4 [ 06/25/53 ....evvvniiiiiiiiie i . 03/01/2026 . |Paydomn ......euveviiiininiiiiiinnn Jovienneeeiiiiineees oo 284,201 [0 284,201 ...l 283,668 |..........283,604 [0 [ 597 o 0 [ 597 [0 284,201 0 el 0 e . 06/25/2063 . |1.A ........
JP Morgan Mortga202310 2023-10 A6  6.000%
.. 465986-AK-3 [ 05/25/54 ...coiviiiiiiiiii s . 03/01/2026 . |Paydonn ......evveviiiinnininiiinnnn Jovieenieeiiiniinenes foen.... 663,618 [...........653,618 |...........644,531 |........... s 844 [ 0 [ 653,618 |0 el 0 e . 05/25/2054 . |1.A ........
JP Morgan Mortga20239 2023-9 A4  6.000%
..465988-AD-5 [04/25/54 . 03/01/2026 . | Paydown ... . 04/25/2054 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 . 03/01/2026 . | Paydoun . . 08/26/2036 .
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 . . 03/01/2026 . | Paydoun . . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1 ~ 3.652% 05/25/47 . |- 03/01/2026 . |Paydown ... . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 . |- 03/01/2026 . |Paydown ... . . I . . . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7~ 3.500% 06/25/48 .. . 03/01/2026 . | Paydoun . .. 158,736 ..157,122 |. . 156,766 |. .158,736 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 03/01/2026 . | Paydoun . .. 100,057 .. 100, 441 ..100,231 100,057 . 12/25/2048 .
..46649H-AY-8 | JPMMT 2017-6 B1  3.778% 12/25/48 .. . 03/01/2026 . | Paydown ... .. 45,182 ...47,501 ... 46,717 |.... ..45,182 |.. . 12/25/2048 .
JP Morgan Mortga20191 2019-1 B1  4.475%
.. 46650H-AII-8 [ 05/25/49 ....coereeieieeee s . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeeneees feeeeeeeens 10,007 |oeeeennnnnns 10,007 |oeeeeeeenee 9,338 [.oeeeennnnnn 9,405 |...oeveeennnnns 0 Joeeeeees (<101 I O (V1 PO (<101 I O 0 Joeeeeees 10,007 [.oeeeeeenennnns (VI PO [ PO [V PO 77 | 05/25/2049 . |1.A ........
JP Morgan Mortga20188 2018-8 B3  4.042%
.. 46650M-BH-9 [ 01/25/49 ...ooreiiieiiiiie e . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeeennn foeneeeeeeeeneees feeeeeeeens 36,184 |............ 36,184 |............ 32,547 | 32,765 |.oeeeeennnnns [V 3,419 | (U1 3,419 | 0 Joeeeeees 36,184 |ooeeeenens (VI PO [ PO [V AU 240 |. 01/25/2049 . |1.A ........
JP Morgan Mortga20196 2019-6 B4  4.240%
.. 46651B-BB-5 [ 12/25/49 ...coeeeeeieeee s . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeeneees feeeeeeeens 69,004 |............ 69,004 |............ 57,078 |oveeennns 61,539 |oeeeeiiinnnns [V 7,465 |eeeeninnnes (U1 7,465 |eeeeninnnnns 0 Joeeeeees 69,004 |eeevuiieeens (VI PO [ PO [V AU 499 . 12/25/2049 . [1.A ........
JP Morgan Mortga2019INV2 2019-INV2 BS
.. 46651D-BJ-4 [4.713% 02/25/50 ...eevveneeeeeineee s . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeeennn foeneeeeeeeeneees feeeeeeeens 16,372 |.oeeeeennnes 16,372 |oeeeeennnnns 15,930 |eeveiieeeiennnns (U1 PP 0 Joeeeeees M3 | (V1 PO M3 | 0 Joeeeeees 16,372 |oeeeeeeeennnn (VI PO [ PO [V PO 64 |. 02/25/2050 . |1.E FE ....
JP Morgan Mortga20201 2020-1 B4  3.815%
..46651X-BZ-4 | 06/25/50 . 03/01/2026 . | Paydown ... .. 30,947 |oeeiiiinn 80,947 foiiiiiinni27,939 [ 28,152 | 0 | 2,79% |. .2, .0 ..30,947 |.. .0 . 06/25/2050 . |1.
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. . 03/01/2026 . | Paydoun . 35,674 (1,448) |. . (1,448) 0| 35,674 0| . 05/25/2050 . |1.
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 . . 03/01/2026 . |Paydown ... .. 42,619 ... (2,891) . 0 e (2,891) ). 0. ..42,619 |.. 0. . 02/25/2050 . |1.
JP Morgan Mortga20214 2021-4 A4 2.500%
..46652V-AG-0 |08/25/51 . 03/01/2026 . |Paydown ... .. 60,699 |............60,699 |............54,650 |............54,839 |....cccceeeenn0 |oerneennns 5,860 |. 0. o0 |- o0 ] . 08/25/2051 . |1.A ........
..46653J-BX-8 | JPMMT 2020-5 B2  3.568% 12/25/50 . 03/01/2026 . | Paydoun . ..8,432 | 0 0| 0| . 12/25/2050 . |1.A .
..46653J-CD-1 | JPMMT 2020-5 B4 ~ 3.568% 12/25/50 .. . 03/01/2026 . | Paydoun . L7112 . 0 0| 0| . 12/25/2050 . |1.A .
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 . 03/01/2026 . | Paydoun . .(3,933) | 0 0| 0| . 11/25/2050 . |1.A .
..46653L-CK-0 | JPMMT 2020-LTV2 B4  3.997% 11/25/50 .... . 03/01/2026 . |Paydown ... e 1,017 el 655 |. 0. .0 . 0. . 11/25/2050 . |1.B ........
JP Morgan Mortga20216 2021-6 A4  2.500%
.. 46653P-AF-4 [ 10/25/51 oovneiiiiiiiie e . 03/01/2026 . |Paydomn oeevvuuseieeernninanerennns Jonnneeeeenninnaaee foaeeeeees 192,691 [........... 192,691 |.......... 161,626 |........... 166,430 |...ooieeennnnns (U 26,261 |oeeiiiieennns (U 26,261 |oeeiiiieennns 0 (U T [ PP 790 |. 10/25/2051 . [1.A ........
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JP Morgan Mor tga2021INV5 2021-INV5 A3
..46653X-AG-5 |3.000% 12/25/51 ..oovvvviiiiiiiiiiiiiiiiii . 03/01/2026 . |Paydown ..........ooeeeeiiiiiiiinnnns foniiniiiiiiiiiniens foinin 1,074,554 |........ 1,074,554 |........... 963,065 |........... 974,042 [..evvvnnnnnnnne [V R 100,513 [oevvvirinnnnns [V R 100,513 [oevvviiiennnns 0 fnns 1,074,554 |...oovvnnnnnnns (VN 0 | [V 4,882 | 12/25/2051 . [1.A ........

JP Morgan Mor tga202110 2021-10 A4~ 2.500%

..46654A-AF-6 | 12/25/51 ... . 03/01/2026 . |Paydoun ... ..938,577 938,577 910,059 |...........908,323 [.... ....30,254 |. ..30,254 |... .938,577 |.. .. 4,550 |. 12/25/2051 . |1.A ........
JP Morgan Mor tg: .

..46654K-AF-4 | 01/25/52 .....vvvvviiiiiiiiiiie e . 03/01/2026 . [Paydonn ......cccvveeiiiiiiiiiinnes fooviiiieneeeiiins | 1,220,534 |........ 1,220,534 |........ 1,069,138 |........ 1,085,447 |.ooooonnnnnns 0 ... 135,087 |...ccvveeennnne 0 ... 135,087 |...ccvveennnne 0 foeeees 1,220,534 |.ooooininennn (O O [V O, [ PO 5,525 |. 01/25/2052 . [1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%

.. 46654U-AE-5 | 08/25/52 .....vvviiiiiiiiiiiie e . 03/01/2026 . [Paydoun ......ccevveriiiiiiiiiiinns foeiiieneeeiiiiees e 386,087 |.......... 386,087 |........... 322,383 |...........330,120 |....cccoeennn 0 fonnnni 85,967 |oiiiiiinnnn 0 [ 55,967 |oiiiiiiinnn0 [, 386,087 |....ccvveennn (O O [V O, [ O 1,664 . 08/25/2052 . |1.A ........

JP Morgan Mortga20221 2022-1 A15  2.500%

..46654-BS-9 | 07/25/52 .. |- 03/01/2026 . | Paydoun ... 123,971 ... 115,680 |.... . 07/25/2052 . |1.A ........

..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 ...... . 03/01/2026 . | Paydoun ... 223,008 208,443 |.... . 08/25/2052 . |1.A ........
JP Morgan Mortga20227 2022-7 1A4 ~ 3.000%

L ABBOSN-AD-2 | 12/25/52 . . 03/01/2026 . [Paydown .....cccuviiiiiiiiiiiiiiins s e 145,341 |........... 145,341 |........... 125,448 |.......... 128,860 |............... 0 foeeees 16,482 |ooeeeeennnnns 0 foeeees 16,482 [ooeeeeennnnns 0 [ 145,341 . 12/25/2052 . |1.A ........
JP Morgan Mortga20232 2023-2 A48  5.500%

..46656D-AN-1 | 07/25/53 .....ovviiiiiiiiiii e . 03/01/2026 . [Paydown .....cccuviiiiiiiiiiiiiiins s e 479,342 |........... 479,342 |........... 464,438 |........... 466,613 |............... 0 foeenes 12,729 | 0 foeeees 12,729 | 0 [ 479,342 . 07/25/2053 . |1.A ........

JP Morgan Mortga20234 2023-4 2A4  5.500%
..466560-BP-6 | 11/25/53 ...
JP Morgan Mortga20238 2023-8 A4
L. 46657C-AD-4 | 02/25/54 ....oeeeieiiiiie e . 03/01/2026 . [Paydomn .....cccuveeeieiiiiiiiiieees oo eeees oo 2,111,285 |........ 2,111,285 |........ 2,076,354 |........ 2,086,994 |............... [ OO 24,201 | [ O 24,201 | 0 foeeeens 2,111,285
JP Morgan Mor tga2024CCM1 2024-COM1 A4A

. 03/01/2026 . | Paydoun ... 1,089,122 ... 1,059,122 |........ 1,046,004 |........1,048,428 |.... . 11/25/2083 . |1.A ........

........ 1,059,122 |..

. 02/25/2054 . |1.A ........

..46658N-AF-4 | 5.500% 04/25/55 .. . 03/01/2026 . |Paydoun . .. 1,330,700 ..1,330,700 ..1,315,677 |. .1,318,406 |.. 12,293 12,293 .1,330,700 . 04/25/2055 .
..49130T-S0-0 |KY ST HSG CORP HSG . . 01/01/2026 . |Redemption . . 170,000 . 170,000 |. . 170,000 |. (O O 1 I RN 170,000 . 07/01/2029 .
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .. . 03/01/2026 . | Paydoun ... 17,980 11,689 |. 10,320 |. 7,630 17,950 . 11/25/2036 .
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 . 03/01/2026 . [Paydown . .8,022 . 7,556 |. . 7,556 |. 514 |. .. 514 .8,070 . 06/25/2036 .
..52523(-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 . 02/01/2026 . |Paydoun . .1,803 .1,418 |. (1,687) |. . (1,687) .0 . 12/25/2042 .
..52524\-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 . 03/01/2026 . [Paydown . ..202,208 ..131,483 |. 22,957 | ..22,957 .209,029 . 04/25/2037 .
..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 ... . 03/01/2026 . |Paydoun ... ....8,619 ....6,841 ...8,619 |.. . 05/25/2037 .
MFRA Trust 2022NQM2 2022-NaM2 At
..552850-AA-0 |4.000% 05/25/67 ......eevvvrrrrriiiiiiiiiiiiiiiines . 03/01/2026 . |Paydoun .......coooeviiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feieinens 232,552 foeeeeneen 232,552 |.......... 222,483 |........... 225,078 [oeeeennnnnnnee [V R 7479 oo, 0 foeeenne 7479 oo 0 foeeeenne 232,552 . 05/25/2067 . |1.A ........
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 | 3.300% 08/25/61 ....ceoeveieieieeiiiiiiee e . 03/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiiieees oo oo 590,656 |........... 590,656 |........... 552,928 |........... 557,514 |.ooeeeinnnns [ O 33,142 | [ O 33,142 | 0 foeeeenne 590,656 . 08/25/2061 . |1.A FE ....
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..585490-BU-7 |3.000% 04/25/52 .......eevveeiiiiiiiiaeeeiiaeas . 03/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees Joeriieeeeeeeiees e 1,579 |[o.oeeeeeee. 11,579 | 9,636 |...cccuveenns 9,743 0 0 fooeeeanne 11,579 [ooeeiiins (O O 0 foreeeiiiiias (0 IO 54 . 04/25/2052 . |1.A ........

Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9

..58549R-AJ-5 | 2.500% 07/01/51 . 03/01/2026 . | Paydoun ... ...15,568 |.... .0 |. ...0 [ ...0 [ . 07/01/2051 . |1.A ........
..50980C-AE-3 | MCMLT 2017-3 M1~ 3.250% 01/25/61 . 03/01/2026 . [Paydown . . 1,374,037 |. 0 0 0 . 01/25/2061 . |1.A . .
..59980C-AG-8 |MCMLT 2017-3 M3 3.250% 01/25/61 . |- 03/01/2026 . |Paydoun ... U YA T oo .0 |. ...0 [ ...0 [ . 01/25/2061 . [1.A ........
..59980M-AG-6 | MCMLT 2018-2 M1 3.750% 05/25/58 .. |- 03/01/2026 . [Paydown ... L 717,162 ... .0 . ....0 [ .0 [ . 05/25/2058 . |1.A ........
..59980V-AF-8 | MCMLT 2018-1 M1 3.250% 05/25/62 .. |- 03/01/2026 . |Paydoun ... ....3,28 |.... .0 | .0 . .0 |. . 05/25/2062 . |1.A ........

MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..60416T-6L-7 |6.089% 07/01/39
..617491-AK-3 | MSM 2006-11 1A4  7.013% 08/25/36 ..
Morgan Stanley R20211  al Mor 2021-
..61772A-AR-6 | 2.500% 03/25/51 ....cevvviieiiiiiiiiiic s . 03/01/2026 . [Paydoun ......cccevveriiiiiiiiiinnns fooiiiineeeiiiiies e 12,137 | 12,137 |l 101,088 |........... 101,284 , 853 |0 12,137 i (O O [V O, [V O 520 |. 03/25/2051 . |1.A ........
JP Morgan Season20241 age Tr 2024-1 A4
..61777H-AH-8 | 4.337% 01/25/63 ..

o

. 07/01/2039 . |1.B FE ....
. 08/25/2036 . [1.A FM ...

. 03/01/2026 . | Redemption 100.0000 .

. 03/01/2026 . | Paydown ...

.... 190,000
...19,899

.... 190,000 |....
....5,130 |....

. 190,000 |....
L3134 )

190,000 |..
..19,899 |..

o

. 03/01/2026 . [Paydown . .. 644,947 ..644,947 ..626,363 |. ..627,825 |.. .644,947 . 01/25/2063 . |1.A . .
. 07/25/2043 . |1.A ........

..62042K-AA-4 | NRPMT 2013-1 A1 3.250% . . 03/01/2026 . | Paydoun ... ... 14,317 ... 14,317 ... 13,969 |............14,056 |.... .. 14,317 |..
New Residential 2024NOM3 Loan 2024-NM3 A1

..647910-AC-2 |5.466% 11/25/64 ...oooouenriiiiiiiiiiieees . 03/01/2026 . [Paydown .....cccuviiiiiiiiiiiiiiens s e 439,815 |........... 439,815 |........... 439,127 |........... 439,266 |............... 0 foeeeennns 549 [oveeieinnis 0 foreeeennns 549 [oeeeieinnis 0 foeeenns 439,815 . 11/25/2064 . [1.A ........
New Residential 2020RPL1 Loan 2020-RPL1 A1

..64828X-AA-1 | 2.750% 11/25/59 ..ooeeviiiiiiiiii . 03/01/2026 . [Paydown .....cccvviiiiiiiiiiiiiiins s e 206,708 |........... 206,708 |........... 277,155 |........... 283,274 |...coeeennns 0 foeeeees 13,434 | 0 foeeees 13,434 |..ceeee. 0 foeeeennns 206,708 . 11/25/2059 . [1.A ........

New Residential 20171A  Loan 2017-1A B3
..64820-BE-2 |5.282% 02/25/57 .....evveeiiiiiiiiiieeiiiiiee . 03/01/2026 . [Paydomn ......cceveeeeiiiiiiiiiieens | e 229,609 |........... 229,609 |........... 219,420 |........... 222,988 |....cc......... 0 foeeeenn. 6,621 [............... 0 foeeenn. 6,621 [............... [ O 229,609

. 02/25/2057 . [1.A ........
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..74387L-AC-5

.. T4387N-AC-3

..74387V-AC-3

.. 74388M-AC-2

..74388T-AD-5

.. 74389B-AC-5

.. T4448V-AA-4
.. TA922E-AF-6

.. 74938D-AE-3

.. T493%K-AE-6
.. 7T4957E-Al-9

PFMT 2019-1 A2 3.000% 12/25/49
Provident Fundin2021J1 ge Tru 2021-J1 A3

2.500% 10/25/51 ...oeeiiiiiiiiiie e
Provident Fundin2021INV1ige Tru 2021-INV1 A3
2.500% 08/25/51
Provident Fundin2021INV2ge Tru 2021-INV2 1A3
2.500% 11/25/51
Provident Fundin20256
5.000% 12/25/55
Provident Fundin20241
5.500% 12/25/54
PRP Advisors, LL2025RCF2 2025-RCF2 A1
4.000% 10/25/64
RALI 2006-0S6 1A6
Woodward Capital20213
2.500% 07/25/51
Woodward Capital2021
2.500% 12/25/51
RFMSI 2006-S5 A12

.......... geTru2025_5A4

ge Tru 2024-1 A3

6.250% 06/25/36 ..
ent 2021-3 A5

6.000% 06/25/36 ..

. 03/01/2026 .

. 03/01/2026

. 03/01/2026

. 03/01/2026

. 03/01/2026

. 03/01/2026

. 03/25/2026 .
. 03/01/2026 .

. 03/01/2026 .

. 03/01/2026 .
. 03/01/2026 .

. | Paydoun
. | Paydoun
. | Paydoun
. | Paydoun

. | Paydoun

Paydoun ...

Paydoun ...
Paydoun ...

Paydoun ...

Paydoun ...
Paydown ...

......... 220,502
......... 255,819
......... 678,264

....... 1,330,520

........... 220,502
........... 255,819
........... 678,264

........ 1,330,520

........... 182,793
........... 220,204
........... 674,769

........ 1,316,394

........... 189,462
........... 224,646
.......... 674,768

........ 1,315,508

o

o

o

o

........... 220,502
........... 255,819
........... 678,264

........ 1,330,520

. 12/25/2049 .

. 10/25/2051 .

. 08/25/2051 .

. 11/25/2051 .

. 12/25/2055 .

. 12/25/2054 .

. 10/25/2064 .
. 06/25/2036 .

. 07/25/2051 .

