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STATEMENT AS OF JUNE 30, 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 27,775,402,924 | ..o [V 27,775,402,924 |.......... 26,226,097,074
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 161,311,116 [ [V 161,311,116 |.............. 149,128,620
2.2 COMMON SEOCKS ...ttt [rerenennenas 2,004,973,588 ... 210,539,151 |.......... 1,794,434 437 |............ 1,486,275,605
3. Mortgage loans on real estate:
B FIISEHENS oot e 6,968,789,423 |......oooviiiiin [V 6,968,789,423 |.......... 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 ($
[T 601,322,796 ) and short-term
investments ($  ........coeee 67,598,821 ) oo oo 795,988,917 795,988,917 | ..o 664,034,210
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 18,747 747 .ol 0 o, 18,747,747 oo 19,086,956
7. DEMAVAHVES ...t [ 177,056 |.eoevceeinnrieeeens 0 o 177,056 |.. ... 17,183,009
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 953,002,762 946,368,762 933,274,822
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 37,508,716 |.ecvveccecierirccieinne [V 37,508,716 |..coevvvrennne 6,786,281
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e (O TR | TP [0 0
11.  Aggregate write-ins for iNVeSted @SSEtS .........ccccovveiveveiiiiiieecieieeeeeiee s [ 2,980,000 2,980,000 |.ccverienne. 1,066,667
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 38,718,882,249 |................ 217,173,151 |.......... 38,501,709,098 |.......... 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 ............cceuerruriimiueieinenerieeesiseeeseeeieas [oreseenneenanns 298,855,720 |...ccovveennee 22,226,457 | 276,629,263 |.....ccoconvee. 253,567,450
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,288,651 .o (U 1,288,651 ..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 14,363,670 |[...ocvoeeeeeereeeeee [0 14,363,670 |..ccveeeenee. 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 ...............c.cccoceveveeverevees foovseeeiiieins 295,311 [ (1 295,311 [ 3,993,942
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorrrreennnns 5,176 | LS T [V 0
25. Aggregate write-ins for other than invested assets ...........cccoceveeeriririeeeees froreecieinnne 548,032,854 |.....cvvvriiicriren (VR 548,032,854 |............... 288,938,859
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 39,896,278,79% |................ 239,404,784 |.......... 39,656,874,010 |........... 36,834,573,507
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 3,015,349,783 | ..o [V 3,015,349,783 |............ 2,898,905,472
28. Total (Lines 26 and 27) 42,911,628,577 239,404,784 42,672,223,793 39,733,478,979
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives ... . 2,980,000 |....cooveeiieiriieieieieas (U 2,980,000 |....coveeeieieieeieieas 0
1102. Receivables for collateral on revolvers ..1,066,667
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 2,980,000 0 2,980,000 1,066,667
2501. Admitted disallowed IMR ..o [ 18,998,434 ..o [V 18,998,434 | 21,773,730
2502. Company owned life insurance — CSV .......ocooioiiiiieeicceeeeeeeceeeeeeeee e fee e 529,034,420 |...ccooveeeeeeeeeeeeee [V 529,034,420 |................ 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) 548,032,854 0 548,032,854 288,938,859




STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 28,642,480,780 less $
(including $  .veveverere Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $

E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ..c.oooveiriiicce 0 accident and health premiums ..........c....c.........
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ (3,290,762) on reallzed capltal gains (losses) ...
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e
16.  Unearned investment income .. 542,154 |..
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
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

) reinsurers .

771,213,425 |

25. Aggregate write-ins for liabilities 85,087,139 102,529,911
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 37,338,097,831 34,598,497 ,415
27. From Separate Accounts Statement 3,015,349,783 |............ 2,898,905,472
28. Total liabilities (Lines 26 and 27) 40,353,447,614 37,497,402 ,887

29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,316,276,179 2,233,576,092
38. Totals of Lines 29, 30 and 37 2,318,776,179 2,236,076,092
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 42,672,223,793 39,733,478,979

DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties
2502. Deferred fee income
2503. Payable for collateral on derivatives

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

2598.  Summary of remaining write-ins for Line 25 from OVErfloW PAGE ..........ciueviiiiiiieiieieieiieeesciete ettt bbb 3,962 273
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) ,087, 102,529,911
3101.

3102.

G 1 101 OO

3198. Summary of remaining write-ins for Line 31 from overflow page ....

3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 18,998,434 21,773,730




STATEMENT AS OF JUNE 30, 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 ..............cccoeveveeenc oo 2,005,193,062 |............ 3,629,949 447 |............ 6,221,026,039
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,038,999 | 1,159,377 | 1,902,103
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..952,690,170 |.. . 848,054,010 |.. ..1,790,230,959
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (3,220,846)|.. ... (5,394,489)|.. ... (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.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 1,736,829 |.oovoeee 1,838,183 |.oocvoveee 3,696,441
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 11,886,940 785,103 1,969,849
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 2,969,325, 154 4,476,391,631 8,009,347,521
10, DEAth DENETILS ... e e e eeeee e eeeeeeeseeeeneen .. 68,116,286 |................. 67,463,853 |................ 133,480,036
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,903,616
12, ANNUItY DENETILS ...oveiiiicicecececeeeee ettt sesnn s s sessnns s s oo 821,017,895 |, 398,700,254 |................ 790,812,372
13. Disability benefits and benefits under accident and health CONtracts ................cccceveveueeeeveeeeeieveverceess foeereseeeeeeeeenn. 096,399 [ 743,318 | 1,480,732
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ ettt
15.  Surrender benefits and withdrawals for life contracts ..................... 1,884,160,725 ..2,835,427,949 |.. ..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 ..............cccceeeevevevevevcveucreeseeeeee e 113,104,195 |................ 60,326,125 |.......c......... 129,983,862
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,422,481 | 1,504,774 ..o 2,861,369
19. Increase in aggregate reserves for life and accident and health contracts 214,505,014 916,108,284 2,086,663,047
20.  Totals (LINES 1010 19) ..ottt n e n e | 2,703,703,407 |........... 4,281,194 467 |............ 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 .................
24. Insurance taxes, licenses and fees, excluding federal income taxes . s
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 216,529 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e 43,383,494)
27. Aggregate write-ins for deductions .... 15,297,088 14,968,540 29,798,032
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 2,816,196,993 4,418,596,038 7,760, 128,304
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 153,128,161 |...cocveeee 57,795,593 |...ccooienee 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 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 153,128,161 |.....coconvee. 57,795,593 |................ 249,219,217
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 21,448,674 11,862,895 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) ..........cccceueuviieeeeererenns fooeecccnne 131,679,487 |...ccveeenee 45,932,698 |................ 194,220,385
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 6,785,793 (excluding taxes of $  ..ocooevreerurncne (118,438)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 21,011,720 6,634,567 (30,967,645)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 152,691,207 52,567,265 163,252,740
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, NetinCOME (LINE 35) ..ottt et 152,691,207 |......ocoov.c... 52,567,265 |......cc.c...... 163,252,740
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,473,510 ... 36,091,570 |.. ..131,346,592 |.. ...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 ... (5,559,171)|.. ....(399,196)/.. ... 11,525,086
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(18,705,133)]|.. 16,985,546 |.. ... 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 82,700,086 127,675,291 210,776,762
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,318,776,178 2,152,974 621 2,236,076,092
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeeee ettt ea e e s e e ee e s eesseenaneteneeeeanenennnaoeeeeeeeeeseeeeaeaneee 13,109 | 30,362
08.302. 0ther 88 1NMCOME ...t ee e et eae e eee s ean s eeeneetenseneaeaeoeeeeaeeseseeeeaneneennnas 4,539 | 5,098
08.303. Company owned 1fe INSUFANCE .......ccoiiiiieececececc et e 11,869,292 ..ol 749,643
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 11,886,940 785,103
2701. MiSCElIaNEOUS EXPENSE ....cooiurureeeeieicicieieeeieeieeeeeeseeseseeeeeeeesnsesesesessnnsssesesessssnsnssessssssnnesssesssssssnnnsesefronnsesnesnnnenenes 409,000 [oieiiiiiiiiii 0.
2702. Benefits for employees not included elsewhere 35,441 |..
2703. Securities lending eXPeNSE ........ocooirernnineereeinneneeeeeerenens .. 14,033,099 |..
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) 15,297,088 14,968,540
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) netof $ ................. 7,317,641 tax on capital

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
............ 2,007,229,771 |............ 3,633,596,956 |............6,225,106,487
................ 925,694,393 |............... 822,695,249 |........... 1,756,210, 171
1,754,478 1,873,643 3,767,185
2,934,678,642 4,458,165,848 7,985,083,843
............ 2,486,887,000 |............ 3,370,417,245 |............5,167,139,120
................ (36,564,910)|................(59,913,228)|................144,393,817
................ 158,176,556 |................198,975,671 |...............374,014,907
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
26,209,438 30,681,196 65,508,586
2,634,708,084 3,540, 160,884 5,751,056,430
299,970,558 918,004,964 2,234,027,413

................................. 0 [0 o0
................. 32,216,158 |................. 27,769,592 |................ 50,961, 144
........................ (8,336) [ (31,681) | (34,041)
153,831,974 147,068,408 18,421,816

............ 5,420,128,515 |............4,335,904,012 |............ 8,863,024 617
............ 6,266,296,559 |............5,535,469,416 |.......... 10,770,413,855
................ 395,071,816 |............... 261,425,940 |................357,307,520
............... 906,852,206 |................718,433,228 |............ 1,314,102,974
................................. 0 [0 o0
................. 31,098,090 |................ 34,851,325 |...............190,727,035
32,635,768 30,156,028 4,029,494
7,631,954,439 6,570,335,937 12,636,580,878
(339,209) (1,105,377) (1,824,523)
(2,211,486,715) (2,233,326,548) (3,771,731,738)
................................. 0 [0 o0
................................. 0 [ (19) o0
................................. 0 [0 o0
............ 1,997,653,763 |...........1,218,611,999 |...........2,031,240,390
................................. 0 [0 o0
45,817,102 23,796,543 (312,276,321)
2,043,470,865 1,242,408,523 1,718,964,069
................ 131,954,707 |................(72,913,061)|................181,259, 744
................ 664,034,200 |...............482,774 466 |...............482,774,466
795,988,917 409,861,405 664,034,209

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
................ 129,936,501 |................ 114,334,233 |................233,630, 758
................................. 0 [ 0 o0
............ 1,860, 142,366 |............3,511,663,800 |............5,961,803,823
................. 37,661,618 |................ 23,611,669 |................ 65,199,984
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 2,027,740,485 |............ 3,649,609,702 |............6,260,634,565
.......... 11,360,792,639 |............ 9,306,354, 757 |.......... 19,028,595,332
13,388,533, 124 12,955,964,459 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 152,691,208 163,252,740
(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 152,691,208 163,252,740
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  2,318,776,179  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  2,318,776,179  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 for 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.

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 June 30, 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.



STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
June 30, 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

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

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

32,121,416

225,470,830

3,398,798,658
2,923,724,035

(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 $767.7 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)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

3

4

Total General
Account (G/A)

G/A Supporting
S/A Activity (a)

Total Separate
Account (S/A)
Restricted Assets

S/A Assets
Supporting G/A
Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Subject to contractual obligation for which
liability is not shown

Collateral held under security lending
agreements

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
On deposit with states

On deposit with other regulatory bodies

768,007,269

188,170,301
2,573,130

7.1

768,007,269

188,170,301
2,573,130

464,366,251

139,396,401
2,572,927

303,641,018

48,773,900
203
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Pledged collateral to FHLB (including

assets backing funding agreements) 6,317,827,234 — — — 6,317,827,234 6,173,125,729 144,701,505
Pledged as collateral not captured in other

categorics 20,240,690 — — — 20,240,690 20,278,250 (37,560)
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) 7,296,818,624 — — — 7,296,818,624 6,799,739,558 497,079,066
(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 — 768,007,269 1.790 %) 1.800 % — — 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 — 188,170,301 0.439 % 0.441 %) — — 26.27
On deposit with states — 2,573,130 0.006 % 0.006 %)| — — 26.28
On deposit with other regulatory bodies — — — %| — % — — 26.29
Pledged collateral to FHLB (including

assets backing funding agreements) — 6,317,827,234 14.723 %) 14.805 %) — — 26.31
Pledged as collateral not captured in other

categories — 20,240,690 0.047 % 0.047 %) — — 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) — 7,296,818,624 17.005 % 17.099 %) 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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11.
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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).

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 19,174,023 — — — 19,174,023 19,211,583 (37,560) 19,174,023 0.045 %) 0.045 %
Goldman Sachs 1,066,667 — — — 1,066,667 1,066,667 — 1,066,667 0.002 %)| 0.002 %
Total (c) 20,240,690 — — — 20,240,690 20,278,250 (37,560) 20,240,690 0.047 %) 0.047 %
Amount of Total pledged
under derivative contracts — — — — — — —|— XXX XXX
Total Excluding Derivative
Collateral (Total minus
Amt of Total pledged
under derivative
contracts) 20,240,690 — — — 20,240,690 20,278,250 (37,560) | 20,240,690 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 177,056 — 177,056
* 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 3,562,493 — 3,562,493

* 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 $4,796.0 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 164,674,022 164,674,022 —
(d) Excess Stock 3,496,279 3,496,279 —
(e) Aggregate Total (atb+c+d) 188,170,301 188,170,301 —
Actual or estimated Borrowing Capacity as
€3] Determined by the Insurer 4,796,040,927 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) 6,245,376,498 6,317,827,234 3,659,422,700
2. Current Year General Account Total Collateral Pledged 6,245,376,498 6,317,827,234 3,659,422,700

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) 6,245,376,498 6,317,827,234 3,659,422,700
2. Current Year General Account Maximum Collateral Pledged 6,245,376,498 6,317,827,234 3,659,422,700
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
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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
3,659,422,700 3,659,422,700 3,660,573,894
— — XXX
3,659,422,700 3,659,422,700 3,660,573,894
— — 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

1,136,618,227 $ — 8 2,035,703,737 ' §
— 3 — 3 — 3
1,136,618,227 § — S 2,035,703,737 $

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

A. Defined Benefit Plan

4. 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 JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

20. Fair Value Measurements

A.

(1) Fair Value Measurements at June 30, 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 146,834,616 11,160,474 — | 157,995,090
Bonds: Asset-backed securities — 18,566,745 — | 18,566,745
Common stock: Unaffiliated 1,523,948,369 — 758,168 1,524,706,537
Common stock: Mutual funds 77,852,010 — — | 77,852,010
Preferred stock — 161,311,116 — — | 161,311,116
Other invested assets: Residual tranche,
fixed income — — 8,098,729 5,020,932 13,119,661
Derivative assets: TBA forward — 177,055 — 177,055
Separate account assets * 25,641,094 219,070,831 — | 244,711,925
Total assets at fair value 1,774,276,089 410,286,221 8,856,897 5,020,932 [2,198,440,139
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Interest rate swaps — (3,562,493), — — | (3,562,493)
Total liabilities at fair value — (3,562,493) — — | (3,562,493)

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

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

Quarter Ended at 06/30/2026

Total
gains and | Total gains
(losses) and
Beginning | Transfers Transfers included (losses) Ending
Balance at into out of inNet |[included in Balance at
Description 04/01/2026 | Level 3 Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 06/30/2026
a. Assets
Common stock:
Unaffiliated 745,803 — 16,864 140,088 — — | (144,587) — 758,168
Other invested
assets: Residual
tranche, fixed
income 7,498,729 — — 9,748 (9,748) 600,000 — — — 8,098,729
Total Assets 8,244,532 — — 26,612 130,340 600,000 — (144,587), — 8,856,897
Quarter Ended at 03/31/2026
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 01/01/2026 | 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

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

@)

Investments in Level 2 include 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 has 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 JUNE 30, 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 15,142,602,071 15,340,772,676 561,383,745 13,883,223,671 697,994,655 — —
Bonds: Asset-backed securities 12,236,767,790 12,434,630,249 — 11,262,438,265 974,329,525 — —
Common stock: Unaffiliated** 1,712,876,837 1,712,876,837 1,712,118,669 — 758,168 — —
Common stock: Mutual funds 77,852,010 77,852,010 77,852,010 — — —
Preferred stock 161,311,116 161,311,116 — 161,311,116 — — —
Mortgage loans 6,991,735,749 6,968,789,423 — — 6,991,735,749 — —
Cash, cash equivalents, & short-term

investments 796,815,199 795,988,916 796,815,199 — — — —
Other invested assets: Surplus notes 50,748,512 51,734,917 — 50,748,512 — — —
Other invested assets: Residual tranche,

fixed income 96,832,588 76,506,684 — — 30,051,642 66,780,946 —
Other invested assets: Debt securities that

do not qualify as bonds 49,426,458 48,903,856 — 49,426,458 — — —
Derivative assets 177,055 177,055 — 177,055 — — —
Cash collateral receivable 2,980,000 2,980,000 — 2,980,000 — — —
Separate account assets 2,988,633,603 3,015,349,783 131,242,943 2,818,548,725 38,841,935 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (24,264,665,702)|  (24,608,913,974) — — (24,264,665,702)| — —
Derivative liabilities (3,562,493) (3,562,493) — (3,562,493) — — —
Cash collateral payable (640,391) (640,391) — (640,391) — — —
Separate account liabilities * (2,644,282,156) (2,698,942,713) — — (2,644,282,156) — —
Securities lending liability (771,213,425) (771,213,425), — (771,213,425), — — —

*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, the Company does 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 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 derivative instruments. 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 JUNE 30, 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 are stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments is equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these
investments is $26.9 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
$ 18,998,434 § 18,998,434 § — S —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 18,998,434 §$ 18,998,434 § — S —
(3) Calculated adjusted capital and surplus
Total

a. Prior Period General Account Capital & Surplus From

Prior Period SAP Financials $ 2,277,173,955
b. Net Positive Goodwill (admitted) $ —
c. EDP Equipment & Operating System Software (admitted) $ —
d. Net DTAs (admitted) $ 306,050,414
e. Net Negative (disallowed) IMR (admitted) $ 16,206,016
f. Adjusted Capital and Surplus (a-(b+c+d+e)) $ 1,954917,525
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in
General Account or recognized in Separate Account to adjusted
capital and surplus 1.0 %

(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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 JUNE 30, 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: .......... ... $.... 364,172,334
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. 48,245,000
PPEFEITEA STOCK .....vueuirieitiiei ettt bbbttt e oD oottt st e e 0 3.
Common Stock .275,791,423 3. .292,096,750
Short-Term Investments 3.
Mortgage Loans on Real Estate .... .0 $.
All Other .383,577,531 3. ....374,542 072
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 5. ....7114 883,822
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 L S 767,690,169
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...168,007,269
15.3 Total payable for securities lending reported on the liability Page. ...........ccoeeveveveecueueieeeeeeceeee e ..171,213,425

8.1
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 JUNE 30, 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 153,025,170
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 6,755,305, 120
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 6,908,330,290

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 $ 32,071,092

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 28,388,041
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 28,388,041
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 $ 6,968,789,423

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 JUNE 30, 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 JUNE 30, 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
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b e 701,548 . 14,126,450 |....oveveenee [V SRR | I O 14,827,998 |...ocvvenne 381,642
2. AlASKA i AK o b . 36,194 [ 4,226,041 [ooooeeiiees [V SRR | I RO 4,262,235
3. Arizona ..... . AZ ..44,229,840 |. 0. .45,076,223 |..
4. Arkansas .. .. AR ... 5,437,507 |. 0 [ O s 5,806,951 |..
5. California .. CA 266,100,626 |. 0. .. 275,787,085 |..
6. Colorado ...... .. CO 0. .54,857,173 |..
7. Connecticut .. . CT 0. .34,642,067 |..
8. Delaware ............. .. DE 0. .10,092,719 |..
9. District of Columbia . . DC 0 [ O s 5,276,477 |..
10. Florida .. .. FL 0. .. 145,611,857 |..
11.  Georgia .. GA 0. ....44,560,936 |..
12.  Hawaii .. .. HI 0. .. 5,796,427 |..
13. Idaho .... . ID 0. .12,264,682 |..
14. lllinois ... L IL 0. .94,284,683 |..
15.  Indiana . . IN 0. .31,132,180 |..
16. lowa ..... LA 0. .11,823,127 |..
17. Kansas . .. KS 0. .. ...6,717,162 |..
18, KENUCKY ...oveiiiceeieee e KY ool . 4,943,026 |.......... 13,193,161 [ O e 0 [ 18,136, 187
19, LOUISIANA ..veveieeeeeeieciieie e LA | b [ 1,908,896 |........... 14,096,542 | 0 i 0 | 16,005,438
20. Maine ....... ...6,328,962 |. ...6,356,114 |..
21.  Maryland . ..28,209,881 |. 0. .31,004,59% |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA o b fe201,748 . 116,904,997 ..o (18 USRI | I RO 117,196,745
23, MIChigan ......ccceoeeiiiiieiieee e Ml e b . 3,928,497 | 63,101,057 |oveveeieeieeen 0 o 0 e 67,029,554
24. Minnesota . .. MN ..40,232,684 |. .42,398,351 |..
25.  Mississippi .. MS ... 4,082,465 |. .. .. 4,514,555 |..
26, MiSSOUM ..eovvevereereieeeneeieesieesieeseeeseeeneeeens MO e Lo [ 1,861,290 |...........20,405,097 [ O e 0 e 22,266,387
27. MONtANA ...oveeveneveeeieeeieeeieeseeenieeseeeneeeeee. MT e Lo i 26,052 [ 6,721,404 [ O e 0 e 6,747,456
28. Nebraska .. .. 4,794,893 |..
29. Nevada........ 11,157,152 ..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b i 27,885 [ 19,817,764 [ O e 0 e 19,845,319
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 1,657,591 |.........65,078,498 ... 0 | 0 e 66,736,089
32.  New Mexico . 0. .10,800,827 |..
33. New York ..... , . 0. ..1,018,473 |..
34. North Carolina .. ..74,189,626 |. 0. .83,853,034 |..
35.  North Dakota . ...887,754 |. 20 [ O [ 902,312 |..
36.  OhiO ... .28, 535 679 |. 7,048,422 |. 0. .. 135,584,101 |... 11,255,852, 086
37. Oklahoma . ....185,781 |. 0. ....11,830,536 |........... 1,458,646
38. Oregon ......... ... 115,250 |. 0. .27,474,594 |..
39. Pennsylvania ... ...18,505,968 |. 0. .92,314,370 |..
40. Rhode IS1and ..........cceeveeeveeieeeeseieneienees RE [ L o 0. .11,337,249 |..
41.  South Carolina . 0. .30,770,089 |..
42, South DaKota ........ccceeeeereeeeneeenesenesennsienens SO [ L oo 0. ...2,179,449 |..
43. Tennessee ... 0. .33,052,196 |..
44, Texas ....... 0. .. 186,949,328 |..
45. Utah ..... 0. .15,530,550 |..
46. Vermont 0. . ...6,092,311 |..
47, VIrginia .oeeveeeeeeseeesieeseeeseeeseseseseseneeenees. VA o L fo.858,472 [ 45,193,157 | 0 o 0 e 46,051,629
48.  Washington ........ccceceeeeeeereeeneeseeeseeieneeeene. WA | L fo00.293,843 [.........52,329,319 | 0 o 0 e 52,623,162
49. West Virginia ...4,780,328 |. ...6,593,196 |..
50. Wisconsin .... ..30,338,321 |. .. .31,020,839 |..
51, WYOMING .oovevenieeenieieeeieeeeeeseesieeseeeneeeenes. WY e Lo i 12,058 [ 4,012,454 [ O et 0 e 4,024,512
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccocecereeereeeeeneeenns forreees XX oo [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................foccccc. XXXl
94.  Aggregate or other amounts not allocable by state..|....... XXX.....
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX . 129,936,501 .
96.  Plus reinsurance assumed..........ccooveeeereeneeneeneeneenes fooeees XKuwoooo v [V 0l
97  Totals (all bUSINESS).......ccverveenieeienienieneeseeneene e XXX . 129,936,501 |..... 1,897,803,984 |....coovveeeiieecn 0 e 0 e 2,027,740,485 |....11,360,792,639
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 16,420,732 |........... 4,895,374 |.cooeieeeeenn 0 | 0 [ 21,316,106 [....ooovrvevricinne 0
99. Totals (all business) less reinsurance ceded 113,515,769 1,892,908,610 2,006,424,379 | 11,360,792,639
DETAILS OF WRITE-INS
58001, MEX MeXico ..ocoooiivivniciiiicincccnicccceenieeees o XX ..2,720 |.
58002. ZZZ Other Alien ... e XXX . 11,908 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 14,623 960 0 0 15,583 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 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.........

11
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STATEMENT AS OF JUNE 30, 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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STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

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

SUBSIDIARY

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

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

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
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%)

TILL FINANCIAL, INC., NY (NON-INSURER)

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

31-1779165
81-1290497
311779151
31-1301863
47-5482199
06-1804432
311413821
34-1998937
83-2736694



STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 ..| .. .. 11020 Winter Springs JV, LLC ......evvvvvvvennnnns . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens . W&S Real Estate Holdings, Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC W&S Real Estate Holdings, Ownership.. ..48.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|39-4882292 .. Avienda Investor Holdings, LLC . .. |W&S Real Estate Holdings, Ownership.. .55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . v | NC] s NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|39-2977795 .. Beach CR Investor Holdings, LLC ................ LN NIA....... W&S Real Estate Holdings, Ownership.. ..70.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 39-4633502 .. Belle Ave Venture, LLC ..ocooeeeeeeeeeiiieeeeeeenns . W&S Real Estate Holdings, Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-4690994 .. BGA Capital, LLC ..ooeeieiiiiiiiiiiiiiiiiiiiieeeeeees . W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC ... . |W&S Real Estate Holdings, LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

Buckeye Ventures Partners, LLC ..........ccce.... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership..

. 0836 ...[Western-Southern Group .......cccoveevenee [ eenne 00000 ... |20-2535751 .. ..10.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-3479803 .. BVP NEO, LLC LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .. 0.990 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ... L GAL] e NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1449186 .. Carthage Senior Housing Ltd W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC . .. |W&S Real Estate Holdings, Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-4425720 .. Citiside JV, LLC .evvvrnreeiiiii . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|39-2947284 .. Coconut Point Investor Holdings, LLC .......... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..52.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennes LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1998953 .. Courtland Apartments, LLC ......cccceeinnnnnnnee . W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-2058376 .. Crescent Park Venture, LLC ... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC ... . .. |W&S Real Estate Holdings, Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC ...ooovvvvvevrreeieeeeeenns | OH ] et N e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. |Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-4717824 .. Eastside Heights Residences Holdings, LLC . . |W&S Real Estate Holdings, LLC Ownership.. .72.000 ....|Western & Southern Mutual Holding Co .

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

..... 00000 ....|46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 ... |92-3590326 ..
..... 00000 .... [39-3791762 ..
..... 00000 ... |92-0486096 ..
..... 00000 .... [93-3728576 ..
..... 00000 .... |86-3736212 ..

Emerging Markets LLC ......cccooiiiiiinnnee
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
ERG-CP FM Portfolio JV, LLC .
ERG-CP IN7 Park Creek JV, LLC .
ERG-CP MN 6-Pack JV, LLC ....cccvveereeniieenne .
ERG-CP MN7 Last Mile JV, LLC ...
Etowah Joint Venture Partners, LLC ....

Integrity Life Insurance Co .... | Ownership..
National Integrity Life Insurance Co ....... Ownership..
.| The Lafayette Life Insurance Co ...... .. | Ownership..
.. | Western-Southern Life Assurance Co . | Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..
W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
The Western and Southern
......................................................... Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..

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

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

..... 00000 .... |47-5482199 ..
..... 00000 .... [82-3668056 ..
..... 00000 .... |52-2206044 ..

Fabric Technologies, Inc. ....ccccovvviviiiiinnnnns .
Flats Springhurst Inv Holdings, LLC ..
Fort Washington Capital Partners, LLC ..
Fort Washington Core Plus Fixed Income

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

Fort Washington Investment Advisors, Inc. |Ownership..
The Western and Southern Life Insurance Co

. 0836 ...[Western-Southern Group .......cccovevvenee [ oenne 00000 .... |45-0571051 .. (ERISA), LLC .... Ounership.. ..59.070 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . OWNErship..cooeeeeeeeeeeeeee e ..12.490 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . Integrity Life Insurance Co ... Ownership.. ..10.330 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... . |Columbus Life Insurance Co . Ownership.. .30.240 ....|Western & Southern Mutual Holding Co .

..... 00000 ... [31-1702203 ..

. 0836 ...|Western-Southern Group Fort Washington High Yield Investors LLC .... Integrity Life Insurance Co ... Ownership.. .. 6.460 .... |Western & Southern Mutual Holding Co .
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Name of Securities Relation- Board, Owner- SCA
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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 ....|31-1702203 ..| ...covvvvveees | eerrreriieienes Fort Washington High Yield Investors LLC .... |..OH.....]...... NIA....... National Integrity Life Insurance Co ....... Ownership.. .. 6.460 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|31-1702203 .. | ..ccovvvvveees | eereerreiiieeees Fort Washington High Yield Investors LLC .... |..OH.....]...... NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..43.690 ....|Western & Southern Mutual Holding Co . |....NO.....]eceee een
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ... | 311301863 .. | ..eeeeeerieees | eereemmieiiiinne | 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 .......ccceevvveeee |eeeee 00000 .... | 311727947 .| cooeiiiiiiiiis | eeeiieiiiiiienee | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|cceee een
Fort Washington Private Equity Investors |11, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | oeeee 00000 ... [31-1727947 .| oeeeoeiiiee | e | e LR e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeieeeeee s seee e ..68.860 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors IV,
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 .... | 16-1648796 .. | ..ceoeevvvreee | eomeremeeieiinen | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee ein
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [16-1648796 .. | ..eoovrcene | weveeiieiiene L.P. ... LOHe] e NTA e | e Ownership.. ..27.190 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [81-1710716 .. | ceeeeevveene | e | e LR e LOHe] e NIA....... FUPED 1X GP, LLC weveeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [81-1710716 .. | ceeeeevveene | e | e LR e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..9.470 .... [Western & Southern Mutual Holding Co . [...NO......|.coes woee
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [81-1722824 .. | eoeoevvien | e | e B, L.P. LOHe] e NIA....... FUPED 1X GP, LLC weveeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces e
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [81-1722824 .| oooveeveee | e | e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..99.490 ....[Western & Southern Mutual Holding Co . [....NO......|.coes e
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [81-1997777 .| ceerevecene | e K, L.P. LOHe] e NIA....... FIPEI 1X GP, LLC .. . [Ownership.. ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washlng on
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [20-4568842 .. | ..coovvrcen | eerieiieiene LOHe] e NIA....... FUPEL V GP, LLC .eeeeeeeeeieeieeie e OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes e
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [20-4568842 .. | ..coovvrcens | eeriiiieiene LOHe] e NTA e | e OUNETSNIP.cvveeereeiee e siee e ..48.350 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [20-5398098 .. | ..ccovvrvrene | eerierieiiene | T NIA....... U, LPe s OUNETSNIP.cvveeeeeeeee e ..91.233 ....[Western & Southern Mutual Holding Co . [....NO......|.coes woee
. 0836 ...[Western-Southern Group .....c.ccceceevees | eeen 00000 .... [20-5398098 .. | ..ccovvrvrene | eerierieiiene | T NIA....... FUPEL V GP, LLC .eeeeeeeeeieeieeie e OUNETSNIP.cvveeeeeeeee e ..0.518 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woeee
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [26-1073680 .. | .ceevvvrveens | wereeriieniene WOHe] e NIA....... FUPEL VI GP, LLC oo OUNETSNIP. e seee e ..0.506 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [26-1073680 .. | .ceevvvrveens | wereeriieniene WOHe] e NTA e | e OUNETSNIP. e seee e ..39.160 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woee
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [27-1321348 .| cervrvvcen | e [0/ NIA....... Ownership.. ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [27-1321348 .| cervrvvcen | e [0/ NIA....... OUNETSNIP. e seee e ..33.580 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [35-2485044 .| .oevveerinne | e | e VI, LPe e WOHe] e NIA....... OUNETSNIP. e seee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [35-2485044 .| .oevveerinne | e | e VI, LPe e WOHe] e NIA....... OUNETSNIP. e seee e ..26.800 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [32-0418436 .. | .coevvevvveene | woveenieieen [ e VI-B, LaPe e WOHe] e NIA....... OUNETSNIP. e seee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [32-0418436 .. | .coevvevvveene | woveenieieen [ e VI-B, LaPe e WOHe] e NIA....... OUNETSNIP. e seee e ..99.480 ....[Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 ... [20-5398156 .. | ..eeeoevreeene | wereenieneen [ e VO, LPe e WOHe] e NIA....... U, LPe s OUNETSNIP.cvveeeeeeeeesiee e ..89.590 ....[Western & Southern Mutual Holding Co . [...NO......|.cces e
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .....ccoovevevnes [oneen 00000 ... [20-5398156 .. | ...oooovriene [ eeniiniiiiin [ e VO, LP. i LOH ] NIA....... FUPEL V GP, LLC .eeeiviiiieiiaiiniesiesieeaes OWNErShIP. ceuvieireiiieiiee e .. 0.500 .... [Western & Southern Mutual Holding Co . [...NO.....].cces .oce.
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Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..covvrveries | eeeeeieiiiees [ e L LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[83-1005851 .. | ..coovvvveiiis | eeeerieiiiiees [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..9.040 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 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 The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1023433 .. | .ccoovrveriis | oo [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.490 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [87-3859143 .. | ..ccoviviiiis | e [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..16.730 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 873816231 .. | ..ccvvreevies | eereeieiieees [ e s L P LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..97.930 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....|87-3816231 .. | ..ccovvvveries | eeeeeiiiiieens B, L.P. .. LOH] NIA....... FWPEI XI GP, LLC .. . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859775 .. | .ccoeeieiiies | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .........ccccceeen | ene 00000 ....[|26-3806629 .. | ...cccoeerres | eereiiiiiiieens Fund I, L.P. ..... e | OHo] NIA....... V, LP. s Ownership.. ..6.700 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........ccccceen | ene 00000 ....[26-3806629 .. | ..ccooeeveries | eeeeriiiiiees [ e Fund 11, P e LOH] NIA....... VI, LoPe e OWNership.....ccooiiuiiieieiiiiieeeeee ..9.840 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....[26-3806629 .. | ...cooeveeries | eeeeeiiiiiees [ e Fund 1, L.P s LOH] NIA....... VI, LoPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[26-3806629 .. | ..ccooeeveries | eeeeriiiiiees [ e Fund 1, L.P s COH ] 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.cccceees | nne 00000 ....[26-3806629 .. | ..ccooereeiiis | eeeeeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..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 .. | ...cooovveriis | eereriiiiiees [ e Fund T, LLPe s LOH] NIA....... VI, LoPo s OWNership.....ccooiuiiieiiiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovvvriis | eoreriiiiees [ e Fund T, Lo s LOH] NIA....... VITE, LLPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..3.180 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 .... 1900989164 ..| ...ccoooveeres | eoreiiiiiiiens Fund 111, L.P. ... oo OHe] e NIA....... FWPEO |11 GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunitie: The Western and Southern
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooevvviies | eoreriiiieees [ e Fund T, Lo s LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee .. 7.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ... |37-1736757 .. | ecoeeeeeiies | eeeeeiiieees | e Fund T11-B, L.P. e LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee 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 ..........cccceen | ene 00000 ... |37-1736757 .| ecoeeeeeeiiee | oo | e Fund T11-B, L.P. e LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee ..78.970 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [85-1483379 .. | ..coovrviiiis | e [ e Fund 1V, L.P. e LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....|85-1483379 .| ..ccoovveiiis | eeeeiiiiiiees Fund IV, L.P. ..... e | OHo] NTA ] s Ownership.. .. 4.850 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... [85-1508656 .. | ..ccoevveeriee | eeeeeiiiiiees [ e Fund IV-B, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee 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 ..........cccecees | ene 00000 ... [85-1508656 .. | ..ccoevvevvree | eeeeeiiiiiees [ e Fund IV-B, L.P. oo LOH] NTA e ] e OWNership.....ccooeuieieeeiiiiieeeeee ..99.400 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1521520 .. | ..coevvvivies | eereeiiiiees [ e Fund IV=K, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeeiiiiee e OWNership.....cooeiiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......cccccecnns [.enee 00000 ... 1933897598 .. | ..ccooiiiiis | eeiiiiiiiiiees [ i Fund V-B, L.P. i L OHL ] NIA....... FWPEO V GP, LLC .eveeiiiiiiiiiiiiiiiiiiieee OWNership.....cooiiiiiiieiiiiiiiiiees .. 0.500 ... |Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[93-3897598 .. | .ceeercierns | reeereeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..99.760 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[33-2463722 .. | coeeercieins | reeeeeeniee [ e Fund VK, L.P. e LOH] e NIA....... FWPED V GP, LLC .eeeenereeeieeeeiee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ... [87-3834210 .| .coeeevcrvens | ereeeireeniee [ e Investors 1, L.P. ovioiiiiiieiececce LOH] e NIA....... FWPEI Small Market I GP, LLC .......ccceeee OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......].ccc ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [87-3834210 .| .coeervcvvrns | e [ e Investors 1, L.P. oviiiiiiiiiieeeeccce LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..26.600 ....|Western & Southern Mutual Holding Co . |[...NO......] e oo
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[87-3815473 .| cevevcveene | ereerimeeniee [ e Investors 11-B, L.P ..oooeiiiiiiiiiiiecee LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..96.890 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3815473 .| .cevevcieene | eereeeireeniee [ e Investors 11-B, L.P .oooviieriiiiiiiiiccee 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
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[41-3098802 .. | .ceeervrerne | rreeerireeniee [ e Investors 111, L.P. oooviiiiiiiiiieiece LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneees OWNEISNIP..eeeeeeerreeeree e .. 0.560 ....|Western & Southern Mutual Holding Co . |[...NO......] e ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[41-3098802 .. | .ceeercrrerns | rreerieeenns Investors I11, L.P. ...... LOH] e NTA e | et Ounership.. ..40.950 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [41-4795916 .. | .cceeevcrvens | ereeeireeniee [ e Investors T11-B, L.P. woooiiiiiiiiiiciices LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneees OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |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 ... [41-4795916 .. | .cceeevcrvene | erreeireeniee [ e Investors T11-B, L.P. woooiiiiiiiiiiiciiees LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [87-3835610 .. | .cevevcrrerne | rreerireeniee [ e Investors 11K, L.P. .ooooiiiiiiiiiiieiieees 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 ....[41-4859636 .. | ..eeercrerns | reerireeniee [ e Investors TT1K, L.P. woooiiiiiiiiiciieee LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneee OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......cccoveevenee [ eenne 00000 ....[83-1036934 ..| ..coeevvreene | ereeeireeniee [ e Investors X=8, L.P. .oooviiiiiiiiiiecieeee LOH] e NIA....... FIPEL X GP, LLC weveereeeeeeeee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2717266 ..| ...ccevvvvveee | eevverreriiiiien | i Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co ........cccevvuneen ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..14.210 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... e OH ] e N A e Ownership .. 4.060 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|84-2717266 .. Fort Washington Strategic Income LLC . Western & Southern Financial Group, Inc. . |Ownership.. ..12.380 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. . |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 ........ccevvvveees |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 . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|41-3133613 .. FWPEI Small Market |11 GP, LLC ... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|20-4844372 .. FWPEI V GP, LLC ...... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073669 .. FWPEI VI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|27-1321253 .. FWPEI VII GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3656912 .. FWPEI XI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveveeee |eeeee 00000 ....|26-3806561 .. FWPEO 11 GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1463366 .. FWPED 1V GP, LLC oooeeeeeeeiiiieeeeeeeeees . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|93-3839620 .. FWPEO V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|92-1415079 .. GDR Capital, LLC .... 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 ......cccovevvenee [ eenne 00000 ....[43-2081325 .. | .ceeevcreene | reeeireeniee [ e Gerber Life Agency, LLC ...ooovvviiiieriiienins LOHe] e NTA e | et OWNEISNIP..eeeeeeerree e .100.000 ...|Western & Southern Mutual Holding Co . |[...NO......].ccc .o
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceeveeeees |eeeee 70939 ... | 13-2611847 .| cooeiiiiiiiiis | eereieiiiiiiieee | e Gerber Life Insurance Company ................... LN T e OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......].ccee ein
. 0836 ...|Western-Southern Group ........cceevevees |eens 00000 .... | 92-1277121 .| tioiiiviviiii | e | i Hambright Road Apartments Venture, LLC ....... . NC.....]...... NIA....... W&S Real Estate Holdings, LLC ................ ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......].cee .....
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. 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 .........cccccuuenn | eeee 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 ........ccevveeeees |eeees 00000 ....|99-2291762 .. HP AZB Co-Invest LP ....... .. |W&S Real Estate Holdings, LLC .. Ownership.. 22.430 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|92-1556010 .. Hunters Creek JV, LLC .... . |W&S Real Estate Holdings, LLC ..... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1328371 .. IFS Financial Services, Inc ..... .| Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 74780 ....|86-0214103 .. Integrity Life Insurance Co .. LOH ] T NN Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|41-4771920 .. Kansas Commerce JV, LLC KS..oof ooenes NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1970501 .. KCJAX NNN INDUSTRIAL INV. LLC ... OH.....f...... NIA....... Western-Southern Life Assurance Co .......... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|41-2674262 .. KCWSE Blanco Springs,LLC ... . |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|35-2123483 .. LLIA, INC. teriiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees The Lafayette Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co . |....
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|39-2831682 .. Lockard 0Z Fund, LLC .. W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC .... .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2051163 .. Macedonia Apartments Venture, LLC .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings ........... .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
Mauna Kea Taft-Hartley Partners (Ef
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|87-1271007 .. FWPEI Mauna Kea GP, LLC Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 39-3508602 .. McKinney Residences Holdings, LLC .... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC .....cooeereeeneieenns W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeet
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2369487 .. Naples Bay | Hotel Holding Company LLC . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC .oooeeeeeeeeiiieeeeieeees . W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co .......... . Integrity Life Insurance Co ........cccevvunne. Ownership .|Western & Southern Mutual Holding Co . |....NO......[..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP ........cccevvvveeeeenns e OH ] e N A e Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|99-2541154 .. Overland Park Residences Holdings, LLC .- . |W&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC ................. . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
Pear Imark Mezzanine Realty Partners GP V,
. 0836 ...[Western-Southern Group ........ccoevvnes | e 00000 .... |84-2019414 .. LLC i [ [ U D NIA....... Western-Southern Life Assurance Co .......... OWNErship....ccuveriueriiiieiiieeiieens ..25.000 ....|Western & Southern Mutual Holding Co . |[....NO......]..c.. ...
Pear Imark Mezzanine Realty Partners VI-WS,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2859503 .. LP e | E NIA....... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..94.120 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ooins
Pear Imark Mezzanine Realty Partners V-WS, LP
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 000 I A Y O B LR Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ...........eevveunneee W&S Real Estate Holdings, LLC Ownership ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 .... | 84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ W&S Real Estate Holdings, LLC Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccccevvvnee | e 00000 ....|34-1998937 .. Queen City Square, LLC ...ooovvuveveeernniineeeens | oo 0o e e NTA L | e Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|93-3268963 .. River Reserve Property Partners, LLC .......... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|39-2597027 .. San Diego Hotel Holding Company, LP ........... W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... LOH ] NIA....... Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn | .. 00000 ... ] 20-5133566 .. Securities Lending Fund, LLC . . | Columbus Life Insurance Co Ownership.. . | Western & Southern Mutual Holding Co .
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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 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvvennnns . The Lafayette Life Insurance Co .............. Ownership.. ..1.220 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee onns
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC .......covvvvrennnees . Western & Southern Financial Group, Inc. . |Ownership.. ..0.030 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Integrity Life Insurance Co Ownership.. ..2.320 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC ............eeeeeeee W&S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC ... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee . |W&S Real Estate Holdings, LLC ... Ownership.. .52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|39-2644061 .. SW Flying Horse Development LLC W&S Real Estate Holdings, Ownership.. ..55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-1867642 .. Sl Link Phase | Development, LLC ... W&S Real Estate Holdings, Ownership.. ..46.770 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC W&S Real Estate Holdings, Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC . |W&S Real Estate Holdings, Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .... W&S Real Estate Holdings, Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co .. U Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. |..0H.....|...... UP....... Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2736694 .. Till Financial, INC. ...uvvvvvvvvennniiiiiiiiiinnns AN NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC . LRl NIA....... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|93-4901861 .. Timber lake JV, LLC LN . |W&S Real Estate Holdings, LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . . OH..... IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1225804 .. INSEIEUTTON o [ M N A e Ownership.. ..36.650 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-0849312 .. Touchstone Dividend Select ETF . [National Integrity Life Insurance Co . | Ownership.. .72.710 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ......... .. DE... <.e.... | Western-Southern Life Assurance Co .. | Ownership.. .68.020 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 33-1329208 .. Touchstone International Equity ETF ........... LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..9.210 .... |Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex- The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1384072 .. China Growth ETF .oooovveeeieiiiieeeeeeeeeeeeeeeeen ..DE..... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..57.350 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|. Ownership.. .. 4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|47-6046379 .. Touchstone Securities, LLC Touchstone Advisors, Inc. .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. Western & Southern Financial Group, Inc. . |Ownership.. .. 0.450 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... OWNErship..cooeeeeeeeeeieeeeee e ..64.740 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ... Ownership.. ..15.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF Ownership.. .. 0.730 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF Ownership.. ..38.820 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Ownership ..9.770 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF Western & Southern Financial Group, Inc. . |Ownership.. .. 0.330 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0864368 .. Touchstone US Large CAP Focused ETF . [National Integrity Life Insurance Co ....... Ownership.. .67.890 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-3090843 .. Town Madison Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC W&S Real Estate Holdings, LLC ... Ownership.. ..60.970 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC . U Integrity Life Insurance Co .... | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC ............. . National Integrity Life Insurance Co ....... Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . . .| The Lafayette Life Insurance Co .. | Ownership.. .29.640 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuuuen |eeee 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC ...... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ceevevees |ees 00000 ....|36-4107014 .. Vinings Trace ......eeeeeeeveeveeeeeeeeeeeeeeeeenennnns L OH.LL NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..99.000 ....|Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 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 .... U 00000 ....|33-2028589 ..| .... UV ... |W&S Advisory Services, LLC ... N0......

Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |...
.| Western-Southern Life Assurance Co . .. | Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co . |....YES....
.| Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....YES
The Western and Southern Life Insurance Co
&S Real Estate Holdings, LLC .......ccccuunneeee LOH ] NEA e | e Ownership
&S Ventures, LLC . Western & Southern Financial Group, Inc. . |Ownership
Wavelyn Apartments JV, LLC . |W&S Real Estate Holdings, LLC ................ Ownership..
WestAd Leasing, LLC Western & Southern Financial Group, Inc. . |Ownership
The Western and Southern Life Insurance Co

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

..... 00000 ... |31-0846576 ..
..... 00000 .... [31-1334221 ..

V&S Brokerage Services, Inc.
W&S Financial Group Distributors, Inc.

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804432 ..
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [99-0849352 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|39-4769270 ..
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [84-3195821 ..

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

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....YES.....]..... .....

. 0836 ...|Western-Southern Group .... U 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns

. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 92622 ....|31-1000236 .. | ..eeeveevvrenr | eerrreiiiiiiiien | e Western-Southern Life Assurance Co ............ L OHe] s RE .| e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee een

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

LA AN ERRRO O

9 2 6 2 2 2 0 2 6 4 9§ 0 0
LA AR AR

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

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

9 2 6 2 2 2 0 2 6 4 4 6 0
bty nemessditacsaiiaa | NHAINW ARV A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 6 4 4 7 0 0
rmesassssetasis = | I NHNW AR
Actuarial Guideline XXXVI [Document Identifier 448]

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

9 2 6 2 2 2 0 2 6 4 4 9 0
B ||| [

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

[ ]

o
—
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0 2
0 2
0 2
0 2
0 2
0 2
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STATEMENT AS OF JUNE 30, 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 ..o e 3,531,929 .o 3,912,165
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,582,037 3,962,273

15




STATEMENT AS OF JUNE 30, 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 .............ccccc..... B . W B SRR R . O R N U EEO R

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 et e et e et e et e et e ee e et e e e et e e eeeeereereereeeeeereene e 747,452,924 |........... 1,056,535,498
2.2 Additional investment made after CQUISITION ..............ccceiieieeieeeeetetcecees e et eteseeses e st eseeess s esssssesesesessenesssssnaesesesens |eeesesenesnees 159,399,282 |............... 257,567,476

3. Capitalized deferred INtErest NG OtNET ............cccvovivivieeeece ettt ettt es ettt s s s e e st sae st essas s esesstetetesesesnsesasssssssesessnnanas |oeesesesessnenesnnes 564,475 | 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 1,888,835 | 5,618,998

5. Unrealized valuation increase/(decrease) ..

6.  Total gain (I0SS) ON GISPOSAIS ......c.cuviuieiiereiieiieieietete ettt sttt st et ss s s st et e s s ssssses et s ssssesesesessssssssesesesssnsssssesesnas [oesesesenacaceeees 1,219,575 | (1,820,044)

7. Deduct amounts reCeiVed ON GISPOSAIS ...........cccvviveueeeeeeeeeeeeeeeeeee e eeee e eeeeseee e e sae s s s s saseseseesasssssesesessanasesessssssesessananans [oeereessnsnnnas 385,195,603 |................ 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. 6,968,789,428 |........... 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) 6,968,789,428 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 953,002,762 |.....coocnve. 939,034,322
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 6,634,000 |....coveverennns 5,759,500
13.  Statement value at end of current period (Line 11 minus Line 12) 946,368, 762 933,274,822

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 6,661,368,375 |.......... 11,226,998 ,932

3. Accrual of discount .... 62,583,268 |................ 124,626,663

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 47,008,558 |................. 73,159,992

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 26,157,148 | 17,730,860

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 4,852,253,443 |............ 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 61,510,636 |............... 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 ................. 3,360,327 [ (952,117)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 29,941,687,649 |.......... 28,054,974,052
12.  Deduct total NONAAMItEEA BMOUNES ........c..iuuiiiiiieiiiei sttt [ooneenineeninea 210,539,151 [ 193,472,734
13. Statement value at end of current period (Line 11 minus Line 12) 29,731,148,498 27,861,501,318
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STATEMENT AS OF JUNE 30, 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 [ 6,131,206,290 |................ 661,689,435 |................ 831,941,571 | 79,889,293 |............ 6,131,206,290 |............ 6,040,843,447 | [ 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 7,641,606,348 |............ 9,892,845,540 |............ 9,559,287,977 |...covvvenne (75,847,828)|............ 7,641,606,348 |............ 7,899,316,083 | ..o oo 7,222,912,532
B NAIC B () et bbbttt et [ e 924,483,230 |.c.ovcuiene. 96,930,371 |...covveenne 88,096,831 |..cooveeceenne (W2 0)] A— 924,483,230 |....coovncee. 932,591,470 ..o e 924,103,898
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 493,253,352 |...coocurinn. 89,028,469 |......cccoenne. 99,687,977 |....covveenn. 10,581,727 |.covvveneee 493,253,352 |...coovvennn. 493,175,571 | oo 471,052,797
5. NAIC5 (a)... JO RO 407,520,056 |................ 181,662,447 |................. 23,858,016 |...ccvvenenee. (6,418,009)|....cvcvnenvne 407,520,056 |................ 558,906,478 |....covoeeeereeereeieeeieines ferereeeeieiens 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, 182,261 436,473 9,206 1,563,734 10,182,261 12,173,262 10,232,304
7. Total ICO 15,608,251,537 10,922,592,735 10,602,881,578 9,043,617 15,608,251,537 15,937,006,311 0 13,887,266,590
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 10,789,658,433 650,594,154 |............ 1,147,759,064 (22,094,422) 10,789,658,433 10,270,399, 101 10,449,270,996
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,879, 195,699 170,978,297 86,500,148 |......coovenuee 7,975,545 |............ 1,879,195,699 |............ 1,971,649,393 ..o [ 1,962,334,647
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 47,906,510 |.oovcerinnne. 65,004,819 |...ooccvviiricae 271,319 | 6,645,495 |.....ccoo.c.. 47,906,510 |....ccevevne 119,285,505 |oevoeeireieireerreeeeens [ 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 24,171,931 | 1,556,524 |....ooovieirinee 460,459 |................ (18,276,663)|................. 24,171,931 | 6,991,333 [ e 23,873,116
T2, NAIC B bbbt bbbt b ettt [srre e 24,958,893 |........ccvvnene 2,000,938 |.....ccovverrinnee 175,399 | 18,025,188 |....cccoee.e. 24,958,893 |.....ccevenve. 44,809,620 |....oooviereceeeeeeeeeeee [ 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 ] 21,254,184 0 5,350 246,468 21,254,184 21,495,302 22,400,560
14.  Total ABS 12,787,145,650 890,134,732 1,235,171,739 (7,478,389) 12,787,145,650 12,434,630,254 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 (U [V T [V [V [V 0 oo [rere s 0
L 7Y (2P SOSROTRRPPRRSSSTSTTRITIY NORRRTRT 124,933,065 |...coocvvvnene. 5,031,250 |oocovvriiiicines 352,193 [ 669,680 |............... 124,933,065 |............... 130,281,802 |......coeveviirricciciineis oo 123,282,750
17. 25,190,108 |..oovoireenee 4,714,907 oo [V 408,438 |....ccovneeeee 25,190,108 |..oovvuenne 30,313,453 | e 25,596,958
T8, INAIC 4 oottt ettt ettt e et et e b et e s e st e s e st e s e st e s e s e es R et e s et e s et R et e Re st ese st s e st eseneesene et ese s esennenan [ren bt 313,572 | 410,138 [ [V (7,858) ... 313,572 | 715,852 v 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 [V T [V [V [V [V 0 oo [rere s 0
20. 7 0 0 0 7 7 7
21, Total Preferred STOCK ..o 150,436,752 10, 156,295 352,193 1,070,260 150,436,752 161,311,114 0 149,128,620
22. Total ICO, ABS & Preferred Stock 28,545,833,939 11,822,883,762 11,838,405,510 2,635,488 28,545,833,939 28,532,947,679 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 $ o i NAIC2 $ e 596,233,637 ; NAIC3 $ .oveeveveeeiercieeieeieinne NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 67,598,821 XXX 67,598,821 503,478
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1N S 30,925,634

2. Cost of short-term iNVEStMENtS ACQUINET ............cccoviiieieeeieececceceie ettt eseas s sess e sesessssannsssnesesesesens [eoeeneneneeenen O1,098,827 |iiiiiins 140,280, 154

3. ACCTURN OF GISCOUNL .....eeeiaeectceeteie ettt ees e s eaeeeeee e eseseseeseeseseseeseee e s eseseeeeee e aeseseeeeee e e s e s e e ee a2 e e seseseeee e e seseeeses s ansesesesessannnsnes [orsssnscasasssessnacacananesnanas [oescieasssesssacacseesesnnacaas 0

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeiVed ON ISPOSAS ..............c.ccueuiuiiiiiiieietetesesie et eestetetesessses et et esesesesesssssesssesesesesesssssssssssesesesessssasas |ooesesessneensnensssesessssnnnsns oeeneasseneneas 171,205,788

N O T=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS USRPR) KPS PRPROTRT RO 0

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiiie e nee [oeeesiee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 67,598,821 |..oeoeieeeee 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 67,598,821 0
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STATEMENT AS OF JUNE 30, 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 (20,485,648)
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 (134,863)
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 (134,863)
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+849) ........ccceuiiiiirireriiiiiiiscieteiee sttt sse ettt se s ss b essnsne sestateeseneenees (3,385,433)

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
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (3,385,438)

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (3,385,438)
Part D, SECHON 1, COIUMN B ......ouiuiuiieiririeececeeeeeei e eeeeeeee e eseaeseeee e eseseseseeesessseeeeee e s seseeeseesaeseseeeees e sesesesesesssnsesesesesasnanansess  febsssasasecsesisnsas 177,055

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (3,562,493)

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

Fair Value Check

Part A, Section 1, Column 16 (83,385,438)

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (3,385,438)
Part D, SECHON 1, COIUMN O ...ttt eeee et e e s eeeeeeee e esesesesee e eseseeeeee 2 aeseseeee a2 e eseseeee e e e e seseseees s snsesesesesasnanansens febessasaseseesisnsas 177,055

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (3,562,493)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 11,108,568
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 11,108,568
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 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 23,555,272,455 |.......... 27,767,894 421
3. ACCTUAN OF GISCOUNL ...ttt et et eseaseeeee e e seseseeee e eseseeeeeeeseseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansssesesesasnanans [rsssnscasastsesnnscacansnesnanas [oescicasssessnicseseesesnnacans 0
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceieiiereieeeececeeeietetet et eseaea sttt e s ese s s st s et et et esess s s s seseseseseasssas s sesesesesesssssssseseseseseas |seseasesesssessseneeensasesesenns [oesesnsnneeneneneaeneas 29,466
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 23,547,810,128 |........... 27,578,733,009
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiiirrererereeeeeeeieieieseeeeesenens [ereeeeeeeeenend 601,322,798 |...cccevenee 593,860,471
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 601,322,798 593,860,471
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STATEMENT AS OF JUNE 30, 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
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STATEMENT AS OF JUNE 30, 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
606300434 .... FORT COLLINS . . 05/12/2026 .. .. 224,732)... .0, ... 522,000
609400001 ... Lynnfield .... . 05/12/2026 .. ... 312,548 |... ...0]..
609400008 .... Franklin Sq .. . 04/13/2026 .. ,183,136 |... .0,
609400004 .... Somers . 05/12/2026 .. 503,29 |... ...0].. .
6094000065 ... COLTON . 05/12/2026 .. ... 289,960 |... .0, .. 486,000
609400008 ... Bedford Hills .. . 04/13/2026 .. ... 700,102 ... ...0].. .. 900,000
609400010 ... Elgin . 05/12/2026 .. .. 379,989 |... .0,
609400012 . Mt. Kisco . . 04/13/2026 .. 949,834 .0
609400013 . Oregon City . 05/12/2026 .. 1,191,291 .0
609400014 . FAIRFIELD . . 05/12/2026 .. 502,851 .0
609400016 ... Louisville ... . 04/13/2026 .. ... 149,150 |... .0, ... 205,000
609400017 ... Louisville ... . 05/12/2026 .. ... 170,869 |... ...0].. ... 220,000
609400019 .... Deer Park . 05/12/2026 .. ... 564,384 ... .0, ... 680,000
609400021 ... Simi Valley .. . 05/12/2026 .. ,313,4% ... ...0].. .1,608,000
609400022 .... Pocono Lake .. . 04/13/2026 .. 303,605 |... .0, ... 400,000
609400023 .... Twin Peaks ... . 04/13/2026 .. .. 254,327 |... ...0].. ... 346,000
609400024 .... Keizer . 05/12/2026 .. ... 393,112... .0, ... 520,000
609400025 ... Campbel | . 04/13/2026 .. ....2,240,881 (... ...0].. .2,770,000
609400026 . Denton ... . 05/12/2026 .. 251,750 .0 318,000
609400027 . Indianapol is . . 05/12/2026 .. 234,797 .0 640,000
609400028 . Auburn ...... . 04/13/2026 .. 172,102 .0 209,000
609400031 ... Ok lahoma City .. . 05/12/2026 .. ... 720,463 ... ...0].. ... 900,000
609400033 .... Saint Petersburg . . 04/13/2026 .. ... 478,883 ... .0, ... 638,000
609400034 .... Woodhaven . 04/13/2026 .. ... 891,831 ... ...0].. .1,150,000
609400037 ... . 05/12/2026 .. ... 453,726 |... .0, ... 550,000
609400039 ... Phoenix . . 04/13/2026 .. ... 262,748 |... ...0].. ... 325,000
609400040 ... Marco Island . . 04/13/2026 .. ,508,222 (... .0, .2,195,000
609400048 ... Delhi . 04/13/2026 .. 280,119 ... ...0].. ... 415,000
609400049 ... New Rochelle .... . 05/12/2026 .. .. 816,4% |... .0, .1,050,000
609400053 . THOMPSONV ILLE . 05/12/2026 .. 207,259 .0 360,000
609400054 . Bee Cave ... . 04/13/2026 .. ,336,059 .0 .1,620,000
609400055 . PALM HARBOR . 05/12/2026 .. 288,359 .0 500,000
609400056 . Glen Burnie .. . 04/13/2026 .. 314,111 .0 500,000
609400059 . MAUMEE .. . 05/12/2026 .. 417,183 .0 579,000
609400067 ... Houston ... . 04/13/2026 .. LL232,221 ). .0, ... 335,000
609400071 ... Moreno Valley .. . 04/13/2026 .. ... 209,840 |... ...0].. ... 545,000
609400073 ... Taylors . 04/13/2026 .. ... 188,838 |... .0, ... 410,000
609400078 ... Indianapol is . . 04/13/2026 .. ... 135,450 |... ...0].. ... 180,000
609400079 .... Indianapolis . . 04/13/2026 .. 141,750 ... .0, ... 181,000
609400080 ... KATY . 05/12/2026 .. .. 255,828 ... ...0].. ... 310,000
609400090 . South Lake Tahoe . . 04/13/2026 .. 681,344 .0 ... 887,000
609400091 . South Orange . . 04/13/2026 .. 777,881 .0 ,000,000
609400094 . Albuquerque .. . 04/13/2026 .. 271,769 .0 358,000
609400096 . COLORADO SPRINGS .. . 05/12/2026 .. 212,643 .0 290,000
609400098 . HIGHLAND AREA OF SAN BERNARDINO . 05/12/2026 .. 547,890 .0 855,000
609400100 ... Prescott . 05/12/2026 .. ... 400,410 |... ...0].. ... 550,000
609400101 ... Cary . 04/13/2026 .. ... 613,847 ... .0, ... 770,000
609400104 ... Cleveland .. . 04/13/2026 .. ... 309,265 ... ...0].. ... 400,000
609400106 ... Jacksonville . . 04/13/2026 .. ... 149,871 ... .0, ... 250,000
609400111 ... Gainesville .. . 04/13/2026 .. ... 221,763 ... ...0].. ... 285,000
609400115 ... Orofino ... . 04/13/2026 .. ... 325,656 |... .0, ... 450,000
609400118 ... Milwaukee .. . 04/13/2026 .. ... 326,214 ... ...0]. ... 425,000
609400119 .... Chino Hills .. . 04/13/2026 .. ,264,732 (... .0, ,550,000
609400120 . Fortson .... . 04/13/2026 .. 427,297 .0 555,000
609400123 ... Louisville ... . 04/13/2026 .. .. 153,617 ... ...0].. .. 225,000
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609400124 ... East Orange .. . 05/12/2026 .. 365,9% ... .0, ... 535,000

609400125 .... Westfield .... . 04/13/2026 .. ....1,373,853 ... ...0].. .2,150,000

609400127 ... Redding .... . 04/13/2026 .. ... 306,823 ... .0, ... 375,000

609400131 ... .. |Norwalk .... . 04/13/2026 .. ... 688,785 ... ...0].. ... 855,000

609400134 ....ivvviiiiiiiiiii s Pico Rivera 04/13/2026 ...oovvvnn |vvnnnnniiiiiinninnnnnnnnd8.925 | 612,093 [0 P PPPPPII 835,000
0399999. Mortgages in good standing - residential mortgages-all other 31,457,342 0 44,399,000

1325 FORT MYERS ... . 08/31/2023 .. . . . 122,834,400

CINCINNATI ... . 11/02/2023 .. ... 955,228 |.. ...99,319,250
WELLFORD ... . 05/08/2023 .. . 124,280,660
CHARLOTTE .. . 11/09/2023 .. .. 86,454,650
. 09/12/2023 .. . 100,000,000
COLUMBUS . 12/14/2023 .. 29,932,655
ASHEVILLE . . 12/04/2023 .. .. 70,362,250
FORT COLLINS . . 06/27/2024 .. . 118,029,587
HOLLY SPRINGS .. . 06/27/2024 ..
MOORESVILLE .. . 09/24/2024 ..
. 11/26/2024 .. . .
. 12/06/2024 .. ... 16,728,132 ..
PALM BEACH GARDENS . . 04/29/2025 .. ...13,291,143|..
COLORADO SPRINGS . . 05/16/2025 .. .
SAN ANTONIO .01/23/2026 .. .. 26,305,840
FLOWERY BRANCH . . 04/24/2026 .. .. 73,500,000
UNION ... . 04/29/2026 .. .. 97,079,970
NAPLES . 04/30/2026 .. .. 95,100,000
WELLFORD . 05/13/2026 .. . 142,100,000
SAN ANTONIO .. . 05/18/2026 .. . .
FLOWERY BRANCH ... . 05/21/2026 .. 31,800,000 |...
NORTH LAS VEGAS .. . 06/03/2026 .. 37,500,000 |...
GREENWOOD .. .06/10/2026 .. 19,600,000 |...
HESPERIA ... .06/11/2026 .. 95,000,000 |...
THOMPSONS STATION ... .06/11/2026 .. 46,500,000 |...
CARMEL .06/16/2026 .. 40,000,000 |...
NEW ORLEANS .. . 06/30/2026 ..