. 12/25/2051 .
. 06/25/2036 .
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nation,
NAIC
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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
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New Residential 2021INV1 Loan 2021-INV1 A6
..64820lI-AF-1 [2.500% 06/25/51 .evvvvnniiiiiiiiiieiciiieeees . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 196,362 |...........196,362 |.......... 178,001 [o.oeeeenenee 79,59 |oooiiiiinnnnns (U . 17,881 | (U . 17,881 | (U 196,362 |ovvvvniieinnnnn (1 P [ PO [V 712 |. 06/25/2051 . |1.A FE .
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 [2.750% 07/25/59 .. . 03/01/2026 . | Paydown ... .. 337,798 ... 316,618 |.... .337,798 |.. . 07/25/2089 . |1.A ........
New Residential 20
..64830W-AD-3 |3.500% 12/25/58 .....eevvnniiiiiiniiiiiiiiiiis . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 312,042 |...........312,042 |........... 290,491 |...........290,628 |......cooeeennn0 |eennnn 21,413 |0 | 2,413 |0 312,042 . 12/25/2058 . |1.A ........
New Residential 2021INV2 Loan 2021-INV2 A7
..64831G-AG-0 |2.500% 09/25/51 ..oevvvvvnniiiiiiiiiieieiiiiis . 03/01/2026 . |Paydomn ...ccvvuneiiiiininiiiiiiinn Joinneeeiiiineees o 101,322 |...........101,322 |............ 89,195 [.......eeees 89,861 |.vvvuniinnnnn (U . 11,462 [oooiiiiinnnnns (U . 11,462 [oooiiiiinnnnns (U 101,322 |oeeeiieinnnnn (VN P [ PO [V 389 |. 09/25/2051 . |1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 .............. . 03/01/2026 . |Paydomn .eeevveneeeeennieeeeeennnn foeneeeeeeeeneees feeeeeeeens 23,098 |............23,098 |............ 19,208 |oeeveennnnnn 18,708 |.oeeeeeenennns [V 4,301 | [V 4,301 | 0 Joeeeeees 23,098 |...ccevvnnnnnns (VI PO [ PO [V AU 185 |. 03/25/2047 . |1.A FM .
Onslow Bay Finan2021J2 2021-J2 A4 2.500%
..870861-AD-5 [07/25/51 .eveeeeeeeeeee e . 03/01/2026 . |Paydomn ..ccevveneeeeenniieeeeeennn Joeneeeeeeenineee feeens 1,246,231 |........1,246,231 [........ 1,076,825 |........ 1,005,243 |...covvnnnnnnes (U 150,988 [ceiieeernnnns (U 150,988 [ceeeieeennnnns (U 1,246,231 |oeennnees (VI PO [ PO (VI IO 5,474 |. 07/25/2051 . [1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.842%
LB71160-BD-0 [ 02/25/52 ..o . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn e eeeenieees feeeeeeeens 28,952 |o..e.....28,952 [ 23,790 [oeeeeeennnns 24,282 |..coveeiinnnnnn [V 4,670 [ooeeeeeeennnnns (U1 4,670 [ooeeeeeeennnnns 0 Joeeeeees 28,952 [.ooeieiininnnns (VI PO [ PO [V AU 137 |. 02/25/2052 . |1.A ........
Onslow Bay Finan2023NQM7 2023-NQM7 A1
LB7117X-AA-4 |6.844% 04/25/63 ....oovveeeeeeeeeee e . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 577,753 | 577,783 |........... 577,744 |........... 580,158 |oeeveenereeenes (U (2,406) |.cevvneeaannne (U (2,406) |.cevvneeaanee (U 577,753 . 04/25/2063 . |1.A ........
Onslow Bay Finan2021J3 2021-J3 A4  2.500%
..67448X-AD-8 |10/25/51 ... . 03/02/2026 . | Paydown ... 1,444,599 |........ 1,444,599 |........ 1,275,366 |........1,285,253 |.... 159,347 o0 e 1,444,599 |.. . 10/25/2051 . |1.A ........
Oceanview Mortga20215 2021-5 A4 2.500%
.B7647E-AD-9 [ 10/25/51 oeveeeeeeeeee e . 03/01/2026 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeeenieeees fereeeeens 195,460 |........... 195,460 |........... 168,989 |..eeunnnnes 171,049 [ooeeeieeeennnnn0 o244 [0 s 24,411 | (U 195,460 . 10/25/2051 . |1.A ........
Oceanview Mortga20213 2021-3 A4  2.500%
..67647V-AD-1 |06/25/51 ... . 03/01/2026 . | Paydown ... .. 878,835 878,835 .... 161,085 |.......... 776,101 .878,835 |.. . 06/25/2051 . |1.A ........
Bayview Oppor tun:
..67647W-AE-7 |2.500% 07/25/51 . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 159,454 |........... 159,454 |........... 142,119 |........... 143,564 |..covvnennnnnns (U 15,891 [oooeiieeinnnnns (U 15,891 [oooeieeeinnnnns (U 159,454 . 07/25/2051 . |1.A FE .
OHIO ST HSG FIN AGY SINGLE FAMILY HSG
..677560-5M-5 [5.774% 09/01/38 eevveeeieeiieiee e . 03/01/2026 . |Redemption 100.0000 ..125,000 |........... 125,000 [oeeeennnnns 125,000 |...........125,000 |.... 0 s 0 .. 0. .125,000 |. . 09/01/2038 .
..67756Q-NS-2 |OHIO ST HSG FIN AGY . . 03/01/2026 . | Redemption 100.0000 . 26,182 26,182 26,182 |. 26,182 |. 0 .0 0| 26,182 . 09/01/2037 .
..693456-AP-0 |PMTLT 2013-J1 B2  3.521% 09/25/43 . . 03/01/2026 . | Paydown ... .. 121,300 ..121,300 ..124,366 |. .. 122,441 0 . (1,140) 0| .121,300 . 09/25/2043 .
..693456-A0-8 |PMTLT 2013-J1 B3~ 3.521% 09/25/43 .... .. |- 03/01/2026 . |Paydown ... ... 69,307 ...69,307 ...69,567 |............69,462 |.... 0 e (185) 0 ..69,307 |.. . 09/25/2043 .
PSNC Trust 20211 2021-1 A1 2.500%
..893650-AL-7 [03/25/51 oiiiiiiiiiiiii . 03/01/2026 . |Paydomn ...cceuunviiiiiniiniiiiiiinn Joriinneeeiiiineees foeneeein 302,839 |........... 302,839 |........... 267,585 |........... 269,733 [..ocvvvnnnnnnns [V P 33,105 |.ooevvvnnnnnnns [ P 33,105 |.ooevvvnnnnnnns (U R 302,839 |......cevnnnnns (1 P [ PO [V F 1,310 |. 03/25/2051 . |1.A ........
PSNC Trust 20213 2021-3 A3 2.500%
..69376D-AC-6 [08/25/51 ...evvvniiiiiiiiiiiieiii . 03/01/2026 . | Paydoun . 08/25/2051 . |1.A ........
Preston Ridge Pa2022NQM1ortgag 2022-NaM1 A1
..69378K-AA-2 [5.500% 08/25/67 . 03/01/2026 . | Paydown ... . 08/25/2067 . |1.A ........
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..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ................ . 03/25/2026 . |Paydomn .ccevuuneeeeenniiieeeeeninn Joneeeeeeenieeees fereeeeens 161,826 |.......... 161,826 |........... 160,583 |........... 159,819 |.oeverennnnnnns [V 2,007 [ooeeeeeeennnnns [V 2,007 [ooeeeeeeennnnns [V 161,826 |..occeevnnnnnns (VI PO [ PO [V AU 674 |. 10/25/2063 . |1.A FE ....
RMF Proprietary 20222  Trust 2022-2 A
.. T4970C-AA-2 [3.750% 06/25/62 ..eevvueeeeeeeenneeeeeeenieeeees . 03/25/2026 . |Paydomn .ccevuuneeeeenniieeeeeennnn Jeneeeeeenieeees fereeeeens 131,110 |oeeeeeeens 131,110 |oeeeennnees 122,602 |.eceenennnn 127,409 |.oeeeeennnnnnns [V 3,702 |eeeeiiines (U1 3,702 |eeeeiiins [V 131,110 [oeeeeeennnnnnns (VI PO [ PO (VI IO 1,189 |. 06/25/2062 . |1.A FE ....
RMF Proprietary 20223  Trust 2022-3 A
.. T4970F-AA-5 [4.000% 08/25/62 ......ceeeeeeemmeeeeemnnnaaeeennns . 01/25/2026 . |Paydomn .ceevueeeeeeennieeeeeennnn Joneeeeeeeniieeees fereeeeens 427,782 e 427,782 |........... 403,488 |........... 422,788 |..oovvnnnnnnnns [V 4,944 ......ooeiiiis (U1 4,944 [.....oeeiiis (U 427,732 oot (VI PO [ PO (VI IO 1,335 |. 08/25/2062 . |1.A FE .
Rate Mortgage Tr2021J1 2021-J1 A7 ~ 2.500%
L. T5409J-AG-2 [ 07/25/51 evveeeeeeeeee e . 03/01/2026 . | Paydoun [V A 35,239 [ccoeiieeinnnnns (U 309,175 |evereiees (VI PO 0 . 07/25/2051 . |1.A ........
Rate Mortgage Tr2022J1 2022-J1 A9 2.500%
.. 75410R-AJ-5 |01/25/52 .. |- 03/01/2026 . |Paydoun ... 0. o0 |- .415,637 |.. o0 ). . 01/25/2052 . |1.A ........
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 . 03/01/2026 . | Paydoun . 0 0| .0 0| . 01/25/2032 . |3.C FM .
..761118-MD-7 [RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .. . 03/01/2026 . |Paydoun . 0 0| .6,580 0| . 11/25/2035 . |3.A FM
..761118-X0-6 |RALI 2006-0S3 1A12  6.000% 03/25/36 ......... |. 03/01/2026 . |Paydoun ... .0 w0 ] ..22,001 |.. w0 ] . 03/25/2036 . |1.A FN .
..76111X-ZU-0 [RFMSI 2005-S7 A4 5.500% 11/25/35 .... . |- 03/01/2026 . | Paydoun ... 0. o0 |- ....638 |.. o0 ] . 11/25/2035 . |1.A FM .
..81733Y-BN-8 |SEMT 2015-2 A19  3.500% 05/25/45 .. .. |- 03/01/2026 . [Paydown ... .0 0 .6,612 |.. .0 . 05/25/2045 . |1.A ........
Sequoia Mortgage20234 2023-4 A10  5.763%
..81743J-AK-6 | 11/25/53 .. |- 03/01/2026 . |Paydoun ... ,163,930 1,141,537 |........ 1,155,213 |.... .0 veen0 eennnl 1,163,930 .. w0 ] . 11/25/2063 . |1.
..81744Y-AG-1 [SEMT 2013-4 B2  3.434% 04/25/43 . . 03/01/2026 . | Paydoun . 48,781 46,89 |. 47,827 |. 0 0| 48,781 .0 | . 04/25/2043 . |1.
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 03/01/2026 . | Paydoun . 13,428 13,116 |. 13,008 |. 0 0| 13,428 0| . 07/25/2043 . |1.
..817450-CC-4 |SEMT 2015-1 B3~ 3.931% 01/25/45 . . 03/01/2026 . | Paydoun . 50,609 52,190 |. 52,813 |. 0 0| 50,609 0| . 01/25/2045 . |1.
..81745R-AG-5 |SEMT 2013-3 B1  3.554% 03/25/43 . . 03/01/2026 . | Paydoun . 32,654 32,963 |. 32,769 |. 0 0| 32,654 0| . 03/25/2043 . |1.
..81745R-AH-3 [ SEMT 2013-3 B2  3.554% 03/25/43 . . 03/01/2026 . | Paydoun . 12,479 12,807 |. 12,637 |. 0 0| 12,479 0| . 03/25/2043 . |1.
..81745X-CB-1 | SEMT 2017-4 B1  3.907% 07/25/47 . 03/01/2026 . | Paydoun . 50,138 50,138 53,048 |. 51,489 |. 0 0| 50,138 0| . 07/25/2047 . |1.
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 . 03/01/2026 . |Paydoun . .. 334,406 ..334,406 ..347,992 |. ..340,571 |. 0 0| .334,406 0| . 08/25/2047 . |1.
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 . 03/01/2026 . | Paydoun . ..7,870 7,870 . 7,766 L7,756 ). 0 0| .7,870 0| . 08/25/2047 . |1.
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ... . 03/01/2026 . | Paydoun . 41,399 41,399 41,690 |. 42,004 |. 0 0| 41,399 0| . 02/25/2048 . |1.
..81746T-AU-9 [SEMT 2017-1 A19  3.500% 02/25/47 .. . 03/01/2026 . | Paydoun . 45,680 45,680 45,658 |. 45,654 |. 0 0| 45,680 0| . 02/25/2047 . |1.
..81746\I-CE-6 | SEMT 2018-CH3 B1B  4.702% 08/25/48 . 03/01/2026 . | Paydoun . .. 183,043 ..183,043 ..197,343 |. ..192,314 |. 0 0| .183,043 0| . 08/25/2048 . |1.
..81746W-CK-2 [SEMT 2018-CH3 B3  4.702% 08/25/48 . . 03/01/2026 . | Paydoun . .. 135,030 ..135,030 ..127,413 |. ..128,393 |. 0 0| .135,030 0| . 08/25/2048 . |1.
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . ... |- 03/01/2026 . |Paydoun ... .. 14,547 ... 14,547 ... 14,783 |............ 15,380 |.... 0. 0. .. 14,547 .. 0. . 03/25/2048 . |1.
Sequoia Mortgage2019CH1 2019-CH1 B3 4.912%
L B174TM-CJ-6 [ 03/25/49 ... . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeeneees feeeeeeeens 73,096 |............ 73,096 |...ccoennnnn 70,127 |eveeenes 70,473 0 0 Joeeeeees 73,096 |eevveneaaens (VI PO [ PO [V AU 569 |. 03/25/2049 . |1.A ........
Sequoia Mortgage20219 2021-9 A1 2.500%
..81748C-AA-8 [ 01/25/52 .eeeeeeeeeeeeeee e . 03/01/2026 . |Paydomn .ceeveeneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 327,539 |eeeeennnns 327,539 |oeeeennnnns 328,358 |...........328,218 |.cooeiieeeee 0 v (679) | 0 e (679) | 0 327,539 [0 o0 [t (VI IO 1,512 |. 01/25/2052 . |1.A ........
..81748K-AA-0 [ SEMT 2020-2 A1  3.500% 03/25/50 .............. . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 41,415 s 41,415 |............ 42,438 |........... 43,824 |0 i (2,409) [l 0 e (2,409) [l 0 e A5 0 e O [V 289 |. 03/25/2050 . |1.A ........
Sequoia Mortgage20201 2020-1 B3 3.854%
..81748\1-CD-8 [ 02/25/50 . 03/01/2026 . | Paydown ... . 02/25/2050 . |1.A ........
..81748R-AB-3 | SEMT 2020-4 A2  2.500% 11/25/50 . 03/01/2026 . |Paydown ... .. 115,600 |.... . 11/25/2050 . |1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%
L.81748X-AD-6 [ 07/25/51 .eveeeeeeeeeee e . 03/01/2026 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeeenieeees fereeeeens 576,412 |........... 576,412 |........... 492,668 |........... 506,042 |.......oeunnnnn (U 70,370 |oveeeeeeaeenes (U 70,370 |oveeeeeeaeenes (U 576,412 |eeereiees (VI PO [ PO (VI IO 2,239 . 07/25/2051 . [1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
.81748Y-AD-4 [ 10/25/51 ooveeeeeeieee e . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 171,315 |........... 171,315 |oeeeeeeees 144171 | 147,158 oo [V PO 24,157 |ooeeeiiies [V PO 24,157 |oeeeeiiins (U 171,315 |oeeeeeeenn (VI PO [ PO [V AU 840 |. 10/25/2051 . |1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%
. 81749C-AD-1 [ 02/25/52 ..o . 03/01/2026 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeeenieeees fereeeeens 255,542 |........... 255,542 |oeeeennnnn. 241,647 |........... 242,287 | [V P 13,295 |oeeeeiiieeeee [V P 13,295 |oeeeeiiiaeeee (U 255,542 |o.eeiiieennnn (VI PO [ PO (VI IO 1,120 |. 02/25/2052 . |1.A ........
Sequoia Mortgage20235 2023-5 A10  5.631%
LB1749F-AK-8 [ 12/25/53 ..o . 03/01/2026 . |Paydomn ...cevvueeeeeeeniieeeeeennn Joeneeeeeeeenneeee feenns 2,255,781 |........ 2,255,781 |........ 2,221,450 |........ 2,238,793 [oceeeieeeinnnns (U 16,988 |.ooeeeeenennns (U 16,988 |[.ooeeeeennnnnn (U 2,255,781 [.oeeeeeinnnnnns (VI PO [ PO [V PO 20,497 |. 12/25/2053 . |1.A ........
Sequoia Mortgage202551 2025-S1 A4 2.500%
L B1749T-AD-4 [09/25/54 ..o . 03/01/2026 . |Paydomn .cevveeneeeeeeniieeeeennnn Jorneeeeeenneeeee feeees 1,106,211 |........ 1,106,211 |........... 958,150 |........... 962,576 [...ccevvnunnnns (U 143,636 |[coeeeeenennnn 0 (U 1,106,211 [ooeeeeeenennnns (VI PO [ PO (VI IO 4,842 |. 09/25/2054 . [1.A ........
Sequoia Mortgage202513 2025-13 A5  5.000%
..81750D-AE-3 [ 12/25/55 . 03/01/2026 . | Paydown ... 0. 0] . 12/25/2085 . |1.
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 03/01/2026 . | Paydoun . 0 0| . 07/25/2043 . |1.
..86359A-K3-6 | SASC 2003-25XS A5 3.742% 08/25/3: . 03/01/2026 . |Paydoun . 0 .0 | . 08/25/2033 . |1.
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .... .. |- 03/01/2026 . |Paydoun ... 0 .0 . 11/25/2036 . |4.
Towd Point Mortg20221 t 2022-1 A1 3.750%
..B9170V-AA-6 [07/25/62 ..eevvvniiiiiininiiiiiiiiiie i . 03/01/2026 . | Paydoun [U 10,124 ... [ U 285,305 [.....cccuunnnns J I (U T [ AP 1,682 |. 07/25/2062 . |1.A ........