ALT-001 . . 03/04/2026 .. ...25,544,
0599999. Mortgages in good standing - commercial mortgages-all other 450,108,652 96,697,704 2,169,407,676
0899999. Total mortgages in good standing 481,565,993 96,697,704 2,213,806,676
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 481,565,993 96,697,704 2,213,806,676
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NORTH VENICE .. 01/09/2023 ....04/14/2026 38,100,000 |.... L0 0 38,034,438 |.........38,034,438 |... L0
07/25/2023 ... 06/16/2026 .... 25,333,460 |.... L0 1 FE 25,187,501 |.........25,187,501 |... L0
1361 12/09/2024 ....06/05/2026 ... 33,000,000 |.... L0 .0 .. 33,000,000 |... L0
000008479 . . .06/01/2025 .. .04/15/2026 0 .0 .. 277,061 0
000080037 . .. | MARICOPA . .06/01/2025 .. .05/15/2026 0 L0f 204,081 0
000109980 . . | FAYETTEVILLE .06/01/2025 .. .04/15/2026 0 .0 164,787 0
000124907 ... MEL ISSA 11/27/2024 ....06/15/2026 ... L0 L0 L0
000162080 ... MANSFIELD ... 06/01/2025 ....05/15/2026 L0 I L0
000195115 ... 06/01/2025 ....05/15/2026 L0 L0 L0
000213273 ... . 11/27/2024 ....05/15/2026 L0 I . L0
000225470 ... .. [WILMINGTON .. 06/01/2025 ....06/15/2026 ... L0 L0 ...229,267 |... L0
000233837 ... .. | POUGHKEEPSIE .. 11/27/2024 ....05/15/2026 L0 I L0
000233948 .... .. |BARNESVILLE ... 11/27/2024 ....05/15/2026 L0 L0 L0
000234040 ... .. | GALLOWAY TOWNSHIP ... 11/27/2024 ....04/15/2026 L0 I L0
000234055 . .. | VOORHEES TOWNSHIP 172772024 .. .04/15/2026 0 L0f 0
000234369 . .. |ERIE . 1172772024 .. .04/15/2026 0 .0 0
000234407 . .. [PEORIA . 172772024 .. .05/15/2026 0 L0f 0
000234664 .... L [MIAMI 11/27/2024 ....05/15/2026 L0 I L0
000234997 ... . [ LANHAM 11/27/2024 ....04/15/2026 L0 L0 L0
000235099 ... .. [ INDIANAPOLIS .. 11/27/2024 ....06/15/2026 .... L0 I L0
000235314 .... .. [O'FALLON . 11/27/2024 ....05/15/2026 L0 L0 L0
000235371 ... . | SUYRNA ... 11/27/2024 ....06/15/2026 .... L0 I . L0
000287531 ... .. |New Iberia 11/27/2024 ....04/15/2026 L0 L0 ...202,002 |... L0
000301233 .... .. |SHEFFIELD VILLAGE . 06/01/2025 ....05/15/2026 L0 I L0
000304723 ... .. [CHICAGO ... 11/27/2024 ....04/15/2026 L0 L0 L0
000306556 . .. | LANSDALE . 1172772024 .. .04/15/2026 0 .0 0
000311489 . .. | BOYNTON BEACH . 172772024 .. .05/15/2026 0 L0f 0
000312331 . .. | ROCHESTER ... .06/01/2025 .. .05/15/2026 0 .0 0
000325653 . .. |HENRICO ... .05/02/2022 .. .04/15/2026 0 L0f 0
000325686 . . | CONGILL ... .05/02/2022 .. .06/15/2026 0 .0 0
000325888 ... GAITHERSBURG .. 05/02/2022 ....06/15/2026 ... L0 L0 L0
000325988 .... . | MECHANICSVILLE .. 05/02/2022 ....06/15/2026 .... L0 I L0
000326010 ... 05/02/2022 ....05/15/2026 L0 L0 L0
000326023 .... . 05/02/2022 ....04/15/2026 L0 I . L0
000326042 .... .. [CAROL STREAM .. 05/02/2022 ....06/15/2026 ... L0 L0 ....40,489 . L0
000326069 ... .. | WESTAMPTON .. 05/02/2022 ....06/15/2026 .... L0 I 103,328 |. L0
000326142 . .. |LINDENHURST . .05/02/2022 .. .05/15/2026 0 L0f 167,858 |. 157,921 0
000326149 . .. | SWEDESBORO .05/02/2022 .. .04/15/2026 0 .0 5,144 | .0 0
000326282 . .. [WETUMPKA ... .05/02/2022 .. .04/15/2026 0 L0f 126,715 128,675 0
000326520 . .. |WEAVERVILLE .05/02/2022 .. .06/15/2026 0 .0 .90,271 ..87,987 0
000326681 . . | KRESGEVILLE .05/02/2022 .. .06/15/2026 0 L0f 130,085 |. 134,036 0
000326796 ... CHERRY VALLEY . 05/02/2022 ....05/15/2026 154,862 |.... L0 I 154,873 |. ... 141,830 |... L0 . (13,042) ... (13,042
000326806 ... .. | BELLMAWR .... 05/02/2022 ....04/15/2026 .. 115,360 |.... L0 L0 .. 118,008 |. .. 107,685 |... L0 . (10,413) .. (10,413
000331348 .... .. |HARTFORD ... 08/30/2023 ....05/15/2026 ... 76,284 |.... L0 I ... 76,284 | L0
000331412 ... .. |PALM COAST 08/30/2023 ....06/15/2026 .... 165,885 |.... L0 L0 165,885 |. L0
000331519 .... .. | MOUNT CLEMENS . 08/30/2023 ....05/15/2026 118,754 |.... L0 I 118,754 |. L0
000331556 .... .. |RED CREEK ... 08/30/2023 ....06/15/2026 ... ...95,867 |.... L0 L0 ....95,867 |. L0
000331561 .... .. | FLAGSTAFF ... 08/30/2023 ....06/15/2026 .... L0 I ....66,350 |. L0
000331619 .... .. | BELTON .... 08/30/2023 ....06/15/202%6 ... L0 L0 .. 107,370 | .. 110,492 |... L0
000334368 . . |RICHTON ... .06/01/2025 .. .06/15/2026 0 .0 .32,886 |. 0
000348647 ... LOUISBURG ... 06/01/2025 ...05/15/2026 ... 0. 0. ...84,862 . 0.
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000353678 ... .. | NORFOLK 12/05/2025 ....06/15/2026 ... T L0 L0 .. 106,374 |. .. 107,179 |... L0
000353679 ... .. [PHILADELPHIA .. 12/05/2025 ....06/15/2026 .... L0 I ....67,974 . L0
000353684 .... .. [LAWTON .... 12/05/2025 ....05/15/2026 L0 L0 ....58,943 [ L0
000353686 . . | MARLOW . .12/05/2025 .. .05/15/2026 0 .0 .94,223|. 0
000353689 . GARDNER .12/05/2025 .. .05/15/2026 0 L0f 0
000353695 . .. | RUTHERFORD .12/05/2025 .. .05/15/2026 0 .0 0
000353698 .... .. |DELRAN 12/05/2025 ....05/15/2026 120,737 |.... L0 L0 L0
000353699 ... . |HERNDON ... 12/05/2025 ....05/15/2026 ....68,821[.... L0 I L0
000353705 ... 12/05/2025 ....06/15/2026 ... ...12,848 (... L0 L0 L0
000353706 ... . 12/05/2025 ....06/15/2026 .... 11,352 L0 I . L0
000353709 .... .. [ JACKSONVILLE .. 12/05/2025 ....05/15/2026 .. 104,748 |.... L0 L0 . ... 106,411 |... L0
000353711 ... .. | COLONIA 12/05/2025 ....05/15/2026 196,550 |.... L0 I 196,621 |. ... 205,811 ... L0
000353726 .... . |FALLING WATERS .. 12/05/2025 ....06/15/2026 ... 170,722 |.... L0 L0 170,763 |. .. 165,051 |... L0
000353727 ... . 12/05/2025 ....05/15/2026 L0 I L0
000353729 . .. |EGG HARBOR TWP .12/05/2025 .. .05/15/2026 0 L0f 0
000353732 . .. |EAST MONTPELIER . .12/05/2025 .. .05/15/2026 0 .0 0
000353742 . .. |FORT WAYNE .. .12/05/2025 .. .06/15/2026 0 L0f 0
000353745 ... .. | THORNTON 12/05/2025 ....06/15/2026 .... L0 I L0
000353749 ... .. | NEDERLAND ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353750 ... .. [SPRINGHILL .. 12/05/2025 ....06/15/2026 .... L0 I L0
000353752 ... .. [AMARILLO .... 12/05/2025 ....06/15/2026 .... L0 L0 L0
000353755 ... . | FORT WORTH .. 12/05/2025 ....05/15/2026 L0 I L0
000353763 .... . 12/05/2025 ....05/15/2026 L0 L0 L0
000353772 ... . [MISSOURI CITY . 12/05/2025 ....05/15/2026 L0 I L0
000353781 ... GREENSBORO .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353786 . .. | TAWPA ..... .12/05/2025 .. .05/15/2026 0 .0 0
000353787 . .. | KALAMAZOO .12/05/2025 .. .04/15/2026 0 L0f 0
000353789 . .. [MIDLAND ... .12/05/2025 .. .06/15/2026 0 .0 0
000353793 . .. | MARGATE .12/05/2025 .. .04/15/2026 0 L0f 0
000353794 . .. |ROFF ... .12/05/2025 .. .06/15/2026 0 .0 0
000353799 ... .. [ CONWAY . 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353801 ... .. | OKLAHOMA CITY . 12/05/2025 ....06/15/2026 .... L0 I L0
000353804 .... . [ SAINT ALBANS .. 12/05/2025 ....05/15/2026 L0 L0 L0
000353806 ... JACKSONVILLE .. 12/05/2025 ....05/15/2026 L0 I L0
000353811 ... GIBSONBURG 12/05/2025 ....05/15/2026 L0 L0 L0
000353813 .... .. | MCCORDSVILLE .. 12/05/2025 ....06/15/2026 .... L0 I L0
000353814 . .. [ SHREVEPORT .. .12/05/2025 .. .06/15/2026 0 L0f 0
000353816 . .. |HARVEY . .12/05/2025 .. .05/15/2026 0 .0 0
000353820 . .. | GROVETOWN .12/05/2025 .. .05/15/2026 0 L0f 0
000353831 . .. | THE COLONY .. .12/05/2025 .. .05/15/2026 0 .0 0
000353833 . .. |DESOTO ... .12/05/2025 .. .05/15/2026 0 L0f 0
000353835 ... .. | CLEBURNE .. 12/05/2025 ....06/15/2026 .... L0 I L0
000353841 .... .. |CLEVELAND ... 12/05/2025 ....05/15/2026 L0 L0 L0
000353844 .... .. |CLEBURNE .... 12/05/2025 ....06/15/2026 .... L0 I L0
000353849 .... . | SAFFORD ... 12/05/2025 ....06/15/2026 .... L0 L0 L0
000353852 .... 12/05/2025 ....04/15/2026 L0 I L0
000353853 ... 12/05/2025 ....05/15/2026 L0 L0 L0
000353855 ... 12/05/2025 ....06/15/2026 .... L0 I L0
000353858 .... 12/05/2025 ....05/15/2026 L0 L0 L0
000353859 . . .12/05/2025 .. .06/15/2026 0 .0 0
000353866 ... LIBERTY ... 12/05/2025 ...06/15/2026 ... 0. 0. 0.
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000353867 ... .. | ARLINGTON ... 12/05/2025 ....06/15/2026 ... ....36,537 |.... L33 L0 L0 ... 36,569 |. L0 ....4,009 .... 4,009
000353874 .... . | ARLINGTON ... 12/05/2025 ....06/15/2026 .... A7 124 L0 I 17,182 L0 1,724 1,724
000353876 ... FORT WORTH .. 12/05/2025 ....06/15/2026 ... ....25,067 |.... L0 L0 25,125 (. L0 ....2,786 .. 2,786
000353880 . .. | DE SOTO ... .12/05/2025 .. .06/15/2026 .25,130 | 0 .0 25,152 |. 0 .1,987 .. 1,987
000353884 . .. | GREENF IELD .12/05/2025 .. .05/15/2026 .50,324 |. 0 L0f 0 .5,407 |.. . 5,407
000353888 . .. | ARLINGTON .12/05/2025 .. .05/15/2026 .48,339 | 0 .0 0 .5,522 .. 5,522
000353899 ... .. |RIVERVIEW ... 12/05/2025 ....06/15/2026 ... .. 166,422 |.... L0 L0 L0 ....8,489 ....8,489
000353900 ... .. |MANSFIELD ... 12/05/2025 ....05/15/2026 ....57,934 [.... L0 I L0 ....6,219 ....6,219
000353905 .... .. |FORT WORTH .. 12/05/2025 ....06/15/2026 ... ....54,581 [.... L0 L0 L0
000353911 ... .. |CLEBURNE .... 12/05/2025 ....06/15/2026 .... ... 36,434 |.... L0 I L0
000353912 .... .. |FORT WORTH .. 12/05/2025 ....06/15/2026 ... ....28,361 [.... L0 L0 L0
000353915 ... .. [DALLAS .... 12/05/2025 ....06/15/2026 .... ....46,659 [.... L0 I L0
000353916 .... .. [DALLAS .... 12/05/2025 ....06/15/2026 ... ....52,918 |.... L0 L0 L0
000353930 ... . |DALLAS ... 12/05/2025 ..04/15/2026 ... |eeeeiees 1,010 |.... L0 I L0
000353932 . EULESS . .12/05/2025 .. .04/15/2026 0 L0f 0
000353933 . HOUSTON .12/05/2025 .. .05/15/2026 0 .0 0
000353934 . GARLAND ... .12/05/2025 .. .05/15/2026 0 L0f 0
000353942 ... FREDER I CKSBURG 12/05/2025 ....06/15/2026 .... L0 I L0
000353943 ... GREENWOOD 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353947 ... INDIANAPOLIS .. 12/05/2025 ....06/15/2026 .... L0 I L0
000353949 ... INDIANAPOLIS .. 12/05/2025 ....06/15/2026 .... L0 L0 L0
000353952 ... .. | FORT WORTH 12/05/2025 ....04/15/2026 L0 I L0
000353956 ... .. [ ARLINGTON ... 12/05/2025 ....04/15/2026 L0 L0 L0
000353957 ... .. [MIDDLETOWN .. 12/05/2025 ....06/15/2026 .... L0 I L0
000353958 ... .. [LEWISVILLE .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353961 . .. | ARLINGTON .12/05/2025 .. .06/15/2026 0 .0 0
000353962 . .. |FORT WORTH .12/05/2025 .. .06/15/2026 0 L0f 0
000353964 . . [ COLUMBUS ... .12/05/2025 .. .06/15/2026 0 .0 0
000353966 . INDIANAPOL IS .12/05/2025 .. .05/15/2026 0 L0f 0
000353968 . .12/05/2025 .. .06/15/2026 0 .0 0
000353972 .... 12/05/2025 ....05/15/2026 L0 L0 L0
000353973 ... . 12/05/2025 ....06/15/2026 .... L0 I L0
000353977 ... .. |FORT WORTH .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353979 ... .. | CORSICANA 12/05/2025 ....06/15/2026 .... L0 I L0
000353981 .... .. [SAGINAW ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000353983 ... .. | BEDFORD 12/05/2025 ....06/15/2026 .... L0 I L0
000353986 . . | ARLINGTON .12/05/2025 .. .06/15/2026 0 L0f 0
000353990 . .. | INDIANAPOLIS .12/05/2025 .. .06/15/2026 0 .0 0
000354002 . .. |FAIRBORN .. .12/05/2025 .. .06/15/2026 0 L0f 0
000354004 . .. | GROVE CITY .12/05/2025 .. .05/15/2026 0 .0 0
000354009 . . [HUBER HEIGHTS . .12/05/2025 .. .06/15/2026 0 L0f 0
000354014 ... .| INDIANAPOLIS 12/05/2025 ....06/15/2026 .... L0 I L0
000354016 ... ABINGDON 12/05/2025 ....06/15/2026 .... L0 L0 L0
000354018 ... NEW CARLISLE .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354020 .... . | GRAND PRAIRIE . 12/05/2025 ....05/15/2026 L0 L0 L0
000354023 .... . 12/05/2025 ....06/15/2026 .... L0 I L0
000354027 ... .. [ SPRINGTOIN .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354028 .... .. [ SAN ANGELO .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354030 ... .. [GLADYS .... 12/05/2025 ....05/15/2026 L0 L0 L0
000354031 . . | DANVILLE . .12/05/2025 .. .05/15/2026 0 .0 0
0. 0. 0.

000354032 ...

. |ELGIN ..

12/05/2025

...06/15/2026 ...
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000354035 ... .. |PFLUGERVILLE .. 12/05/2025 ....05/15/2026 ....65,008 [.... L0 LL3T L0 ....05,124 [ L0 .54 |
000354039 ... .. | ARLINGTON 12/05/2025 ....06/15/2026 .... ....29,657 |.... L0 I 29,775 |. L0 ... 3,194 3,194
000354040 ... .. |FORT WORTH .. 12/05/2025 ....05/15/2026 ....55,228 [.... L0 L0 ....55,248 [ L0 ....5,054 ... 5,054
000354042 . .. | HAWTHORNE .12/05/2025 .. .06/15/2026 .61,303 | 0 .0 .61,331]. 0 (1,111
000354043 . .. [LUTCHER ... .12/05/2025 .. .05/15/2026 .50,097 |. 0 L0f 50,119 |. 0
000354048 . .. | MANSF IELD .12/05/2025 .. .05/15/2026 .75,860 |. 0 .0 .75,860 |. 0
000354049 ... .. [CHICAGO 12/05/2025 ....05/15/2026 ....18,665 |.... L0 L0 ...18,676 |. L0
000354052 ... .. | BEAUMONT . 12/05/2025 ....06/15/2026 .... ....89,526 |.... L0 I L0
000354053 .... . | CYPRESS ... 12/05/2025 +.05/15/2026 ...l eeiiiiis 8,359 |.... L0 L0 L0
000354054 .... . 12/05/2025 ....05/15/2026 ....53,507 |.... L0 I L0
000354057 ... .. [BOSSIER CITY .. 12/05/2025 ....05/15/2026 ....82,828 ... L0 L0 L0
000354058 .... .. [LEVITTONN 12/05/2025 ....05/15/2026 . 113,288 |.... L0 I L0
000354063 .... . [PHILADELPHIA .. 12/05/2025 ....05/15/2026 ....87,652 ... L0 L0 L0
000354064 .... . 12/05/2025 ....04/15/2026 ....84,019 [.... L0 I L0
000354066 . .. | SHREVEPORT .12/05/2025 .. .06/15/2026 .66,598 |. 0 L0f 0
000354070 . .. | YORK . .12/05/2025 .. .05/15/2026 .39,360 | 0 .0 0
000354072 . .. |ERIE .... .12/05/2025 .. .05/15/2026 41,217 ). 0 L0f 0
000354075 ... . | ARLINGTON 12/05/2025 ....04/15/2026 ... 76,335 |.... L0 I L0
000354086 .... SHREVEPORT 12/05/2025 ....06/15/2026 ... ...150,394 [.... L0 L0 L0
000354087 ... SOUTH BEND 12/05/2025 ....05/15/2026 ....30,363 ... L0 I L0
000354091 .... .. [ ARLINGTON ... 12/05/2025 ....05/15/2026 ....61,127 [.... L0 L0 L0
000354094 .... .. [SI0UX CITY .. 12/05/2025 ....06/15/2026 .... ....55,560 [.... L0 I L0
000354099 ... .. | SHREVEPORT 12/05/2025 ....05/15/2026 ....59,067 |.... L0 L0 L0
000354104 .... . | SHREVEPORT 12/05/2025 ....06/15/2026 .... .. 105,083 [.... L0 I L0
000354111 ... 12/05/2025 ....06/15/2026 ... ... 78,157 ... L0 L0 L0
000354117 . .. | DALMATIA . .12/05/2025 .. .06/15/2026 .59,155 | 0 .0 0
000354122 . .. | CHALMETTE .12/05/2025 .. .05/15/2026 .68,678 |. 0 L0f 0
000354124 . .. [ SHREVEPORT .. .12/05/2025 .. .06/15/2026 72,022 | 0 .0 0
000354125 . .. [ SAN ANTONIO . .12/05/2025 .. .06/15/2026 .51,450 |. 0 L0f 0
000354134 . .. | WEATHERFORD . .12/05/2025 .. .05/15/2026 .46,155 |. 0 .0 0
000354135 ... .. |EVADALE 12/05/2025 ....05/15/2026 21,457 | L0 L0 L0
000354137 ... . [WICHITA FALLS . 12/05/2025 ....06/15/2026 .... ...52,766 |.... L0 I L0
000354141 ... . 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354144 .... .. |FORT WORTH .. 12/05/2025 ....05/15/2026 L0 I L0
000354151 ... .. [ COLUMBUS ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354155 ... .. [DALLAS .... 12/05/2025 ....06/15/2026 .... L0 I L0
000354156 . .. |FRANKLIN . .12/05/2025 .. .06/15/2026 0 L0f 0
000354157 . .. | SAGINAW ... .12/05/2025 .. .06/15/2026 0 .0 0
000354159 . .. [GAINESVILLE .12/05/2025 .. .06/15/2026 0 L0f 0
000354160 . .. | MCKINNEY . .12/05/2025 .. .05/15/2026 0 .0 0
000354163 . .. | PORTSMOUTH .12/05/2025 .. .06/15/2026 0 L0f 0
000354164 .... .. | HOUSTON 12/05/2025 ....06/15/2026 .... L0 I L0
000354165 ... . | CHEYENNE 12/05/2025 ....05/15/2026 L0 L0 L0
000354166 ... INDIANAPOLIS .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354169 .... .. [IRVING . 12/05/2025 ....06/15/2026 .... L0 L0 L0
000354181 ... . | KATY ... 12/05/2025 ....06/15/2026 .... L0 I L0
000354185 ... .. [ INDIANAPOLIS .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354187 ... .. | HOUSTON 12/05/2025 ....05/15/2026 L0 I L0
000354191 ... .. [ SHREVEPORT .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354193 . .. | PORT NECHES . .12/05/2025 .. .04/15/2026 0 .0 0
000354199 ... . | PORT NECHES . 12/05/2025 ...05/15/2026 ... 0. 0. 0.
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000354201 ... .. [ SAN ANGELO .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354211 ... . | WEATHERFORD . 12/05/2025 ....06/15/2026 .... L0 I L0
000354216 .... . 12/05/2025 ....05/15/2026 L0 L0 L0
000354217 . . | KENNEW I CK .12/05/2025 .. .05/15/2026 0 .0 0
000354225 . LITTLE ELM . .12/05/2025 .. .06/15/2026 0 L0f 0
000354228 . .. [ NEW WINDSOR . .12/05/2025 .. .05/15/2026 0 .0 0
000354231 ... . | FORT WORTH .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354233 ... RI0 RANCHO 12/05/2025 ....05/15/2026 L0 I L0
000354235 ... .. | SPRINGFIELD ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354236 ... . | SHREVEPORT .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354238 .... 12/05/2025 ....05/15/2026 L0 L0 L0
000354240 ... 12/05/2025 ....05/15/2026 L0 I L0
000354241 ... 12/05/2025 ....05/15/2026 L0 L0 L0
000354242 ... 12/05/2025 ....05/15/2026 L0 I L0
000354245 . BEAUMONT . .12/05/2025 .. .06/15/2026 0 L0f 0
000354246 . .. | FORT WORTH .12/05/2025 .. .05/15/2026 0 .0 0
000354250 . .. [AUSTIN .... .12/05/2025 .. .05/15/2026 0 L0f 0
000354251 ... . |RIO HONDO ... 12/05/2025 ....05/15/2026 L0 I . L0
000354252 ... 12/05/2025 ....05/15/2026 L0 L0 128,989 |. L0
000354254 ... .. | PORT NECHES . 12/05/2025 ....06/15/2026 .... L0 I 100,097 |. L0
000354256 ... .. |HARLINGEN ... 12/05/2025 ....06/15/2026 .... L0 L0 L0
000354257 ... . | SAN ANGELO .. 12/05/2025 ....05/15/2026 L0 I L0
000354259 ... .. | HARLINGEN 12/05/2025 ....05/15/2026 L0 L0 L0
000354261 .... .. | GRAND PRAIRIE . 12/05/2025 ....06/15/2026 .... L0 I L0
000354262 ... .. [ SANTA TERESA .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354264 . .. |ABILENE ... .12/05/2025 .. .06/15/2026 0 .0 0
000354267 . .. | TOMBALL .12/05/2025 .. .05/15/2026 0 L0f 0
000354269 . .. |PHARR ... .12/05/2025 .. .05/15/2026 0 .0 0
000354270 . .. |ELKHART .12/05/2025 .. .06/15/2026 0 L0f 0
000354273 . .. [DALLAS .... .12/05/2025 .. .05/15/2026 0 .0 . 0
000354279 ... .. |FORT WORTH .. 12/05/2025 ....06/15/2026 ... L0 L0 141 T3 |... L0
000354280 ... .. |VIRGINIA BEACH .. 12/05/2025 ....05/15/2026 L0 I .. 166,233 |... L0
000354281 ... .. | LANCASTER 12/05/2025 ....05/15/2026 L0 L0 L0
000354282 ... .. | WATERTOWN ... 12/05/2025 ....05/15/2026 L0 I L0
000354284 .... .. | PHOENIX 12/05/2025 ....05/15/2026 L0 L0 L0
000354286 .... .. |AMARILLO . 12/05/2025 ....06/15/2026 .... L0 I L0
000354287 . .. [ JACKSON .12/05/2025 .. .05/15/2026 0 L0f 0
000354288 . . | GROVES . .12/05/2025 .. .06/15/2026 0 .0 0
000354293 . MAGNOLIA . .12/05/2025 .. .05/15/2026 0 L0f 0
000354295 . MOORE .. .12/05/2025 .. .05/15/2026 0 .0 0
000354299 . JASPER . .12/05/2025 .. .05/15/2026 0 L0f 0
000354303 ... .. | BEAUMONT . 12/05/2025 ....06/15/2026 .... L0 I L0
000354304 .... .. |BURLESON ... 12/05/2025 ....04/15/2026 L0 L0 L0
000354305 ... .. | WEATHERFORD . 12/05/2025 ....06/15/2026 .... L0 I L0
000354306 .... .. [DANVILLE .... 12/05/2025 ....06/15/2026 .... L0 L0 L0
000354311 ... .. | WEATHERFORD . 12/05/2025 ....06/15/2026 .... L0 I L0
000354312 ... .. [BALTIMORE ... 12/05/2025 ....05/15/2026 L0 L0 L0
000354316 .... .. [LEWISVILLE .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354317 ... .. |NORTH LIBERTY . 12/05/2025 ....06/15/202%6 ... L0 L0 L0
000354318 . .. | PENSACOLA ... .12/05/2025 .. .06/15/2026 0 .0 0
000354319 ... . |DALLAS ... 12/05/2025 ...06/15/2026 ... 0. 0. 0.
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000354321 ... . | SAN ANTONIO . 12/05/2025 ....06/15/2026 ... L0 L0 L0 ....8,508 ....8,503
000354323 ... SPRINGDALE .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354324 ... .. | SULPHWR ... 12/05/2025 ....05/15/2026 L0 L0 L0
000354326 . .. |PEARLAND .. .12/05/2025 .. .06/15/2026 0 .0 0
000354327 . .. |HOUSTON .12/05/2025 .. .05/15/2026 0 L0f 0
000354330 . .. [LAWTON . .12/05/2025 .. .06/15/2026 0 .0 0
000354331 ... . | PERRIS ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354332 ... HOUSTON ... 12/05/2025 ....06/15/2026 .... L0 I L0
000354333 ... 12/05/2025 ....05/15/2026 L0 L0 L0
000354334 ... 12/05/2025 ....06/15/2026 .... L0 I L0
000354336 ... 12/05/2025 ....02/28/2026 L0 L0 L0
000354341 ... . 12/05/2025 ....05/15/2026 L0 I L0
000354345 ... .. | SAN ANTONIO . 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354346 .... .. | CENTENNIAL 12/05/2025 ....06/15/2026 .... L0 I L0
000354351 . . | GRAND PRAIRIE . .12/05/2025 .. .06/15/2026 0 L0f 0
000354352 . PLANO .12/05/2025 .. .05/15/2026 0 .0 0
000354365 . .. |TUTTLE . .12/05/2025 .. .05/15/2026 0 L0f 0
000354367 ... .. |FORT WORTH .. 12/05/2025 ....05/15/2026 L0 I L0
000354368 .... .. |FORT WORTH .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354369 ... .. |RIO RANCHO .. 12/05/2025 ....05/15/2026 L0 I L0
000354372 ... . | SHREVEPORT .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354373 ... . 12/05/2025 ....06/15/2026 .... L0 I L0
000354380 ... .. |PFLUGERVILLE .. 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354381 ... .. | HARRISBURG 12/05/2025 ....06/15/2026 .... L0 I L0
000354389 ... .. |RALEIGH ... 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354391 . .| MONROE . .12/05/2025 .. .06/15/2026 0 .0 0
000354392 . DUNBAR ... .12/05/2025 .. .05/15/2026 0 L0f 0
000354395 . FORT WORTH .12/05/2025 .. .06/15/2026 0 .0 0
000354402 . .. [ SHREVEPORT .. .12/05/2025 .. .05/15/2026 0 L0f 0
000354407 . .. | TEMPLE HILLS .12/05/2025 .. .06/15/2026 0 .0 0
000354414 .... .. | ARLINGTON 12/05/2025 ....04/15/2026 L0 L0 L0
000354417 ... . | FORT WORTH .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354419 ... . 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354421 ... . | CLEBURNE ... 12/05/2025 ....05/15/2026 L0 I L0
000354424 ... .. | GROVE CITY .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354426 .... .. |FORT WORTH .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354430 . .| COLUMBUS .. .12/05/2025 .. .05/15/2026 0 L0f 0
000354433 . GARLAND .12/05/2025 .. .06/15/2026 0 .0 0
000354436 . COLUMBUS .. .12/05/2025 .. .06/15/2026 0 L0f 0
000354442 . GROVEPORT .12/05/2025 .. .06/15/2026 0 .0 0
000354446 . .. [LEWISVILLE .12/05/2025 .. .06/15/2026 0 L0f 0
000354447 ... . | CEDAR HILL .. 12/05/2025 ....06/15/2026 .... L0 I L0
000354449 ... .. | SHREVEPORT .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354450 ... . |EDGECLIFF ... 12/05/2025 ....04/15/2026 L0 I L0
000354452 ... ANDERSON .. 12/05/2025 ....04/15/2026 L0 L0 L0
000354454 ... ROWLETT ... 12/05/2025 ....05/15/2026 L0 I L0
000354455 ... .. | CEDAR HILL 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354457 ... .. |NORTH RICHLAND HILLS . 12/05/2025 ....06/15/2026 .... L0 I L0
000354460 ... .. [SIDNEY .... 12/05/2025 ....06/15/202%6 ... L0 L0 L0
000354462 . . [OVILLA ... .12/05/2025 .. .06/15/2026 0 .0 0
0. 0. 0.

12/05/2025

...05/15/2026 ....
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000354466 .... .. [CROWLEY ... 12/05/2025 ....06/15/2026 ... ....83,344 ... L0 L0 ....83,383 [ L0 e 1,177 e 1,177
000354472 ... .| COLUMBUS .. 12/05/2025 ....05/15/2026 22,340 |.... L0 I ... 22,340 . L0 ....3,577 3,577
000354473 .... .. [ INDIANAPOLIS .. 12/05/2025 ....05/15/2026 ....36,008 [.... L0 L0 ....36,103 | L0 .... 4,086 ....4,086
000354474 . .. | CAMDEN .... .12/05/2025 .. .06/15/2026 .34,331). 0 .0 .34,378 |. 0 .5,215 .. .5,215
000354475 . .. [ COLUMBUS . .12/05/2025 .. .06/15/2026 .33,571). 0 L0f .33,629 |. 0 .4,285 .. . 4,255
000354476 . . | CLEVELAND .12/05/2025 .. .05/15/2026 .66,031 | 0 .0 .66,057 |. 0 .1,075 .. 1,075
000354481 ... INDIANAPOLIS .. 12/05/2025 ....05/15/2026 ....36,782 ... L0 L0 ... 35,828 | L0 ... 5,592 ... 5,502
000354484 .... INDIANAPOLIS .. 12/05/2025 ....06/15/2026 .... ...96,172 (... L0 I ...96,233 [ L0 ....1,339 ... 1,339
000354488 .... 12/05/2025 ....06/15/2026 ... L0 L0 L0 ... 4,047 ... 4,047
000354494 ... 12/05/2025 ....06/15/2026 .... L0 I L0
000354502 .... . 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354511 ... .. |OWATONNA .... 12/05/2025 ....06/15/2026 .... L0 I L0
000354515 ... . | CEDAR HILL .. 12/05/2025 ....05/15/2026 L0 L0 L0
000354517 ... . 12/05/2025 ....05/15/2026 L0 I L0
000354519 . . | JACKSONVILLE .12/05/2025 .. .05/15/2026 0 L0f 0
000354523 . FORT WORTH .12/05/2025 .. .05/15/2026 0 .0 0
000354525 . GRAHAM ... .12/05/2025 .. .06/15/2026 0 L0f 0
000354527 ... . | ROSENBERG ... 12/05/2025 ....05/15/2026 L0 I L0
000354532 ... TACOMA 12/05/2025 ....06/15/2026 ... L0 L0 L0
000354534 ... PONCA CITY .. 12/05/2025 ....05/15/2026 L0 I L0
000354535 ... SAN ANGELO .. 12/05/2025 ....06/15/2026 .... L0 L0 L0
000354539 ... LITTLE ELM .. 12/05/2025 ....05/15/2026 L0 I . . L0
000354542 ... UPPER MARLBORO 12/05/2025 ....06/15/2026 ... L0 L0 ....258,220 |... L0
000354545 ... .. |CLOVIS 12/05/2025 ....06/15/2026 .... L0 I 131,022 ... L0
000354546 .... . | WARRENSVILLE HEIGHTS ... 12/05/2025 ....05/15/2026 L0 L0 ... 126,355 |... L0
000354549 . .. | PONCA CITY .. .12/05/2025 .. .05/15/2026 0 .0 ..25,487 0
000354550 . . | JASPER ... .12/05/2025 .. .06/15/2026 0 L0f .. 11,822 0
000354552 . FORT WORTH .12/05/2025 .. .06/15/2026 0 .0 ..81,401 0
000354553 . WELL INGTON .12/05/2025 .. .05/15/2026 0 L0f 133,600 0
000354561 . .. |FRESNO ... .12/05/2025 .. .05/15/2026 . 0 .0 113,662 0
000354563 .... .. [ LONGMONT .. 12/05/2025 ....04/15/2026 11,33 |.... L0 L0 ... 113,061 |... L0 . (10,920) ... (10,920
000354564 .... .. |LAKE DALLAS 12/05/2025 ....05/15/2026 148,624 |.... L0 I 148,674 |. ... 151,248 |... L0 ....2,574 2,574
000354565 ... . | SARATOGA SPRINGS ... 12/05/2025 ....05/15/2026 L0 L0 ... 230,710 |... L0 ... 3,926 e 3,926
000354568 ... INDIANAPOLIS .. 12/05/2025 ....06/15/2026 .... L0 I Lo 118,125 ... L0 ...(2,811
000354570 ... 12/05/2025 ....05/15/2026 L0 L0 ...228,998 |... L0
000354573 ... . 12/05/2025 ....05/15/2026 L0 I L0
000354574 . .. | FORT WORTH .12/05/2025 .. .05/15/2026 0 L0f 147,635 0
000354575 . .. |EXETER . .12/05/2025 .. .06/15/2026 0 .0 ..99,534 0
000354576 . .. [ANNA . .12/05/2025 .. .05/15/2026 0 L0f ..86,211 0
000354581 . .. | YUKON .12/05/2025 .. .05/15/2026 0 .0 130,471 0
000354583 . .. [ SAN ANTONIO . .12/05/2025 .. .05/15/2026 . 0 L0f 109,477 0
000354585 ... .. | HOUSTON 12/05/2025 ....06/15/2026 .... 108,103 |.... L0 I .. 105,564 |... L0
000354590 ... .. [WESTLAND .... 12/05/2025 ....05/15/2026 ....56,501 [.... L0 L0 L0
000354591 ... . | CARTHAGE .... 12/05/2025 ....05/15/2026 ..... .. 107,771 ... L0 I L0
000354592 ... .. | CAMDEN .... 12/05/2025 ....05/15/2026 L T7,619 L0 L0 L0
000354601 ... .. | SUMTER ... 12/05/2025 ....05/15/2026 ....85,021 ... L0 I L0 .
000354602 .... .. | BEAUMONT 12/05/2025 ....06/15/2026 ... ....57,624 |.... L0 L0 . L0 ... (1,236
000354610 ... .. |MISSOURI CITY . 12/05/2025 ....06/15/2026 .... .. 106,249 |.... L0 I ... 121,667 |... L0 ...15,413
000354613 .... .. | GOODRICH .. 12/05/2025 ....06/15/202%6 ... ... 135,452 [.... L0 L0 ... 133,183 ... L0 ...(2,313
000354625 . .. |EL PASO .12/05/2025 .. .06/15/2026 .82,817 | 0 .0 ..81,376 0 ...(1,520
000354637 ... . | FLOWOOD ... 12/05/2025 ...05/15/2026 ... 152,737 |.... 0. 0. ...155,439 |... 0. (21 109)..... ... (21,109
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000354645 ... .. | BRANDON ... 12/05/2025 ....05/15/2026 ...152,625 |.... 0. 145 ..0.. .. 152,771 |. .. 154,471 ... 0. ....1,700 ... 1,700
000354646 ... .. | BEAUMONT . 12/05/2025 ....06/15/2026 .... L. T72,994 ... ..0f. 0. ...73,017 |. 0. .. (2,425
000354647 ... .. | FLOWER MOUND .. 12/05/2025 ....05/15/2026 0. ..0.. 0.
000354660 . .. | HOUGHTON .. .12/05/2025 .. .04/15/2026 0 .0 0
000354662 . .. |ELGIN .. .12/05/2025 .. .05/15/2026 0 .0 0
000354666 . . | HUFFMAN ... .12/05/2025 .. .05/15/2026 0 .0 0
000354667 ... WALLA WALLA 12/05/2025 ....06/15/2026 .... 0. ..0.. 0.
000354672 ... 12/05/2025 ....06/15/2026 .... .0} 0. 0.
000354675 ... 12/05/2025 ....05/15/2026 0. ..0.. 0.
000354677 ... . 12/05/2025 ....06/15/2026 .... ..0f. 0. . . 0.
000354679 ... .. | SAN ANTONIO . 12/05/2025 ....04/15/2026 0. ..0.. . 244,717 |... 0.
000354682 ... .. | HAMPTON 12/05/2025 ....04/15/2026 .0} 0. 0.
000354693 ... .. | SOUTH BEND .. 12/05/2025 ....05/15/2026 0. ..0.. 0.
000354699 ... .. | WICHITA FALLS . 12/05/2025 ....05/15/2026 ..0f. 0. 0.
000354704 . .. | FORNEY . .12/05/2025 .. .05/15/2026 0 .0 0
000354710 . .. | HURST .12/05/2025 .. .05/15/2026 0 .0 0
000354715 . .. | ORANGE . .12/05/2025 .. .06/15/2026 0 .0 0
000354716 .... .. | FORT WORTH .. 12/05/2025 ....05/15/2026 ..0f. 0. ... 142,162 |... 0.
000354750 ... .. | TOMBALL 12/05/2025 ....05/15/2026 0. ..0.. ....337,263 |... 0.
000354779 ... . | SAN ANTONIO . 12/05/2025 ....05/15/2026 ..0f. 0. ....252,855 |... 0.
000354816 .... FELTON .... 12/05/2025 ....06/15/2026 .... 0. ..0.. .. 125,806 |... 0.
000604178 ... 008 (T RPN FUPPRPTPRR | TN IPPPUPPPIP 06/01/2025 ....04/15/2026 ..0f. 0. 0.
000655772 ... FAYETTEVILLE ooooeeeeeee e NCeis e s [ 06/01/2025 ....06/15/2026 .... 0. ..0.. 0.
000699761 .... CARROLLTON ..o [ e s s e 06/01/2025 ....06/15/2026 .... ..0f. 0. 0. .
000761422 .... .. |BRISTOL ... 06/01/2025 ....05/15/2026 0. ..0.. 0. ....1,012
000850444 . .. |EL PASO .06/01/2025 .. .05/15/2026 0 .0 0 .5,004
000908426 . .. |LITHONIA . .06/01/2025 .. .04/15/2026 0 .0 0 .2,487
001031640 . .. | ZANESVILLE .06/01/2025 .. .05/15/2026 0 .0 0 . 5,355
001192609 . . | COMPTON ... .06/01/2025 .. .04/15/2026 0 .0 0 11,149
001260793 .. HAINES CITY 06/01/2025 ...04/15/2026 ..0]. ...0]... .. ... 184,769 |... . 0]. , ....2,3%
0199999 Mortgages closed by repayment 0 0 127,702,069 128,759,967 0 1,057,899 1,057,899
1166 .. PUYALLWP ... 02/24/2012 ..0f. 0. ...296,556 |. .296,556 |... 0. 0
1183 .. ROSEVILLE 11/20/2014 .. 0 .0 ..38,553 0 0
1186 .. ROCKY RIVER . .02/10/2015 .. o ..22,781,273 |. 0 .0 176,113 0 0
1196 .ovvvviniiiiiiiiienn [APEX e Lol N e 09/21/2017 B 11,729,717 |.... 0. ..0.. 0. .0
1197 12/12/2017 ..0f. 0. 0. .0
1198 NENPORT ... 12/19/2017 0. ..0.. 0. .0
1199 KENNESAW ... 03/12/2018 ..0f. 0. . 0. .0
1200 KENNESAW ... 03/12/2018 . . 0. ..0.. ....69,247 |. . 0. .0
1201 KENNESAW . 03/12/2018 10 099,060 |.... ..0f. 0. 102,069 |. ... 102,069 |... 0. .0
1202 .. LONGMONT .. .04/19/2018 .. ..46,385,906 |. 0 .0 .. 284,674 |. ... 284,674 0 0
1203 .. CINCINNATI .. ... 06/01/2018 .. ..67,806,429 |. 0 .0 .1,59,000 0 0
1204 .. CINCINNATI ... 06/01/2018 .. ..49,412,908 |. 0 .0 ,154,107 0 0
1206 .. LONGHOOD .. ... 07/12/2018 .. ..33,228,228 |. 0 .0 177,881 0 0
1209 .. NORTHLAKE .. 09/18/2018 .. ..39,254,161 |. 0 .0 117,687 0 0
COLUMBUS ... 09/26/2018 52,121,986 |.... ..0f. 0. ... 298,891 |... 0. .0
12/21/2018 47,671,774 |.... 0. ..0.. ....404,926 |... 0. .0
OKLAHOMA CITY oo fevveeevieieeeeen O e s e 07/30/2019 24,672,265 |.... ..0f. 0. ... 141,760 |... 0. ...0
WASHINGTON ...ovvvvviieeeceiniieeeeeeines Jevvneneeeennnnn D o [ 08/08/2019 25,359,753 [.... 0. ..0.. ....133,584 |... 0. .0
LAND OLAKES ...oovvvvveeeiieiiciieeicceeeeee fevvvevveneeeeeee Flan s s s 08/12/2019 . 41,069,412 ... 0. .0 0. .. 228,828 |... 0. .0
CINCINNATI eoviivivninnnnniiinninnnnneennns Jevvnnnnnneeeennss OHecvvnnnnnnnnn oo o [l 09/20/2019 ... eieeiiiien e o 24,222,645 )..oiiiiiiiiiiii O i, O N 0 0 149,8% [.....vvvvnnnnnnnns 0 0
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WASHINGTON .. 09/26/2019 43,116,017 |.... L0 L0 L0 ... 167,085 |... L0 .0
CALIFORNIA .. 12/20/2019 18,196,525 |.... L0 L0 I ....133,542 |... L0 ...0
WASHINGTON 02/14/2020 58,008,613 |.... L0 L0 L0 ...297,694 |... L0 .0
MURFREESBORO .03/06/2020 .. ..23,183,689 |. 0 .0 .0 131,623 0 0
E. WICHITA .04/16/2020 .. . 28,882,661 |. 0 .0 L0f 173,540 0 0
FISHERS ... .06/15/2020 .. ..42,102,523 |. 0 .0 .0 .225,326 0 0
ORLANDO ... 08/27/2020 41,523,863 |.... L0 L0 L0 ... 229,878 |... L0 .0
BAINBRIDGE ISLAND . 11/04/2020 34,256,755 |.... L0 L0 I ... 187,849 |... L0 ...0
11/10/2020 22,836,726 |.... L0 L0 L0 ... 115,696 |... L0 .0
11/10/2020 ...1,923,093 |.... L0 L0 I ...9,743 ... L0 ...0
11/10/2020 ..15,144,355 |.... L0 L0 L0 ..76,725 |... L0 .0
FRANKL IN 12/17/2020 24,541,803 |.... L0 L0 I 128 384 |. ... 128,384 ... L0 ...0
ELLETTSVILLE .. 04/15/2021 31,668,527 |.... L0 L0 L0 238,686 |. ... 238,686 |... L0 .0
CENTERVILLE ... 03/29/2021 39,912,906 |.... L0 L0 I ...229,541 |... L0 ...0
CLARKSVILLES .04/13/2021 .. ..29,339,546 |. 0 .0 L0f 164,908 0 0
MARYVILLE ... 06/17/2021 .. ..41,127,438 |. 0 .0 .0 198,227 0 0
APEX ... .07/15/2021 .. 0 .0 L0f ..20,287 0 0
STERLING .eeeeeeeeeeeeeeeeeeeemne e Jeemmeeeeeeeee VA o s e 07/21/2021 . . L0 L0 I ... 220,466 |... L0 ...0
...................... 07/29/2021 70,375,708 |.... L0 L0 L0 L GA472,203 | L0 .0
....................... 12/14/2021 41,807,192 |.... L0 L0 I ... 288,712 ... L0 ...0
WEST PALM BEACH ...oevvvnieiiiniiiniiiinn Jevvneneeeeeeen Flec e s 10/21/2021 71,901,698 [.... L0 L0 L0 ... 300,246 |... L0 .0
BLOOMINGDALE ....eeveeeeeeemeeieeeeeennnn Jeemmmneeeeeeens GAeeecce e s el 03/02/2022 68,000,000 |.... L0 L0 I ... 182,135 ... L0 ...0
ST. PETERSBURG .......cevvvnvrvvrnnnnnnnnns Jevvnnnnnnenennns Flovei o el 03/18/2022 64,750,000 |.... L0 L0 L0 ....209,495 |... L0 .0
ORLANDO ..eeeeeeeeeneeeeemnnneeeeermnmns Jeemmmneeeeemnees Flen e s el 03/21/2022 67,900,000 |.... L0 L0 I ....192,528 |... L0 ...0
DAVENPORT ... 03/30/2022 31,819,545 |.... L0 L0 L0 ....185,234 |... L0 .0
DAVENPORT .03/30/2022 .. . 13,017,086 |. 0 .0 .0 15,777 0 0
SAN JOSE .. .05/05/2022 .. ..29,559,741 | 0 .0 L0f 511,211 0 0
GAINESVILLE ... .05/09/2022 .. ..51,59%, 159 |. 0 .0 .0 .255,721 0 0
CANAL WINCHESTER .05/27/2022 .. . 52,160,000 |. 0 .0 L0f 246,127 0 0
PANAMA CITY .06/28/2022 .. . 44,000,000 |. 0 .0 .0 .169,225 0 0
07/27/2022 47,428,880 |.... L0 L0 L0 ....219,335 |... L0 .0
08/12/2022 57,323,532 [.... L0 L0 I ... 268,642 ... L0 ...0
SAVANNAH .. 03/31/2022 47,000,000 |.... L0 L0 L0 ... 130,905 |... L0 .0
BOYNTON BEACH . 09/12/2022 37,413,944 |.... L0 L0 I .. 132,227 ... L0 ...0
FORT MYERS 10/24/2022 81,906,817 |.... L0 L0 L0 L0 .0
NORTH VENICE .. 01/09/2023 38,100,000 |.... L0 L0 I L0 ...0
FORT WORTH .. .05/09/2023 .. . 59,600,000 |. 0 .0 L0f 0 0
PITTSBURGH .05/11/2023 .. ..34,591,590 |. 0 .0 .0 0 0
CARMEL . .07/25/2023 .. ..25,333,460 |. 0 .0 L0f 0 0
TULSA .. .07/28/2023 .. ..32,470,939 |. 0 .0 .0 0 0
ROCHESTER 1172972023 .. ..33,288,300 |. 0 .0 L0f 0 0
CINCINNATI .. 01/31/2024 17,531,593 |.... L0 L0 I L0 ...0
NORTHLAKE ... 10/10/2024 668,258 |.... L0 L0 L0 L0 .0
PITTSBURGH .. 11/20/2024 ...2,462,973 |.... L0 L0 I L0 ...0
LEWISVILLE .. 06/09/2025 65,544,003 |.... L0 L0 L0 L0 .0
LEWISVILLE .. 06/09/2025 38,762,536 |.... L0 L0 I L0 ...0
LEWISVILLE .. 06/09/2025 30,259,442 |.... L0 L0 L0 L0 .0
LEWISVILLE .. 06/09/2025 15,175,080 |.... L0 L0 I L0 ...0
COPPELL ... 06/09/2025 10,805,153 |.... L0 .. L0 L0 .0
. [ MASON ... 171272021 .. ..27,909,09 |. 0 . (24,846)(.. .0 0 0
000006853 ...evuuiiiiiinnniiiinnis SUNFIELD .. 06/01/2025 ..805].... L0 O L4 0. 0. .8
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000016861 ... . |LAKE IN THE HILLS .... 06/01/2025 L0 L0 L0
000019394 .... . 06/01/2025 L0 I L0
000021345 .... .. |HOUSTON ... 06/01/2025 L0 L0 L0
000040683 . .. | PUEBLO . .06/01/2025 .. 0 .0 0
000066520 . .. |PURLEAR ... .06/01/2025 .. 0 L0f 0
000107160 . . | CRESTVIEW .06/01/2025 .. 0 .0 0
000109973 ... 06/01/2025 L0 L0 L0
000110562 ... 06/01/2025 L0 I L0
000110768 .... BAKERSFIELD ... 06/01/2025 L0 L0 L0
000112376 ... .. | DETROIT ... 06/01/2025 L0 I L0
000112559 .... . [HUDSON ... 06/01/2025 L0 L0 L0
000113578 ... MONTICELLO .. 06/01/2025 L0 I L0
000113650 ... 06/01/2025 L0 L0 L0
000114812 ... 06/01/2025 L0 I L0
000123466 . .. | LIVERPOOL 172772024 .. 0 L0f 0
000123485 . .. |LAUDERHILL .. 1172772024 .. 0 .0 0
000123492 . .. | SEAGOVILLE 172772024 .. 0 L0f 0
000123509 ... . | GRAY 11/27/2024 L0 I L0
000123761 ... FAYETTEVILLE .. 11/27/2024 L0 L0 L0
000123888 ... 11/27/2024 L0 I L0
000123914 .... . 11/27/2024 L0 L0 L0
000123934 .... .. |FRANKLIN . 11/27/2024 L0 I L0
000124394 .... .. | MART INSBURG . 11/27/2024 L0 L0 L0
000124547 ... . |WESTTOWN .... 11/27/2024 L0 I L0
000124816 ... FORT WORTH 11/27/2024 L0 L0 L0
000125158 . .. | SHELBYVILLE 1172772024 .. 0 .0 0
000125255 . .. [ANTRIM ... 172772024 .. 0 L0f 0
000125291 . .. [ SPOTSYLVANIA 1172772024 .. 0 .0 0
000125433 . .. |HEPHZIBAH ... 172772024 .. 0 L0f 0
000125455 . .. [MEMPHIS ... 1172772024 .. 0 .0 0
000178076 .... . | OKLAHOMA CITY . 06/01/2025 L0 L0 L0
000182005 .... UPPER MARLBORO ... 06/01/2025 L0 I L0
000188025 ... 06/01/2025 L0 L0 L0
000188294 ... . 06/01/2025 L0 I L0
000193195 .... . | POPLAR BLUFF .. 06/01/2025 L0 L0 L0
000194466 ... CUMMING ... 06/01/2025 L0 I L0
000195387 . .. | MEMPHIS ... .06/01/2025 .. 0 L0f 0
000195463 . .. |LAKE ORION .. .06/01/2025 .. 0 .0 0
000196592 . .. | GREENWOOD .06/01/2025 .. 0 L0f 0
000197112 . .. | LAGRANGE . .06/01/2025 .. 0 .0 0
000198678 . . | MURPHY . .06/01/2025 .. 0 L0f 0
000200363 .... Moriah .... 06/01/2025 L0 I L0
000201819 ... .. | PALM BAY . 06/01/2025 L0 L0 L0
000202257 .... .. |BECKLEY ... 06/01/2025 L0 I L0
000203644 .... . [ NORTH LITTLE ROCK . 06/01/2025 L0 L0 L0
000206301 ... . 06/01/2025 L0 I L0
000208661 ... .. | MINNEAPOLIS . 06/01/2025 L0 L0 L0
000209485 ... . | MCDONOUGH ... 06/01/2025 L0 I . L0
000210723 .... GLOUCESTER .. 06/01/2025 L0 L0 1,513 ... L0
000213119 . .. | CHARLOTTE 1172772024 .. 0 .0 1,318 0
000213143 ... . | CLAYTON ... 11/27/2024 0. 0. ..1,064 ... 0.
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000213156 ... .. | LOCKPORT .. 11/27/2024 L0 L0 L0 112 G112
000213193 .... .. | STERLING . 11/27/2024 L0 I L0
000213195 .... .. [LITHONIA .... 11/27/2024 L0 L0 L0
000213200 . .. | CHARLOTTE 1172772024 .. 0 .0 0
000213210 . .. |EAST POINT .. 172772024 .. 0 L0f 0
000213213 . .. | SHREVEPORT .. 1172772024 .. 0 .0 0
000213227 ... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0
000213236 .... . [TRINITY ... 11/27/2024 L0 I L0
000213254 .... .| COLUMBUS .. 11/27/2024 L0 L0 L0
000213268 .... LITHONIA .... 11/27/2024 L0 I L0
000213277 ... THOMASTON .. 11/27/2024 L0 L0 L0
000213316 ... .. | NEWPORT NEWS 11/27/2024 L0 I L0
000213329 ... .. |GRANITE CITY 11/27/2024 L0 L0 L0
000213332 ... .. |LAVALE . 11/27/2024 L0 I L0
000213358 . .. [HUGO . 172772024 .. 0 L0f 0
000213368 . .. | OMEGA .. 1172772024 .. 0 .0 0
000213377 . .. | COVINGTON 172772024 .. 0 L0f 0
000213409 ... .. | SPRING 11/27/2024 L0 I L0
000213410 .... .. | ARABI 11/27/2024 L0 L0 L0
000213440 ... .. | CINCINNATI .. 11/27/2024 L0 I L0
000213473 ... .. [AUSTELL ... 11/27/2024 L0 L0 L0
000213488 ... .. | CLINTON ... 11/27/2024 L0 I L0
000213502 .... .. | PENSACOLA 11/27/2024 L0 L0 L0
000213510 .... .. |MILLERSVILLE .. 11/27/2024 L0 I L0
000213517 ... .. |LAPINE .... 11/27/2024 L0 L0 L0
000213528 . .. | SYRACUSE .. 1172772024 .. 0 .0 0
000213548 . .. | COCONUT CREEK . 172772024 .. 0 L0f 0
000213550 . .. | SOUTHPORT 1172772024 .. 0 .0 0
000213561 . .. | GRAHAM . 172772024 .. 0 L0f 0
000213564 . . | APOPKA . 1172772024 .. 0 .0 0
000213583 ... .. | ISABELA ... 11/27/2024 L0 L0 L0
000213584 .... .. [SAN JUAN .. 11/27/2024 L0 I L0
000213586 .... .. | TOA BAJA . 11/27/2024 L0 L0 L0
000214969 .... o [KEWADIN oo eeeeeen feeeeeeeeeeee M [ 06/01/2025 L0 I L0
000215435 ... . [NORTH LAS VEGAS ......cvvvenvvvrvninnnnenens fevvnneneeeeee Ve [ e e 06/01/2025 L0 L0 L0
000217075 ... LOUISVILLE 06/01/2025 L0 I L0
000231185 . .. |LEAGUE CITY .06/01/2025 .. 0 L0f 0
000231791 . .. | HAWARDEN .. 1172772024 .. 0 .0 0
000231831 . .. |RACINE ... 172772024 .. 0 L0f 0
000231871 . .. | STOUTSVILLE 1172772024 .. 0 .0 0
000231872 . . | COLONA ... 172772024 .. 0 L0f 0
000231876 ... NAUGATUCK ... 11/27/2024 L0 I L0
000231882 .... POTOSI ... 11/27/2024 L0 L0 L0
000231901 ... MILFORD ... 11/27/2024 L0 I L0
000231909 ... 11/27/2024 L0 L0 L0
000231911 ... 11/27/2024 L0 I L0
000231922 .... . 11/27/2024 L0 L0 L0
000231929 .... .. |DEERFIELD ... 11/27/2024 L0 I L0
000231954 .... .. [ COLUMBUS .. 11/27/2024 L0 L0 L0
000231961 . . | SAGINAW 1172772024 .. 0 .0 0
000231968 ... BROCKWAY ... 11/27/2024 0. 0. 0.
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000231970 ... JOHNSTONN 11/27/2024 L0 L0 L0 ... 101 ... 101
000231971 ... WINDSOR LOCKS ... 11/27/2024 L0 I L0
000232001 .... MENOMONEE FALLS . 11/27/2024 L0 L0 L0
000232010 . .. |FULTON ... 1172772024 .. 0 .0 0
000232099 . .. [RACINE . 172772024 .. 0 L0f 0
000233788 . .. | RIVERDALE 1172772024 .. 0 .0 0
000233799 ... .. | GARLAND 11/27/2024 L0 L0 L0
000233801 ... .. | BALTIMORE ... 11/27/2024 L0 I L0
000233809 ... .. [WAUKESHA .... {1 P A RN 11/27/2024 L0 L0 L0
000233849 ... oo [LINCOLN PARK ....eeeeeeeeeeeemeneeeeemnen fommeeeeeeeeee M [ s 11/27/2024 L0 I L0
000233852 ... oo [PHILADELPHIA ©.oevvvieiiiiiiiieccceiienn [ Pha [ s 11/27/2024 L0 L0 L0
000233863 .... o [VALRICO e eeeeeeeeeeeeee feeeeeeeeeeee e Pl [ e 11/27/2024 L0 I L0
000233866 ... oo |KINGS MOUNTAIN .evvnniiviiinnnnincrnnnnns fovvevvninneeecnd N e e e 11/27/2024 L0 L0 L0
000233873 ... .. |RIVERDALE ... 11/27/2024 L0 I L0
000233874 . .. [LUBBOCK ... 172772024 .. 0 L0f 0
000233876 . .. | OKLAHOMA CITY . 1172772024 .. 0 .0 0
000233893 . .. [CHICAGO ... 172772024 .. 0 L0f 0
000233904 .... o [DE SOTO e e e eeeei e eeee femeeeeemmnees T [ i o 11/27/2024 L0 I L0
000233905 .... .. [HARPERS FERRY .......ccvvveivrvvinnnnnnnnns fovennevvevenen Wei [ s 11/27/2024 L0 L0 L0
000233916 .... o [BALTIMORE ...eeeeeeeeeeeeeeeeeeeeeenn feeeeeeeeeeee WD o i e 11/27/2024 L0 I L0
000233917 .... o [FAYETTEVILLE .ovvviiiniiiiiiiineevinenn [ NCec oo i s 11/27/2024 L0 L0 L0
000233920 ... . [ NEPTUNE BEACH ....oeeeeeeeeeeeeemniieeeeee Jemmeeeeeeen Pl e s et 11/27/2024 L0 I L0
000233925 ... RS =000 RN | AR AU R 11/27/2024 L0 L0 L0
000233933 ... SUGAR GROVE .....eeeeeeeeeeeeemnnnneeeemnnn Jeemmmneeeeeenes OHec s e s s 11/27/2024 L0 I L0
000233935 ... PRINCETON ... 11/27/2024 L0 L0 L0
000233937 . MEMPHIS ... 1172772024 .. 0 .0 0
000233939 . DENISON ... 172772024 .. 0 L0f 0
000233947 . .. | OCEAN SPRINGS . 1172772024 .. 0 .0 0
000233960 . .. | MONTGOMERY .. 172772024 .. 0 L0f 0
000233964 . .. |PLANT CITY 1172772024 .. 0 .0 0
000233966 .... .. |MCGREGOR .... 11/27/2024 L0 L0 L0
000233967 .... .. [MESQUITE .... 11/27/2024 L0 I L0
000233970 ... .. [ SAN ANTONIO . 11/27/2024 L0 L0 L0
000233976 ... .. | ALEXANDRIA 11/27/2024 L0 I L0
000233981 .... .. [KILLEEN ... 11/27/2024 L0 L0 L0
000233985 ... . | CLARKSVILLE ... 11/27/2024 L0 I L0
000233994 . .. | MANTACHIE 172772024 .. 0 L0f 0
000233996 . .. [ SAVANNAH .. 1172772024 .. 0 .0 0
000233998 . .. | OXFORD . 172772024 .. 0 L0f 0
000234002 . .. | SANFORD 1172772024 .. 0 .0 0
000234003 . .. |HAZEL PARK .. 172772024 .. 0 L0f 0
000234025 ... .. | PENNSAUKEN TWP 11/27/2024 L0 I L0
000234035 ... .. [ SAN ANTONIO 11/27/2024 L0 L0 L0
000234060 ... .. | TOUNSHIP OF BERLIN ... 11/27/2024 L0 I L0
000234062 .... .. |EMMETT ... 11/27/2024 L0 L0 L0
000234063 .... .. [AUSTIN .... 11/27/2024 L0 I L0
000234069 ... .. | TEMPLE HILLS .. 11/27/2024 L0 L0 L0
000234084 .... .. | AUBURNDALE 11/27/2024 L0 I L0
000234114 ... .. [ TOUNSHIP OF MIDDLETO ... 11/27/2024 L0 L0 L0
000234115 . .. |HOUSTON ... 1172772024 .. 0 .0 0
000234120 ... . |AUSTIN ... 11/27/2024 0. 0. 0.
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000234134 .... . |GAINESVILLE ... 11/27/2024 ...60 ... L0 L0 L0
000234145 .... 11/27/2024 L0 I L0
000234153 .... 11/27/2024 L0 L0 L0
000234164 . 1172772024 .. 0 .0 0
000234172 . 172772024 .. 0 L0f 0
000234177 . 1172772024 .. 0 .0 0
000234201 ... 11/27/2024 L0 L0 L0
000234209 ... . 11/27/2024 L0 I L0
000234210 .... .. [ JACKSONVILLE .. 11/27/2024 L0 L0 L0
000234214 .... .. [HIGHLANDS RANCH .....eeeeeenneeeeeemmi fomeeeeemnneeee 0 o i o 11/27/2024 L0 I L0
000234215 ... o [SOUTH BEND .evivvveiiniiecieiieneecennnn foeeeeeveen N [ 11/27/2024 L0 L0 L0
000234217 ... o [FREDERICK .eeeeeeeeeeeeeieeeeeeeneeeee femmeeeeeeeeee WD o i e 11/27/2024 L0 I L0
000234220 ... o [FRACKVILLE .ovvveeiiiiiiiiniiviiniienees Jevvnneeeeeeen PAe s [ s 11/27/2024 L0 L0 L0
000234224 ... KILLEEN ... 11/27/2024 L0 I L0
000234235 . DANVILLE . 172772024 .. 0 L0f 0
000234237 . . | BLACK MOUNTAIN 1172772024 .. 0 .0 0
000234243 . .. | ANDERSON ..... 172772024 .. 0 L0f 0
000234250 ... o | FRANKFORT .. eeeeeeeeeeeeemiees Jeemmeeeeeemee e e s et 11/27/2024 L0 I L0
000234253 ... L = - N b S SRR R 11/27/2024 L0 L0 L0
000234254 ... «o | BALCH SPRINGS ...eevveeeeeeennieeeeeennnn fooveeemmeen T i e e 11/27/2024 L0 I L0
000234262 .... o [WAVERLY v [ Ll [ 11/27/2024 L0 L0 L0
000234278 ... L COLONA . Jeemeeeeeeeee Ll e [t 11/27/2024 L0 I L0
000234285 ... o [DEPUE e [ L [ 11/27/2024 L0 L0 L0
000234290 ... o [STOUX CITY e feeeeeeeeeeee A [ e 11/27/2024 L0 I L0
00023429 ... .. |PENSACOLA ... 11/27/2024 L0 L0 L0
000234300 . .. | AURORA . 1172772024 .. 0 .0 0
000234305 . .. [BEAR .... 172772024 .. 0 L0f 0
000234319 . .. | BETHLEHEM 1172772024 .. 0 .0 0
000234321 . . | MONTGOMERY .. 172772024 .. 0 L0f 0
000234328 . .. [ELGIN ........ 1172772024 .. 0 .0 0
000234340 ... o [PHILADELPHIA ©.oeeviiieiciiiiiececeinn fevennneeeeeen PAec s [ s 11/27/2024 L0 L0 L0
000234342 ... ANDERSON ...eeeeeeeeieeeeeemeieeeeeeenen Jeemmmeeeeeeennes S o s s 11/27/2024 L0 I L0
000234345 ... JO 0V Y RN | ) NI IRRRURT RN 11/27/2024 L0 L0 L0
000234348 .... L WAPATO e e WA e [t 11/27/2024 L0 I L0
000234349 ... c|PUYALLUP e foeeecee WA e e | 11/27/2024 L0 L0 L0
000234351 ... . | RICHLANDS ... 11/27/2024 L0 I L0
000234357 . .. [TULSA ... 172772024 .. 0 L0f 0
000234361 . .. | GRAND RAPIDS 1172772024 .. 0 .0 0
000234362 . .. [LAS VEGAS 172772024 .. 0 L0f 0
000234368 . .. |ROWLETT 1172772024 .. 0 .0 0
000234382 . . | SHREVEPORT 172772024 .. 0 L0f 0
0002343% ... .. | GALLOWAY .... 11/27/2024 L0 I L0
000234410 .... B L0 0 PP RN b SO TUUUIUERUUTIR R 11/27/2024 L0 L0 L0
000234422 ... CLOVER ..eeeeeeeeeeeemneeeeeeemneeeeee Jeemmmneeeeenees S o s s 11/27/2024 L0 I L0
000234432 ... c |EVANSVILLE weeiiiiiicivcieeineeeveeeens foovvceenn W e e e 11/27/2024 L0 L0 L0
000234437 ... o [ATLANTA e [ e GAe fe  e 11/27/2024 L0 I L0
000234438 .... . [LOCKNEY ... 11/27/2024 L0 L0 L0
000234443 ... . 11/27/2024 L0 I L0
000234451 .... .. [ ARLINGTON ... 11/27/2024 L0 L0 L0
000234458 . .. | NEW ORLEANS . 1172772024 .. 0 .0 0
000234481 ... . | SAINT MARY'S 11/27/2024 0. 0. 0.
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000234483 .... .. [LILBURN ... 11/27/2024 L0 L0 L0 .108
000234487 ... .. [DALLAS .... 11/27/2024 L0 I L0
000234489 .... .. [ CINCINNATI 11/27/2024 L0 L0 L0
000234491 . .| CAMDEN WYOMING 1172772024 .. 0 .0 0
000234493 . GAINESVILLE 172772024 .. 0 L0f 0
000234504 . GROVE CITY 1172772024 .. 0 .0 0
000234535 ... .. | DENTON 11/27/2024 L0 L0 L0
000234540 ... . [MESQUITE .... 11/27/2024 L0 I L0
000234553 ... DARLINGTON .. 11/27/2024 L0 L0 L0
000234554 ... .. | IRONTON ... 11/27/2024 L0 I L0
000234556 ... .. [MEMPHIS ... 11/27/2024 L0 L0 L0
000234562 .... .. [WILLINGBORO TWP . 11/27/2024 L0 I L0
000234572 .... .. |HOUSTON 11/27/2024 L0 L0 L0
000234590 ... .. |WESTFIELD ... 11/27/2024 L0 I L0
00023459 . .. |DESOTO ... 172772024 .. 0 L0f 0
000234609 . .. |LOS FRESNOS . 1172772024 .. 0 .0 0
000234640 . .. [DALLAS .... 172772024 .. 0 L0f 0
000234649 .... .. [MUSTANG ... 11/27/2024 L0 I L0
000234662 .... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0
000234665 ... .. |LOS ANGELES ... 11/27/2024 L0 I L0
000234677 ... . | HIALEAH GARDENS . 11/27/2024 L0 L0 L0
000234682 .... . 11/27/2024 L0 I L0
000234683 .... .. [ WASHINGTON .. 11/27/2024 L0 L0 L0
000234685 ... .. | SEATAC 11/27/2024 L0 I L0
000234691 .... .. |BULLARD 11/27/2024 L0 L0 L0
000234697 . .. | WASHINGTON 1172772024 .. 0 .0 0
000234701 . .. | AUSTIN . 172772024 .. 0 L0f 0
000234713 . .. |HOUSTON ... 1172772024 .. 0 .0 0
000234722 . .. | SACRAMENTO 172772024 .. 0 L0f 0
000234725 . .. |CORNISH ... 1172772024 .. 0 .0 0
000234728 ... .. [JANESVILLE .. {1 P A RN 11/27/2024 L0 L0 L0
000234739 ... .. [WOODBRIDGE TOWNSHIP .....oeeeeeeneeeeeeenn fmmeeeeemeeee e N [ i e 11/27/2024 L0 I L0
000234747 ... oo [PHILADELPHIA ©.ovvveiiieiiiiieeccciinen e Phac [ i s 11/27/2024 L0 L0 L0
000234751 ... o [ STONE MOUNTAIN .eeeeeeeeeeeenieeeeee fomeeeeeeeneee e GAe e [ i e 11/27/2024 L0 I L0
000234752 .... o [MESQUITE v [ T [ s 11/27/2024 L0 L0 L0
000234785 ... .. |FISHERS ... 11/27/2024 L0 I L0
000234790 . .. | GALLOWAY . 172772024 .. 0 L0f 0
000234801 . .. | BREMERTON ... 1172772024 .. 0 .0 0
000234808 . .. | HAMERSVILLE 172772024 .. 0 L0f 0
000234821 . .. |NEW CASTLE .. 1172772024 .. 0 .0 0
000234824 . .. [COLUBIA ... 172772024 .. 0 L0f 0
000234827 ... .. | PASADENA .. 11/27/2024 L0 I L0
000234829 ... oo [AUDUBON ..ivviviiieeciniieeeceeiiees feneeecvee e N [ 11/27/2024 L0 L0 L0
000234833 .... oo [LANCASTER ...eeeeeeeeeeenieeeeeennieeeee feeeeeemmneee Che e [ e s 11/27/2024 L0 I L0
000234835 ... .. [STONE MOUNTAIN .oviiiviiinieiiiiiineeees foeeeeevinnn GAe s [ i s 11/27/2024 L0 L0 L0
000234854 .... oo [PENSACOLA ...eeeieeeeeeeeeieeeeeeeenies feeeeeeeeeee Pl [ s 11/27/2024 L0 I L0
000234858 .... .. | CUMBERLAND .. 11/27/2024 L0 L0 L0
000234863 .... .. | ROANOKE 11/27/2024 L0 I L0
000234869 ... .. [DALLAS .... 11/27/2024 L0 L0 L0
000234878 . .. | CONYERS ... 1172772024 .. 0 .0 0
000234882 ... . | EAST ORANGE ... 11/27/2024 0. 0. 0.
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000234899 .... .. | ORLANDO 11/27/2024 7 L0 L0 L0
000234903 .... . | WASHINGTON .. 11/27/2024 L0 I L0
000234905 .... . 11/27/2024 L0 L0 L0
000234906 . .. |EASTPOINTE .. 1172772024 .. 0 .0 0
000234912 . .. | CORPUS CHRISTI 172772024 .. 0 L0f 0
000234915 . . | CORPUS CHRISTI 1172772024 .. 0 .0 0
000234917 ... 11/27/2024 L0 L0 L0
000234919 ... . 11/27/2024 L0 I L0
000234920 ... . | BOYNTON BEACH . 11/27/2024 L0 L0 L0
000234932 ... .. |MEMPHIS ... 11/27/2024 L0 I L0
000234940 ... .. |EL MONTE . 11/27/2024 L0 L0 L0
000234941 ... .. |EDINBURG .... 11/27/2024 L0 I L0
000234948 .... .. | CASA GRANDE . 11/27/2024 L0 L0 L0
000234951 ... .. |RAYTOIN ... 11/27/2024 L0 I L0
000234957 . .. | ROCKWALL . 172772024 .. 0 L0f 0
000234958 . .. |LOUISVILLE 1172772024 .. 0 .0 0
000234966 . .. [EASTON .... 172772024 .. 0 L0f 0
000234977 ... .. |GRIFFIN ... 11/27/2024 L0 I L0
000234979 ... .. | FLORENCE .. 11/27/2024 L0 L0 L0
000234981 .... .. [ VINELAND . 11/27/2024 L0 I L0
000234989 ... . | CEDAR HILL 11/27/2024 L0 L0 L0
000234992 ... .. | PHILADELPHIA .. 11/27/2024 L0 I L0
0002349% ... .. [MIAMI 11/27/2024 L0 L0 L0
000235004 .... .. [CHICAGO ... 11/27/2024 L0 I L0
000235023 ... .. |HOUSTON ... 11/27/2024 L0 L0 L0
000235051 . .. [DUBLIN .... 1172772024 .. 0 .0 0
000235055 . .. | SHREVEPORT 172772024 .. 0 L0f 0
000235060 . .. | MACON ... 1172772024 .. 0 .0 0
000235066 . .. | WACO . 172772024 .. 0 L0f 0
000235072 . .. | CONCORD 1172772024 .. 0 .0 0
000235074 .... . BILLINGS . 11/27/2024 L0 L0 L0
000235096 ... . 11/27/2024 L0 I L0
000235102 .... .. | COLDWATER ... 11/27/2024 L0 L0 L0
000235105 ... .. |NASHVILLE ... 11/27/2024 L0 I L0
000235107 ... .. | BIRMINGHAM .. 11/27/2024 L0 L0 L0
000235109 ... .. | ROHNERT PARK .. 11/27/2024 L0 I L0
000235118 . .. | HOUSTON ... 172772024 .. 0 L0f 0
000235125 . .. [AMITE .. 1172772024 .. 0 .0 0
000235126 . .. | TEXAS CITY 172772024 .. 0 L0f 0
000235137 . .. | WENONAH ... 1172772024 .. 0 .0 0
000235139 . .. [CHICAGO 172772024 .. 0 L0f 0
000235144 ... .. [MEMPHIS ... 11/27/2024 L0 I L0
000235148 .... . | GOOSE CREEK . 11/27/2024 L0 L0 L0
000235150 ... 11/27/2024 L0 I L0
000235153 ... . 11/27/2024 L0 L0 L0
000235161 ... . | LAWRENCEVILLE . 11/27/2024 L0 I L0
000235166 ... CINCINNATI .. 11/27/2024 L0 L0 L0
000235171 ... LITHONIA .... 11/27/2024 L0 I L0
000235175 ... .. | GONZALES . 11/27/2024 L0 L0 L0
000235195 . .. |KATY ... 1172772024 .. 0 .0 0
000235201 ... . |AUSTIN ... 11/27/2024 0. 0. 0.
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000235202 ... . | MANSFIELD ... 11/27/2024 T8 L0 L0 1,067 |. ..1,209 ... L0 152
000235236 ... 11/27/2024 L0 I L0
000235238 ... 11/27/2024 L0 L0 L0
000235239 . .. | INGLESIDE 1172772024 .. 0 .0 0
000235248 . . | FARMERSVILLE 172772024 .. 0 L0f 0
000235254 . JONESBORO 1172772024 .. 0 .0 0
000235262 ... .. [ IMPERIAL .... 11/27/2024 L0 L0 L0
000235268 .... .. |DOLTON ... 11/27/2024 L0 I L0
000235269 .... . [MEMPHIS ... 11/27/2024 L0 L0 L0
000235273 ... 11/27/2024 L0 I L0
000235274 ... . 11/27/2024 L0 L0 L0
000235275 ... .. | ALEXANDER ... 11/27/2024 L0 I L0
000235278 ... . | SUGAR HILL .. 11/27/2024 L0 L0 L0
000235292 ... MOUNT JULIET .. 11/27/2024 L0 I L0
000235293 . HOUSTON ... 172772024 .. 0 L0f 0
000235300 . .. |FLOWER MOUND .. 1172772024 .. 0 .0 0
000235310 . .. [HOUSE SPRINGS . 172772024 .. 0 L0f 0
000235347 ... .. | DOUGLASVILLE 11/27/2024 L0 I L0
000235351 ... .. | HARLINGEN 11/27/2024 L0 L0 L0
000235379 ... . | ARIZONA CITY .. 11/27/2024 L0 I L0
000235397 ... 11/27/2024 L0 L0 L0
000235416 .... 11/27/2024 L0 I L0
000235429 ... . 11/27/2024 L0 L0 L0
000235431 ... .. | WEST WARWICK .. 11/27/2024 L0 I L0
000235437 ... .. [COWETA .... 11/27/2024 L0 L0 L0
000235451 . . | PEKIN .. 1172772024 .. 0 .0 0
000235453 . MABELVALE 172772024 .. 0 L0f 0
000235463 . .. [CHICAGO ... 1172772024 .. 0 .0 0
000235474 . .. [ SHERVAN 172772024 .. 0 L0f 0
000235479 . .. | BIRDSBORO 1172772024 .. 0 .0 0
000235484 .... .. [ JACKSONVILLE .. 11/27/2024 L0 L0 L0
000235488 .... .. |HOOKSETT ... 11/27/2024 L0 I L0
000235490 ... .. | NORTH MIAMI 11/27/2024 L0 L0 L0
000235491 ... .. | FOREST PARK ... 11/27/2024 L0 I L0
000235497 ... .. [ SAN ANTONIO ... 11/27/2024 L0 L0 L0
000235505 ... .. |BELLW0OD . 11/27/2024 L0 I L0
000235511 . .. [ JACKSON ... 172772024 .. 0 L0f 0
000235515 . .. | OCEAN SPRINGS . 1172772024 .. 0 .0 0
000235518 . .. |BALTIMORE 172772024 .. 0 L0f 0
000235521 . .. |GILBERT 1172772024 .. 0 .0 0
000235527 . .. | CASA GRANDE . 172772024 .. 0 L0f 0
000235538 .... . [MISSOURI CITY . 11/27/2024 L0 I L0
000235545 ... RIVERDALE ... 11/27/2024 L0 L0 L0
000235547 ... . 11/27/2024 L0 I L0
000236022 .... o [EARLIMART ovveiiiiiiiiininecciiieeeeennn feeeneeeeevenenn Che [ s 06/01/2025 L0 L0 L0
000241210 .... . |Pittsburgh .. 11/27/2024 L0 I L0
000241232 .... . |Bowie 11/27/2024 L0 L0 L0
000241238 .... .. [Laporte ... 11/27/2024 L0 I L0
000241241 ... .. [Charlotte ... 11/27/2024 L0 L0 L0
000241256 . . |Richmond .. 1172772024 .. 0 .0 0
000241264 ... . |Penn Hills .. 11/27/2024 0. 0. 0.
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000241298 .... . |Arlington ... /2772024 .o foeeeeeiies e 1,179 ... LT L0 LL91 L0 ..1,270 | ... 1,453 ... L0 ....183
000241306 ... . | Vancouver ... /2772024 ... fooeieiiies i | 1,742 |.... L0 I ..1,876 |. ...2,146 |... L0 ....210
000241314 ... . [Henderson ... 11/27/2024 L0 L0 L0 ... 119
000241343 . .. [Memphis ... 1172772024 .. 0 .0 0 LT
000241352 . . |East Hartford . 172772024 .. 0 L0f 0 18 ..
000241355 . . [Norwalk ... 1172772024 .. 0 .0 0 138 ..
000241370 ... .. |Nevark .... 11/27/2024 L0 L0 L0
000242983 .... o [HIBBING e eeeeen [ eeeeee NG o e 06/01/2025 L0 I L0
000244820 .... oo [CANTON e [ A [ 11/27/2024 L0 L0 L0
000244831 .... o [WILLTAMSBURG ....eeeeeeeeieeeeeeeenieeeee feemeeeeeeeeeen VA [ i s 11/27/2024 L0 I L0
000244837 ... o [BALTIMORE ..ovvvniiiiiiiiieiiiiineeeennn feeeeeeevenee D o i 11/27/2024 L0 L0 L0
000244848 .... o [ STAFFORD ..viieiieeeeeneieeeeeemeeeeeee [ eeeeeeee VA [ i e 11/27/2024 L0 I L0
000244850 ... o [NORFOLK ..veiiieeecciiineeccviineeees [ VA [ s 11/27/2024 L0 L0 L0
000244863 .... o [LAWRENCEVILLE .veeeeeeeieeeeeeeeeeeee feeeeeeeeenee GAe e [ e s 11/27/2024 L0 I L0
000287668 . .. | MOUNT HOLLY . 172772024 .. 0 L0f 0
000289944 . | TAFT ... .06/01/2025 .. 0 .0 0
000290782 . . |LOUISVILLE 172772024 .. 0 L0f 0
000300905 ... MONROE .....eeeeeeieeeeemrneeeeeenneees Jeemmmeeeeeeenes GAeeece [ s e 06/01/2025 L0 I L0
000302459 ... o JAUSTIN e [ TR [ 06/01/2025 L0 L0 L0
000304118 ... - JUNTON BEACH ..eeeeeeeeeeeeeeeeeemeeeeee foeeeemneeeee N s e e 11/27/2024 L0 I L0
000304315 ... o [FAYETTE i [ Al o 11/27/2024 L0 L0 L0
000304363 .... o [EL DORADO ...eeeeeeeeeeeennneeeeemnnnes femmeeeeemmnee AR [ e 11/27/2024 L0 I L0
000304489 ... .. [MANITOWOC ... {1 P A RN 11/27/2024 L0 L0 L0
000304639 .... . | HOUSTON 11/27/2024 L0 I L0
000304874 ... ROCHESTER 11/27/2024 L0 L0 L0
000306030 . .. |LIBERTY TOWNSHIP 1172772024 .. 0 .0 0
000306215 . .. | ENGLEWOOD CITY 172772024 .. 0 L0f 0
000307721 . .. | HAMILTON ... 1172772024 .. 0 .0 0
000307743 . .. | LEASBURG . 172772024 .. 0 L0f 0
000307978 . . | ZACHARY 1172772024 .. 0 .0 0
000309270 ... FLORENCE .. 11/27/2024 L0 L0 L0
000309861 ... .. | MCKEESPORT .. 11/27/2024 L0 I L0
000311433 ... .. [CINCINNATI .. 11/27/2024 L0 L0 L0
000320040 ... . |HOLTS SUMMIT .. 06/01/2025 L0 I L0
000325315 ... 05/02/2022 L0 L0 L0
000325319 ... . 05/02/2022 L0 I L0
000325334 . WEST SPRINGFIELD .05/02/2022 .. 0 L0f 0
000325349 . ALBUQUERQUE . .05/02/2022 .. 0 .0 0
000325351 . .. [MAYBELL ... .05/02/2022 .. 0 L0f 0
000325358 . .. | TUSCALOOSA .05/02/2022 .. 0 .0 0
000325364 . .. [CHICAGO ... .05/02/2022 .. 0 L0f 0
000325372 ... .. [WHITSETT . 05/02/2022 L0 I L0
000325385 ... . | COLONIAL BEACH .. 05/02/2022 L0 L0 L0
000325398 .... . 05/02/2022 L0 I L0
000325402 ... .. | PORT BYRON .. 05/02/2022 L0 L0 L0
000325409 ... . | WALDORF 05/02/2022 L0 I L0
000325433 ... .. | ALLENTON ... 05/02/2022 L0 L0 L0
000325437 ... .. | DORCHESTER .. 05/02/2022 L0 I L0
000325447 ... . [ JAMAICA ... 05/02/2022 L0 L0 L0
000325459 . .. | ATLANTA .05/02/2022 .. 0 .0 0
000325482 ... . | DOUGLAS ... 05/02/2022 0. 0. 0.
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0003254% ... . [PHILADELPHIA .. 05/02/2022 L0 L0 L0
000325499 ... WICHITA 05/02/2022 L0 I L0
000325523 ... 05/02/2022 L0 L0 L0
000325527 . BLOOMFIELD HILLS .05/02/2022 .. 0 .0 0
000325544 . SI0UX CITY .05/02/2022 .. 0 L0f 0
000325545 . GARY ....... .05/02/2022 .. 0 .0 0
000325550 ... .. [BRICK TWP 05/02/2022 L0 L0 L0
000325562 .... .. |HOLDEN .... 05/02/2022 L0 I L0
000325585 ... .. [CHICAGO ... 05/02/2022 L0 L0 L0
000325597 ... .. | MUSKEGON .. 05/02/2022 L0 I L0
000325616 .... .. | ENGLAND ... 05/02/2022 L0 L0 L0
000325617 ... .. | ALLIANCE . 05/02/2022 L0 I L0
000325625 ... . | REDFORD ... 05/02/2022 L0 L0 L0
000325635 ... .. | IOWA COLONY ... 05/02/2022 L0 I L0
000325636 . .. |BURGETTSTOWN .05/02/2022 .. 0 L0f 0
000325639 . .. | CARSONVILLE . .05/02/2022 .. 0 .0 0
000325660 . .| DAMASCUS .05/02/2022 .. 0 L0f 0
000325688 ... 05/02/2022 L0 I L0
000325691 .... .. [VILLA PARK .. 05/02/2022 L0 L0 L0
000325758 .... .. [ STOCKTON ... 05/02/2022 L0 I L0
000325773 ... .. [SAGINAW ... 05/02/2022 L0 L0 L0
000325790 .... . |EUREKA ... 05/02/2022 L0 I L0
000325810 ... MERRILLVILLE .. 05/02/2022 L0 L0 L0
000325818 ... VIENNA 05/02/2022 L0 I L0
000325836 .... .. [LUBBOCK ... 05/02/2022 L0 L0 L0
000325838 . .. | CONCORD ... .05/02/2022 .. 0 .0 0
000325840 . .. |ROUND ROCK .05/02/2022 .. 0 L0f 0
000325859 . .. |KRUM ... .05/02/2022 .. 0 .0 0
000325873 . .. | ASHEBORO .05/02/2022 .. 0 L0f 0
000325900 . . | ALLENDALE .05/02/2022 .. 0 .0 0
000325916 .... 05/02/2022 L0 L0 L0
000325921 ... . 05/02/2022 L0 I L0
000325927 ... . | UPPER MARLBORO ... 05/02/2022 L0 L0 L0
000325929 ... .. | BALTIMORE 05/02/2022 L0 I L0
000325977 ... .. [PHILADELPHIA .. 05/02/2022 L0 L0 L0
000325978 .... .. |WILMERDING .. 05/02/2022 L0 I L0
000325980 . . | SHERIDAN .. .05/02/2022 .. 0 L0f 0
000325999 . NORMAN PARK . .05/02/2022 .. 0 .0 0
000326019 . .. | MONMOUTH JCT .05/02/2022 .. 0 L0f 0
000326031 . . | LUBBOCK ... .05/02/2022 .. 0 .0 0
000326035 . .. [UNION ..... .05/02/2022 .. 0 L0f 0
000326043 .... .. |VIRGINIA BEACH .. 05/02/2022 L0 I L0
000326045 .... .. | CASA GRANDE . 05/02/2022 L0 L0 L0
000326048 ... . | SPRINGDALE .. 05/02/2022 L0 I L0
000326080 ... GONZALES . 05/02/2022 L0 L0 L0
000326100 .... THORNTON .. 05/02/2022 L0 I L0
000326150 .... SAINT LOUIS . 05/02/2022 L0 L0 L0
000326157 .... MATTAPAN ... 05/02/2022 L0 I L0
000326177 ... VIRGINIA BEACH .. 05/02/2022 L0 L0 L0
000326186 . . | BALTIMORE ... .05/02/2022 .. 0 .0 0
000326217 ... RICHMOND .. 05/02/2022 0. 0. 0.
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000326232 ... .. [NEWNAN ... 05/02/2022 L0 L0 L0
000326246 .... . [MERIDEN ... 05/02/2022 L0 I L0
000326280 ... VALLEY STREAM . 05/02/2022 L0 L0 L0
000326287 . . |HELTONVILLE .05/02/2022 .. 0 .0 0
000326288 . ROY ..... .05/02/2022 .. 0 L0f 0
000326294 . .. [ SAINT ROSE .05/02/2022 .. 0 .0 0
000326330 ... .. |PATTERSON ... 05/02/2022 L0 L0 L0
000326331 .... . | POUGHQUAG ... 05/02/2022 L0 I L0
000326347 ... 05/02/2022 L0 L0 L0
000326350 ... 05/02/2022 L0 I L0
000326356 .... 05/02/2022 L0 L0 L0
000326399 ... . 05/02/2022 L0 I L0
000326402 .... .. [HANOVER ... 05/02/2022 L0 L0 L0
000326408 ... . | SILVER SPRING . 05/02/2022 L0 I L0
000326413 . .. [ASHAWAY ........ .05/02/2022 .. 0 L0f 0
000326414 . .. |NORTH LAS VEGAS . .05/02/2022 .. 0 .0 0
000326418 . .. | TUCSON ... .05/02/2022 .. 0 L0f 0
000326440 ... .. |LUCEDALE . 05/02/2022 L0 I L0
000326444 .... .. | CALABASAS 05/02/2022 L0 L0 L0
000326479 ... . | SICKLERVILLE .. 05/02/2022 L0 I L0
000326480 ... 05/02/2022 L0 L0 L0
000326488 ... ORCHARD PARK .. 05/02/2022 L0 I L0
000326494 .... .. [IRVINE .... 05/02/2022 L0 L0 L0
000326566 ... .. | MENTOR ... 05/02/2022 L0 I L0
000326584 .... .. MARENGO ... 05/02/2022 L0 L0 L0
000326651 . .. | CARMEL . .05/02/2022 .. 0 .0 0
000326653 . .. | YULEE .. .05/02/2022 .. 0 L0f 0
000326678 . .. | MARTINSBURG . .05/02/2022 .. 0 .0 0
000326686 . .. | RED BLUFF .05/02/2022 .. 0 L0f 0
000326706 . .| MIDDLEBURG .05/02/2022 .. 0 .0 0
000326709 .... HOLMES 05/02/2022 L0 L0 L0
000326729 .... . | BATON ROUGE . 05/02/2022 L0 I L0
000326742 .... 05/02/2022 L0 L0 L0
000326750 ... 05/02/2022 L0 I L0
000326751 ... 05/02/2022 L0 L0 L0
000326774 ... GRANITE FALLS . 05/02/2022 L0 I L0
000326780 . .. | GRANITE FALLS . .05/02/2022 .. 0 L0f 0
000326786 . .. | CASTLE HAYNE .05/02/2022 .. 0 .0 0
000326803 . .. | GREENSBORO .05/02/2022 .. 0 L0f 0
000326815 . .. | JAMAICA ... .05/02/2022 .. 0 .0 0
000326818 . . | SAN ANTONIO . .05/02/2022 .. 0 L0f 0
000326821 ... 05/02/2022 L0 I L0
000326825 ... 05/02/2022 L0 L0 L0
000326832 .... 05/02/2022 L0 I L0
000326845 ... 05/02/2022 L0 L0 L0
000326849 .... 05/02/2022 L0 I L0
000331253 .... . 08/30/2023 L0 L0 L0
000331254 .... .. |HAVERSTRAW .. 08/30/2023 L0 I L0
000331256 .... .. ST HELENS ... 06/01/2025 L0 L0 L0
000331257 . .. | CONVERSE .. .08/30/2023 .. 0 .0 0
000331259 ... . | BRYANS ROAD ... 08/30/2023 0. 0. 0.
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000331260 ... TULARE .... 08/30/2023 TN L0 L0 L0
000331261 .... 08/30/2023 L0 I L0
000331262 .... .. | GORDONSVILLE .. 08/30/2023 L0 L0 L0
000331263 . .. | EDGARTOWN .08/30/2023 .. 0 .0 0
000331265 . .. [CLINTON .08/30/2023 .. 0 L0f 0
000331267 . . | HOUSTON ... .08/30/2023 .. 0 .0 0
000331271 ... BRENTWOOD ... 08/30/2023 L0 L0 L0
000331274 ... . 08/30/2023 L0 I L0
000331279 .... .. |HAZEL GREEN ... 08/30/2023 L0 L0 L0
000331281 ... .. | TALLADEGA ... 08/30/2023 L0 I L0
000331283 .... . | BROCKTON ... 08/30/2023 L0 L0 L0
000331298 .... . 08/30/2023 L0 I L0
000331299 ... . |ROCK HILL ... 08/30/2023 L0 L0 L0
000331301 ... TRENTON ... 08/30/2023 L0 I L0
000331316 . .. | SPOKANE .08/30/2023 .. 0 L0f 0
000331321 . .. [LILBURN .08/30/2023 .. 0 .0 0
000331325 . .. | ELKHART .08/30/2023 .. 0 L0f 0
000331326 .... .. | CORAM ... 08/30/2023 L0 I L0
000331332 ... .. MILWAUKEE ... 08/30/2023 L0 L0 L0
000331333 ... .. |RIO RANCHO .. 08/30/2023 L0 I L0
000331336 .... .. |BROWNSVILLE ... 08/30/2023 L0 L0 L0
000331341 ... .. | TERRY 08/30/2023 L0 I L0
000331342 .... .. |BESSEMER . 08/30/2023 L0 L0 L0
000331343 ... .. | MORTON ... 08/30/2023 L0 I ....53]. L0
000331347 ... .. [HIALEAH 08/30/2023 L0 L0 ..1,890 |. L0
000331357 . .. |PLATTE CITY .08/30/2023 .. 0 .0 0
000331359 . .. [ TUCSON ... .08/30/2023 .. 0 L0f 0
000331360 . .. | CHERRY HILL . .08/30/2023 .. 0 .0 0
000331366 . .. | ANTIOCH ... .08/30/2023 .. 0 L0f 0
000331368 . . |NMC LEANSVILLE . .08/30/2023 .. 0 .0 0
000331370 .... LAKE WALES .... 08/30/2023 L0 L0 L0
000331378 ... .. | WORCESTER 08/30/2023 L0 I L0
000331384 .... . [ JACKSONVILLE .. 08/30/2023 L0 L0 L0
000331395 ... . 08/30/2023 L0 I L0
000331411 ... .. | FREDERICKSBURG .. 08/30/2023 L0 L0 L0
000331413 ... .. [QUINCY 08/30/2023 L0 I L0
000331416 . .. | CENTERVILLE .08/30/2023 .. 0 L0f 0
000331420 . .. [MERIDEN ... .08/30/2023 .. 0 .0 0
000331421 . .. | NORTHGLENN .08/30/2023 .. 0 L0f 0
000331424 . . | SYRACUSE .. .08/30/2023 .. 0 .0 0
000331429 . .. [ INDIANAPOLIS .08/30/2023 .. 0 L0f 0
000331432 .... .. | TICKFAW 08/30/2023 L0 I L0
000331434 .... .. |RICHVIOND 08/30/2023 L0 L0 L0
000331437 ... . | MOORESVILLE 08/30/2023 L0 I L0
000331440 .... . 08/30/2023 L0 L0 L0
000331448 .... .. | OCONOMotOC .. 08/30/2023 L0 I L0
000331451 .... .. [SPRING GROVE .. 08/30/2023 L0 L0 L0
000331455 ... .. | SAN ANTONIO ... 08/30/2023 L0 I L0
000331458 .... . | SPOTSYLVANIA .. 08/30/2023 L0 L0 L0
000331463 . .. [ELGIN ..... .08/30/2023 .. 0 .0 0
000331479 ... . | MARATHON .. 08/30/2023 0. 0. 0.
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000331483 .... .. [ CANTON . 08/30/2023 L0 L0 ..823 ). L0
000331484 .... . |BEAR .... 08/30/2023 L0 I L0
000331487 ... . 08/30/2023 L0 L0 L0
000331491 . .. |LONG LAKE .08/30/2023 .. 0 .0 0
000331494 . .. [HOLLIS . .08/30/2023 .. 0 L0f 0
000331497 . .. [CHICAGO ... .08/30/2023 .. 0 .0 0
000331498 .... . | REYNOLDSBURG .. 08/30/2023 L0 L0 L0
000331501 ... SENIOA ... 08/30/2023 L0 I L0
000331507 ... PEORIA .... 08/30/2023 L0 L0 L0
000331511 ... . | SYCAMORE .. 08/30/2023 L0 I L0
000331515 ... . 08/30/2023 L0 L0 L0
000331520 .... .. |PIEDMONT .. 08/30/2023 L0 I L0
000331522 .... .. [MASTIC .... 08/30/2023 L0 L0 L0
000331526 .... .. | STAFFORD .... 08/30/2023 L0 I L0
000331534 . .. | CLEVELAND .08/30/2023 .. 0 L0f 0
000331536 . .. |LONGVIEW . .08/30/2023 .. 0 .0 0
000331542 . . | JACKSONVILLE .08/30/2023 .. 0 L0f 0
000331544 ... . 08/30/2023 L0 I L0
000331547 ... .. |BETHEL 08/30/2023 L0 L0 L0
000331548 .... .. | PORTSMOUTH .. 08/30/2023 L0 I L0
000331589 ... .. | HOMESTEAD 08/30/2023 L0 L0 L0
000331566 ... .. | FLORESVILLE ... 08/30/2023 L0 I L0
000331572 ... .. [MIDLAND ... 08/30/2023 L0 L0 L0
000331579 ... . |LAREDO ... 08/30/2023 L0 I L0
000331580 ... SOMERDALE ... 08/30/2023 L0 L0 L0
000331586 . .| TULSA .. .08/30/2023 .. 0 .0 0
000331593 . .. | CHELSEA .08/30/2023 .. 0 L0f 0
000331600 . .. | OMAHA .. .08/30/2023 .. 0 .0 0
000331601 . .. | BATAVIA .08/30/2023 .. 0 L0f 0
000331611 . . |NORTH LAS VEGAS . .08/30/2023 .. 0 .0 0
000331616 ... APOLLO 08/30/2023 L0 L0 L0
000331621 .... .. | MEMPHIS ... 08/30/2023 L0 I L0
000331622 .... . | SAGINAW ... 08/30/2023 L0 L0 L0
000331623 .... . 08/30/2023 L0 I L0
000331628 ... .. | LANCASTER ... 08/30/2023 L0 L0 L0
000331629 .... .. | SCHENECTADY 08/30/2023 L0 I L0
000331640 . .. | CAMBRIDGE SPRINGS . .08/30/2023 .. 0 L0f 0
000331641 . .. | ALBUQUERQUE . .08/30/2023 .. 0 .0 0
000331642 . .. [DETROIT ... .08/30/2023 .. 0 L0f 0
000331647 . .. | OMAHA .. .08/30/2023 .. 0 .0 0
000331649 . .. |LAGRANGE . .08/30/2023 .. 0 L0f 0
000331651 ... .. |HOLSTEIN .. 08/30/2023 L0 I L0
000331652 .... . |LAKE WORTH .. 08/30/2023 L0 L0 L0
000331654 .... 08/30/2023 L0 I L0
000331655 ... . 08/30/2023 L0 L0 L0
000331656 ... .. | SI0UX CITY .. 08/30/2023 L0 I L0
000331659 .... .. [SIDNEY .... 08/30/2023 L0 L0 L0
000331663 .... . | GREECE ... 08/30/2023 L0 I L0
000331665 ... CAMDEN ... 08/30/2023 L0 L0 L0
000331666 . . | COLUMBUS .. .08/30/2023 .. 0 .0 0
000331669 ... TARPON SPRINGS .. 08/30/2023 0. 0. 0.
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000331674 ... FRANKLIN . 08/30/2023 L0 L0 L0
000331675 ... MODESTO ... 08/30/2023 L0 I L0
000331677 ... PORT ARTHUR 08/30/2023 L0 L0 L0
000331684 . .. | VIRGINIA BEACH .08/30/2023 .. 0 .0 0
000331685 . .. | GROVETONN .08/30/2023 .. 0 L0f 0
000331687 . . | LAGRANGE . .08/30/2023 .. 0 .0 0
000331688 ... WEATHERFORD . 08/30/2023 L0 L0 L0
000331711 ... .. |OTISFIELD ... 08/30/2023 L0 I L0
000342505 ... . [RIO RICO ... 06/01/2025 L0 L0 L0
000352658 .... . 06/01/2025 L0 I L0
000353079 .... .. |RICHFIELD ... 06/01/2025 L0 L0 L0
000353665 ... . | PHILADELPHIA 12/05/2025 L0 I L0
000353666 .... 12/05/2025 L0 L0 L0
000353667 ... 12/05/2025 L0 I L0
000353668 . .. | PHILADELPHIA .12/05/2025 .. 0 L0f 0
000353669 . . |HOPEMELL . .12/05/2025 .. 0 .0 0
000353670 . .12/05/2025 .. 0 L0f 0
000353671 ... 12/05/2025 L0 I L0
000353672 .... 12/05/2025 L0 L0 L0
000353676 ... 12/05/2025 L0 I L0
000353677 ... 12/05/2025 L0 L0 L0
000353680 ... PHILADELPHIA .. 12/05/2025 L0 I L0
000353682 .... .. | CAPRON ... 12/05/2025 L0 L0 L0
000353687 ... .. |LAWTON ... 12/05/2025 L0 I L0
000353688 ... .. |RED LION 12/05/2025 L0 L0 L0
000353690 . .. [ JUNCTION CITY . .12/05/2025 .. 0 .0 0
000353692 . .. |RATLIFF CITY .12/05/2025 .. 0 L0f 0
000353693 . .. | SUNBLRY ... .12/05/2025 .. 0 .0 0
000353694 . .. [OLATHE . .12/05/2025 .. 0 L0f 0
000353696 . .. [MAIZE .. .12/05/2025 .. 0 .0 0
000353697 .... . | BELLEVLE .... 12/05/2025 L0 L0 L0
000353700 ... NEW BERLIN .. 12/05/2025 L0 I L0
000353701 ... 12/05/2025 L0 L0 L0
000353702 .... 12/05/2025 L0 I L0
000353703 .... . 12/05/2025 L0 L0 L0
000353704 .... .. |FOREST HILL ... 12/05/2025 L0 I L0
000353710 . .. | SCOTTSBLUFF . .12/05/2025 .. 0 L0f 0
000353713 . . [WICHITA ... .12/05/2025 .. 0 .0 0
000353714 . .. [ JACKSONVILLE .12/05/2025 .. 0 L0f 0
000353715 . .. |GILBERTSVILLE . .12/05/2025 .. 0 .0 0
000353717 . . |LEVITTOWN ... .12/05/2025 .. 0 L0f 0
000353718 ... MARCUS HOOK . 12/05/2025 L0 I L0
000353719 .... .. | LINDENWOLD 12/05/2025 L0 L0 L0
000353721 ... .. | OKLAHOMA CITY . 12/05/2025 L0 I L0
000353723 ... . [PHILADELPHIA .. 12/05/2025 L0 L0 L0
000353724 ... . 12/05/2025 L0 I L0
000353728 .... .. |FREDERICK ... 12/05/2025 L0 L0 L0
000353730 ... .. | HOLCOMB 12/05/2025 L0 I L0
000353731 .... .. [DAVID CITY .. 12/05/2025 L0 L0 L0
000353733 . . | GALLOWAY ... .12/05/2025 .. 0 .0 0
0. 0. 0.

12/05/2025
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000353735 ... .. [COUNCIL BLUFFS .. 12/05/2025 L0 L0 L0
000353736 ... .. | GREENWOOD 12/05/2025 L0 I L0
000353737 ... .. | COLCHESTER 12/05/2025 L0 L0 L0
000353738 . .. |WRIGHTSVILLE .12/05/2025 .. 0 .0 0
000353743 . .. |NORTH PORT .12/05/2025 .. 0 L0f 0
000353744 . .. |PUEBLO ....... .12/05/2025 .. 0 .0 0
000353746 .... .. [BOSSIER CITY .. 12/05/2025 L0 L0 L0
000353747 ... .| BATON ROUGE .....eeveeeeeeeemmnneeeeeemnnn Jemmmeeeeeeeee LA e s s 12/05/2025 L0 I L0
000353748 .....ovvvnnvevvennnnnnnene [LAITON Lo [ O o s 12/05/2025 L0 L0 L0
000353751 eeevveeeeeeeemenneeeee [SANANTONIO Lo [ e T [ i e 12/05/2025 L0 I L0
000353753 ... o [DURBHAM e [ NCe o 12/05/2025 L0 L0 L0
000353754 ... oo [PHILADELPHIA «.eeeeeeeeeeeeeeeeee feeeeeeeeeee PR [ i e 12/05/2025 L0 I L0
000353759 ... CKAPLAN L [ P e e 12/05/2025 L0 L0 L0
000353760 ... INDIANAPOLIS .eeeeeeeeeeeeeeeemneeeeee Jeeemmieeeeeeee N e s s 12/05/2025 L0 I L0
000353761 . .. |VIDOR ..... .12/05/2025 .. 0 L0f 0
000353762 . .. |ROUND ROCK .12/05/2025 .. 0 .0 0
000353764 . .. [BLAINE .... .12/05/2025 .. 0 L0f 0
000353765 ... . | LAKE WORTH .. 12/05/2025 L0 I L0
000353766 ... ] ) R b SR AR R 12/05/2025 L0 L0 L0
000353767 ... BATON ROUGE .....eevvveneeeeeemnnneeeeemnnn Jemmmneeeeeeee LA e s s 12/05/2025 L0 I L0
000353768 .... . [PORT ARTHUR ...evvvviiiiiiniineenceinis fovvevvvineeeen T e e i 12/05/2025 L0 L0 L0
000353769 ... o [PHILADELPHIA «.eeeeeeeeeeeeeeeeeeen feeeeeeeeeeee PR [ e 12/05/2025 L0 I L0
000353773 ... oo [DOUGLASSVILLE ...oevvveeiiviinniiiiiiinnnn foveeeeevevennn Phac [ s 12/05/2025 L0 L0 L0
000353774 ... o [ABILENE e eeeeenn [ eeeeeeeee T [ i e 12/05/2025 L0 I L0
000353775 ... . [LEWISVILLE .. 12/05/2025 L0 L0 L0
000353776 ..eevvueeeeeeennnnneeeeenn [ANTIOCH ... .12/05/2025 .. 0 .0 0
000353777 . .12/05/2025 .. 0 L0f 0
000353779 . .. |CABOT ........ .12/05/2025 .. 0 .0 0
000353782 . .. | NORTH BEACH . .12/05/2025 .. 0 L0f 0
000353783 . .. [CLovIS ... .12/05/2025 .. 0 .0 0
000353784 .... . [MARSHALL . 12/05/2025 L0 L0 L0
000353785 ... . 12/05/2025 L0 I L0
000353788 ... .. | SAN ANTONIO . 12/05/2025 L0 L0 L0
000353790 ... . | MANSFIELD ... 12/05/2025 L0 I L0
000353791 ... . 12/05/2025 L0 L0 L0
000353792 ... .. |BATON ROUGE ... 12/05/2025 L0 I L0
000353795 . .. |PFLUGERVILLE .12/05/2025 .. 0 L0f 0
000353796 . . | CHESAPEAKE .12/05/2025 .. 0 .0 0
000353798 . .. [ERIE ....... .12/05/2025 .. 0 L0f 0
000353800 . .. |LEWISVILLE .12/05/2025 .. 0 .0 0
000353802 . .. |GURNEE .... .12/05/2025 .. 0 L0f 0
000353803 ... .. [LITTLE ELM .. 12/05/2025 L0 I L0
000353805 ... oo [BAKERSFIELD .evvvveniiiinninnieiiininnenes feneeeeevinenn Chec oo e s 12/05/2025 L0 L0 L0
000353807 ... o JARLINGTON oeeeceeeeeeeeeeeneeeeeeennn feeeeemmeeeeeeens T v e Jeeeees 12/05/2025 L0 I L0
000353808 ... o | OKLAHOMA CITY oiiiiinieecceiieeeeens fovveennineeeen K e e e 12/05/2025 L0 L0 L0
000353809 ... o [OKLAHOMA CITY oeeeeeeeeeeeeeeeeees feeeeeeeeeeeee e O o e s 12/05/2025 L0 I L0
000353810 ... . | BURLESON .. 12/05/2025 L0 L0 L0
000353815 ... . 12/05/2025 L0 I . . . L0
000353817 ... FORT WORTH .. 12/05/2025 L0 L0 .1, ,146 |... L0
000353818 . .. | ROWLETT .12/05/2025 .. 0 .0 0
000353819 ... . | PEKIN .. 12/05/2025 0. 0. 0.




Gc¢'cod

STATEMENT AS OF JUNE 30, 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
000353822 .... 12/05/2025 ..o foeeeeiiies e 2,480 |.... LT L0 LT L0 ...2,762 ... L0 ...264
000353823 ... 12/05/2025 L0 I L0
000353824 .... . 12/05/2025 L0 L0 L0
000353825 . .. | GRAND PRAIRIE . .12/05/2025 .. 0 .0 0
000353826 . .. | THE COLONY .12/05/2025 .. 0 L0f 0
000353827 . .. [LOUISA .... .12/05/2025 .. 0 .0 0
000353828 .... .. [ SOUR LAKE ... 12/05/2025 L0 L0 L0
000353829 ... .. | GRAND PRAIRIE . 12/05/2025 L0 I L0
000353830 ... . | PORT LAVACA ... 12/05/2025 L0 L0 L0
000353834 .... 12/05/2025 L0 I L0
000353836 .... . 12/05/2025 L0 L0 L0
000353837 ... .. [DAYTON . 12/05/2025 L0 I L0
000353838 .... .. [AVON ... 12/05/2025 L0 L0 L0
000353839 ... .. | FRANKLINTON . 12/05/2025 L0 I L0
000353840 . .. |FORT WORTH .. .12/05/2025 .. 0 L0f 0
000353842 . .. |NORTH RICHLAND HILLS . .12/05/2025 .. 0 .0 0
000353846 . .. |FORT WORTH .. .12/05/2025 .. 0 L0f 0
000353848 .... . | DALLAS 12/05/2025 L0 I L0
000353854 .... .. [ INDIANAPOLIS .. 12/05/2025 L0 L0 L0
000353856 ... .. | RICHARDSON 12/05/2025 L0 I L0
000353860 ... . | WEATHERFORD . 12/05/2025 L0 L0 L0
000353862 .... . 12/05/2025 L0 I L0
000353863 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000353864 .... .. | MARENGO 12/05/2025 L0 I L0
000353868 ... .. | FORT WORTH .. 12/05/2025 L0 L0 L0
000353869 . .. | MONRCE ... .12/05/2025 .. 0 .0 0
000353870 . .. | FORT WORTH .. .12/05/2025 .. 0 L0f 0
000353871 . .. | FORT WORTH .. .12/05/2025 .. 0 .0 0
000353872 . . | FORT WORTH . .12/05/2025 .. 0 L0f 0
000353875 . . INDIANAPOLIS .12/05/2025 .. 0 .0 0
000353877 ... .. | CORINTH 12/05/2025 L0 L0 L0
000353878 ... .. | CLEBURNE ... 12/05/2025 L0 I L0
000353879 ... . | GREENSBORO .. 12/05/2025 L0 L0 L0
000353881 ... . 12/05/2025 L0 I L0
000353883 ... .. [SILER CITY .. 12/05/2025 L0 L0 L0
000353885 ... .. |RUSTBURG ... 12/05/2025 L0 I L0
000353886 . .. | FORT WORTH .12/05/2025 .. 0 L0f 0
000353887 . .. | FORT WORTH .12/05/2025 .. 0 .0 0
000353889 . .. [HURST ... .12/05/2025 .. 0 L0f 0
000353890 . .. [MESQUITE . .12/05/2025 .. 0 .0 0
000353891 . .. | WEATHERFORD . .12/05/2025 .. 0 L0f 0
000353892 .... .. |CLEBURNE .... 12/05/2025 L0 I L0
000353893 ... .. |GRANITE FALLS . 12/05/2025 L0 L0 L0
000353894 .... .. [ WAXHAW 12/05/2025 L0 I L0
000353895 ... .. | WEATHERFORD . 12/05/2025 L0 L0 L0
000353896 ... . [ COLUMBUS ... 12/05/2025 L0 I L0
000353897 .... . 12/05/2025 L0 L0 L0
000353898 .... .. [LEWISVILLE .. 12/05/2025 L0 I L0
000353901 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000353904 . .. |BENBROXK .. .12/05/2025 .. 0 .0 0
000353906 ... . | FORT WORTH .. 12/05/2025 0. 0. 0.
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000353907 ... .. |ESSEXVILLE 12/05/2025 L0 A L0 L0
000353908 .... .. | GRAND PRAIRIE . 12/05/2025 L0 I L0
000353909 ... .. | GRAND PRAIRIE 12/05/2025 L0 L0 L0
000353910 . .. |NORTH RICHLAND HILLS . .12/05/2025 .. 0 .0 0
000353913 . .. |FORT WORTH .12/05/2025 .. 0 L0f 0
000353917 . . [WYLIE ..... .12/05/2025 .. 0 .0 0
000353918 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000353919 ... .. |FORT WORTH .. 12/05/2025 L0 I L0
000353920 ... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0
000353921 ... .. [ MOUNT VERNON .. 12/05/2025 L0 I L0
000353926 .... . | CEDAR HILL 12/05/2025 L0 L0 L0
000353935 ... FORT WORTH .. 12/05/2025 L0 I L0
000353936 ... 12/05/2025 L0 L0 L0
000353938 ... . 12/05/2025 L0 I L0
000353939 . .. |MISSOURI CITY . .12/05/2025 .. 0 L0f 0
000353940 . .| COLUMBUS .. .12/05/2025 .. 0 .0 0
000353941 . . | INDIANAPOLIS .12/05/2025 .. 0 L0f 0
000353944 ... WATAUGA 12/05/2025 L0 I L0
000353945 ... .. |MC CORDSVILLE . 12/05/2025 L0 L0 L0
000353948 ... . | ARLINGTON 12/05/2025 L0 I L0
000353951 .... . 12/05/2025 L0 L0 L0
000353954 ... SOUTH EUCLID .. 12/05/2025 L0 I L0
000353955 ... .. | ARLINGTON ... 12/05/2025 L0 L0 L0
000353960 ... .. [ COLUMBUS ... 12/05/2025 L0 I L0
000353963 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000353965 . .. [DAYTON .... .12/05/2025 .. 0 .0 0
000353967 . . | ARLINGTON .12/05/2025 .. 0 L0f 0
000353969 . .. [CORINTH ...... .12/05/2025 .. 0 .0 0
000353970 . .. [ SOUTH CHARLESTON .12/05/2025 .. 0 L0f 0
000353971 . .. |DALLAS ....... .12/05/2025 .. 0 .0 0
000353974 .... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0
000353975 ... .. [ CINCINNATI .. 12/05/2025 L0 I L0
000353976 .... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0
000353978 ... .. | SAGINAW ... 12/05/2025 L0 I L0
000353980 ... .. [ABILENE ... 12/05/2025 L0 L0 L0
000353982 ... . | REYNOLDSBURG 12/05/2025 L0 I L0
000353985 . .. [ INDIANAPOLIS .12/05/2025 .. 0 L0f 0
000353988 . . |PLANO ... .12/05/2025 .. 0 .0 0
000353992 . ARLINGTON .12/05/2025 .. 0 L0f 0
000353993 . COLUMBUS .. .12/05/2025 .. 0 .0 0
000353994 . MARYSVILLE .12/05/2025 .. 0 L0f 0
00035399% ... .. |ASHVILLE .... 12/05/2025 L0 I L0
00035399 ... .. [LITHONIA . 12/05/2025 L0 L0 L0
000353997 ... . | PORTAGE ... 12/05/2025 L0 I L0
000353999 ... .. | SPRINGFIELD . 12/05/2025 L0 L0 L0
000354000 ... . | MANSFIELD ... 12/05/2025 L0 I L0
000354001 ... . 12/05/2025 L0 L0 L0
000354003 ... .. |PFLUGERVILLE .. 12/05/2025 L0 I L0
000354005 ... .. | ROUND ROCK .. 12/05/2025 L0 L0 L0
000354006 . .| COLUMBUS ... .12/05/2025 .. 0 .0 0
000354007 ... PFLUGERVILLE 12/05/2025 0. 0. 0.
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000354008 ... WEATHERFORD . 12/05/2025 L0 L0 1,727 . 1,923 1... L0
000354010 ... FAIRBORN ... 12/05/2025 L0 I L0
000354012 .... . 12/05/2025 L0 L0 L0
000354013 . .. | ARLINGTON .12/05/2025 .. 0 .0 0
000354015 . .. | CLEVELAND .12/05/2025 .. 0 L0f 0
000354019 . .. |FAIRBORN .. .12/05/2025 .. 0 .0 0
000354022 .... .. |GARLAND ... 12/05/2025 L0 L0 L0
000354024 .... .. |FORT WORTH .. 12/05/2025 L0 I L0
000354025 ... .. [ SPRINGFIELD . 12/05/2025 L0 L0 L0
000354026 ... . | FORT WORTH .. 12/05/2025 L0 I L0
000354033 ... . 12/05/2025 L0 L0 L0
000354034 .... .. [MANSFIELD ... 12/05/2025 L0 I L0
000354037 ... .. [LAGRANGE .... 12/05/2025 L0 L0 L0
000354038 .... .. | ARLINGTON ... 12/05/2025 L0 I L0
000354044 . .. | CHESAPEAKE .12/05/2025 .. 0 L0f 0
000354047 . .. | CYPRESS ... .12/05/2025 .. 0 .0 0
000354050 . .. | SHREVEPORT .12/05/2025 .. 0 L0f 0
000354055 ... .. | ROUND ROCK 12/05/2025 L0 I L0
000354056 .... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0
000354059 ... . [ MCKINNEY ... 12/05/2025 L0 I L0
000354060 ... 12/05/2025 L0 L0 L0
000354061 .... LAKE WORTH 12/05/2025 L0 I L0
000354062 .... .. |BURLESON ... 12/05/2025 L0 L0 L0
000354065 ... .. |FORT WORTH .. 12/05/2025 L0 I L0
000354067 ... .. | JACKSONVILLE .. 12/05/2025 L0 L0 L0
000354073 . .. |ROSHELL ... .12/05/2025 .. 0 .0 0
000354074 . .. | ROCKWALL . .12/05/2025 .. 0 L0f 0
000354076 . .. | CASTORLAND .12/05/2025 .. 0 .0 0
000354077 . .. |KATY ... .12/05/2025 .. 0 L0f 0
000354078 . .. |WLIE .12/05/2025 .. 0 .0 0
000354079 ... . [ALLEN .. 12/05/2025 L0 L0 L0
000354080 ... . 12/05/2025 L0 I L0
000354082 .... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0
000354083 .... . | WHEAT RIDGE ... 12/05/2025 L0 I L0
000354089 ... . 12/05/2025 L0 L0 L0
000354090 ... .. |HOUSTON ... 12/05/2025 L0 I L0
000354092 . .. [DALLAS .... .12/05/2025 .. 0 L0f 0
000354093 . .. | BATON ROUGE . .12/05/2025 .. 0 .0 0
000354095 . .. |PFLUGERVILLE .12/05/2025 .. 0 L0f 0
000354097 . .. |KEENE .. .12/05/2025 .. 0 .0 0
000354100 . . |LARAMIE ... .12/05/2025 .. 0 L0f 0
000354101 ... PACIFIC JUNCTION .evvveeeeeeneieeeeeenn Jeemmmeeeeeeene W o s s 12/05/2025 L0 I L0
000354102 .... o [LUMBERTON ...vvvvieieieiiineeecciiinees fevenneeeeveeeee e [ i s 12/05/2025 L0 L0 L0
000354103 .... oo [MC KINNEY e eeeemeeeeeeee feeeeeeeeeeee T [ i s 12/05/2025 L0 I L0
000354105 ... . [LANCASTER ...ovvvviiiiiiiiiineeeceiiiins fevvnenneeceenes Teviinnnciinins foeeeeees e e 12/05/2025 L0 L0 L0
000354106 ... CPASCO e feeeeeeeeee WA e e 12/05/2025 L0 I L0
000354107 ... SHREVEPORT .. 12/05/2025 L0 L0 L0
000354108 ... ARLINGTON ... 12/05/2025 L0 I L0
000354109 .... .. | SHREVEPORT 12/05/2025 L0 L0 L0
000354110 . .. |MC CORDSVILLE . .12/05/2025 .. 0 .0 0
000354112 ... . | ODESSA ... 12/05/2025 0. 0. 0.