¢c's04

STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks 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 11 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
..89173F-AB-6 | TPMT 2017-1 A2 3.500% 10/25/56 .............. . 03/01/2026 . |Paydomn .cevveeneeeeeeiineeeeennnn Jorneeeeeenieeeee feeees 1,620,648 |........ 1,620,648 |........ 1,531,512 |........ 1,614,148 |[.oooeeeennnens [V 6,500 [ooeeeieeennnnns [V 6,500 [ooeeieeenennns (U 1,620,648 |..eeeeeeennnnn (VI PO [ PO (VI IO 7,703 |. 10/25/2056 . |1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1
BOT77E-AA-7 [4.793% 10/25/48 ...coeveeeeeeiieeeeeeeee e . 03/25/2026 . |Paydomn .ceevuuneeeeerniieeeeeennnn feeeeeeeniieeeee [ereeeeeinnan 1,964 [....ocoennnns 1,964 |oeeeees 1,962 | 1,988 |oeeeeeeieeees 0 Joeeeeees (24) |eeeeeeeenee (V1 PO (V23] PP [V IO 1,964 |oooeveees (VI PO [ PO [V PO 16 |. 10/25/2048 . |1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%
..89181J-AA-0 [ 01/25/63 ..eeeeeeeeeeee e . 03/01/2026 . |Paydomn .ceeveeneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 207,513 |........... 207,513 |........... 197,830 |oveeunnnnns 199,712 |oeeeiies [V N 7,800 [ooeeeeeeennnnns (U1 N 7,800 [ooeeeeeeennnnns (U 207,513 . 01/25/2063 . |1.A ........
United Wholesale2021INV3e LLC 2021-INV3 A4
..90355R-AE-2 [2.500% 11/25/51 oeveeeeeeeeeee e . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 392,722 |eeeennnnnn 392,722 |oeuunnnnns 326,727 |..eevvnnnnn 335,934 [oeiiieinnnnns (U 56,788 |..eeueeeeennn (U 56,788 |..eeueeeeennnn (U 392,722 . 11/25/2051 . |1.A ........
UTAH HSG CORP SINGLE FAMILY HSG ~ 3.875%
..917436-8L-4 [01/01/50 ...eeeeeeeeiee e . 01/01/2026 . |Redemption 100.0000 ...ccee forreeiimiiiieieens e 340,000 |........... 340,000 |..eeeennnns 351,982 |........... 345,925 |....coeeennnnnn [V P (5,925) [-eeeeerennnnes [V P (5,925) [-eeeevnnnnnnnns (U 340,000 . 01/01/2050 . |1.C FE .
United Wholesale20211 e LLC 2021-1 A4
.. 91824N-AD-4 [2.500% 06/25/51 ..evvveeeeeeeeeieeeeeenee e . 03/01/2026 . |Paydomn .cevveeneeeeenniieeeeeennnn Jerneeeeeenieeees fereeeeens 330,760 |........... 330,760 |eeeeennnnn 288,273 |....ceenenn 293,987 [.oeeverennnnnns (U 36,773 |oveeeeeeeeenns (U 36,773 |oveeeaeeeeeenns (U 330,760 . 06/25/2051 . |1.A ........
Verus Securitiza20225 st 2022-5 A1 3.800:
. 924921-AA=7 [ 04/25/67 . . 03/01/2026 . |Paydomn .ceeveeneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 751,663 |........... 751,663 |eeevennnnn 735,571 |.......... 756,108 |oeeveeneeeeenee [V P (4,445) [.cceeennnnnnnne [V P (4,445) [.coeeennnnnnnes (U 751,663 . 04/25/2067 . |1.A FE .
Verus Securitiza20235 st 2023-5 A1 6.476
..924934-AA-0 [ 06/25/68 ......ceeeernnneeeeenniae e . 03/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Jorneeeeeeenieeees fereeeeens 452,613 |oeeennnnns 452,613 |........... 452,605 |........... 453,237 |oeeeeeiinnnnnn (U (624) |.eeeeeennnns (U (624) |.eeevvennnns (U 452,613 . 06/25/2068 . |1.A ........
Verus Securitiza20223 st 2022-3 A1 5.130%
..92538U-AA-9 | 02/25/67 ... .. |- 03/01/2026 . |Paydown ... .. 683,136 683,136 681,342 |...........682,280 |.... .683,136 |.. . 02/25/2067 . |1.A ........
Verus Securitiza20231 st 2023-1 A1 5.850%
.. 92530B-AA-0 [ 12/25/67 .eeeeeeeeeeeee e . 02/01/2026 . |Paydomn .ccevveeeeeeenniieeeeeennn feeneeeeeeenneee feens 4,303,3% |........ 4,303,3% |........ 4,308,370 |........ 4,360,177 |oeeeeeeeennnn0 e (56,781) [oeneeieeennnl 0 [ (56,781) [cueeeeennnnnn (U 4,303,395 |...ooeeeennnnn (VI PO [ PO [V PO 41,685 |. 12/25/2067 . |1.A ........
Verus Securitiza20232 st 2023-2 A1 6.193%
..92539D-AA-6 | 03/25/68 ... .. |- 03/01/2026 . |Paydomn ......eeueeeeernniiieeeennn Jeeeneeeeeeeniees [+enn...3,922,688 [ 3,922,688 |........ 3,922,658 |........3,937,084 |.... .. (14,396) |... (U 3,922,688 |.. . 03/25/2068 . |1.A ........
Verus Securitiza o
..92539T-AA-1 | 05/25/68 . 03/01/2026 . |Paydomn .ceevueeeeeenniieeeeeannas . 168,831 0. o0 |- o0 ] . 05/25/2068 . |1.A ........
..92812U-M2-1 |VASHSG 2013-C A 4.250% 10/25/43 . 03/15/2026 . | Redemption 100.0000 . 12,701 0 0| 0| . 10/25/2043 . |1.A FE .
..92812U-Q3-5 |VASHSG 2013-D A 4.300% 12/25/43 .. . 03/25/2026 . |Various ... A 21,806 | 0 0| 0| . 12/25/2043 . |1.A FE .
..92812U-Q4-3 |VASHSG 2014-A A 3.500% 10/25/37 .. . 03/15/2026 . | Various .. 125,726 ..125,726 ..125,726 |. ..125,726 |. 0 0| . 0| . 10/25/2037 . |[1.A FE .
..92812U-05-0 |VASHSG 2015-A A 3.250% 06/25/42 .. . 03/15/2026 . |Various ... .. 278,392 ..278,392 ..278,850 |. ..278,586 |. 0 0| .278,392 0| . 06/25/2042 . |1.A FE .
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 .. .. |- 03/15/2026 . | Redemption 100.0000 . ... 62,596 ...62,5% ...62,5% [............62,59 |.... .0 0 ..62,59 |.. .0 . 06/25/2041 . |1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 |08/25/42 . 03/25/2026 . |Various ... ...29,866 |.... .0 w0 ] ..29,866 |.. w0 ] . 08/25/2042 . |1.B FE .
..929227-2G-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 . . 03/01/2026 . | Paydoun . .4,428 | 0 0| 5,21 0| . 06/25/2033 . |1.A FM .
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 . . 03/01/2026 . | Paydoun . 13,511 0 0| 14,819 0| . 05/25/2036 . |1.A FN .
..93934F-EQ-1 [WMALT 2005-9 2A4 ~ 5.500% 11/25/35 .... . |- 03/01/2026 . | Paydoun ... ...15,843 |.... 0. o0 |- ..20,258 |.. o0 ] . 11/25/2035 . |1.F FM
..93935B-AH-3 | WMALT 2006-5 3A6  6.768% 07/25/36 ........... . 03/01/2026 . | Paydown ... 4780 .. .0 w0 ] ..22,369 |.. w0 ] . 07/25/2036 . |1.A FN .
..939351I-AD-6 | WMALT MORTGAGE 2006-9 A3  4.022% 10/25/36 . |. 03/01/2026 . |Paydoun . 30,115 |. 0 0| 106,113 0| . 10/25/2036 . |1.A FM .
..949796-AS-5 [WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... . 03/01/2026 . | Paydown ... .0 0 .0 . 05/25/2050 . |1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 |2.500% 06/25/51 . 03/01/2026 . | Paydown ... .0 w0 ] w0 ] . 06/25/2051 . |1.A ........
..94989U-AS-0 |WFMBS 2018-1 A17 ~ 3.500% 07/25/47 . . 03/01/2026 . | Paydoun . 0 0| 0| . 07/25/2047 . |1.A .
..95001T-BH-7 [WFMBS 2019-1 B1  4.024% 11/25/48 .. . 03/01/2026 . | Paydoun . 0 0| 0| . 11/25/2048 . |1.A .
..95002F-AA-2 |WFMBS 2019-4 A1  3.500% 09/25/49 .. . 03/01/2026 . |Paydoun . s N 0 . (1, 0| 0| . 09/25/2049 . |1.A .
..95003B-AA-0 | WFMBS 2020-5 A1 2.500% 09/25/50 .. . 03/01/2026 . | Paydown ... ...(2,248) |. 0 e (2,248) | 0. .0 . 09/25/2050 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-
..95003H-AA-7 [2.500% 08/25/51 .evvvvvniiiiiiiiiieiiiiieeees . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 172,801 |.ooeeeens 172,801 |...........169,507 |.......... 169,866 |........cevnnns (U 2,936 |oeiiiininns (U 2,936 |oiiiiininns (U 172,801 [oooeeiiennnnnns (1 P [ PO [V 803 |. 08/25/2051 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A3
..95003H-AC-3 |2.500% 08/25/51 . 03/01/2026 . | Paydown ... .. 770,157 .. 770,157 ..666,937 [.oooiiiiinnnnl0 fennnns 103,220 |. .. 103,220 |... .. 770,157 |.. . 08/25/2051 . |1.A ........
Wells Fargo Mort2022
..95003N-AB-2 [3.000% 03/25/52 .....evvvuniiiiiininiiiiiiniis . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 110,962 |........... 110,962 |.......... 101,010 |........... 101,853 [oiiiiinnnnns (U 9,109 |eevveieennn 0 9,109 |0 e 110,962 |ovvvenieinnnnn (1 P [ PO [V 425 . 03/25/2052 . [1.A ........
Winwater Mortgag20152 rust 2015-2 B4
.. 97652U-BH-2 |3.944% 02/20/45 ... . |- 03/01/2026 . [Paydown ... R . ..18,852 |.... ... 401 | ..19,253 |. . 02/20/2045 . |1.A ........
..693675-AA-8 | CGMS 2020-3 A1 3.000% .. |- 03/01/2026 . |Paydown ... .. ..188,219 |[.... . (8,722) ). 179,497 .. . 11/25/2050 . |1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 102,564,299 102,441,882 97,688,673 98,367,845 956 3,731,642 0 3,732,598 0 102,435,570 0 0 0 930,200 XXX XXX
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arbor multifamil2021MF3 ge sec 2021-MF3 XA
..03882K-AN-2 [0.723% 10/15/54 .oovvvvniiiiiiiiiiieiiiieeees . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U FO, 6,617 |oeerrnennn 5,514 [0 [ a(5,514) [0 [ (5,514) |ovvvenninne [ (VN (1 P [ PO [V 256 |. 10/15/2054 . |1.A FE ....
Barclays Commerc2021C11 gage S 2021-C11 XA
..0549311-AG-9 | 1.327% 09/15/54 .. . 03/01/2026 . | Paydown ... ...16,425 |.... .. (16,425) |... . 09/15/2054 . |[1.A FE .
Barclays Commerc20:
..054975-AG-2 [0.480% 12/15/55 .. |- 03/01/2026 . |Paydown ... .. (10,89%) |. .. (10,894) [... . 12/15/2085 . |[1.A FE .
..055261I-AC-7 |BAMLL 2015-HAUL A2  4.030% 07/07/43 . .. |- 03/01/2026 . |Paydoun ... ... (2,267) |. ... (2,267) ... . 07/07/2043 . |1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA
..05551V-BK-8 [ 1.194% 07/15/54 . ooomeeeiieiieeeeeee e . 03/01/2026 . |Paydomn .ceevveneeeeenniiieeeeennnn Joeneeeeeeeeniieees feeeeeeeeees [V (U PO 356,851 |........... 212,893 [..oeeeriinnnnns 0 |oueeen (212,893) |.oeeeveennees 0 |oueeen (212,893) . 07/15/2054 . |1.A FE .
Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 [0.120% 06/15/55 ......oereeeeeeeeeeeeniieeeeeens . 03/01/2026 . |Paydomn .eeevveneeeeenniiieeeeeennn Joeneeeeeeeenieees feeeee e [V [V IO 8,806 [.eeeeeenne 4,260 |eeeeninnnnns (U (4,260) |.cevenneaanne (U (4,260) |.cevenneaanee [ (VI IO (VI PO [ PO [V PO 99 |[. 06/15/2055 . [1.A FE .
BLP Commercial M2023IND Trust 2023-IND A
..055531-AA-5 [5.365% 03/15/40 ...eevvvmneieeiiniieeeeeenieees . 03/15/2026 . |Paydomn ..cevueneeeeenniiieeeeennnn Joneeeeeeenieeeee fereeeeens 706,905 |........... 706,905 |.......... 707,789 |oeeerennnn 707,571 |oveeeaeeeeeee (U (B66) [-.neeeeenennnn (U (B66) [-.neeeeeennnnn (U 706,905 |.eevvrinnnns (VI PO [ PO (VI IO 9,525 |. 03/15/2040 . [1.A ........
Barclays Commerc2023C21 gage S 2023-C21 XA
..0555311-AG-4 [0.196% 09/15/56 ......ceeeeeeenneeeeeenniaeeeeens . 03/01/2026 . |Paydomn .ceevveeeeeeenniiieeeeennnn Joeneeeeeeeeniieeee e [V (U1 PO 812 | (<770 PO (U (7L ) (U (7[5 ) [ (VI IO (VI PO [ PO [V PO 21 |. 09/15/2056 . |1.A FE ....
Barclays Commerc20245C27gage S 2024-5C27 XA
..05555F-AH-7 [0.814% 07/15/57 . 03/01/2026 . | Paydown ... . 07/15/2057 . |1.A FE ....
Barclays Commerc20245C29gage S 2024-5C29 XA
.. 05555P-AD-4 [ 1.598% 09/15/57 ..evvveeeeeeeeeeeeeeeene e . 03/01/2026 . | Paydoun . 09/15/2057 . |1.A FE ....
BFLD Trust
..05555V-AC-3 |07/15/41 ... . 03/15/2026 . | Paydown ... . 07/15/2041 . |1.D FE ....
BMO Mor tgage
..055930-AD-6 [ 09/15/57 .eveeeeeeeeeee e e . 03/01/2026 . |Paydomn .ceevveeeeeeenniiieeeeennnn Joeneeeeeeeeniieeee e [V (U1 PO 996 |.oeeeiieinns X I (U [E1 D) (U (511) [oeneeeeennnnns [ (VI IO (VI PO [ PO [V PO 44 . 09/15/2057 . |1.A FE ....
BMO Mortgage Tru2022C2 2022-C2 XA  0.040%
..05602N-AG-5 |07/15/54 ... . 03/01/2026 . | Paydown ... n 2,004 ... . 07/15/2054 . |1.A FE .
BX Trust
..05609T-AA-8 |01/15/39 . 02/15/2026 . |Paydomn .ceevveneeeeeiiiieeeeennnn Jerneeeeeeeneeee feees 7,169,241 |........ 7,169,241 |........ 6,828,702 |........ 7,075,190 |oeeveueeaennes (U P 94,050 |..ecevvnnnnnnns (U P 94,050 |..eeevvnnnnnnns (U 7,169,241 |oeeveenens (VI PO [ PO [V PO 56,366 |. 01/15/2039 . |1.A ........
BX Trust 2022AHP 2022-AHP AS  5.163%
.05610F-AB-3 [01/17/39 .eeeieeeieee e . 03/15/2026 . |Paydomn ..cevueneeeeenniiieeeeennnn Joneeeeeeenieeeee fereeeeens 402,098 |........... 402,098 |........... 400,943 |........... 401,855 |[...ccevvnnnnnns 0 Joeeeeees 284 | (V1 PO 284 | (U 402,098 |..eevnennnnnnns (VI PO [ PO (VI IO 5,215 [. 01/17/2039 . [1.A ........
BX Trust 20220SM0 2022-CSMO A 5.787%
..05610M-AA=0 [ 06/15/27 ...eeeeeeeeeee e e . 02/15/2026 . |Paydomn .ceeveeneeeeeeiiieeeeeennnn o eeeenreeee feees 4,000,000 |........ 4,000,000 |........ 3,988,750 |........ 3,996,511 |.oeeerinnnnnnns [V 3,489 | (U1 3,489 |t (U 4,000,000 [oeeueeeeeennnnn (VI PO [ PO [V PO 40,162 |. 06/15/2027 . |1.A ........
BX Trust 20220SM0 2022-CSMO € 7.561%
..05610M-AD-4 | 06/15/27 . 02/17/2026 . |Paydonn ...ceeeueeeeeeennineeeeennnn foreeeeeeeeenieeeeee [..... 26,840,000 |.......26,840,000 |....... 26,686,978 |....... 26,792,312 [..ooeeeeneennl0 [ 47,688 |.oeeeeeeennne (U 47,688 |.oeeieeeennne (U 26,840,000 [veuneeeennnnn (VI PO [ PO 0 |oeeennns 351,475 |. 06/15/2027 . |1.A ........
BX Trust
..05619T-AE-8 | 12/13/42 . 01/30/2026 . | WELLS FARGO ......cevvuuereeeemmnnnn Joumeneeeeennnenees [onnn...4,304,646 |........ 4,235,000 |........ 4,235,000 |........4,235,000 |.... .0 0. o0 ]eeennn.. 4,285,000 |.. . 12/13/2042 . |1.G FE ..
..06054M-AF-0 |BACM 2016-UB10 XA  1.736% 07/15/49 . 03/01/2026 . | Paydoun . ..1,008,385 |. 0 L0 0 .0 0| 0 . 07/15/2049 . |[1.A FE .
..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 .... . |- 03/01/2026 . | Paydown ... 551,052 |.... eeeennn (2,310) |- 0 e (2,310) ... 0. . 08/15/2061 . |1.A ........
..06539L-BC-3 |BN 2018-BN13 XA  0.453% 08/15/61 ............. . 03/01/2026 . |Paydomn .....euunvveiiiinnnniniiiinnn foveeneeeeiiiiinneees [0 fon 00 8,410 |.eeeenn . 5,744 |0 s (5,744) [V A (5,744) 0 . 08/15/2061 . |1.A FE .
Bank 2020BN25 2020-BN25 XA
..06539W-BC-9 [0.870% 01/15/63 . 03/01/2026 . | Paydown ... ... 4,528 ... ...(2,642) |. 0 el (2,642) ). w0 ] . 01/15/2063 . |1.A FE .
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . . 03/01/2026 . |Paydoun . ..510,353 |. (1,699) | 0 . (1,699) 0| . 03/15/2061 . |1.A ........
..06540T-AE-0 |BANK 2018-BN11 XA 0.442% 03/15/61 .. . 03/01/2026 . | Paydoun . .(3,958) | 0 ..(3,958) 0| . 03/15/2061 . |1.A FE .
..065401I-BC-6 |BANK 2019-BN19 A2  2.926% 08/15/61 .. . 02/01/2026 . |Paydoun . 127 ). 0 127 0| . 08/15/2061 . |1.A ........
..06540W-BH-5 |BANK 2019-BN19 XA  0.936% 08/15/61 .. . 03/01/2026 . | Paydoun . .. (16,541) . 0 (16,541) 0| . 08/15/2061 . |1.A FE ..
..06541F-BB-4 |BANK 2017-BNK4 XA  1.323% 05/15/50 .......... . 03/01/2026 . |Paydown ... ... (1,578) |. 0 eeeennn. (1,578) ... 0. . 05/15/2050 . |1.A FE .
Bank 2019BN23 2019-BN23 XA
..06541R-BC-6 |0.682% 12/15/52 .eevveeeeeeeeiieeeeeenee e . 03/01/2026 . |Paydomn .cevveeneeeeenniieeeeeennnn feeeeeeeemnieeeeee foreeeeeiiien 0 s 0 e 5,048 [0 8,120 [0 (3,120) |+evveeeaeenes (U (3,120) |+eveeneeeenes [ (VI IO (VI PO [ PO [V AU 171 . 12/15/2052 . [1.A FE .
Bank5 20245YR6 2024-5YR6 XA
..066043-AX-8 [ 0.743% 05/15/57 eevveeeeeeeeeeeeeeeeeeeee e . 03/01/2026 . |Paydomn .cevveuneeeeenneieeeeennnin feeeeeeeemnnieeeee foreeeeeniiind 0 it 0 e 544 868 [0 (363) |+eevevnnnnns (U (363) |+eeeevennnns [ P (VI IO (VI PO [ PO [V AU 25 |. 05/15/2057 . [1.A FE .
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 [ 1.440% 02/15/50 . 03/01/2026 . |Paydown ... ....(5,547) |. ..(5,547) |... 0. . 02/15/2050 . |1.A FE .
..08160B-AE-4 |BMARK 2018-B5 ASB  4.158% 07/15/51 .. . 03/01/2026 . | Paydown ... ... (2,815) [. . (2,815)]... .899,796 |.. . 07/15/2051 . |1.A ........
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BENCHVARK Mor tga2019B15 2019-B15 XA  0.800%
L0B160K-AH-7 [ 12/15/72 ovveeiiiiiiii e L Paydonn oo [ [0 L 0 20,472 9,729 [oooiiiiiinnnnns (U - (12,566) . 12/15/2072 . |[1.D FE .
BENCHVARK Mor tga2022B34 2022-B34 XA  0.020%
..08161Y-BH-5 |04/15/55 ... . . |Paydoun ... .eeeeee. (1,816) ). . 04/15/2055 . |1.A FE ..
..08163A-AF-0 | BMARK 2020- 742 . . L |Paydonn ceeeenieeeeeeeeeeeee e [0 [ 0 |l 557,566 |...........246,607 |...............0 [...... (246,607) | . 07/15/2053 . |1.A FE .
BENCHVARK Mor tga2024V10 2024-V10 XA  1.305%
..08163U-AD-1 [09/15/57 .eeeeeeeeeeeee e e |Paydonn eeeeee e [ e 0 e O e 179 [ 129 | (U (129) |+ eeeeeees (U (129) |+ eeeeeeees (VI PR | B TR | B R [ PO [V PO 8 |. 09/15/2057 . |1.A FE .
BENCHVARK Mor tga2024V5 2024-V5 XA 1.065%
.08163X-AZ-6 [ 01/10/57 ..eeeeeeeeee e |Paydonn eeeeee e [ e 0 e O e 264 [ 155 | (U (155) |+eeeerenees (U (155) |+eeeenenees (VI PR | B TR | B R [ PO [V PO 11 |. 01/10/2057 . |1.A FE .
BENCHVARK Mor tga2024V7 2024-V7 XA  0.652%
..08163Y-AV=3 [ 05/15/56 ....eeeeeeeenneeeeeeeene e e eeene e |Paydonn ceeeee e [ o0 e 0 el 7D [ 51 | 0 Joeeeeees (51) |eeeeeneeeeenne (V1 PO (51) |eeenneeeeens (VI PR | B TR | B R [ PO [V PO 3 |. 05/15/2056 . |1.A FE ....
BENCHVARK Mor tga2025V14 2025-V14 XA  0.768%
..08164B-AE-0 [ 04/15/57 .eeeeeeeeeeee e |Paydonn eeeeeeeeeee e [ e 0 et O 885 [ 885 |..ceiiiinns (U [E1515) ) PO (U (885) [ceneeeeenennnn (VI PR | B TR | B R [ PO [V PO 36 |. 04/15/2057 . |1.A FE ....
BENCHVARK Mor tga2024V11 2024-V11 XA 0.560%
081921-BA-5 [ 11/15/57 e L Paydonn ceeeeeeeeeeeecee [ o0 e O 12 [ 90 |eeeeiniees 0 Joeeeeees (90) |+eveeneeaeenns (V1 PO (90) |+evenneaeenns (VI PR | B TR | B R [ PO [V PO 5 |. 11/15/2057 . |1.A FE ....
BENCHVARK Mor tga2024V6 2024-V6 XA  1.335%
..081927-AC-9 |03/15/57 ... . . | Paydoun ... .. (1,347) |. . (1,347) |... . 03/15/2057 . |1.A FE ....
BMO Mortgage Tru20245C4 2024-5C4 XA  0.577%
..09860S-AV=2 [ 05/15/57 .evveeeeeeeene e e L |Paydonn ceeeeeeeeeee e e o0 e 0 0 2,295 [ 1,077 0 [ (1,077) feeeeeeeennnnns (U (1,077) . 05/15/2057 . |1.A FE .
BMO Mortgage Tru20245C7 2024-5C7 XA  0.931%
..09660W-AV-3 | 11/15/57 . | Paydoun . .383 |.. ... (383) ] . (383) . 11/15/2057 . |1.A FE .
..12512J-AT-1 [ CD 2018-Cl .213% . . . |Paydoun ... ,568 |.... . (1,724) |. . (1,724) |... . 08/15/2051 . |1.A ........
CSAIL Commercial2019C16 e Trus 2019-C16 XA
.. 12596I-AE-4 | 1.526% 06/15/52 .....evvvvvviinnnnennns . . |Paydoun ... ...48,707 |.... . (49,372) |. (49,372) |... . 06/15/2062 . |1.
.. 12620N-AH-8 [ COMM 2015-DC1 AM  3.724% 02/10/48 . . | Paydoun . .6,654,002 |.. . .0 . 02/10/2048 . |1.
CRB Commercial M2025CRE1Trust 2025-C
.. 126298-AA-2 [83.867% 09/15/58 ....eeeieeeeeeieeeeeeneie e . | Paydoun 208,179 |oeeeeieeeeenee 0 Jooeeeeeee 1,120 [ (U1 1,120 . 09/15/2058 . |[1.A Z .....
CRB Commercial M2025CRE1Trust 2025-CRE1 A
.. 126298-AA-2 83.867% 09/15/58 .....eeieeeeeeeeeeeeniee e . | Paydoun 54,169 |..ccovvnnnnnnns (1 PO (8) |vevnneeeennns (1 PO (8) . 09/15/2058 . |1.A FE .
CRB Commercial M2025CRE1Trust 2025-CRE1 XA
.. 12629S-AE-4 [ 1.268% 09/15/58 . | Paydoun ... . .. . 09/15/2058 .
..12630B-AE-8 | COMM 2013-CR13 D 6.702% 11/10/46 . . | Paydoun . .6,069,852 |. . 11/10/2046 .
..12630B-AG-3 |COMM 2013-CR13 E  5.102% 11/10/46 . . [Various ... 620,129 [0 el 0 [0 o0 e 0 620,129 0 141,608 |....... 141,608 . 11/10/2046 .
CSAIL Commercial2015C3 e Trus 2015-C3 AS
.. 12635F-AX-2 [4.053% 08/15/48 ....oeeeeeeeeeiieeeeeeneeeees L |Paydonn eeeee e [ 22,849,417 |.oeveennnennens (U1 PO (VI PO [ PO (VI PO 0 [nnnn.. 22,849,417 [oooeeeiinnnnl0 ot [ PO [V PO 0 |. 08/15/2048 . |1.A ........
CSAIL Commercial2016C5 e Trus 2016-C5 C
.. 12636L-BE-9 [4.404% 11/15/48 .oovveeieeeeie e . | Paydoun 324,585 . 11/15/2048 . |1.A ........
..13705D-AA-0 | CANAL 2021-1B  4.307% 09/15/56 . [Paydown ... ..243,451 |.... . 09/15/2056 . |1.F FE .
..17322Y-AG-5 |CGCMT 2014-GC25 B 4.345% 10/10/47 . | Paydoun . ..849,883 |. . 10/10/2047 . |1.A ........
..17328R-BE-8 | CGCMT 2020-GC46 XA  0.957% 02/15/53 . . . |Paydoun ... 12,342 . 02/15/2063 . |[1.A FE .
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
..302972-AN-4 101/25/29 ... . . |Paydoun ... ...10,9% |.... . 01/25/2029 . |[1.A FE .
FREMF Mor tgage .
..30207R-AA-7 [ 10/25/28 .oevvvriiiiiiiiiieeiei L Paydonn oo [ [0 L 0 . 20,429 [, 6,381 |0 e (6,381) |0 e . 10/25/2028 . |1.A FE .
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
..30311M-AN-2 |06/25/29 ... . |Paydoun ... ... 14,525 |.... .. (14,525) |... . 06/25/2029 . |[1.A FE .
FREMF Mor tgage
..30315K-AA-0 [0.100% 05/25/53 . |Paydoun ... ...16,064 |.... .. (16,064) |... . 05/25/2053 . |1.A FE ..
.. 36253P-AE-2 | GSMS 2017-GS6 XA 0.993% 05/10/50 . . | Paydoun . .1,566 | . (1,566) . 05/10/2050 . |1.A FE ..
..46590M-AT-7 [ JPMCC 2016-JP2 XA  1.645% 08/15/49 . | Paydoun . 407 .. . (1,417) . 08/15/2049 . |1.B FE .
JPMBB Commercial2016C1 e Secu  4.938%
L A46645L-BE-6 [ 03/17/49 ..ovvvniiiiiiiiiiei L |Paydonn oeeeic [ 14,801 [oooeiiiiinnnnns [ PR L1 [ PO L1 0 Joveereeennnn 14,857 [0 [ [ PR [V 139 |. 03/17/2049 . |1.A ........
KSL Commercial M2024HT2 Trust 2024-HT2 C
..500937-AE-7 [6.014% 12/15/39 . .evvvniiiiiiiiiiiiiiiiiiies fPaydown ..o fi 307,518 |.viiinnns (U 1,311 [, (U 1,311 [ 0 oee...308,828 [oiiiiinnnnnn 0 foiiiiiinnnnns (U T [ AP 4,663 |. 12/15/2039 . |1.A ........
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..502190-AN-4 |LNSTR 2016-4 D 4.731% 03/10/49 .............. . 02/01/2026 . |Paydoun ........cooeveiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeees 2,210,503 |........ 2,210,503 |........ 2,133,136 |........ 2,198,552 |.....ooeeeins [V R 11,951 [ [V R 11,951 [ [V R 2,210,503 |....evvvennnnns (VO [V [V 17,006 |. 03/10/2049 . |1.A ........
Morgan Stanley B2015C27 t 2015-C27 AS
..61690A-AG-9 |4.068% 12/15/47 .....oovvvvviiiiiiiiiiiiiiiiiiiiees . 01/01/2026 . |Paydoun .......coooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeeene 1,161,639 |........ 1,161,639 |........ 1,107,777 |........ 1,161,639 |............... [V (VR [V (VR [V R 1,161,639 . 12/15/2047 . [1.A ........

Morgan Stanley B2015C27 t 2015-C27 B 4.379%

..61690A-AH-7 | 12/15/47 . 01/01/2026 . | Paydoun ... 11,311,000 |....... 11,311,000 |....... 10,936,323 |.......11,311,000 |.... K 11,311,000 |.. . 12/15/2047 . |1.A ........
..61691Q-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 . 03/01/2026 . [Paydown . .. 283,053 ..283,083 ..291,532 . (1,133) | . (1,133) .283,083 . 10/15/2051 . |1.A .
..616928-BU-3 | MSC 2020-HR8 XA  1.780% 07/15/53 . 03/01/2026 . | Paydoun ... ....(5,635) |. ..(5,635) |... . 07/15/2053 . [1.A FE ..

Morgan Stanley B2016C30 t 2016-C30 XA
..61766N-BC-8 | 1.282% 09/15/49 .......oeviiiiiiiiiiiei s . 03/01/2026 . [Paydomn .....coueeeereiiiiiiiiiiees oo e (I OO [ PO 236,462 |............ 51,271 | 0 foeeens (51,271)
Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.241% 11/15/49
. 61767Y-AN-0 | MSC 2018-H3 ASB  4.120% 07/15/51 .
Morgan Stanley C2020L4 Trust 2020-L4 XA

. B1770K-AY-1 | 1.062% 02/15/53 ......ccuvvvieeeiiiiiiieieeiiins . 03/01/2026 . | Paydown
OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG

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

. 11/15/2049 . |1.A FE ...
. 07/15/2051 . |1.A ........

. 03/01/2026 . | Paydown ...
. 03/01/2026 . |Paydoun ...

....(5,489) |.
.. (2,422) |

. 02/15/2053 . |1.A FE ...

..B7737R-AC-3 |3.910% 11/01/36 . 03/26/2026 . |Redemption 100.0000 . . . . . . 11/01/2036 .
..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 .. . 03/01/2026 . [Paydown . ..998,809 ..998,809 ..998,650 |. .998,809 . 06/15/2050 .
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 . . 03/01/2026 . [Paydown . ..710,026 . 710,026 ..712,573 | ,547) 710,026 . 05/15/2051 .
..00276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 . . 03/01/2026 . [Paydown . .. 367,578 ..367,578 ..368,763 |. . (1,185) .367,578 . 0 .. . . 06/15/2051 .
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.518% 04/15/52 .. . 02/01/2026 . [Paydown ....coovviiiiieiiiiiiiieees feiiiieeeeiiiies |, 0 .0 55,532 |. (55,532) [overuvvininnn 0 [ . 0 . , . 04/15/2052 .
..90353D-Ali-5 | UBSCM 2018-C12 ASB  4.195% 08/15/51 . . 03/01/2026 . [Paydown . ..626,264 ..626,264 ..628,478 |. ..(2,214) .626,264 . 08/15/2051 .
..92037E-AG-9 | WIFRBS 2013-C11 B 3.714% 03/15/45 . . 01/01/2026 . [Paydown . . 3,044,086 ..3,044,086 K .3,044,086 |. . .3,044,086 . 03/15/2045 .
..92037E-AH-7 | WIFRBS 2013-C11 C  4.309% 03/15/45 . . 01/01/2026 . [ Paydown . . 2,869,000 ..2,869,000 ..2,930,407 |. .2,869,000 |. .2,869,000 . 03/15/2045 .
..92937U-AJ-7 |WIFRBS 2013-C13 D 4.285% 05/15/45 . . 03/01/2026 . [Paydown . ... 64,256 ...64,256 ...66,435 |. ...64,256 |. ..64,256 . 05/15/2045 .
..94989Y-BF-9 | WIFCM 2016-C32 C  4.499% 01/15/59 .. . 02/01/2026 . [Paydown . 10,000,000 10,000,000 ..9,571,875 |. 10,000,000 |. 10,000,000 . 01/15/2059 .
..95000D-AG-6 | WFCM 2016-C34 ASFL  4.827% 06/15/49 . . 02/15/2026 . [Paydown . .9,790,837 ..9,790,837 ..9,429,800 |. .9,783,356 |. E .9,790,837 . 06/15/2049 .
..95000L-BE-2 |WFCM ~ 4.506% 03/15/59 . 03/01/2026 . [Paydown .....cceeuviiiiiiiiiiiiiiens e e 5,500,000 |........ 5,500,000 |........ 5,417,500 |........5,477,838 |.....cccceennn0 22,162 |0 [l 22,162 |0 [ 5,500,000 |.. . 03/15/2059 .

Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 | 0.766% 12/15/49 .......ccvveeeieiiiiiiiieeees . 03/01/2026 . [Paydomn .....coeeeeeeeiiiiiiiiiiees oo e (I OO [ PO 11,340 | 1,829 [oveeeiiinns 0 foeeens (1,829) |- 0 foeeens (1,829) |- [ OO (I O (O O 0 foreeeiiiiias [\ IO 707 |. 12/15/2049 . [1.A FE ....
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

..95001M-AH-3 10.902% 07/15/50 . 03/01/2026 . | Paydoun ... .0 ... 116,789 |............24,919 |.... (24,919) |. .. (24,919)|... . 07/15/2050 . [1.A FE ....

..95002U-BE-0 | WFCM 2020-C58 XA  1.792% 07/15/53 . . 03/01/2026 . | Paydoun . .0 74,134 | 52,179 |. .. (82,179) |. (52,179) . 07/15/2083 . [1.A FE ....

..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.037% 08/15/53 . ... |- 08/01/2026 . | Paydoun ... .0 L 12,374 .8 T24 | ... (8,724)]. ... (8,724)]... . 08/15/2053 . [1.A FE .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..9500311-BT-4 10.380% 04/15/55 ....ccoovviiiiiiiiiiiiiiiiiieeeees . 03/01/2026 . |Paydoun ........cooeeveiiiiiiiiiiiins foiiiiiiiiiiiiiiiens [, [V 0 [ 4700 |ooeeeeenns 3,012 |l [V R (3,012) |.ooeeeeeees [V R (3,012) |.ooeeeeeeees [V (VN O (VO [V [V 110 |. 04/15/2055 . |1.A FE ....
Wells Fargo Comm20255C3 ortgag 2025-5C3 XA

..95004J-AD-6 | 0.814% 01/15/58 .....evvvrvvrrrrnnnininiiiiiiiinnns . 03/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [, [V 0 [ 2,233 [ 1,727 e [V R (1,727) feuveniinnnnnnne [V R (1,727) feueeeiininnnnne [V (VN O (VO [V [V 94 |. 01/15/2058 . [1.A FE ..

..00489T-AG-1 |ACR 2021-FL4 C  6.044% 12/18/37 .............. . 01/20/2026 . |Paydown .........cooeeeiiiiiiiininnns foniiiiiiiiniiiniens foen 13,243,244 |....... 13,243,244 |....... 13,244,326 |....... 13,243,244 |............... 0 e (VO 0 | (VO [V R 13,243,244 |............... (VN 0 | [V 74,039 |. 12/18/2037 .|1.G FE .
Shelter Growth C2021FL3 2021-FL3 B 5.637%

..822866-AE-9 109/15/36 ..oiviiiiiiiiiiiiiiiiiiii . 01/15/2026 . |Paydown .....oooeveieiiiiiiiiiiiiiees Jeveviiiiiiiiiiiiiies o 10,173,464 |....... 10,173,464 |....... 10,173,464 |....... 10,173,464 | 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 fens 10,173,464 [ [ 0 Joeeeeeiieenn [ 50,063 |. 09/15/2036 . |1.A FE ....

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency commercial mortgage-backed securities (unaffiliated) 160, 167,324 171,082,443 167,159,777 166,813,398 0 (855,912) 0 (855,912) 0 159,956,070 0| (5.849.248)| (5,849,248) 1,447,163 XXX XXX

Golub Capital Pa202471A LO Ltd 2024-71A A

..38179N-AB-0 |5.610% 02/09/37 . 03/20/2026 . |Paydown ..........coeeeiiiiiiiiiinnns feniniiniiiiiiiiinns foen 12,250,000 |....... 12,250,000 |....... 12,358,425 |....... 12,340,262 |.... .. (90,262) |. (90,262) |...oeeeeeeeennn 0 | 12,250,000 |.. 254,469 |. 02/09/2037 . [1.A FE ..

..55819M-AU-0 |MDPK 2019-35A BR  5.329% 04/20/32 . . 02/13/2026 . | Paydoun . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. ...0 ] .0 K .5,000,000 .88,630 |. 04/20/2032 . [1.C FE ..