8¢'¢c03

STATEMENT AS OF JUNE 30, 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
000354114 ... .. |FRISCO 12/05/2025 L0 L0 1,813 (. 1,945 ... L0 132
000354115 ... . | PORT ARTHUR . 12/05/2025 L0 I L0
000354116 ... 12/05/2025 L0 L0 L0
000354118 . .. | WEST COLUMBIA . .12/05/2025 .. 0 .0 0
000354119 . . | MONRCE ... .12/05/2025 .. 0 L0f 0
000354120 . INDIANAPOL IS .12/05/2025 .. 0 .0 0
000354121 ... 12/05/2025 L0 L0 L0
000354126 .... . 12/05/2025 L0 I L0
000354128 .... .. [FLORIDA CITY .. 12/05/2025 L0 L0 L0
000354129 ... L [MIAMI 12/05/2025 L0 I L0
000354130 .... .. |RHODESDALE .. 12/05/2025 L0 L0 L0
000354131 ... .. [ JAMESTOWN ... 12/05/2025 L0 I L0
000354132 .... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000354138 .... .. | GRANBURY .. 12/05/2025 L0 I L0
000354139 . . | AUBREY .... .12/05/2025 .. 0 L0f 0
000354140 . .. [ INDIANAPOLIS .. .12/05/2025 .. 0 .0 0
000354142 . .. | FARMERS BRANCH .12/05/2025 .. 0 L0f 0
000354145 .... .. | THE COLONY 12/05/2025 L0 I L0
000354147 ... .. [MANSFIELD ... 12/05/2025 L0 L0 L0
000354149 .... .. |FORT WORTH .. 12/05/2025 L0 I L0
000354150 ... .. | GRANBLRY ... 12/05/2025 L0 L0 L0
000354152 ... . | FORT WORTH .. 12/05/2025 L0 I L0
000354153 .... .. | INDEPENDENCE .. 12/05/2025 L0 L0 L0
000354158 .... . |LAKE CITY 12/05/2025 L0 I L0
000354161 ... .. | INDIANAPOLIS .. 12/05/2025 L0 L0 L0
000354162 . .. | TALLAHASSEE ... .12/05/2025 .. 0 .0 0
000354167 . .. | GRAND PRAIRIE . .12/05/2025 .. 0 L0f 0
000354170 . .. | HOUSTON ... .12/05/2025 .. 0 .0 0
000354171 . .. | HOUSTON .12/05/2025 .. 0 L0f 0
000354172 . .. [SAN JUAN .. .12/05/2025 .. 0 .0 0
000354174 ... .. |NORTHLAKE ... 12/05/2025 L0 L0 L0
000354175 ... . | SHREVEPORT .. 12/05/2025 L0 I L0
000354176 ... 12/05/2025 L0 L0 L0
000354177 ... 12/05/2025 L0 I L0
000354179 ... . 12/05/2025 L0 L0 L0
000354180 ... .. | DULUTH . 12/05/2025 L0 I L0
000354182 . .. |PASCO ... .12/05/2025 .. 0 L0f 0
000354183 . .. | SHREVPORT .12/05/2025 .. 0 .0 0
000354184 . .. |DUNCANVILLE . .12/05/2025 .. 0 L0f 0
000354186 . .. | SCHERTZ ... .12/05/2025 .. 0 .0 0
000354188 . .. | BEAUMONT . .12/05/2025 .. 0 L0f 0
000354189 ... .. | SHREVEPORT .. 12/05/2025 L0 I L0
000354192 .... .. | ADAMSBURG 12/05/2025 L0 L0 L0
000354194 .... . | PFLUGERVILLE .. 12/05/2025 L0 I L0
000354196 .... . 12/05/2025 L0 L0 L0
000354197 ... .. |BELLEVLE .... 12/05/2025 L0 I L0
000354198 .... .. [BOSSIER CITY .. 12/05/2025 L0 L0 L0
000354200 ... .. [MARINETTE 12/05/2025 L0 I L0
000354202 ... .. | VERNON ... 12/05/2025 L0 L0 L0
000354203 . .. [ JACKSON .12/05/2025 .. 0 .0 0
000354204 ... . | TOMBALL ... 12/05/2025 0. 0. 0.
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000354206 .... . [MOSHEIM 12/05/2025 L0 L0 1,042 . 1,118 L0
000354208 .... .. [ INDIANAPOLIS .. 12/05/2025 L0 I L0
000354209 ... .. [ SHREVEPORT .. 12/05/2025 L0 L0 L0
000354210 . .. [DALLAS .... .12/05/2025 .. 0 .0 0
000354212 . .. |FERRUM . .12/05/2025 .. 0 L0f 0
000354213 . .. |GROVES .... .12/05/2025 .. 0 .0 0
000354215 ... . | SAN ANTONIO . 12/05/2025 L0 L0 L0
000354218 ... . 12/05/2025 L0 I L0
000354219 ... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0
000354220 ... .. | CARTHAGE .... 12/05/2025 L0 I L0
000354221 ... . | WATERTOUN ... 12/05/2025 L0 L0 L0
000354222 ... KANSAS CITY ... 12/05/2025 L0 I L0
000354223 ... .. |MESQUITE 12/05/2025 L0 L0 L0
000354227 ... . | FORT WORTH .. 12/05/2025 L0 I L0
000354229 . .. | HOUSTON ... .12/05/2025 .. 0 L0f 0
000354230 . . |RUTHER GLEN . .12/05/2025 .. 0 .0 0
000354232 . LOWER LAKE .12/05/2025 .. 0 L0f 0
000354234 ... HERRIN 12/05/2025 L0 I L0
000354237 ... 12/05/2025 L0 L0 L0
000354239 ... 12/05/2025 L0 I L0
000354243 ... EL CENTRO ... 12/05/2025 L0 L0 L0
000354244 ... .. | CEDAR HILL .. 12/05/2025 L0 I L0
000354247 ... .. | ASPERMONT ... 12/05/2025 L0 L0 L0
000354248 ... . | GROVES 12/05/2025 L0 I L0
000354253 ... PLEASANTON 12/05/2025 L0 L0 L0
000354255 . WALLA WALLA .12/05/2025 .. 0 .0 0
000354258 . .. [ SOUTH BEND .12/05/2025 .. 0 L0f 0
000354263 . .. |HOUSTON ... .12/05/2025 .. 0 .0 0
000354265 . .. | BEAUMONT . .12/05/2025 .. 0 L0f 0
000354266 . .. [ SUNNYVALE ... .12/05/2025 .. 0 .0 0
000354268 .... .. |WATERBURY CENTER 12/05/2025 L0 L0 L0
000354271 ... .. | SHREVEPORT 12/05/2025 L0 I L0
000354274 ... . [HORIZON CITY .. 12/05/2025 L0 L0 L0
000354275 ... . 12/05/2025 L0 I L0
000354276 ... .. | CORPUS CHRISTI ... 12/05/2025 L0 L0 L0
000354277 ... .. [DALLAS .... 12/05/2025 L0 I L0
000354278 . .. | GARLAND .12/05/2025 .. 0 L0f 0
000354285 . .. | ORANGE . .12/05/2025 .. 0 .0 0
000354289 . .. |FREMONT ... .12/05/2025 .. 0 L0f 0
000354290 . .. |BELLE VERNON .12/05/2025 .. 0 .0 0
000354291 . . | CARROLLTON .12/05/2025 .. 0 L0f 0
000354292 ... ABILENE 12/05/2025 L0 I L0
000354294 ... PANAMA CITY 12/05/2025 L0 L0 L0
000354296 ... . 12/05/2025 L0 I L0
000354297 ... .. [ SAN ANTONIO ... 12/05/2025 L0 L0 L0
000354298 .... . | SHREVEPORT 12/05/2025 L0 I L0
000354301 .... . 12/05/2025 L0 L0 L0
000354302 .... .. | TALLAHASSEE ... 12/05/2025 L0 I L0
000354307 ... .. | FOREST HILL 12/05/2025 L0 L0 L0
000354308 . .. | BURLESON .. .12/05/2025 .. 0 .0 0
000354309 ... . |BOWIE .. 12/05/2025 0. 0. 0.
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000354310 ... .. |BELTSVILLE .... 12/05/2025 ..o foeeeeiiies e 2,338 |.... L0 L0 ..2,426 |. ...2,603 ... L0 A7
000354313 ... .. | BOYNTON BEACH . 12/05/2025 L0 I ..1,043 1. 1,120 |... L0
000354315 ... .. [UVALDE .... 12/05/2025 L0 L0 L0
000354320 . . | CHICAGO .12/05/2025 .. 0 .0 0
000354322 . ABILENE .12/05/2025 .. 0 L0f 0
000354325 . MESA ... .12/05/2025 .. 0 .0 0
000354329 ... 10WA COLONY . 12/05/2025 L0 L0 L0
000354335 ... ELIZABETH CTY . 12/05/2025 L0 I L0
000354337 ... 12/05/2025 L0 L0 L0
000354339 ... . 12/05/2025 L0 I L0
000354340 ... . |RALEIGH ... 12/05/2025 L0 L0 L0
000354342 ... HEPHZIBAH ... 12/05/2025 L0 I L0
000354343 ... FORT WORTH .. 12/05/2025 L0 L0 L0
000354344 ... .. | BENBROOK .. 12/05/2025 L0 I L0
000354347 . .. | EDMOND . .12/05/2025 .. 0 L0f 0
000354348 . . | CHICAGO .12/05/2025 .. 0 .0 0
000354349 . .. | GODFREY ... .12/05/2025 .. 0 L0f 0
000354350 ... . | FORT WORTH .. 12/05/2025 L0 I L0
000354353 ... JACKSONVILLE .. 12/05/2025 L0 L0 L0
000354354 ... 12/05/2025 L0 I L0
000354355 ... 12/05/2025 L0 L0 L0
000354357 ... . 12/05/2025 L0 I L0
000354358 .... . | PFLUGERVILLE .. 12/05/2025 L0 L0 L0
000354359 ... .. |AUSTIN 12/05/2025 L0 I L0
000354360 ... .. [PLATTEVILLE ... 12/05/2025 L0 L0 L0
000354361 . .. | WEATHERFORD . .12/05/2025 .. 0 .0 0
000354363 . .. |RICHARDSON .. .12/05/2025 .. 0 L0f 0
000354364 . .. | ROCHESTER .12/05/2025 .. 0 .0 0
000354366 . .. |DESOTO . .12/05/2025 .. 0 L0f 0
000354370 . .. [AUSTIN . .12/05/2025 .. 0 .0 0
000354371 ... . | BROOKLYN .. 12/05/2025 L0 L0 L0
000354374 ... . 12/05/2025 L0 I L0
000354375 ... .. |FORT WAYNE .. 12/05/2025 L0 L0 L0
000354376 .... .. | ALBUQUERQLE ... 12/05/2025 L0 I L0
000354377 ... .. | SHREVEPORT 12/05/2025 L0 L0 L0
000354379 ... .. |BRIGHAM CITY .. 12/05/2025 L0 I L0
000354382 . .. [ THORNTON .. .12/05/2025 .. 0 L0f 0
000354383 . .. | CASPER . .12/05/2025 .. 0 .0 0
000354384 . .. [DALLAS . .12/05/2025 .. 0 L0f 0
000354387 . .. | TEMPLE . .12/05/2025 .. 0 .0 0
000354388 . . |PALM BAY . .12/05/2025 .. 0 L0f 0
000354393 ... LA PLACE .... 12/05/2025 L0 I L0
000354394 ... .. | FRESNO 12/05/2025 L0 L0 L0
000354397 ... .. [PHILADELPHIA .. 12/05/2025 L0 I L0
000354398 .... . [LEESVILLE ... 12/05/2025 L0 L0 L0
000354399 ... .. | SAN ANTONIO . 12/05/2025 L0 I L0
000354400 ... .. [SCHERTZ ... 12/05/2025 L0 L0 L0
000354401 .... .. |EDMOND ... 12/05/2025 L0 I L0
000354404 .... .. [ AUBURN 12/05/2025 L0 L0 L0
000354405 . .. | FORT WORTH .12/05/2025 .. 0 .0 0
000354406 ... . |KATY ... 12/05/2025 0. 0. 0.
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000354408 .... .. |HOUSTON 12/05/2025 G131 L0 131 L0 1,819 . ...1,880 [... L0
000354409 ... .. | ARLINGTON ... 12/05/2025 L0 I ..1,042... L0
000354410 ... .. [ SAN ANTONIO . 12/05/2025 L0 L0 L0
000354411 . .. |EVERMAN ... .12/05/2025 .. 0 .0 0
000354412 . .. [LEWISVILLE .12/05/2025 .. 0 L0f 0
000354415 . .. | CLARKSBURG .12/05/2025 .. 0 .0 0
000354416 .... .. [ ARLINGTON ... 12/05/2025 L0 L0 L0
000354420 ... . | ARLINGTON 12/05/2025 L0 I L0
000354422 ... HUBER HEIGHTS . 12/05/2025 L0 L0 L0
000354423 ... SAN ANTONIO . 12/05/2025 L0 I L0
000354425 ... . 12/05/2025 L0 L0 L0
000354427 ... .. |HUBER HEIGHTS .... 12/05/2025 L0 I L0
000354428 .... . | GRAND PRAIRIE ... 12/05/2025 L0 L0 L0
000354429 ... MEDWAY ... 12/05/2025 L0 I L0
000354431 . EATON .. .12/05/2025 .. 0 L0f 0
000354432 . FLORESVILLE .12/05/2025 .. 0 .0 0
000354434 . PLANO ..... .12/05/2025 .. 0 L0f 0
000354435 ... .. | ARLINGTON ... 12/05/2025 L0 I L0
000354437 .... . | SAN ANTONIO . 12/05/2025 L0 L0 L0
000354438 .... 12/05/2025 L0 I L0
000354439 ... . 12/05/2025 L0 L0 L0
000354440 ... .. | ARLINGTON 12/05/2025 L0 I L0
000354441 .... . |DALLAS .... 12/05/2025 L0 L0 L0
000354444 ... DALLAS .... 12/05/2025 L0 I L0
000354445 ... DAYTON ... 12/05/2025 L0 L0 L0
000354451 . GARLAND .12/05/2025 .. 0 .0 0
000354453 . BROOKLYN .. .12/05/2025 .. 0 L0f 0
000354456 . .. [WICHITA FALLS . .12/05/2025 .. 0 .0 0
000354458 . . | STAFFORD .. .12/05/2025 .. 0 L0f 0
000354459 . .. | CHANNELV [EV .12/05/2025 .. 0 .0 0
000354461 .... .. |ROWLETT 12/05/2025 L0 L0 L0
000354463 .... .. | PEARLAND 12/05/2025 L0 I L0
000354465 ... . | REYNOLDSBURG .. 12/05/2025 L0 L0 L0
000354468 .... . 12/05/2025 L0 I L0
000354469 ... .. | MANSF IELD 12/05/2025 L0 L0 L0
000354471 ... .. |BETHEL .... 12/05/2025 L0 I L0
000354477 . .. [AUSTIN .... .12/05/2025 .. 0 L0f 0
000354478 . . | BURLINGTON .. .12/05/2025 .. 0 .0 0
000354479 . .. [ INDIANAPOLIS .12/05/2025 .. 0 L0f 0
000354480 . . | FORT WORTH .. .12/05/2025 .. 0 .0 0
000354482 . ALEDO ........ .12/05/2025 .. 0 L0f 0
000354483 .... .. [ INDIANAPOLIS .. 12/05/2025 L0 I L0
000354485 ... .. [EUCLID 12/05/2025 L0 L0 L0
000354486 .... .. [ SAN ANGELO .. 12/05/2025 L0 I L0
000354487 ... . | ENGLEWOOD ... 12/05/2025 L0 L0 L0
000354490 ... 12/05/2025 L0 I L0
000354491 .... .| INDIANAPOLIS 12/05/2025 L0 L0 L0
000354493 ... PHILADELPHIA 12/05/2025 L0 I L0
000354495 ... .. | ARLINGTON 12/05/2025 L0 L0 L0
000354496 . .. | GLENN HEIGHTS . .12/05/2025 .. 0 .0 0
000354497 ... . | PHILADELPHIA 12/05/2025 0. 0. 0.
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000354498 .... . 12/05/2025 A7 L0 LT L0 L0
000354499 ... .. | CORPUS CHRISTI ... 12/05/2025 L0 I L0
000354500 ... .. [BLYTHEWOOD .. 12/05/2025 L0 L0 L0
000354503 . .. | DANVERS .12/05/2025 .. 0 .0 0
000354504 . .. [HOPE .... .12/05/2025 .. 0 L0f 0
000354505 . . | CASTROVILLE .12/05/2025 .. 0 .0 0
000354506 .... INDIANAPOLIS .. 12/05/2025 L0 L0 L0
000354507 ... . 12/05/2025 L0 I L0
000354509 ... .. | CEDAR HILL .. 12/05/2025 L0 L0 L0
000354510 ... . | SHREVEPORT .. 12/05/2025 L0 I L0
000354512 ... . 12/05/2025 L0 L0 L0
000354514 ... .. [AMARILLO .... 12/05/2025 L0 I L0
000354518 ... .. [ JOSEPHINE ... 12/05/2025 L0 L0 L0
000354520 ... .. [ MCKINNEY 12/05/2025 L0 I L0
000354521 . .. [BOSSIER CITY .12/05/2025 .. 0 L0f 0
000354526 . .. | TALLAHASSEE .12/05/2025 .. 0 .0 0
000354528 . . |BLACK RIVER .12/05/2025 .. 0 L0f 0
000354529 ... .. | JACKSONVILLE .. 12/05/2025 L0 I L0
000354530 ... .. |FORT WORTH .. 12/05/2025 L0 L0 L0
000354531 ... . | GONZALES .... 12/05/2025 L0 I L0
000354533 ... 12/05/2025 L0 L0 L0
000354536 ... 12/05/2025 L0 I L0
000354537 ... 12/05/2025 L0 L0 L0
000354540 ... 12/05/2025 L0 I L0
000354541 .... . 12/05/2025 L0 L0 L0
000354543 . .. | SHREVEPORT .12/05/2025 .. 0 .0 0
000354547 . .. | BEAUMONT . .12/05/2025 .. 0 L0f 0
000354548 . .. |DUNCANVILLE . .12/05/2025 .. 0 .0 0
000354551 . . |HOUSTON ... .12/05/2025 .. 0 L0f 0
000354555 . .. |HUMBLE ... .12/05/2025 .. 0 .0 0
000354557 ... . | SAN ANTONIO . 12/05/2025 L0 L0 L0
000354558 .... . 12/05/2025 L0 I L0
000354559 ... .. |WEST LAFAYETTE .. 12/05/2025 L0 L0 L0
000354562 .... . | SHREVEPORT .. 12/05/2025 L0 I L0
000354566 .... 12/05/2025 L0 L0 L0
000354567 .... . 12/05/2025 L0 I L0
000354569 . . |KINGSVILLE .12/05/2025 .. 0 L0f 0
000354571 . INDIANAPOL IS .12/05/2025 .. 0 .0 0
000354572 . .. |POOLER ....... .12/05/2025 .. 0 L0f 0
000354577 . .. | FORT WORTH .12/05/2025 .. 0 .0 0
000354578 . . | PITTSBURGH .12/05/2025 .. 0 L0f 0
000354579 ... . 12/05/2025 L0 I L0
000354582 ... .. [BUCHANAN .. 12/05/2025 L0 L0 L0
000354584 .... . | GARLAND ... 12/05/2025 L0 I L0
000354586 .... 12/05/2025 L0 L0 L0
000354588 .... 12/05/2025 L0 I L0
000354589 ... 12/05/2025 L0 L0 L0
000354593 ... 12/05/2025 L0 I L0
00035459 ... 12/05/2025 L0 L0 L0
000354596 . . .12/05/2025 .. 0 .0 0
000354597 ... . | DEKALB .... 12/05/2025 0. 0. 0.
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000354598 .... .. |EL DORADO ... 12/05/2025 L0 L0 L0
000354600 ... .. | MELBOURNE ... 12/05/2025 L0 I L0
000354604 .... .. | GOUVERNEUR 12/05/2025 L0 L0 L0
000354606 . .. | FLEMING ISLAND .12/05/2025 .. 0 .0 0
000354608 . .. | OMAHA .. .12/05/2025 .. 0 L0f 0
000354609 . .. | CULLEOKA . .12/05/2025 .. 0 .0 0
000354611 ... .. | DALLAS .... 12/05/2025 L0 L0 L0
000354612 .... .. | ZELIENOPLE .. 12/05/2025 L0 I L0
000354614 .... . | KENNEWICK ... 12/05/2025 L0 L0 L0
000354617 ... 12/05/2025 L0 I L0
000354618 ... ZEPHYRHILLS . 12/05/2025 L0 L0 L0
000354620 ... . | PORT NECHES . 12/05/2025 L0 I L0
000354621 .... 12/05/2025 L0 L0 L0
000354623 .... 12/05/2025 L0 I L0
000354624 . . .12/05/2025 .. 0 L0f 0
000354627 . .. | CHICOPEE . .12/05/2025 .. 0 .0 0
000354628 . .. | BROOKSHIRE .12/05/2025 .. 0 L0f 0
000354629 ... .. | SAN ANTONIO ... 12/05/2025 L0 I L0
000354630 ... .. [RAPID CITY 12/05/2025 L0 L0 L0
000354633 .... .. [HORIZON CITY .. 12/05/2025 L0 I L0
000354634 .... . [ GLEN SAINT MARY . 12/05/2025 L0 L0 L0
000354635 ... 12/05/2025 L0 I L0
000354636 .... . 12/05/2025 L0 L0 L0
000354639 ... .. | OKLAHOMA CITY . 12/05/2025 L0 I L0
000354640 .... .. [ JACKSONVILLE .. 12/05/2025 L0 L0 L0
000354641 . .. |RAPID CITY .. .12/05/2025 .. 0 .0 0
000354644 . .. |FORT WORTH .12/05/2025 .. 0 L0f 0
000354648 . .. [ATHENS . .12/05/2025 .. 0 .0 0
000354649 . .. [GUIN . .12/05/2025 .. 0 L0f 0
000354651 . .. [TULSA .. .12/05/2025 .. 0 .0 0
000354652 .... . [PULASKI ... 12/05/2025 L0 L0 L0
000354654 .... . 12/05/2025 L0 I L0
000354655 ... .. [PHILADELPHIA .. 12/05/2025 L0 L0 L0
000354656 ... .. MIDDLETON ... 12/05/2025 L0 I L0
000354657 ... .. |HARLINGEN ... 12/05/2025 L0 L0 L0
000354658 .... .. |EL PASO ... 12/05/2025 L0 I L0
000354659 . .. |EVERETT .12/05/2025 .. 0 L0f 0
000354661 . .. | PALATKA ... .12/05/2025 .. 0 .0 0
000354663 . .. [ OKLAHOMA CITY . .12/05/2025 .. 0 L0f 0
000354664 . .. | NEDERLAND ... .12/05/2025 .. 0 .0 0
000354665 . .. |BUCKEYE ... .12/05/2025 .. 0 L0f 0
000354669 ... . |EL RENO ... 12/05/2025 L0 I L0
000354670 ... NORTH LAS VEGAS . 12/05/2025 L0 L0 L0
000354671 ... PFLUGERVILLE 12/05/2025 L0 I L0
000354673 ... .. [HOOKSETT .. 12/05/2025 L0 L0 L0
000354674 .... . | WALDORF ... 12/05/2025 L0 I L0
000354678 ... HUBLE ... 12/05/2025 L0 L0 L0
000354680 ... CLERMONT .. 12/05/2025 L0 I L0
000354681 ... .. |NORTH VERSAILLES ... 12/05/2025 L0 L0 L0
000354683 . .. [PHILADELPHIA .. .12/05/2025 .. 0 .0 0
000354685 ... . | ALBUQUERQUE ... 12/05/2025 0. 0. 0.
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000354686 ... LAFARGEVILLE .. 12/05/2025 L0 L0 L0
000354687 ... BROOMF IELD 12/05/2025 L0 I L0
000354688 ... .. |NORTHFIELD 12/05/2025 L0 L0 L0
000354689 . .. |RIVIERA BEACH . .12/05/2025 .. 0 .0 0
000354690 . . [ DICKINSON .12/05/2025 .. 0 L0f 0
000354691 . .. [BOWIE ........ .12/05/2025 .. 0 .0 0
000354692 .... .. [SAINT PETERSBURG ... 12/05/2025 L0 L0 L0
000354694 .... .. | BEAUMONT . 12/05/2025 L0 I L0
000354696 .... .. |MERKEL .... 12/05/2025 L0 L0 L0
000354697 ... .. [LAUREL .... 12/05/2025 L0 I L0
000354698 .... . |READING ... 12/05/2025 L0 L0 L0
000354700 ... CLEARWATER 12/05/2025 L0 I L0
000354701 ... GAITHERSBURG .. 12/05/2025 L0 L0 L0
000354702 .... .. | FORT WORTH 12/05/2025 L0 I L0
000354705 . .. |HATTIESBURG .12/05/2025 .. 0 L0f 0
000354706 . .. | VICKSBURG .12/05/2025 .. 0 .0 0
000354707 . . | COLUMBIA . .12/05/2025 .. 0 L0f 0
000354708 ... CIMARRON .. 12/05/2025 L0 I L0
000354709 ... .. | SCHWENKSVILLE . 12/05/2025 L0 L0 L0
000354712 ... .. |BATON ROUGE ... 12/05/2025 L0 I L0
000354714 ... o [MARINETTE ovveiiiiiiiinieeceenieeeeenns [ W [ 12/05/2025 L0 L0 L0
000354717 ... o | BEAUMONT e eeeeene foeeeemmeeeeeens T e e e 12/05/2025 L0 I L0
000354718 ... o TOUNSEND .vvveeieceviiieeecceeiineeeeeens feeeevvnineeee DB e e e 12/05/2025 L0 L0 L0
000354719 ... o [COLUMBIA e eeeen [ e N [ e 12/05/2025 L0 I L0
000354720 .... .. |RED LION .. 12/05/2025 L0 L0 L0
000354721 . .. |BRONTE .... .12/05/2025 .. 0 .0 0
000354722 . .. [HUNTSVILLE .12/05/2025 .. 0 L0f 0
000354723 . .. [HUWBLE .... .12/05/2025 .. 0 .0 0
000354724 . .. |LATROBE .12/05/2025 .. 0 L0f 0
000354725 . .. |WESLEY CHAPEL . .12/05/2025 .. 0 .0 0
000354727 ... .. [ UNDERHILL 12/05/2025 L0 L0 L0
000354728 ... .. |FORT WORTH .. 12/05/2025 L0 I L0
000354729 ... .. |PORT ARTHR . 12/05/2025 L0 L0 L0
000354730 ... . | PORT SAINT LUCIE 12/05/2025 L0 I L0
000354731 ... . 12/05/2025 L0 L0 L0
000354732 ... .. [LAVERNIA . 12/05/2025 L0 I L0
000354733 . .. [BAYTOUN ... .12/05/2025 .. 0 L0f 0
000354734 . .. | ARLINGTON .12/05/2025 .. 0 .0 0
000354735 . .. |DENTON .... .12/05/2025 .. 0 L0f 0
000354736 . . | SEAGOVILLE .12/05/2025 .. 0 .0 0
000354737 . .. [ASTON ..... .12/05/2025 .. 0 L0f 0
000354738 .... .. | GEORGETOIN .. 12/05/2025 L0 I L0
000354739 ... .. [ ABILENE 12/05/2025 L0 L0 L0
000354740 ... .. [BUNA ... 12/05/2025 L0 I L0
000354741 ... .. [LARAMIE 12/05/2025 L0 L0 L0
000354742 ... . | PFLUGERVILLE .. 12/05/2025 L0 I L0
000354743 .... . 12/05/2025 L0 L0 L0
000354744 .... .. | NORTH CHESTERFIELD 12/05/2025 L0 I L0
000354745 ... .. |WINTERS 12/05/2025 L0 L0 L0
000354746 . . [MIDLOTHIAN .12/05/2025 .. 0 .0 0
0. 0. 0.

12/05/2025
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000354748 ... . 12/05/2025 L0 L0 L0
000354749 .... .. | CORPUS CHRISTI ... 12/05/2025 L0 I L0
000354751 ... .. [PITTSBURGH .. 12/05/2025 L0 L0 L0
000354752 . .. | SNYDER ... .12/05/2025 .. 0 .0 0
000354753 . .. | SCHERTZ .12/05/2025 .. 0 L0f 0
000354754 . .. | BEAUMONT . .12/05/2025 .. 0 .0 0
000354755 ... .. |DENTON .... 12/05/2025 L0 L0 L0
000354756 .... .. [NEENAH .... 12/05/2025 L0 I L0
000354758 .... .. [EULESS .... 12/05/2025 L0 L0 L0
000354759 ... .. | GRAND PRAIRIE . 12/05/2025 L0 I L0
000354760 ... . |RIVIERA BEACH . 12/05/2025 L0 L0 L0
000354762 .... IDAHO FALLS ... 12/05/2025 L0 I L0
000354763 ... . 12/05/2025 L0 L0 L0
000354765 ... .. |FORT WORTH .. 12/05/2025 L0 I L0
000354766 . .. |MILTON ... .12/05/2025 .. 0 L0f 0
000354767 . .. | RICHMOND .. .12/05/2025 .. 0 .0 0
000354768 . .. | DUNCANVILLE . .12/05/2025 .. 0 L0f 0
000354769 ... . | JOSHUA 12/05/2025 L0 I L0
000354770 ... HOUSTON ... 12/05/2025 L0 L0 L0
000354771 ... DECATAR ... 12/05/2025 L0 I L0
000354772 ... .. [LAUREL HILL ... 12/05/2025 L0 L0 L0
000354773 ... .. [MISSOURI CITY . 12/05/2025 L0 I L0
000354774 ... .. |GREELEY ... 12/05/2025 L0 L0 L0
000354775 ... . |LONGVIEW . 12/05/2025 L0 I L0
000354776 ... BOCA RATON .. 12/05/2025 L0 L0 L0
000354777 . .. | MANSFIELD ... .12/05/2025 .. 0 .0 0
000354778 . .. | FORT WORTH .12/05/2025 .. 0 L0f 0
000354780 . .. | SUNDOWN ... .12/05/2025 .. 0 .0 0
000354784 . .. [ SPRINGFIELD . .12/05/2025 .. 0 L0f 0
000354785 . . [WILLOW HILL .12/05/2025 .. 0 .0 0
000354786 ... . 12/05/2025 L0 L0 L0
000354796 .... .. |NORTH LAS VEGAS . 12/05/2025 L0 I L0
000354797 ... .. [LA VERNIA 12/05/2025 L0 L0 L0
000354798 .... .. |DALLAS . 12/05/2025 L0 I L0
000354799 ... . [KATY ... 12/05/2025 L0 L0 L0
000354800 ... FOLCROFT ... 12/05/2025 L0 I L0
000354801 . .. | SUGAR LAND .12/05/2025 .. 0 L0f 0
000354804 . .. |OTTAWA . .12/05/2025 .. 0 .0 0
000354805 . .. | CONCORDIA .12/05/2025 .. 0 L0f 0
000354806 . .. | EDEN ... .12/05/2025 .. 0 .0 0
000354808 . . | PRINCETON .12/05/2025 .. 0 L0f 0
000354811 ... ABILENE ... 12/05/2025 L0 I L0
000354812 .... .. [YORK ... 12/05/2025 L0 L0 L0
000354813 ... . | BETHANY 12/05/2025 L0 I L0
000354814 ... . 12/05/2025 L0 L0 L0
000354815 ... .. | CONCORDIA ... 12/05/2025 L0 I L0
000356531 .... .. |HEPHZIBAH ... 06/01/2025 L0 L0 L0
000373159 ... . |HUMBLE 06/01/2025 L0 I L0
000601429 .... . | Jackson ... 06/01/2025 L0 L0 L0
000603222 . . |Kennett ... .06/01/2025 .. 0 .0 0
000651004 ... HUNTSVILLE .. 06/01/2025 0. 0. 0.
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000683322 .... .. [SALT LAKE CITY .. 06/01/2025 L0 190 L0 1,374 . 1,374 ... L0
000704072 ... .| NEW LONDON 06/01/2025 L0 I L0
000910036 ... HOLLY SPRINGS . 06/01/2025 L0 L0 L0
001097173 . .. | EVERETT ... .06/01/2025 .. 0 .0 0
001122240 . .. | CHARLESTOUN . .06/01/2025 .. 0 L0f 0
001162213 . . | SAINT PAUL .. .06/01/2025 .. 0 .0 0
001192112 ... LAKE STATION .. 06/01/2025 L0 L0 L0
001192267 ... 06/01/2025 L0 I L0
001192646 .... SAN FERNANDO .. 06/01/2025 L0 L0 L0
001193738 ... .. | PARADISE .. 06/01/2025 L0 I L0
001195202 .... .. |PAHRUNP ... 06/01/2025 L0 L0 L0
001204229 .... .. |HARLINGEN ... 06/01/2025 L0 I L0
001204373 ... .. [ SHREVEPORT .. 06/01/2025 L0 L0 L0
001252061 .... .. | WINNETKA ... 06/01/2025 L0 I L0
001259556 . . | ROSEVILLE .06/01/2025 .. 0 L0f 0
592401834 . UPLAND . .01/20/2026 .. 0 .0 0
592900102 . .. [IVINS .. .01/20/2026 .. 0 L0f 0
593000006 ... .. | QUECHEE ... 01/20/2026 L0 I L0
597900057 ... .. |REGO PARK 01/20/2026 L0 L0 L0
601100001 .... . | MOUNT JULIET .. 01/20/2026 L0 I L0
601100002 ... 01/20/2026 L0 L0 L0
601100003 ... WEST PALM BEACH . 01/20/2026 L0 I L0
601100004 ... SAN MARCOS 01/20/2026 L0 L0 L0
601100005 ... CANYON LAKE ... 01/20/2026 L0 I L0
601100006 .... GLENDALE .... 01/20/2026 L0 L0 L0
601100007 . .. |HARBOR CITY . .01/20/2026 .. 0 .0 0
601100008 . .. | BRIGHTON .. .01/20/2026 .. 0 L0f 0
601100010 . .. |HILLIARD . .01/20/2026 .. 0 .0 0
601100011 . .. |LAVON .. .01/20/2026 .. 0 L0f 0
601100012 . . |NATIONAL CITY . .01/20/2026 .. 0 .0 0
601100013 ... FALL RIVER 01/20/2026 L0 L0 L0
601100014 ... LOS ANGELES 01/20/2026 L0 I L0
601100015 ... SOUTH RICHMOND HILL .. 01/20/2026 L0 L0 L0
601100016 ... KEY BISCAYNE .. 01/20/2026 L0 I L0
601100017 ... OLD HICKORY ... 01/20/2026 L0 L0 L0
601100019 ... BROOKLYN ... 01/20/2026 L0 I L0
601100020 . .. |PISMO BEACH . .01/20/2026 .. 0 L0f 0
601100021 . . | MOUNTAIN BRK .01/20/2026 .. 0 .0 0
601100022 . .. |NEUNAN ....... .01/20/2026 .. 0 L0f 0
601100023 . .. | HAGERSTONN .01/20/2026 .. 0 .0 0
601100024 . . | DELRAY BEACH .01/20/2026 .. 0 L0f 0
601100025 .... PHOENIX 01/20/2026 L0 I L0
601100026 ... SOUTHERN SHORES . 01/20/2026 L0 L0 L0
601100027 ... CONSHOHOCKEN 01/20/2026 L0 I L0
601100028 ... ISLIP TERRACE . 01/20/2026 L0 L0 L0
601100029 ... SPRINGFIELD ... 01/20/2026 L0 I . L0
601100030 ... 01/20/2026 L0 L0 .1, L0
601100031 ... EDISTO ISLAND . 01/20/2026 L0 I 1, L0
601100032 ... BRISTOL 01/20/2026 L0 L0 1, L0
601100033 . . |MISSION VIEJO . .01/20/2026 .. 0 .0 1, 0
601100034 ... FRESH MEADOWS ... 01/20/2026 0. 0. 1, 0.
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601100035 ... PARRISH ... 01/20/2026 L0 L0 L0 .0
601100037 ... SOLVANG ... 01/20/2026 L0 I L0 ...0
601100038 ... SHORELINE ... 01/20/2026 L0 L0 L0 .0
601100039 . .. | TEMPLE .... .01/20/2026 .. 0 .0 0 0
601100040 . .. | EAGLE PASS .. .01/20/2026 .. 0 L0f 0 0
601100041 . . | PANAMA CITY .01/20/2026 .. 0 .0 0 0
601100042 ... JAMAICA 01/20/2026 L0 L0 L0 .0
606300434 .... .. |FORT COLLINS .. 05/12/2026 L0 I L0 ...0
609400008 .... . |Franklin Sq ... 04/13/2026 L0 L0 L0 .0
609400005 ... COLTON 05/12/2026 L0 I L0 ...0
609400008 ... Bedford Hills . 04/13/2026 L0 L0 L0 .0
609400012 .... Mt. Kisco ... 04/13/2026 L0 I L0 ...0
609400013 ... Oregon City . 05/12/2026 L0 L0 L0 .0
609400016 ... Louisville .. 04/13/2026 L0 I L0 ...0
609400017 . . |Louisville .05/12/2026 .. 0 L0f 0 0
609400022 . . |Pocono Lake . .04/13/2026 .. 0 .0 0 0
609400023 . . |Twin Peaks .04/13/2026 .. 0 L0f 0 0
609400024 .... .. |Keizer 05/12/2026 L0 I L0 ...0
609400025 .... . | Campbell .. 04/13/2026 L0 L0 L0 .0
609400026 ... . |Denton ... 05/12/2026 L0 I L0 ...0
609400027 ... Indianapol is .. 05/12/2026 L0 L0 L0 .0
609400028 ... Auburn 04/13/2026 L0 I L0 ...0
609400031 .... . | Oklahoma City 05/12/2026 L0 L0 L0 .0
609400033 .... . |Saint Petersburg ... 04/13/2026 L0 I L0 ...0
609400034 .... . | Woodhaven 04/13/2026 L0 L0 L0 .0
609400037 . . |Reno ... .05/12/2026 .. 0 .0 0 0
609400039 . . |Phoenix ... .04/13/2026 .. 0 L0f 0 0
609400040 . .. |Marco Island .04/13/2026 .. 0 .0 0 0
609400048 . . |Delhi ... .04/13/2026 .. 0 L0f 0 0
609400049 . . [New Rochel le .05/12/2026 .. 0 .0 0 0
609400054 .... .. |Bee Cave 04/13/2026 L0 L0 L0 .0
609400055 ... .| PALM HARBOR ... 05/12/2026 L0 I L0 ...0
609400056 ... .. |Glen Burnie ... 04/13/2026 L0 L0 L0 .0
609400059 ... . [ MAUMEE ... 05/12/2026 L0 I L0 ...0
609400067 ... . |Houston ... 04/13/2026 L0 L0 L0 .0
609400071 ... Moreno Valley . 04/13/2026 L0 I L0 ...0
609400073 . . |Taylors ...... .04/13/2026 .. 0 L0f 0 0
609400078 . Indianapol is .04/13/2026 .. 0 .0 0 0
609400079 . .. | Indianapol is .04/13/2026 .. 0 L0f 0 0
609400080 . .. | KATY ... .05/12/2026 .. 0 .0 0 0
609400090 . . | South Lake Tahoe .04/13/2026 .. 0 L0f 0 0
609400091 .... South Orange 04/13/2026 L0 I L0 ...0
609400094 .... .. | Albuquerque 04/13/2026 L0 L0 L0 .0
609400096 ... . | COLORADO SPRINGS . 05/12/2026 L0 I L0 ...0
609400098 .... HIGHLAND AREA OF SAN BERNARDINO . 05/12/2026 L0 L0 L0 .0
609400101 ... Cary 04/13/2026 L0 I L0 ...0
609400104 .... Cleveland 04/13/2026 L0 L0 L0 .0
609400106 ... Jacksonville .. 04/13/2026 L0 I L0 ...0
609400111 ... Gainesville 04/13/2026 L0 L0 L0 .0
609400115 . . |Orofino ... .04/13/2026 .. 0 .0 0 0
609400118 ... Milwaukee ... 04/13/2026 0. 0. 0. .0
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609400119 ..o Chino Hills wovveeiiiiiiiiiiiiiiiiiiceeeeeen [, [,V AR RN 04/13/2026 0 [0 N (L) FO [(2)) R (V) FOUR L VA PO, AATT | 0
609400120 . |Fortson 04/13/2026 ...
609400123 .. . |Louisville ...04/13/2026 .

609400124 .. |East Orange 05/12/2026 ....
609400125 . |Vestfield 04/13/2026 ....
609400127 .. Redding .... ...04/13/2026 .

o o oo oo
o o oo oo
o o oo oo

609400131 . [Norwalk 04/13/2026 ....

609400134 .....cuvviieeee Pico Rivera

04/13/2026 0 0 0
0299999. Mortgages with partial repayments 2,423,669,556 0 0 15,743,009 0
000331442 .. |EDINBURG ... 08/30/2023 ... ... 192,268 |.... .. 0. .. 0. ....287,625 |.... .0
000331571 .. |ODESSA ..... .. 08/30/2023 ... ..03/30/2026 ...oifeiiiiiiiiinnns 4,005 ... .. 0]. .. 0]. [EPTPTTTOTON 4,950 |.... .. 0].
0399999. Mortgages disposed 196,273 0 0 0 44,127 0 240,400 242,575 0 2,175 2,175
0599999 - Totals 2,551,263,902 0 407,418 0 168,060 575,478 0 143,587,771 144,745,551 0 1,157,780 1,157,780
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... AUDAX MEZZANINE IV oo WILMINGTON .vvvveveiiineininniiininiiinnnnnnns founnes DE.......... AUDAX MEZZANINE IV .oooiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeecccceeeees o ceeeees ....00/30/2016 ... |oevvenveeeees i [ 14,165 [o.ovveeeeiiiiiiiiiiiiinnnees [ 256,735 |oooeeieieenns 0.720
1599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the SVO - bonds - unaffiliated 0 14,165 0 256,735 XXX
000000-00-0 ......... CINCYTECH FUND VI e CINCINNATL v o [0 CINCYTECH FUND VI e o e, 1170672024 e e e [V 300,000 [.eevvevenrrnnnnniniiniinannns (O 700,000 |..oooeeeiiiennnn 5.800
Sands Capital Private Growth F Global Innovation Fund I11
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il1 .......... ARLINGTON .vvvvvvvvvennennnennnnnenennnnnnnnns fonnene L R K ....05/07/2025 ... [ceuvenceeeee [ [V 6,647,817 |ooeeeviiiiiiiiiiiiiiiiiiiaes [V 6,896,515 |...ccoeeieiennns 3.510
Sands Capital Private Growth F Horizons Diversifying Fund
000000-00-0 . .|Sands Capital Private Growth F Horizons Diversifying Fund . .. | ARLINGTON .. 5 . A e ..06/24/2026 ... ... 5,000,000 |... ...0 ....0 |.. .0 ..
1999999. Interests in joint ventures, partnerships or limited I|ab|||ty companies (including non-registered private funds) - common stocks - unaffiliated 5,000,000 6,947,817 0 7,596,515
000000-00-0 .........|EQT Exeter Industrial Core Plus Fund IV Conshohocken ... .| EQT Exeter ..12/03/2021 ... 2,687,785 0. ... 322,215 |...
000000-00-0 . .| TruAmerica Workforce Housing Fund I1-A, LP . Los Angeles .| TruAmerica Multifamily . ..06/25/2021 ... .. 5,653,241 .0 .. .. 22,695,548 |...
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) real estate - unaffiliated 8,341,026 0 23,017,763
000000-00-0 ......... AUDAX MEZZANINE V oo WILMINGTON AUDAX MEZZANINE V oo o ....01/01/2022 ... R T T [ O 2,348,761

000000-00-0 ......... Benefit Street Partners Debt Fund V LP .... .|Benefit Street Partners Debt Fund V LP ...

000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. . ..|First Eagle Direct Lending Fund IV, LLC ..
NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due 12/20/2065 NUVEEN CPACE LENDING RN FEEDER Subordinated Note Due

WILMINGTON . ...04/11/2022 ...

.| ... 946,465
...12/03/2018 ...

. 4,869,180 |...
....... 1,915

... 408,650 ...

670808-AB-6 . ..|MJsD20 .. WILMINGTON . 12/20/2065 MJSD20 .. ..11/01/2025 . .600,000 |.. 1,211,447
000000-00-0 . PineBridge Investments L.P. 11 NEW YORK PineBridge Investments L.P. 11 11/25/2020 729,780 |.. 3,057,216
000000-00-0 . ..|PineBridge Investments L.P. II1 . NEW YORK . PineBridge Investments L.P. I . ..10/20/2022 ... . 259,263 |..

000000-00-0 . ..| SoFi Preference Shares Due 5/21/2033 Mo-25 COTTONWOOD HEIGHTS SoFi Preference Shares Due 5/21/2033 Mo-25 . 205/22/2026 .. feeeees i e 250 [ 0 [0 e
000000-00-0 . .| TCW Steel City TCW Steel City Due Perpetual Ann-12/31 . .| TCW Steel City TCW Steel City Due Perpetual Ann-12/31 .. ...10/31/2025 ... ...625,834

olo|lo|lo|lo o oo o

5599999. ReS|duaI tranches or interests with underlying assets havmg characteristics of bonds - unafflllated 3,500,835 20,402,909 XXX
7899999. Total - unaffiliated 5,000,250 18,803,843 51,273,922 XXX
7999999. Total - affiliated 0 0 0 XXX
8099999 - Totals 5,000,250 18,803,843 51,273,922 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .eevniiviiiiinnininns WILMINGTON ©.ovvviiiieiiiiiiieees Jovvnnnnns DE......... AUDAX SENIOR LOAN FUND | ..eevvnnnvivnnnnnn ....02/01/2018 ...|....05/14/2026 ...|........ 486,548 |......ennnnnnnn [V N [V N [V N [V RN [V N [V - 486,548 |....... 486,548
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ... | CHICAGO ....|Partners 11 ....04/01/2018 ...|....04/29/2026 . 175,000 [oveneeiiiinnd o0 0 o0 0 0 e 175,000 |....... 175,000 |...
000000-00-0 ..... WATERFALL VICTORIA FUND LTD . NEW YORK . . .| WATERFALL VICTORIA FUND LTD . ....12/14/2021 ...]....05/04/2026 . 891,982 |0 e O e O e O O 0 e 891,982 |....... 891,982 |...
1599999. Interests in joint ventures, partnershlps or limited liability companies (|nc|ud|ng non-registered private funds) NAIC Designation not aSS|gned
by the SVO - bonds - unaffiliated 1,553,530 0 0 0 0 0 0 1,553,530 1,553,530 0 0 0 1,618,331
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000000-00-0 ..... CHINNEY ROCK EQUITY PARTNERS FUND | .......... WILMINGTON .vvvvvvvvvvvnnnnnninnnn foeeeeeens DE......... CHIMNEY ROCK EQUITY PARTNERS FUND I .... [....08/28/2025 ...[....06/01/2026 ...|........ 972,208 |...ovvvnnnnnnes [V [V [V [V [V 0. 972,203 |....... 972,203 |..ccoeeeennnns [V [V [V 0
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Innovation Fund [11 ....eeevvvvvinineniinnnnnnnnees ARLINGTON .ovvvvvvviiiiiiiniiiiienes |oeeeeess VA......... Innovation Fund 11 .....eeveeennnnnnnnneees ....05/07/2025 ...|....05/31/2026 ...|..... 1,865,184 |............... [\ P [\ P [\ P [\ P [\ P 0]....1,865,184 |.... 1,865,184 |............... [\ P [\ P [\ P 0
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffllated 2,837,387 0 0 0 0 0 0] 2,837,387 | 2,837,387 0 0 0 0
000000-00-0 ..... [TXFL NN Office Inv Holdings, LLC ............ JCincinnati wovevvvveiiccineeanas | OH......... [Cash Return Distribution .......cccoovvens [....07/01/2019 ...]....06/05/2026 ..[....26,587,375 [.soovioieuiiiis foorreresnsaines [rrermeeinseens Jooremenensnens Jonseesesnenens [\ PO R (21,390))....... (21,390)). s oo Lo 0]..... 777,640
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 (21,390) (21,390) 0 0 0 777,640
Boston Capital Afford. Housing Mort Fund LLC
000000-00-0 ..... Boston MA.. .| Cash Return Distribution ..06/29/2006 . .04/30/2026 ...|..... 2,942,495 |.. 0 . 24,612 | . 24,612
000000-00-0 ..... Boston ... ... MA......... [ Cash Return Distribution ... .. 12/29/2022 ...|....05/19/2026 ...|....41,350,754 .. 0. .. ,825,641 ,825,641 |... .. o
2399999. Interests in joint ventures, partnershlps or limited liability companies (including non-registered private funds) - mortgage loans - unaffllated 44,293,249 0 0 0 0 0 0 3,850,253 3,850,253 0 0 0 425,785
000000-00-0 ... [Pear Imark Mezz Real ty Partners VWS, LP ..... |CRICAgO «ooorooeorerserrrsrererenes | [T [Cash Return Distribution ....oooooeororones [....07/01/2024 ...]....06/17/2026 ...|....32,670,861 [r.overoorseoree |oosmmrerereens |ooveerereeesnses |ooeeessseensess Jooeeeesesnes 0 oo s 3,358, 712 |12 3,358, 712 |overororrorens Jrororornrererese Jrorereeeseseees 0 [.... 1,131,035
2499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - affiliated 32,670,861 0 0 0 0 0 0 3,368,712 3,368,712 0 0 0 1,131,035
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [Chicago .. | . IL.........] Cash Return Distribution ... . [....07/01/2024 ...]....05/07/2026 ...]........773,987 .. .- . 104 [0 104 [ .. . o0 oo, 43,096
2699999. Interests in joint ventures, partnershlps or limited liability companles (|nc|ud|ng non-registered private funds) - other affiliated 773,987 0 0 0 0 0 0 104 104 0 0 0 43,09
000000-00-0 ..... HGI Multifamily Credit Fund ..............cce. L1 1011 S R VA..oounee Cash Return Distribution .................. ....07/06/2022 ...|....06/03/2026 ...|..... 6,669,361 [...cooeeeiiiiins ferniiiiii e e [ (VN FURUR R 657,928 |....... 657,928 |.eevveiiiiiiiins e e [V
Benefit Street Partners BSPSOFII Structured Benefit Street Partners BSPSOFII
000000-00-0 ..... L WILMINGTON ... ....|Structured Note ..........ooooeeiiiiiiiiiiis ...04/08/2020 ...|....04/22/2026 ...|. 0. 0 0 s 425,895 |....... 425,895 |... L0
000000-00-0 ..... Benefit Street Partners Debt Fund V LP ...... |WILMINGTON .... .|Benefit Street Partners Debt Fund V LP |[....04/11/2022 ...[....04/23/2026 ...|. 0. 0 [0 e 519,630 |....... 519,630 |... L0
NUVEEN CPACE LENDING RN FEEDER Subordlnated 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 . .06/22/2026 .. 74,268 |.. 0 0 .0 74,268 |. . 74,268 .0 0
000000-00-0 ..... PineBridge Investments L.P. NEW YORK . .|PineBridge Investments L.P. ....11/28/2018 . .06/26/2026 .. 18,719 |.. 0 0 .0 18,719 |. . 18,719 .0 0
000000-00-0 ..... PineBridge Investments L.P. Il NEW YORK . .|PineBridge Investments L.P. Il . 11/26/2020 . .06/29/2026 .. ..259,632 |.. 0 0 .0 259,632 |. .0 0
000000-00-0 ..... PineBridge Investments L.P. IIl .... ... |NEW YORK ... .|PineBridge Investments L.P. [l . ....10/20/2022 ...|....04/27/2026 ...|......... 30,792 0. L0 0 fennnnn 30,792 ... L0 L0
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Nole Due
87251F-AF-6 ..... 9/30/2032 JAJO20 .....oooiiiiiiiiiii DOVER ... oo DE......... 9/30/2032 JAJO0 .....oooiiiiiiiiiiiieneeen o .08/04/2023 ...|....04/22/2026 ...|..... 5,003,286 |............... [\ P [\ P [\ P [\ P [\ P 0]....5,003,286 |.... 5,003,286 |............... [\ P [\ P [\ P 0
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 13,001,583 0 0 0 0 0 0] 6,990,150 | 6,990,150 0 0 0 0
7899999. Total - unaffiliated 61,685,749 0 0 0 0 0 0 15,231,320 15,231,320 0 0 0 2,044,116
7999999. Total - affiliated 60,032,222 0 0 0 0 0 0 3,337,426 3,337,426 0 0 0 1,951,771
8099999 - Totals 121,717,972 0 0 0 0 0 0] 18,568,746 | 18,568,746 0 0 0 3,995,886
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912810-UJ-5 U S TREASURY  4.750% 02/15/45 ......ceeeeemeeeeeeeeeeee e e e e e e e e e e e e e eenn e e e eennn e e eeennn |eennad 06/25/2026 ..... CITIGROUP GLOBAL MKTS .... 11,886,142 |. ....12,000,000 ... ..206,271 |1.A ... .
912810-UP-1 . ..|U S TREASLRY  4.625% 11/15/55 06/25/2026 . Various . . 25,751,504 |. . 26,650,000 |. 148,702 [1.A
912810-UR-7 . ..|U S TREASURY  4.750% 02/15/56 .. 05/07/2026 Various . .. 4,191,341 |. .. 4,305,000 |. . 34,874 [1.A
912810-US-5 . ..|U S TREASURY NOTES  2.375% 02/15/56 . 06/25/2026 . Various . . 12,202,625 |. . 12,915,000 |. 101,679 [1.A
912810-UU-0 . ..|U S TREASURY  5.000% 05/15/56 ..... 06/30/2026 .....|Various . . 11,908,352 |. . 11,715,000 |. 65,748 [ 1.A
91282C-PH-8 . .. |US TREASURY NOTES  1.125% 10/15/30 04/16/2026 .....|Various . 5,568,379 5,555,000 . 14,665 | 1.A
91282C-PU-9 ......... |US TREASURY NOTES  1.875% 01/15/36 06/25/2026 . Various . 5,640,168 |. 5,660,000 |. .44,686 | 1.A
912820-PZ-8 . . [US TREASURY NOTES ~ 4.125% 02/15/36 ...evvvviiiiiiiiiiiiiiiiiie e sevni e eennnn Jeennndd 06/29/2026 ..... GOLDMAN SACHS ..... 4,636,518 |..eevvnniiiiiiiiins 4,725,000 |... 1.A ...
91282C-06-9 US TREASURY NOTES  3.875% 03/31/31 et e e e e e eenne e eennns |eennnd 05/04/2026 ..... BNP SECURITIES e 1,785,451 |ooeeiiiiiiiieeeeee 1,800,000 |... 1.A ...
91282C-0K-0 . ..|US TREASURY NOTES  3.875% 04/30/31 .. 05/29/2026 . Various ... 12,126,257 | .12,260,000 |. 1.A
91282C-QP-9 ......... [US TREASURY NOTES  1.250% 04/15/31 .. 06/04/2026 Various . . 11,211,553 | . 11,305,000 |. 1.A
912820-00-7 . .. |US TREASURY NOTES ~ 4.375% 05/15/36 ...evvvniiiiiiiiiiiiiiiie e eennnn [eenand 06/25/2026 ..... Various ... .... 32,387,116 |. .... 32,400,000 ... 1A ...
91282C-QR-5 ......... |US TREASURY NOTES  3.875% 05/15/29 .....ieeeeeeiieeeeeeeieeeeceeee e e e e e e eenn e e e e e e e e e eennnnes [eeeeed 05/18/2026 ..... NOMURA SECURITIES INTERNATIONA ... ... 188,589,844 |. ...190,000,000 |... 1.A ...
912820-0X-2 . .|US TREASURY NOTES ~ 4.125% 06/30/31 .. 06/26/2026 .| GOLDMAN SACHS .. . 19,997,723 |. .20,000,000 |. 1.A
91282C-QY-0 US TREASURY NOTES  4.125% 06/30/28 .....ueieeieenuseeeennnunaseaennnnaassaennnnnsaseennnnnssseeennnnnssserennnns |oennnd 06/29/2026 ..... Var ious ....31,773,036 |. .... 31,750,000 ... 1.A ...
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 379,651,009 383,040,000
Y80765-12-5 . ..|REPUBLIC OF SRI LANKA SOVEREIGN ~ 4.000% 04/15/28 ......ccemrmmaeeeemnniaeeeeennnaeeeeemnniaeeeeeennnaneees oeeens 06/26/2026 ..... DEUTSCHE BANK ...
085209-AG-9 . ..| GOVT OF BERMUDA SOVEREIGN  2.375% 08/20/30 ... 04/08/2026 .| STIFEL NICHOLAS
374422-AN-3 ......... |REPUBLIC OF GHANA SOVEREIGN ~ 0.000% 01/03/30 ....eeeeermeneeeeemneeeeeeeen e e e eeene e e e eennn e e eennnns [eeeeed 06/26/2026 ..... Various s N s ...
455780-EJ-1 REPUBLIC OF INDONESIA SOVEREIGN ~ 5.690% 05/29/36 .....eevvnviviinnnniiiiiiiiiiniiiiiniineeeceniineeeeennnns feennnd 05/19/2026 ..... BANK of AMERICA SEC .. .... 17,486,875 |. .... 17,500,000 |...
715638-DU-3 . .|REPUBLIC OF PERU SOVEREIGN  3.000% 01/15/34 .... 05/21/2026 . BBVA .eoeeeeens . 11,134,500 |. . 13,000,000
91087B-BT-6 UNITED MEXICAN STATES SOVEREIGN  6.250% 08/27/37 ...eevvuuiiiiiiiuiniiiiiiiiiiiiiiiiiiiinieniiinnnseeseesnnns |ooeend 06/22/202%6 ..... DEUTSCHE BANK .. 9,903,900 . ... 10,000,000 |...
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 41,790,546 44,080,814 148,143
626300-QV-2 ......... JTXBL MUNI_FUNDING TRUST VARIOU WATER  4.050% 06/29/27 .viveiveiveeseesessesssssesssssessessessessesseaneas J...... 06/30/2026 ..... [BARCLAYS .. veeteteeteteteeteeseeseeseeseseeseeseeseeseeseesessesseeseeseesesseesesseeseeseenessesseenessesressesreae Joreereersessersesueseeseeseernerees |orueseereesueseereaes 8,000,000 |...ccvvunniiiiiinnnnns 8,000,000 [..ecevvuniiiiiiiiiiiiiiiiiis 0 [1.EFE
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 8,000,000 8,000,000 0
00109L-AB-9 .........[ADT SEC CORP  5.875% 10/15/33 ...iiiirriiiiiiiiiiiie et [eeeed 06/25/2026 ..... JANE STREET EXECUTION SERVICES ... 555,478 |. 3.C FE
00206R-NH-1 . .| AT&T INC  5.125% 04/30/36 .. 06/25/2026 . WELLS FARGO .... 1,150,008 |. 2.BFE ..
00287Y-AY-5 ......... ABBVIE INC  3.200% 05/14/26 ...evvvniiiiiiiiiiiiiiiiin e s e nnnn e annes [eanand 04/09/2026 ..... TD SECURITIES .. 1.F FE
00404A-AN-9 ......... ACADIA HEALTHCARE CO INC  5.500% 07/01/28 ...ceeereeeeeeeeeiieeeeeeeee e e eeeeee e eeeenne e eeenen [eenand 06/25/2026 ..... JEFFERIES & CO ... s N s ... 4.A FE
02344A-AG-3 . ..[AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 .... 06/25/2026 . J P MORGAN SEC ... .. 1,135,924 |. ..1,122,000 |. 2.BFE ..
023770-AA-1 . ..| AAL ENGINE PRIVATE PLACEMENT  5.460% 06/20/33 06/15/2026 .....|PRIVATE PLACEMENT .65,000,000 |. .65,000,000 |. 1.EPL ..
02377R-AA-9 . ..| AAL ENGINE PRIVATE PLACEMENT  6.040% 06/20/31 06/15/2026 .....|PRIVATE PLACEMENT .11,000,000 |. .11,000,000 |. 2.APL ..
032177-AJ-6 . ..| AMSTED INDUSTRIES  4.625% 05/15/30 .. 06/25/2026 . JEFFERIES & CO ... ..699,000 |. 3.CFE ..
04010L-BF-9 . ..| ARES CAPITAL CORP  5.875% 03/01/29 .. 06/25/2026 . MORGAN STANLEY FIXED INC 1,212,000 2.BFE ..
07367A-AA-7 . ..| BEACON POINT DC LLC ~ 6.129% 11/30/42 06/25/2026 . Various ...cceeeeeeeeeeennnns 2,369,000 2.BFE ..
075560-BT-1 . ..| BEAZER HOMES USA  7.250% 10/15/29 ... 06/25/2026 . JANE STREET EXECUTION SERVICES 410,000 4BFE ..
09624H-AA-7 . ..| BLUELINX HOLDING ~ 6.000% 11/15/29 ... 06/25/2026 . SUSQUEHANNA ... .638,000 4.CFE ..
096630-AF-5 . ..| BOARDWALK PIPELINES LLC ~ 4.450% 07/15, 06/04/2026 MESIROW FINANCIAL .. 2,297,000 2.BFE ..
1248EP-CK-7 . ..| CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 . 06/25/2026 . MIZUHO SECURITIES USA INC . 3.CFE ..
125896-BU-3 . ..|CMS ENERGY CORP  4.750% 06/01/50 .......... 06/25/2026 . BANK of AMERICA SEC .. 2.CFE ..
14041T-AB-4 . ..| CAPITAL POWER US HOLDING ~ 6.189% 06/01/35 . 06/25/2026 . Various ... 2.CFE ..
143905-AP-2 . .. | CARRIAGE SERVICES INC ~ 4.250% 05/15/29 ..... 06/25/2026 . JEFFERIES & 4.CFE ..
164110-AN-1 . .| CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32 06/25/2026 . J P MORGAN SEC ... 2.BFE ..
17325F-BN-7 . .| CITIBANK NA  4.576% 05/29/27 ........cevvunnnn. 05/04/2026 . KEY BANC-MCDONALD .. 1.DFE ..
174610-BF-1 ......... CITIZENS FINANCIAL GROUP  5.841% 01/23/30 ....cieeeeeeneeeeemneneeeeeeneneeeeeeeene e e eeenneeeeennnnneeee |ennad 06/25/2026 ..... CITIGROUP GLOBAL MKTS ... 2.AFE
20848V-AB-1 CONSENSUS CLOUD SOLUTION  6.500% 10/15/28 ... GOLDMAN SACHS 4.C FE
210385-AU-4 . .. | CONSTELLATION EN GEN LLC ~ 5.300% 06/01/36 . J P MORGAN SEC 2.AFE ..
225310-AS-0 . .|CREDIT ACCEPTANC ~ 6.625% 03/15/30 ......... BARCLAYS ........... . N 3.CFE ..
229917-AA-7 CUMBERLAND COMB CYCLE GE ~ 5.821% 05/15/56 . MORGAN STANLEY FIXED INC .. ....14 000,000 |. .... 14,000,000 |... 1.C FE
233331-BQ-9 ......... |DTE ENERGY COMPANY  6.200% 07/01/58 J P MORGAN SEC ... ...25,000,000 |. ...25,000,000 |... 2.CFE
25461L-AD-4 . .. |DIRECTV HOLDINGS/FING 10.000% 02/15/31 .. UBS WARBURG ....... ..293,000 |. 4.AFE ..
29273R-BA-6 . .|ENERGY TRANSFER PARTNERS ~ 6.942% 11/01/66 . MORGAN STANLEY FIXED INC ..521,000 |. 3.AFE ..
293712-AC-9 ENTERPRISE FINANCIAL SERVICE ~ 6.250% 07/01/36 ..cevvvuneeeeernieeeeeenie e e eeeene e e e eeen e e e eennneeee |eennnd 06/12/2026 ..... STIFEL NICHOLAS ..10,000,000 |... 2.BFE
302570-All-6 NEXTERA ENERGY ~ 6.021% 10/01/66 ......cevvnniiiiiiiniiiiiiiiiiie i cinii e eerrei e eenn e ennens [eennnd 06/25/2026 ..... MILLENNIUM ADVISORS .. ..799,000 |... 2.BFE
302570-AX-4 . .|NEXTERA ENERGY  6.051% 06/15/67 .. 06/25/2026 . SUMRIDGE PARTNERS 2.BFE ..
1.0 Fi

30303M-AK-8

Meta Platforms, Inc

6.300% 05/15/56 ..

06/25/2026

Various

m
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316640-AA-2 5TH AND MENDOCINO PARTNE  3.720% 03/01/83 ...eeeneieeeeieeeeeeeeee e e e eeeee e e e e eeene e e e eennee e eeennnns |eennnd 04/09/2026 ..... L= PP KSR UURPR ISP 1,000,000 |eevennneieeennnnns 1,000,000 |... 1. .
337932-AH-0 . .. |FIRST ENERGY CORP  3.900% 07/15/27 .......... 06/02/2026 FIFTH THIRD BANK 2
34960P-AE-1 . ..| FORTRESS TRANSPORTATION & IN  7.875% 12/01/30 06/25/2026 . Various ...... 3
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLD  9.250% 02/01/29 ..... 06/25/2026 . MARKET AXESS 4
360271-AN-0 . ..| FULTON FINANCIAL CORP  5.950% 05/15/36 05/01/2026 .....|PIPER JAFFRAY .. 2
361448-AZ-6 . ..|GATX INC ~ 3.850% 03/30/27 .......cvvnnnnn. 04/07/2026 .....|MORGAN STANLEY FIXED INC 2
37045X-DS-2 . .| GENERAL MOTORS FINL CO  3.100% 01/12/32 . 06/25/2026 . SUSQUEHANNA ... 2
377320-AA-4 GLATFELTER  4.750% 11/15/29 ..euviiiiiiiiiiii i enanans [anand 06/25/2026 ..... MARKET AXESS ... 4.
37940X-AX-0 GLOBAL PAYMENTS INC  5.200% 11/15/32 .eeeeeeeeeeeeee e e e e e e eeenn e eee [eennnd 06/25/2026 ..... MORGAN STANLEY FIXED INC .. 2.
38141G-B3-7 . ..| GOLDMAN SACHS GROUP INC ~ 5.330% 07/23/35 06/25/2026 . CITADEL SECURITIES LLC . 1
38152B-AH-4 . .| GOLDMAN SACHS PRIVATE CR GOLDMAN SACHS PRIVATE 5.875 31  5.875% 01/31/31 05/06/2026 Tax Free Exchange ..... 2
398905-AN-9 GROUP 1 AUTOMOTIVE INC ~ 4.000% 08/15/28 .......uviiiiiininiiiiiiiiiieiceiiine e cenni e eenninns feenand 06/25/2026 ..... BANK of AMERICA SEC .. 3.
40139L-BN-2 GUARDIAN LIFE GLOB FUND  4.327% 10/06/30 ..eevvuuneeeemnnnaeeeemnnnaeeeeennnaeeeeennnneeeeennnnaeeeennnnns |eennnd 06/25/2026 Various ... 1.
404119-DA-4 . ..[HCA INC ~ 5.500% 03/01/32 ............ 06/25/2026 . Various ... 2
42704L-AF-1 . ..|HERC HOLDINGS INC ~ 7.000% 06/15/30 06/25/2026 . JANE STREET EXECUTION SERVICES 3
42824C-BR-9 ......... |HP ENTERPRISE CO  4.450% 09/25/26 06/29/2026 . TD SECWRITIES .......... 2
431318-AU-8 . ..|HILCORP ENERGY  5.750% 02/01/29 ... 06/25/2026 . MILLENNIUM ADVISORS 3
43849R-AF-2 . .. |HONEYWELL AEROSPACE INC ~ 4.600% 03/16/33 06/25/2026 . Various ... 1
440327-AN-6 . .| HORACE MANN EDUCATORS ~ 4.700% 10/01/30 04/17/2026 BARCLAYS .. .10,000,000 |. 2
456142-AA-6 . ..| INDUSTRIAL F&B INV  7.750% 02/11/33 ... 06/25/2026 . JEFFERIES & CO . 4
46188B-AD-4 . .| INVITATION HOMES OP  4.150% 04/15/32 .. 06/25/2026 . SUNTRUST 2
46647P-ER-3 . .. | JPMORGAN CHASE & CO  4.946% 10/22/35 .. 06/25/2026 . Various ... 1
AT232M-AG-7 . ..| JEFFERIES FIN LLC / JFIN ~ 6.625% 10/15/31 . 06/25/2026 . CITIGROUP GLOBAL MKTS 3
48123U-AB-0 . ..| JPMORGAN CHASE & CO  4.913% 05/15/47 .. 06/25/2026 . STIFEL NICHOLAS ..... 2
493260-AA-4 . ..|KEYCORP CAPITAL Il 7.750% 07/15/29 .. 04/24/2026 . SUMRIDGE PARTNERS 3
50227*-AB-8 . ..|LSP GRID HOLDING PRIVATE PLACEMENT 4.9 06/30/2026 PRIVATE PLACEMENT 2
50249A-AR-4 . ..|LYB INT FINANCE I11  5.875% 01/15/36 .. 06/25/2026 . Various ......... 2
531542-AD-0 . .|LIBERTY UTILITIES CO  5.650% 05/15/36 05/12/2026 . TD SECURITIES .. 2
563571-AN-8 MANITOWOC COMPANY INC ~ 9.250% 10/01/31 .eeeieeeeeie et e e e e e e eennne e eennn |eennnd 06/25/2026 SUMRIDGE PARTNERS .. 4
571676-AZ-8 MARS INC ~ 5.000% 03/01/32 J P MORGAN SEC ... 1
59001A-BD-3 . ..|MERITAGE CORPORATION  3.875% 04/15/29 . STIFEL NICHOLAS 2
59565J-AA-9 . .MIDAS OPCO HOLDINGS LLC  5.625% 08/15/29 BARCLAYS .. 4
59833C-AC-6 MIDWEST CONNECTOR CAPIT ~ 4.625% 04/01/29 ... Various ... 2
60855R-AN-0 MOLINA HEALTHCARE INC ~ 6.500% 02/15/31 .. Various 3
610202-BR-3 . ..| MONONGAHELA POWER CO  3.550% 05/15/27 . HILLTOP SECURITIES INC. 1
61747Y-EF-8 . .| MORGAN STANLEY  2.484% 09/16/36 ........ Various .......eeeveveeinnnns 2
624828-AA-0 MOZART DEBT MERGER SUB  3.875% 04/01/29 ...ceeveiieeeeeeeeeeeeeene e e eeeene e e e eeenee e e e eennnneeeeennnn |+e022.06/25/2026 ... MORGAN STANLEY FIXED INC 1,484,584 | 1,526,000 |... 2
62912X-AC-8 NGPL PIPE LLC  7.768% 12/15/37 eevvvniiiiiiiiiiiiiiiiiie e rrnn e ennane s [anand 06/25/2026 ..... ROBERT W. BAIRD .. 851,114 |. 730,000 |... 2
62912X-AG-9 . ..|NGPL PIPE LLC  5.600% 08/15/36 .... 05/27/2026 . J P MORGAN SEC ... .. 7,979,520 |. .. 8,000,000 |. 2
63745*-AD-0 . ..|NATL RURAL UTIL PRIVATE PLACEMENT  5.950% 04/20/56 . 04/20/2026 . PRIVATE PLACEMENT .25,000,000 |. .25,000,000 |. 1
63938C-AK-4 . .. |NAVIENT CORP-WHEN DISTRIBUTE ~ 5.000% 03/15/27 .. 06/25/2026 . Various ......... . ..771,000 |. 3
640695-AA-0 . ..|NEPTUNE BIDCO US INC ~ 9.290% 04/15/29 ... 06/25/2026 . MARKET AXESS ... . 304,000 4
65719%-AA-3 . ..|NORTH AMERICAN T PRIVATE PLACEMENT  5.700 05/21/2026 . PRIVATE PLACEMEN 1,000,000 2
665789-BA-0 . ..|NORTHERN STATES PWR  4.200% 09/01/48 .. 04/28/2026 . FIRST HORIZON ..... . 780,000 1
675232-AE-2 . .. | OCEANEERING INTL INC  6.875% 07/15/34 . 06/24/2026 . J P MORGAN SEC HI-YIELD 5,000,000 3
680223-AN-4 . ..|OLD REPUBLIC INTL CORP  5.700% 06/01/36 . 05/13/2026 . MORGAN STANLEY FIXED INC 14,000,000 2
68389X-CT-0 . ..| ORACLE CORP  4.700% 09/27/34 .......... 06/25/2026 . MORGAN STANLEY FIXED INC 1,123,000 2
69073T-AU-7 . ..| OWENS-BROCKWAY GLASS ~ 7.250% 05/15/31 . 06/25/2026 . BANK of AMERICA SEC .. 525,000 4
69349A-AA-0 . ..|PNC CAPITAL TRUST C  4.492% 06/01/28 06/25/2026 . SEAPORT GROUP LLC 810,000 2
69354N-AE-6 . ..|PRA GROUP INC ~ 8.375% 02/01/28 .... 06/25/2026 . MARKET AXESS ... 409,000 3
695114-DG-0 . ..|PACIFICORP  7.125% 08/15/56 .. 06/25/2026 . Various ......... .. 784,000 3
704326-AC-1 . ..|PAYCHEX INC  5.600% 04/15/35 .... 06/25/2026 . CITIGROUP GLOBAL MKTS 1,006,000 2
70450Y-AP-8 . .| PAYPAL HOLDINGS INC ~ 5.150% 06/01/34 .. 06/23/2026 . OPPENHEIMER & CO . . 11,875,800 |. . 12,000,000 |. 1
718172-DB-2 PHILIP MORRIS INTERNAT-W/1 ~ 5.375% 02/15/33 ...evvviiiiiiiiiiiiiiiiiiiinieeciniie i cnaenn [eennnd 06/25/2026 ..... WELLS FARGO 1,483,085 [cvvviiiiiininininns 1,440,000 |... 1.
T2348N-AA-7 PINNACLE FINANCIAL PARTN  5.596% 05/19/32 . 05/12/2026 ..... MORGAN STANLEY FIXED INC .. .... 14,000,000 |. .... 14,000,000 ... 2.
731020-AA-4 . .|POLAR TANKERS INC ~ 5.951% 05/10/37 ..... .. 06/16/2026 KEY BANC CAPITAL MARKETS .. .. 1,710,786 |. .. 1,625,018 |. 1.
731068-AB-8 POLARIS INDUSTRIES INC  5.600% 03/01/31 .....iiiiiieinuasieernnnuaseeernennnasaerennnnsssaeennnsaaseernnnnssseeee |oennnd 06/25/2026 ..... Var ious ... 14,322,640 |. .. 14,357,000 |... 2.
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7415311-CU-1 PRU  4.400% 08B/27/27 ...t e e e e e e e e e e e ennnanes |eenaad 06/02/2026 ..... INTL FCSTONE FINANCIAL INC .. 1,325,000 |... ... 15,547 |1.D FE
T4751A-AA-1 . ..| QTS FAYETTEV | DC1-2/TRS ~ 5.700% 04/15/36 . 06/25/2026 . CITADEL SECURITIES LLC . .10,000,000 |. 112,417 [2.B FE ..
756109-BY-9 . .| REALTY INCOME CORP  4.450% 09/15/26 04/28/2026 . BARCLAYS ........ .10,878 [1.G FE ..
76009N-AL-4 . ..| RENT-A-CENTER ~ 6.375% 02/15/29 ... 06/25/2026 . MARKET AXESS . 11,993 [4.B FE ..
78355H-LA-5 . ..|RYDER SYSTEM INC ~ 5.300% 03/15/2 05/28/2026 . STIFEL NICHOLAS 65,138 |2.A FE ..
T8412F-AX-2 . .| SESI LLC  7.875% 09/30/30 ....... 06/25/2026 . J P MORGAN SEC ... .. 7,581 [4.A FE ..
78454-AY-6 . .| SM ENERGY CO  7.000% 08/01/32 .. 06/25/2026 . JANE STREET EXECUTION SERVICES . 15,761 |3.B FE ..
78516F-AB-5 SABAL TRAIL TRANS  4.682% 05/01/38 .evvvniiiiiiiiiiiiiiiiine e e eenn e e eennans [enand 06/03/2026 ..... KEY BANC-MCDONALD . 12,876 |2.A FE
79466L-AU-8 SALESFORCE.COM INC ~ 5.550% 03/15/36 .eevvueeeeirnneeeeeennieeeeeenea e e eeennnae e eeennnn e e e eennnneeeeeennn |eennnd 06/25/2026 MORGAN STANLEY FIXED INC . 15,339 | 1.F FE
816851-BX-6 . ..| SEMPRA ENERGY ~ 5.250% 03/15/36 ....... 04/30/2026 . Various ... . 35,000 [2.B FE ..
81685V-AA-1 . .| SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 . 06/25/2026 . BARCLAYS .. . 22,907 |2.C FE ..
838518-AA-6 SOUTH JERSEY INDUSTRIES ~ 5.020% 04/15/31 ...oiviviiiiiiiiiiiieiiciinie e eens [oeees 06/11/2026 ..... SEAPORT GROUP LLC .. . 39,742 |3.A FE
854502-AN-3 STANLEY BLACK & DECKER INC ~ 4.000% 03/15/80 .....ceeeemrmunaeeeemnnnaeeeeennnaeeeeennnneeeeenenneeeeennnnns |eennnd 06/25/2026 ..... MORGAN STANLEY FIXED INC .. . 11,798 |2.C FE
857477-AY-9 . ..| STATE STREET CORP  4.926% 06/15/47 ....... 06/25/2026 . SEAPORT GROUP LLC .. 2.AFE ..
861932-AA-9 . ..| STONEPEAK NILE PARENT  7.250% 03/15/32 06/25/2026 . BARCLAYS ....covvennnns 3.AFE ..
862121-AB-6 . ..| STORE CAPITAL CORP  4.625% 03/15/29 ... 06/25/2026 . CITADEL SECURITIES LLC . 2.BFE ..
862121-AD-2 . ..| STORE CAPITAL CORP  2.700% 12/01/31 06/25/2026 . JANE STREET EXECUTION SERVICES 2.BFE ..
87110C-AB-3 . ..| SWORD PURCHASER LLC ~ 8.250% 04/15/33 .. 06/25/2026 . Various .......o.eeeees 4.AFE ..
87251F-AB-5 . ..| TCW Direct Lending Secured A Note  6.664% 09/30/32 . 04/22/2026 . PRIVATE PLACEMENT 1.C FE ..
883199-AR-2 . .. | TEXTRON FINANCIAL CORP  5.640% 02/15/42 . 06/25/2026 . SUMRIDGE PARTNERS 3.AFE ..
887389-AK-0 . .| TIMKEN CO  4.500% 12/15/28 . 06/25/2026 . GOLDMAN SACHS .. 2.BFE ..
90041L-AG-0 . ..| TURNING POINT BRANDS INC 7. . 06/25/2026 . JANE STREET EXEC 3.CFE ..
90932L-AH-0 . ..|UNITED AIR 2015-1 A PTT  4.625% 04/15/29 06/25/2026 . JANE STREET EXECUTION SERVICES 2.CFE ..
91836L-AB-8 . ..|VSP OPTICAL GROUP INC ~ 5.400% 06/01/33 05/05/2026 . BANK of AMERICA SEC ..... 2.BFE ..
91838P-AA-9 . ..|VT TOPCO INC ~ 8.500% 08/15/30 .. 06/25/2026 . BANK of AMERICA SEC .. 4BFE ..
919794-AH-0 . .. [ VALLEY NATIONAL BANCORP  6.219% 05/11/2026 .....| STIFEL NICHOLAS ..... 2.BFE ..
92343V-6Z-1 .| VERIZON COMMUNICATIONS ~ 5.250% 04/02/35 . 05/01/2026 .....|KEY BANC-MCDONALD 2.AFE ..
92343V-HN-7 .. | VERIZON COMMUNICATIONS ~ 6.200% 05/14/56 . 05/11/2026 .| WELLS FARGO .......... 2.BFE ..
92343V-HP-2 ......... | VERIZON COMMUNICATIONS =~ 6.050% 05/14/58 .....ceereuneeeeemnniaeeeeemne e e eeeenne e e e eeenee e e eeennnaeeeennnnn [eeeead 05/11/2026 ..... MIZUHO SECURITIES USA INC . .eeeeeeeeeee e e e eeee e e e e e e s e e e e e e e e eemne e e e eenmne e e e e eennnneeeeennnnnns eeennnnnnareeemnnnnneeeemnnnnnaeees Joemmnnaaneeemnnniannees 1,078,000 |.evvvenneeeeennnnns 1,078,000 |... 2.BFE
925524-AH-3 ......... [VIACOM INC.  7.875% 07/30/30 ...oeiiiruiniiiiiiiiiiie it nanaa [eeeed 06/25/2026 ..... Various 391,773 |. 373,000 |... 3.AFE
92564R-AB-1 . |vICl  4.625% 12/01/29 .......... GOLDMAN SACHS .. 1,472,819 |. .. 1,498,000 |. 2.CFE ..
92840V-BB-7 . .| VISTRA OPERATIONS CO LLC  5.250% 04/30/33 . Various ... 17,048,642 |. .17,084,000 |. 2.CFE ..
92921E-AA-0 VOYAGER PARENT LLC  9.250% 07/01/32 ..eeeeeeeeeeeeenieeeeeeete e e e eeenne e e e eeeene e e e eennneneeeennnneeeeens |eennnd 06/25/2026 ..... SUNTRUST .. N 4.A FE
015857-80-8 ALGONQUIN POWER & UTILITIES PREFERRED ......eivevvvueniiiiiiiiiiiieiiiiis e ccniis s srrsi s e snnnnisseesnnnns feanand 04/22/2026 B T I R RO, 1,806,000 |. 3.AFE
06368L-3K-0 . ..|BANK OF MONTREAL  5.370% 06/04/27 ...... KEY BANC-MCDONALD 2,484,282 |. 1.F FE ..
286181-AP-7 . .| ELEMENT FLEET MANAGEMENT ~ 5.037% 03/25/30 . Various . 1,355,946 |. 2.AFE ..
29250N-BC-8 ENBRIDGE INC  5.750% 07/15/80 ...eveeeeeeeeeeneeeeeeen e e e eeene e e e eeene e e e e ee e e e e enne e e e eennnanneeee |eenaad 06/25/2026 ..... Various ... 1,572,020 [oeeeeiieiinieeeeenee 1,561,000 ... 2.C FE
375916-AG-8 GILDAN ACTIVEWEAR INC ~ 5.400% 10/07/35 ..evvuniiiiiiiiiiiiiiiiiin e eecerni s ernnn s nnnnnseeees [eenand 06/25/2026 ..... Various ... 1,498,705 |. 1,534,000 |... 2.CFE
89115K-AR-1 . ..| TORONTO-DOMINION BANK ~ 4.866% 04/22/33 06/15/2026 Various ... .20,051,200 | .20,000,000 |. 1.F FE ..
92660F-AN-4 . ..| VIDEOTRON LTD / LTEE ~ 3.625% 06/15/29 . 06/25/2026 . TD SECURITIES .. .. 1,482,149 |. .. 1,532,000 |. 2.CFE ..
DM4015-67-1 . ..| VEDANTA RESOURCES  7.375% 07/13/34 .. 06/25/2026 . CITIGROUP GLOBAL MKTS .10,000,000 |. .10,000,000 |. 3.CFE ..
92243X-AR-2 ......... | VEDANTA RESOURCES  7.750% 07/13/37 .. 06/25/2026 . CITIGROUP GLOBAL MKTS 1,045,000 .. 1,045,000 |. 3.CFE ..
00774M-BT-1 . ..| AERCAP IRELAND CAP/GLOBA  4.125% 02/2 . 04/15/2026 . WELLS FARGO ....... 9,910,600 .10,000,000 |. 2.AFE ..
00973R-AN-3 . ..|AKER BP ASA  5.125% 10/01/34 ............... 06/25/2026 . J P MORGAN SEC . 991,021 1,006,000 2.BFE ..
05501Y-AB-4 . ..| AZULE ENERGY FINANCE PLC ~ 8.250% 01/22/31 . 06/26/2026 JEFFERIES & CO .540,617 ..539,000 4BFE ..
06738E-BV-6 . ..|BARCLAYS PLC ~ 2.894% 11/24/32 .. 06/25/2026 . J P MORGAN SEC 1,424,428 1,584,000 2.AFE ..
090978-AA-5 . ..| BIOCON BIOLOGICS GLOBAL ~ 6.670% 06/26/2026 DEUTSCHE BANK .. 533,445 530,000 3.B FE
10554T-AG-0 . ..| BRASKEM NETHERLANDS  7.250% 02/13/33 .. 06/25/2026 . J P MORGAN SEC ... 319,200 560,000 6. FE
143658-CB-6 . ..| CARNIVAL CRUISE ~ 5.125% 05/01/29 ....... 06/25/2026 . JANE STREET EXECUTION SERVICES .. 416,926 ..418,000 |. 3.AFE
168829-AA-7 . ..|CHILE ELECTRICITY LUX  6.010% 01/20/33 06/09/2026 .....|GOLDMAN SACHS .. 17,733,200 .17,200,000 |. 1.F FE ..
17186H-AH-5 . ..| CIMPRESS NV 7.375% 09/15/32 .......... 06/25/2026 .....|MORGAN STANLEY ..621,159 ..614,000 |. 4BFE ..
30315X-AD-6 . ..| FS LUXEMBOURG SARL ~ 8.625% 06/25/33 06/26/2026 Various .......eeveeeeinnnnn 1,056,704 1,103,000 3.CFE ..
314890-AC-8 . .| FERGUSON FINANCE PLC  4.250% 04/20/27 . 05/28/2026 . HILLTOP SECURITIES INC. 8,332,500 |. 8,335,000 |. 2.AFE ..
404280-FL-8 ......... HSBC HOLDINGS PLC-SPONS  4.675% 03/10/32 .....oiviiriiiiiiiiiiiiiniiciiiiis e censi s ennnee e ees [ennnd 06/25/2026 ..... Various 1,494,156 [oovenniiiiiiiinieins 1,510,000 ... 1.G FE
43475R-AP-1 AMRIZE LTD  4.600% 04/07/27 ...eeeeeeeeeeeeeeeee e et e e e e e enene e e e e eenne e e e eeennnaeeeeennnnnes |eenaad 05/18/2026 ..... STIFEL NICHOLAS .. .. 11,365,698 |. .. 11,332,000 |... 2.A FE
43475R-AN-6 . .| AMRIZE LTD AMRIZE FIN US LLC 6.5 12SEP43  6.500% 09/12/43 . 04/17/2026 .| STIFEL NICHOLAS .. 2,131,280 |. 2,000,000 |. 2.AFE ..
552021-AA-8 MC BRAZIL DWNSTRM  7.250% 06/30/31 ..iieruueieeimununseeaennnnnaareernnnnasaernnnnnsssennnnnnsssernnnnnssseeenns |oennnd 06/26/2026 ..... MARIVA CAPITAL MARKETS . 672,503 |. 711,342 |... 4.A FE
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55377J-AC-1 MSU ENERGY SA  9.750% 12/05/30 ....eeeernneeeeimnnieeeeeennaeeeeeenneeeeeennnaeeeeennnn e e eeennnneeeeennnnns |eenand 06/26/2026 MARIVA CAPITAL MARKETS . U 592,328 |. 583,000 |... ...3,790 [4.CFE ..........
55609N-AD-0 . .. [MACQUARIE AIRFINANCE HLD  6.500% 03/26/31 . 05/13/2026 . BARCLAYS ......cevnnnns N N . 10,417,500 |. .10,000,000 |. 2.CFE ..
56501R-AK-2 . ..|MANULIFE FINANCIAL CORP  2.484% 05/19/27 05/14/2026 . KEY BANC-MCDONALD 1.F FE ..
67091T-AK-1 . ..| OFFICE CHERIFIEN DES PHO  6.741% Perpet. 06/26/2026 .....|JEFFERIES & CO ... 3.BFE ..
67712M-AB-5 . ..| OHI GROUP SA 13.000% 07/22/29 06/26/2026 .....|MORGAN STANLEY HI 4BFE ..
68666U-AA-3 . .| ORLEN SA  6.000% 01/30/35 ..... 05/11/2026 .| GOLDMAN SACHS ..... 2.AFE ..
706451-BG-5 . ..| PEMEX FINANCE LTD  6.625% 06/15/35 .. ......06/26/2026 .....| JPM FUNDS RECAP 3.AFE ..
T4390T-AA-7 ......... PT SORIK MAR GEO PON  7.750% 08/05/31 ...evvvuniiiiiiiiiiiiiiiiie e ennnnneees [annnd 06/26/2026 ..... GOLDMAN SACHS . . 3.AFE
74408D-AG-9 PROVINCIA DE CORDOBA AGENCY DEBENTURES ~ 8.600% 02/03/35 . 06/25/2026 ..... BARCLAYS 593,000 |... 4.C FE
756250-AE-9 . .|RECKITT BENCKISER TSY ~ 3.000% 06/26/27 .. ..... 06/11/2026 NATIONAL BANK OF CANADA 2,346,000 |. 1.G FE ..
83368R-BZ-4 SOCIETE GENERALE  5.250% 02/19/27 U PP 05/29/2026 ..... TD SECURITIES o Jeerrenenereeneeneeee 8,262,194 | 8,209,000 |... 2.BFE ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 688,081,066 688,417,176
023764-AA-1 .........[AAL  3.650% 0B8/15/28 .....ceeeeeeieeeeiniiee e e eeee e e e e e e e e e e e e e e e e e e e e e nnnn e e e ennnn e e eennnnns [ereeas 04/16/2026 ..... CANTOR FITZGERALD .. 9,733,731 ....10,008,978 |...
02376W-AA-9 . ..| AMER AIRLINE 16-1 A PTT ~ 4.100% 01/15/28 04/13/2026 .....| CANTOR FITZGERALD .. 935,473 .. 950,925
3130MB-AA-1 . ..|FCA US LLC LB PTT  7.757% 03/10/47 .... 04/08/2026 .....|MESIROW FINANCIAL .. 9,979,760 9,940,000
78403D-AT-7 . .| SBA TOWER TRUST ~ 1.631% 11/15/26 . ......04/10/2026 .....|Various ......... 8,025,513 8,150,000
78403D-AV-2 .........[SBA TOWER TRUST  1.840% 04/15/27 .... o foeees 06/04/2026 ..... WELLS FARGO .... I PP PPN, 1,085,157 f..ooeevniiiiiiiinnnnns 1,109,000 |...
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 29,759,634 30, 158,903
023006-PC-R .........|Case Snow Management LLC Revolver 12/15/27 ... U R 04/01/2026 ..... EAGLE REALTY GRP CORP ... 1,592,204 |. 1,592,204 |... 402 ...
026005-PC-T . ..| Seaga Term Loan 10/27/28 . 05/08/2026 .....|EAGLE REALTY GRP CORP . 26,820,630 |. . 27,023,304 |. 5.B Gl
026005-PC-R . ..|Seaga Revolver 10/27/28 ... 06/25/2026 .....|EAGLE REALTY GRP CORP ..720,000 ..720,000 |. 5.B Gl ..
024005-PC-T . ..[Universal Plant Services Term Loan 07/29/29 ... 04/01/2026 .....|EAGLE REALTY GRP CORP 831,237 5.B Gl ..
024005-PC-D . ..|Universal Plant Services Deferred Draw Term Loan 04/01/2026 .....|EAGLE REALTY GRP CORP 3,196,895 5.B Gl ..
024006-PC-R . ..|Best Choice Roofing Revolver 08/07/29 .. 04/01/2026 .| Interest Capitalization .2,365 5B Gl ..
024006-PC-T . ..|Best Choice Roofing Term Loan 08/07/29 ......04/10/2026 .....| Interest Capitalization 47,566 5.B Gl ..
026009-PC-T . ..|Vortex Term Loan 09/04/29 .. 06/08/2026 .....|EAGLE REALTY GRP CORP 6,858,557 5.B Gl ..
026009-PC-R . ..[Vortex Revolver 09/04/29 .... 06/26/2026 .....|EAGLE REALTY GRP CORP 543,993 5.B Gl ..
024007-PC-R . . |Legacy Food Revolver 08/01/30 ... 06/15/2026 .....|EAGLE REALTY GRP CORP . 357,143 5.B Gl ..
025006-PC-D . ..|Aeromax Deferred Draw Term Loan 08/08/30 . 04/08/2026 .....|EAGLE REALTY GRP CORP 2,849,250 5.B Gl ..
025006-PC-R . .. | Aeromax Revolver 08/08/30 ... 06/29/2026 . EAGLE REALTY GRP CORP 1,000,000 5.B Gl ..
024008-PC-R . ..|3G Productions Revolver Loan 06/23/2026 . EAGLE REALTY GRP CORP ..700,000 |. . N 5.B Gl ..
026002-PC-R . .|Astro Pak Revolver 01/31/31 ... 05/14/2026 . EAGLE REALTY GRP CORP .. 728,532 |. .. 728,532 |. 5.B Gl ..
026006-PC-T . .| Anusement Connect Term Loan ......05/21/2026 . EAGLE REALTY GRP CORP . 34,335,130 | . 34,858,000 |. 5.B Gl ..
026008-PC-T Well Master Term Loan 06/01/31 1evvriiiiiiiii e e 06/01/2026 ..... EAGLE REALTY GRP CORP ... .... 12,805,000 [. .... 13,000,000 |... 5.B Gl
026010-PC-T Van Zandt Term Loan 06/25/31 et eennnne s e 06/25/2026 ..... EAGLE REALTY GRP CORP ... .... 38,907,500 |. .... 39,500,000 ... 5.B Gl
026004-PC-T . ..| Arcosa Marine Term Loan 04/01/32 04/01/2026 .|EAGLE REALTY GRP CORP . 25,777,597 | .26,103,896 |. 5.B Gl ..
026004-PC-R . .|Arcosa Marine Revolver 04/01/32 . ......04/10/2026 .....|EAGLE REALTY GRP CORP .. 974,026 |. .. 974,026 |. 5.B Gl ..
026007-PC-T H3 Group Term Loan 05/19/32 e [ 05/19/2026 ..... EAGLE REALTY GRP CORP ... .. 23,209,063 |. ... 23,562,500 ... 5.B Gl
02526*-AD-3 American Combustion Industries Deferred Draw Long Term (B) 08/31/28 .oeeeeeeeeeeiieeeeee eennd 06/05/2026 ..... EAGLE REALTY GRP CORP ...eeeeiieeeeeeneueeeeeeenne e e eemeene e s eeennnn e e e e emnnneeeeemnnnnseeennnnnaseeennnnnanes [reeernnnnaneeeennnnaneeeennnnnnenes |oeernnnnnereernnnnneeeeens 989,557 |oiiiiiiiiiiiiiiiinnnns 1,005,671 |... 4.C
23285*-AA-6 . ..|Decks & Docks Lumber Co Inc Term Loan 10/04/28 . 05/29/2026 .....|EAGLE REALTY GRP CORP 4.B
296508-AA-8 . ..|Eskola Deferred Draw Term Loan A 12/19/29 .. 04/01/2026 .....| Interest Capitalization 5.A ..
29650@-AC-4 . ..|Eskola Term Loan 12/19/29 oo, 04/01/2026 .| Interest Capitalization 5.A
48236#-AA-9 . ..|K&R Operating, LLC Term Loan 07/23/28 04/01/2026 .....| Interest Capitalization A 5.8
58986%-AA-4 . ..[Merit Brass Term Loan 03/25/31 .oovun 04/01/2026 .| Interest Capitalization .. 149,558 |. 5.A
85172%-AA-1 . .|Springline Advisory Deferred Draw Term Loan ......06/30/2026 .....|EAGLE REALTY GRP CORP . 20,305,844 |. 4.B
89486*-AB-2 Shift Paradigm Revolver 09/08/28 I 04/01/2026 ..... EAGLE REALTY GRP CORP ... I I 5.A ... .
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 206,913,645 209,595,443 XXX
27580C-AK-0 .........|EAST WEST MANUFACTURIN TL B 1L 06/09/32 N 06/09/2026 ..... KEY BANC CAPITAL MARKETS .. .... 29,400,000 [. ....30,000,000 ... 4.CFE ..
04649V-BE-9 ......... ASURION LLC TL B13 1L 09/19/30 UV R 04/01/2026 ..... BANK of AMERICA SEC 1,995,651 |oveeeieeiieieeeeens 2,000,000 |... 3.CFE .ereennnn
09075U-AD-6 BIOMARIN PHARMACEUTICAL INC TL B 1L 01/29/33 ... A - 04/01/2026 ..... MORGAN STANLEY HI-YLD ... 9,964,792 |. ....10,000,000 ... 2.CFE
12541H-AY-9 . ..|CHG HEALTHCARE SERVICES INC TL B 1L 09/30/31 . ......05/07/2026 .....|Tax Free Exchange .. . 1,912,192 |. ..1,911,009 |. 4BFE ..
12568Y-AB-0 . .| CHARLOTTE BUYER INC REV 1L 08/11/27 .......... ..... 06/16/2026 .....| GOLDMAN SACHS .. . 15,173,333 |. . 15,173,333 |. 4.CFE ..
12867P-AB-7 VENTURE GLOBAL CALCASIEU TL B 1L 04/04/33 ... e e 04/09/2026 ..... GOLDMAN SACHS .. ....21,088,411 |. .... 21,250,000 |... 3.C FE
13134N-AK-7 ......... CALPINE CONSTRUCTION FIN TL B 1L LU L U RPN 06/30/2026 ..... O I e O R RO, 4,000,000 fouuuviiiiinnnniinennns 4,000,000 |... 2.AFE
172442-AW-5 . .| CINEMARK USA INC TL B 1L 05/24/30 .......... ......05/12/2026 . Tax Free Exchange ........ 1,455,485 |. 3.AFE
245211I-AL-3 DEL MONTE FOODS CORP Il PIK-TERM 1L 04/02/32 ... I 05/04/2026 ..... Interest Capitalization ... 6. FE ...
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24736C-BII-3 DELTA AIR LINES/SKYMILES TL B 1L 10/20/28 . [eeeees 04/24/2026 Tax Free Exchange .. .. 27,696,585 |. ... 27,698,808 |... 2.AFE
25472Y-AB-T7 . ..| DISCOVERY HOLDINGS INC TL B 1L 06/30/33 .. 05/27/2026 . JPM FUNDS RECAP .. 5,833,333 |. 2.CFE ..
27943U-AN-6 . .. | EDELMAN FINANCIAL CENTER TL 1L 12/01/31 .. 04/30/2026 . Tax Free Exchange 985,031 |. 4.CFE ..
31773H-AF-9 . ..|GIP PILOT ACQUISITION PA TL B 1L 05/19/33 05/19/2026 . Tax Free Exchange .. 298,906 |. 3.CFE ..
44579U-AE-2 . .. |Hunterstown TL B 1L 11/06/31 ooveeeeeeennn 06/03/2026 Tax Free Exchange 533,495 |. 3.C F
584620-A0-4 . .. [MEDICAL SOLUTIONS HOLDIN TL B 1L 09/09/29 06/23/2026 . Taxable Exchange . 37,403 |. 6. FE
584620-AR-2 . . MEDICAL SOLUTIONS HOLDIN TL B 1L 09/09/29 .. ......06/23/2026 . Taxable Exchange . s N 635,847 |. 6. FE
584620-AS-0 MEDICAL SOLUTIONS HOLDIN TL B 1L 09/09/29 A - 06/23/2026 ..... Taxable Exchange . ..21,993 | L 224,417 ... 6. FE ...
65336R-BB-3 NEXSTAR BROADCASTING INC TL B 1L 06/28/32 et ennnnn [eeeees 04/01/2026 ..... BARCLAYS 4,987,437 |... 3.AFE
69074L-AE-9 . ..| OWENS-BROCKWAY GLASS TL B 1L 09/30/32 .. 04/30/2026 .....|WELLS FARGO BK 3.CFE ..
75049E-AS-3 . .| RADNET MANAGEMENT INC TL B 1L 04/18/31 ......06/05/2026 .....|BARCLAYS ........ 4.AFE ..
75049E-AS-3 RADNET MANAGEMENT INC TL B 1L 04/18/31 i e 06/10/2026 ..... Tax Free Exchange .. 4.A FE
77381H-AE-9 ROCKPOINT GAS STORAGE PA TL B 1L 09/18/31 e e [eeeees 05/07/2026 ..... Tax Free Exchange 3.B FE
78516E-AE-2 . ..| SABERT CORP TL B 1L 12/11/28 ..o 05/12/2026 .....|Tax Free Exchange .. 3.CFE ..
86184X-AE-4 . ..| STONEPEAK NILE PARENT TL B 1L 04/09/32 ... ......06/02/2026 .....|Tax Free Exchange 3.AFE ..
87510E-AE-9 . ..| TAMKO BUILDING PRODUCTS INC TL B 1L 09/20/30 . .. 06/17/2026 .....| JPM FUNDS RECAP .. 4BFE ..
88412K-AE-2 . .| THIRD COAST INFRASTRUCTU TL B 1L 09/25/30 .. ......04/23/2026 . Tax Free Exchange 3.CFE ..
94254P-AF-7 . .. | WATLOW ELECTRIC MANUFACT TL B 1L 06/10/33 .. .. 06/10/2026 BMO CAPITAL MARKETS CORP 4BFE ..
G4124R-AC-0 . ..|Grifols Intl Serv USA Inc TL B 1L 04/14/33 . 04/14/2026 . Tax Free Exchange ..... 3.CFE ..
G4768P-AU-5 . ..| INEOS US FINANCE LLC TL B 1L 06/25/32 06/25/2026 . Tax Free Exchange 4.AFE ..
N2014A-AJ-1 . ..| CIMPRESS USA INC TL B 1L 06/03/33 . 05/19/2026 . JPM FUNDS RECAP .. 3.BFE ..
N2014A-AJ-1 . .| CIMPRESS USA INC TL B 1L 06/03/33 . ......06/04/2026 Tax Free Exchange 3.BFE ..
U3000J-AQ-2 . .. |EVERTEC LLC TL B 1L 10/30/30 T 05/13/2026 ..... SUNTRUST I I .. 3.C FE
0209999999 Subtotal issuer credit obligations - bank loans - acquired (unaffiliated) 148, 147,861 149,982, 125 0
0489999999. Total - issuer credit obligations (unaffiliated) 1,502,343,761 1,513,274, 461 4,629,829
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 1,502,343,761 1,513,274, 461 4,629,829
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 1,502,343, 761 1,513,274, 461 4,629,829
38379A-WY-3 ......... [Government Natio201444 gage A 2014-44 LZ  4.000% 03/16/44 .oveiveiveireireeeiiieieisisisiseinenes [ 06/01/2026 ..... [ Interest Capitalization wouuiieuisueueieieieiesiesiesiessessessessessessessessersessessesseseessersersesesseres Joosessersesseseseseseseenaneas

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 . 06/01/2026 ..... Interest Capitalization ...

3137F3-PA-6 ........|FHR FHR 4772 2D 4.000% 11/15/47 . .. 06/01/2026 .....| Interest Capitalization ...

31427RMK-3 .........[Freddie Mac L3961 POOL # SL3961  3.000% 02/01/53 ... INTL _FCSTONE FINANCIAL INC ..

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) 846 515
10568N-AA-0 .........|BRAVO Residentia2024NOlM4g Trus 2024-NW4 A1A  4.350% 01/25/60 .....cevvevereeenueeninenieeniieiiieininene |onens 06/26/2026 BNP SECURITIES N .. 3,418,244 |...
106370-AA-7 .........|Brean Asset Back2022RM5 ities 2022-RM5 A 4.500% 09/25/62 . 06/25/2026 ..... | Interest Capitalization 32,583 |.
10638C-AA-0 .........|BABS 2021-RM1 A 1.400% 10/25/63 ...cevrvererrerneenieniinieens 04/25/2026 ..... | Interest Capitalization 7,010 |.
10638J-AA-5 .........|Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 06/25/2026 ..... | Interest Capitalization 50,744 |.
10638N-AA-6 .........|Brean Asset Back2022RM3 ities 2022-RM3 A  1.750% 02/25/62 . 04/25/2026 ..... | Interest Capitalization 15,862 |.
126694-HK-7 .........| CWHL 2005-25 A6 5.500% 11/25/35 ..veeveveaeeaeeaeeaneaeeane 04/01/2026 ..... | Interest Capitalization JE O 0l
16190A-AK-9 . .| Chase Mortgage F20264  orpora 2026-4 A4A  5.000% 02/25/57 04/07/2026 .....[J P MORGAN SEC ......... . 16,854,736 |. .17,000,000 |.
17330C-BN-7 . Citigroup Mortga2022J1 Trust 2022-J1 A7~ 2.500% 02/25/52 . 04/01/2026 .....[BANK of ANERICA SEC 4,305,546 |. 4,778,341 |.
316923-AA-9 .........[Finance of Ameri2026PC2 tured 2026-PC2 A1  4.500% 06/25/56 06/24/2026 .....|RAYMOND JANES .......... .29,338,101 |. .30,000,000 |.
33853H-AE-1 . .|Flagstar Mortgag202113IN 2021-13IN A5~ 3.000% 12/30/51 ..... 05/27/2026 .....|PERFORMANCE TRUST CAPITAL .

36262J-AF-2 . .. GS Mortgage-Back2021GR2 ities 2021-GR2 A6  2.500% 02/25/52 04/27/2026 . PERFORMANCE TRUST CAPITAL .

36264E-BE-3 ......... GS Mor tgage-Back2022NOM1i ties 2022-NQM1 B2~ 4.062% 05/25/62 .... R I 04/01/2026 ..... WELLS FARGO

4659211-AF-3 JP Morgan Mortga202112 2021-12 A4 2.500% 02/25/52 . B 05/22/2026 ..... INTL FCSTONE FINANCIAL INC ..
46649H-BB-7 . .| JPMNT 2017-6 B4 3.777% 12/26/48 .....ooeennnniieennn. 06/29/2026 . WELLS FARGO .......
466510-BJ-4 . .| JP Morgan Mortga2019INV2 2019-INV2 BS ~ 4.709% 02/25/50 04/01/2026 ROBERT W. BAIRD ..

81746N-CC-0 ....... SENT 2016-3 B2~ 3.605% 11/25/46 ..... 06/29/2026 ..... CITIGROUP GLOBAL MKTS ,806, K
81750T-AE-8 ......... Sequoia Mor tgage20265 2026-5 A5 5.000% 05/25/56 .......c.evveieiieiiiiiiiiiiiiiiiie s e 04/13/2026 ..... BANK of AMERICA SEC .. ..10,179,636 |. ..10,250,000 |...

89180G-AD-1 . .| Towd Point Mortg20228J1 t  4.750% 03/25/62 J P MORGAN SEC 18,664,763 |. "..19,070,000

..... 1,879,064 |...

rrrrr>0>>r>>2>2>2>>>>>

1059999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 98,911,709 101,680,944 170,659
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03882K-AN-2 arbor multifami12021MF3 ge sec 2021-MF3 XA  0.826% 10/15/54 . P AP 04/27/2026 PERFORMANCE TRUST CAPITAL . ... 93,982 |.
03882K-AY-8 . ..|arbor multifamil2021MF3 ge sec  2.830% 10/15/54 .............. 04/28/2026 . Various .......o.eeeees .. 420,715 |.
05555P-AD-4 .. . |Barclays Commerc20245C29gage S 2024-5C29 XA  1.819% 09/15/57 04/27/2026 . BREAN CAPITAL LLC . 105,663 |.

06211H-AG-9 . .. Bank5 r5YR22 2026-5YR22 B 6.184% 06/15/59 ... 05/21/2026 . WELLS FARGO .... . 1.2 359,436 |.

06604M-AG-3 . ..| Bankb q5YR14 2025-5YR14 B 6.474% 04/15/58 . 04/22/2026 . J P MORGAN SEC ...
06644B-AS-3 . .. | Bank5 r5YR21 2026-5YR21 B 6.365% 04/15/59 . 05/05/2026 . CITIGROUP GLOBAL MKTS
08161N-AH-0 . .| BENCHMARK Mor tga2020B16  2.944% 02/15/53 ......06/25/2026 . CITIGROUP GLOBAL MKTS
0816211-BE-5 BMARK  2.148% 09/15/53 ..vvviiieiiiiiiiie et [ 06/30/2026 ..... Cantor Fitzgerald Fixed

08163U-AD-1
08164J-AH-6 .
081921-BA-5 .
081942-AE-4
125039-AH-0

BENCHMARK Mor tga2024V10 2024-V10 XA  1.522% 09/15/57 .
.. | BENCHMARK Mor tga2026B43 2026-B43 XA  1.240% 04/15/63 ..
.| BENCHVARK Mor tga2024V11 2024-V11 XA 0.778% 11/15/57 .
BENCHMARK Mor tga2026V22 2026-V22 B 6.084% 05/15/59 ...
CD 2017-CD6 AM  3.709% 11/13/50

...... 04/27/2026 BREAN CAPITAL LLC ..
06/25/2026 . Various ............
.......04/27/2026 . BREAN CAPITAL LLC
...... 05/19/2026 .....[Various
...... 05/07/2026 .....|WELLS FARGO ....

11,000,000 |
..... 1,000,000 .

125328-AE-7 . ..| CFCRE Commercial2016C7 e Trus  4.162% 12/10/54 .. 06/30/2026 ..... [ GOLDMAN SACHS .. 2,000,000
12652X-AA-1 . ..|Credit Suisse Mo2017TIMErust 2017-TIME A 3.646% 11/13/39 06/26/2026 .....[BMO CAPITAL MARKETS CORP 1,500,000
12652X-AE-3 . ..|Credit Suisse Mo2017TIMErust 2017-TIME B 3.775% 11/13/39 05/05/2026 .....[Various ......... 2,210,000
12660T-AA-0 . ..|Credit Suisse Mo2022LI0Nrust 2022-LION A 7.065% 02/15/27 . 06/30/2026 ..... [ GOLDMAN SACHS .. 2,000,000
26916M-AC-3 . ..|ESTN Trust 2026TONN 2026-TONN B 5.738% 05/12/46 ... 06/30/2026 .....[J P MORGAN SEC 2,000,000
26916M-AG-4 . ..|ESTN Trust 2026TONN 2026-TONN D 6.686% 05/12/46 05/04/2026 . Various ............ 3,255,000
337964-AG-5 . ..|FIVE 2023-V1 2023V  6.559% 02/10/56 . 05/28/2026 . PERFORMANCE TRUST CAPITAL . 5,300,000
36255N-AX-3 . ..| GSMS 2018-GS9 AS  4.141% 03/10/51 ... 04/02/2026 . BREAN CAPITAL LLC .. .874,840
36257U-AQ-0 . ..|GS Mortgage Secu2019GC42rust 2019-GC42 . 05/15/2026 . BREAN CAPITAL LLC 5,000,000
36273X-AJ-0 . .| GS Mortgage Secu2025800Drust 2025-800D B  7.087% 11/25/41 . 06/30/2026 GOLDMAN SACHS .. 2,000,000

2026FX1 2026-FX1 B 5.617% 05/15/59 ......oeevviiinnnnnnnnn.
..| JW Commercial Mo2026MRCOrust 2026-MRCO A 5.125% 06/15/39 .
.| JW Commercial Mo2026MRCOrust 2026-MRCO D 6.075% 06/15/39 .

46594V-AL-0 .
481948-AA-5 .

05/26/2026 .
04/30/2026 .

J P MORGAN SEC
WELLS FARGO .

-32,000,000 |-

-32,000,000 |-

481948-ACG-2 . . 04/30/2026 . WELLS FARGO . .20,000,000 |. .20,000,000 |.
481948-AJ-6 . ..|JW Commercial Mo2026MRCOrust 2026-MRCO E  7.125% 06/15/39 . 04/30/2026 . Various ... .26,860,000 | .26,860,000 |
48269A-AA-0 . .| KSL Resorts 2026HT3 2026-HT3 A 5.125% 06/15/43 ... ......06/21/2026 . WELLS FARGO . .27,000,000 | .27,000,000 |
48269A-AG-7 KSL Resorts 2026HT3 2026-HT3 D 6.375% 06/15/43 ..oovenriiiiiiiiieeeeeeeeeeeen [ 05/21/2026 ..... WELLS FARGO .... ...21,000,000 |. ...21,000,000 |...

19,183,500 |. 19,175,000 |

48269A-AJ-1 KSL Resorts 2026HT3 2026-HT3 E  7.375% 06/15/43 ... 06/26/2026 ..... Various

61690Y-BX-9 . ..[MSC 2016-BNK2 AS ~ 3.282% 11/15/49 ..........cceees .. 06/01/2026 .....|ROBERT W. BAIRD ..405,000 |.

61691U-BK-4 . ..|Morgan Stanley C2019L3  Trust  3.767% 11/15/52 .. ......06/22/2026 .....|BNP SECLRITIES ... 1,000,000 |.

811304-AE-4 ......... SDR Commercial M2024DSNYTrust 2024-DSNY B 5.367% 05/15/39 ...oooiiiiiiiiiiiiiiiiiiiiciiieeceeeeceeeeeeen [ 04/01/2026 ..... Cantor Fitzgerald Fixed ... ,538, e 1,538,000 |...

94990L-AG-3 ......... Wells Fargo Comm20265C9 ortgag 2026-5C9 B 6.100% 05/15/59 ......covvviriiiiiiiiiiiiiiiiiiiiiiiiiiis s 06/16/2026 ..... Various . 16 468,849 |. ..16,000,000 ...

95005B-AG-5 . ..|Wells Fargo Comm20265C8 ortgag 2026-5C8 B 5.552% 03/15/59 ... WELLS FARGO . I P 931,915 |. 928,000 |...

1079999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency commercial mortgage-backed securities (unaffiliated) 240,062,664 236,261,840 267,089

85573-AA-5 Starwood CommercqSIF5A gage T 2025-SIFSA A 5.223% 04/15/37 ....evvvvvveiiiiiiiiiiiiiiiieineeeneniennnnees oo 05/05/2026 ..... SWBC NIKKO , K , .. 2,666 [1.A FE
050720-AW-3 . ..| Audax Senior Deb20204A LC  5.175% 04/20/35 ...........euee. 05/28/2026 . BANK of AMERICA SEC .. .18,981,000 |. .19,000,000 |. 1.AFE ..
067935-AA-4 . ..|Barings Infrastr20261A L0 2026-1A X  4.665% 07/20/39 06/05/2026 .....|MORGAN STANLEY FIXED INC 5,500,000 |. 5,500,000 |. 1.AFE ..
349180-BA-9 . ..|Fort Washington 20191A -1 2019-1A BR2 ~ 5.575% 10/20/37 06/15/2026 .....|WELLS FARGO .... 5,314,310 |. 5,300,000 |. 1.C FE ..
48936U-AA-9 . ..|Kennedy Lewis CL ~ 7AR 7AR A1RR  4.864% 04/22/37 ..... 06/09/2026 .....|BARCLAYS .. .25,000,000 |. .25,000,000 |. 1.A FE
55281G-BA-5 . .| MCF CLO LLC 20181A 2018-1AR ATRR  5.195% 07/18/38 06/25/2026 . SCOTIA ... .20,000,000 |. .20,000,000 |. 1.A2Z
623908-AL-4 . .. | MOUNTAIN VIEW CL20241A 2024-1A D1 7.330% 10/16/37 . ......04/13/2026 . NOMURA SECURITIES INTERNATIONA 1,835,038 |. 1,825,000 |. 2.B FE
T3743E-AL-2 ......... Post CLO LTD  20241A 2024-1A X 4.644% 03/30/39 P R 05/06/2026 ..... L R RO 5,640,000 |.oooeeeiiiiieniii, 5,640,000 |... 1.A FE
77342B-AN-0 Rockford Tower C20241AR 2024-1AR XR  4.675% 07/20/39 ....oevvviiiiiiiiiiiiiiiiiiiiicccceccecccccceeecceeeeeee oo 06/29/2026 ..... CITIGROUP GLOBAL MKTS .. e [ 4,000,000 |oeeeiiiiiiiiiiiiinns 4,000,000 |... 1A2Z ...
834926-AE-7 . .| 20261A 2026-1A B 5.417% 04/25/39 .....evvvvrnnnnnnnnnnnns 04/02/2026 . J P MORGAN SEC ...... .20,000,000 |. .20,000,000 |. 1.C FE
897921-AA-0 TruPS Financials20263A curiti 2026-3A A1 5.472% 04/21/39 BANK of AMERICA SEC . P ....28,000,000 |. ....28,000,000 |... 1.AFE .. .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatmg non-agency - CLOS/CBOS/CDOS (unaffiliated) 135, 144,736 135, 140,000 XXX
50246*-AL-3 . ..|LVNV Funding LLC Class A TL 06/30/31 ... U R 06/30/2026 ..... PRIVATE PLACEMENT ...24,000,000 |. ...24,000,000 |... 1FZ..
723046-AA-8 . ..|PINEBRIDGE ~ 8.417% 09/21/32 ..... 06/26/2026 .....|PRIVATE PLACEMENT .. 2.CFE
723048-AB-6 . ..|PINEBRIDGE  10.417% 09/21/32 .. 06/26/2026 .....|PRIVATE PLACEMENT .. 4.AFE ..
(G68476-AA-3 . ..[SoFi Class A 05/21/33 05/22/2026 . PRIVATE PLACEMENT .. 1.APL ..
668476-AB-1 . ..[SoFi Class B 05/21/33 .. 05/22/2026 . PRIVATE PLACEMENT .. 1.EFE ..
(G68476-AC-9 . ..|SoFi Class C 05/21/33 .. ......06/22/2026 . PRIVATE PLACEMENT .. 2.CPL ..
668476-AD-7 ......... SoFi Class D 05/21/33 R R 05/22/2026 ... PRIVATE PLACEMENT 3BPL..........
G68476-AE-5 ......... SoFi Class E L P PP PP PPPPPRN [STPPON 05/22/2026 ..... PRIVATE PLACEMENT 4BPL ..........
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(668476-AA-3 SoFi Class A 05/21/33 06/11/2026 ..... PRIVATE PLACEMENT .. 25,768,125 |. .. 25,768,125 |...
(66847€-AB-1 . ..[SoFi Class B 05/21/33 .. ..... 06/11/2026 .....|PRIVATE PLACEMENT .. 4,453,750 4,453,750
668476-AC-9 . ..|SoFi Class C 05/21/33 .. ..... 06/11/2026 .....|PRIVATE PLACEMENT .. 2,981,719 2,981,719
(66847€-AD-7 . ..[SoFi Class D 05/21/33 .. ..... 06/11/2026 .....|PRIVATE PLACEMENT .. 1,072,969 1,072,969 .
(668476-AE-5 . ..[SoFi Class E 05/21/33 .. 06/11/2026 .....|PRIVATE PLACEMENT .. 973,906 973,906 PL ..
72304%-AA-6 . ..|PINEBRIDGE ~ 6.000% 09/30/33 ..... 05/08/2026 .....|PRIVATE PLACEMENT .. 3,184,316 3,184,316 PL
LENDMA-21-C . .|Lendmark Funding Trust 2021-A Class C 05/15/34 .. ......06/30/2026 .....|PRIVATE PLACEMENT .. 97,965 |. 98,358 |. z
LENDMA-21-D Lendmark Funding Trust 2021-A Class D L P R 06/30/2026 ..... PRIVATE PLACEMENT .. 76,742 |. .. 77,050 |... Z..
02528F-AE-5 American Credit 20262 ce Rec 2026-2 C  4.850% 05/10/32 .. 04/17/2026 ..... CITIGROUP GLOBAL MKTS ... FE
03770#-AA-6 . ..|APOGEM  5.130% 06/18/37 .... ..... 06/18/2026 .....|PRIVATE PLACEMENT .. FE ..
03770#-AB-4 . .| APOGEM  5.130% 06/18/37 .... ..... 06/18/2026 .....|PRIVATE PLACEMENT ,251, K K FE ..
107927-AG-0 Bridgecrest Lend20261  Secur 2026-1 E  6.630% 02/15/33 .. U RN 06/26/2026 ..... WELLS FARGO 1,990,156 |...oooeeeeeeeeennn, 2,000,000 |... FE
108056-AG-7 Bridgecrest Lend20231  Secur 2023-1 E 10.370% 07/15/30 R 04/17/2026 ..... T OO POPPPPPPPPPPPPI R 1,747,666 |..oevveeeiiiiiiiinenns 1,630,000 |... FE i
10807V-AG-0 . ..|Bridgecrest Lend20262  Secur 2026-2 E  7.170% 05/16/33 .. 06/26/2026 .....|Various . .. 4,469,463 |. .. 4,450,000 |. FE ..
124290-AD-9 . ..|Bayview Oppor tun2026CRD1er Fun 2026-CRD1 B 5.528% 09/25/34 .. 06/03/2026 .....[SMBC NIKKO .15,000,000 |. .15,000,000 |. FE ..
362096-AA-9 . ..|Golub Capital Partners GDLC Feeder Fund 7.234% 07/31/31 .. ......06/12/2026 .....|PRIVATE PLACEMENT ..2715,911 |. ..2715,911 |. PL ..
46664M-AA-9 . ..| JP Morgan MortgarACES1 ~ 4.894% 04/25/66 .... .. 06/01/2026 .....|J P MORGAN SEC ... . 17,588,001 |. 17,779,689 |. FE ..
670808-AA-8 . ..|NUVEEN CPACE LENDING RN FEEDER Class A Note 5.850% 12/20/65 05/05/2026 ..... [PRIVATE PLACEMENT . 19,400,000 |. . 19,400,000 |. PL ..
74940C-AA-9 . .. | Woodward Capital2026CES4ent 2026-CES4 A1A  5.124% 04/25/56 04/16/2026 WELLS FARGO ....... . 14,999,664 |. .15,000,000 |. FE ..
87301A-AA-8 . ..| TCW Steel City Secured A Note 6.234% 10/31/35 . 05/12/2026 . PRIVATE PLACEMENT 1,721,044 |. 1,721,044 PL ..
87301A-AB-6 . ..| TCW Steel City Secured B Note  8.234% 10/31/35 . 05/12/2026 . PRIVATE PLACEMENT .. .. 782,293 |. 782,298 |. PL ..
87303*-AA-9 . ..|THL Credit  5.000% 12/31/27 ..ccooeviiiiiiiiinnnnnns 04/30/2026 . PRIVATE PLACEMENT . ... 36,390 |. .. 36,390 |. PL ..
891962-AA-0 . ..| Towd Point Mortg2026CES3t 2026-CES3 A1 5.302% 06/20/66 . 06/15/2026 .....|BANK of AMERICA SEC . 18,999,915 |. 19,000,000 FE ..
AUDMEZ-V*-1 . ..| AUDAX MEZZANINE Audax MZ V  8.000% 04/30/30 . 06/26/2026 .....|PRIVATE PLACEMENT . 3,038,194 3,038,194 PL ..
OBENFI-TV-A . ..|Benefit Street Partners  3.764% 04/11/30 .. 06/26/2026 .....|PRIVATE PLACEMENT .. 1,892,929 1,892,029 |. PL ..
OBENFI-TV-B . ..|Benefit Street Partners  3.764% 04/11/30 .. 06/26/2026 .....|PRIVATE PLACEMENT .. .. 946,465 .. 946,465 |. PL ..
80821T-AA-4 . .| TruPS Financials20262A curiti  5.523% 04/15/39 05/26/2026 . PRIVATE PLACEMENT .. 40 000,000 |. .40,000,000 |. FE ..
89821T-AB-2 TruPS Financials20262A curiti  5.923% 04/15/39 . PRIVATE PLACEMENT ...uuuuutttstittt e .... 10,000,000 |. ...10,000,000 |... FE
1119999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffiliated) 249,901,922 249,968,441
36279%-AA-2 ......... [6C Customer Value RNF Issuer Class A 06/18/41 oo | 06/18/2026 ..... [PRIVATE PLACEMENT ... .exvesteeressstaessesssenesseneasentssasessasessenensssenssnenessenesnentssenessenensaensane |oesessensssenesenessanesseensenes |oenessasessaeneasens 10,000,000 [....vvvvvnennnnnnnnnns 10,000,000
1339999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - other financial asset-backed securities - not self-liquidating (unaffiliated) 10,000,000 10,000,000
246921-AJ-9 . Dell Equipment F20261A rust 2026-1A C  4.800% 12/22/31 ... ...04/08/2026 ..... BARCLAYS 4,749,914 |oeveeiiiiiiiiiiiins 4,750,000 |...
246921-AL-4 .........|Dell Equipment F20261A rust 2026-1A D  5.190% 11/22/32 ... ...04/08/2026 ..... BARCLAYS 4,499,720 |...ovviiiiiiiiiiiines 4,500,000 |...
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 9,249,634 9,250,000
25402J-AC3 -........ | Digital Brige 1520261A 2026-1A A2 6.326% 06/25/56 ...vruveruvrusmssesmnesnnesmnesmnesnmesenesnne [oonend 05/01/2026 ... VATTOUS wervrreemesmmesmssesmonssesnesmsnesesnesesnesmsnesssnesmsnesmsnanesnanessnsesnasesnssmsmesesnasmsmnnmsmanmsnanes Joomeresmesesmesesmnmsmnesmanesnas Joomenmemnesnenesnenen: 2,400,000 |orrvrvorerrenenens 2,400,000 |...
690922-AA-7 . .| Oxford Finance F20261A rust 2026-1A A 6.423% 09/15/35 ......06/26/2026 . BARCLAYS .20,489,738 |. .20,489,738 |.
690922-AE-9 . ..| Oxford Finance F20261A rust 2026-1A C  9.807% 09/15/35 ........eevuuuuuuvunnnununnnnnnnininnnssninnsnnnnnns founens 05/26/2026 ..... BARCLAYS . ...3,252,251 |. 3,252,251 |...
1539999999. Subtotal - asset-backed securities - non-f|nanC|aI asset backed securities - practlcal expedient - other non-f|nanC|aI asset-backed securities - practical expedient (unaffiliated) 26,141,989 26,141,989
14985%-AA4 ......... Concora Concora Class A 2025 12/28/32 vvereerereereeeeeee e en e ennene [ coned 06/26/2026 ... PRIVATE PLACENENT ... oe o ouoeveeneeomesesnenesnesesnenesnenesnenesnssesnssesnssesnseesnenesnsnesnsnennsnsnnennnns |oomsnesmssesmsmonenesmenesnaneanas |oomermsnenmsnnesnenes 15,247,488 |ovvvoovernenens 15,247,488
14985¢-AB-2 Concora Concora Class B 2025 12/22/32 v [22.00/26/2026 PRIVATE PLACEMENT .. 3,307,348 |. 3,307,348 |...
26209X-AH-4 . .. |HONK 2024-1A A2 6.372% 10/20/54 ................... ..| BARCLAYS .. 1,482,731 |. .. 1,473,750 |.
38348U-AB-0 . .|Focus Brands Fun20261A 2026-1A A2  6.854% 04/30/56 . .. | BARCLAYS .. . 75,505,000 |. . 75,505,000 |.
81761T-AC-9 SERV 2020-1 A211  3.337% 01/30/51 .errviiiiiiiiiiiiiiiiiiiiiniiiniiisissssiesessssesesssesssssssssssssssssesennees [o00..06/26/2026 ... PIPER JAFFRAY e [rrraeereeersesreerrrrrrrrrrrrrrees [ 2,219,423 |oooeeiiiiiiiiiiiiiiees 2,485,443 |...
808912-AD-2 ......... TSC SPV FUNDING,20241A 2026-1A M 8.905% 06/20/56 ........cceeeeeeeeeeeiiieiiiiiiiiieeeees [20002.05/01/2026 ... T O RO 2,805,000 |.ooeeeeiiiiieeee, 2,805,000 |...
92861W-AA-2 .........| Vital Care Issue20251A 2025-1A A2 6.737% 01/30/56 ..... BARCLAYS . .... 19,336,228 |. ... 19,237,785 |...
1739999999. Subtotal asset-backed securities - non-financial asset-backed securities - full anaIyS|s other non-flnanC|aI asset-backed securities - full analysis (unaffiliated) 119,903,218 120,061,814 230,122
1889999999. Total - asset-backed securities (unaffiliated) 890,134,729 889,413,854 883,399
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 890,134,729 889,413,854 883,399
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 890,134,729 889,413,854 883,399
2009999999. Total - issuer credit obligations and asset-backed securities 2,392,478,490 2,402,688,315 5,513,228
190750-AH-5 . COBANK ACB AGENCY DEBENTURES  6.750% 01/01/99 .. ...05/14/2026 ..... SWBC NIKKO ... ...5,000,000.000 |.... .. 5,031,250 |. .0 ...
20273V-AN-2 .........| ENERGY TRANSFER EQUITY LP  7.125% 05/15/30 ...06/02/2026 ..... SUNTRUST ..3,596,000.000 [.....coonnnnnnnnnnnnns 3,730,850 |.
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726503-AE-5 ......... PLAINS ALL AMER PIPELINE LP  8.023% Perpet. ...06/26/2026 ..... MORGAN STANLEY FIXED INC ...468,000.000 |.... 469,161 |. .
86765K-AE-9 . ..|SUNOCO LP 7.875% 01/01/99 06/25/2026 . RBC/DAIN 494,000.000 |. ..514,8% |.
92332Y-AF-8 ......... VENTURE GLOBAL LNG INC  9.000% 03/30/99 . ... |......06/25/2026 ..... J P MORGAN SEC ... T ...420,000.000 |.... 410,138 |.
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred 10,156,295 XXX
4509999997. Total - preferred stocks - Part 3 10, 156,295 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX
4509999999. Total - preferred stocks 10, 156,295 XXX
00206R-10-2 ......... ATET INC e [ 06/11/2026 ..... Evercore Group, L.L.C. .ooooerriiiiii e 1,718.000 |....
02079K-10-7 ......... LT PR R 06/25/2026 ... T RN 4,327.000 |....
023135-10-6 ......... AMAZON.COM INC ...ttt [eeeen 05/22/2026 ... Various ....30,630.000 |....
03027X-10-0 ......... AMERICAN TOWER CORP REIT ...eveiiiiiiiiiiiiiiiiiiiiiiicc e e s s sseesesseesssennnnnnnns [oeeend 04/09/2026 ..... J.P. Morgan CSA .. 350.000 |....