..56819M-Ali-6 | MOPK 2019-35A CR  5.831% 04/20/32 .... . 02/13/2026 . |Paydown ..........oooeiiiiiiiiiiinins feniiiniiiieiiiiiins feae 9,110,000 |........ 9,110,000 |........ 9,110,000 |........9,110,000 |...ccoeeeeeennn0 Joeeeeriiiiin0 v 0 i 0 Lo 0 s 9,110,000 |.. .. 176,162 |. 04/20/2032 . [1.F FE .
Monroe Capital M20201A  LLC 2020-1A XR2

..61034U-AN-5 |4.906% 08/20/37 ......evvvvvvvririiiniiiiiiiiiinnns . 02/20/2026 . |Paydoun ...........ooeeiiiiiiiiiinnns fenniiniiiieiiiiiens fonen 1,250,000 |........ 1,250,000 |........ 1,250,000 |........ 1,250,000 |..........enn 0 | (VO 0 e (VO 0 fnns 1,250,000 |..ooeeeeennnns (VO 0 e [V 16,416 . 08/20/2037 . |1.A FE ....
Pennantpark CLO 20248A 2024-8A A2  6.368%

..70806G-AC-7 |04/18/36 .. |- 02/22/2026 . |Paydown ... 12,000,000 |....... 12,000,000 |....... 12,146,400 |.......12,129,040 |.... . (129,040) |0 e 12,000,000 |.. . 04/18/2036 . [1.A FE ..

..00037L-AC-4 |ABBSL 2021-2A B1  5.584% 04/15/34 . . 03/05/2026 . | Paydoun . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. .0 K .3,000,000 , . 04/15/2034 . [1.C FE ..

..00037L-AE-0 | ABBSL 2021-2A B2  3.150% 04/15/34 .... . 03/05/2026 . | Paydoun ... 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 J...evvvveeeeenn fovvvvviinnnnnn 0 o 0 o [ Y | I AP 13,000,000 |.. ...159,250 |. 04/15/2034 . [1.C FE .
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ABPCI Direct Len202315A d CLO 2023-15A A2
..000842-AC-8 [6.919% 10/30/35 . 01/15/2026 . |Paydoun .....ouvvvvvriiinininiiiinnn fovieneeeeiiiinneens o 10,000,000 |...... 10,000,000 |....... 10,044,000 |....... 10,039,680 [....eevvevnnnns [V R (39,680) [vvvvvvrrnnnns (U - (39,680) [cevvneeernnnnns 0 |oueeen 10,000,000 |.....oenvnnnens (1 P [ PO (VI P, 144,146 |. 10/30/2035 . |1.A FE ....
AGL CLO Ltd.
..00852H-AJ-0 |10/21/38 ... . 01/21/2026 . | Paydown ... .. 714,286 714,286 714,286 |...........714,286 |.... 714,286 |.. ..8,798 |. 10/21/2038 . [1.A FE ....
Allegro CLO
L01751A-AN-6 [ 10/15/38 ..evvvriiiiiiiiiiiiiiiie e . 01/15/2026 . |Paydonn ...ccvvvnnvviiiininiiiiiinnn Joenneeeeiiineees o 678,571 |...oevnens 678,571 |...eenens 678,571 |..oovunnns 678,571 |oveeeiinnne [ PR (VN P [ PR (1 P (U 678,571 |oueiiiinnnnn (1 P [ PO [V F 8,418 |. 10/15/2038 . |1.A FE ....
Apidos CLO Ltd XXXA XXXA A1AR  4.748%
..03768C-AN-9 [ 10/18/31 ...viiiiiiiiiiiiiii e . 01/20/2026 . |Paydonn ....cevvenvveiiinniiiniiiiinn fonnineeeeiiies feennd 6,501,593 |........ 6,501,593 |........ 6,501,593 |........ 6,501,593 |...covvvnnnnnns [ PR (VN P [ PR (VN P (U . 6,501,593 |......cevnnnnns (VN P [ PO [V P 82,485 |. 10/18/2031 . |1.A FE ....
BBAM US CLO LTD.20221A 2022-1A XR  4.622%
..054978-AJ-0 [03/30/38 ..eevvvriiiiiiiiiee i . 01/15/2026 . |Paydomn ...ccvvvnnvviiiinininiiiinnn Joinneeeeiiineees o 475,000 |........... 475,000 |...oeennnns 475,000 |eevuennnns 475,000 |oeeveenniinnnns [ PR (VN P [ PR (VN P (U R 475,000 |...oovennnnnnns (1 P [ PO [V F 5,893 |. 03/30/2038 . [1.A FE ....
Bain Capital Cre20241A Limit 2024-1A A2
..056920-AC-5 [5.421% 04/16/37 ...ovvvvniviiiiiiiiiiiiiiieeeees . 03/18/2026 . |Paydonn .....eueniviiiiniiiiiiiiiinn Jeineeeiiiieees foes 5,000,000 |........ 5,000,000 |........ 5,045,000 |........ 5,040,176 |o.evvunnennne [V R (40,176) [vvvvvvenannns (U - (40,176) [cunvvrevinnnnns (U . 5,000,000 [oeuiireennnnn (1 P [ PO (VI P, 118,042 |. 04/16/2037 . [1.A FE ....
Ballyrock Ltd  202426A 2024-26A C1  6.968%
..05876N-AJ-8 [07/25/37 .ovveniiiiiiiiiiiiiiiie e . 03/24/2026 . | J P MORGAN SEC .....evvvnivviiinnnn Jovnnnneneiinniinnes fonnns 2,990,045 |........ 2,985,000 |........ 3,000,821 |oevvenniiiiinnnnns (U P 0 s (L) (U (L) (U . 3,000,636 |.....uunnnnnnns 0 f...... (10,592) |....... (10,592) |..eevvvnnnn 33,510 |. 07/25/2037 . |2.B FE
Bayswater Park C20231A 2023-1A XR  4.618%
.. 072929-AN-2 [01/20/39 .evvvnniiiiiiiiiiieicii e . 01/20/2026 . |Paydomn ...ccevenvviiiinininiiiiinn Jeenneeeiiiieees foeneeein 354,167 |........... 354,167 |........... 354,167 |....cevnenn 354,167 [..oevvvnnnnnnns [ PR (VN P [ PR (VN P (U 354,167 |eevvvnnens (1 P [ PO [V 968 |. 01/20/2039 . |1.A FE .
Black Diamond CL20221A 2022-1A A1A  6.168%
..09203B-AC-5 [10/25/35 ..oevvvvnniiiiiiiii e . 03/04/2026 . |Paydomn .......ovieiiiiniiniiiiiiinn Jorvinneeeeiiiinees foes 7,500,000 |........ 7,500,000 |........ 7,535,625 |........ 7,632,286 |...ccvvnnnnnnne [V R (32,286) |-..coeeeennnnn (U - (32,286) |..cevvnnnnnnnnn (U . 7,500,000 [oeuniiiiennnnn 0 . 10/25/2035 . |[1.A FE .
Black Diamond CL20221A 2022-1A A1B  6.319%
..09203B-AE-1 [ 10/25/35 ovvvveiiiiiiii e . 03/04/2026 . |Paydonn .......coeeeeeiinniiieiiinns fevieeneeeiiinnnnnes [een.. 15,000,000 f....... 15,000,000 |....... 15,000,000 |.......15,000,000 |......covveeee0 Jovvvvnnneeeenn 0 Jovveiiiinnn 0 v 0 i 0 e 15,000,000 |.......cevnnnns 0 . 10/25/2035 . |[1.A FE .
Black Diamond CL20221A 2022-1A B 6.518%
..09203B-AG-6 | 10/25/35 .. |- 03/04/2026 . [Paydown ........cccevniiiviiiinninnns forviiiiiiinnniiinn 10000 9,000,000 ... 9,000,000 |........ 8,775,000 |........8,835,697 [...............0 [....... 164,303 [...............0 [....... 164,303 [...............0 [........ 9,000,000 |.. . 10/25/2035 . |1.C FE ..
..09629V-AC-7 |BLUEM 2018-2A A 5.024% 08/15/31 o |- 02/17/2026 . |Paydown .....c.eeeeeiieiiiiiiiieeeens e [2e22.3,086,493 [l 3,036,493 |........ 3,036,493 |........3,086,493 |....ccoveeeenn0 foeeerniiiee 0 o0 o0 e 0 e 3,036,493 |.. . 08/15/2031 . |1.A FE .
Carlyle Global M20223A rategi 2022-3A AR
.. 143111-AL-6 | 5.218% 04/20/37 . 02/23/2026 . |Paydomn .ccvvueneeeeenniieeeeennn foeeeeeeenieeeee [eees 30,000,000 |....... 30,000,000 |....... 30,135,000 |....... 30,126,082 |..eevuneeeeennn 0 |oeenn (126,082) |oeeeeneeeennn 0 e (126,082) [eeeeeeeeeen 0 e 30,000,000 |.. ...564,473 |. 04/20/2037 . |1.A FE .
Carlyle Global M2021
.. 143133-AL-0 [4.622% 01/15/38 eevrveeeeeeeeeee e . 01/15/2026 . |Paydomn .ceevueneeeeenniieeeeeeninn Jorneeeeeeenieeeee fereeeeens 687,500 |.....e.... 687,500 |.eeeennnn 687,500 |....eennnn 687,500 |oevvvuneieeens (U1 PO (VI PO [ PO (VI PO [V 687,500 [veueeeeennnnn (VI PO [ PO (VI IO 8,529 |. 01/15/2038 . |1.A FE .
Churchill Middle20233A CLO Lt 2023-3A A
L 17150Y-AC-1 [6.018% 01/20/36 .....cevvvemneieeeennaaeeeeenennns . 03/12/2026 . |Paydomn .ceevueneeeeenniieeeeeeni foeeeeeeeneeeee [eees 20,000,000 |....... 20,000,000 |....... 20,063,000 |....... 20,061,603 |.evvunreenee (U (61,608) [ceneeeeeennnnnn (U (61,608) [ceneeeeeennnnnn (U 20,000,000 [veuneeeeennnnn (VI PO [ PO (VI PO 485,806 |. 01/20/2036 . |1.A FE ..
..17180T-BL-5 |CIFC 2016-1A AR3  4.670% 10/21/31 ............ . 01/13/2026 . |Paydoun .....ouvnvieriiiniininiiiinnn fovieneeeiiiiiinneens oo 19,142,159 |[....... 19,142,159 |....... 19,142,159 |....... 19,142,159 |..oovvvennnnnns [ PR (VN P [ PR (1 P (U - 19,142,159 [....covvnnnnnns (1 P [ PO (VI P, 214,927 |. 10/21/2031 . |1.A FE .
Empower CLO Ltd.20233A 2023-3A A 5.520%
L 2924TK-AA-5 [ 01/20/37 wevveniiiiiiiiiiiiiiii e . 02/05/2026 . |Paydomn .......eeieiiiiiiiiiiiiiinnn foreeneeeeiiiieees o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.......eeunnnns [ PR (VN P [ PR (VN P 0 |oueeen 10,000,000 |.....oeuvnnnens (1 P [ PO [V O 171,070 |. 01/20/2037 . |1.A FE .
Empower CLO Ltd.20233A 2023-3A D1 8.820%
L 29247K-AC-1 [01/20/37 wevveiiiiiiiiiei i . 02/05/2026 . |Paydomn ......eeveriiiiniiiiiiiiiins Joriineeeeiiiinees fees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuniinnnnns [ PR (VN P [ PR (1 P (U . 5,000,000 [oeuiiiiennnnn (1 P [ PO (VI P, 135,035 |. 01/20/2037 . |2.C FE
Empower CLO Ltd.20233A 2023-3A C  6.718%
L 2924TK-AG-2 [01/20/37 evveiiiiiiiiiiieiiii e . 02/05/2026 . |Paydomn .......eeieiiiiiiiiiiiiiinnn foreeneeeeiiiieees o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.......eeunnnns [ PR (VN P [ PR (VN P 0 |oueeen 10,000,000 |.....oeuvnnnens (1 P [ PO [V O 207,070 |. 01/20/2037 . |1.F FE ....
Empower CLO Ltd.20233A 2023-3A B 6.220%
L 2924TK-AJ-6 [ 01/20/37 evveiiiiiiiiiiiiiiii . 02/05/2026 . |Paydomn ......eeeiiiiiiiiiiiiiiiiinn forieneeeeiiiieees o 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......eeunenns [ PR (VN P [ PR (1 P (U - 15,000,000 |.......cevnnnns (1 P [ PO [V PO 288,104 |. 01/20/2037 . |1.C FE ....
Fortress Credit 202535A ities 2025-35A A1
.. 34966Y-AA-4 [5.068% 07/20/33 ....evviiiiiiiiiiiiiiiiie s . 01/20/2026 . |Paydonn ...ccevvenvveiiiiiiiiniiiinn fonineeeciiiees fees 3,164,722 |........ 3,164,722 |........ 3,164,722 |........ 3,164,722 |..covvvnnnnnnns [ PR (VN P [ PR (1 P (U . 3,164,722 [....ccvvnnnnnns (1 P [ PO [V PO 93,988 |. 07/20/2033 . |1.A FE .
Franklin Park P120221A | 2022-1A CR  5.567%
.. 35455D-A0-0 |04/14/38 ... . 01/16/2026 . | J P MORGAN SEC .....evvvviiviininnn Jovnnnieeieiniinnnes foenes 3,083,570 |........ 3,100,000 |........ 3,100,000 |........3,100,000 f[......ccevveeesQ foorirrrnnnennn 0 fooeeriiiniiinn 0 [0 [0 [ 3,100,000 |.. . 04/14/2038 . |1.F FE .
GoldenTree Loan
..38138II-AC-8 |5.168% 04/20/37 .. |- 02/23/2026 . |Paydown ... 22,000,000 |....... 22,000,000 |....... 22,000,000 |.......22,000,000 {.... 22,000,000 |.. . 04/20/2037 . |1.A FE ..
..43133J-AA-6 [HITR 2019-2A A1  5.686% 05/22/39 . |- 02/23/2026 . |Paydown ... ...138,004 |........... 138,004 |oeeeennnnet 137,487 |...........187,972 |.... ...138,004 |.. . 05/22/2039 . |1.B FE .
Hildene CLO 4A 4A AR 5.721%
L A3133Y-AL-9 [01/23/40 oeeeeeeeeee e . 01/23/2026 . |Paydomn .ccevveneeeeenniieeeeeennn foeneeeeeeeneees feeeeeeeens 75,815 |............ 75,815 |..occonnnnns 75,815 |.ooeeennnnns 75,815 |ooeiiiiines (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 75,815 . 01/23/2040 . |1.A FE .
Invesco CLO LTD 20231A 2023-1A AR 5.239%%
L A46146G-A0-5 [ 04/22/37 oo . 02/23/2026 . |Paydomn .ceevueneeeeenniieeeeeennin foeeeeeeenieeeeee [oees 25,000,000 |....... 25,000,000 |....... 25,158,750 |....... 25,138,418 |..ccevvnnnnnnns 0 |oueeen (138,418) |.eevveeenee 0 |oueeen (138,418) |.eevveeannee (U1 25,000,000 . 04/22/2037 . |1.A FE .
Madison Park Fun201414A 2014-14A AR4  4.624%
..55818R-BL-9 [ 10/22/30 eevveeeeeeeeee e . 01/22/2026 . |Paydonn ...cevveueeeeenniieeeeeennn e eeeenieeee e 3,044,988 |........ 3,044,988 |........ 3,044,988 |........ 3,044,988 |......oeunnnnnn [ PO (VI PO [ PO (VI PO (U 3,044,988 |.....ccovnnnnns (VI PO [ PO [ PO 37,487 |. 10/22/2030 . |1.A FE .
Madison Park Fun202150A 2021-50A B 5.329%
.. 55821F-AC-1 [04/19/34 . iirrriiiiiiiiiia e e e . 02/04/2026 . |Paydomn .eeevuuiiirernniiaiaeerinns Jonneeeeennnnaaee feaeeeeees 200,000 [..eeeeenns 200,000 |...eeeennns 195,620 [...coeennns 196,553 |.oovvvnnnanes (U N 3447 |t (U N 3447 |t (U N 200,000 Jeeuiieeennnns [V PP (U T [ PP 3,279 |. 04/19/2034 . [1.C FE .
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Neuberger Berman202247A 2022-47A BR  5.221%
..64136D-AL-9 | 04/16/35 ..ooooiiiiiiiiiiii . 03/24/2026 . |BANK of AMERICA SEC .............. feeeevvvvnnnnininnnns fornnnns 2,999,760 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..eeeeeeennnns 0 e (VO 0 | (VO 0 fnns 3,000,000 |...ceeerennnns [V (240) [vvvvvennns (240) |vvvvennnns 72,304 |. 04/16/2035 . |1.C FE ....

Oak Hill Credit 202417A 2024-17A A 5.148%

..67109S-AA-5 | 04/20/37 ... . 03/02/2026 . [Paydoun ......ccceveeiiiiiiiiiiinens foiiinneeiiiiiens o 12,500,000 |....... 12,500,000 |....... 12,517,500 |.... 0 o0 e (17,500 [l 0 el (17,500) o 0 [ 12,500,000 [..eeeeveieee0 Joeeiiiiinnn 0 il e, ...244,646 |. 04/20/2037 . [1.A FE ..

..675700-AK~7 | OCP 2019-16, . . .. | 0172672026 . |Paydoun ......oooeeiiiiiiiiiiiiiiiins e [ 6,187,676 |........ 6,187,676 |........ 6,187,676 |.... 676 |0 [0 o0 o0 0 6,187,676 |.. .91,204 |. 04/10/2033 . |1.A FE .
Octagon Investme20205A ers 49 2020-5A AR

..67578F-AN-7 |5.192% 04/15/37 ..veevieiiiiiiiiiiie e . 02/23/2026 . [Paydoun ......cceveeiiiiiiiiiiieees e o 20,000,000 |....... 20,000,000 |....... 20,085,000 |....... 20,079,146 |...ccvvveeeenn 0 e (79,146) |0 [ (79,146) |0 [ 20,000,000 f..eeeerueennns (O O 0 foreeeiiiiias 0 foeeiiinns 389,752 . 04/15/2037 . |1.A FE ....
OCTAGON INVESTME20183A ERS 39 2018-3A BR

..67592C-AN-6 | 5.468% 10/20/30 ...ooeiiiiiiiiiiiiiiiieee e . 02/27/2026 . [Paydomn ......cceveeeeiiiiiiiiieees oo oo 4,200,000 |........ 4,200,000 |........ 4,200,000 |........ 4,200,000 foeeeeeriicennn0 oo 0 feiiiiiin 0 o0 el 0 e 4,200,000 [.eeeeeuennns (O O 0 foreeeiiiiiis 0 foeeiinns 85,253 [. 10/20/2030 . |1.A FE ....
Palmer Square CL20151A 2015-1A A2RS  5.264%

..B69689A-BY-5 | 05/21/34 ..o . 02/21/2026 . [Paydoun .....ccceeveeeeiiiiiiiiieens e o 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 feeeerreicennn0 oo 0 feeiiiiin 0 o0 il 0 e 20,000,000 f..eeeeruennnns (O O 0 foreeeiiiiinas (I O 279,500 |. 05/21/2034 . |1.C FE ....
Palmer Square CL20233A 2023-3A A2  5.668%

..696926-AC-8 | 01/20/37 ..o . 01/20/2026 . [Paydoun ......ceeveeeeiiiiiiiiieees o o 12,500,000 |....... 12,500,000 |....... 12,637,500 |....... 12,622,553 |...oeveeeieeen0 [ (122,858) [0 | (122,853) [0 e 12,500,000 f..eeeeennnnns (O O 0 foreeeiiiiias 0 foeeiiinns 187,975 |. 01/20/2037 . |1.A FE ....
Palmer Square CL20233A 2023-3A B 6.120%

..696926-AE-4 | 01/20/37 .o . 01/20/2026 . [Paydoun ......ceeveeeeiiiiiiiiieees o o 16,000,000 |...... 16,000,000 |...... 16,000,000 |...... 16,000,000 |-..evveeereeee0 Joveeiiiiiiinns 0 o0 o0 o0 e 16,000,000 |.......cc...... (O O 0 foreeeiiiiias (I O 259,008 |. 01/20/2087 .|1.C FE ....

Palmer Square CL20233A 2023-3A C  6.568%

..696926-AG-9 | 01/20/37 ... . 01/20/2026 . [Paydomn ......cceeeeeeeiiiiiiiiieees oo oo 8,500,000 |........ 8,500,000 |........ 8,500,000 |........8,500,000 [...cccereecenn0 Jooiiiiiiienena 0 feiiiiiiiiin 0 o0 o0 s 8,500,000 |.. ...147,373 |. 01/20/2037 . [1.F FE ....
Palmer Square Lo20251A ng Ltd 2025-1A A1
..69704C-AA-5 |4.453% 02/15/33 ..oeeeeeiiiiiiiee e . 02/17/2026 . [Paydomn .....ccceveeeeiiiiiiiiiieees oo oo 434,960 |...........434,960 |...........433,872 |........... 433,889 [ooeveeiicinnn 0 oo 1,071 [0 el 1,071 [0 e 434,960 . 02/15/2033 . |1.A FE ...

Regatta XXIV Fun20215A . 2021-5A X  4.768%

..75889H-AL-4 101/20/38 ... . 01/20/2026 . | Paydoun . .. 556,667 ..556,667 |.. .556,667 . 01/20/2038 . [1.A FE ..

.. 77341D-AA-5 | ROCKT 2017-3 . . .. |- 01/20/2026 . |Paydown ... . 2,479,688 2,476,797 |.... .2,479,688 |.. . 10/20/2030 . [1.A FE .
Starwood Commerc2021FL2 gage T 2021-FL2 A

..78486B-AA-2 |4.987% 04/18/38 .. |- 03/16/2026 . |Paydown ... ......4,414,363 CA414,363 |0 [ 0 [0 [0 0 4,414,363 |.. . 04/18/2038 . [1.A FE ..

..83614D-AU-9 | SNDPT 2019-4A AR 4.948% 04/25/33 . 01/26/2026 . | Paydoun . .. 1,487,448 . 1,487,448 |.. . 1,487,448 . 04/25/2033 . [1.A FE .
Sycamore Tree CL20232A 2023-2A BR 6.

..87122C-AL-7 |01/20/37 . 03/11/2026 . | Paydoun ... 20,000,000 |....... 20,000,000 |....... 20,000,000 |.... . 01/20/2087 . [1.C FE ..

..92557U-Ali-7 | VIBR 2015-3A A1RR  5.179% 10/20/31 . 01/20/2026 . | Paydoun . .. 590,595 ..590,595 ..590,595 |. . 10/20/2031 . [1.A FE ..

..92557U-AY-3 |VIBR 2015-3A A2RR  5.781% 10/20/31 .. .. |. 01/20/2026 . | Paydoun ... .. |.....10,298,086 |....... 10,298,086 |....... 10,298,086 |.... . 10/20/2031 . [1.A FE .

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency - CLOs/CBOs/CDOs (unaffiliated) 426,546, 156 426,557,781 427,318,157 411,760,283 0 (705, 187) 0 (705, 187) 0 426,573,417 0 (27,262) (27,262) 7,865,002 XXX XXX

Fort Washington 20191A -1 2019-1A XR2 |

..349180-AU-6 |4.718% 10/20/37 ....vvvvvvnrvniiniiiiiiiiiniinnnnes . 01/20/2026 . |Paydown ........oooeieiiiiiiiiiiiinns foveiiiiiiiiiiiiiiies foenes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 1,000,000 |............... 0 fooeiinnnnnees [ PP [ 12,610 . 10/20/2037 . |1.A FE ....

1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency - CLOs/CBOs/CDOs (affiliated) 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 , XXX XXX

..06761%-AA-4 |BARINGS Barings NAPLF 11 4.250% 10/11/31 . |. 03/11/2026 . |Redemption 100.0000 ... 387,334 ). ..387,334 |... ..387,334 |...........387,334 |.... .. ...0 ] .0 . .387,334 |.. . 10/11/2031 . (2.B PL .

..723046-AA-8 |PINEBRIDGE ~ 8.433% 09/21/32 . 03/31/2026 . | Redemption 100.0000 . .. 144,519 .. 144,519 .. 144,519 |. ..122,752 |. . .0 . 0| .144,519 . 0| .. , . 09/21/2082 . [2.C FE .

..723046-AB-6 | PINEBRIDGE 10.433% 09/21/32 . 03/31/2026 . | Redemption 100.0000 . . 09/21/2032 . [4.A FE .

..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 ... . 03/26/2026 . | Redemption 100.0000 . 09/30/2033 . (2.B PL .
HGI MULTIFAMILY CREDIT FEEDER  4.000%

..404410-10-5 | 12/31/36 . 03/02/2026 . | Redemption 100.0000 .. . 12/31/2036 . |1.F PL

.00079C-AE-9 | ABFS 2001- 03/01/2026 . [Paydoun «eeovvveerreerreer i | 12/25/2031 . [1A FUl ...

American Credit 20é44 ce Rec 2024-4 A

..024945-AA-5 | 4.810% 03/13/28 ...ooeviiiiiiiiiiiiiiiiieees . 02/12/2026 . [Paydown ....coovviiiiiiiiiiiiiieens e e 6,182,139 |........ 6,182,139 |........ 6,181,730 |........ 6,180,143 [.oeveeennnnns 0 foeeeens 1,996 [oveeeeeinnis 0 foreeeenns 1,996 [oveeeeeinnns 0 foueeees 6,182,139 [oeeeeeinnnns (U IO 0 foreeeieiinnns 0 foreeinnns 35,511 |. 03/13/2028 . [1.A FE ....
American Credit 20223 ce Rec  5.830%

..02528G-AG-8 | 10/13/28 .oeorniiiiiiieiiiie . 02/13/2026 . [Paydown ......cccuvviiiieiiiiiiinnns . 1,518,721 ..1,518,721 ..1,52,461 |........ 1,519,830 |.... 1,518,721 |.. . 10/13/2028 . [1.A FE ..

..056010-AA-8 |Benefit Street Partners  6.000% 12/31/28 ... |. 03/30/2026 . |Redemption .. 788,514 788,514 788,514 |...........788,514 |.... ....788,514 |.. . 12/31/2028 . [2.B PL ..

Bridgecrest Lend20242  Secur 2024-2 A3
.. 10805M-AC-1 |5.840% 06/15/28 .......cceeveveeeeiiiiiiieeeeis . 03/15/2026 . [Paydomn ......cccevveiiiiiiiiiiiiees oo e 1,293,544 |........ 1,203,544 |........ 1,293,539 |........ 1,293,539 | 0 foreeeiiiiias [ PP [ OO [ PP 0 foeeens 1,293,544 |...ooveennnnee (O O 0 foreeeiiiiias 0 foeeiinns 12,337 |. 06/15/2028 . |1.A FE ....
Bridge Trust  2025SFR1 2025-SFR1 B 4.200%
..10807G-AB-4 | 09/17/42 . . 02/01/2026 . [Paydomn ......ooceeeeeeiiiiiiiiiieees |oeiiiiieeeeeiiiies |, 17,047 |............ 17,047 |............ 16,249 |............ 16,290 |.......oce..... [l T LY [l T LY T [ T 17,047 |oooeennnnnnns 0 |ooeiiiiiinnes 0 fooeeiiiinnns 0 |ooeiiiiiieene 89 |. 09/17/2042 . [1.D FE ....




STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

8¢'S03

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
Cascade Funding 2022AB2 Trust 2022-AB2 A
.. 12530J-AA-0 12.000% 02/25/52 ....ceeveveeeeeiiiiiieiieeeeeeee . 03/25/2026 . |Paydown ..........ooeeiiiiiiiiininnns feniiiiiiiiniiiiiins foiiiin 736,937 |overernnnns 736,937 fouvnnnnnns 697,748 |.......... 726,760 |..ooooeeennnnn 0 fens 10477 | 0 fnns 10477 |l 0 s 736,937 |ooeiiiiiinnnn (VN 0 | [V 1,956 |. 02/25/2052 . [1.A FE ....

CoreVest America20204 e Ltd 2020-4 XB
..21873A-AE-7 |2.362% 12/15/52 ..
CoreVest Amer ica20:

.0 .0 .0 . ..8,239 | 12/15/2052 . |1.A FE ...

169,8% |............88,648 |....

. 03/01/2026 . | Paydown ...

.21873A-AG-2 | 1.707% 12/15/52 ..eeveviiiiiiieiiiiiieee e . 03/01/2026 . [Paydonn ......cccvveeiiiiiiiiiinnes fooviiiieneeeiiins | 1,913,447 |........ 1,913,447 |........ 1,720,159 |........ 1,896,592 [..ocoovunnnnns [V O 16,854 [............... [V O 16,854 [............. 0 foeeees 1,913,447 | (O O [V O, [ PO 5,945 |. 12/15/2052 . [1.A FE ....
CoreVest America20212

..21873B-AA-3 | 1.408% 07/15/54 .......ccvvvviieiiiiiiiiieees . 03/01/2026 . [Paydoun ......ccevveriiiiiiiiiiinns foeiiieneeeiiiiees e 717,006 |.......... 717,006 |.......... 638,818 |........... 690,525 |...........e... [V O 26,481 [ooooiiinieens [V O 26,481 oo [V IO 717,006 |...covvveennnn (O O [V O, [ O 1,494 |. 07/15/2054 . |1.A FE ...
CoreVest Amer ica20203

..21873C-AC-7 |3.569%% 08/15/53 ....cevvvvieiiiiiiiiec i . 03/01/2026 . [Paydonn ......cccevveeeiiiiiiiiiinins Joriiiieeeeiiiies e (I O [V P 47,790 |orienennne 3,486 |l 0 fens (3,486) |....oeeeeennnnn [V O (3,486) |....oeeeennnnn 0 e (U O (VN 0 | [ PO 4,179 |. 08/15/2053 . |1.A FE ....
CoreVest America20211

..21873L-AA-1 | 1.56%% 04/15/53 ....cvvvveiiiiiiiiiiiiceiiiees . 03/01/2026 . [Paydonn ......cccuvveieiiiiiiiiinens Joriiiineeeiiiiins e 1,005,830 |........ 1,005,830 |.......... 851,801 |........... 974,281 |oooeeiinnnnns [V 31,549 |ocviiinnnnne [V . 31,549 |ociieeennne 0 foeeees 1,005,830 [o.ocoeeennnnes (O O [V O, [ PO 2,437 |. 04/15/2053 . [1.A FE ....
CoreVest America20213

.. 21873N-AA-7 | 1.900% 10/15/54 ......coiviiiiieiiiiiiiee s . 03/01/2026 . [Paydoun ......cccevveriiiiiiiiiinnns fooiiiineeeiiiiies e 828,169 |........... 828,169 |........... 746,679 |........... 814,929 [............... [V 13,241 | [V 13,241 | [ O 828,169 |.....ccevennnen (O O [V O, [ PO 2,883 |. 10/15/2054 . |1.A FE ....
Credit Acceptanc20231A

.. 224927-AA-1 |6.480% 03/15/33 .....covvriiiiieiiiiiieee s . 02/15/2026 . [Paydoun .......ccvveeiiiiiiiiiiinnns Joeriiienneeiiiens e 1,765,410 |........ 1,765,410 |........ 1,765,298 |........ 1,765,400 |..ooeeeennnns [V O 10 [ [V O 10 [ [V O 1,765,410 [oooooennnnnes (O O [V O, [\ 10,325 |. 03/15/2033 . [1.A FE ....
Credit Acceptanc20232A
..22537E-AA-3 |5.920% 05/16/33 . 03/15/2026 . |Paydoun ...
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 .. . 03/25/2026 . |Paydoun .

.. 233450-AC-9 | DT Auto Owner Tr20233A  6.400% 05/15/29 .... |. 03/15/2026 . |Paydoun ...
Drive Auto Recei20242 rust 2024-2 A2
..26207A-AC-7 | 4.940% 12/15/27 .oovvriiiieiiiiiiiiec s . 01/15/2026 . [Paydonn ......ccvvveiiiiiiiiiiiinins e e 1,680,638 |........ 1,680,638 |........ 1,680,601 |........ 1,680,642 |............... 0 e (3] R [V O (3] R 0 fnns 1,680,638
ELARA HGV TIMESH2023A ER 2023-A B

. 05/16/2033 .
. 04/25/2036 .
. 05/15/2029 .

=
-
m

. 6,164,057
... 38,790
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.... 886,037

..6,163,597 |....
... 17,395 |.
..896,663 |....

.6,164,004 |....
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. 12/15/2027 . |1.A FE ...

..28415A-AB-3 | 02/25/38 . 03/25/2026 . |Paydoun ... .. 320,873 320,873 321,775 |...........321,923 |.... .320,873 |.. . 02/25/2038 . [1.G FE ..

..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 . . 03/25/2026 . |Paydoun . .. 190,552 ..190,552 ..190,521 ..190,498 |.. .190,552 . 01/25/2034 . |1.F FE .
Exeter Automobil20212A ables

.B0165X-AF-2 | 04/15/27 v . 03/15/2026 . [Paydomn .......cceeeeiiiiiiiiiiieees oo e 3,905,773 |........ 3,905,773 |........ 3,797,754 |........ 3,865,029 |...cceeeennnne [ O 40,745 |...ooeeeennnnn. [ O 40,745 |...ooveeennn. 0 foeeeens 3,905,773 |.euveeennne (O O 0 foreeeiiiiinas 0 foeeiinns 11,924 |. 04/15/2027 . |1.A FE ...
Exeter Automobil20213A ables  1.550%

.80166A-AF-1 | 06/15/27 ..o . 03/15/2026 . [Paydomn ......ccceveeiiiiiiiiiiieeees oo e 1,631,397 |........ 1,631,397 |........ 1,564,994 |........ 1,608,321 |......cc.ee 0 foeeens 23,077 |eeeeieiiiiens 0 foeeens 23,077 |eeeeiiiiiinns 0 foeeeens 1,631,397 [oooeeiinnnns (O O 0 foreeeiiiiias [ P 4,181 |. 06/15/2027 . |1.A FE ....
Exeter Automobil20254A ables 2025-4A A2

..30167K-AB-7 |4.530% 03/15/28 .......evveeeeiiiiiiiiee s . 03/15/2026 . [Paydomn ......cceeeeiiiiiiiiiiieees e o 11,776,455 |....... 11,776,455 |....... 11,775,917 |....... 11,776,133 |ooeeiiiieees 0 fooeeeenne 322 foveeeiiins 0 fooeeeeenne 322 fovreeeiis 0 foeens 11,776,455 | (O O 0 foreeeiiiiinas 0 foeeiinns 89,904 |. 03/15/2028 . [1.A FE ....
Exeter Automobil20231A ables 5.820%

..30168B-AE-0 | 02/15/28 .......eveeeiiiiiiiiee e . 01/15/2026 . [Paydomn ......cceveeeiiiiiiiiiiiiens i oo 171,800 |.......... 171,800 |ooenneeee 172,377 |.......... 171,818 |oeeeeennnes 0 fooeeeenne (19) |- 0 fooeeeeenne (19) | 0 foeeenne 171,800 fooeeeeiiinnns (O O 0 foreeeiiiiias [\ IO 833 |. 02/15/2028 . |1.A FE ...
Finance of Ameri202351 tured 2023-S1 A1

.. 31739R-AA-1 | 3.000% 02/23/53 .......eevvreiiiiiiiiiaeeaiiaeas . 03/25/2026 . [Paydomn .......cceeeeiiiiiiiiiiiiees e oo 859,653 |........... 859,653 |........... 788,99 |........... 855,487 |ceeeeeeinnnnes 0 foeeennne 4,166 |..ooeeernnnnn 0 foeeenne 4,166 |..ooeeeennnnnn 0 foeeeenne 859,653 |.....ceeunnns (O O 0 foreeeiiiiinas [ P 3,390 |. 02/23/2053 . [1.A FE ....
Finance of Ameri202352 tured 2023-S2 A1

L.31739T-AA-7 |6.500% 04/25/73 ...c.vvverieeeeeiiiieeee e . 03/25/2026 . [Paydomn .......cceeeeiiiiiiiiiiiiens e oo 951,162 |....eeeees 951,162 |.oecvneeeee 931,041 |........... 958,317 [ceeeeeeinnnee 0 foeeens (7,185) |- 0 foeeens (7,185) |- 0 foeeeenne 951,162 |...oeeeeennnnee (O O 0 foreeeiiiiias 0 foeeiinns 14,220 |. 04/25/2073 . |1.A FE ...
Finance of Ameri2024S2 tured 2024-S2 A1

L. 31739V-AA-2 | 3.500% 04/25/74 .......eeveveiiiiiiiiaiiiiiiens . 03/25/2026 . [Paydomn .......ccveeiiiiiiiiiiieees e e 87,737 |eeeeneee 87,787 | 84,749 |............ 85,937 | 0 foeeennne 1,800 |eeeeeenne 0 foeeenne 1,800 |oeeeieeennne 0 fooeeeanne 87,737 oo (O O 0 foreeeiiiiinas [\ IO 484 |. 04/25/2074 . |1.A FE ...
Finance of Ameri2024S1 tured 2024-S1 A1

..31740R-AB-6 |3.500% 02/25/74 ........eevveiriiiiiiiaiiiiiaaas . 03/25/2026 . [Paydomn .......cceeeeiiiiiiiiiiiiens e oo 375,162 |..ceeeens 375,162 |ooeeneeen 363,001 |........... 368,595 |......cccneeee 0 foeeennne 6,567 |[.eveeerennnn 0 foeeenne 6,567 [ceeeeerennnn 0 foeeeeene 375,162 |..eeveeeennee (O O 0 foreeeiiiiias [ P 1,863 [. 02/25/2074 . |1.A FE ...
Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%

L.BB767P-AA-6 | 07/17/39 oo . 02/01/2026 . [Paydomn ......ccceveeeeiiiiiiiiieees oo e 48,364 |.......ee.. 48,354 |............ 46,642 |............ 47,687 |ooeeieiieens 0 fooeeeenne 667 | 0 fooeeeeenne 667 | 0 fooeeeanne 48,354 |...oveeennnnne (O O 0 foreeeiiiiinas [\ IO 229 |. 07/17/2039 . |1.A FE ....
Firstkey Homes 2021SFR33 Trus 2021-SFR3 A

..33768J-AA-9 | 2.135% 12/17/38 oo . 03/01/2026 . |Paydoun . 12/17/2038 . [1.A FE ..
Flagship Credit 20232 st 2023-2 A3 5.220%

..33843E-AE-1 | 12/15/27 .. |- 02/15/2026 . |Paydoun ... . 12/15/2027 . [1.A FE ..

..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% 12/25/37 . ... |- 03/01/2026 . |Paydoun ... . 12/25/2037 . [5.C FM ..
GLS Auto Receiva20212A st 1.420% 04/15/27

236261X-AG-0 | +ereeeiiii e . 01/15/2026 . [Paydoun ......cccevveiiiiiiiiiiiinns fooiiiineeeiiiiees e 272,530 |........... 272,530 |oeeeeenns 267,240 |........... 272,163 [oeeeieeeinnnns [V O 367 | [V O 367 | 0 s 272,530 [ovvvvririnnnnns (VO 0 e [V 322 |. 04/15/2027 . |1.A FE ....