03073E-10-5 ......... L0 P RPN 06/29/2026 ..... Various

037833-10-0 ......... APPLE INC e anneees e 05/12/2026 ..... J.P. Morgan CSA ..

053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ....vvveeeiiiiiiieesiiiiiiie ettt sinnnees e 06/25/2026 ..... UBS WARBURG ... K
053484-10-1 ......... AVALON BAY COMMUNITIES REIT oeeeeeeieeeeeee e inees e 06/25/2026 ..... UBS WARBURG .... 1,466,464 |.
060505-10-4 ......... BANK OF AVERICA CORP ... Various ..363,486 |.
075887-10-9 . ..| BECTON DICKINSON ...... J.P. Morgan CSA 88,437 |.
09260D-10-7 . .| BLACKSTONE INC COMMON .. J.P. Morgan CSA .. .. 747,960 |.
092900-10-1 . .. | BLACKROCK FUNDING INC COMMON R J.P. Morgan CSA . K

09857L-10-8 ......... BOOKING HOLDING ..eieeeiiiiiiiee ettt sinneees [oeea 04/06/2026 ..... Stock Split ....20,664.000 |....

11136F-10-1 ......... BROADCOM INC .. et annees e 06/11/2026 ..... LTSRS UUURRRRP RO 3,585.000 |....

126650-10-0 ...oeeett | OVS CORP ettt nnns [cannd 05/11/2026 ..... J.P. Morgan CSA ..

....44,582.000 |....

20030N-10-1 ......... | COMCAST CORP CL A ...eeeeeiieeieiiiiie e e et e e ettt e s s e e s s ase e e e e e s mnnn e e e s s smnnnnaeees [eees 06/11/2026 ..... Various

21036P-10-8 ......... CONSTELLATION BRANDS COMMON .......eeeeiiiiiiiiinieiiiiiee e et nnneees oo 05/12/2026 ..... J.P. Morgan CSA .. 255.000 |....
26441C-20-4 ......... DUKE ENERGY ...ttt e s mmn e e e e s mnn e e e e s s nnnneee e e |oeaas 06/11/2026 ..... Various

29364G6-10-3 ......... Lo T PP POTPPPPPPPPRRPPR RN 05/11/2026 ..... J.P. Morgan CSA ..

302316-10-2 ......... EXKON MOBIL CORP ...ttt e e s e e e s s mnne e e e s snnnnees |oeeaas 06/25/2026 ..... Morgan Stanley ...
30303U-10-2 . ..|Meta Platforms, Inc .. Various ... .. 2,225.000 |.
320209-10-9 . ..|FIRST FINANCIAL BANCORP Various . 337,837.000 |
363576-10-9 . .| ARTHIR J GALLAGHER & CO UBS WARBURG . .11,669.000 |.

381416-10-4 ......... GOLDMAN SACHS GROUP INC ...
437076-10-2 ......... HOME DEPOT ..

...... 06/25/2026 .....|Morgan Stanley ...
...... 05/12/2026 .....[J.P. Morgan CSA ..

459200-10-1 .eeeees | IBM e e e s nnn e e e e nnne e e e s enns [ereend 06/25/2026 ..... Various

459506-10-1 ......... Fragrances INC COMMON ......uuiirnniiii ittt e e e e e e ra e ra s ere s e raeeeaneees [oieees 05/11/2026 ..... J.P. Morgan CSA

46625H-10-0 ......... JP MORGAN CHASE & €O ... eiieiee e ettt e s s meee e e s s mnnn e e e s s snnnnns |oeeaas 05/12/2026 ..... J.P. Morgan CSA 257.000 |....

478160-10-4 ......... JOHNSON & JOHNSON ...t nnnee e oo 06/25/2026 ..... OSSR RO 1,789.000 |....

482480100 ......... KLA CORPORATION ... eeeeee e ettt e e e e s ssmn e e e s e s mmne e s e s s mnnneeees |oenaas 06/12/2026 ..... Stock Split .... ....65,691.000 |....

517834-10-7 LAS VEGAS SANDS CORP COMMON ........coeiiiiimrieieiiiiiiiiie et nnneees |oeeaas 06/25/2026 ..... Various ....39,983.000 |....

570535-10-4 . .. | MARKEL CORP COMMON . S. G. COWEN SECURITIES CORP. ..2,791.000 |.

580135-10-1 . .| McDONALDS .... ..8,354.000 |.

58933Y-10-5 . ..|MERCK & CO INC ..3,208.000 |

504918-10-4 . .| MICROSOFT CORP .12,282.000 |.

654106-10-3 . ..[NIKE INC ..... R . .51,797.000 |.

67066G-10-4 ......... NVIDIA CORP ..ttt nna e nns oo 06/08/2026 ..... T PSRRI RO 2,560.000 |....

68389X-10-5 ......... ORACLE CORP ... e ettt et e e st e e e e e s s e e e e s s ssnnn e e e s s ennnnneeesennnns |oeeaas 05/11/2026 ..... JLPLMOTGaN CSA .o e e nnnn e e e e e [eeenre e s e ne e 2,015.000 |....

713448-10-8 ......... PEPSICO INC .ttt nnans |eea 06/26/2026 ..... Various ....16,069.000 |.... K
718172-10-9 ......... PHILIP MORRIS INTERNAT-W/1 ... snnnee e e 05/11/2026 ..... JLPLMOTGaN CSA .. e snnnn e e e e e [eeenre e e e ea e 2,563.000 |.... 451,200 |.
742718-10-9 ......... PROCTER & GAMBLE 00 .....iiiiiiuseiisiiiiiiiiissiiiiiii i s st et i e s s s e e e s s ssieee s e e s siinee e e e esnnneeesees oeans 06/11/2026 ... LT PP OT PP RTTPTPP PP 7,874.000 |.... .. 1,166,167 |.
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747525-10-3 ......... QUALCOMM .. et e e e e e e e e e e e e e e e e e ennna e e eeennnneeeeennnnaaeeeennnnnneeeennnn |oennnd 04/10/2026 ..... J.P. Morgan CSA ..
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 06/25/2026 ..... Morgan Stanley ...
79466L-30-2 ......... SALESFORCE. COM INC ..o eeeeeeee e e et e e e e e e e e e e e e e e e e e e e e ernnan e e e e e nnnnneeeennnnnnes |eannnd 06/26/2026 ..... BERENBERG CAPITAL MARKETS ...
808513-10-5 ......... Bt RN 05/12/202%6 ..... J.P. Morgan CSA
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 05/12/2026 ..... J.P. Morgan CSA ..
82846H-40-5 ......... L0 OO PP RN 06/10/2026 ..... Various ....23,001.000 [.... .
854502-10-1 ......... STANLEY BLACK & DECKER INC ..eereeeeeeeienneeeeeemnie e e e eeeeee e e e e eeene e e e eeennn e e e eeennnaeeeernnnneeeennnnn |eennnd 06/25/2026 ..... MOFGaN STANTEY e eeeee et e e e e e e e e nnn e e e ennnnaaeee [eeeeernnnaeeeeennnaaas 3,847.000 |.... 351,825 |.
863667-10-1 ......... B PR RPN 06/26/2026 ..... Various ....23,361.000 |.... .. 7,352,620 |.
882508-10-4 ......... TEXAS INSTRUMENTS ... eeeeee e e eeeee e e e e e e e e e e me e e e e e e e e e e emnne e e e ennnnnaeeeennnnnaeeennnnnnneeeens  |eennnd 06/25/2026 ..... Morgan Stanley ... ..1,197.000 |....
88579Y-10-1 . LMC0. 05/12/2026 . J.P. Morgan CSA ..594.000 |.
91324P-10-2 . .. | UNITEDHEALTH GROUP INC . 05/11/2026 J.P. Morgan CSA .. .. 444.000 |.
91913Y-10-0 . .| VALERO ENERGY CORP ... 05/11/2026 J.P. Morgan CSA .. 1,403.000 |.
92343V-10-4 ......... VERIZON COMMUNICATIONS ... e eeeene e e e eeee e e e e e e e e e e s e e e e e e e e e e e mnn e e e e e nnnneeeeennnnneeeenn |eenuad 05/12/2026 ..... J.P. Morgan CSA 622.000 |....
928260-83-9 ......... BT PR RN 04/09/2026 ..... T TR AP 7,428.000 |....
949746-10-1 ......... WELLS FARGO & €O .eeeereeeeeeeenie e e e eeeee e e e e eene s e e e e e mn e e e e e een s e e e e e enn e e e e ennnaneeeeennnnnneeeennnnns |eennnd 05/12/2026 ..... L T T PP PPRUPP FEUUPTRURPPPRTNY 1,218.000 |....
988498-10-1 ......... L PP RN 05/12/202%6 ..... J.P. Morgan CSA
654950-10-3 ......... LINDE PLC COMMON ......eeeeeeeeeeeeeie e e e e ereee e e e e e e e e e e eene e e e e emnne e e e eemnnnaeeeernnnnaneeennnnnnnnees  |oennad 05/11/2026 ..... J.P. Morgan CSA
GBIBOL-10-3 .eeevee s [MDT e s e e e enaans [eeeed 06/25/2026 ..... Various ...
803054-20-4 ......... SAP AG-SPONSORED ADR ....eeeeeeeeeeneneeeeeemeneeeeeeeniaeeeennenaeeeeennnnseeeennnnnseeennnnnneeennnnnneeees  |onund 06/29/2026 ..... Various ... ....13,129.000 |.... .
G1151C-10-1 ......... Lo o O PP PPPPPPPPPN FPPPTN 06/26/2026 ..... LTI €L P R PPPPPP 10,654.000 [...oovvveniiiiiinnnnns 1,356,624 |..uueiiiiiiiiiniiiiiiiiniiiien o [
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 73,448,607 XXX 0 XXX
31337#-10-5 ......... |FHLB L0 oL PP PPPPP | ..... 06/16/2026 ..... |PR|VATE 10 = PP PPN FEPPPPT OO PPPPTP 164,273.000 [oooiiiiiinnnniinnnnns 16,427,300 [ooiiiiiiniiiniiiiiiiiiiiiiiens o [
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 16,427,300 XXX 0 XXX
34918#-10-6 ......... |W&S Brokerage Services, INC. .iiiiiiiiiiiiiiiiiiiiiiiiiiiiii i | ...... 06/30/2026 ..... |Capita| L0 T UL P PP PP 0.000 [ooiiiiiinnniiiiiiinnnns 1,200,000 f.oiiiiiieiiiiiiiiiiiiiiiinns o, [
5929999999. Subtotal - common stocks - parent, subsidiaries and affiliates other 1,200,000 XXX 0 XXX
5989999997. Total - common stocks - Part 3 91,075,907 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 91,075,907 XXX 0 XXX
5999999999. Total - preferred and common stocks 101,232,202 XXX 37,124 XXX
6009999999 - Totals 2,493,710,692 XXX 5,550,352 XXX
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..690353-3F-2 |DFC AGENCY DEBENTURES ~ 3.820% 06/15/28 ..... . 06/15/2026 . | Redemption 100.0000 .. 100, 100,909 100,909 |.... .0 . 0 .100, .. 0 . .. 1,934 |. 06/15/2028 . (1
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 3.820% 09/20/27 . 06/20/2026 . | Redemption 100.0000 . .. 235,712 ..236,712 ..236,712 | 0 0| .236,712 .0 4,511 |. 09/20/2027 . (1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 ... . 06/25/2026 . | MORGAN STANLEY FIXED INC . . 2,228,116 ..2,460,000 ..2,320,883 |. 0 0| . 2,324,546 . (96,430) |. .90,109 |. 08/15/2054 . (1.
..912810-UJ-5 |U S TREASURY  4.750% 02/15/45 . 06/26/2026 . | TD SECLRITIES .... ..2,000,000 1,991,296 |. 0 0| 1,991,178 . (16,655) |. . 02/15/2045 . (1.
..912810-UM-8 |U S TREASURY  4.750% 08/15/55 . 06/26/2026 . | NOMURA SECURITIES ..6,470,000 ..6,388,985 |. 0 0| . 6,389,499 . (46,903) |. . 08/15/2055 . (1.
..912810-UR-7 |U S TREASURY  4.750% 02/15/56 ... . 06/25/2026 . | Various ... ..4,305,000 .. 4,191,341 | 0 0| .4,191,507 (7,294)|. . 02/15/2056 . (1.
..912810-US-5 |U S TREASURY NOTES ~ 2.375% 02/15/56 . . 06/30/2026 . |Various ... . 19,355,000 .18,324,075 |. 0 0| 18,325, 154 .121,738 |. . 02/15/2056 . (1.
..912810-UWU-0 |U S TREASURY  5.000% 05/15/56 .. |- 06/26/2026 . [ GOLDMAN SACHS .......ccoovvviiiiins foovereiiiiiiniinnnns |-...2,343,840 |........ 2,300,000 |........ 2,300,051 |.... .0 . 0 e 2,299,986 |.. ...43,854 |.... . 05/15/2056 . (1.
..91282C-Mii-8 | US TREASURY NOTES ~ 3.750% 04/15/28 ... . |- 04/09/2026 . | CITADEL SECURITIES LLC ..oevvvvee |ovvevneeinneeeneeens |-.2,657,200 ... 2,660,000 |........ 2,667,490 |.... .0 . 0 e 2,666,007 |.. . (8,717 |.... . 04/15/2028 . (1.
..91282C-PH-8 | US TREASURY NOTES  1.125% 10/15/30 . 05/12/2026 . | Various ... ..5,555,000 ..5,568,379 |. 0 0| . 5,568,522 .. 41,817 |. . 10/15/2030 . (1.
..91282C-PM-7 | US TREASURY NOTES ~ 3.750% 11/30/32 . 04/17/2026 . | Various ........ccceeeennnnnnnnnnnns fovveveneennenennnnns [0 295,351,563 |..... 300,000,000 208,774,119 |. 0 .0 |..... 298,818,584 (3,467,021) | . 11/30/2032 . (1.
..91282C-PT-2 |US TREASURY NOTES ~ 3.500% 01/16/29 ........... [. 04/14/2026 . |Various ... .. 148,951,004 |..... 150,000,000 |...... 149,255,840 .0 . .0 |..... 149,208,785 [.......eevvnnnnO [ (347,780) . 01/15/2029 . (1.
..91282C-PU-9 |US TREASURY NOTES  1.875% 01/15/36 .. . |- 06/29/2026 . [Various ... 5,660,025 |........ 5,660,000 |........ 5,640,168 |.... .0 . 0 e 5,640,517 |.. e 19,508 ... 19,508 . 01/15/2036 . (1.
..91282C-PZ-8 |US TREASURY NOTES  4.125% 02/15/36 . 06/25/2026 . | Various ... 16,361,739 .16,695,000 16,671,017 |. 0 0| 16,671,249 (309,510) |. (309,510) |.. . 02/15/2036 . (1.
..91282C-0A-2 |US TREASURY NOTES ~ 3.500% 02/15/29 . 06/24/2026 . | SMBC NIKKO 98,378,571 100,000,000 .99,976,563 |. 0 0| 99,976,829 (1,598,258) |... (1,598,258) |.. . 02/15/2029 . (1.
..91282C-06-9 | US TREASURY NOTES ~ 3.875% 03/31/31 . 06/09/2026 . |Various ... . 1,769,498 ..1,800,000 ..1,785,451 |. 0 0| . 1,785,692 . (16,193) |. (16,193) [.. . 03/31/2031 . (1.
..91282C-0K-0 |US TREASURY NOTES  3.875% 04/30/31 . 06/09/2026 . | Various 12,076,584 .12,260,000 12,126,257 |. 0 0| 12,126,723 . (50,139) |. (50,139) |.. . 04/30/2031 . (1.
..91282C-QP-9 | US TREASURY NOTES  1.250% 04/15/31 . 06/22/2026 . |Various ... 11,198,416 .11,305,000 11,211,583 |. 0 0| 11,212,740 . (14,324) |. (14,324) |.. . 04/15/2031 . (1.
..91282C-00-7 |US TREASURY NOTES  4.375% 05/15/36 . 06/26/2026 . | GOLDMAN SACHS . .5,000,371 ..5,000,000 ..5,000,215 |. 0 0| .5,000,205 . 166 |. ... 166 |.. . 05/15/2036 . (1.
..91282C-0X-2 | US TREASURY NOTES  4.125% 06/30/31 . 06/30/2026 . | CITIGROUP GLOBAL MKTS , ..5,000,000 .. 4,990,431 |. 0 0| . 4,999,425 .(9,794)|. (9,794) |.. . 06/30/2031 . (1.
..91282C-QY-0 |US TREASURY NOTES  4.125% 06/30/28 .. ... |. 06/30/2026 . | BNP SECURITIES ... T .. 9,999,576 |...... 10,000,000 |....... 10,007,846 |.... .0 .. L0 s 10,007,825 |. ... (8,249) ).........(8,249) . 06/30/2028 . [1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 653,861,408 663, 161,621 659,537,581 0 0 659,631,594 (5,770,184)| (5,770, 184) 7,699,202 XXX
REPUBLIC OF SRI LANKA SOVEREIGN  4.000%
..YS0765-12-5 |04/15/28 .oovvveiiiiiiiiiii . 04/15/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 93,200 |............ 93,200 [ouunnnnnne 87,09 |............88,400 |............... 0 0 0 s (X 07V VI Y | ) U 0 | [V 1,864 |. 04/15/2028 . [5.A FE
REPUBLIC OF PERU SOVEREIGN  2.783% 01/23/31
S T15638-DF -6 | .evveneeeiiiiiie e . 05/21/2026 . |BBVA ...coiiviiiiiiiiiiiicciiiin [ 15,597,500 |...... 17,000,000 |....... 17,070,040 |.......17,037,494 |............... [V R (3,042) 0 e (3,042) | [V R 17,034,451 .. (1,436,951) |... (1,436,951) [........... 392,944 |. 01/23/2031 . 2.B FE
REPUBLIC OF POLAND SOVEREIGN ~ 5.500%
.. 731011-AZ-5 03/18/54 .ooovvveiiiiiiiiiiiiiiieiiiii . 04/13/2026 . | DEUTSCHE BANK ....vvvvvvvvvnvvnnnns fovvvvnvvnnnnnnnnnns 15,493,500 |....... 16,500,000 |....... 16,308,765 |.......16,311,925 |............... 0 Jooeeeennn 1,655 01,855 oo, 0 fens 16,313,480 [.............0 |...... (819,980) ...... (819,980) |........... 519,292 |. 03/18/2054 . [1.G FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 31,184,200 33,593,200 33,465,900 0 3,304 0 0 33,441,131 (2,256,931) |  (2,256,931) 914,100 XXX XXX
COLUMBUS-FRANKLIN CNTY OH DEVELOPMENT
..199097-H0-2 |4.000% 11/15/45 .. |- 05/15/2026 . |Redemption 100.0000 . ... 95,000 ...95,000 ...95,000 |.... ..95,000 |.. ..1,900 |. 11/15/2045 . [1.G FE ..
..626207-YM-0 |MEAG TXB PLT  6.655% 04/01/57 . |- 04/01/2026 . | Various ... 78,000 ...78,000 ...78,000 |.... ..78,000 |.. .. 2,595 |. 04/01/2067 . [1.F FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 13.970% 05/15/56 ...covvvvvrieiiiiiiiiiiiiies . 04/15/2026 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 2,100,000 |........ 2,100,000 |........ 2,100,000 |........2,100,000 |............... 0 e (O N | U | 0 fnns 2,100,000 |.ooevvveeeeennn0 foveeeiiiienns 0 | [V 31,400 |. 05/15/2056 . |1.E FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-NY-9 3.950% 09/21/26 . 06/01/2026 . | Redemption 100.0000 ....... .... 100,000 .... 100,000 |.... 100,000 |.. . 09/21/2026 . [1.E FE ..
..63607V-AB-2 |NFAGEN GENERAL  3.278% 10/01/37 . 04/01/2026 . | Redemption 100.0000 ....... ..20,000 |.. . 10/01/2037 . |2.B FE
NATIONAL FIN AUTH NH UTL REV PONER  6.890%
..B63610H-AA-0 |04/01/34 ..o . 04/01/2026 . | Redemption 100.0000 ....... feeeeeeeeeinininnnnn fonneenn 300,000 |.......... 300,000 [...........311,847 |...........310,440 |...............0 |ooeeee. (10,440) |oevevvveennnnnn O feveennn (10,440) [nnnnninnnnnnnn 0 e 300,000 |.ooovvvveeeennn0 foveiiiiiiiees 0 . 04/01/2034 . |2.A FE
SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT
..86607C-DU-0 |4.750% 05/15/35 ...ooovviiiiiiiiiiiiiiiiieieeee . 05/01/2026 . | Redemption 100.0000 ....eee foeniiiiiiiiiiiin oo 65,000 |............ 65,000 |............ 65,000 |............65,000 |............... [ PP 0 fooeeiieieeeeee O o0 [ PP 65,000 |...oooeeeeenn 0 foviiiiiiinnnns 0 . 05/15/2035 . [1.F FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 2,758,000 2,758,000 2,769,847 0 (10,440) 0 2,758,000 0 XXX XXX
..315413-A@-3 |Ferrocarril PP 5.749% 09/15/38 .............. . 06/15/2026 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 200,99 |........... 200,999 |........... 200,999 |...........200,999 [............... [V (O S | I RN | ) E [V R 200,999 [..eeevvivennnnn0 [ 0 . 09/15/2038 . [2.C ........
Centinela PRIVATE PLACEMENT  7.621% 12/31/40
CPPGGKV-RT=4 | oo . 04/01/2026 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 177,600 |.......... 177,600 |.......... 177,600 |.......... 177,600 |[............... [V (O S | I RN | ) E [V R 177,600 |...oevvvevennnn0 foniinnnnnnnns 0 . 12/31/2040 . [2.C FE ....
CoGen Portfolio PRIVATE PLACEMENT  8.500%
.PPGLH2-7L-9 08/28/34 ....cooviiiiiiiiiiiiiiii . 04/01/2026 . | Redemption 100.0000 ....oee fouenniiiiiiiiiiiiinn oo 220,161 |........... 220,161 |........... 220,161 |...........220,161 |............... [ PP 0 fooeeeieeeneeee O o0 [ PP 220,161 [0 e 0 . 08/28/2034 . |2.CPL ....
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 598,760 598,760 598,760 0 598,760 0 XXX XXX
..00084D-AL-4 | ABN AMRO BANK  4.800% 04/18/26 . 04/18/2026 . |Maturity .......eevvvvviniiniiiinnins fonennniiiiniiiiinns foen 6,400,000 |........ 6,400,000 |........ 6,408,384 |.... 0 e (3,245) [ 0 6,400,000 |.. 0 . 04/18/2026 . 2.B FE ..
..00287Y-AY-5 |ABBVIE INC ~ 3.200% 05/14/26 ... . 05/14/2026 . |Maturity .. . 5,708,000 ..5,708,000 ..5,703,833 |. 0 K .5,708,000 0| . 05/14/2026 . [1.F FE ..
..00914A-AB-8 | AIR LEASE CORP  3.750% 06/01/26 . 06/01/2026 . |Maturity .....oocoeoviiiiiiiiiiiiins fovevriiiiiiiiiiinins founnns 3,000,000 |........ 3,000,000 |........ 2,987,670 |.... 0 7,279 Lo 0 3,000,000 .. 0. . 06/01/2026 . [2.B FE ..
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..02343U-AG-0 | AMCOR FINANCE USA INC ~ 3.625% 04/28/26 ...... . 04/28/2026 . |Maturity .....ccoemmiriiiimniiiinees Joeeeeeeeieeeee feees 4,000,000 |........ 4,000,000 |........ 4,031,951 |........4,000,470 |.... 0 e (470) ). DUV IO 4,000,000 |.. . 04/28/2026 . |2.B FE .
..025816-CF-4 | AMERICAN EXPRESS CO  3.125% 05/20/26 ... . 04/20/2026 . | Call 100.0000 . 2,825,000 ..2,825,000 ..2,819,039 |..iiiiiiiiinies N 0 0| . 2,823,299 . 05/20/2026 . |1.F FE ....
..03027X-BL-3 | AMERICAN TOWER CORP  1.600% 04/15/26 ... . 04/15/2026 . |Maturity ........... . 5,092,000 ..5,092,000 ..5,047,343 |. 5,054,990 |. 0 0| .5,092,000 . 04/15/2026 . |2.A FE ....
..053773-BC-0 |AVIS BUDGET CAR RENTAL  5.750% 07/15/27 . 06/26/2026 . |Call 100.0000 . 2,001,000 ..2,001,000 ..2,001,000 |. .2,001,000 |. 0 0| .2,001,000 . 07/15/2027 . |4.A FE ...
..053807-AS-2 |AVNET INC  4.625% 04/15/26 ......eeeeeeennnnnns . 04/15/2026 . |Various ............... . 4,000,000 ..4,000,000 ..3,971,040 |. .3,998,438 |. 0 0| .4,000,000 . 04/15/2026 . |2.C FE ....
..095796-AE-8 |BLUE RACER MID LLC/FINAN  6.625% 07/15/26 . |. 04/01/2026 . |Call 100.0000 14,227,000 .14,227,000 .13,637,090 |. 14,134,572 |. 0 0| 14,172,450 . 07/15/2026 . |4.B FE ....
..172967-LW-9 [CITIGROUP  4.075% 04/23/29 . 04/24/2026 . | CITIGROUP GLOBAL MKTS .. 863,165 . 868,000 ..863,855 |. 0 0| . 04/23/2029 . |1.G FE ....
..20440E-EE-2 | COMPASS BANK  5.900% 04/01/26 ... . |- 04/01/2026 . |Various . 1,183,000 |........1,183,000 |....... eeeen.. 1,182,663 ... .0 0] .. . 04/01/2026 . |1.F FE ....
..20825C-AF-1 | CONOCOPHILLIPS ~ 5.900% 10/15/32 ............... . 06/16/2026 . | KEY BANC-MCDONALD .......cceevvuen foummneeeemnnineeeee e 2,192,870 |........ 2,055,000 |........ 2 038,158 |........2,048,077 |.... 0. DUV IO 2 048,468 |.. s . 10/15/2032 . |1.F FE ....
..210385-AD-2 | CONSTELLATION EN GEN LLC ~ 6.125% 01/15/34 . |. 05/21/2026 . [J P MORGAN SEC ... ..7,000,000 ..6,993,910 |. 6,994,066 |. 0 0| . 6,993,844 388 49 |. . 01/15/2034 . |2.A FE ....
..25461L-AA-0 |DIRECTV HOLDINGS/FING ~ 5.875% 08/15/27 ..... . 05/27/2026 . |Call 100.3200 17,984,366 .17,927,000 .18,504,982 |. 18,005,485 |. 0 0| 17,951,960 . (24,960) |. . 08/15/2027 . |4.A FE ...
..27034R-AA-1 | EARTHSTONE ENERGY HOL  8.000% 04/15/27 ..... . 04/15/2026 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 7,500,000 |........ 7,500,000 |........ 7,200,000 |........7,390,937 |.... .0 PV IO 7,415,586 |.. 84414 L . 04/15/2027 . |2.C FE ....
..281020-AM-9 |EDISON INTERNATIONAL — 4.125% 03/15/28 ....... . 06/11/2026 . | CITADEL SECURITIES LLC .... . 700,000 ..770,350 |.......... 720,888 |.... 0. o0 |- 716,202 |.. . (26,940) |.... . 03/15/2028 . |2.C FE ....
..29252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 . . |- 06/30/2026 . | Redemption 100.0000 . ...66,791 ...66,791 |. ...64,759 |. 0 0| 66,791 |0 i . . 06/30/2040 . |1.G PL ....
..29273V-AX-8 |ENERGY TRANSFER EQUITY LP  8.000% 05/15/54 . 06/02/2026 . | TD SECURITIES ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 0| .3,000,000 . 187,500 |. . 05/15/2054 . |3.A FE ....
..303031-AC-6 |Meta Platforms, Inc  4.600% 11/15/32 ........ . 05/05/2026 . | MORGAN STANLEY FIXED INC . . 874,000 ..873,930 |. . 873,881 |. 0 0| .873,937 . (13,056) . . 11/15/2032 . |[1.D FE ....
..337738-AV-0 [FISERV INC  4.400% 07/01/49 ... . 06/26/2026 . |Call 79.7610 ,199, ..4,011,000 ..3,370,122 |. .3,384,850 |. 0 0| .3,391,216 e . 07/01/2049 .|2.B FE ....
..341081-FD-4 |FLORIDA PR & LT CO  5.250% 02/01/41 . . 05/11/2026 . |US BANCORP ... . 1,975,820 ..2,000,000 ..1,948,100 |. . 1,963,959 |. 0 0| . 1,964,453 . 02/01/2041 . |1.E FE ....
..37045X-EF-9 | GENERAL MOTORS FINL CO  5.400% 04/06/26 . 04/06/2026 . |Maturity .. 11,322,000 11,322,000 11,376,685 |. 11,352,832 |. 0 0| 11,322,000 . 04/06/2026 . |2.B FE ....
..37331IN-AN-1 [ GEORGIA-PACIFIC LLC  0.950% 05/15/26 ... . 05/15/2026 . |Maturity .. . 8,570,000 ..8,570,000 ..8,281,020 |. . 8,458,957 |. 0 0| .8,570,000 . 05/15/2026 . |1.G FE ....
..378272-BD-9 |GLENCORE FUNDING LLC  1.625% 04/27/26 . . 04/27/2026 . |Maturity ..... .5,000,000 ..5,000,000 ..4,860,150 |. 4,951,482 |. 0 0| .5,000,000 . 04/27/2026 . |2.A FE ...
..38152B-AG-6 | GOLDMAN SACHS PRIVATE CR  5.875% 01/31/31 .. |. 05/06/2026 . |Tax Free Exchange . 6,918,729 ..7,000,000 ..6,912,570 |. .6,913,506 |. 0 0| .6,918,729 . 01/31/2031 . |2.C FE ....
..38869P-AP-9 | GRAPHIC PACKAGING INTL  1.512% 04/15/26 .... |. 04/15/2026 . [Maturity ............. 11,778,000 11,778,000 .10,032,618 |. 11,617,596 |. 0 0| 11,778,000 . 04/15/2026 . |2.C FE ....
..404119-CT-4 [HCA INC ~ 5.450% 04/01/31 .......ovuvvnnnnns . 05/11/2026 . | MORGAN STANLEY FIXED INC . .. 937,569 ..913,000 ..911,885 |. 0 0| 911,972 . 04/01/2031 . |2.C FE ....
..418751-AE-3 |HAT HOLDINGS | LLC/HAT  3.375% 06/15/26 . 06/15/2026 . |Maturity ..... ..667,000 . 667,000 ..651,594 |. 0 0| 667,000 . 06/15/2026 . |2.C FE ....
..440327-AL-8 |HORACE MANN EDUCATORS  7.250% 09/15/28 ...... . 04/17/2026 . | BARCLAYS ..... 0,579,100 N .9,989,006 |. 0 0| ,990,531 . 09/15/2028 . |2.B FE ....
..479281-AA-5 | JOHNSONVILLE AERO COMBST ~ 5.078% 10/01/54 .. |. 04/01/2026 . |Redemption 100.0000 . 63,544 . 61,774 N ...61,800 |. 0 0| . 10/01/2054 . |1.C FE ....
..50240A-AP-8 |LYB INT FINANCE 111 ~ 6.150% 05/15/35 ........ |. 04/07/2026 . |BARCLAYS . 565,258 ..534,445 |. 0 0| . 05/15/2035 . |2.C FE .
..548661-DM-6 |LOWES COMPANIES ~ 2.500% 04/15/26 .. |- 04/15/2026 . [Maturity 2 591,000 0. o0 |- . 04/15/2026 . |2.A FE .
..576291I-6F-2 | MASSMUTUAL GLOBAL FUND  4.500% 04/10/26 .... |. 04/10/2026 . |Maturity . 4,848,000 .0 w0 ] . 04/10/2026 . |1.B FE ..
..577081-AW-2 [MATTEL INC  5.450% 11/01/41 ... . 05/05/2026 . | SUSQUEHANNA . ..903, . 791,067 |. 0 0| s . 11/01/2041 . |2.C FE ..
..58502B-AE-6 | MEDNAX INC ~ 5.375% 02/15/30 ... . 04/22/2026 . |Various ......... 673 000 . 661,367 |. 0 0| 662 078 . 02/15/2030 . |3.B FE ..
..60856B-AF-1 | MOLEX ELECTRONICS TECH 5.250% 04/30/32 .... |. 06/04/2026 . |Cantor Fitzgerald Fixed .. 1 077,384 |... ..1,058,000 eeeen.. 1,058, eeen... 1,058,459 |.... 0. o0 |eeen... 1,058,474 .. . 04/30/2032 . |2.A FE ..
..62854A-AN-4 | MYLAN NV 3.950% 06/15/26 . |- 06/15/2026 . |Maturity .....coovveviiiiiinniinnnes o fons 3,014,000 |........ 3,014,000 |........ 2 991,964 |........3,012,636 |.... .0 PV IO 3,014,000 |.. . 06/15/2026 . |2.C FE ....
..62912X-AF-1 [NGPL PIPE LLC  4.875% 08/15/27 .. . 06/11/2026 . |Call 100.3140 . 7,021,982 ..7,000,000 ..8,011,710 |. 7,196,580 |. .. (77,360) |. 0 0| 7,119,220 . 08/15/2027 . |2.C FE ....
..637432-NK-7 | NATIONAL RURAL UTILITY  5.250% 04/20/46 . 04/20/2026 . | Call 100.0000 23,551,000 .23,551,000 25,249,336 |. 23,633,807 |. .(108,106) |. 0 0| 23,525,701 . 04/20/2046 . |2.A FE ..
..677050-AK-2 | OGLETHORPE POWER CORP  4.550% 06/01/44 ...... . 06/29/2026 . |Call 100.0000 ... ,000 |........ 2,837,000 |........ 2,298,282 |........2,306,379 |.....covveeeenn0 foeeeennnin 7,768 |. 0. DUV IO 2,314,147 |.. s s s . 06/01/2044 . |2.A FE ..
..677415-CT-6 |OHIO POWER COMPANY ~ 1.625% 01/15/31 . . 04/07/2026 . | OPPENHEIMER & CO ,850 |........ 5,000,000 |........ 4,992,150 |.... .0 0 e 4,996,066 |.. (641 216) |...... (641,216) 59 358 |. 01/15/2031 . |2.A FE ..
..682680-CR-2 [ONEOK INC  6.500% 09/01/30 ............. . 05/28/2026 . | CITADEL SECURITIES LLC . 8,451,440 ..8,000,000 ..8,000,650 |. 8 000,591 |. 0 0| .8,000,476 . 450,964 |. 450,964 |.. 387,111 |. 09/01/2030 . |2.B FE ..
..683720-AC-0 [OPEN TEXT HOLDINGS INC ~ 4.125% 12/01/31 . 05/26/2026 . |Various ........cccceerreene . 8,643,747 10,000,000 ..9,550,000 |. 9,702,855 |. 0 0| .9,720,677 (1,076,929) |.... (1,076,929) |.. 199,136 |. 12/01/2031 . |3.B FE ..
..68389X-DV-4 |ORACLE CORP  2.359% 02/04/29 . 06/09/2026 . |MIZUHO SECURITIES USA INC 49,949,600 .50,000,000 .50,000,000 |. 0 0| 50,000,000 . (50,400) |. (50,400) |.. 818,097 |. 02/04/2029 . |2.B FE ..
..68622T-AA-9 | ORGANON FINANCE 1 LLC ~ 4.125% 04/30/28 . 05/06/2026 . |Various ... .. 304,598 . 311,000 ..304,715 |. 0 0| .304,946 (348) |. .. (348) |.. . 04/30/2028 . |3.B FE ..
..69349A-AA-0 |PNC CAPITAL TRUST C  4.492% 06/01/28 . 04/24/2026 . | SEAPORT GROL 25,870 ...26,000 25,448 |. 0 0| . 216 | 216 |.. . 06/01/2028 .|2.B FE ...
..695114-DF-2 |PACIFICORP  7.375% 09/15/55 ......... . 05/07/2026 . | BARCLAYS ........... .. 279,138 ..274,000 ..218,7% |. 0 0| . 635 | . 09/15/2055 . |3.B FE ...
..70450Y-AL-7 | PAYPAL HOLDINGS INC ~ 4.400% 06/01/32 . 06/23/2026 . | OPPENHEIMER & CO 11,613,960 .12,000,000 11,878,080 |. 0 0| . 06/01/2032 . |1.G FE ..
..731020-AA-4 |POLAR TANKERS INC ~ 5.951% 05/10/37 . . 05/10/2026 . |Various . ..129,555 0 0| . 05/10/2037 . |1.F FE ..
..731068-AA-0 |POLARIS INDUSTRIES INC ~ 6.950% 03/15/ . |- 05/05/2026 . | BARCLAYS 3 000,000 0 0| . 03/15/2029 . |2.C FE ...
..74166M-AC-0 |PRIME SECSRVC BRW/FINANC ~ 5.750% 04/15/26 .. |- 04/15/2026 . [Maturity ..... ..558,000 0 0| . 04/15/2026 . |3.C FE ..
..77311W-AC-5 |ROCKET COS INC ~ 6.500% 08/01/29 .............. . 04/06/2026 . | MORGAN STANLEY FIXED INC . s . 461,000 s N s N 0 0| s . 08/01/2029 . |3.A FE ..
.. 785592-AS-5 |SABINE PASS LIQUEFACTION  5.000% 03/15/27 . |. 06/25/2026 . |Various ... 10 013,355 10,000,000 10 000 000 |. 10 000 000 |. 0 0| 10, 000 000 . 03/15/2027 . |2.A FE ..
..81211K-AZ-3 [SEALED AIR CORP  1.573% 10/15/26 ............. . 04/09/2026 . | Call 1 17,252,000 17,252,000 16,119,392 |. . 8,549,665 |. 0 .0 | 17,075,899 . 10/15/2026 . |2.C FE ..
..830867-AB-3 |DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 . |. 04/20/2026 . |Redemption 100.0000 . . 1,250,000 .. 1,250,000 1,247,944 | 0 0| . 1,250,000 . 10/20/2028 . |2.A FE ..
..838518-AA-6 | SOUTH JERSEY INDUSTRIES  5.020% 04/15/31 ... |. 06/03/2026 . |Call .. 362,900 . 380,000 ..331,672 |. 0 .0 | . 04/15/2031 . |3.A FE ..
.. 842434-CU-4 [ SOUTHERN CALIF GAS  2.550% 02/01/30 ......... . 04/30/2026 . | BARCLAYS . 4,686,550 ..5,000,000 . 4,994,941 .0 .. .0 .. . 02/01/2030 . |1.D FE ..
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..84779\-AA-2 | SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 . |. 04/01/2026 . | SMBC NIKKO .. 525, 528,000 495,787 |...........510, L | N IR 2,250 | .0 ...2,250 .0 .513, .. 12,226 |.... . 11/01/2027 . [4.A FE ....
..862121-AA-8 | STORE CAPITAL CORP  4.500% 03/15/28 ......... . 06/29/2026 . | SEAPORT GROUP LLC .. 994,760 ..1,000,000 ..866,950 |. ..932,402 |. 14,225 |. 0 0| .946,627 .48,133 |. . 03/15/2028 . (2.B FE ..
..891906-AC-3 | TOTAL SYSTEM SERVICES INC ~ 4.800% 04/01/26 |. 04/01/2026 . |Maturity ..... . 9,262,000 ..9,262,000 ..9,264,964 |. .9,262,000 |. . 0 0| .9,262,000 0 . 04/01/2026 . [2.C FE ...
..89236T-KT-1 | TOYOTA  4.450% 05/18/26 .. ... |- 05/18/2026 . |Maturity .. . 1,465,000 .. 1,465,000 1,466,275 |. 0 0 0| . 1,465,000 0| . 05/18/2026 . [1.E FE ...
..89236T-MR-3 | TOYOTA  4.060% 04/10/26 .. . 04/10/2026 . |Maturity ..... 10,600,000 10,600,000 10,600,000 |. ,600,000 |. 0 0| 10,600,000 0| . 04/10/2026 . [1.E FE ...
..91911A-AA-2 | VALENCIA GROVE Il LLC ~ 3.720% 12/01/62 . 05/30/2026 . | Redemption 100.0000 . . 2,750,000 ..2,750,000 ..2,750,000 |. .2,750,000 |. 0 0| .2,750,000 .0 . 12/01/2062 . [1.B FE ...
.. 92343V-C0-5 | VERIZON COMMUNICATIONS ~ 4.400% 11/01/34 .... [. 05/01/2026 . |KEY BANC-MCDONALD .. .. 952,040 ..1,000,000 . ..995,963 |. 0 0| . . (44,100) |. . 11/01/2034 . [2.A FE ...
.. 92343V-HP-2 | VERIZON COMMUNICATIONS ~ 6.050% 05/14/58 .... . 05/15/2026 . |Various . 1,084,189 |........ 1,078,000 .0 . 0 ....6,189 |..........6,189 . 05/14/2058 . [2.B FE ...
..925524-AX-8 | VIACOM INC.  6.875% 04/30/36 .... . 04/24/2026 . | MORGAN STANLEY FIXED INC . .. 943,750 . .0 . 0 . (50,603) (50,603) . 04/30/2036 . [3.A FE ...
..92553P-AC-6 | VIACOM INC.  6.750% 10/05/37 .... . 06/30/2026 . | SUMRIDGE PARTNERS .. 301,733 K 0 0| . (77,262) |. (77,262) |.. . 10/05/2037 . 3.A FE ...
..92921E-AA-0 | VOYAGER PARENT LLC  9.250% 07/01/32 . . 04/30/2026 . | Call 103.0000 ... 22,660 ...23,485 |. ...23,476 |. 0 0| ..28,379 (1,379) |. . (1,379) |.. . 07/01/2032 . [4.A FE ...
..94974B-FY-1 |WELLS FARGO CO  4.100% 06/03/26 .............. . 06/03/2026 . |Maturity ..... 15,000,000 |.......15,000,000 |....... 14,948,700 |.......14,972,370 |.... e .0 . ...0 |.......15,000,000 |.. K . 06/03/2026 . [2.B FE ...
..95081Q-AP-9 | WESCO DISTRIBUTION INC ~ 7.250% 06/15/28 .... |. 06/15/2026 . |Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 5,440,000 |........ 5,440,000 |........ 5,804,800 |........5,471,631 |...............0 | (31,631) | .0 . 0 e 5,440,000 |.. . 06/15/2028 . 3.B FE ...
..286181-AH-5 |ELEMENT FLEET MANAGEMENT  6.271% 06/26/26 . |. 05/26/2026 . |Cal 100.0000 15,247,000 .15,247,000 .15,269,267 |. .7,000,000 |. . .. (22,267) | 0 0| 15,247,000 . 06/26/2026 . [2.A FE ...
..375916-AF-0 | GILDAN ACTIVEWEAR INC ~ 4.700% 10/07/30 . 05/28/2026 . | JEFFERIES & CO ... ..219,101 ..222,000 ..221,977 | ..221,963 |. K 0 0| . . 10/07/2030 . [2.C FE ...
..7T1644E-AE-2 | PETRO-CANADA  7.875% 06/15/26 . 06/15/2026 . |Various ......... 14,453,000 . 14,453,000 . 14,923,600 |. .2,011,689 |. 0 0| . 06/15/2026 . [2.A FE ...
..740212-AM-7 | PRECISION DRILLING CORP  6.875% 01/15/29 ... |. 04/06/2026 . |SUMRIDGE PARTNERS .. 363,960 . 361,000 ..350,245 |. ..354,906 |. 0 0| . 01/15/2029 . [3.C FE ...
..89114T-ZD-7 | TORONTO-DOMINION BANK ~ 1.200% 06/03/26 ..... |. 06/03/2026 . |Maturity .. . 4,220,000 ..4,220,000 ..4,167,123 |. 4,171,760 |. 0 0| . 06/03/2026 . [1.F FE ...
..89115A-2E-1 | TORONTO-DOMINION BANK ~ 4.456% 06/08/32 ...... |. 06/15/2026 . |Various ... 19,854,900 .20,000,000 .20,000,000 |. 20,000,000 |. 0 0| 20,000,000 . 06/08/2032 . [1.F FE ...
. 000000-00-0 |MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... |. 05/07/2026 . |Redemption 100.0000 . . 1,032,100 ..1,032,100 . ..980,991 0 0| .1,032,100 . 05/07/2029 . [3.B FE ...
..00217G-AC-7 | APTIV PLC / APTIV CORP  4.150% 05/01/52 .... . 04/07/2026 . |Call 77.2130 . ..860,153 ..1,114,000 LT79,117 | 0 0| .780,456 . 05/01/2052 . 2.B FE ...
..00774M-BC-8 | AERCAP IRELAND CAP/GLOBA  5.750% 06/06/28 . |. 04/15/2026 . |WELLS FARGO .... 10,000,000 K 9,948,829 |. 0 0| .9,954,186 . 315,914 |. . 06/06/2028 . [2.A FE ...
..00929J-AB-2 | AIRCASTLE / IRELAND DAC  5.250% 03/15/30 ... . 05/04/2026 . |WELLS FARGO .... , ..5,311,000 ..5,229,051 |. . 5,239,587 |. 0 0| .5,244,878 . 108,450 |. . 03/15/2030 . [2.B FE ...
..05256L-AB-9 | APLNG PROCESSING PP 4.820% 09/30/30 . 04/01/2026 . | Redemption 100.0000 . .. 750,000 . 750,000 . 750,000 |. . 750,000 |. 0 0| 750,000 .0 . 09/30/2030 . [2.B FE ...
..06738E-AP-0 |BARCLAYS PLC  5.200% 05/12/26 ... . 05/12/2026 . |Maturity ..... 16,450,000 .16,450,000 .16,512,140 |. 16,478,987 |. 0 0| 16,450,000 . 05/12/2026 . [2.A FE ...
..279158-AW-9 |ECOPET  7.750% 02/01/32 . 05/12/2026 . | JPM FUNDS REC/ .. 380,250 ..375,000 ..381,938 |. ..381,652 |. 0 0| .381,290 . 02/01/2032 . 3.B FE ...
..20646A-AD-8 | ESKOM HOLDINGS LIMITED ~ 8.450% 08/10/28 ... |. 06/26/2026 . |BARCLAYS LONDON .. .. 336,400 ..320,000 ..352,400 |. ..334,080 |. 0 0| .331,582 . 08/10/2028 . [4.B FE ...
..36321P-AD-2 | GALAXY PIPELINE ASSETS  2.160% 03/31/34 .... (. 04/01/2026 . |Redemption 100.0000 . X .... 400 .400 .363 | 0 0 0| ....400 . 03/31/2034 . [1.C FE ...
..552921-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... . 06/30/2026 . | Redemption 100.0000 ....... .. 32,008 |... , , .9, .0 . 0 e 32,008 |.. . 06/30/2031 . [4.A FE ...
..55609N-AF-5 | MACQUARIE AIRFINANCE HLD  5.200% 03/27/28 .. [. 05/13/2026 . |BARCLAYS ........coovviiiiiiiiiiinins e | 10,032,900 |...... 10,000,000 |........ 9,995,900 |........9,996,046 |.... .0 . 0 e 9,996,727 |.. . 03/27/2028 . [2.C FE ...
..612380-AA-6 |BASELL FINANCE CO BV ~ 8.100% 03/15/27 ...... . 04/10/2026 . | Various . 2,066,000 ..2,000,000 ..2,564,810 |. .2,068,273 |. 0 0| . 2,052,657 , .. . 03/15/2027 . 2.B FE ...
..63890C-AC-8 |NAVOI MINING METALLURGIC ~ 6.750% 05/14/30 . [. 06/09/2026 . |Various ... 32,777,920 .31,500,000 .31,500,000 |. 31,500,000 |. K 0 0l 31,500,000 1,277,920 |.. ,049,093 |. 05/14/2030 . (3.B FE ...
..69377F-AA-4 | FREEPORT INDONESIA PT ~ 4.763% 04/14/27 ..... . 04/22/2026 . |BANK of AMERICA SEC .........oooo. fevvvviviiiiiiiiiinns fonee 10,012,500 |...... 10,000,000 |....... 10,043,750 |....... 10,011,408 |.... ... (2,638) | R PO 078 ") I ISR | B R 10,008,769 |.. ...3,731 ...250,058 |. 04/14/2027 . [2.C FE ...
..80386W-AF-2 | SASOL FINANCING USA LLC ~ 8.750% 05/03/29 ... |. 04/30/2026 . |Call 102.2500 ...oooeeeeeeees e |+0.2.3,560,345 |l 3,482,000 |........ 3,542,935 |........3,541,473 |.... ... (4,907) ). 0 e (4,907) [0 3,536,566 |.. . 05/03/2029 . [3.A FE ...
..89680Y-AA-3 | TRITON CONTAINER ~ 2.050% 04/15/26 ... . 04/15/2026 . |Maturity ........... .. 4,529,000 .. 4,437,786 |. . 4,492,006 |. .36,9% |. 0 ..36,9% . 4,529,000 . 04/15/2026 . [2.C FE ...
..G3946K-AA-7 |GOHL CAPITAL LTD  4.250% 01/24/27 . . 05/04/2026 . | Call 100.0000 10,000,000 10,000,000 ..9,268,516 |. .9,748,153 |. 0 .9,826,506 . 01/24/2027 . [2.C FE ...
..03974*-AA-6 | GIP CAPRICORN PP 3.110% 12/31/34 . .. |. 06/30/2026 . | Redemption 100.0000 ....... |[.... oo e 837,721 537,721 |... 537,721 |...........537, 721 .0 .. ........537,721 . 12/31/2034 . [2.B PL ...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 541,793,275 541,829,204 538,532,663 440,465,079 0 303,951 539,215,497 XXX XXX

PORT OF GREATER CINCINNATI DEV QCS TIF SERIES
..73500G-AB-2 |A  6.010% 12/01/39 ... .. |- 06/01/2026 . | Redemption 100.0000 ....... ..890,000 .. 890,000 .. 890,000 |.......... 890,000 |.... .0 . ... 890,000 |.. . 12/01/2039 . [2.B ........
PORT OF GREATER CINCINN IES