GLS Auto Receiva20213A st 1.480% 07/15/27
L 36263L-AG-4 | . 03/15/2026 . |Paydown ......ooeeeiiiiiiiiiiiiiiiies fevviiiiiiiiiiiiiiies foiiinn, 480,082 |........... 480,082 |........... 453,096 |........... 476,796 |...ovveenenn. 0 foeeennn. 3,286 |..oviennnnns 0 feeennn. 3,286 |..oeiiunnnnnn 0 forreeennns 480,082 |............... [V PPN [V 0 foreerinnnns 1,195 | 07/15/2027 . |1.A FE ....
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GLS Auto Receiva20233A st 2023-3A C  6.010%
.. 36267P-AG-1 [06/15/29 . .ovvvvniiiiiiiiiin i . 03/15/2026 . |Paydonn ......uuveeiiiiiniiiiiiiiiinn Jereneeeiiiiees o 952,805 |.......een. 952,805 |........... 952,729 |ovvunnnnn. 952,789 |[....ccvvnnnnnns [ O L 1A [ R L 1A (U R 952,805 |[.....cevvnnnnns (1 P [ PO [V PO 13,148 |. 05/15/2029 . |1.B FE ....
GLS Auto Receiva20242A
..37964V-AC-1 [5.640% 01/18/28 . 02/15/2026 . | Paydown ... ..2,073,229 |........ 2,073,229 |........ 2,073,133 |........ 2,073,219 |.eviiirvinnn 0 v 10 i 0 e 10 i 0 e 2,073,229 |.. . 01/18/2028 . |1.A FE ....
GLS Auto Receiva2024: T70%
..37964V-AD-9 [ 11/15/28 ..oevviiiiiiiiiiiiiiii . 03/15/2026 . |Paydonn ......eeviiiiiininiiiiiiinn Joeenieeiiiiinees foes 1,125,727 |........ 1,125,727 |........ 1,125,578 |........ 1,125,689 |.oeevennnnnne [ PO L [ PR 3B | (U . 1,125,727 o (1 P [ PO [V PO 14,639 |. 11/15/2028 . |1.B FE ....
GLS Auto Select 20243A
..3798%E-AC-0 [5.590% 10/15/29 ...cevvvvnniiiiiiniiiiiiiinis . 03/15/2026 . |Paydonn ......uuveeiiiiiniiiiiiiiiinn Jereneeeiiiiees o 154,311 [........... 164,311 |....ooeeees 154,309 |......eeent 154,232 [oooiiiiinnnnns [ PO LI P [ PR LI P (U 154,311 | (VN P [ PO [V F 1,394 |. 10/15/2029 . |1.A FE ....
GLS Auto Receiva20223A
L 3B0TAQ-AE-6 [ .eeneeeee i . 03/15/2026 . |Paydonn ......eeveiiiiiiiiiiiiiiiinn fenneneeiiies fees 1,229,599 |........ 1,229,599 |........ 1,248,668 |........ 1,234,394 |....ooovnennnns [V A (4,795) |evvennininnns [V A (4,795) |vvvenninnnns (U . 1,229,599 [...ocovvnnnnnns (1 P [ PO [V PO 13,016 |. 06/15/2028 . [1.E FE .
Hilton Grand Vac20242A
..43283J-AA-4 |5.500% 03/25/38 . 03/25/2026 . |Paydown ... ... 671,378 ... 671,260 |.... 671,378 |.. . 03/25/2038 . |1.A FE ..
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 . 03/25/2026 . |Paydoun . 29,411 29,409 |. 29,411 . 02/25/2039 . |1.A FE ..
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . |- 03/01/2026 . |Paydown ... ... 2,536 AL ...2,536 |.. . 05/25/2036 . |1.A FN .
Home Partners of20211  Trust 2021-1 B
..437300-AC-0 |1.978% 09/17/41 . 02/01/2026 . |Paydown ... ... 12,247 ...10,008 |.... .. 12,247 .. . 09/17/2041 . |1.D FE .
Home Partners of2022
.. 43730N-AC-0 [4.330% 04/17/39 ...cevvvrnniiiiiiiiiiiiiiinis . 03/01/2026 . |Paydomn .....euunviriiiiiiiiniiiinnn forieneeeeiiiieees o 9,482 [eeiiiine 9,482 |....ocoennnns 9,300 |iierennnnnns 9,414 [ooiiiiinnnnns [ PO (o1 PO [ PO (51 PO (U1 O 9,482 . 04/17/2039 . |1.C FE .
Home Partners 0f20213  Trust 2021-3 B
..43730X-AB-0 |2.649% 01/17/41 . 03/01/2026 . | Paydown ... ... 4,665 4,636 ... . 4,665 |.. . 01/17/2041 . |1.B FE ....
Home Partners 02021
.. 43730X-AC-8 [2.799% 01/17/41 ..ovvveiiiiiiiiiiiiiiiiie e . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 2,556 [oeiiiiinnns 2,556 [...oociinnnns 2,556 [..ooocennnnns 2,555 [ooiiiiiiiiinnns [ PR 2 P [ PR 2 | (U1 O 2,556 . 01/17/2041 . |[1.E FE .
Home Partners o0f20212  Trust 2021-2 B
.. 43732V-AA-4 2.302% 12/17/26 .. . 03/01/2026 . | Paydown ... e 2,755 2,386 ... .2,75 .. . 12/17/2026 . |1.B FE .
IRWIN HOME EQUITY
..464126-DA-6 [ 09/25/35 . 03/01/2026 . | Paydown ... .0 0] N .0 . 09/25/2035 . |1.E FE ..
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . 03/01/2026 . |Paydoun . .764 746 |. 0| .764 . 02/25/2036 . |1.A FM ..
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .. . 03/15/2026 . | Paydown ... 25,734 27,606 |.... 0 25,734 |.. . 09/15/2065 . |1.A FE ..
321 Henderson Re20131A s LLC 2013-1A A
..46617F-AA-2 [3.220% 04/15/67 . 03/16/2026 . | Paydown ... ....8,410 e 1,565 ... w0 ] .8,410 |.. . 04/15/2067 . |1.A FE ..
..46617T-AA-2 |HENDR 2014-1A A 3.960% 03/15/63 . 03/15/2026 . |Paydoun . 9,024 .9,019 | 0| .9,024 . 03/15/2063 . |1.A FE ..
..466285-AH-6 | JAMAC 2006-WF1 A5  6.910% 07/25/36 .. . 03/01/2026 . | Paydown ... ... 31,446 ... 17,544 ... w0 ] ..31,446 |.. . 07/25/2036 . |1.A FM ..
..466288-AJ-2 | JPAMAC 2006-WF1 A6  6.500% 07/25/36 .. . 03/01/2026 . |Paydown ... ... 35, ...35,318 ...20,314 |.... o0 |- ..35,318 |.. . 07/25/2036 . | 1.A FM ..
..46650X-AA-1 [HENDR 2019-1A A 3.820% 08/17/71 .. . 03/15/2026 . | Paydoun . .. 162,486 ..162,486 ..162,371 |. 0| .162,486 . 08/17/2071 . |1.A FE ..
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 .. . 03/15/2026 . |Paydoun . 75,379 75,379 75,318 |. s 0| 75,379 . 08/15/2073 . |2.A FE ...
..46651R-AA-3 |HENDR 2019-C1 A 3.700% 04/15/72 .. . 03/15/2026 . | Paydoun . .. 371,464 ..371,464 ..371,464 |. ..371,464 |. 0| .371,464 . 04/15/2072 . |[1.F PL ..
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. . |- 03/15/2026 . |Paydown ... .. 297,254 |........... 207,254 |oeeeennnnns 297,254 |...........297,254 |.... .0 . .297,254 |.. . 06/15/2086 . |1.F PL ..
321 Henderson Re2021A1 s LLC 2021-A1 A
..46655B-AA-4 [3.210% 02/15/79 eevvreeeeeeeeiee e . 03/15/2026 . |Paydomn ...cevvuueeeeenniiieeeeeennn e feees 1,083,933 |........ 1,083,933 |........ 1,083,933 |........ 1,083,933 |oeeeenereenee (U1 PO (VI PO [ PO (VI PO (U 1,083,933 |eeevnines (VI PO [ PO (VI IO 5,926 |. 02/15/2079 . |1.F FE .
321 Henderson Re2022A1 s LLC 2022-A1 A
..476928-AA-4 |5.770% 12/15/81 . 03/15/2026 . | Paydown ... .. 826,844 826,844 826,844 |...........826,844 |.... .826,844 |.. ..8,085 |. 12/15/2081 . [1.F FE .
LAD Auto Receiva2022 .850¢%
..501687-AC-1 [04/15/30 evvveeeeeeeeeee e . 03/15/2026 . |Paydomn ..cevueneeeeenniiieeeeennnn Joneeeeeeenieeeee fereeeeens 757,211 |........... 757,211 |eeeeennnnns 757,238 |...ccennnnn 757,264 [oooeeeeeeeeee 0 e T o0 e 7 e 0 el 757,211 v (VI PO [ PO [V PO 12,968 |. 04/15/2030 . |1.B FE .
Luminace ABS-20220221 , LLC 2022-1 A
..55026C-AA-5 [4.880% 07/31/62 . 01/30/2026 . | Paydown ... .. 184,246 184,246 184,209 |...........184,220 |.... .184,246 |. . 07/31/2062 . |1.G FE ..
..55400E-AA-7 [ MVIOT 2020-1A A . . |- 03/20/2026 . |Paydoun ... .. 67,517 . . . 10/20/2037 . |[1.A FE .
MVW Owner Trust 20232A 2023-2A A
..55400W-AA-7 | 11/20/40 .. |- 03/20/2026 . | Paydown ... . 11/20/2040 . |1.A FE ..
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 . . |- 03/01/2026 . | Paydown ... . 11/25/2035 . |1.A FM .
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 03/01/2026 . |Paydown ... . 10/25/2036 . |1.A FM ..
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . . 03/01/2026 . | Paydoun . . 01/25/2047 . |[1.A FM ..
..64352V-MA-6 [NCHET 2005-A A6  5.454% 08/25/35 .. . 03/01/2026 . | Paydown ... . 08/25/2035 . |1.A FM .
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NUVEEN CPACE LENDING RN FEEDER Class A Note
. 67080#-AA-6 |5.500% 03/20/60 ....evvivviirnnniiiiiiiiiiieeens . 03/20/2026 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 7,413,882 |........ 7,413,882 |........ 7,413,882 |........ 7,413,882 |...covvnnnnnnns [ PR (VN P [ PR (VN P (U . 7,413,882 |oevvnnnnnnns (1 P [ PO [V O 100,641 |. 03/20/2060 . (1.C PL ....
OneMain Direct A20191A ivable  3.950%
..68267E-AB-0 | 11/14/28 ... . 03/14/2026 . |Paydonn ......eeuviviiiinnniiiiiiinn Jovniineeeiiiinees foes 1,341,770 |........ 1,341,770 |........ 1,270,174 |........ 1,326,673 |.......ccoeeenn0 |oeeeenn 15,097 |ooviiiiiiienn 0 e 15,097 oeciiiiiinnnnn 0 e 1,341,770 |.. ..8,732 |. 11/14/2028 . [1.A FE ....
OneMain Financia
..682696-AA-7 [ 1.750% 09/14/35 . 03/14/2026 . |Paydonn ......eeviviiiinnniiiiiiins Joiiineeeiniiinees foes 5,128,890 |........ 5,128,890 |........ 4,596,001 |........ 4,949,549 |...ooviiinnn0 | 179,341 |0 | 179,341 |0 e 5,128,890 |.eevuennnns (1 P [ PO [V PO 14,731 |. 09/14/2035 . |[1.A FE ....
OneMain Direct A20221A ivable 2022-1A A1
..68269D-AA-2 [4.650% 03/14/29 .....oevvnniiiiiiiiiiiiiiiiiis . 03/14/2026 . |Paydonn ......euuveiiiiiniiiiiniiiinn fonninineiiiiinees feen 2,226,658 |........ 2,226,658 |........ 2,174,818 |........ 2,214,236 |.oeeiviinnnnns [V A 12,422 e [V A 12,422 o (U . 2,226,658 |........oennnnt (VN P [ PO [V P 16,874 |. 03/14/2029 . [1.A FE ....
OneMain Financia20223A ce Tru 2022-3A A
..68269P-AA-5 |5.940% 05/15/34 ....coevvvnniiiiiiiiiiiiciiis . 03/14/2026 . |Paydonn ......eeviviiiiniiiiiiiinns Joiineeeiiiiieees foes 8,368,686 |........ 8,368,686 |........ 8,375,260 |........ 8,368,759 |.....cvvnnnnnns 0 s (73) [ervvvnnnnnnnnns (U P (73) |eveeninenns (U . 8,368,686 [........ccennn (1 P [ PO [V PO 81,189 |. 05/15/2034 . [1.A FE .
PACEWel| 6 Trust20221 2022-1 A 6.635%
..B9410A-AA-4 [ 10/11/60 ...covvvvrnniiiiiiiiie e . 03/10/2026 . |Paydonn .....evunniiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeens 53,193 |oeeenns 53,193 [oceeriene 53,191 [.oooiinennns 52,422 |ooeiiiiinnnnnn (U P 22 PP (U P 21 PP (U P 53,193 [..ooiiiinnnnnns (1 P [ PO [V 143 . 10/11/2060 . |1.A FE ..
..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ....cevvrrrnnnnnnns . 03/25/2026 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 82,161 |............ 82,161 |oeeeennnnes 82,161 |oeeeeennnens 82,161 |oeeeeeeeenee (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 82,161 |oeeeeeens (VI PO [ PO [V AU 301 |. 12/31/2031 . |1.E PL .
Prestige Auto Re20242A s Trus 2024-2A A2
L T41138-AB-3 [4.720% 02/15/28 .eevveeeeeeeeee e . 03/16/2026 . |Paydomn .ceevveneeeeeiniieeeeennnn Jorneeeeeenneeeee feeees 1,703,217 |........ 1,703,217 |........ 1,703,129 |........ 1,703,058 |......ccevnnnnn 0 Joeeeeees 159 |oeeeeeeeeeene (V1 PO LS PO (U 1,703,217 |oeeeeeeeennnn (VI PO [ PO [V PO 13,524 |. 02/15/2028 . |1.A FE .
Woodward Capital2026CES2ent 2026-CES2 A1A
.. TA940E-AA-5 [4.762% 02/01/56 . 03/01/2026 . | Paydown ... .. 453,222 453,222 453,217 |.... L0 .453,222 |.. . 02/01/2056 . |1.A FE .
Santander Drive 20223
..80285U-AF-8 [4.490% 08/15/29 ...ccvvruniiiiiiniieeeeeene s . 03/15/2026 . |Paydomn .ceevueneeeeenniieeeeeenin foeeeeeenneeeee foees 11,756,559 |....... 11,756,559 |....... 11,679,731 |....... 11,745,342 oo 0 | 11,217 |0 e 11,217 |0 e 11,756,559 . 08/15/2029 . |1.A FE ....
Santander Drive 20242
..80286Y-AC-6 |5.630% 11/15/28 . 03/15/2026 . | Paydown ... ..2,831,437 |........ 2,831,437 |........ 2,831,272 |..eeenn 2,831,405 |ooeeeiiieeen 0 31 i 0 31 0 e 2,831,437 |.. . 11/15/2028 . |1.A FE ....
Santander Drive 20227
..80287F-AE-2 [6.690% 03/17/31 ..eeeeeieiee e . 03/15/2026 . |Paydomn .ceevuuneeeeerniiieeeeeninn Joneeeeeeenieeees feeeeeeens 573,174 |........... 573,174 |........... 584,682 |........... 575,995 |.coeiieennnnns (U (2,821) |eeeeeeaeeee (U (2,821) |eeeeeeeees (U 573,174 . 03/17/2031 . |1.A FE ....
Santander Drive 20225
..80287H-AE-8 [4.740% 10/16/28 . 03/15/2026 . | Paydown ... ..2,22,217 |........ 2,292,217 |........ 2,251,745 |........2,290,048 |........ccceeen0 [oeeeennnnn2,168 |oeeeiiiiiieni 0 |oeeeenn2,168 |0 e 2,292,217 |.. . 10/16/2028 . |1.A FE ....
Sierra Receivabl2025
..82653C-AA-9 [4.810% 01/21/42 .oeeeeeieeiiie e . 03/20/2026 . |Paydomn ..eevuuneeeeeniiiieeeeeennnn Jerneeeeeeenieeees fereeeeens 787,465 |........... 787,465 |........... 787,452 |........... 787,452 |..oeeeiinnnnnes (1 PO 12 | (1 PO 12 | (U 787,465 . 01/21/2042 . |[1.A FE ....
Sierra Receivabl20251A
..82653C-AB-7 [5.100% 01/21/42 .oeeeiieeieiieeeeeee e . 03/20/2026 . |Paydomn ...cevveneeeeeeiiineeeeennnn Jorneeeeeenneeee feees 1,004,876 |........ 1,004,876 |........ 1,004,747 |........ 1,004,753 |oeeeeneeeennee 0 Joeeeeees 128 | (V1 PO 128 | (U 1,004,876 . 01/21/2042 . |1.F FE ....
Sierra Receivabl20241A
..826935-AA-6 |5.150% 01/20/43 .eovveeeeeeeeieeeeeee e . 03/20/2026 . |Paydomn ..cevuuneeeeenniiieeeeeennnn Jeneeeeeeneeees fereeeeens 234,091 |eeeeennnns 234,091 |........... 234,026 |........... 234,029 . 01/20/2043 . |1.A FE .
Sierra Receivabl20231A
..826943-AB-8 [5.830% 01/20/40 ...eeveeieeeeieieeeeeeeeee e . 03/20/2026 . |Paydomn ..ceevuueeeeeenniieeeeennis fereeeeeeeeniieeeeee foeeeeen. 194,869 |lilll 194,869 |........... 194,828 |........... 194,830 . 01/20/2040 . |1.F FE ..
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . 03/25/2026 . | Paydoun 147,393 147,386 |...........147,376 |.... . 09/25/2037 . |1.A FE ..
..87303%-AA-9 [THL Credit  5.000% 12/31/27 ... . 01/27/2026 . |Redemption 100.0000 . ..637,835 ..637,835 |. 0. . 12/31/2027 . |[1.D PL ..
..87303*-AA-9 [THL Credit  5.000% 12/31/27 ... . 01/01/2026 . |Maturity .. .(3,481,881) .(3,481,881) | 0 . 12/31/2027 . |[1.D PL ..
..89177W-AE-9 | TPMT 2019-MH1 B1  3.750% 11/25/58 . . |- 03/01/2026 . |Paydonn ....cceeuneeieeenniiineeeennn Jeeeeeeeeeeenieees feeen.. 1,266,241 [ 1,266,241 |........ 1,193,656 |........1,251,766 |.... . 11/25/2058 . |1.A FE .
Towd Point Mortg2026CES2t 2026-CES2 A1A
..89190M-AA-2 [4.720% 02/25/66 .....eeeeeeeeeeneeeeeeneeeees . 03/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeeneees feeeeeeeens 90,160 |............ 90,160 |oeeveunnnnns 90,159 |ooeeieiiiieeees (I PO | [ FORRPRR ) FURPRRRPPPN | N FOUUUPRR I FOSRRPRRR | I AN . 02/25/2066 . |1.A FE .
Tricon Residenti20258FR1 2025-SFR1 A 4.778%
..895974-AA-1 [08/17/42 oo . 03/17/2026 . |Paydomn .ceevueneeeeenniieeeeeenien e eeeenieeees fereeeeens 135,806 |........... 135,806 |eveennnnns 135,918 |.........e. 135,917 |oeeeeiiiens (U [RRR D) (U [RRR D) (U 135,806 . 03/17/2042 . |1.A FE .
Tricon American 2019SFR1 2019-SFR1 C  3.149%
..89612L-AC-0 |03/17/38 .. |- 03/01/2026 . |Paydown ... 10,810,000 |...... 10,810,000 |....... 10,709,100 |.......10,785,525 |..coevuueveeenn 0 Joeeeee 24,475 |0 | 24,475 |0 e 10,810,000 |.. . 03/17/2038 . |1.A FE ..
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 . . |- 03/01/2026 . | Paydown ... ... 235,784 |........... 235,784 |........... 234,310 |...........234,504 |....ccoooeiin0 1,280 |eiiiiiiinn 0 1,280 |0 i 235,784 |.. . 10/25/2034 . |[1.A FN .
Westlake Automob20231A ivable 2023-1A C
..96042X-AF-2 [5.740% 08/15/28 . 03/15/2026 . | Paydown ... ..3,048,202 |........ 3,048,202 |........ 3,047,799 |........3,048,150 |oeevuivivinnnn 0 Jovvinnennnnn82 o 0 82 el 0 s 3,048,202 |.. . 08/15/2028 . |1.A FE .
West lake Automob2024:
..96043C-AB-6 [4.820% 09/15/27 ..oovvvvniiiiiiiiiiiiiiiiieeeees . 03/15/2026 . |Paydonn ......eeviiiiiininiiiiiiinn Joeenieeiiiiinees foes 8,468,316 |........ 8,468,316 |........ 8,467,735 |........ 8,468,194 |.....coooeeennn0 oovennnennn 121 [0 e 121 0 e 8,468,316 |........oc... (1 P [ PO [V PO 67,449 |. 09/15/2027 . |1.A FE .
Westlake Automob20223A ivable 2022-3A C
..96043P-AL-5 . 03/15/2026 . | Paydown ... ..2,403,690 |........ 2,403,690 |........ 2,441,530 |........2,410,359 |......coeeeenn O foeeeennn (6,668) |ooveeennnennn 0 |oeeeennn (6,668) |ovvevennnnnn 0 e 2,403,690 |.. . 12/15/2027 . |[1.A FE .
.. AUDMEZ-V*-1 . 02/20/2026 . | Redempt ion 100.0000 ....oo. fooriiiiiiiiiniiiiinn oo 2,060,901 |........ 2,060,901 |........ 2,060,901 |........ 2,033,196 |...ccevvnnnnnns (U [ AP [U O [ PP [U 2,060,901 |...oouunnnnnnns J I PP [U [ PP 0 |. 04/30/2030 . |2.A PL ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 134,189,329 134, 188,420 132,601,497 135,081,865 0] (2,407,614) 0] (2,407,614) 0 134,189,329 0 0 0 1,047,251 XXX XXX
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..05377R-DY-7 | AESOP 2020-2A A 2.020% 02/20/27 . |- 02/20/2026 . | Paydoun ... ..390,000 390,000 357,222 |...........388,978 |.....coeveennnn0 feunnnnnns 1,022 |. .0 . ....0 |..eee....390,000 .. .0 . 02/20/2027 . (1.B FE ....
..05377R-EA-8 | AESOP 2020-2A B 2.960% 02/20/27 .. . 02/20/2026 . | Paydoun . . 3,956,667 .. 3,956,667 ..3,656,276 |. . 3,047,557 |. 9,110 | 0 0| .3,956,667 . 02/20/2027 . (1.F FE ....
..05377R-EH-3 | AESOP 2021-1A A 1.380% 08/20/27 .. . 03/20/2026 . | Paydoun . 3,570,833 .. 3,570,833 ..3,149,161 |. .3,518,377 |. 57,457 |. 0 0| . 3,570,833 . 08/20/2027 . (1.A FE ....
..05377R-FK-5 | AESOP 2022-3A A 4.620% 02/20/27 .. . 02/20/2026 . | Paydoun . 6,733,333 ..6,733,333 ..6,729,597 |. .6,733,197 |. 137 ). 0 0| .6,733,333 . 02/20/2027 . (1.A FE ....
..05377R-FV-1 | AESOP 2022-5A A 6.120% 04/20/27 . 03/20/2026 . | Paydoun . . 1,434,000 .. 1,434,000 .. 1,470,522 |. 1,436,274 |. 2,274) 0 0| . 1,434,000 . 04/20/2027 . (1.A FE ....
..24702G-AE-5 |DELL  5.390% 03/22/30 .. |- 03/22/2026 . |Paydown ... ..2,321,404 |........ 2,321,404 |........ 2,321,349 |........2,321,386 |.... 0 19 [0 L 2,321,404 |.. . 03/22/2030 . (1.A FE ....
HPEFS Equipment 20231A 2023-1A C  5.910%
.. 40443D-AE-2 | 04/20/28 ...ooovviiiiiiiiiiii . 01/20/2026 . |Paydown ..........oooeeeiiiiiiiinnnns foniiiiiiiiiiiiiiins fonens 6,377,723 |........ 6,377,723 |........ 6,375,231 [........ 6,377,654 [.....ovvnnnnnne 0 e 69 [ 0 e 69 [ 0 fnns 6,377,723 . 04/20/2028 . [1.A FE .
HPEFS Equipment 202324 2023-2A C  6.480%
..44328U-AE-6 | 01/21/31 . 03/20/2026 . | Paydoun ... 10,836,600 |....... 10,836,600 |....... 10,834,371 |.......10,836,426 |.... 10,836,600 |.. . 01/21/2031 . [1.A FE ..
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 . 03/20/2026 . | Paydoun . . .. 349,953 ..305,198 |. ..349,120 |. .349,953 . 11/20/2050 . [1.C FE ..
..67190A-AB-2 | OAKIG 2021-1A A2 1.930% 01/20/51 ... ... |. 03/20/2026 . [Paydown ... .. ... 117,188 L 17172 . 117,810 . 117,188 |.. . 01/20/2051 . [1.C FE .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 36,087,701 36,087,701 35,316,099 36,021,779 0 65,925 0 65,925 0 36,087,701 0 0 0 247,407 XXX XXX
Oxford Finance F20231A rust 2023-1A A2
..69145C-AA-2 |6.716% 02/15/31 ....evvvrviiiiiiiiiiiiiiiiniiiiiaans . 03/15/2026 . |Paydown .........cooeeeiiiiiiiininnns foniiiiiiiiiiiiiiins feiiiin 851,070 |.......... 851,070 |.......... 851,070 |.......... 851,070 |.....cceeeens 0 e (VO 0 | (VO 0 eeeeenn 851,070 |.ooevrreeeenns (VN 0 | [V 12,127 |. 02/15/2031 . [1.F FE .
Oxford Finance C2024A nd |11 2024-A A2
..69145D-AA-0 |6.675% 01/14/32 .oovvvvvviiiiiiiiiiiiiiiiiiieiees . 03/14/2026 . |Paydown .........oooeeieiiiiiinnnnnns fonniiiiiiiiiiiiiins foiiinn 320,429 |........... 320,429 |........... 320,429 |.oeeeeenns 320,429 |oevvviiiniinns 0 e (VO 0 | (VO 0 s 320,429 |ovvvvvininnnnns (VN 0 | [V 4,891 |. 01/14/2032 . [1.F FE .
Oxford Finance C2024A nd 111 2024-A B
..69145D-AB-8 | 7.548% 01/14/32 ..oovvvveviiiiiiiiiiiiiiiiieeeees . 03/14/2026 . |Paydown ......oooeeeiiiiiiiiiiiiiiees Jevviiiiiiiiiiiiiiies foiiinn, 30,829 |........... 30,829 |............ 30,829 |............ 30,829 |....ooeeennn 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 Joeeeeeennn 30,829 [.ooeiiiiinnnn [ 0 Joeeeeeiieenn [ 536 |. 01/14/2032 . [2.B FE
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,202,328 1,202,328 1,202,328 1,202,328 0 0 0 0 0 1,202,328 0 0 0 17,554 XXX XXX
.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 .............. . 03/18/2026 . |Paydoun ........coooeeiiiiiiiiiiiiins feniiiiiiiiiiiieiins [ 1,345,238 |........ 1,345,238 |........ 1,340,411 |........ 1,343,171 [ [V R 2,067 [oeeeernnnnnnne [V R 2,067 [oeeenrnnnnnnee [V R 1,345,238 |....oevvnnnnee (VO [V [V 4,778 |. 10/18/2045 . [1.F FE .
CLI Funding LLC 20221A 2022-1A A1 2.720%
L A2565K-AE-7 | 01/18/47 .evvvviiiiiiiiiiiiiiiiiiiiieee . 03/18/2026 . |Paydoun ........coooeeiiiiiiiiniiiins foiiiiiiiiiiiiiiiens feieinn 200,000 |.......... 200,000 [...........182,156 |........... 187,343 |t [V R 12,657 [oeeeinnnnnnnne [V R 12,657 [oeeeeeinnnnnne [V R [ 44 [ R | N AU | N AN | B N . 01/18/2047 . [1.F FE ..
GBX Leasing 202220231A 2023-1A A 6.420%
..361528-AC-6 | 11/20/53 . 03/20/2026 . | Paydoun ... . . 0 . 11/20/2053 . [1.C FE ..
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 . 03/20/2026 . | Paydoun ... .. 531,250 ..531,215 |.... 0 . 02/20/2046 . [1.E FE ..
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .. . |- 03/20/2026 . [Paydown ... . 1,127,989 . .1,116,834 |.... 0 . 09/20/2045 . [1.F FE ..
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 . 03/20/2026 . | Paydoun . ..406,176 . 406,176 ..406,121 |. 0| 406,176 . 09/20/2045 . 1.F FE ..
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 . 03/20/2026 . | Paydoun . ..511,875 ..511,875 ..509,392 |. 0| .511,875 . 09/20/2045 . 1.F FE ..
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ... . |- 03/20/2026 . | Paydoun ... . . 0 .216,200 |.. . 02/20/2046 . [1.F FE ..
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 ... . 03/20/2026 . | Paydoun ... 0 eeennn....423,100 .. . 04/20/2046 . [1.F FE ..
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 ... . 03/20/2026 . | Paydoun ... .0 |........ 1,220,160 |.. . 08/20/2046 . [1.F FE ..
Tribute Rail LLC20221 2022-1 A 4.760%
..89609M-AA-7 | 05/17/52 . 03/17/2026 . | Paydoun ... .. 389,767 389,767 389,689 |...........389,748 |.... .389,767 |.. . 05/17/2052 . [1.F FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 03/20/2026 . | Paydoun . .. 361,250 ..361,250 ..361,183 |. ..361,218 |. .361,250 . 09/20/2045 . [1.F FE ..
..12807C-AA-1 | CAI 2020-1A A 2.220% 09/25/45 .. . 03/25/2026 . | Paydoun . .. 218,750 218,750 ... 218,701 ..218,651 .218,750 |.. . 09/25/2045 . [1.F FE .
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 7,009,927 7,009,927 6,882,533 6,930,939 0 78,988 0 78,988 0 7,009,927 0 0 0 25,656 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 eevviviiiiiiiiiiiiiiiieeeieceeeeeeeees . 01/30/2026 . | Paydown 0 [ O X [ O | N 0 . 07/30/2051 . [2.C FE ..
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . . |- 0173072026 . | Paydoun ... .0 . 0 0 . 07/30/2050 . [2.C FE ..
..19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .. . 02/09/2026 . | Paydoun . 0 0| 0| 0 |. . 04/25/2047 . (2.C FE ..
..233046-AF-8 | DNKN 2017-1A A2I1  4.030% 11/20/47 . 02/20/2026 . | Paydoun . ... 20,000 , , , 0 0| 0| 0. . 11/20/2047 . 2.B FE ..
..233046-A0-4 | DNKN 2021-1A A2I1  2.493% 11/20/51 . 02/20/2026 . | Paydoun . 71,823 71,823 69,201 69,650 0 0| 0| 0 |. . 11/20/2051 . 2.B FE ..
..233046-AU-5 |DNKN 2025-1A A2l  4.891% 08/20/55 . . 02/20/2026 . | Paydoun . 28,750 28,750 28,750 |. 28,750 |. .0 0 0| 0| 0. . 08/20/2055 . [2.B FE ..
..233046-Ali-1 | DNKN 2025-1A A2I1  5.165% 08/20/55 . 02/20/2026 . | Paydoun . ... 75,000 ... 75,000 ...75,000 |. ...75,000 |. ...0 ] 0 0| . 0| 0 |. . 08/20/2085 . (2.B FE ..
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49 .. . 01/30/2026 . | Paydoun . 24,334,547 . 24,334,547 .23,023,114 |. 23,962,949 |. .. 371,598 |. 0 0| 24,334,547 0| 0 |. . 10/20/2049 . [2.C FE ..
..26200X-AA-9 | HONK 2020-1A A2 ~ 3.786% 07/20/50 .. . 01/20/2026 . | Paydoun . . 5,170,982 ..5,170,982 ..5,199,575 |. .5,178,683 |. (7,701) |. 0 0| .5,170,982 0| 0 |. . 07/20/2050 . [2.C FE ..
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 .. . 01/20/2026 . | Paydoun . 43,125 41,531 |. 41,901 |. 1,224 ). 0 0| 0| 0 |. . 01/20/2051 . [2.C FE ..
..26200X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 .. . 01/20/2026 . | Paydoun . 30,000 27,886 |. 29,019 |. 0 0| 0| 0. . 10/20/2051 . [2.C FE ..
..26209X-AH-4 | HONK 2024-1A A2  6.372% 10/20/54 . 01/20/2026 . | Paydoun ... ... 50,000 ...50,000 |............50,000 |.... .0 .. .0 .. .0 .. . 10/20/2054 . [2.C FE ..
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..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... . 0173072026 . |Paydoun ........coooeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feeiines 184,775 |........... 184,775 |........... 185,790 [..evvvennns 184,525 |............... [ R 250 |oeeiiiiiiiinns [V 250 |oveiiiiiiiiens [V R 184,775 |.ooooeeeeenns (VO [V [V 2,353 |. 04/30/2047 .|2.B FE ....
Focus Brands Fun20171A 2022-1 A2 7.206%
LB441TR-AB-2 | 07/30/52 i . 0173072026 . |Paydoun ........oooeviiiiiiiiiiiinins feniiiiiiiiiiiiiiins feeiiien 75,000 [oeeeeennnnee 75,000 |............ 75,000 |..eeevreenns 75,000 |eovvviiinnnnns [V (VR [V (VR [V R 75,000 |ooeeeeinnnnnns (VO 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
..34417R-AC-0 | 10/30/53 . 01/30/2026 . | Paydoun ... .0 . 0 0 . 10/30/2053 . 2.B FE ..
..380241-AA-7 120221 2022-1 A2 6.864% 10/30/52 .. . 01/30/2026 . | Paydoun . 0 0| 0| . 10/30/2052 . (2.C FE ..
.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . . 03/20/2026 . | Paydoun . 0 0| 0| . 12/20/2050 . 2.B FE ..
..466365-AD-5 | JACK 2022-1A A2l  3.445% 02/26/52 .... . |- 02/25/2026 . |Paydown ... . . . I .0 . 0 . . 0 . 02/26/2052 . 2.B FE ..
..466365-AE-3 | JACK  4.136% 02/26/52 . 02/25/2026 . | Paydoun ... .... 156,200 156,200 136,764 |...........137,783 |.... .0 . 0 ... 156,200 .. 0 . 02/26/2052 . 2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2 4.433% 02/15/50 . . 02/09/2026 . | Paydoun . 48,707,438 ,707,438 ,750,978 |. ,360,008 |. 0 0| ,707,438 0| . 02/15/2050 . (2.B FE ..
..476681-AC-5 | MIKE 2021-1A A211  2.493% 02/15/52 . . 02/15/2026 . | Paydoun . . . 127, . 0 0| . 0| . 02/15/2052 . [2.B FE ..
..476681-AD-3 | MIKE 2024-1A A2  5.636% 02/15/55 .... . |- 02/15/2026 . | Paydoun ... , .0 . 0 0 . 02/15/2085 . (2.B FE ..
..476681-AE-1 | MIKE 2025-1A A2  5.610% 08/16/55 ... . |- 02/15/2026 . [Paydown ... .25, .0 . 0 0 . 08/16/2055 . 2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 01/30/2026 . | Paydoun . .. 267,103 ..267,103 261,460 |. ..264,687 |. 0 0| 0| . 07/30/2047 . (2.B FE ..
L477600-AC-7 | JIMMY 2022-1A A2|  4.077% 04/30/52 .. . 01/30/2026 . | Paydoun . 45,000 45,000 45,000 |. 45,000 |. 0 | 0 0| 0| . 04/30/2052 . [2.B FE ..
.477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 . 01/30/2026 . | Paydoun . 25,000 25,000 |. 25,000 |. .0 ] 0 0| 0| . 04/30/2052 . [2.B FE ...
.48247U-AA-3 |KSBA 2013-1 A 1.969% 08/25/36 . 03/25/2026 . | Paydoun . .0 .0 13,732 | 11,058 |. .. (11,088) | 0 0| 0| . 08/25/2036 . [1.A FE ..
.. 48249K-AA-3 |KSBA 2014-3 A 1.465% 05/25/39 .. . 03/25/2026 . | Paydoun . .0 .0 . 5,487 |. 4,692 |. .(4,692) | 0 0| 0| . 06/25/2039 . [1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.440% 03/25/42 .. . 03/25/2026 . | Paydoun . ....0 .0 .1,638 |. . 1,453 |. .(1,453) | 0 0| 0| . 03/25/2042 . [1.A FE ..
.62878Y-AC-8 |BUNDT 2024-1A A2 6.750% 07/30/54 . . 01/30/2026 . | Paydoun . 75,000 75,000 75,000 |. 75,000 |. ...0 ] 0 0| 0| . 07/30/2054 . [2.C FE ..
.64016N-AA-5 |NBLY 2021-1A A2 ~ 3.584% 04/30/51 .. . 01/30/2026 . | Paydoun . .. 184,468 ..184,468 .. 173,239 |. 177,919 | 0 0| .184,468 0| . 04/30/2051 . [2.B FE ..
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 .. . 01/30/2026 . | Paydoun . 94,638 94,638 87,262 |. 90,402 |. 0 0| 94,638 0| . 01/30/2052 . (2.B FE ..
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 .. . 01/30/2026 . | Paydoun . 12,500 12,500 12,126 | 12,47 | 0 0| 12,500 0| . 01/30/2053 . [2.B FE ..
..72703P-AF-0 | PLNT 2024-1A A2]  5.765% 06/05/54 . . 03/05/2026 . | Paydoun . .. 120,750 ..120,750 ..122,020 |. 121,792 | 0 0| .120,750 0| . 06/05/2054 . 2.B FE ..
..72703P-AG-8 |PLNT 2024-1A A2I1  6.237% 06/05/54 . 03/05/2026 . | Paydoun . 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 .. . 01/30/2026 . | Paydoun . 50,000 50,000 |. 0 0| 0| . 04/30/2052 . (2.B FE ..
..74166Y-AE-0 | PROSE 2025-1A A2  6.464% 07/30/55 . . 01/30/2026 . | Paydoun . 25,000 25,000 |. 0 0| 0| . 07/30/2055 . 2.B FE ..
..817743-AJ-6 | SPRO 2024-1A A2 6.174% 01/25/54 .. . 01/25/2026 . | Paydoun . 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 .. ... |- 03/20/2026 . |Paydown ... .. 15,375 ...15,385 |.... .0 . .0 . .0 . . 01/20/2050 . [2.B FE ..
TSC SPV FUNDING,20241A 2024-1A A2 6.291%