..73500G-AC-0 |B  6.260% 12/01/39 ......covvvvveeeeiieieeeee . 06/01/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenns 300,000 |.......... 300,000 |.......... 300,000 |.......... 300,000 0 Joeeeeeieeenn [ 0 Joeeeeennn 300,000 |..oeeveeeennnns [ 0 . 12/01/2039 . [2.B ........
0099999999. Subtotal - issuer credit obligations - corporate bonds (affiliated) 1,190,000 1,190,000 1,190,000 1,190,000 0 0 0 1,190,000 0 0 XXX XXX
..023764-AA-1 | AAL  3.650% 06/15/28 ..........cceeeeeeeennnnns . 06/15/2026 . | Redemption 100.0000 . . . .0 . 0 0 . 06/15/2028 . [2.C FE ...
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |. 06/15/2026 . |Redemption 100.0000 . , K 0 0| 0| . 06/15/2028 . [1.F FE ...
..023771-R9-1 | AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... . 04/15/2026 . | Redemption 100.0000 . .. 123,700 123,700 ..123,700 |. 0 0| .123,700 0| . 10/15/2028 . [1.F FE ...
..046912-AA-9 | AT&T REIGN || LB PTT  6.088% 12/15/44 ...... . 06/15/2026 . | Redemption 100.0000 . .. 466,713 .466,713 ..469,614 |. 0 0| .466,713 0| . 12/15/2044 . [2.A PL ...
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT ~ 3.800% 09/20/31 .. [. 06/20/2026 . |Various .................. .. 140,394 140,3%4 ..138,270 |. 0 0| . 140,394 0| . 09/20/2031 . [1.C FE ...
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... . 06/15/2026 . |Redemption 100.0000 . .. 383,729 383,729 . ..343,252 |. 0 0| .383,729 0| . 12/15/2082 . [1.C FE ...
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... . 06/15/2026 . | Redemption 100.0000 . .. 115,150 .. 115,150 . 116,301 |. ..116,052 |. 0 0| .115,150 0| . 08/15/2041 . [4.B PL ...
..90932E-AA-1 |UNITED AIR 2016-2 AA PTT  2.875% 10/07/28 . |. 04/07/2026 . |Redemption 100.0000 . .. 390,607 ..390,607 ..368,929 |. ..383,432 |. 0 0| .390,607 0| . 10/07/2028 . [1.F FE ...
..90932J-AA-0 |UNITED AIR 2019-2 AA PTT  2.700% 05/01/32 . |. 05/01/2026 . |Redemption 100.0000 . 76,581 76,581 76,581 |. 76,581 0 0| 76,581 0| . 05/01/2032 . [1.E FE ...
..90932L-AA-5 |UNITED AIR 2015-1 A PTT  3.450% 12/01/27 ... [. 06/01/2026 . |Various .................. .. 466,956 ..466,956 ..434,133 |. ..453,189 |. 0 0| .466,956 0| . 12/01/2027 . [1.C FE ...
..009088-AA-3 | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 ... |. 06/15/2026 . |Redemption 100.0000 . ... 79,565 ... 79,565 ...72,802 |............ 75,874 |.... 0. 0. .. 79,565 |.. 0. . 12/15/2027 . [1.E FE ...
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..00909D-AA-1 | AIR CANADA 2020-2A PTT  5.250% 04/01/29 .... Redempt i on 100.0000 ..o foueeeeiiiiiiiieeens fennenls 322,457 |........... 322,457 |........... 323,264 |........... 323,207 [oeeeeiieccnnn0 o (750) [ 0 fooeeeeeeea (750) | 0 [ 322,457 |oooeeiiic 0 o0 e 0 o, 8,465 |. 04/01/2029 . |1.F FE ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 3,018,642 3,018,642 2,898,822 2,570,671 0 3,018,642 57,147 XXX XXX
Case Snow Management LLC Revolver
..023006-PC-R | 12/15/27 ..o . | Redemption 100.0000 ..o forveeniiiiiiiiienns s 4,190,012 |........ 4,190,012 |........ 4,190,012 | (VN O 1 I R | B A [V SN | ) RPN | B P 4,190,012 |ooooeeiiinnnnn 0 o0 0 [ 106,313 |. 12/15/2027 . 14.C Z .....
Universal Plant Services Term Loan
..024005-PC-T |07/29/29 .....vvvvviiiiiiiiiiiieiiiieee s S Various e s | 37,500 f............ 37,500 |............ 36,880 [............ 34,993 [0 e 515 0 [ 515 |0 s 37,500 |.ooocevviennnnn 0 [0 0 903 |. 07/29/2029 .|5.B GI ...
Best Choice Roofing Term Loan
..024006-PC-T |08/07/29 .....ocuvviiieeeiiiiiiiie e S Various eeeiiiiis | | 275,581 |.coeeens 275,581 | 272,838 |........... 272,190 fovevriiiiiinnn0 e 2,178 [0 e 2,178 [0 275,581 [ovveeeieiincn0 |0 [0 10,369 |. 08/07/2029 . |5.B Gl
Wisconsin Automation Term Loan
..024010-PC-T | 12/11/29 . | Redemption 100.0000 ... 26,500 ...26,500 ...26,103 |............26,167 |.... ..26,500 |.. . 12/11/2029 . 5.8 GI .
..025003-PC-T | CBCC Term Loan 05/14/30 ... . | Redemption 100.0000 .. 51,875 ...51,875 ...50,967 |.... ..51,036 |.... ..51,875 |. . 05/14/2030 . [5.B Gl .
Legacy Food Deferred Draw Term Loan
..024007-PC-D | 08/01/30 ..eeeiiiiiiiee e . | Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,964 ... 1,964 1,946 | 1,040 .. ...1,964 |.. . 08/01/2030 . [5.B Gl .
..024007-PC-T | Legacy Food Term Loan 08/01/30 . | Redemption 100.0000 . 23,214 23,214 22,866 |. 22,923 |. 23,214 . 08/01/2030 . [5.B Gl .
..024007-PC-R | Legacy Food Revolver 08/01/30 . . | Redemption 100.0000 . 79,365 79,365 79,365 |. . . 08/01/2030 . [5.B Gl .
..025006-PC-R | Aeromax Revolver 08/08/30 ............ . | Redemption 100.0000 ....... . 2,800,000 .2,800,000 .2,800,000 |.... . 08/08/2030 . [5.B Gl .
Aeromax Deferred Draw Term Loan
..025006-PC-D | 08/08/30 . | Redemption 100.0000 ..o fouveeiiiiiiiiins o 3,750 ....3,750 ....3,684 |.... . 08/08/2030 . [5.B Gl .
..025006-PC-T | Aeromax Term Loan 08/08/: . | Redemption 100.0000 ....... ... 20,000 ...20,000 ...19,650 |.... . 08/08/2030 . [5.B Gl .
Stone Enterprises Term Loan
.025007-PC-R | .eveeiiiiiiiii e . | Redemption 100.0000 ..oooes feueeeiiiiiiiiiiiees e 47,500 |............ 47,500 |............ 46,788 |............ 46,811 [0 e 689 | 0 foreeeeeee 689 |0 [ . 08/27/2030 . |5.B Gl
3G Productions Deferred Draw Term Loan
..024008-PC-D | 09/30/30 ......eeveeieieiiiiee e . | Redemption 100.0000 ....... . 09/30/2030 . |5.B Gl
..024008-PC-T | 3G Productions Term Loan 09/30/30 . . | Redemption 100.0000 ....... . 09/30/2030 . |5.B Gl
3G Productions Revolver Loan
..024008-PC-R | 09/30/30 ......evvvveeeeiiiiiiiee e . | Redemption 100.0000 ..o feuveereiiiiiiiinnns o 100,000 |.......... 100,000 |.......... 100,000 foeeeveeiinnnnnns (VN O 1 I R | B A (O SN | ) RO | B AN . 09/30/2030 . |5.B Gl
Steel Building Systems Term Loan
..025010-PC-T | 10/31/30 oo . | Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 62,500 |............ 62,500 |............ 61,563 |............ 61,575 |covveeeeeenenn 0 [ 925 [, 0 foreeeeenenn 925 |0 s . 10/31/2030 . |5.B Gl
Phoenix Fabricators Term Loan
..025012-PC-T | 12/03/30 . | Redemption 100.0000 ....... .. 102,951 102,951 ... 101,407 |.... . . 12/03/2030 . 5.8 Gl .
..026002-PC-R | Astro Pak Revolver 01/31/31 . . | Redemption 100.0000 . .. 145,706 ..145,706 ..145,706 |. .145,706 . 01/31/2031 . [5.B Gl .
..026002-PC-T | Astro Pak Term Loan 01/31/31 . | Redemption 100.0000 . 11,325 11,325 11,211 |. 11,325 . 01/31/2031 . [5.B Gl .
..002810-AA-6 | A. Stucki Term Loan 03/27/30 .. . | Redemption 100.0000 .. 45,833 ...45,833 ...45,490 |.... ..45,833 |.. . 03/27/2030 . |4.C ........
A. Stucki Deferred Draw Term Loan
..002818-AB-4 | 08/27/30 ... . | Redemption 100.0000 .. 16,667 ...16,667 ...16,542 |.... ..16,667 |. . 03/27/2030 .
..00948*-AA-3 | Airo Mechanical Term Loan . | Redemption 100.0000 .. 38,889 ...38,889 ...38,397 |.... ..38,889 |.. . 08/01/2030 .
American Combustion Industries Term Loan
..02526%-AA-9 | 08/31/27 oo . | Redemption 100.0000 ...ooo fouveeeiiiiiiiiiinns o 71,607 |oereennnne 71,607 | 70,418 |............ 70,833 |vvveveeenenn 0 feeeeeenn 774 [, 0 foreeeeeaata 774 |0 [, 71,607 . 08/31/2027 . |4.C ........
American Combustion Industries Deferred Draw
..02526*-AC-5 [Short Term (A) 08/31/28 .....ceeene . | Redemption 100.0000 ...ooe forvveeriiiiiiiienns o 24,423 |............ 24,423 |............ 24,191 | 24,247 |oveveiiiiin 0 e 7T [ 0 foreeeeeeeta 177 o0 s 24,423 |ooooiiiin 0 el 0 [0 e, 459 |. 08/31/2028 . |4.C ........
American Combustion Industries Deferred Draw
..02526%-AD-3 |Long Term (B) 08/31/28 ...coeeennnne . | Redemption 100.0000 ..o feureeiiiiiiiiinns o 3,017 | 3,017 | 2,957 |cieinnnne 2,97 |0 e 6 | [V OO 1 RN | B A FC 01 O ) RO | B AR | I RN 57 |.08/31/2028 . [4.C ........
Case Snow Management LLC Term Loan
CATA4H-AA-0 | 12/15/2T s S Various eeeiiiiis | | 105,140 |........... 105,140 |........... 103,261 |........... 103,692 |..vvvveeeeenn 0 [ 1,448 i, 0 [ 1,448 |0 e, 105,140 |.oooeveeeennn 0 o0 o0 s 3,633 |. 12/15/2027 . [4.C ........
Creative Qutdoor Term Loan 06/26/30
2 225358-AA-2 [ eeeeie . |Redemption 100.0000 ..oeve fouveeiiieeiieniis o RXIR: 74 I 33,871 |oereenenn. 33,448 |............ 33,472 [oveiiiienenn 0 o399 [, 0 foreeeeennnn 399 |0 [, 33,871 |oeeeiiieennn 0 o0 0 734 |. 06/26/2030 . |5.B IF
Decks & Docks Lumber Co Inc Term Loan
..23285%-AA-6 | 10/04/28 .....evviiiieiiiiie s . | Various .. 127,654 .. 127,654 |........... 124,690 |........... ....127,654 |.. . 10/04/2028 . [4.B PL .
..204520-AA-8 | Equine Network Term Loan 05/22/28 . . | Redemption 100.0000 . 16,922,435 |....... 16,922,435 |....... 16,611,856 |.......16,679,466 |.... 16,922,435 |.. . 05/22/2028 . |5.A ........
Equine Network Revolver Loan
..204520-AB-6 | 05/22/28 ... . | Redemption 100.0000 ..oooe. feueeeiiiiiiiiieees s 1,025,000 |........ 1,025,000 |........ 1,025,000 |........ 1,025,000 |....oovveernenc0 fooeeiiiiin 0 o0 e 0 el 0 e 1,025,000 |.. . 05/22/2028 . |5.A ........
Equine Networ
.. 204528-AC-4 | 05/22/28 ......eeiiiiiiiiiiiiei i . | Redempt ion 100.0000 ..oooe. foueeeeiiiiiiiieee [, 1,006,038 |........ 1,006,038 |........... 990,218 |........... 994,330 |..oooeeeeeen 0 [ 11,707 e 0 [ 11,707 ... 0 [ 1,006,038 |....coeeeeeee0 [0 e 0 e, 32,788 |. 05/22/2028 . [5.A ........
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..35027@-AA-2 | CraftMark Term Loan 05/06/31 ........ . 04/01/2026 . | Redemption 100.0000 ...oeen founmminiiiiiiiiis oo 4,872 |l 4,872 |.eeennnnne 44,087 |..coooenns 4131 | [ R LT [V T4 o [V R 44,872 [ (VO [V [V 1,680 |. 05/06/2031 . ]4.C ........
CraftMark Deferred Draw Term Loan
..35927@-AB-0 | 05/06/31 . 04/01/2026 . | Redemption 100.0000 ....... . 05/06/2031 . [4.C ........
..36714@-AA-7 |Gas Clip Term Loan 10/28/30 . . 04/01/2026 . | Redemption 100.0000 . X . 10/28/2030 . [5.B GI ....
..38416*-AA-6 |Winzer Term Loan 10/04/29 ... . |- 04/30/2026 . | Redemption 100.0000 ....... . 10/04/2029 . [5.B ........
Winzer Deferred Draw Term Loan
..38416%-AB-4 | 10/04/29 .....oooeiiiiiiiiiiii . 04/30/2026 . | Redemption 100.0000 ....... . 10/04/2029 . [5.B ........
..38416*-AC-2 |Winzer Revolver Loan 10/04/29 ....... . 05/29/2026 . | Redemption 100.0000 ....... . 10/04/2029 . [5.B ........
LockMasters Security Term Loan
..53087#-AA-0 | 09/01/27 .ovvvvviiiiiiiiiiiiiiiiiiieiieeeee . 04/01/2026 . | Redemption 100.0000 ....... . 09/01/2027 . [4.C ........
Springline Advisory Deferred Draw Term Loan
851725 -AA-1 | 01/12/30 evvvvviiiiiiiiiiiiiiiiiiieeceeee . 06/01/2026 . | Redemption 100.0000 ....oen fornnnniniiiiiiiiin o 10,269,926 |....... 10,322,000 |....... 10,269,926 [.....vvvvvvnnnnnne (V2 0 e (VO 0 | (VO [V R 10,269,926 |[............... (VN 0 | [V 0 | 01/12/2030 . |4.B ........
Sunland Asphalt & Construction Deferred Draw
..86739#-AE-3 | Term Loan 06/16/28 ....coeeeeeeeeennns . 06/30/2026 . | Redemption 100.0000 ....... ... 25,977 ...26,977 ...25,546 |.... ..25,977 |.. . 06/16/2028 . [4.A PL .
..89486*-AA-4 |Shift Paradigm Term Loan 09/08/28 . |. 06/01/2026 . | Redemption 100.0000 ....... . |.........80,000 J... ...80,000 |... ...78,400 |........... .. .. . .0 .. ..80,000 |.. . 09/08/2028 . [5.A ........
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 38,351,405 38,403,479 38,001,819 20,313,617 0 274,987 0 274,987 0 38,351,405 XXX XXX
JEFFERIES FINANCE LLC TL 1L 10/21/31
L OLX248-13-4 | oeeeeeeee e . 05/29/2026 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,282 | 2,282 foeeiiiiinnnns 2,209 [.oooviinnnnns 2,212 [ 0 e 19 [ 0 e 19 [ 0 e P37 (VN 0 | [V 72 (. 10/21/2031 .|3.B FE ....
CROWN SUBSEA COMMUNICATI TL B 1L
..001320-AQ-7 | 07/31/28 covvvvviiiiiiiiiiiiiieiiiieieeeeeeee . 06/30/2026 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,281 |l 1,281 | 1,260 [ooeveeviiiiiinnnes (V2 [V OO 21 [, 0 e 21 [, 0 e 1,281 [, (VN 0 | [V 32 |. 07/31/2028 . [4.B FE ....
AP CORE HOLDINGS Il LLC TL B2 1L
..00187G-AD-1 | 07/21/27 covvvvvvviiiiiiiiiiiiiiiiiiiiieeeeeeeeeee . 05/12/2026 . | Redemption 100.0000 ....uun fornnnnnnniiiiiinn oo 7,100,000 |........ 7,100,000 |........ 6,828,021 |........ 6,989,232 |............... [V R 110,768 [.....vvvvnnnee [V R 110,768 [.....evvvnennee 0 fnns 7,100,000 |..ooeeerennnns (VN 0 | [V 244,492 |. 07/21/2027 . [4.C FE ....
ACTION ENVIRONMENTAL GRO TL B 1L
..00507J-AF=3 | 10/24/30 coovvviiiiiiiiiiiiiiiii . 04/01/2026 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,821 [, 1,821 |, 1,405 [oovveennens 1,407 [oeeveviiennnns 0 e L3 0 e L3 0 e 1,821 |l (VN 0 | [V 47 (. 10/24/2030 . |4.B FE ....
ACTION ENVIRONMENTAL GRO TL B 1L
..00507J-AF=3 | 10/24/30 coovvviiiiiiiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ... 1,33 1,318 e 1,320 21,333 .. . 10/24/2030 . (4.C FE ..
..00687M-AH-4 | ADIENT US LLC TL B 1L 01/31/31 ..... . 06/30/2026 . | Redemption 100.0000 ....2,182 2,175 | .2,182 |.. . 01/31/2031 . 3.A FE ..
AL NGPL HOLDINGS LLC TL B 1L
..01021A-AB-6 | 04/17/28 ....oovvviiiiiiiiiiiiiiiiiiiiieeeeeeeee . 05/07/2026 . | Redemption 100.0000 ...11,589 ... 11,385 |.... .. 11,589 |.. . 04/17/2028 . [4.A FE ..
..01771J-AG-8 | ALLEN MEDIA LLC TL B 1L 08/23/28 .. |. 06/30/2026 . |Redemption 100.0000 ....6,322 ....6,09% |.... ...6,322 |.. . 08/23/2028 . [5.B FE ..
ALLIANCE LAUNDRY SYSTEMS TL B 1L
..01862L-BA-5 |08/20/31 ...ovvvviiiiiiiiiiiiiiiiiiieeeeeeeeeees . 05/29/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 19,277 foeennnnns 19,277 |l 19,181 [ooneeneees 19,064 |............... 0 s 213 | [V ST 213 | 0 s 19,277 [oevviiiiinnns (VN 0 | [V 570 |. 08/20/2031 . [4.B FE ....
ALLISON TRANSMISSION INC TL B 1L
L01973K-AJ-5 | 01/02/33 oo . 06/30/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 54,001 |........... 54,001 [...oeenenee 54,078 |ooeeeieieiens (V2 0 e LT R 0 e LT R 0 s 54,001 [oooiiiiiinns (VN 0 | [V 1,361 |. 01/02/2033 . [2.C FE ....
ALPHA GENERATION LLC TL B 1L
..020720-AC-6 | 09/30/31 oooeeiiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,000 |............. 1,000 [oeeeiinnnnnnns o1 N o1 N 0 e P 0 | 2 0 e 1,000 [oooveennnnnnns (VN 0 | [V 27 (. 09/30/2031 . |3.B FE ....
BROOKS AUTOMATION INC TL 1L 02/01/29
.020900-AE=0 | +evvunneeeeeiriiee et . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin i 3,007 fooriiiiinnnns 3,007 |ieeiiinnnnns 2,988 | 2,988 | 0 e 19 [ 0 e 19 [ 0 e 3,007 |ovvvvrrrnnnnnns (VN 0 | [V 100 |. 02/01/2029 . |4.B FE
..02351X-AB-4 | AMAZON HOLDCO INC TL 1L 09/30/31 ... |. 04/24/2026 . |Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 561,350 [oeeeeeenns 561,350 [........... 559,947 |...........559,791 [0 feennnnn 1,559 [0 1,859 | [V R 561,350 [..oooeiiiiinns (VO [V [V 10,024 |. 09/30/2031 . |3.B FE
AMERICAN GREETINGS CORP TL B 1L
..02639D-AN-6 | 10/30/29 ....cooiiiiiiiiiiiii . 05/29/2026 . | Redemption 100.0000 ...oeen founnniniiiiiiiiiin oo 6,250 |oeeeiiiinns 6,250 |............ 6,182 |.ooeeeeeeenn 6,197 |0 [ B3 o0 B3 [V 6,250 |..oooeiiiinnns (VO [V [V 244 1. 10/30/2029 . |4.B FE ....
AVNEAL PHARMACEUTICALS LLC TL B 1L
..03167D-AS-3 | 08/02/32 .cooovieiiiiiiiiiiiiiee . 06/30/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,998 ....1,998 ... 1,993 | ...1,9% |.. . 08/02/2032 . [4.A FE ....
..03218A-AE-9 | AMSPEC PARENT LLC TL B 1L 12/22/31 |. 04/30/2026 . |BMO CAPITAL MARKETS CORP .. .. 992,700 ..992,700 ..992,714 |. .991,514 . 12/22/2031 . (4.B FE ....
..03218A-AE-9 | AMSPEC PARENT LLC TL B 1L 12/22/31 |. 04/01/2026 . | Redemption 100.0000 . ....3%4 ). . 12/22/2031 . |4.B FE
PRIME SECURITY SERVICES BOR TL B 1L
..03765V-AP-5 | 10/15/30 ... . 06/30/2026 . | Redemption 100.0000 . 0| . 4,975 . 10/15/2030 . |3.C FE
..03834X-AP-8 | APRO LLC TL B 1L 07/09/31 ... . 06/30/2026 . | Redemption 100.0000 .0 .6,667 |.. . 07/09/2031 . |4.B FE
ARAMARK SERVICES INC TL B10 1L
..03852J-BC-4 |06/21/30 ...evvvviiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeees . 04/02/2026 . | Redemption 100.0000 . . 06/21/2030 . 3.A FE ....
..04649V-BE-9 | ASURION LLC TL B13 1L 09/19/30 . 04/01/2026 . | BANK of AMERICA SEC .. . 09/19/2030 . [3.C FE ....
..04649V-BE-9 | ASURION LLC TL B13 1L 09/19/30 ..... . 06/30/2026 . | Redemption 100.00 . 09/19/2030 . |3.C FE
AVIS BUDGET CAR RENTAL TL B 1L
..05377J-AU-6 | 07/17/32 wevvvvvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaiees . 06/30/2026 . | Redemption 100.0000 ... foviiiniinnnn fonnnnnn....3,625 |............. 3,626 |.............3,597 |............. 3,599 |...............0 | 27 fovoiiiinnnnns 0 Joeeeieeeeens 7 0 626 i O e 0 0 . 07/17/2032 . [3.C FE ....
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..05477J-AE-1 | AZALEA TOPCO INC TL B 1L 04/30/31 . |. 05/18/2026 . |Redemption 100.0000 ....cee forreeieiiiiieieens e 985,056 |........... 985,056 |........... 976,250 |.......... 976,786 |oeevvuneeeeenns [V 8,271 oo [V 8,271 oo (U 985,056 |..evvruunanns (VI PO [ PO [V PO 25,218 |. 04/30/2031 . |4.C FE ....
BCP RENAISSANCE PARENT TL B 1L
.. 05549P-AG-6 [ 10/31/31 oeeeieeeiie e . 06/09/2026 . | Redemption 100.0000 ....cev fooeeeeeenniiieeeeen o 1,424,128 |........ 1,424,128 |........ 1,418,149 |........ 1,415,833 |ooeveeeeenee [V 8,295 |eveiiiins (U1 8,295 |eeeriiiens (U 1,424 128 |.ocovneeneeeens (VI PO [ PO [V PO 38,054 |. 10/31/2031 . |4.A FE ....
BIP PIPECO HOLDINGS LLC TL B 1L
..05554D-AB-6 | 12/08/30 ....eeeeeeennaeeeeeeeiae e . 05/07/2026 . |Redemption 100.0000 ....... ... 3,037 3,022 |............. 8,001 ... .36 ... .3,037 |.. . 12/08/2030 . |4.A FE
..05614G-AC-5 |NVENT THERMAL LLC TL B 1L 01/30/32 . 04/01/2026 . | Redemption 100.0000 ....... .... 1,500 L 1,484 [l 1,474 .1,500 |.. . 01/30/2032 . |4.B FE
BAKELITE US HOLDCO INC TL B 1L
.05710L-AD-5 [ 12/23/31 oiviiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn et 3,750 [oeiiiinnns 3,750 |eieiinns 3,713 | 3,716 |evviiiinns [ O L2 F [ R L3 [V P 3,750 [ooveiiiiiinnnns (VN P [ PO [V 140 |. 12/23/2031 . |4.B FE ....
GREAT OUTDOORS GROUP LLC TL B 1L
..070140-AP-6 [ 01/23/32 ..evvvveniiiiiiiii e . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,887 | 2,487 | 2,484 |l P T [ PR T P [ PR T P [V P 2,887 |oveiiiiiinnnns (1 P [ PO [V 87 |. 01/23/2032 . |4.A FE ....
SKECHERS USA INC-CL A TL B 1L
L07337F-AB-1 [ 00/13/32 viviiiiiiiiiiie i . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,000 |oeeeennnnnns 1,000 [ooeiiiiiinnnnns 997 |ooiiiiiiiins 991 | [ PR LI P [ PR LS PO (U1 O 1,000 [oeeieiinnnns (1 P [ PO [V 17 |. 09/13/2032 . |3.C FE ....
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AQ-6 [ 10/16/31 ...oiiiiiiiiiiiiiiie e . 06/30/2026 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 988 [oeiiiiiiiinnns 988 |.....oevnnirns 985 |.oiiiiiiiiiiiins (U P [ PR 2 P [ PR 2 | [ PR 988 |.evviiiiens (1 P [ PO [V 18 |. 10/16/2031 . |3.C FE ....
BIOMARIN PHARMACEUTICAL INC TL B 1L
..09075U-AD-6 [ 01/29/33 ..evvviiiiiiiiiee i . 05/01/2026 . |MORGAN STANLEY HI-YLD ....ovvvvnn Jovnnnvrrrinnnnnnnns foenes 9,975,000 |...... 10,000,000 |........ 9,975,000 |....ccvvnniinnnn (U P [ PR (VN P [ PR (VN P (U . 9,975,000 |..eevuunnnnns (1 P [ PO [V N 0 |. 01/29/2033 . |2.C FE ....
BLERIOT US BIDCO INC TL B 1L
.. 00353T-AJ-9 [ 10731730 wevvvniiiiiiiiiiiiiiie e . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 1,842 [oooiiiiinnins 1,842 | 1,836 |oeeeiiinnnns 1,837 | [ PR LI P [ PR LI P [V P 1,842 | (1 P [ PO [V 56 |. 10/31/2030 . |4.B FE ....
BOMBARDIER RECREATIONAL TL B3 1L
L09776M-AS-3 [ 12/13/29 ivviiiiiiiiiii . 04/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,301 [eiiiiinns 3,301 | 3,305 [.ooeiiinnnnns 3,305 [oooiiiiiinnnnns 0 e ()] R [ R (<) 1 PO (U1 O 3,301 [ooiiiiiiinnnns (1 P [ PO [V 65 |. 12/13/2029 . |3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L
L 11565H-AD-8 [ 07/01/31 ..eviiiiiiiiiiicii e . 06/30/2026 . | Redemption 100.0000 ....ce. fooriiiiiiiiiiieis e [() 1 FOUUR ()1 PO () PO (£°) ) A [ PR (VN P [ PR (1 P 0 e [CS) ) A (1 P [ PO [V 23 [.07/01/2031 . [4.B FE ....
BUCKEYE PARTNERS LP TL B7 1L
LI1823L-AR-6 [ 11/22/32 i . 06/30/2026 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 16,447 |............ 16,447 |oooeeennnnns 16,460 |............ 16,459 |ooeveenniiinne 0 s (13) fervvvnnnnnnnnns (U P (R P (U P 16,447 |oeeniiiinnnnn (1 P [ PO [V 448 |. 11/22/2032 . |2.C FE ....
CHG HEALTHCARE SERVICES INC TL B 1L
L 12541H-AX-1 [09/29/28 ..oevviiiiiiii . 04/01/2026 . | Redemption 100.0000 .....e. fooreiiiiiiiiiiieins e [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 106 |[. 09/29/2028 . [4.B FE ....
CHG HEALTHCARE SERVICES INC TL B 1L
L 12541H-AX-1 [09/29/28 ..oevviiiiiiii . 05/07/2026 . | Tax Free Exchange ..........ccccee Joveoerrrrivnnnnnnnee [ 1,912,192 [......01,911,009 |........ 1,912,537 |........ 1,907,512 [....coovinniinnO fooeennnni4,680 fonniiinnnnnnn O foeneennni4,680 [oeeecennnn 0 [ 1,912,192 0 e 0 e [V PO 69,623 |. 09/29/2028 . |4.B FE ....
CHG HEALTHCARE SERVICES INC TL B 1L
L 12541H-AY=9 [09/30/31 covviiiiiiiii . 06/30/2026 . | Redemption 100.0000 ....... . 09/30/2031 . |4.B FE ....
..12546F-AF-9 | CHG PPC PARENT LLC TL 1L 12/08/28 . |. 06/30/2026 . |Redemption 100.0000 ....... . 12/08/2028 . |4.B FE ....
CHARLOTTE BUYER INC REV 1L 08/11/27
L 12568Y-AB=0 | .evvenriiiiiiii e . 06/25/2026 . |Redemption 100.0000 ....... 16,693,333 |....... 16,693,333 |....... 16,693,333 |.... 16,693,333 |.. . 08/11/2027 . |4.C FE ....
..1261MA-AE-0 |CPI HOLDCO B LLC TL B 1L 05/19/31 . |. 06/30/2026 . |Redemption 100.0000 ....... R AR 1,008 |oeeeeennnnns 1,008 [.....ccevnens 1,008 |oveeeeeeeen 1,003 [oenniiiiiicnn 0 i el 0 [l 0 [ 1,008 |.. . 05/19/2031 . |3.C FE ....
CNT HOLDINGS | CORP TL B 1L
L 12656A-AF-6 [ 11/08/32 ovveniiiiiiiiiiieiii . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin i 3,610 [ooevvinnnnns 3,610 |oeeveeennnns 3,605 |ivivneennnn 3,592 |ovviiiiiiinnnn 0 e 18 [l 0 e 18 0 e 3,610 . 11/08/2032 . |4.B FE ....
CPPIB OVM MEMBER US LLC TL B 1L
.. 12673C-AB-0 [ 08/20/31 ..evvviiiiiiiiiiiiiii e . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,260 |oeeeennnnnns 1,260 |oeeveennnns L < R 100 I RO | I FORU (1 ) AP | ) AU (1 I RN | B AR 1,260 . 08/20/2031 . |4.A FE ...
CAESARS ENTERTAIN INC TL B1 1L
L 12768E-AH-9 [ 02/06/31 ovveniiiiiiiiiiiiiin e . 06/30/2026 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 4,503 [eeiiiinne 4,503 [............. 4,401 [ 4481 |0 21 0 21 el 0 e 4,503 . 02/06/2031 . |3.C FE ....
CLOSURE SYSTEMS INTERNAT TL 1L
L A3763H-AF-9 [03/22/29 ..o . 06/30/2026 . | Redemption 100.0000 ....... .... 1,000 995 ) .1,000 |.. . 03/22/2029 . |4.B FE ....
.. 144458-AB-5 |PS HOLDCO LLC TL B 1L 10/02/28 . 06/30/2026 . | Redemption 100.0000 . N s . 2,450 L2,412 ). . 2,450 . 10/02/2028 . |4.B FE ....
..15018L-AN-1 [CEDAR FAIR LP TL B 1L 05/01/31 ..... . 06/30/2026 . | Redemption 100.0000 ....... I ....500 499 ). ....500 |.. . 05/01/2031 . |3.C FE
CHARTER COMMUNICATIONS OPER TL B4 1L
L16117L-0B-3 [ 12709730 ovvveniiiiiiiiieeeceei e . 06/30/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 43,212 | X A 43,191 [ 43,075 |oooviiiinnnnnns (U P 139 | (U P 139 | (U P 43,213 . 12/09/2030 . |2.C FE ....
CHARTER COMMUNICATIONS OPER TL B5 1L
CABTI7L-CE-7 [ 12/15/31 v . 06/30/2026 . | Redemption 100.0000 ....... . .. . 12/15/2031 . |2.C FE
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 06/30/2026 . Redemption 100.0000 ....... ...5,000 |.. . 03/27/2031 . |4.C FE ....
.. 172442-AV-7 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 04/01/2026 . |Redemption 100.0000 ....... ...1,060 |.. . 05/24/2030 . |3.A FE ....
..172442-AV-7 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 05/12/2026 . |Tax Free Exchange ........ . 1,441,068 . 1,441,068 . 05/24/2030 . |3.A FE
.. 172442-AW-5 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 06/30/2026 . | Redemption 100.0000 ....oo. fooeiiiiiiiiiiiiiiinn foeviiiinnnns 3,639 ... 3,639 .. . 05/24/2030 . |3.A FE
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CONCENTRA HEALTH SERVICE TL B 1L
.. 20602R-AD-2 |07/28/31 .oevvviviiiiiiiiiiiiiiiiiieiieeeeeees . 06/30/2026 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 499 [ 499 o 499 | 490 |l 0 e (VO 0 | (VO 0 e 499 | (VN 0 | [V 14 |. 07/28/2031 . |3.B FE ....
Altium Packaging LLC TL B 1L
..20902C-AX-8 | 06/11/31 ... . 06/30/2026 . | Redemption 100.0000 ....... . 06/11/2031 . [4.B FE ....
CREATIVE AR
L. 225260-AU-2 | 10/01/31 Lovvvviiiiiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ....... . 10/01/2031 . [4.A FE ....
DXP ENTERPRISES INC TL B 1L 10/11/30
2 2333BD-AS5 | e . 06/30/2026 . | Redempt ion 100.0000 ....... . 10/11/2030 . |4.B FE ...
DEL MONTE FOODS CORP |1 PIK-TERM 1L
L 245210-AL-3 | 04/02/32 oo . 04/01/2026 . | Redemption 0.0000 ....... . 04/02/2032 . |6. FE .....
DEL MONTE FOODS CORP |1 PIK-TERM 1L
L 245210-AL-3 | 04/02/32 ooooiiiiiiiii . 04/01/2026 . | Redemption 0.0000 ....... . 04/02/2032 . |6. FE .....
DELTA AIR LINES/SKYMILES TL B 1L
.. 24736C-BT-0 | 10/20/28 ....ovvvvvviiiiiiiiiiiiiiiieiieeieeeeeeeees . 04/20/2026 . | Redemption 100.0000 ....... . 10/20/2028 . [1.G FE ..
DELTA AIR LINES/SKYMILES TL B 1L
..24736C-BT-0 |10/20/28 ... . 04/24/2026 . | Tax Free Exchange .. . 10/20/2028 . 1.G FE .
..24780D-AJ-6 | DELTA TOPCO .. |- 04/30/2026 . |Redemption 100. . 11/30/2029 . [4.C FE .
DIRECTV FINANCING LLC TL 1L 08/02/27
..25460H-AB-8 |... . |- 04/01/2026 . | Redemption 100.0000 ....... . 08/02/2027 . [4.A FE ....
DIRE
.. 25460H-AD-4 | 08/02/29 . 06/30/2026 . | Redemption 100.0000 ....... . 08/02/2029 . [4.A FE ....
DISCOVERY HOLDINGS INC TL B 1L
. 25472Y-AB-7 | 06/30/33 ..cooiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiiin oo 14,583 |oooeeeeeens 14,583 |............ 14,547 |l (VO [V 36 [oeenenniinnne [V 36 [oeeeeenininnne [V R 14,583 |..oooeeiiinns (VO [V [V 45 |. 06/30/2033 . [2.C FE ....
NCR Voyix Dragon Buyer TL 1L
.26143F-AB-5 |09/30/31 oo . 06/30/2026 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,500 |t 1,500 |ooeeeeenenns 1,492 |l 1,493 |l [V [ [V T o [V 1,500 [ooeeeeenennnnns (VO [V [V 49 |. 09/30/2031 . [4.B FE ....
DYNASTY ACQUISITION CO I TL B1 1L
L26812C-AN-6 | 10/31/31 ooviiiiiiiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,087 |l 1,087 [oeeeennnnnne 1,085 |..oeveveenns 1,085 [oeeveiiiinnns [V 2 [ [V 2 [ [V 1,087 [oeeeeeinnnnns (VO [V [V 31 [. 10/31/2031 . |3.B FE ....
DYNASTY ACQUISITION CO | TL B2 1L
L.26812C-AP-1 | 10/31/31 ooviiiiiiiiiiiiiiiiieeeece . 06/30/2026 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo L3 K O, M3 | LYK L K [V L I A [V | I A (V1 M3 | (VO [V [V 12 |. 10/31/2031 . |3.B FE ....
EMERALD DEBT MERGER TL B 1L 05/31/30)
.. 26872N-AC-3 |... . |- 06/30/2026 . |Redemption 100.0000 ....... . 05/31/2030 . [3.C FE ....
EVMRLD BOR / EMRLD CO-ISS TL B 1L
L. 26872N-AD-1 | 08/04/31 .oevviiiiiiiiiiiiiiiiieiieeeeeeeeeee . 06/30/2026 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 496 [oeeiiiiiinnnns 46 |l 494 1. 493 | [V 3 [ [V FC T (V1 49 |oooeeeeenns (VO [V [V 23 |. 08/04/2031 . [3.C FE ....
EDELMAN FINANCIAL CENTER TL B 1L
.. 27943U-AN-8 1 04/07/28 ... . 04/30/2026 . | Tax Free Exchange . 04/07/2028 . (4.B FE ....
EDELMAN FIN
L 2T943U-AN-6 | 12/01/31 oo . 06/30/2026 . | Redemption 100.0000 ...eenn founmmmiiiiiiiiiiin foee 1) I [ PO 90 [oeeeeernnnnnninns (VR [V (VR [V (VR [V () I O (VO [V [V 1] 12/01/2031 . |4.C FE ....
EXAMIORKS BIDCO INC TL B 1L 02/07/33
L 285420-AG-4 | eeeiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 2,326 |oeeeiiinnnns 2,326 |oinnnnne 2,326 [ (VR [V (VR [V (VR [V 2,326 |, (VO [V [V 57 |. 02/07/2033 . |4.B FE
GIP PILOT ACQUISITION PA TL B 1L
L B1773H-AE-2 | 10/04/30 v . 04/08/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 60,954 |............ 60,954 |............ 60,671 |..ccvvnennns 60,701 |ooevvvviiinnns [V 253 | [V R K P, [V R 60,954 . 10/04/2030 . |3.C FE
GIP PILOT ACQUISITION PA TL B 1L
L B1773H-AE-2 | 10/04/30 v . 05/19/2026 . | Tax Free Exchange .297,7%8 |.. . 10/04/2030 . [3.C FE .
..36154H-AD-2 |GBT US 111 LLC TL B 1L 07/28/31 ... |. 06/30/2026 . |Redemption 100.0000 . ....4% |.. . 07/28/2031 . |3.C FE
GENESEE & WYOMING INC TL B 1L
.. 371560-AZ-9 | 04/10/31 ..ovvvriiiiiiiiiiiiiiiieieeeeeeeeee . 06/30/2026 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,600 |............. 1,500 |oevevvennnns 1,489 [ooevennnnns 1,491 [, 0 e [ 0 | [ 0 e 1,500 [oovvevnnnnnnns (VN 0 | [V 41 . 04/10/2031 . |3.C FE
GLOBAL MEDICAL RESPONSE TL B 1L
.. 379568-AB-0 | 10/01/32 eevvvviiiiiiiiiiiiiiiiiiiiieneeeeee . 06/30/2026 . | Redemption 100.0000 ....... . 10/01/2032 . |4.A FE
GLOBAL MEDICAL RESPONSE TL B 1L
.. 379568-AB-0 | 10/01/32 eevvvviiiiiiiiiiiiiiiiieiieeeeeeeeeee . 05/15/2026 . | Redemption 100.0000 ....... . 10/01/2032 . (4.B FE ..
..38021C-AC-2 | BARNES GROUP INC TL B 1L 01/27/32 . |. 04/01/2026 . | Redemption 100.0000 ....... . 01/27/2032 . [4.B FE ..
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............ 3,390

..... 5,044

............ 1,000
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GRANT THORNTON ADVISORS TL B 1L
.. 38821U-AD-2 | 06/02/31 ..oevvvvviviiiiiiiiiiiiiiiiiiieiieeeeeeeennn, [ 0673072026 . |Redemption 100.0000 ....... |oeeeeeeeeeiiiiiniins | 1,460 |............. 1,460 |ooeevvennnns 1,460 |oovvvvvnnnnnn 1,456 [onnnnnnnnnnnn. O Y A R [V Y 1 R 0 e 1,460 |0 s 0 | [V 82 . 06/02/2031 . |4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
L 3B9376-AZ-7 | eevreieeeeiiiiiee e eeeeeeeieeeeeeens |- 0470172026 . [Redemption  100.0000 ....... ... (5,256) |... ... (5,256) |... . 12/01/2028 . [4.A FE ..
..39843G-AK-9 | GRIFFON CORP TL B1 1L 01/24/29 ..... |. 06/30/2026 . [Redemption ~ 100.0000 ....... ... 51,000 ...51,000 . 01/24/2029 . [3.A FE ..
GRIFOLS WORLDWIDE OPERAT TL B 1L
.. 39843P-AG-8 | 11/15/27 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiieeeeeeeee [ 04/01/2026 . |Redemption 100.0000 ....... |oeeeeeeieiiiiiiiiins |t (2,604) |.eevvveennns (2,604) |..oooeeeeen (2,531) | (2,554) | [V R {11} F [V R - 1) F [V Y 01113 F | B A, [V [V 0 | 11/15/2027 . |3.C FE ....
GRIFOLS WORLDWIDE OPERAT TL B 1L
.. 39843P-AG-8 | 11/15/27 ..oovvvvvviiiiiiiiiiiiiiiiiiiiiieeeeeeeeenn. [ 0471472026 . | Tax Free Exchange .........eeeeees |oeeeeeeiiiiinnnnnn, 673,641 682,611 |...........663,501 |...........669,389 |.............. 0 oo 4,252 |l 0 oo 4,252 |l [V R - £ 17 R N | B A, [V [V 20,459 |. 11/15/2027 . |3.C FE
HARBOR FREIGHT TOOLS TL B 1L
LA1151P-AR-6 | 11/06/31 eevvvvviiiiiiiiiiiiiiiiiiiiiveieeveeeeeeeees. [« 05/20/2026 . |Redemption  100.0000 ....... |oecoeeeieeiiiiiiiins |oeeenenes 29,301 |l 29,301 [oeennneee 20,228 |..eeeennnnnn29,286 [ouenennnnnnnne [V RN i< ) F [V RN i< ) F [V 1< ) R AU | B A, [V [V 709 |. 11/06/2031 . (4.B FE
HILCORP ENERGY | LP TL B 1L 02/11/30
CABI3M19-AHSE e [ 06/22/2026 . |Redemption100.0000 ... . 02/11/2030 . |2.C FE
..43538J-AC-3 |Holley Inc TL 1L 11/20/28 ........... |. 06/30/2026 . |Redemption ~ 100.0000 ....... . 11/20/2028 . |4.B FE
HUB INTERNATIONAL LTD TL B 1L
. A4332E-AZ-9 106/20/30 ....evvvviiiiiiiiiiiiiiiiiiiieeieeeeeeeeeeen. [ 06/30/2026 . |Redemption  100.0000 ....... . 06/20/2030 . |4.A FE
Kestrel Acquisition LLC TL B 1L
. 44579U-AD-4 | 11/06/31 ...oevvvviriiiiiiiiinininnnnnnnnnnnnnenennnn, [ 04/09/2026 . |Redemption  100.0000 ....... |ooceeeeeeeiiiiiiiins |oeeeennns 15,065 |............ 15,065 |............ 14,997 | 14,998 |, [V FUCUUUURRRRIN -7 A E 0 |67 | [ O [N 1 O | 0 | [V 657 |. 11/06/2031 . [3.C FE
Kestrel Acquisition LLC TL B 1L
L AA579U-AD-4 | 11/06/31 Lovvviiiiiiiiiiiiiiiiii . 11/06/2031 . |3.C FE
..44579U-AE-2 |Hunterstown TL B 1L 11/06/31 ....... 6 |. 11/06/2031 . |3.C FE
.. 44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. . 01/08/2029 . |3.C FE
HYSTER-YALE GROUP INC TL 1L 05/26/28
L A4932E-AD-2 [ e eeeesvieeeeeeens |- 0673072026 . [Redemption  100.0000 ....... . 05/26/2028 . |3.C FE
..45115D-AC-2 | ICON PARENT INC TL B 1L 11/13/31 .. |. 06/30/2026 . |Redemption ~  100.0000 ....... . 11/13/2031 . |4.C FE
INDY US HOLDCO LLC TL B 1L 10/31/30
L ABB74P-AS-3 | i [0 0673072026 . |Redemption 100.0000 ... | | KK B 3,731 | 3,728 |oeeeeeenl 3724 | [V U - I R [V FURRRRRRE - I R 0 . 10/31/2030 . |4.A FE
INSULET CORPORATION TL B 1L 08/04/31
..457840-AF-6 |... 0| . 08/04/2031 . |3.A FE
..46284N-AV-1 | IRO! . 01/31/2031 . |3.C FE
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .......... . 02/08/2028 . |4.C FE
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WAYSTAR TECHNOLOGIES INC
REV 1L
..639391-AH-6 |Due 10/6/2028 .......cceeeevemeeeeiiinieeeeeenenans . 05/18/2026 . |Redemption 100.0000 ...ccen forreeeeeniiiieeeeen et (586) [-oeeeeerennnens [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO 0 |oeeennns (586) |-evvvennnns (586) [vvneeeeemnnnnnans . 10/06/2028 . |3.B FE ....
WAYSTAR TECHNOLOGIES INC TL B 1L
.. B39BIM-AN-3 [ 10/22/29 ..o . 06/30/2026 . | Redemption 100.0000 ....... .2,320 |.. . 10/22/2029 . |3.B FE
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 |. 04/15/2026 . | Redemption 100.0000 ....... 1,247 1,247 1,247 .. . 04/15/2027 . |5.A FE
NEXSTAR BROADCASTING INC TL B 1L
..65336R-BB-3 [06/28/32 ...euvvniiiiiiiiiieiiiii e . 04/01/2026 . | BARCLAYS ...ovviviiiiiiiiniiiiii foennneeecciiinees fonns 4,981,250 |........ 5,000,000 |........ 4,981,250 |...covvennninnnne [V R 1 R+ R | I R | I AN | I A, 4,981,250 . 06/28/2032 . |3.A FE ....
NEXSTAR BROADCASTING INC TL B 1L
..65336R-BB-3 |06/28/32 . 04/01/2026 . | Redemption 100.0000 ... 1,828 ... 1,820 ... .1,828 |.. . 06/28/2032 . |3.A FE
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ........ |. 06/30/2026 . |Redemption 100.0000 . . 2,500 2,469 | . 2,500 . 09/12/2029 . |3.A FE ...
..67115H-AG-8 [OEG Borrower LLC TL B 1L 06/30/31 . |. 06/30/2026 . | Redemption 100.0000 ... 2,500 .2,500 |.. . 06/30/2031 . |4.B FE ....
..68401B-AS-6 | ORACLE CORP TL A SR 08/16/27 ........ . 06/30/2026 . | Redemption 100.0000 . .... 675,676 0 |... ... 675,676 |.. . 08/16/2027 . |2.B FE
..68621X-AG-8 | ORGANON & CO TL B 1L 05/19/31 ...... . 04/29/2026 . | JPM FUNDS RECAP .. 1,080,032 1,077,658 |.... 1,077,782 |.. . 05/19/2031 . |3.B FE
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AJ-0 [10/05/28 ......ivviiiiiiiiiiiiie e . 06/29/2026 . | Redemption 100.0000 ....... fooreiiiiiiiiiiieienn o 1,536,800 |........ 1,536,800 |........ 1,528,810 |........ 1,627,013 |ooveennnine (U 9,787 |ooeeiiiiiinnnns (U 9,787 |ooeeiiiiiinnnns (U . 1,536,800 |.eevvierinnnnn (1 P [ PO [V P 46,038 |. 10/05/2028 . |3.C FE ....
OWENS-BROCKWAY GLASS TL B 1L
..69074L-AE-9 [09/30/32 iiiiriiiiiiiiii e . 06/30/2026 . | Redemption 100.0000 . . 09/30/2032 . |3.C FE
..69381M-AB-1 | PEX HOLDINGS LLC TL 1L 11/26/31 ... |. 04/20/2026 . [UBS WARBURG . 11/26/2031 . |4.B FE
Neon Maple US Debt Mergersub | TL B1 1L
..69425B-AD-9 [ 11/17/31 ... . 06/30/2026 . | Redemption 100.0000 .. . 11/17/2031 . |4.A FE
..69889P-AF-2 |PAR PETROLEU . 05/14/2026 . |Redemption 100.0000 . 02/28/2030 . |4.A FE
PAYSAFE FIN PLC/PAYSAFE TL B1 1L
.. T045IN-AB-2 [06/28/28 .....ceovvivviiiiiiiiiiiie e . 06/30/2026 . | Redemption 100.0000 . 06/28/2028 . |4.B FE ....
PEARL DEBT MERGR SUB 1 TL B 1L
L TOATTB-AE-2 [06/28/28 ..ovvvviiiiiiiiiiiiiiiie e . 06/30/2026 . | Redemption 100.0000 . 05/28/2028 . |4.C FE ....
..71677TH-AN-5 |PETSMART INC TL B 1L 08/18/32 ...... . 06/30/2026 . |Redemption 100.0000 . . 08/18/2032 . |4.B FE ....
.. 72448F-AW-5 [PITNEY BOWES INC TL B 1L 03/19/32 . |. 06/30/2026 . | Redemption 100.0000 . 03/19/2032 . |3.B FE
PLANET US BUYER LLC TL B 1L 02/07/31
ST2T0BR-AB=2 | vttt . 06/30/2026 . | Redemption 100.0000 . 02/07/2031 . |4.B FE ...
QUIKRETE HOLDINGS INC TL B1 1L
L TAB39X-ANM-T [ 04714731 Lovviiii . 06/30/2026 . | Redemption 100.0000 . 04/14/2031 . |3.C FE ....
RADNET MANAGEMENT INC TL B 1L
.. T5049E-AR-5 [04/18/31 ..evvviiiiiiiiiiiiiiiii . 06/10/2026 . | Tax Free Exchange ................ s s s . 04/18/2031 . |4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L T6133M-AC-5 [ 10720728 ovveeiiiiiiiee e . 06/30/2026 . | Redemption 100.0000 . 10/20/2028 . |4.C FE ....
ROCKPOINT GAS STORAGE PA TL B 1L
L TT38TH-AD-1 [09/18/31 wevviiiiiiiiie . 04/01/2026 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 205 |oeeeiiiiiinns 205 | 204 | 203 | [ PR T P [ PR T P [ PR A R (1 P [ PO [V 41 1. 09/18/2031 . |4.A FE ....
ROCKPOINT GAS STORAGE PA TL B 1L
L TT38TH-AD-1 [09/18/31 wevviiiiiiien . 05/07/2026 . | Tax Free Exchange ...........cccee Jovvevrrrviiinnnnnns foeninnins 979,540 |........... 987,500 |........... 978,980 |........... 975,171 | (U 4,369 |.ooerinnnnnnns (U 4,369 |.eoeiinnnnnns (U PR 979,540 |...cccvvvnnnnns (1 P [ PO [V PO 28,790 |. 09/18/2031 . |4.A FE ....
ROCKPOINT GAS STORAGE PA TL B 1L
.. T7381H-AE-9 [09/18/31 . 06/30/2026 . | Redemption 100.0000 ....... I .2, . 2,469 2,469 |.. . 09/18/2031 . |3.B FE ..
..77669L-AL-7 | Indicor TL B 1L 11/23/29 .. . 06/30/2026 . | Redemption 0.0000 . N e . . . 11/23/2029 . |4.B FE ..
..78350U-AJ-4 |RYAN SPECIALTY TL B 1L 09/15/31 ... |. 06/30/2026 . |Redemption 100.0000 ....... . 09/15/2031 . |3.C FE ..
SS&C TECHNOLOGIES INC TL B8 1L
..78466D-BJ-2 [05/09/31 ..evvvvriiiiiiiiiiiiiiiii e . 06/30/2026 . | Redemption 100.0000 ....... fooreeiiiiiiiiiiieenn e 1,120 i 1,120 | 15120 [ T 0 3 0 3 0 e 1120 0 e 0 e 0 e . 05/09/2031 . |3.A FE ....
FIRST ADVANTAGE HOLDINGS TL B 1L
L TBATTM-AH-4 (10731731 v . 06/30/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 259 | s s s T N | I AR | I AR | N AR . 10/31/2031 . |4.A FE ...
SEAWORLD PARKS & ENTERTA TL B3 1L
.. 78488C-AL-4 [12/04/31 .oovveniiiiiiiiiiiiiii e . 06/30/2026 . | Redemption 100.0000 ....... . 12/04/2031 . |3.B FE ..
..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 . 04/01/2026 . |Redemption 100.0000 . . 12/10/2026 . |4.B FE ..
..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 ........ |. 05/12/2026 . [Tax Free Exchange . 12/10/2026 . |4.B FE ..
..78524J-AF-8 [S&S HOLDINGS LLC TL B 1L 10/31/31 . |. 06/30/2026 . | Redemption 100.0000 . . 10/31/2031 . |4.C FE ..
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..80583E-AP-1 | SAZERAC CO INC TL B 1L 07/09/32 .... |. 06/30/2026 . | Redemption 100.0000 ...oeee founemmiiiiiiiiiiis oo 1,500 |t 1,500 |ooeeveennnns 1,492 |l (VO [V 8 [ [V L [V 1,500 [ooeeeeeennnnnes (VO [V [V 41 (. 07/09/2032 . |3.C FE ....
LIGHT & WONDER INTER TL B 1L
..80875A-AY-7 |04/16/29 .....cooiiiiiiiiiiiii . 06/30/2026 . | Redemption ... 1,679 .1,679 |.. . 04/16/2029 . |3.A FE
..81527C-AP-2 | SEDGIVICK CMS INC TL B 1L 07/31/31 . |. 06/30/2026 . | Redemption 100.0000 .. . 4,092 . 4,092 . 07/31/2031 . |4.B FE
SELECT MEDICAL CORP TL B 1L 12/03/31
LB16194-AY=0 [ eevreeieee . 06/30/2026 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 500 |.oeeeiiiiinnns 500 |.oooeiiiinnns 499 | 490 |l 0 e T 0 | T 0 e 500 fovvvrrrrnnnnnns (VN 0 | [V 14 |. 12/03/2031 . |4.A FE ....
SHIFT4 PAYMENTS LLC TL B 1L 07/06/32
2 B24530-AC-2 [ eeiieee e . 06/30/2026 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 499 [ 499 o 497 |evveeiiiiiiiiines (V2 0 e T 0 | T 0 e 499 | (VN 0 | [V 14 |. 07/06/2032 . |2.C FE ....
STONEPEAK NILE PARENT TL B 1L
..86184X-AD-6 |04/09/32 ....oooeeiiiiiiiiii . 04/01/2026 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 909 [ovvviiiiniinnns 909 ...l 907 |ovvevviirinnnns 907 |ovevrrriinnnns 0 e P 0 | 2 0 e 909 |oveiiieieens (VN 0 | [V 29 |. 04/09/2032 . [3.A FE ....
STONEPEAK NILE PARENT TL B 1L
..86184X-AD-6 |04/09/32 .....ooeiiiiiiiiiiii . 06/02/2026 . | Tax Free Exchange ................ [eeeeevvvvvinninnnnns fonnne... 398,025 ... 399,000 f[o...eeeee. 397,960 [........e. 397,973 [ovvnniiinnnnnn 0 e L7 IO 0 e 7 IO 0 s 398,025 [ovvvvvvvnnnnns (VN 0 | [V 15,397 |. 04/09/2032 . [3.A FE ....
WAYNE-SANDERSON FARMS LLC TL B 1L
LBTHAU-AC-T | 06/21/32 v . 06/26/2026 . | Redemption 100.0000 ....3,888 ....3,8%5 |... .3,888 |.. . 05/21/2032 . |3.A FE
..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |. 06/30/2026 . |Redemption 100.0000 ....2,513 .2,513 | . 09/27/2030 . |4.A FE
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
L87422L-AV=2 | 05/27/30 oo . 06/30/2026 . | Redemption 100.0000 ...oeee founnminiiiiiiiii oo 4,012 [oeeiiieees 4,012 |l 3,91 | 3,065 [.evennnnnnnen [V . LY/ IO [V LY/ O [V 4,012 . 05/27/2030 . [3.A FE ....
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L
..87422L-AV-2 105/27/30 ... . 04/01/2026 . | Redemption .0 0. . 05/27/2030 . 3.B FE ....
TAVMKO BUILD
L.87510E-AD-1 |09/20/30 ..ccooveiiiiiiiiiiiiiieeie . 04/01/2026 . |Redemption ~ 100.0000 ....... [eeeeeereemereennnnn forviinnnnn2,978 fonnnnnnnnnns 2,978 ...2,978 |.. . 09/20/2030 . |4.B FE
..88037H-AP-9 | TENNECO INC TL B 1L N/A7/28 ........ . 05/05/2026 . | CITIBANK ....ovvvvvnnnnnnnnnnnininnns fovnnnnnnnninnnnnnns [o0n....9,994,140 ..., 10,000,000 .9,950,150 |.. . 11/17/2028 . |4.A FE
TERRIER MEDIA BUYER INC TL B2 1L
..88145L-AF-1 |06/18/29 .....orvvvviiiiiiiiiiiiiiiiiiiiiicceeeeeees . 06/30/2026 . |Redemption ~ 100.0000 ....... [eeeerrrrrmrnrnnnnnn foriiiinnnnnn2,183 foiiiiiiiiin. 2,183 |l 1,974 |oeeeeenns 2,016 | 0 s 167 |l [V ST 167 |l 0 e 2,183 | (VN 0 | [V 80 . 06/18/2029 . |4.C FE ....
VISTRA OPERATIONS CO LLC TL B3 1L
..BB233F-AK-6 | 12/20/30 ooovveiiiiiiiiiiii . 04/22/2026 . |Redemption ~ 100.0000 ....... [eceeervrrrrrnnnnnnns fornnne... 488,750 |........... 488,750 |........... 483,863 |........... 484,985 [....uvvninnnns 0 |eeeenns 3,765 |.ooeeeeeeeis 0 eeeeenn 3,765 |.oooeeeeens 0 e 488,750 |..oooeiiiinnnn (VN 0 | [V 8,262 |. 12/20/2030 . [2.C FE ....
THIRD COAST INFRASTRUCTU TL B 1L
.88H2K-AD-4 109/25/30 .ooeeiiiiiiiiii . 04/23/2026 . | Tax Free Exchange ................ |eeeeevvvvnnnnninnns founnne 2,123,711 |........ 2,134,219 |........ 2,122,427 |........ 2,123,115 [ 0 s 5% |oveviriiiinnnns [V ST 5% |oveviriiiinnns 0 fnns 2,123,711 [ (VN 0 | [V 49,795 |. 09/25/2030 . |3.C FE ....
THIRD COAST INFRASTRUCTU TL B 1L
LBBAK-AE-2 109/25/30 ooeiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 13,339 |ovvviennns 13,339 [ouvnnnnnns 13,273 | (V2 0 e 66 |....oeeeenn 0 e 66 |....oeeeenn 0 s 13,339 | (VN 0 | [V 174 |. 09/25/2030 . |3.C FE ....
CLOUD SOFTWARE GRP INC TL B2 1L
.8863N-BK-5 |03/24/31 ..o . 05/29/2026 . | Redemption 100.0000 ....... . 03/24/2031 . |4.A FE
..89364M-CA-0 | TRANSDIGM INC TL J 1L 02/28/31 ..... . 06/30/2026 . | Redemption 100.0000 ....... . 02/28/2031 . |3.C FE
TREASURE HOLDCO INC TL B 1L 11/04/31
..89458X-AB-3 . |- 04/01/2026 . | Redemption 100.0000 ....... . 11/04/2031 . [4.A FE ....
..89705D-AP-7 . 06/30/2026 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 738 | 78 |, P P L P [V (VR [V (VR (V1 £ (VO [V [V 23 |. 09/30/2031 . 4.B FE ....
..89705D-A0-5 . 06/30/2026 . | Redemption 100.0000 ....... s s 91 [ 3,195 [ [V 12 [ [V . 12 [ [V 3,207 |oeeeeiiiiienns (VO [V [V 96 . 04/04/2029 . |4.B FE ....
ULTRA CLEAN HOLDINGS INC TL B 1L
..00385Y-AG-6 |02/25/28 .......oooiiiiiiiiiii . 04/17/2026 . | Redemption 100.0000 ....... , , A1 52,428 foeeiiinnnnnne [V 7 |l [V . 7 |l [V R 52,440 [.oooeeiennnns (VO [V [V 1,036 |. 02/25/2028 . 3.A FE
..92630M-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |. 06/30/2026 . (Redemption 100.0000 ....... , , 545 [, 2,544 [, [V OO 20 [oeiiinninnnns 0 e 20 [oeiinininnnns 0 e 2,564 |..oooeeeinn (VN 0 | [V 90 |. 08/02/2028 . |3.B FE
VOYAGER PARENT LLC TL B 1L 07/01/32
2 9202TH-AD-T [ e . 06/30/2026 . | Redemption 100.0000 ....... , , [ I F (V2 0 s 161 |l [V ST 161 |l 0 e 5,402 |..oooeeeeennns (VN 0 | [V 302 |. 07/01/2032 . [4.A FE ....
WATLOW ELECTRIC MANUFACT TL B 1L
.. 94254P-AC-4 |03/02/28 ...cooviiiiiiiiiiiiii . 06/17/2026 . | Redemption 100.0000 ....... 01,313,379 |.... 01,321,193 |.. . 03/02/2028 . |4.B FE
..96244U-AJ-6 | WHATABRANDS LLC TL B 1L 08/03/28 .. |. 06/30/2026 . |Redemption 100.0000 ....... L3442 . ... 3,449 |.. . 08/03/2028 . |4.B FE
WHITE CAP BUYER LLC TL B 1L 10/19/29)
..96350T-AH-3 . |- 06/30/2026 . Redemption 100.0000 . L AT70 . ...4,8% |.. . 10/19/2029 . [4.C FE ....
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 . . 05/12/2026 . | Various . 1,466,377 |. . 1,478,974 . 11/19/2029 . [4.C FE ....
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 ......... | 04/01/2026 . [Redemption ..(15,529) |.... ....(15,673) |.. . 11/19/2029 . |4.C FE

TK ELEVATOR US NEWCO INC TL B 1L
..D9000B-AJ-1 ] 04/30/30 .ooeeureiieeeeeiiiiiiee e . 06/30/2026 . |Redemption 100.0000 ..ooee fouveeeeeiie e 1,489 |..oeee..... 1,489 |............ 1,489 |............. 1,485 [ooeeeenn..... 0 [t 4 |, 0 [, L2 OO 0 [ 1,489 |oooeeennnnnes 0 loeeeeiee 0 [, 0 |oveeeeiiines 148 |. 04/30/2030 . [4.B FE ....
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..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |. 04/24/2026 . |Redemption 100.0000 ...oeew founemmnniiiiiiiiiinn oo 1,465,014 |........ 1,465,014 |........ 1,459,352 |........ 1,462,349 |...oovvvnennns [V R 2,665 |t [V R 2,665 |l [V R 1,465,014 |............... (VO [V [V 30,308 |. 01/29/2027 . |4.A FE ....
Grifols Intl Serv USA Inc TL B 1L
..G4124R-AC-0 |04/14/33 ..o . 06/30/2026 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,707 |l 1,707 foeeninnnnne 1,684 |oooveviiiiiiinnns (VR [V 7 [V . 2 [V 1,707 [oeeeiiiinnnns (VO [V [V 23 |. 04/14/2033 . |3.C FE
INEOS US PETROCHEM LLC TL B 1L
.GATTOM-AL-8 |04/02/29 .......coooviiiiiiiiii . 06/30/2026 . | Redemption 100.0000 . ...1,250 |.. . 04/02/2029 . |4.B FE
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 .... |. 06/04/2026 . |Tax Free Exchange ........ 1,897,972 |. .1,899,348 . 05/17/2028 . |3.B FE
..N2014A-AJ-1 | CIMPRESS USA INC TL B 1L 06/03/33 . |. 06/30/2026 . |Redemption 100.0000 . . 06/03/2033 . |3.B FE
HUNTER DOUGLAS INC TL B 1L 01/19/32
CNBASTF-AE-0 | eeeeiiiiiiiiiiiee . 06/30/2026 . | Redemption 100.0000 . 01/19/2082 . [4.B FE ..
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 .... [. 06/30/2026 . | Redemption 100.0000 . . 01/31/2030 . [2.C FE ..
..C0102M-AS-4 | AIR CANADA TL B 1L 03/22/31 ......... . 06/30/2026 . | Redemption 100.0000 . 03/22/2031 . [2.C FE ..
BAUSCH + LOMB CORP TL B 1L 01/15/31
LCO7B7F-AL=6 | .eeveeeeieiiiiiiiiiiieieieeeeeee . 06/30/2026 . | Redemption 100.0000 . 01/15/2031 . [4.B FE ..
..C2348C-AJ-6 | CELESTICA INC TL B 1L 06/20/31 ..... . 06/29/2026 . | Redemption 100.0000 . 06/20/2031 . 3.A FE ..
GARDA WORLD SECURITY TL B 1L
..C4000K-AH-7 1 02/01/29 .ooovviiiiiiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 . 02/01/2029 . (4.B FE ..
..C6901L-AM-9 | 1011778 BC ULC TL B5 1L 09/20/30 .. |. 06/30/2026 . |Redemption 100.0000 . 09/20/2030 . [2.C FE ..
ONTARIO GAMING GTA LP TL B 1L
..C6907U-AB-7 |08/01/30 ... . 06/30/2026 . | Redemption 100.0000 ..2,500 .... 2,500 L. 2,475 ... . 08/01/2030 . [4.C FE ..
..45672J-AL-4 | INEOS FINAN . 05/11/2026 . | Redemption 100.0000 . .. 191,243 ..191,243 ..188,599 |. . 11/05/2028 . [4.A FE ..
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |. 06/25/2026 . | Tax Free Exchange . 192,757 190,093 |.... . 11/05/2028 . [4.A FE ..
PERRIGO FINANCE UNLIMITD TL B 1L
..69526P-AC-8 |07/06/28 .......evvvvvvrrnnnnnrnniniiiiiiniinnnnnannes . 05/12/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiiin oo 10,250 |............ 10,250 |............ 10,096 |............ 10,158 [oeeeeiennnnee [V 720 I [V 722 I [V R 10,250 [eevvvvvvnnnnns (VO [V [V 540 |. 07/06/2028 . [4.B FE ....
SAMSONITE P HOLDINGS TL B 1L
L.89969K-AK-3 | 11/05/32 oo . 06/30/2026 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,971 | 1,971 e 1,970 [oveveeienens 1,970 [oeeveiiiiienns [V L I A [V | I A [V 1,971 [ (VO [V [V 40 . 11/05/2032 . |2.C FE ....
ALTICE FINANCING SA TL B 1L
LLOA78U-AM-8 | 11/01/27 ..ovvviviiiiiiiiiiiiiiiiiiiiiee . 04/15/2026 . | 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 97 . 11/01/2027 .|5.B FE ....
CONNECT FINCO SARL TL B 1L 09/27/29
.L2000D-AH=7 | eeveeieiiiiiiieieeeieeeeee . 06/30/2026 . | Redemption 100.0000 ...ouen founnminiiiiiiiii foeeieis 2,500 [oeeeeiiinnns 2,500 | 2,462 |.eennnnnnnnn 2471 | [V 29 [ [V . 29 [ [V 2,500 |oeiiiiiiinnns (VO [V [V 103 . 09/27/2029 . |4.B FE ....
FLUTTER FINANCING BV TL B 1L
..N3313E-AG-5 | 11/30/30 ... .. |- 06/30/2026 . | Redemption 100.0000 ....... ..3,176 . 3,176 .3,167 |.... .3,169 |.... T .0 .. LT .0 ... 3,176 .. .. .0 . .0 . 11/30/2030 . [2.C FE ....
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 109,949,624 111,940,751 110,198,175 65,880,038 310,475 0 310,379 0 110,663, 150 0 (713,527) (713,527) 2,281,109 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,381,515,314 1,395,303, 657 1,386,003,567 870,684,665 (96) 1,043,593 0 1,043,497 0 1,387,678, 179 0 (6,142,572) | (6,142,572) 26,359,446 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 1,190,000 1,190,000 1,190,000 1,190,000 0 0 0 0 0 1,190,000 0 0 0 36,135 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 1,382,705,314 1,396,493, 657 1,387, 193,567 871,874,665 (96) 1,043,593 0 1,043,497 0 1,388,868, 179 0 (6,142,572) | (6,142,572) 26,395,581 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 1,382,705,314 1,396,493, 657 1,387, 193,567 (96) 1,043,593 0 1,043,497 0 1,388,868, 179 0 (6,142,572) | (6,142,572) 26,395,581 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ... ... |- 06/01/2026 . | Paydoun ... . ()] . . . . .1 12/20/2061 L (1A ...
..36179N-RP-5 |G2 G2 MA1394  5.125% 10/20/43 ... . 06/01/2026 . | Paydoun ... . . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 |5.125% 12/20/44 ... . 06/01/2026 . | Paydoun ... . 12/20/2044 .
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . 05/01/2026 . | Paydoun . . 09/15/2026 .
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... . 06/01/2026 . | Paydoun ... . 04/15/2027 .
..36208H-6N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 ....... . 06/01/2026 . | Paydoun ... . 08/15/2027 .
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 . . 06/01/2026 . | Paydoun . . 10/15/2027 .
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . . 06/01/2026 . | Paydoun . . 09/15/2028 .
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . . 06/01/2026 . | Paydoun . . 12/15/2028 .
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 ... . 06/01/2026 . | Paydoun . . 11/15/2029 .
..36209T-Y9-4 |GNMA 30 YR GN 481436  6.500% 12/15/. . 06/01/2026 . | Paydoun . . 12/15/2028 .
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 . 06/01/2026 . | Paydoun . . 05/15/2029 .
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 . . 06/01/2026 . | Paydoun . . 11/15/2029 .
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 ....... . 06/01/2026 . | Paydoun ... . 12/15/2028 .
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..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 ....... . 06/01/2026 . | Paydoun ... ... 876 ....876 L912 | .0 . 0 ....876 |.. 0 e .0 ....24 |. 05/15/2029 . (1
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 . . 06/01/2026 . | Paydoun . ..1,483 .1,533 | 0 0| 1,483 0| . 11/15/2029 . (1.
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . . 06/01/2026 . | Paydoun . .14 146 | 0 0| 14 0| . 04/15/2027 . (1.
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . . 06/01/2026 . | Paydoun . 174 .180 | 0 0| 174 0| . 09/15/2027 . (1.
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 . . 06/01/2026 . | Paydoun . . 789 .825 |. 0 0| .789 0| . 09/15/2029 . (1.
..36297E-ZY-4 |G2 G2 710059  4.500% 11/20/60 ...... . 06/01/2026 . | Paydoun . 0 0| 0| . 11/20/2060 . (1.
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 06/01/2026 . | Paydoun . (2, K 0 (2, 0| 0| . 05/16/2037 . (1.
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. .. [. 06/01/2026 . | Paydoun ... o .. (7,753) . 20 [ (7,783) ... 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) 68,507 0 (10,487) 0 (10,487) 0 0 XXX XXX
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ... . 06/01/2026 . | Paydoun ... .0 . . (4)) 0 0 . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.235% 06/16/53 . . 06/01/2026 . | Paydoun . 0 (361) 0| 0| . 06/16/2053 . [1.A .
..38378B-DY-2 |GNR 2012-22 10 0.000% 10/16/53 . 06/01/2026 . | Paydoun . 0 . 0| 0| . 10/16/2053 . [1.A .
..38378B-TK-5 |GNR 2012-53 10 0.909% 03/16/47 . . 06/01/2026 . | Paydoun . 0 . 0| 0| . 03/16/2047 . [1.A .
..38378K-YB-9 |GNR 2013-105 10 0.090% 06/16/54 . 06/01/2026 . | Paydoun . 0 . (897) 0| 0| . 06/16/2054 . [1.A .
.. 38378N-5K-5 |GNR 2014-73 10 0.338% 04/16/56 . 06/01/2026 . | Paydoun . 0 ..(3,453) 0| 0| . 04/16/2056 . [1.A .
..38378N-F9-9 |GNR 2014-50 10  0.586% 09/16/55 . 06/01/2026 . | Paydoun . 0 . (2,656) 0| 0| . 09/16/2055 . [1.A .
..38378N-YB-3 |GNR 2014-24 KZ ~ 3.984% 01/16/54 ... . 06/01/2026 . | Paydoun ... .0 . 0 0 . 01/16/2054 . [1.A ........
..38378X-5P-2 |GNR 2015-9 10 0.491% 02/16/49 . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 02/16/2049 . [1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.671% 01/16/48 . 06/01/2026 . | Paydoun . 0 0| 0| . 01/16/2048 . [1.A
..38378X-SH-5 |GNR 2014-143 10  0.419% 02/16/48 .. . 06/01/2026 . | Paydoun . 0 0| 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 . |- 04/01/2026 . |Paydown ... .0 . 0 0 . 04/16/2050 . [1.A ........
..38378X-1I6-4 |GNR 2014-186 1C  0.450% 08/16/54 .. . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 08/16/2054 . [1.A ........
..38379K-4K-1 |GNR 2015-160 10  0.281% 01/16/56 .. . 06/01/2026 . | Paydoun . . K 0 0| 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.717% 07/16/57 .. . 06/01/2026 . | Paydoun . .. (17,660) |. 0 0| 0| . 07/16/2057 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.652% 12/16/57 .. . 06/01/2026 . | Paydoun . .(5,49) |. 0 0| 0| . 12/16/2057 . [1.A .
..38379U-RP-3 | GNR 2016-70 10  0.756% 04/16/58 . 06/01/2026 . | Paydoun . (8,466) |. 0 0| 0| . 04/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10  0.700% 12/16/55 . 06/01/2026 . | Paydoun . ... (89) ] 0 .. (89) 0| 0| . 12/16/2085 . [1.A .
..38379U-1IM-4 | GNR 2016-86 0  0.985% 03/16/58 ... .. | 06/01/2026 . | Paydoun ... .. ... (1,363)]. .0 ]eeee... (1,363) ... .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) 10,027 10,027 153,753 96,967 0 (86,940) 0 (86,940) 0 10,027 0 0 XXX XXX
..31288J-AH-9 | FGLMC FG C79008  5.500% 05/01/33 ............. . 06/01/2026 . |Paydown .........ooeeeeiiiiniiinninns fonniiniiiiiiiiiiins feiiiiinn 3,841 [ 3,841 |l 3,781 |ooeeeeienn 3,803 |l 0 [, F 1 IO [V OO F 1 IO 0 e 3,841 |l (VN 0 | 0 . 05/01/2033 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo .. |- 06/01/2026 . |Paydown ... ... 57,989 ...57,989 ...60,263 |........... 0 ..57,989 |.. . 08/15/2042 . [1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 . 06/01/2026 . | Paydoun . .. 213,292 ..213,292 ..213,126 |. ..213,086 |. 0| .213,292 . 08/01/2033 . [1.A .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ... . 06/01/2026 . | Paydoun . 47,465 47,465 49,393 |. 48,254 |. 0| 47,465 . 12/01/2030 . [1.A .
..3128QP-LV-2 |FHLMC FH 1B7189  6.757% 03/01/36 .. . 06/01/2026 . | Paydoun . 157 .157 164 |. 161 | 0| .157 . 03/01/2036 . [1.A .
..312884-DY-0 |FHARM FH 100119  6.600% 09/01/36 .. . 06/01/2026 . | Paydoun . .. 1,249 .1,249 .1,318 | .1,204 | 0| 1,249 . 09/01/2036 . [1.A .
..31203T-HV-2 |FHLMC FG C29244  7.000% 07/01/29 .. . 06/01/2026 . | Paydoun . . 101 .101 107 | 105 |. 0| 101 . 07/01/2029 . [1.A .
..31300L-CF-0 | FHARM FH 848170  6.279% 12/01/39 . 05/01/2026 . | Paydoun . ....9 .9 .10 | .10 | ...0 ] .0 0| .9 . 12/01/2039 . [1.A .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 . 06/01/2026 . | Paydoun . .. 186,045 ..186,045 ..196,074 |. . 190,710 |. (4,665) |. . (4,665) 0| .186,045 . 12/01/2032 . [1.A .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 . 06/01/2026 . | Paydoun . 70,335 70,335 74,126 | 72,115 | (1,780) |. . (1,780) 0| 70,335 . 03/01/2033 . [1.A .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 . 06/01/2026 . | Paydoun . 23,990 23,990 25,283 24,663 |. ... (673) ] . (673) 0| 23,990 . 05/01/2033 . [1.A .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 . 06/01/2026 . | Paydoun . ..8,079 8,079 . 8,691 .8,832 | ... (753) ] . (753) 0| .8,079 . 10/01/2042 . [1.A .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 . 06/01/2026 . | Paydoun . 73,326 73,326 78,938 |. 79,825 |. (6,498) |. . (6,498) 0| 73,326 . 06/01/2043 . [1.A .
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 . 06/01/2026 . | Paydoun . 80,423 80,423 84,545 |. 84,682 |. .(4,259) | ..(4,259) 0| 80,423 . 10/01/2042 . [1.A .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 06/01/2026 . | Paydoun . .. 140,735 ..140,735 ..138,184 |. ..139,306 |. ..1,429 | 1,429 0| .140,735 . 07/01/2033 . [1.A .
..31320D-EG-5 |FGLMC FG Q40134  3.500% 04/01/46 . 06/01/2026 . | Paydoun . 14,808 14,808 15,568 |. 15,907 | (1,008) |. . (1,008) 0| 14,808 . 04/01/2046 . [1.A .
..3132XS-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .. . |- 06/01/2026 . | Paydoun ... .. 33,755 ... 35,397 |.... .. (1,641) ). L (1,641) ... 0 . 08/01/2047 . [1.A ........
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 .. . |- 04/01/2026 . | Paydoun ... . A7 e . 0 . 04/01/2026 . [1.A ........
..31349U-B5-6 | FHARM FH 782760  6.293% 11/01/36 . 06/01/2026 . | Paydoun . .81 | 0| . 11/01/2036 . [1.A .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . . 06/01/2026 . | Paydoun . K ..256,038 |. 0| . 03/25/2041 . [1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 04/01/2026 . |Paydown ........oooeeiiiiiiiiiiiiinss foveiiiiiiiiiiiiiiies foiiiinnns 6,369 ....6,369 ....6,290 |)............. 6,355 |.... .0 .. ...6,369 |.. . 02/25/2082 . [1.A ........
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..3136AG-HI-5 |FNR 2013-94 CZ  3.500% 09/25/43 .... . |- 06/01/2026 . [Paydown ... ... 23,170 ...23,170 ...20,007 |............21,551 .0 . 0 ..23,170 |.. ...343 |. 09/25/2043 . (1
..3136AH-SJ-0 |FNR 2013-137 AL~ 3.500% 03/25/42 . 06/01/2026 . | Paydoun . . 111,892 ..111,892 114,427 | . 111,891 0 0| 111,892 . 03/25/2042 . (1.
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 . 06/01/2026 . | Paydoun . ... 195 . 199 | ....198 |. 0 0| ....195 . 10/01/2035 . (1.
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .. . 06/01/2026 . | Paydoun . 14,306 13,786 |. 0 0| 14,305 . 07/15/2042 . (1.
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/ . 06/01/2026 . | Paydoun . .49,322 49,144 |. 0 0| 49,322 . 05/15/2044 . (1.
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 . 06/01/2026 . | Paydoun ... 59,472 60,162 |. 0 0| 59,472 . 10/15/2047 . (1.
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . . 05/06/2026 . | GOLDMAN SACHS . .. 951,731 ..952,543 |. 0 0| .936,041 , K . 07/25/2035 . (1.
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/36 ... . 05/01/2026 . | Paydown ...37,033 |.... .0 . 0 0. . 07/25/2035 . (1.
..31382T-5C-9 | FNMA FN 492343  6.500% 05/01/29 ... . 06/01/2026 . | Paydoun ... ....604 |.... .0 . 0 0 . 05/01/2029 . (1.
..31384V-JY-9 |FNMA FN 534979  5.652% 04/01/30 . . 06/01/2026 . | Paydoun . 2,43 | 0 0| 0| . 04/01/2030 . (1.
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 . 06/01/2026 . | Paydoun . .308 |. 0 0| 0| . 05/01/2030 . (1.
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 ... . 06/01/2026 . | Paydoun ... ....647 |.... .0 . 0 0 . 05/01/2030 . (1.
..31385J-JC-3 | FNMA FN 545759  6.500% 07/01/32 ... . 06/01/2026 . | Paydoun ... ....5,31 |... .0 . 0 0 . 07/01/2082 . (1.
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 . 06/01/2026 . | Paydoun . 3,176 | 0 0| 0| . 07/01/2032 . [1.A .
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 . 06/01/2026 . | Paydoun . .1,126 | 0 0| 0| . 03/01/2033 . [1.A .
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 . 06/01/2026 . | Paydoun . 17,687 |. 0 0| 0| . 05/01/2031 . [1.A .
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 . 06/01/2026 . | Paydoun . .433 |. 0 0| 0| . 08/01/2031 . [1.A .
..31387R-AQ-1 |FNVA FN 591415  6.500% 09/01/31 . 06/01/2026 . | Paydoun . 914 |. 0 0| 0| . 09/01/2031 . [1.A .
..31387W-T-7 |FNMA FN 596465 7.000% 08/01/31 . 06/01/2026 . | Paydoun . .1,513 | 0 0| 0| . 08/01/2031 . [1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 06/01/2026 . | Paydoun . L7,419 | 0 0| 0| . 01/01/2027 . [1.A .
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2026 . [1.A .
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2032 . [1.A .
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 ... . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2032 . [1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2043 . [1.A .
..3138EQ-GE-6 |FN FN AL7396  5.600% 02/01/37 ... . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2037 . [1.A .
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2032 . [1.A .
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2032 . [1.A .
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2033 . [1.A .
..3138W5-22-0 |FN FN AR7991  3.500% 03/01/33 ... . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 03/01/2033 . [1.A ........
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2045 . [1.A .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... . 06/01/2026 . | Paydoun . 0 0| 0| . 08/01/2046 . [1.A .
..31391X-EP-0 |FNMA FN 679742  6.562% 01/01/40 . 06/01/2026 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31392V-Na-1 |FGLMC FHR 2496 zZH  5.500% 09/15/32 . |- 06/01/2026 . [Paydown ... .0 . 0 0 . 09/15/20382 . [1.A ........
..31393A-S4-0 |FNR 2003-W5 A 3.868% 04/25/33 .. . 06/25/2026 . | Paydoun . 0 0| 0| . 04/25/2033 . (1.B FE .
..31393C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 . 06/01/2026 . | Paydoun . 0 0| 0| . 04/25/2043 . (1.B FE .
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 . . 06/01/2026 . | Paydoun ... .0 . .0 . .0 . . 06/25/2043 . [1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 . 06/01/2026 . | Paydoun ... . .0 . 0 0 . 12/15/2082 . (1.
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 06/01/2026 . | Paydoun . 48,706 0 0| 0| . 11/25/2033 . (1.
..313930-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 . 06/01/2026 . | Paydoun . 68,218 0 0| 0| . 07/15/2033 . (1.
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 . 06/01/2026 . | Paydoun . 44,646 K 0 0| 0| . 01/25/2035 . (1.
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 .. . 06/01/2026 . | Paydoun . .. 125,977 ..125,977 ..127,649 |. 0 0| 0| . 11/15/2083 . (1.
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 . 06/01/2026 . | Paydoun . 45,166 45,166 46,267 |. 0 0| 0| . 02/15/2034 . (1.
..31394R-VIi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 . 06/01/2026 . | Paydoun . 15,011 15,011 14,570 |. 0 0| 0| . 03/15/2034 . (1.
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 . . 06/01/2026 . | Paydoun . 27,356 27,356 29,732 |. 0 0| 0| . 09/25/2039 . (1.
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 . 06/01/2026 . | Paydoun . .7,819 7,819 .8,871 |. 0 0| 0| . 05/15/2036 . (1.
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 . 06/01/2026 . | Paydoun . 5,191 .5,191 .5,112 | 0 0| 0| . 07/01/2033 . (1.
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 06/01/2026 . | Paydoun . 1,144 1,144 1,132 . 0 0| 0| . 08/01/2033 . (1.
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2033 . (1.
..31405M-JH-1 | FNMA FN 793264  5.500% 09/01/34 . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2034 . (1.
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2034 . (1.
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2034 . (1.
..314050-MU-9 |FNMA FN 796071 5.500% 09/01/34 ... . 06/01/2026 . | Paydoun ... .0 . .0 . .0 . . 09/01/2034 . [1.
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..31406N-YU-2 |FNMA FN 815323  5.638% 01/01/35 ... . 06/01/2026 . | Paydoun ... 292 ) 7] ....303 |.... .0 .0 . .0 . 01/01/2035 . |1
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 ... . 06/01/2026 . | Paydoun . 21,8%8 21,898 23,291 0 0| . 06/01/2046 . (1.
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 . 06/01/2026 . | Paydoun . 1,071 0 0| . 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 . 05/01/2026 . | Paydoun . . 0 0| . 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11 ~ 4.000% 08/01/48 . 06/01/2026 . | Paydoun . 0 0| . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 . 06/01/2026 . | Paydoun . 0 0| . 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ... . 06/01/2026 . | Paydoun . 0 0| . 10/01/2048 . (1.
..31412E-CK-0 | FNMA FN 922674  6.175% 04/01/36 ... . 06/01/2026 . | Paydoun ... .0 . 0 . 04/01/2036 . (1.
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 . |- 06/01/2026 . |Paydown ... .0 . 0 . 03/01/2038 . (1.
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 . 06/01/2026 . | Paydoun . 0 0| . 08/01/2038 . (1.
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... . 06/01/2026 . | Paydoun . 0 0| . 08/01/2032 . (1.
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 ... . |- 06/01/2026 . | Paydoun ... .0 . 0 . 08/01/2032 . (1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ... . |- 06/01/2026 . | Paydoun ... .0 . 0 . 08/01/2032 . (1.
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 . 06/01/2026 . | Paydoun . 0 0| . 02/01/2033 . [1.A .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 . 06/01/2026 . | Paydoun . 0 0| . 07/01/2033 . [1.A .
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 . 06/01/2026 . | Paydoun . X K 0 0| . 08/01/2033 . [1.A .
..31418A-YD-4 |FN FN MA1607  3.000% 10/01/33 . 06/01/2026 . | Paydoun . K .. 258,928 ..258,362 |. ..258,384 |. 0 0| . 10/01/2033 . [1.A .
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 . 06/01/2026 . | Paydoun . X 38,611 39,160 |. 39,851 0 0| . 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 06/01/2026 . | Paydoun . K 44,981 46,752 |. 0 0| 662 |. 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 .. . 06/01/2026 . | Paydoun ... ..416,791 422,277 ... .0 . .0 . 3,507 |. 1070172051 . [1.A ........