..8098912-AA-8 | 08/20/54 .. |- 02/20/2026 . [Paydomn .........ccccninnininiinnnn foereeeiiiiineinnnens | 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 . . 03/15/2026 . | 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 ... . |- 03/15/2026 . [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 ... . |- 03/15/2026 . [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 .. . 03/15/2026 . | 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 .... .. |- 03/15/2026 . |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 . 01/30/2026 . |Paydown .......ooveeiiiieiiiiiiiiiies Joveiiiiiiiiiiiiiiies foiiinnns 235,533 [........... 235,533 |........... 212,216 0 ooeeennn 12,696 [...vvveeeees [V PO 235,533 |.oiiiiiiinnns [ 0 . 07/30/2051 . [2.B FE ....
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 106,788,726 106,788,726 105, 100,495 106,055,855 0 732,870 0 732,870 0 106,788,726 0 0 0 5,812,105 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 980,843,773 989,948,558 988,389,843 969,908,923 956 (800, 141) 0 (799, 185) 0 980,481,334 0| (58%,793)| (5,826,793) 17,681,004 | 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 12,610 XXX XXX
1909999997. Total - asset-backed securities - Part 4 981,843,773 990, 948,558 989, 389,843 970,908,923 956 (800, 141) 0 (799, 185) 0 981,481,334 0 (5,826,793) | (5,826,793) 17,693,614 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 981,843,773 990,948,558 989,389,843 970,908,923 956 (800, 141) 0 (799, 185) 0 981,481,334 0| (58%,793)| (5,826,793) 17,693,614 [ XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,097,536,653 2,107,782,8% 2,093,168,385 | 1,648,040,018 128,824 427,375 0 556,199 0 | 2,088,607,149 0 (511,627) (511,627) 35,513,527 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..075887-10-9 [ BECTON DICKINSON ... . 02/10/2026 . | Spin OFf .evecevceeerceeincieis freverreenss 0,000 002,323,083 [ovevivciricinis oevenes 2,323,053 |... 182,069 |.. ceeer 182,089 [0 | 2,323,053 |.. .
..09857L-10-8 | BOOKING HOLDING .. . 02/12/2026 . | JPM_FUNDS RECAP .. 1,306,785 |. .. (172,191) .. (172,191) . 1,306,785 . (149,550) |.
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks 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}
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
..149123-10-1 | CATERPILLAR INC .. . |- 01/08/2026 . |S.G. COWEN TDR CSA . R O 188.000 |.. ... 107,700 |....... (80,198) |.. .. (80,198) |...
.. 172067-42-4 | CITIGROUP . |- 01/07/2026 . |S.G. COWEN TDR CSA . R 9,516.000 |.. L1,110,422 ... (288,339)
..20030N-10-1 | COMCAST CORP CL A . |- 01/05/2026 . [Spin Off .. R 0.000 |.. ..521,024 |........ 88,869
..266677-10-5 | DOLLAR GENERAL CORP ... . |- 03/09/2026 . [Various ... PO RS 10,713.000 |.. 212,721 | (510,486)
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 01/14/2026 . |Various U R 1,148.000 |...... 1,076,777 |oeeveeviviiiiiininn feveeennnnn 241,192 [.10000001,009,002 |...... (767,900)
..426947-10-7 |Heritage Pover . |- 01/07/2026 . | JEFFERIES & CO ... PO RS 25,569.000 |...... 1,847,360 . (1,413,201) |..
..426947-20-6 |Heritage Pover .... . 01/07/2026 . | JEFFERIES & CO ... U R 1,040.000 |.. 75,140 foveeeeiiiiiiiiiiiins [ 12,195 [l 69,680 |....... (57,485) |..
..426948-10-5 |Heritage Pover .... . |- 01/07/2026 . | JEFFERIES & CO ... PO RS 29,918.000 |.. ... 299 229,918 |, 0. ..
..478160-10-4 | JOHNSON & JOHNSON ... . |- 03/09/2026 . | Various N R 17,375.000 |.......4,234,401 .2,565,145 |...... (RXIYK) N IO | B RN | B KRR (335,473) |...
..512807-30-6 | LAM RESEARCH CORP ... . 01/27/2026 . |S.G. COWEN TDR CSA . .1,253.000 .. 298,562 ..214,489 |...... (157,259) . (157,259)
..517834-10-7 |LAS VEGAS SANDS CORP COMMON . . 01/08/2026 . |S.G. COWEN TDR CSA . .2,142.000 .. 132,975 ..139,423 |. (28,646) (28,646)
..530830-10-9 | LOCKHEED MARTIN ........ . 03/19/2026 . | JPM FUNDS RECAP .. X .1,718.000 . 1,078,307 . K ..558,155 |. ..21,597 .........21,507
..505112-10-3 | MICRON TECHNOLOGY INC . . 03/18/2026 . | Various U R 4,220.000 |...... 1,604,267 192,648 |........ 1,204,430 |... (1,011,782)|.. ... (1,011,782) |... .
..617446-44-8 | MORGAN STANLEY ... . |- 01/07/2026 . {UBS BLOX .. U I 2,476.000 |.. 391,221 |...........439,564 |....... (48,344) |.. .. (48,344) ... ....301,221 |..
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 03/31/2026 . |Various ... U R 13,660.000 |.. .. 1,539,693 |........2,094,428 |...... (998,553) |.. ......(998,553) |... .1,539,693 |..
..776696-10-6 |ROPER INDUSTRIES INC .. . |- 02/18/2026 . | J.P. Morgan CSA JU IO 17,296.000 ..2,612,590 |.... .. (5,086,378) |.. ... (5,086,378) |... .2,612,5%0 |..
..844741-10-8 | SOUTHIEST AIR . |- 01/07/2026 . S.G. COWEN TDR CSA . R IO 26,309.000 ..o, 807,104 |.... oo 807,104 ).
..854502-10-1 | STANLEY BLACK & DECKER INC .. . |- 02/12/2026 . |S.G. COWEN TDR CSA . JUR IO 21,707.000 |.......1,953,298 |.........ceeeeeeies e 1,770,002 |........ 1,250,207 |....... 108,311 [...ovvvvnnnnnn0 fennnnnnnnnnnn 0 [ 108,311 |0 | 1,770,002 |..
..855244-10-9 | STARBUCKS CORP . | 03/12/2026 . | Various U R 43,005.000 |...... 4,304,606 [.......cccocinnnn fornnnne 3,818,353 |........3,044,276 |........ 98,614 |........eeeeta0 |0 | 98,614 o0 e, 3,818,353 |.. 486,253
..871829-10-7 |SYSCO CORP . |- 02/12/2026 . | JPM FUNDS RECAP R 7,908.000 |.. 623,704 |.... ..96,234
..882508-10-4 | TEXAS INSTRUMENTS . 02/12/2026 . |S.G. COWEN TDR CSA . .4,354.000 ..839,196 |.
..898320-10-9 | TRUIST FINANCIAL CORP . 02/12/2026 . |S.G. COWEN TDR CSA . 15,184.000 712,421
..902973-30-4 |U S BANCORP ............. . 02/12/2026 . | JPM FUNDS RECAP .. 28,187.000 1,305,636 |. .1,311,322 |
..925283-10-3 | VERSANT MEDIA GROUP INC CL A . 03/03/2026 . |Various ... 11,038.000 ..609,892 |. L0
..941848-10-3 | WATERS CORPORATION .. . 03/09/2026 . |Various ... K .2,301.000 ..688,455 |. 0|
..941848-10-3 | WATERS CORPORATION .. ... |- 02/10/2026 . |Cash Adjustment .. P 0.000 |.. 0 e
..949746-10-1 | WELLS FARGO & €O ...oevvvvvviiiiiiiiiiiiiiiiineeess . 01/08/2026 . |S.G. COWEN TDR CSA .........cceet foveeeee 14,148.000 |....... 1,340,328 |.oooooiiiiiiiiiiins e 967,160 |........ 1,318,594
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 39,904,429 XXX 27,882,844 33,108,751 27,882,844
..31337#-10-5 |FHLB CINCINNATI oo | 03/30/2026 . |PRIVATE PLACEMENT ................ | ....... 50,658.000 |...... 5,065,800 |.....ooeeeeeiiies e 5,065,800 [....coeeeiieennns [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 5,065,800
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 5,065,800 XXX 5,065,800 0 0 0 0 0 0 5,065,800 0 0 0 35,909 XXX XXX
5989999997. Total - common stocks - Part 4 44,970,229 XXX 32,948,644 33,108,751 [ (11,247,039) 0 0 | (11,247,039) 0 32,948,644 0 12,021,583 12,021,583 119,696 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 44,970,229 XXX 32,948,644 33,108,751 [ (11,247,039) 0 0 | (11,247,039) 0 32,948,644 0 12,021,583 12,021,583 119,696 XXX XXX
5999999999. Total - preferred and common stocks 44,970,229 XXX 32,948,644 33,108,761 [ (11,247,039) 0 0 | (11,247,039) 0 32,948,644 0 12,021,583 12,021,583 119,696 XXX XXX
6009999999 - Totals 2,142,506, 882 XXX 2,126,117,029 | 1,681,148,769 | (11,118,215) 427,375 0 | (10,690,840) 0 2,121,555,793 0 11,509, 956 11,509, 956 35,633,223 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - purchased options - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 09/03/2025 |. 07/31/2042 |............. 554 | foeneeeei e o | feeeeeiieeeeenn e o | e [ ferrrieeeernreen fereeeeriiieee | i [ i
0369999999. Subtotal - purchased options - other - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total purchased options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total purchased options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total purchased options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total purchased options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total purchased options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total purchased options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total written options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total written options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total written options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total written options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total written options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total written options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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 |......evvnvvvvnn feunnns 50,000,000 [3M0O*¥1+4.38  oeeveniiiiinnnnns foorrrnnieeeiienn fes 547,000 |......... 525,505 [..uveeeeens [ 525,5% |....... [0 ) R RN R RN 274,494 | .......... 0001 .evvnnnnens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 0 | Term SOFR
SLBSAMZS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA7E  |. 05/23/2024 |.06/17/2027 |.eeevvvuaeveeenn feunns 100,000,000 [3MO0*1+4.47  |.oeeeeeeieeeeenen [ Joeeee 1,116,250 |...... 1,150,300 [..veevevnnn foeenee 1,150,300 |....... (682, 771)] e eeeeeneeeeeennn feeeeeeeemnneeees Jeemneieeeeeeeenn o 550,883 [ ....eennnn 0001 .oeeneneees
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLO4H0Q79 .............. Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |....ovvvnvvvnnn founns 100,000,000 [BM0*1+3.64  [oooveeeeeniieies foneeiiiiiines [ 910,000 |......... 702,469 [.eevnneenns o 702,469 |....... [(XIUNY 7)) A FRRRU R R 625,278 | .......... 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 0 | Term SOFR
SLOHNHINA ............... Interest Rate Swap ... |N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76 | 03/05/2026 |. 03/09/2029 |...evveueeevenn feunnn 100,000,000 [3M0*1+3.32  |oeeeeeenneeeeennn feeeeeeeeemneeeee Jeennnnns 212,303 |....... (404,388)( ..covneee fonnnnn (404,388)|....... (404,388).....ceveveneeeee Jemmmmeeeeeemnns foreeeeeeiiieeeees fons 857,564 | .......... 0001 .oeeneneees
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLOROVSYB .......ccevn Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 03/13/2026 |. 03/17/2029 |.....evvnnvvvenn feunns 200,000,000 [3M0*1+3.44  [ooooiiiiiiiiiiiis i [ 286,500 |....... (302,282)] ..cevvvunnn feunnnnn (302,282)....... (302,282)]..ccvvneeiiinnnns fooreriiiiiiiiienn feneii o 1,721,505 | ......eees 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | Term SOFR
SLPZHAHB8 .............. Interest Rate Swap ... [N/A ........... Rate........... (oL S E570DZWZ7FF32TIEFA7E ). 08/15/2024 |. 08/19/2027 |.. i PP 50,000,000 [3M0*1+3.63 .453,500 |......... 193,960 [....oennns ...193,960 |....... (285,207)f- e eeeeeennnnnes 294,333 ..ooiiins 0001 ..oennneees
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STATEMENT AS OF MARCH 31, 2026 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
SLTONT7Y2 e Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |..cevveeeveeenn feunnn 150,000,000 [3M0*1+4.43  |.oeeerenieeeeeeen [ foeeee 1,661,250 |...... 1,492,464 | ... fonnene 1,492,464 |....... (621,209)[-. e eeeeeeeeeeee Jeemmneeeeeenns foreeeeeeeiieeeees fons 592,927 | ..oeevenn 0001 .oeeneneees
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 0 | . Term SOFR
SLWS1CRTY ... .... |Interest Rate Swap ... [N/A . . |Rate... ES70DZWZ7FF32TWEFA7E | 04/02/2024 |. 04/04/2027 |.... P 50,000,000 [3M0*1+4.31 ...538,125|.........834,034 | ... ....834,034 251,385
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 |.....evueeeveenn founnnn 50,000,000 [3M0*¥1-3.67  |oeeeuueereermnnnnn foeeeemmnieeeeeenn feenenns (464,307)|......... (83,586)(.eevneeees foeeeeene (83,586).......... 13,717 [ feee e e foee | 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 [BM0*1-3.68  |..eevevveniiiiins foeieeiiiiinees foeeeee (925,280)|....... (159,342)] .oevvvnnnn fevnnnns (159,342).......... (U157 PO F R R RN RN 0001 .eevnnenens
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SL04H0Q79 ..... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |..cevveueeevenn feunnn 100,000,000 [BM0*1-3.67  |oeeeeeeeeneeeeenn formeeeeeeeninees foeeeee (929,292)....... (706,070)] ...cevvvunn Jounnnnn (706,070)|.......... T1,963 [eeeeeeeeiieeeee e e oo o | e 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLOHNHIW4 ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA76  |. 03/05/2026 |. 03/09/2029 |......eevvvvvnn founns 100,000,000 [BMO*1-3.67  [.eevvevinniiiiins foeeeeeiiiinees foeeeee (234,436)|....... (272,817)[ cevvneeees o (272,817)....... (VI 170 U FPRUTURR RO R TN 0001 .eevnnenens
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLOROVSYG ..... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76 | 03/13/2026 |. 03/17/2029 |..eevvvuevevenn feunnn 200,000,000 [3MO*1-3.68  [ceeeeeeeeieeees Jemmneeeeeeenen feeeees (306,940)....... (390,130)( cevvenneeee foanes (390, 130)f....... (390, 130)[- e eeeeeemeeeee Jeemmneeeeemmns foreeeemmeieeeeeen foeeeeee | s 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 || Term SOFR
Swap-P SLPZHAHBS ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 08/15/2024 |. 08/19/2027 |......evvvvvvvnn feunnns 50,000,000 [3M0*¥1-3.65  |oeeeeuiiiiiinnnnn fooreeininieeeens feanenns (471,850)f....... [(PA1VRCTX)) U (210,443).......... LIV i N R R R AR [N 0001 .eevnnenens
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLTO1I7Y2 ..... Interest Rate Swap ... |N/A . . |Rate... E570DZWZ7FF32TWEFA76 | 11/02/2023 |. 11/15/2026 |.... N TP 150,000,000 [3M0*1-3.65 (1,408, 724)....... (645,294)| ... (645,294)|...
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLWS1CRTY ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 04/02/2024 |. 04/04/2027 |......evvnvvvvnn founnns 50,000,000 [3M0*¥1-3.65  |oeeeruiiriiinnnns fooreeniiiinieeeens feaeeens (458,027)|....... (437,931)] ceevevvnnnn fvnnnnn (437,931).......... 40,972 |oeeveieiiines foeeeiei 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 ...coeiiei e . 02/28/2024 . 03/01/2027 |.eeevvvuaeeeeenn feunnn 100,000,000 [3MO*1+4.21  |.oeeeeeneeeeeeen [ Joeeee 1,052,125 |......... 840,021 [.oevenenes e 840,021 |....... (492,227 )|.ceveeeeeeemnns foeeeeemeeeecees o e 479,438 | .......... 0001 .oeeneneees
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLSH1EGB1 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 05/09/2024 . 05/31/2027 |...oevvunvivinnn feunnn 100,000,000 BMO*1+4.4  |.ooeeeiiiiiiiiiins oo foeeee 1,099,750 |...... 1,245,985 [.oevenneens [ 1,245,985 |....... (654,384)...vvvenieniinnnns fooreeiiniiniiiinn e e 540,062 | .......... 0001 .eevnnenens
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 |.eeevvenneeeeann feunnnn 50,000,000 [3MO*¥144.09  |oeeeeeereeimnnnes foeeemmnnneeeeennn feeeees 510,625 |......... 436,420 | ..ooevnnnns fernnnns 436,420 |....... (367, 315)[-. e eeeeeeieeeee Jeemmmeeeeeemns foreeeeemiiieeeees fons 329,931 .ooeeee 0001 .oeeneneees
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLAJH2XZ7 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 06/10/2024 . 06/12/2027 |....evvenvvvvnnn feunnn 100,000,000 [3M0*1+4.42  |.oooveveiiiiiiins [ foeeee 1,105,750 |...... 1,149 177 [ | 1,149,177 |....... (G151 15700 PR ISR RPN AR 547,723 | .........n 0001 .eevnnenens
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLB5146R7 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 08/08/2024 |. 08/12/2027 |..cevvveaveeenn feunnnn 50,000,000 [3MO*¥143.64  |oeeeeeeeeeinnnnes foeeemmnieeeeeennn feeees 454,688 |......... 237,260 [.eoveneeees foeeeenne 237,260 |....... (283,194)].ceveeeeeeeen foeeeeemeeeeeees foeeee e e 202,261 oooeeeen 0001 .oeeneneees
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLB5TIUNB ..... Interest Rate Swap ... |[N/A ........... Rate........... JP Morgan ........... . 12/19/2024 . 12/23/2027 |...covvvvnvvinnn founnnn 50,000,000 [3MO*¥1+4.06  oueeenirrirnnnnns foorernniieeiinns foreens 506,875 |......... 423,956 |... 423,956 |....... (72485 F KU PR R 328,876 | ..........[0001 ...........
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ 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  |.eeeeeeeneeeeennn foeeeeeeeiieeees Jeeeee 1,065,000 |......... 931,683 [.evveneees e 931,683 |....... (512, 184)[.. e eeeeeeeeeee Jeeemeeeeeeeee o [ 475,803 [ ..oveennns 0001 .oeeneneees
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLOSHJGMS ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/03/2024 . 10/07/2027 |....evvvvnvvvnnn founnnn 50,000,000 [3MO*¥143.32  eeeueniriiinnnns foerernnieeeeeens fes 415,000 |......... 152,970 [eeeeneeeees o 162,970 |....... [PLCIEIELY) R RN AP R 308,164 | .......... 0001 .oeennnnens
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLOJINJO7 ..... Interest Rate Swap ... [N/A ........... Rate........... JP Morgan ....oooes e . 02/05/2026 [. 02/09/2029 |....evvueeveeenn founns 100,000,000 [3MO*1+3.31  |.oeeeevmnereernnn foonneerrenninneee foeeennnns 515,356 |....... (163,456)] .ovvenneeee foeeees (163,456)|....... (163,456)[-- -+ eevevennannee Jormmmnneeeennins forrreerrenianeeees Jooas 845,330 | .......... 0001 ..oeeneeees
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STATEMENT AS OF MARCH 31, 2026 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 SLOMHB7X ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 10/10/2024 . 10/15/2027 |.eeevveneeeeenn feunnn 100,000,000 [BMO*1+3.67  |oeeeeeeneereeennn foeeeeeemieeees feeeennnad 916,750 |......... 825,823 | ..covvnnnns [ernns 825,823 |....... (629,983)]ccvveeeeeemnnnn foeeeeemmieeeeeen foreeeeeeee e 620,819 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SL546E0S8 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate......ccco. [P Morgan ..ooccevies covvinininniiinnnnneneennn |- 02/28/2024 . 03/01/2027 |........eeeeee. |--... 100,000,000 [3M0*1-3.67 e eeeeeeeeeennnnns foeeeeenneeeeeenn Jeennn (937,671)]..co.. (304,093)f ceeeennees foeeeees (304,098)].cnnn 43,881 [ [ e feeee ] (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLSHIE6B1 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate.......cc.. [P Morgan .....ccoes wevviniiiinniinnnnnneeeenn. |- 05/09/2024 . 05/31/2027 |................ |.....100,000,000 [3M0*1-3.67 e eeeennnns foeeeeenneeeeeeen Jeennn. (941,876)]....... (339,958)( ..uuinninns foeeeens (339,958)]...un i i50,880 [ [ e feee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJBO727 Interest zBUTivE0eEZRVTNTSOZ | | | | ... Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccoo. [P Morgan .ooooeenies covvniiininiiinnnnneennnn |- 12/24/2024 | 12/27/2027 |...eeeeeeeeenns |--.... 50,000,000 [3M0%1-3.71 e eeeeeeeeennnn foeeeeennneeeeeeen [ (461,367 cceenn i (36,994) e e (36,994)] e (8,287 )] e [ e feee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJHXZ7 Interest zBUTivE0eEZRVTNTSOZ | | | | ... Term SOFR
Interest Rate Swap ... |N/A ... . |Rate... . [JP Morgan ... . 06/10/2024 |. 06/12/2027 |.... N TP 100,000,000 [3M0*1-3.67 (930,019)f....... (208,205)| ... (208,205)|... . {0001 ...
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB5146R7 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate.......cc.. [P Morgan .....cooee wevvvniiiiiniiinnnneeeenn. |- 08/08/2024 . 08/12/2027 |....eeeeeeeeenn |--.... 50,000,000 [3M0*1-3.64 e eeeennnnn foeeeeenneeeeeenn [eeennn. (466,822))....... (244,668)(......oiis [oeeeens (244,668)]....eei 87,183 [ [ e e [0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB511UN8 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate......ccco. [P Morgan ..ooeeevis covviiiiinniiinnnnnnennn |- 12/19/2024 |, 12/23/2027 |..........eeeee. |.-.... 50,000,000 [3M0*1-3.69 e eeeennnnn foeeeeenneeeeeeen [oeennn. (460,659)].. ... (54,308)( Leuennines o (54,808)] e 8,820 [ [ e feee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLNHAXTP1 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate......ccco. [P Morgan .oooeeeeis covviniininnininnnnennenn, |- 02/22/2024 . 02/26/2027 |................ |.....100,000,000 [3M0*1-3.67 e eeeennnns foeeeeenneeeeeen [eeennn. (943,425)]...... (346,500)( ...uunne foeeeees (346,500)]..n e 83,536 [ [ e feeee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOSHJGN3 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate.......cc.. [P Morgan ....ocoees wovviniiiinniiinnnnneneennn |- 10/03/2024 |, 10/07/2027 |..eeeeeeeeeeee |--.... 50,000,000 [3M0%1-3.65 e eeeeeeeeennnnns feeeeenneeeeeenn [eennn. (458,208))....... (431,506)( ..euunneees foeeeens (431,506)]...unii 49,258 [t [ e feeeee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOJINJO7 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate.......cc.. [P Morgan ....ocoees wovviniiiinniiinnnnneneennn |- 02/05/2026 | 02/09/2029 |..........eeeee. |..... 100,000,000 [3M0*1-3.64 o eeeeeeeeeennnns foeeeeenneeeeeenn Jeens (516,102))].. ... (555,418)( ceevennins [oeeeees (555,418)]...en (555, 418)]. e [ e feee | (0001 L
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOMHB7X9 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
. | Interest Rate Swap ... [N/A . . |Rate... . [JP Morgan ... . 10/10/2024 |. 10/15/2027 |.... N TP 100,000,000 [3M0*1-3.67 (927,083)....... (787,777) ... (787,777)..........83,612 |.
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 |....eevvvnvvenn feunnns 50,000,000 [3MO*¥1+4.21  |oeeeeniiiiiiiins foererininieeeienn fes 526,000 |......... 722,603 [ evveneeees o 722,603 |....... (340,557 cvvvnneeninnnnns fooreriininiicens e e 288,675 .......... 0001 .eevnnenens
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 |..cevvveueeaenn feunnnn 50,000,000 [3MO*¥144. 13 |oeeeeeeeeeiiiies foeeemmneeeeeennn feeeees 516,375 |......... 663,494 | ...oovvnnnn fernnnns 663,494 |....... (330,860)[-..eeeeeeenueeee Jeemmnmneeeemmnins forreeeemniieeeees fonns 288,675 .......... 0001 .oeeneneees
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLMXIDIQ5 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/20/2025 |. 03/24/2028 |........cevvvven founns 100,000,000 [BMO*1+3.66  |..evevvennvivinnn foeereeeiinninenes fovvnnnnns 915,625 |......... 224,860 [..oouneeens [orrnnn 224,860 |....... (686,687)]...ccvvveneievennn foonnerervvnnnnnns foevvninnieiiinnns [ 704,154 | .......... 0001 .eeennnnens
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 || Term SOFR
Swap-R SLYP1W3RI ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/24/2023 |. 10/31/2026 |......eeeeeeene fonnns 100,000,000 |3M0*1+4.66  |..eeeevvmereeennn foonneeeernnnnnaes Joeene 1,165,500 |...... 1,354,878 [..coovvinnn |oevnee 1,354,878 |....... (436,378)[- -+ eeveennneaee Jennmnnneeeennnnns forreeennnnanaeene fronanens 381,881 ..o 0001 ..oennneees
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLYWOPFES ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/15/2024 |. 04/30/2027 |....evvvueveeen feunnnn 50,000,000 [3MO*¥144.56  |oeeeueeeeernniaes foeeemnneeeeeeenns feeeeees 570,000 |......... 864,588 [.....ooeees foereennn 864,588 |....... (335,013)]+cvvvmeeeeemnnnn foeeeemmmieeeeeen foeeeeeeeeeees oo 260,208 | .......... 0001 .oeeneneees
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLZE1BLY4 ..... Interest Rate Swap ... |N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/04/2024 |.01/31/2027 |.... A 100,000,000 [310*1+3.81 ...952,500 |.........756,276 | ... 00n 156,276 |....... (352,795)|. 456,435
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLAP3DUN4 Interest [0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/26/2024 |.07/31/2027 |............cev. |...... 50,000,000 [3M0*1-3.67 eeeeeeeeennenes [ Jeenen. (465,345)]. . (314,434) Lo o (314,434))0 27,998 [ [ e [ | e [0001
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLBSGA4II2 Interest [0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/21/2024 |.07/31/2027 |.............ee. |...... 50,000,000 [3M0*1-3.67 o eeeeeeeeennenes [ Jeennn. (465,345)] 0. (314,434) Lo o (314,434)) 0 27,998 [ [ e [ | e [0001
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLMXIDIOS Interest [ |0 Term SOFR
........................... Interest Rate Swap ... |[N/A ........... |Rate........... | Wel s Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |.03/24/2028 |................ |.....100,000,000 [310*1-3.71 s [ feeeen. (922,549))... 0L (107,946) eeennenns [ (107,946)] 0 5,895 [ [ e [ | e {0001
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYP1NI3R9 Interest [ 0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/24/2023 |. 10/31/2026 |................ |.....100,000,000 [3110*1-3.67 e [ feennn. (930,690)]..cenl (617,431) ceeennenns o (817,431 BABAB e e [ [ e 0001
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYWOPFEG Interest [ 0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2024 |.04/30/2027 |................ |......50,000,000 [310*1-3.67 e [ Jeenen. (465,345l (312,218) e [ (312,218)]0 082,930 [ [ e [ | e (0001
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest [0 e Term SOFR
. | Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 01/04/2024 |. 01/31/2027 |......eevvvvenn fonnns 100,000,000 |3M0*1-3.67  [..iiviveenniiinns fooennniiiiininnnns foeeens (930,690)....... (620,957 ... (620,957)].......... 54,626 |...ovniiiiiinnns fooniiiiiinnn e | ceeeennnn (0001 Ll
1119999999. Subtotal - swaps - hedging other - interest rate 0 0 1,590,795 6,356,230 | XXX 6,356,230 [ (10,826,780) 0 0 0 12,316,894 | XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 1,590,795 6,356,230 | XXX 6,356,230 (10,826,780), 0 0 0 12,316,894 [ XXX XXX
1229999999. Subtotal - swaps - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - swaps - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total swaps - interest rate 0 0 1,590,795 6,356,230 | XXX 6,356,230 (10,826,780), 0 0 0 12,316,894 [ XXX XXX
1369999999. Total swaps - credit default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total swaps - foreign exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total swaps - total return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total swaps 0 0 1,590,795 6,356,230 | XXX 6,356,230 (10,826,780) 0 0 0 12,316,894 [ XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2026 |. 04/01/2056 |............... 0f..... 40,000,000 |....ccvvunnnns L3NV VN PO R R R 351,420 | .oeeevnnnnn [ 351,420 |......... 52 2 R ) R R R (Y
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2026 |. 04/01/2056 |............... 0f..... 17,500,000 |...cvvnnennens L0V R R AR RN 156,985 [.eveneeeees oo 156,985 |......... 156,985 [..vvveeeinieies Jeeneiieceiiins [ e | |
Interest
TBA Forward ........... Interest Rate ......... N/A Lot Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 03/17/2026 |. 04/01/2056 |............... 0]....... 5,000,000]...cccuunnnees 5.50 |.iieeeenniiiiiins fooniii e [ 10,975 oo | 10,975 |.......... 10,975 [ ovvvvvniiiiins foenieiiiinnns fovveennnniniinnes fooniiinn | | e
1469999999. Subtotal - forwards - other 0 0 0 519,380 | XXX 519,380 519,380 0 0 0 0] XXX XXX
1479999999. Subtotal - forwards 0 0 0 519,380 | XXX 519,380 519,380 0 0 0 0 XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 0 0 1,590,795 6,356,230 | XXX 6,356,230 (10,826,780) 0 0 0 12,316,894 [ XXX XXX
1719999999. Subtotal - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 519,380 | XXX 519,380 519,380 0 0 0 0 XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 1,590,795 6,875,610 XXX 6,875,610 (10,307,400) 0 0 0 12,316,894 [ XXX XXX
(a) | Code Description of Hedged Risk(s) |
[ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveieenee The Company utilizes interest rate swaps to hedge the risk to income iNNEreNt N ONNING flOAtING FatE SEOUM I EIES . tuuuiiuuiitiii it ittt ettt et et et e e e e e e et e e e e e e s e e e e e e e e eae e e e e e aae e e eae e e e e e e e e e e e e e e e e e e s e e ea e e e s e &4 e e e e e e e e e e e e e o4 e e 44 e e a4 e e o4 e e e a e e a4 e oo s e e e s e e o4 e o4 e o4 e e a4 e e o4 e e e e e e e e e b e e e e e ea e e ab e e ea e e eaeeaaa e
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STATEMENT AS OF MARCH 31, 2026 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
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 6,327,793 6,875,610 547,817 6,875,610 547,817 12,316,894 0

0999999999 - Gross totals 6,327,793 0 6,875,610 0 547,817 6,875,610 0 547,817 12,316,894 0

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 6,875,610 0
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

0199999999 - Total

1 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Identig B Fair Value Par Value Value Date  |(I, VorlV)

XXX XXX
Collateral Pledged to Reporting Entity
1 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Citibank E570DZWZ7FF32TWEFATE . 970,000 970,000 [vuneeeeeene e RRX i feee e Vieenne
JP Morgan ...... . 815DZWZKVSZI INUHU748 .. .2,460,000 |..
Wells Fargo CME . . VYVVCKRG3DVZZN70PB21 ..

0299999999 - Total

.2,897,793

,460,000 |..
.2,897,793 |..

6,327,793

6,327,793




STATEMENT AS OF MARCH 31, 2026 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 MARCH 31, 2026 OF THE Western-Southern Life Assurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted

Identification Description Code Fair Value Carrying Value Maturity Date
690353-3F-2 .........| DFC AGENCY DEBENTURES ......ceeeeuumeeeemmnnaeeeenni e e e ee e e e e e e e e e e ennn e e e e ....908,182 |.. ....908,182 |....... 06/15/2028
690353-3H-8 DFC AGENCY DEBENTURES . ..2,395,795 |.. ..2,395,79% |....... 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES . (SR TR e LA 1,414,204 | 1,414,294 |....... 09/20/2027 .......
0019999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - U.S. government obligations

(exempt from RBC) 4,718,271 4,718,271 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 ... ... 5,490,000 |.. ....5,490,000 |....... 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 .. .... 7,500,000 |.. .... 7,500,000 |....... 09/21/2026 ...
62630W-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ......cceuunniriiiimiiieiiiiiiieeeeeevniieeees ... 13,625,000 |.. .. 13,625,000 |....... 06/30/2028
0059999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - municipal bonds - special

revenue 28,715,000 28,715,000 XXX
00287Y-EC-9 ......... ABBVIE INC e eeeeeeee e e e e e e e e e e e e e e e e e e e e e mmnneeeemmnnnnneeenn | iieiss [eeeeeeennn 1.GFE ......... ... 5,832,149 |.. .... 5,827,000 |....... 03/03/2028 ...
025816-CF-4 .........| AMERICAN EXPRESS CO 1.FFE ... . 2,823,462 |.. . 2,822,251 05/20/2026
026651-GA-3 .........| AMERICAN HONDA FINANCE .. 11,047,643 |.. 11,063,000 12/11/2026
026650-GM-7 .........| AMERICAN HONDA FINANCE .. 11,029,658 |.. 11,062,000 03/08/2027
026650-GP-0 .........| AMERICAN HONDA FINANCE .. .... 4,463,083 |.. ... 4,485,928 |....... 11/19/2027
03027X-BL-3 ......... | AMERICAN TOWER CORP .... 5,083,521 |.. .... 5,086,934 [....... 04/15/2026 ...
05253J-AZ-4 .........| AUST & NZ BANKING GRP NY ... 1.D FE .... ... 4,507,124 |.. .. 4,520,695 |....... 01/18/2027
05565E-BlI-4 .........[ BMIW US Capital LLC .. 1.FFE ... .. ....... 08/12/2026
05565E-CN-3 BMW US Capital LLC .. .... 6,507,850 |.. ....6,500,000 |....... 08/13/2026
05565E-CP-8 BMW US Capital LLC .... 3,988,405 |.. .... 3,996,099 |....... 08/13/2026
06367U-EQ-6 BANK OF MONTREAL . ... 14,900,000 |.. ... 14,900,000 |....... 08/21/2026
06738E-AP-0 .........| BARCLAYS PLC ... 6,453,497 |.. ... 6,452,090 |....... 05/12/2026 ...
07330M-AA-5 .........| BRANCH BANKING & TRUST .. 11,282,756 |.. 11,297,819 10/30/2026
07911E-AA-0 .........[ BELLEVUE 10 APTS LLC .9,900,000 |.. . 9,900,000 04/01/2060
08576P-AF-8 .........| BERRY GLOBAL INC . 7,991,395 |.. . 8,017,353 01/15/2027
10112R-AY-0 .........| BOSTON PROPERTIES LP .. 13,876,715 |.. 13,921,266 10/01/2026
14913U-BG-4 .........| CATERPILLAR FINL SERVICE . 4,743,351 |.. ..4,753,224 01/10/2028
166754-AP-6 .........| CHEVRON PHILLIPS CHEM .....coovvviniiiiniiiiiiiiniienniieeneesineenineneennnennns | sy [reeeee e A FE e [, 9,535,322 |.. .... 9,569,772 |....... 12/01/2026
17325F-BH-0 .........| CITIBANK NA ... 2,977,470 |.. .... 2,975,000 |....... 08/06/2026
21684A-AF-3 COOPERATIEVE RABOBANK UA ....eeveviiiiniiiinniininiiinniinssienssiessienssiennnnens | e, e A FE L 3,993,694 |.. .... 4,001,385 |....... 07/21/2026
22822V-AE-1 CROWN CASTLE INTL CORP .... 3,290,145 |.. .... 3,304,752 |....... 03/01/2027
22822V-AZ-4 CROWN CASTLE INTL CORP .... 2,996,077 |.. .... 3,009,653 [....... 03/15/2027 ...
23346Q-AA-5 .........| DMASID ISSUING TRUST .... 4,250,000 |.. .... 4,250,000 |....... 08/01/2074
233853-AF-7 .........| DAIMLER TRUCK FINAN NA .. . 5,556,462 |.. . 5,576,189 12/14/2026
26441C-AS-4 .........| DUKE ENERGY 2.BFE .... 2,435,299 |.. . 2,435,316 09/01/2026
286181-AH-5 .........| ELEMENT FLEET MANAGEMENT .. 2.AFE ... . 8,268,966 |.. . 8,269,267 06/26/2026
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... . 6,095,000 |.. . 6,095,000 03/01/2063
37045X-EF-9 .........| GENERAL MOTORS FINL CO .. 2BFE ... 11,322,000 |.. 11,323,549 04/06/2026
37331IN-AN-1 ......... | GEORGIA-PACIFIC LLC .... 8,527,505 |.. .... 8,533,021 [....... 05/15/2026 ...
378272-BD-9 .........| GLENCORE FUNDING LLC 2.AFE ... .... 4,990,123 |.. .... 4,988,930 |....... 04/27/20%6 ...
378272-BX-5 GLENCORE FUNDING LLC .... 2,666,823 |.. ... 2,665,000 |....... 10/01/2026
42824C-BR-9 HP ENTERPRISE CO .. ... 4,118,760 |.. .... 4,116,128 |[....... 09/25/2026 ...
43776P-AA-4 HOMESTEAD 406-A TRUST . .... 4,615,000 |.. .... 4,615,000 |....... 09/01/2074
44891A-BZ-9 HYUNDAI CAPITAL AMERICA . .... 4,467,260 |.. .... 4,476,325 |....... 09/17/2026
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
548661-DM-6 .........| LOWES COMPANIES 2.AFE ... . 2,587,655 |.. . 2,588,962 04/15/2026
576291-6F-2 ......... | MASSMUTUAL GLOBAL FUND .. . 4,848,361 |.. . 4,848,903 04/10/2026
58769J-AT-4 .........| MERCEDES-BENZ FIN NA 1,160,816 |.. . 1,162,201 07/31/2026
58769J-AV-9 .........| MERCEDES-BENZ FIN NA ... 3,621,768 |.. ... 3,620,000 |....... 07/31/2026
60687Y-AK-5 .........| MIZUHO FINANCIAL GROUP .. ... 7,837,598 |.. .... 7,868,680 |....... 02/28/2027 ...
60700J-CU-7 MIZUHO MARKETS CAYMAN . ... 11,706,650 |.. ...11,700,000 |....... 08/14/2026
63305M-QF-1 NATIONAL BANK OF CANADA . ... 15,042,477 |.. ...15,000,000 |....... 08/18/2027
649538-BU-1 NEW YORK LIFE GLOBAL .....oouvernveniiiniiniiiniiiniiiiiiienienicsnesiesiennesinenes | iiiiiiiean, e TBFE i L 4,999,269 |.. .... 5,000,000 |....... 02/05/2027 ...
649538-BZ-0 NEW YORK LIFE GLOBAL .. .... 5,045,579 |.. .... 5,047,446 |....... 07/31/2026
680223-AK-0 OLD REPUBLIC INTL CORP e 5,452,190 |eeiiiii 5,455,435 |....... 08/26/2026
68327L-AB-2 .........| CADILLAC FAIRVIEW PRP TR 3,171,774 .. .... 3,185,113 |....... 03/20/2027 ...
71644E-AE-2 .........| PETRO-CANADA 2.AFE ... 12,537,133 |.. 12,550,333 06/15/2026
745300-AA-1 .........| PUERTO RICO TOLLROADS LL ... 1.EFE ... 11,400,000 |.. 11,400,000 07/01/2035
78400V-AM-6 .........| S&P GLOBAL INC .... 1.6FE ... 2,137,234 |.. . 2,145,125 01/22/2027
808513-AQ-8 .........| SCHWAB CORP ... 7,434,547 |.. ... 7,458,543 [....... 03/02/2027 ...
81211K-AZ-3 .........| SEALED AIR CORP ... 2.CFE ... ... 8,437,270 |.. ... 8,440,412 |....... 10/15/2026
82620K-AL-7 ......... ... 1,104,212 |.. .... 1,105,530 |....... 10/15/2026
84756N-AH-2 .........| SPECTRA ENERGY PARTNERS LP ... 2BFE ... ... 3,282,672 |.. ... 3,286,924 |....... 10/15/2026
857449-AD-4 STATE STREET BANK & TRUST . .... 8,304,028 |.. .... 8,300,000 |....... 11/25/2026 ...
86562\1-CH-1 SUMITOMO MITSUI FINL GRP ... 17,171,465 |.. ... 17,178,364 |....... 09/17/2026
883929-AB-7 THOMAS BRAX ADAM TRUST .. .... 6,987,000 |.. .... 6,987,000 |....... 02/01/2076
89114T-ZD-7 .........| TORONTO-DOMINION BANK .... ... 4,197,587 |.. .... 4,200,045 |....... 06/03/2026
89115A-20-1 ... . 5,508,197 |.. . 5,531,402 04/05/2027
89115A-2X-9 ......... . 6,240,739 |.. . 6,253,308 04/05/2027
89115K-AL-4 .........| TORONTO-DOMINION BANK 1.FFE .... .5,977,433 |.. . 5,983,227 01/13/2028
891906-AC-3 .........| TOTAL SYSTEM SERVICES INC . 2.CFE ... . 9,262,000 |.. . 9,262,000 04/01/2026
89236T-KT-1 .........[ TOYOTA ... . 1,465,441 |.. . 1,465,907 05/18/2026
89236T-ML-6 .........[ TOYOTA ... ... 2,303,115 |.. ... 2,300,000 |....... 08/07/2026
89236T-MR-3 .........[ TOYOTA ... ... 10,600,492 |.. ...10,600,000 |....... 04/10/2026
89236T-MZ-5 TOYOTA ... ... 3,899,172 |.. ... 3,900,000 |....... 01/08/2027
89653R-AA-1 TRINITY MILLS MULT | OWN .... 5,070,000 |.. .... 5,070,000 |....... 06/01/2063
89680Y-AA-3 TRITON CONTAINER .ot seeeeneeennes | s, e 20 FE e [ 4,520,117 |oueeneiiiiiieeeenn 4,523,915 |....... 04/15/2026 ...
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... 1.FFE .... ... 2,426,083 |.. ... 2,425,000 |....... 07/15/2026
91911A-AA-2 .........[ VALENCIA GROVE |1 LLC ... 1BFE ... . 2,750,000 |.. . 2,750,000 12/01/2062
928668-CF-7 .........| VOLKSWAGEN GROUP AMERICA ....2.AFE .... . 1,955,000 |.. . 1,962,646 03/22/2027
928668-CJ-9 ......... [ VOLKSWAGEN GROUP AMERICA ... 2.AFE ... . 2,805,915 |.. . 2,800,000 08/14/2026
94974B-FY-1 .........| WELLS FARGO CO ......c...... . eeeee 2.BFE L 14,991,717 |.. 14,987,413 06/03/2026
0089999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - corporate bonds (unaffiliated) 463,491,374 463,867,424 XXX
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1) - (unaffiliated) 498,339,645 498,715,695 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) 498,339,645 498,715,695 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - financial asset-backed

securities - self-liquidating 0 0 XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - financial asset-backed - not
self-liquidating 0 0 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - non-financial asset-backed
securities - practical expedient 0 0 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - non-financial asset-backed
securities - full analysis 0 0
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) - (unaffiliated) 0 0
1899999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) - (affiliated) 0 0
1909999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) 0 0
2009999999. Total - issuer credit obligations and asset-backed securities 498,339,645 498,715,695
4109999999. Total - preferred stocks - industrial and miscellaneous (unaffiliated) 0 0
4409999999. Total - preferred stocks - parent, subsidiaries and affiliates 0 0
4509999999. Total - preferred stocks 0 0
5109999999. Total - common stocks - industrial and miscellaneous (unaffiliated) 0 0
5409999999. Total - common stocks - mutual funds 0 0
5609999999. Total - common stocks - unit investment trusts 0 0
5809999999. Total - common stocks - closed-end funds 0 0
5979999999. Total - common stocks - parent, subsidiaries and affiliates 0 0
5989999999. Total - common stocks 0 0
5999999999. Total - preferred and common stocks 0 0
000000-00-0 ......... Key Bank Money Market Account 31,050,000 |... 31,050,000
000000-00-0 . ..| Huntington Bank Money Market Account . .. 31,050,000 |... 31,050,000
000000000 ......... Fifth Third Money Market ACCOUNE .ovveeieeeiceee e [ i e |, 31,050,000 J..eveeuieiiinnans 31,050,000 [.ovoviiiiis v
9609999999. Subtotal - cash (Schedule E, Part 1) 93, 150,000 93, 150,000 XXX
....................... AGREE LP CP eene 04/01/2026 ...
BAT INTL FINANCE PLC CP ... eeeeereeeneeeeeene. 11,998,667 [....... 04/01/2026 .......
.| DAIRY FARMERS OF AVERICA CP .. ....61,043,221 |... 61,043,221 |....... 04/01/2026
DREYFUS GOVERN CASH MGNT INS MONEY MARKE 65,038,120 |... 65,038,120 [eueeveueriee e
ERAC USA FINANCE LLC CP 15,952,840 |... 15,952,840 |....... 04/06/2026 .......
. | MONTANA-DAKOTA UTILITIES CP .. 7,499,166 |... 7,499,166 |....... 04/01/2026 ..
.| PUGET SOUND ENERGY INC CP .. .. 8,193,622 |... 8,193,622 |....... 04/06/2026 ..
UNION ELECTRIC CP . 12,998,592 |... 12,998,502 |....... 04/01/2026 ..
9709999999. Subtotal - cash equivalents (Schedule E, Part 2) 196,222,743 196,222,743 XXX
9999999999 - Totals 787,712,388 788,088,438 XXX
General Interrogatories:
1. Total activity for the year Fair Value § ... ....323,081,449  Book/Adjusted Carrying Value $ 323,722,185
2. Average balance for the year Fair Value § ... ....629,5%6,501  Book/Adjusted Carrying Value $ 625,615,446

E12.1




STATEMENT AS OF MARCH 31, 2026 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 47,030,807 |.......... 45,041,325 |....... 131,384,004 |..
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000 | [0 . 0 [ 1,846,467 |............ 1,846,467 |............ 1,846,467 |..
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo ...0.000 75,408,332 |.......... 62,885,766 |.......... 50,964,716 |..
GOLDMAN SACHS ..... . NEW YORK, NY ... ..0.000 |.. 38,981,147)|........ (42,901,412)|........ (37,430,491)|..
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. 31,050,000 |..........31,050,000 |..........31,050,000 |..
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o ...0.000 31,066,976 |.......... 31,067,026 |.......... 31,067,072 |.
PNC BANK ..o CINCINNATI, OH oo |, ...0.000 | [0 0. (60,468,706)|........ (27,689,696)]........ (72,577,842)|..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 245,614 196,907 245,614
0199999. Totals - open depositories XXX XXX 0 0 87,198,343 101,496,383 136,549,539
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 87,198,343 101,496,383 136,549,539
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

87,198,343

101,496,383

136,549,539
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STATEMENT AS OF MARCH 31, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

AGREE LP CP 20373172026 e [ 3.960 |.. . 04/01/2026 . 13,498,515 |oovvieiiiiiii 1,485 |...
BRUNSIICK CORP CP .. 0 03/26/2026 .o [ 4.300 |.. . 04/02/2026 .. ..39,966,556 |... ....28,667 |...
DAIRY FARMERS OF AMERICA CP ... 03/31/2026 .. 4.000 |.. . 04/01/2026 ... 61,043,221 |ooveiiiiiiii 6,779 |...
ERAC USA FINANCE LLC CP ...08/10/2026 .......... 3.930 |.. . 04/06/2026 ... ....38,427 |...
GENUINE PARTS CO CP .. 03/11/2026 .......... 4.270 |.. . 04/13/2026 .. ... 124,542 ...
GENUINE PARTS CO CP ..... 03/24/2026 .. .4.400 .. . 04/21/2026 .58,667
MONTANA-DAKOTA UTILITIES CP 03/31/2026 .. 4.000 |.. . 04/01/2026
OVINTIV INC CP ... 03/23/2026 .. 4.290 |.. . 04/10/2026
PSXPP CP ... 03/25/2026 4.300 |.. . 04/30/2026 .. . 29,871,000 |...
PUGET SOUND ENERGY INC CP ... ... 03/30/2026 ... 4.000 |.. . 04/06/2026 ... .8,193,622 |... ...
SONOCO PRODUCTS COMPANY CP .. ... 03/02/2026 .. 4.160 |.. . 04/01/2026 ... 39,462,720 |... .. 137,280 |...
UNION ELECTRIC CP ... 03/31/2026 3.900 |.. . 04/01/2026 ... 12,998,592 |.eeiiiiiiii e 1,408 |...

e .... | BAT INTL FINANCE PLC CP .. 03/31/2026 .. 4.000 |.. . 04/01/2026 ... L 11,998,667 |vvvveiiiiiiiiiiiiiiiiii s 1,333 |...

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 389,998,058 469,227

0489999999. Total - issuer credit obligations (unaffiliated) 389,998,058 469,227

0499999999. Total - issuer credit obligations (affiliated) 0 0

0509999999. Total - issuer credit obligations 389,998,058 469,227

Q4IT5H-29-6 ........ | T —— [sD....cc... [ 01/01/2026 .......... [oorrreeeeeseeeeee X N R 0

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 25,000 0

262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeeuuiseeemsnunseeemnnneeeeeenenasseeenessseeeeenseeseeeens e e e e enes e e e eernn s seernes e seeenensanaseernnnnnnsaes | .................. | ........... 03/31/2026 .......... | ............................ 0.000 | ................................................................ 42,677,555 |.enueieeiiinieeeeeinne e eereena s 0

8309999999. Subtotal - all other money market mutual funds 42,677,585 0

8589999999. Total cash equivalents (unaffiliated) 432,700,613 469,227

8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999 - Total cash equivalents

432,700,613

469,227

98,012
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