Freddie Mac $L3961 POOL # SL3961  3.000%

.. 31427R-MK-3 ] 02/01/53 .oovviiiiiiiiiiiiiiiiiiiieiieeeeeee . 06/01/2026 . |Paydown .......ooveeeeeeeiiiiiiiiiies Jovviiiiiiiiiiiiiiies foiiinnns 261,945 |........... 261,945 |........... 232,108 [....cccennnnnnnns [ 0 Jooeeenn 29,837 |ooeiiiiiennn 0 Jooeeenn 29,837 |ooeiiiiienn [ PO 261,945 |.vvvvvnnnnns [ 0 Joeeeeeiieenn [ 1,316 |. 02/01/2063 . [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) 4,957,933 4,006,202 5,458,297 4,788,820 0 (78,680) 0 (78,680) 0 4,942,243 0 15,691 15,691 208,281 XXX XXX

FRESB Multifami|20215B86ge Pas 2021-SB86 X1

..30320M-AH-4 10.203% 03/25/41 .. |- 06/01/2026 . | Paydoun ... ....0 .0 ...22,016 |............19,678 |.... (19,678) |. .. (19,678) |... 0. .. 1,965 |. 03/25/2041 . (1.
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.178% 01/25/41 . . 06/01/2026 . | Paydoun . .0 .0 60,720 |. 47,797 |. .. (47,797) | (47,797) 0 1,076 |. 01/25/2041 . |1.
..30321C-AU-6 | FRESB 2021-SB88 X1  0.327% 05/25/41 . . 06/01/2026 . | Paydoun . .0 .0 69,696 |. 49,859 |. .. (49,859) |. (49,859) 0 3,215 |. 05/25/2041 . |1.
..3136B9-EF-0 |FNA 2020-M10 X6  1.497% 08/25/28 .. . 06/01/2026 . | Paydoun . .0 .0 41,09 |. 12,791 .. (12,791) | (12,791) 0 2,110 |. 08/25/2028 . (1.
..3137BE-WS-9 |FHUS Q001 XA  2.048% 02/25/32 . 06/01/2026 . | Paydoun ... ...0 .0 84,752 | 27,259 ... (27,259) | .. (27,259) |... 0. .. 7,234 |. 02/25/2032 . (1.

FHLMC Multifamil  KOS6ured P K056 X1

..3137BQ-YV-3 | 1.118% 05/25/26 . 05/01/2026 . | Paydown ... 0 [ 1,974,143 [oeieei 97,392 [oniiiiiinnn0 s (97,392) |. .. (97,392) |... ...219,437 |. 05/25/2026 . [1.A FE ..
..3137BS-P9-8 | FHUS K058 X1  1.017% 08/25/26 . 06/01/2026 . [Paydown . .0 ..2,160,454 |. .. 167,742 |. . .(157,742) |. . (157,742) 184,808 |. 08/25/2026 . |1.A FE ..
..3137BS-RG-0 | FHUS K059 X1 0.343% 09/25/26 ... . 06/01/2026 . | Paydown ... .0 135,268 |............ 12,455 |......o0 [l (12,455) |. .. (12,455) |... . 09/25/2026 . |1.A FE .
FHLMC Multifamil  KO60ured P K060 X1
..3137BT-AE-1 | 0.166% 10/25/26 ......ooevvvnriiiiiiiiiiiiieeens . 06/01/2026 . | Paydown 0 | 4728 | ) B 0 foeeeenns (551) forvereenanns 0 s (551) forveraeianns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 435 | 10/25/2026 . |1.A ........
FREDDIE MAC 4682 K064 X1 0.719%
..3137BX-R2-0 | 03/25/27 . 06/01/2026 . | Paydown ... .0 ....9,692 |.... ... (2,216) |. 0 [ (2,218) ... .0 . . 03/25/2027 . |1.A ........
..3137F1-G6-9 | FHUS K085 X1  0.787% 04/25/27 . 06/01/2026 . | Paydoun ... .0 ...36,449 |.... ... (7,053) . .0 [ (7,083) ... .0 . . 04/25/2027 . |1.A FE .
FHLMC Multifamil  K73%ured P K739 X1
..3137F6-4R-5 | 1.265% 09/25/27 . 06/01/2026 . | Paydoun ... .0 ....8,6% |.... ... (8,501) |. .0 [ (8,501) ... ...0 [ . 09/25/2027 . |1.
..3137F7-2J-3 | FHUS Q014 X 2.733% 10/25/55 . 06/01/2026 . [Paydown . .0 77,912 |. .. (55,184) |. 0 (55,184) 0 . 10/25/205 . |1.
..3137FC-JM-7 | FHUS K070 X1  0.444% 11/25/27 ... . |- 06/01/2026 . | Paydown ... .0 .34,248 | 1159 |0 [ (11,159) | 0 e (11,159) ... ...0 [ . 11/25/2027 . |1.
..3137FF-XM-4 | FHLNMC KGO5 X1~ 0.397% 01/25/31 .. . |- 06/01/2026 . |Paydown ... .0 ... 11,765 |.... ... (7,633)|. 0 [ (7,633) ... ....0 [ . 01/25/2031 . |1.
..3137FL-6G-4 |FHUS K088 X1 ~ 0.64%% 01/25/29 . 06/01/2026 . [Paydown . .0 62,950 |. .. (33,215)|. 0 0 . 01/25/2029 . |1.
..3137FL-YX-6 | FHUS K092 X1  0.849% 04/25/29 . 06/01/2026 . | Paydown ... E .0 41,078 |. .. (15,808) |. 0 0 . 04/25/2029 . |1.
..3137FN-BA-7 | FHUS K096 X1  1.239% 07/25/29 ... .. |- 05/01/2026 . NATIONAL ALLIANCE SECURITIES .. |.... 0 | .. (2, e (1, . .. K .0 |. ...0 [ . 07/25/2029 . |1.
..3137FN-BA-7 | FHUS K096 X1  1.239% 07/25/29 ................. . 06/01/2026 . [Paydown ......ccvvviiiieiiiiiiinnns 0 | 60,549 T 20 RO | ) IO (33,343) 0 fon (33,343) [ceveeiiiinnnns 0 . 07/25/2029 . |1.
FHLMC Multifamil  K103ured P K103 X1
.. 3137FQ-KQ-5 |0.749% 11/25/29 . 06/01/2026 . | Paydown ... .0 (25,095) |. .0 [....... (25,005) |... ...0 [ . 11/25/2029 . |1.
..3137FR-EK-3 | FHUS K104 X1 1.225% 01/25/30 . 06/01/2026 . [Paydown . .0 .. (37,210) 0 (37,210) 0 . 01/25/2030 . |1.
..3137FT-Z8-9 | FHUS K110 X1 1.750% 04/25/30 . 06/01/2026 . [Paydown . .0 - (11,175) |. 0 (11,175) 0 . 04/25/2030 . |1.
..3137FU-ZE-7 |FHR K111 X1 1.669% 05/25/30 ... . 06/01/2026 . [Paydoun ... .0 (30,173) ). .0 |...... (30,178) ... .0 |. . 05/25/2030 . |1.
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FHLMC Multifami | K113ured P K113 X1
..3137FV-50-1 | 1.468% 06/25/30 . 06/01/2026 . | Paydoun ... .0 19,487 e 11,012 |0 (11,912) |. . (11,912) ... .. 1,432 |. 06/25/2030 . [1.A FE .
..3137FW-HV-5 |FHLMC K116 X1  1.507% 07/25/30 . 06/01/2026 . | Paydoun ... .0 ...26,6%8 |............16,108 |...............0 [ (18,490) |. .. (18,400) |... ..2,179 |. 07/25/2030 . [1.A ........
FHLMC Multifamil K117ured P K117 X1
..3137FX-3T-3 | 1.309% 08/25/30 . 06/01/2026 . | Paydoun ... .0 ...20,840 |............ 12,840 |.... (14,826) |. .. (14,826) |... .. 1,682 |. 08/25/2030 . [1.A FE .
..3137H0-H7-6 | FHUS KLU3 X1 2.058% 01/25/31 . 06/01/2026 . | Paydoun . .0 ..759,634 |. ..374,828 |. .(374,828) | . (374,828) .36,080 |. 01/25/2031 . [1.A .
..3137H1-3X-2 | FHLMC 2021-P009 X  1.364% 01/25/31 .. . 06/01/2026 . | Paydoun ... .0 ...41,388 |............22,170 |.... (22,170) | .. (22,170) |... .. 2,859 |. 01/25/2031 . [1.A ........
FHLMC Multifamil K744ured P K744 X1
.. 3137H1-25-8 |0.958% 07/25/28 ....coovvveiieiiiiiiiiiiieeees . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiies feeiiiiii, [V 0 [ 10,754 ...l 3,604 [.ccinnnnnne [V R (3,694) |..ccceeeeennns [V R (3,694) |..ccceeeennns [V (VN O (VO [V [V 713 |. 07/25/2028 . [1.A FE .
FHLMC Multifamil K745ured P K745 X1
.. 3137H2-NG-5 | 0.702% 08/25/28 . 06/01/2026 . | Paydoun ... ...15,233 |.... .. (15,233) |. .. (15,233) |... 2,642 |. 08/25/2028 . |1.A FE .
.. 3137H5-DR-5 | FHMS K137 X1~ 0.203% 11/25/31 .. |- 06/01/2026 . |Paydown ... ....2,166 |.... .. (2,166) |. .. (2,166) |... ...194 | 11/25/2031 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.142%
.. 3137H9-MJ-5 | 08/25/38 . 06/01/2026 . | Paydoun ... . 1,346 .. .. (1,346) | . (1,346) |... ....69 |. 08/25/2038 . [1.A ........
..3137HB-LIW-2 |FHUS K514 X1 1.159% 12/25/28 . 05/01/2026 . | Paydoun . .1,09% |. (1,09) |. . (1,006) 216 |. 12/25/2028 . [1.A .
..3137HCKIi-1 | FHLMC K520 X1 0.246% 03/25/29 .. . 06/01/2026 . | Paydoun .. .. ... 1,430 ... .. (1,430) ). . (1,430) ... ...382 |. 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) (1,170 0 6,010,941 1,160,005 0| (1,165,468) 0| (1,165,468) 0 (1,096) 0 (74) (74) 538,523 XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 . .. |- 06/01/2026 . | Paydoun ... . . . ... 4,690 4,086 ... 4,072 | ....618 | .0 . 0 0 ...106 |. 05/25/2033 .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 . 06/01/2026 . | Paydoun . 40,662 40,486 |. 40,307 |. .35 | 0 0| 0| 593 |. 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 . 06/01/2026 . | Paydoun . 19,136 (507) |. 0 0| , 0| 317 |. 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2  3.770% 08/25/46 ... . 06/01/2026 . | Paydoun ... .... 148,088 ....(3,396) |. .0 . 0 148,088 |.. 0 2,644 |. 08/25/2046 .
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 ........ [. 06/01/2026 . |Paydoun ... ....8,633 | 7,304 | 6,164 |0 [, 2,827 | .0 . 0 ...8,991 0 ...235 |. 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 . 06/01/2026 . | Paydoun . 15,322 4,421 | 0 0| 14,569 0| . 09/25/2037 .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . 06/01/2026 . | Paydoun ... ... 3,39 .. 425 | .0 . .0 . ..3,39 |.. .0 . . 09/25/2035 .
Angel Oak Mortga20225 2022-5 A1 4.500%
..03464H-AA-3 | 05/25/67 ... . 06/01/2026 . | Paydoun ... 745,853 |...........726,440 |...........743,676 |[...............0 |oeeiiins 2,177 |. .745,853 |.. . 05/25/2067 . [1.A FE .
Angel Oak Mortga20223 2022-3 A1
..03464T-AA=7 | 01/25/67 ...oevvvviviiiiiiiiiiiieiiiiieecceeeeeeeeees . 06/01/2026 . |Paydoun .......ccooeeeiiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeiinens 379,628 |.....oee.n. 379,628 |........... 375,564 |........... 381,544 |............... [V R (1,916) [ouvveennnnnnnne [V R (1,916) [ouvveennnnnnne [V R 379,628 . 01/25/2067 . [1.A ........
Angel Oak Mortga20236 2023-6 A1  6.500%
..03464U-AA-4 | 12/25/67 ... . 06/01/2026 . | Paydoun ... .. 318,804 318,804 317,651 ..320,079 |.... .. (1,275) | . (1,275) |... .318,804 |.. . 12/25/2067 . [1.A FE ....
Angel Oak Mor tg:
..03465G-AA-4 | 10/25/67 ....ovvvviviiiiiiiiiiiiiiiieeeeeeeeeee e . 06/01/2026 . |Paydoun .......ccooeeeiiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeiinens 510,424 |........... 510,424 |........... 497,409 |.......... 501,667 |........ceet [V R 8,757 [oveerrnnnnnnne [V R 8,757 [oeeerrnnnnnnne [V R 510,424 . 10/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ... . 06/01/2026 . | Paydoun ... .. 397,349 397,349 378,577 |...........384,917 |.... ...12,433 | .397,349 |.. . 09/25/2067 . [1.A FE ....
Angel Oak Mor tg:
..03465V-AA-1 | 07/25/67 ....ovvvvvviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeee . 06/01/2026 . |Paydoun .......ccooeeeiiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeiinens 502,094 |........... 502,004 |........... 493,621 |........... 496,340 |.....ounnnnnee [V R 5,754 |l [V R 5,754 |l [V R 502,094 . 07/25/2067 . [1.A FE ....
Angel Oak Mortga20231 2023-1 A1 4.750%
..034650-AA-9 | 09/26/67 .......eevvvriiiiiiiiiiiiiiiiieeeee s . 06/01/2026 . |Paydoun ........coooeeiiiiiiiiiiinins foniiiiiiiiiiiiiiins feeiieens 138,464 |........... 138,464 |.......... 130,870 |........... 133,159 |t [V R 5,305 |.ooeiiiiiins [V R 5,305 |.ooeeiieinnns [V R 138,464 . 09/26/2067 . [1.A FE ....
Angel Oak Mortga20241 2024-1 A1 5.210%
..03465X-AA=7 | 08/25/68 .......eevviviiiiiiiiiiiiiiiieieeeeeeeeees . 06/01/2026 . |Paydoun .......cooeovviiiiiiiiiiinins foniiiiiiiiiiiiiiies feiiines 955,080 [oeeeerennns 955,080 |[........... 937,377 |.eeeeeeee 945,462 |......coeveenns [V R 9,618 [ceveereennnee [V R 9,618 [oeverrennnnne [V R 955,080 [..ooeeiiiinnnn (VO [V [V 21,307 |. 08/25/2068 . |1.A FE ....
Angel Oak Mortga20237 2023-7 A1 4.800%
..03466D-AA-0 | 11/25/67 ...oovvvvvvviiiiiiiiiiiiiiiieieeeeeeeeeees . 06/01/2026 . |Paydoun ........coooeeiiiiiiiiiiinins foniiiiiiiiiiiiiiins feeiieens 373,206 |...oeeennn 373,206 |........... 359,709 |[........... 363,956 [.......evnenee [V R 9,250 |ooeeeiiiiinnns [V R 9,250 |ooeeeiiiiinnns [V R 373,206 |..ooeeieeennns (VO [V [V 7,142 |. 11/25/2067 . [1.A FE ....
Angel Oak Mortga20243 2024-3 A1 4.800%
..03466H-AA-1 | 11/26/68 ........evvvvrriiiiiiiiiiiiiiiiiiiiiiiiinnnes . 06/01/2026 . |Paydoun .......cooeovviiiiiiiiiiinins foniiiiiiiiiiiiiiies feiiines 194,881 |........... 194,881 |.......... 188,651 |........... 190,740 |oevvvvveinnns [V R 4141 | [V R 4141 | [V R 194,881 |.ooooeeeenenns (VO [V [V 3,654 |. 11/26/2068 . |1.A FE ....
Angel Oak Mortga20233 2023-3 A1 4.800%
..034931-AA-3 | 09/26/67 .......eevvviiiiiiiiiiiiiiiiiiieieiiee s . 06/01/2026 . |Paydoun .......cooeovviiiiiiiiiiinins foniiiiiiiiiiiiiiies feiiines 503,448 |........... 503,448 |........... 490,794 |........... 495,436 |......coeeeenns [V R 8,012 [oeeiiiiinnnne [V R 8,012 [oeeiiniinnnns [V R 503,448 |........eeveene (VO [V [V 11,023 |. 09/26/2067 . [1.A FE ....
Angel Oak Mortga20251 2025-1 A1 5.691%
..034934-AA-7 | 01/25/70 ..coovvviiiiiiiiiiiiiiiiiiieeeeeeeeeeeee . 06/01/2026 . |Paydoun .......cooeeeviiiiiiiiiiiiins foniiiiiiiiiiiiiiies feeiiees 815,519 |.......... 815,519 [........... 815,507 |........... 817,342 [.eevnnnnnnnnee [V R (IR:7X) 1 . [V R (IR:7X) 1 . [V R 815,519 |t (VO [V [V 18,454 |. 01/25/2070 . [1.A ........
Angel Oak Mortga20246 2024-6 A1 4.650%
..034944-AA-6 | 11/25/67 ...oovvvvviiiiiiiiiiiiiiiiieeeeeceeeeee . 06/01/2026 . |Paydoun ........cooeeeiiiiiiiiiiiiins foniiiiiiiiiiiiiiins feeeens 1,302,556 |........ 1,302,556 |........ 1,285,022 |........ 1,288,257 |.eevennnnnnnee [V R 14,299 | [V R 14,299 | [V R 1,302,556 |.......eevneen (VO [V (VR 24,331 (. 11/25/2067 . |1.A FE .
Angel Oak Mortga20246 2024-6 A2  4.650%
..034944-AB-4 | 11/25/67 ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees . 06/01/2026 . |Paydown .......oooeeeiiiiiiiiiiiiinns fovviiiiiiiiiiiiiiies foeeinns 250,423 |........... 250,423 |........... 244,729 |........... 245,367 |............... [V P 5,056 | [V 5,056 | [ PP 250,423 |.....ooeeeeeees [\ [ PP [ 4,678 |. 11/25/2067 . [1.B FE .
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Aspire Mortgage 20261 2026-1 A1A  4.855%
..04539F-AB-4 | 01/25/66 . 06/01/2026 . ... (980) | 0 el 1,675,131 0 . 01/25/2066 . [1.A FE ..
..050469-AF-3 |BOAA 2006-7 A6  6.359% 10/25/36 . 06/01/2026 . 0| . 9,564 0| . 10/25/2036 . [1.A FM ..
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 .. . 06/01/2026 . 0| .730 0| . 09/25/2035 . [1.E FM ..
..05046X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . 06/01/2026 . 0| .21 0| . 10/25/2034 . [1.A FM ..
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/36 .. . 06/01/2026 . 0| . 4,91 0| . 11/25/2035 . [1.A FM ..
..05946X-72-9 | BAFC 2005-4 2A1  5.500% 08/25/35 .. . 06/01/2026 . 0| .833 0| . 08/25/2035 . [1.A FM ..
..05949C-PJ-9 | BOAMS 2005-L 2A3  5.091% 01/25/36 .... . |- 06/01/2026 . 0 .5,209 |.. 0 . 01/25/2036 . [1.A FM ..
..05950P-AJ-2 |BAFC 2006-H 3A2  4.051% 09/20/46 . |- 06/01/2026 . 0 ...6,449 |.. 0 . 09/20/2046 . [1.A FM ..
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. . 06/01/2026 . 0| 11,587 0| . 09/25/2034 . [1.A FM ..
..05951F-AG-9 |BAFC 2007-1 TA5  6.590% 01/25/37 .. . 06/01/2026 . .0 . .. 13,931 .0 . . 01/25/2037 . [1.A FM ..
Bayview Opportun20222  er Fun 2022-2 A5
..07336N-AE-9 |2.500% 12/25/51 . 06/01/2026 . .0 . .440,666 |.. .0 . . 12/25/2051 . [1.A ........
..07384M-Th-4 | BSARM 2003-1 5A1  5.910% 04/25/33 . . 06/01/2026 . ....520 |.. .0 . 04/25/2033 . [1.A FM .
Boston Lending T20222 2022-2 A 3.250%
..10085B-AA-0 | 06/25/62 ....coeeeieieieiieiieeee . 06/25/2026 . |Paydown .........ooooeeiiiiiiiiininns feininiiniiiiiinns [0 401,270 ...l 401,270 ..., 378,085 |........... 394,374 |oeeevviiiiinnn0 [, 6,8% 0 ].c.....6,8% | 0 e 401,270 [oooeeeeeeeennna0 e, 0 . 056/25/2062 . [1.A FE .
BRAVO Residentia20191 g Trus 2019-1 A1D
.. 10568G-AE-7 |3.500% 03/25/58 .......ceevvviiiiiiiiiiieeeeee, . 06/01/2026 . |Paydown .........oooeeiiiiiinininnins foinnininnniiiiinns oo 730,624 ...l 730,624 | 702,313 [..oeeeeeee 704,346 [....ovvvnnnnnn0 feenns 26,278 0. 26,278 |eeeeeenens 0 s 730,624 |..ooooeeiiennnl0 | (1 U | F 10,973 |. 03/25/2058 . [1.A ........
BRAVO Residentia2024NQM4g Trus 2024-NQMi4 A1A
.. 10568N-AA-0 |4.350% 01/25/60 ....coovvvvvereriiiiiiiiiiiinies . 06/01/2026 . |Paydown ........oooeveiiiiiniinnnnnns fonnnnnnninniiininnn [ 414,718 [l 414,718 397,826 |........... 402,015 [ovvviiiiinnnn0 s 12,703 0 | 12,703 oo 0 e MHET8 [0 | [V FOUSUTTURTRRURN | 7,752 |. 01/25/2060 . [1.A FE .
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
.. 10569B-AA-5 2.000% 05/25/59 ........cevvvieiiiiiiiiiiiieeees . 06/01/2026 . |Paydown ........oooevvieiiininnnnnnns fonnnininnniiininns [ 193,776 |l 193,776 o, 176,154 |........... 181,456 |ooeevvvvennnnnn0 fovnenns 12,320 0 12,320 oo, 0 s 193,776 |oveeveeeeei 0 v [V FOUSUTTURTRRURN | 1,627 |. 05/25/2089 . [1.A ........
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
.. 10571D-AB-5 |4.300% 08/01/83 ....evvvvrviiiiiiiiiiiiiiiiiiiinnes . 06/01/2026 . . 08/01/2053 . [1.A FE .
BRAVO Residentia2025NOM3g Trus 2025-NQM3 A1
..105927-AC-1 15.573% 03/25/65 ...cooeveeiiiiiiiiiiieiiieieeen . 06/01/2026 . . 03/25/2065 . [1.A ........
Brean Asset Back2022RM5 ities 2022-RM5 A
..10637W-AA-7 |4.500% 09/25/62 . 05/25/2026 . . 09/25/2062 . [1.A FE ..
..10638B-AA-2 | BREAN 2023-RM7 A1 4.500% 03/25/78 .. . 06/25/2026 . . 03/25/2078 . [1.A FE ..
..10638C-AA-0 |BABS 2021-RM1 A 1.400% 10/25/63 ............. . 06/25/2026 . . 10/25/2063 . [1.A FE .
Brean Asset Back2025RM11ities 2025-RM11 A1
..10638G-AA-1 |4.750% 05/25/65 .......cooeeveeiieieieneeeeeees . 06/25/2026 . . 05/25/2065 . [1.A FE .
Brean Asset Back2022RM4 ities 2022-Ri4 A1
..10638J-AA-5 |3.000% 07/25/62 ......eevvvvveveiirininiiiinninnnnns . 05/25/2026 . . 07/25/2062 . [1.A FE .
Brean Asset Back2025RM12ities 2025-RM12 A1
.. 10638K-AA-2 |4.500% 07/25/65 .....oovvveveeiiiiiiiiiiiiiiiiees . 06/25/2026 . . 07/25/2065 . [1.A FE .
Brean Asset Back2022RM3 ities 2022-RM3 A
.. 10638N-AA-6 | 1.760% 02/25/62 .....oevvvvveiiiiiiiiiiiiiiieieens . 06/25/2026 . . 02/25/2062 . [1.A FE ..
.. 1248\E-AG-4 | CBASS 2007-CB4 A2D  3.441% 04/25/37 . . 06/01/2026 . . 04/25/2037 . [1.A FM ..
.. 1248\IG-AX-2 | CBASS 2007-CB1 AF1B  3.089% 01/25/37 . 06/01/2026 . . 01/25/2037 . [1.A FM .
Cascade Funding 2022HB9 Trust 2022-HB9 A
..12530G-AA-6 |3.250% 09/25/37 .. . 06/25/2026 . |Paydown .........oooeeeiiiiiniinninns feiiniiiiniiiiinnns fe0n....3,528,149 ..., 3,628,149 [........3,208,110 |........3,404,784 |...............0 |....... 123,365 |....ooovrnnnnnn 0 [ornnnn 123,365 [onniiiiinnnnnnn 0 fonnnns 3,528,149 |.. . 09/25/2037 . [1.A FE .
Cascade Funding 20:
..125300-AB-2 |4.250% 04/25/33 . |- 06/25/2026 . .4,700,000 |.. . 04/25/2033 . [1.A FE .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . ... |- 06/01/2026 . . 02/25/2037 . |6. FM .....
CIM Trust 2021J3 2021-J3 A7 2.500%
L 12565V-AG-8 | 06/25/51 .oooeiiiiiiiiiiiii . 06/15/2026 . | WELLS FARGO .......ccovvvvveviinnnns fovvvnvnninnnnnnnnnns foonnnnnn 754,414 [LLL.L.....845,356 |........... 756,197 |........... 757,874 |0 |l 1,388 [0 1,388 | [V R 759,262 |..evvvvvvennnnn0 fonnnnns (4,847) . 06/25/2051 . [1.A ........
CIM Trust 2021J3 2021-J3 A7 2.500%
L 12565V-AG-8 | 06/25/51 .coooiiiiiiiiiiiii . 06/01/2026 . 0 . 06/25/2051 . [1.A ........
CIM Trust 2021INV1 2021-INV1 A8
.. 12566P-AH-8 | 2.500% 07/01/51 . 06/01/2026 . 0 . 07/01/2051 .
.. 12502U-AH-5 | CSILT 2015-1 A4~ 3.500% 05/25/45 . 06/01/2026 . 0| . 05/25/2045 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 .. . 06/01/2026 . 0| . 11/25/2036 .
.. 12628L-AJ-9 | CSAB 2006-4 AGA  6.184% 12/25/36 . . 06/01/2026 . .0 . . 12/25/2036 .
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..12646U-AF-5 |CSMC 2013-IVR1 B4 ~ 3.473% 03/25/43 ... . |- 06/01/2026 . |Paydown ... ... 21,288 ...21,288 221,527 ...l 21,457 L ... (169) |. .0 .0 ..21,288 |.. o0 ) ...306 |. 03/25/2043 .
..12646\-AS-3 | CSMC 2013-1VR2 B2 ~ 3.388% 04/25/43 . 06/01/2026 . | Paydoun . 59,165 59,165 57,037 |. 58,530 |. . 635 | 0 0| 59,165 0| 837 |. 04/25/2043 .
..12647G-CP-1 [CSMC 2013-1VR4 B3  3.484% 07/25/43 . 06/01/2026 . | Paydoun . .. 147,473 .. 147,473 ..140,929 |. .. 144,793 |. ..2,680 | 0 0| 147,473 0| 2,131 |. 07/25/2043 .
..12647M-DU-6 | CSMC 2013-6 B3 ~ 3.467% 08/25/43 . . 06/01/2026 . | Paydoun . .. 101,837 . 101,837 99,911 . 101,098 |. 0 0| 101,837 0| . 08/25/2043 .
..12647P-AF-5 |CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 06/01/2026 . | Paydoun . 13,289 13,289 13,259 |. 13,260 |. 0 0| 13,289 0| . 08/25/2043 .
..12649G-AQ-9 [CSMC 2014-0AK1 B3~ 3.591% 11/25/44 . 06/01/2026 . | Paydoun . 56,454 56,454 58,439 |. 57,410 |. 0 0| 56,454 0| . 11/25/2044 .
..12649G-AR-7 [ CSMC 2014-0AK1 B4  3.591% 11/25/44 . 06/01/2026 . |Paydoun . 59,699 61,229 |. 60,509 |. 0 0| 59,699 0| . 11/25/2044 .
.. 12649K-AL-1 [CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 .. ... |- 06/01/2026 . |Paydown ... ... 3,501 .0 .0 .0 . 12/25/2044 .
..12649K-AX-5 |CSMC 2015-WIN1 B4 ~ 3.763% 12/25/44 ........... . 06/01/2026 . |Paydomn .ceeveuneeeeennnieeeeeenin foeeeeeeeeiieeeeee foreeee 37,128 il 37,123 0 0 0 . 12/25/2044 .
Credit Suisse Mo2017RPL3rust 2017-RPL3 B3
..12651Y-AS-1 [4.066% 08/01/57 . 06/01/2026 . |Paydown ... 193,286 0. o0 |- . o0 ). . 08/01/2057 . |1.C FE .
..12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . |- 06/01/2026 . |Paydown ... .. 100,721 . . .0 w0 ] 100,721 |.. w0 ] . 02/25/2048 . |1.A ........
..12653T-AB-7 |CSMC 2018-J1 A2 3.500% 02/25/48 . 06/01/2026 . |Paydown ... . 314,047 282,765 |........... . 0. o0 |- .314,047 |.. o0 ] . 02/25/2048 . |1.A ........
..126537-BII-0 | CSMC 2018-J1 B2 3.577% 02/25/48 .. . 06/01/2026 . | Paydoun . .. 422,479 .. 422,479 ..427,232 |. ..425,828 |. 0 0| 422,479 0| . 02/25/2048 . |1.A .
..126537-BY-6 |CSMC 2018-J1 B4 3.577% 02/25/48 .. . 06/01/2026 . |Paydown ... .. 94,806 ... 94,806 ...84,407 |............86,499 |.... 0. 0. ..94,806 |.. 0. . 02/25/2048 . |1.A ........
COLT Funding LLC20223 2022-3 A1 4.901%
..12659Y-AA-2 | 02/25/67 ... . 06/01/2026 . |Paydoun . ..423,628 ..423,624 |. ..423,461 0 0| .423,628 .0 | . 02/25/2067 . |1.A FE
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .. . 06/01/2026 . | Paydoun . . . 19,095 |. 0 0| . 9,449 0| . 02/25/2035 . |2.C FM
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 . . 06/01/2026 . | Paydoun . .9,248 | 0 0| 0| . 04/25/2035 . |1.A FM
.. 12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ... . 06/01/2026 . | Paydoun . 19,89 |. 0 0| 0| . 04/25/2034 . |1.A FM
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . 06/01/2026 . | Paydoun . .7,89% | 0 0| 0| . 10/25/2035 . |1.A FM
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . . 06/01/2026 . | Paydoun . 32,828 |. 0 0| 0| . 05/25/2035 . |1.A FM
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 06/01/2026 . | Paydoun . 27,521 0 0| 0| . 05/25/2035 . |3.A FM
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| . 07/25/2035 . |[1.A FN .
..12667G-XD-0 |CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 06/01/2026 . |Paydoun . 0 0| 0| . 08/25/2035 . |1.A FM .
.. 12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| . 10/25/2035 . |1.A FM
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.B FM .
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| . 11/25/2035 . |[1.A FN .
..12668B-YF-4 |CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ |- 06/01/2026 . |Paydoun ... 0. o0 |- o0 ] . 05/25/2036 . |1.A FM .
.. 12668II-AU-1 | ClIL 2007-4 ASN  5.934% 04/25/47 ... . 04/01/2026 . | Paydown ... .0 w0 ] w0 ] . 04/25/2047 . |[1.A FN .
..126694-HK-7 |CWHL 2005-25 A6  5.500% 11/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.A FM .
..126694-JX-7 | CWHL 2005-24 A7  5.500% 11/25/35 .. . 06/01/2026 . | Paydoun . 0 0| 0| . 11/25/2035 . |[1.A FN .
..126694-KZ-0 |CWHL 2005-24 A33  5.500% 11/25/35 ... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 11/25/2035 . |1.A FM .
..12669F-RG-0 |CWHL 2004-4 A5  5.250% 05/25/34 . . |- 06/01/2026 . [ Paydown ... .0 w0 ] w0 ] . 05/25/2034 . |[1.A FN .
..12669F-UC-5 |CWHL 2004-9 A7  5.250% 06/25/34 . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/25/2034 . |1.A FM .
..12669G-5-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| . 08/25/2035 . |1.A FN .
..15132E-LC-0 |CDMC 2005-1 A5  5.105% 02/18/35 ... . 06/01/2026 . |Paydown ... 0. 0. 0. . 02/18/2035 . |1.A FM .

Cascade Funding 2024HB15 Trust 2024-H815 A

.. 15723A-AA-9 | 4.000% 08/25/34 ........evveeeeeiiiiieeee s . 06/25/2026 . [Paydomn .......cceeeeiiiiiiiiiiiieees e oo 449,416 0 0 foeeeenne 449,416 |............... (O O 0 . 08/25/2034 . |1.A FE ...
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16159M-AA-4 | 3.250% 03/25/64 ........coeiiiiiiiiiiiiiiiiiieenns . 06/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees i oo 190,743 0 foeeenn 26,204 |..eeeieennne 0 foeeeenne 190,743 |.eeeeennnne (O O 0 . 03/25/2064 . |1.A ........

Chase Mortgage F20264 orpora 2026-4 A4A

..16190A-AK-9 |5.000% 02/25/57 . 06/01/2026 . |Paydoun ... .. 461,137 .0 . 461,137 |.. . 02/25/2057 .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 . 06/01/2026 . [Paydown . .0 0 .0 . 11/25/2036 .
..17310F-AT-2 | CMSI 2006-5 3A1  5.500% 09/25/36 .. . 06/01/2026 . |Paydoun . ..9,956 0 . 9,956 . 09/25/2036 .
.. 17321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . 06/01/2026 . [Paydown . .24,49 0 24,495 . 10/25/2043 .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . ... |- 06/01/2026 . |Paydoun ... ... 44,665 .0 . .. 44,665 |.. . 06/25/2044 .
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
L 17324V-AR-5 |5.250% 09/25/42 ....ooeiiieiiiiiaiiiiiieee e . 06/01/2026 . [Paydomn ......cceeeveeeiiiiiiiiiiies oo oo 202,518 |..ceeeees 202,518 |........... 195,936 |........... 197,852 |...oeeeennnnen 0 foeeeene 4,666 |....occoennnnnn 0 fooeeeennd,666 |0 [ 202,518 [.eeeeeeennnne [ IO 0 foreeeiiiiis [ O 3,823 |. 09/25/2042 . [1.A ........
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 | 2.500% 07/25/51 e . 06/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiiiens oo oo 534,654 |........... 534,654 |........... 453,760 |........... 461,474 |............... 0 foeeens 73,180 [ooooiiciieens 0 foeeens 73,180 [oooeiiiiinens 0 foeeeeene 534,654 |........cee. (O O 0 foreeeiiiiinas [ P 5,692 |. 07/25/2051 . [1.A ........

Citigroup Mortga2021INV1Trust 2021-INV1 A7A
.. 17320P-CL-4 ]2.500% 05/25/51 ....uvveeeeiiiiiiiieee i . 06/01/2026 . [Paydomn ......ccceeeeeeiiiiiiiiienns i oo, 158,893 |........... 158,893 |........... 141,080 |........... 142,143 |............... 0 [ooc... 16,749 [............... 0 f[oc... 16,749 [............... [ O 158,893 |.......c....... 0 |oeiiiiiiinnn 0 fooeeiiinnns 0 foeeiiennnes 1,641 . 05/25/2051 . |1.A ........
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6.396% 04/25/36 .
6.672% 06/25/36 ..
5.300% 09/25/35 ..

6.365% 02/25/36

2.250% 03/25/43 .
EVER 2013-2 A 3.000% 06/25/43 ..
EVER 2018-1 A1 3.500% 02/25/48
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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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Citigroup Mortga2021INV2Trust 2021-INV2 A1A
.. 17320R-AD-0 |2.500% 05/25/51 ...ccoeeieeieieiiieieeiee . 06/01/2026 . |Paydown .........cooeeeeiiiiinninnnns fovniiininiiiiiiiins foiiiinn 259,452 [....eeeee. 250,452 |........... 240,216 |........... 242,346 |oevvviiiinnns 0 fens 17,106 |......cccens 0 fnns 17,106 |t 0 s 250,452 |....oooeiiens (VN 0 | [V 2,671 |. 06/25/2051 . [1.A ........
Citigroup Mortga2021INV3Trust 2021-INV3 A1A
.. 17320V-AE-9 |2.500% 05/25/51 .. . 06/01/2026 . | Paydoun ... .. 109,962 109,952 .... 101,667 |...........102,200 |.... .109,952 |.. .. 1,183 |. 06/25/2051 . [1.A ........
Citigroup Mortga20
.. 17330B-CF-5 ]2.500% 09/25/51 .....ccooviiiieiiiiiiiieee, . 06/01/2026 . |Paydown .........ccoeeeeiiiiininnnnns fonnnnininiiiiiiinns foiiiinn 453,392 [oeeeenne. 453,392 |........... 402,170 |........... 403,650 [....evnnnnnnnnn [V R 49,742 |l [V R 49,742 |l 0 s 453,392 |ooooeiiinns (VN 0 | [V 4,476 |. 09/25/2051 . [1.A ........
Citigroup Mortga2022J1 Trust 2022-J1 A7
.. 17330C-BN-7 12.500% 02/25/52 .eeeveeiiiiiiiiiiiiiiiieeeienn . 05/01/2026 . | BANK of AMERICA SEC .............. feeeeevvivinniininins fovnnnns 4,364,415 |........ 4,843,674 |........ 4,364,415 |l (V2 0 e (VO 0 | (VO 0 fnns 4,364,415 |ooviiiiinnnns (VO 0 | [V 1,009 |. 02/25/2082 . [1.A ........
Citigroup Mortga2022J1 Trust 2022-J1 A7
.. 17330C-BN-7 12.500% 02/25/52 .eeeieiiiiiiiiiiiiiiiiieeieens . 06/01/2026 . |Paydown ..........coevviriiiiiinnns .... 180,073 180,073 |.. . 02/25/2052 . [1.A ........
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH  3.180% 08/01/49 |. 06/01/2026 . |Redemption 100.0000 . ...6,972 |.. . 08/01/2049 . (1.B FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HSG
..196480-EW-3 |4.000% 05/01/50 . 05/01/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 70,000 |............ 70,000 |............ 73,932 [ovveennnnee FA T P 0 . (1,368) 0 (1,368) [covveennnnnnnee [V R 70,000 [.eeverrennnnns (VO 0 . 05/01/2050 . [1.A FE .

e S SO0 =
=
-
=

.. 33851P-AE-5 | 2.500% 07/25/51 ..cooviiiiiiiieeiiiieee e . 06/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiieins foeiieeeeeeeiiees oo 322,578 |.oeeeennn. 322,573 | 286,928 |........... 288,659 |........cee. [ O 33,914 | [ O 33,914 | 0 foeeeenne 322,578 |oeeeeiiiinns (O O 0 foreeeiiiiinas [ P 3,395 |. 07/25/2051 . [1.A ........
Flagstar Mortgag20215INV 2021-5INV A16

..33851P-AS-4 | 2.500% 07/25/51 ..coovieiiiiieiiiiieee e . 06/15/2026 . [WELLS FARGO .......eevreiiiuiiinans fooiieeeeeeiiiiens oo 382,824 |........... 467,015 |........... 378,537 |........... 379,148 |..eeeeeinnnes 0 fooeeeenne 938 [oeeeeeeiiies 0 fooeeeeenne LRI 0 foeeeene 380,085 |....oeeeennnee [ O 2,739 | K 6,324 |. 07/25/2051 . [1.A ........
Flagstar Mortgag20215INV 2021-5INV A16

..33851P-AS-4 | 2.500% 07/25/51 ..ccoviiiiiiieeiiieee e . 06/01/2026 . [Paydomn ......cceeveeieeiiiiiiiieins o oo 6,871 |.cceeeeennne 6,871 |[oocooeeee 5,569 |....eeeennnn. 5,578 |oeiiiciinnns 0 foeeennne 1,208 [oeeeeiiies 0 foeeenne 1,208 [ 0 fooeeeeeene 6,871 [coeeeiiians (O O 0 foreeeiiiiinas (0 IO 72 | 07/25/2051 . [1.A ........
Flagstar Mortgag202111IN 2021-11IN A6

.. 33851T-AF-4 | 2.500% 11/25/51 ..ooiiiiiiiiieiiieeee s . 06/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees i oo 570,915 |...ceees 570,915 |........... 503,052 |........... 506,809 |.......oeennn. 0 foeeens 64,106 |......cceeeees 0 foeeens 64,106 |......cceeeeees 0 foeeeenne 570,915 [...oeeeeennne (O O 0 foreeeiiiiias [ P 6,244 |. 11/25/2051 . [1.A ........
Flagstar Mortgag20213INV 2021-3INV A5

..33852C-AE-3 | 2.500% 06/25/51 ...cuueiieeeeeiiiieee e . 06/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees i oo 693,791 |..ceeeens 693,791 |........... 604,376 |........... 611,552 [coeeeeinnnns [ OO 82,238 | [ OO 82,238 | 0 foeeeenne 693,791 [.eeveeeennne (O O 0 foreeeiiiiias [ P 7,308 |. 06/25/2051 . |1.A ........
Flagstar Mortgag202113IN 2021-13IN A5

.. 33853H-AE-1 |3.000% 12/30/51 ....oeiiiiiiiiiiiiiiiiee e . 06/01/2026 . [Paydomn ......ccceveeeeiiiiiiiiieens Joeriiieeeeeeiies e 80,082 |[............ 80,082 |..cceeenn. 71,949 |...ooeennn. 51,860 |ooeooecuenenns 0 foeeeene 7,872 [ooeeeeeeennne 0 foeeeene 7,872 [ 0 fooeeeene 80,082 |....cceveeenns [ IO 0 foreeeiiiiis [\ IO 801 |. 12/30/2051 . [1.A ........
GCAT 2022INV2 2022-1NV2 A9

..36168F-AJ-7 |3.000% 04/25/52 .......eevveeeiiiiiiiiaeiaiiaeas . 06/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiiiens oo oo 496,373 |........... 496,373 |........... 459,959 |........... 461,855 |............... 0 foeeeeens 34,518 | [ OO 34,518 | 0 foeeeeene 496,373 |ooeeeeiiinnns (O O 0 foreeeiiiiinas [ P 6,315 |. 04/25/2052 . |1.A ........
GCAT 2023NQM2 2023-NaM2 At

..36169D-AA-0 |5.837% 11/25/67 ..oeeeiiuiiiiieeiiiiiiieeeines . 06/01/2026 . [Paydomn ......ccceveeeeeiiiiiiiieeees |oeiiiieeeeeiiiiees o 1,511,082 |........ 1,611,082 |........ 1,510,278 |........ 1,526,138 |........eeeee 0 [...... (15,057) |...eeveneee 0 [...... (15,057) ... 0 foc... 1,511,082 [....c.nnneeees 0 |oeiiiiiiinnn 0 fooeeiiinnns [\ P 39,272 |. 11/25/2067 . |1.A ........
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10 1 12 13 14 NAIC
Desig-
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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
GCAT 2023NQM3 2023-NaM3 A1
..36169G-AA-3 [6.889% 08/25/68 .........cevvuiiiiiiiniiiiiiiinnns . 06/01/2026 . |Paydomn .....eveniviiiinnniiiiiiins Joineeneiiiinnees foens 1,019,612 |........ 1,019,612 |........ 1,019,606 |........ 1,025,685 |..eevvnnnnn (U . (6,074) [ceneivinnnnns (U . (6,074) [cenivvinnnnns (U . 1,019,612 |oeeeienennnn (1 P [ PO [V PO 28,112 |. 08/25/2068 . |1.A ........
GCAT 2025NQM1 2025-NaM1 A1
.. 36171G-AA-9 [5.373% 11/25/69 ....cevvvnniiiiiiiiiiiiiiiiis . 06/01/2026 . |Paydonn ....covvnvviiiininiiiiiiinn Jonneeeieiiinees foens 2,701,368 |........ 2,701,368 |........ 2,701,325 |........ 2,704,265 |.... ... (2,897) |. 0 e (2,897) ... PV IO 2,701,368 |. . 11/25/2069 .
..3622MW-BH-5 [GSR 2007-3F 1A4 .000% . . 06/01/2026 . | Paydoun . . . 5,050 | .6,166 |. ... (854) 0 . (854) 0| . 5,312 . 05/25/2037 .
.. 362334-CZ-5 [GSR 2006-2F 2A13  5.750% 02/25/36 . . 06/01/2026 . | Paydoun . .2,829 | (611) 0 . (611) 0| 2,218 . 02/25/2036 .
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .. ... |- 06/01/2026 . |Paydown ... 1187 0. ... 40 ... 0. 77 . . 09/25/2035 .
GS Mortgage-Back2019SL1 ities 2019-SL1 M1
.. 36257E-AG-8 [3.125% 01/25/59 ...oeeveeeieeeieeee e . 06/01/2026 . |Paydomn ...cevveeeeeeenniieeeeeennn Joeneeeeeeeenieeee fens 2,052,040 |........ 2,052,040 |........ 1,899,420 |........ 2,017,632 |.eeeeeeennnnnns (U PO 34,408 |....covvnnnnnns [V P 34,408 |....covvunnnnnn (U 2,052,040 |....ccevvennnns (VI PO [ PO [V PO 27,662 |. 01/25/2059 . |1.A FE ....
GS Mor tgage-Back2021PJ5
..36261H-AJ-9 [2.500% 10/25/51 eevrveeeeeeeeee e . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 619,118 |.......... 619,118 |........... 551,402 |........... 560,640 |..oeeuneeeennne [V PO 58,479 |.oeevreinnes [V PO 58,479 |.oeeerniiens [V 619,118 |oeeeeeeenn (VI PO [ PO (VI IO 5,893 |. 10/25/2051 . [1.A ........
GS Mor tgage-Back2021PJ1
.. 3626 M-AF-6 [2.500% 06/25/51 .evvveeeeeeeeiee e . 06/01/2026 . |Paydomn .ceevueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 429,833 |........... 429,833 |o.eeennnnnn 376,742 |........... 379,953 [oiiieeinnnnns (U 49,880 |oeeeuuiireennne (U 49,880 |oeeeuuiireennnn (U 429,833 |....ccevnnnnnns (VI PO [ PO (VI IO 4,266 |. 06/25/2051 . |1.A ........
GS Mor tgage-Back2021PJ7
..36262C-AJ-9 [2.500% 01/25/52 ..eeeeveeeeeeeeneee e . 06/01/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jorneeeeeeenieeees fereeeeens 536,687 |........... 536,687 |........... 519,458 |........... 523,143 |ooeeeieinnnnns [V P 13,544 |ooooeeiiene [V P 13,544 |ooooeeiiee (U 536,687 . 01/25/2052 . |1.A ........
GS Mor tgage-Back2021GR2
..36262J-AF-2 |2.500% 02/25/52 .. . 06/01/2026 . |Paydown ... .. 313,468 313,468 279,161 ..261,249 |.... .313,468 |.. . 02/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ6
..36262L-AB-6 [2.500% 11/25/51 ooveveeeeeeeiiee e . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 208,069 |........... 208,069 |...ceennnnn 210,540 |........... 210,259 [ooeeeiiinnnnnns (U (2,190) |+ evveeneaaenes (U (2,190) |+evvenneeeenes (U 208,069 . 11/25/2051 . |1.A ........
GS Mor tgage-Back2021HP1
..36262R-AF-4 |2.500% 01/25/52 .. . 06/01/2026 . |Paydown ... .. 135,057 135,057 121,646 |.... L0 . 18,411 . 13,411 .135,057 |.. . 01/25/2052 . |1.A ........
GS Mor tgage-Back?20:
..362620-AJ-5 [2.500% 01/25/52 .eeevveeeeeeeeneee e . 06/01/2026 . |Paydomn .ceevueneeeeennieeeeeennnn Jorneeeeeeenieeeee fereeeeens 381,692 |........... 381,692 |........... 390,578 |.......... 388,108 |..evvuneeenee (U (6,416) [.oeeeeennnnnn (U (6,416) [.oeeeeennnnnn (U 381,692 . 01/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ9
..36263C-AG-4 |2.000% 02/26/52 . 06/01/2026 . |Paydown ... .. 356,704 356,704 300,969 |...........307,296 |.... ....49,407 |. .356,704 |.. . 02/26/2052 . |1.A ........
GS Mor tgage-Back2021
..36263C-AH-2 [2.500% 02/26/52 ..eeevveneeeeenniae e eeas . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 562,494 |........... 562,49 |........... 496,071 |..oeennneen 507,178 |oeeeeeeeeeee [V P [ 772 [V P 55,322 cceeiiieinnnnnn (U 562,494 . 02/26/2052 . |1.A ........
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ...eevveneaeeeeennnaeeeeenniaeeeas . 06/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Joneeeeeeenieeeee fereeeeens 271,467 |........... 271,467 |eeeennnnns 266,674 |........... 267,222 |oeeeeeiinnnns [V 4,245 |....ooooeeeeees (U1 4,245 |.....oooeeeeees (U 271,467 . 05/28/2052 . |1.A ........
GS Mortgage-Back2021GR3 ities 2021-GR3 A6
..36263T-AF-9 [2.500% 04/25/52 ...eeevveeeeeeeeeeiee s . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 296,587 |........... 296,587 |........... 262,851 |........... 263,701 |oeeeeeeeeeeee (U 32,887 |oeeeeeeeeene (U 32,887 |oeeeeeeeenne (U 296,587 . 04/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 [2.500% 04/25/52 ...ccevvmeeeeeeene e . 06/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennnn Joneeeeeeenieeeee fereeeeens 765,730 |........... 765,730 |eeeeennnns 639,444 |........... 656,351 [...cevvvnnnnnns (U 109,379 [oeeeeeennnnns (U 109,379 [oeeieeinnnnns (U 765,730 . 04/25/2052 . |1.A ........
GS Mortgage-Back2021PJ2 ities 2021-PJ2 B2
..36264D-AS-5 [2.686% 07/25/51 ....eeiieeeeiieeeeeeee e . 06/01/2026 . |Paydomn .ecevveneeeeeeniieeeeennnn e eeeeneees feeeeeeeens 33,231 |eeeines 33,231 [ 26,658 |............ 27,153 |oeeeeeiins [V 6,078 [oeeeieeinnnnns (U1 6,078 [oeeeieeennnnnn 0 Joeeeeees 33,231 [oeeeieiiiinnnns (VI PO [ PO [V AU 380 |. 07/25/2051 . |1.A ........
GS Mor tgage-Back2022NM1i ties 2022-NoM1 B2
..36264E-BE-3 [4.062% 05/25/62 ....cevvuuaeeeeinniaeeeeennneeas . 04/01/2026 . | WELLS FARGO .....eevvvuuneeeeemnnans Jornmeeeeeemninnees feeeens 6,632,201 |........ 6,983,562 |........ 6,632,201 |..ceevnnniiaenee (U1 PP (U1 PO (VI PO [ PO (VI PO (U 6,632,201 |eevreennns (VI PO [ PO [V PO 14,220 |. 05/25/2062 . |1.D ........
GS Mor tgage-Back2022NM1i ties 2022-NoM1 B2
..36264E-BE-3 [4.062% 05/25/62 ....eevvuueeeeinniaeeeeenneeas . 04/01/2026 . |Paydomn .ccevvuneeeeenniieeeeeennn Joenneeeeeenieees feeeeeeeeeenaas L KU A LU AU 124 | (U1 PP (U1 PO A PP [ PO A PP (1 PO KU IO (VI PO [ PO [V PO 50 |. 05/25/2062 . |1.B FE ....
GS Mor tgage-Back2022NM1i ties 2022-NoM1 B2
..36264E-BE-3 [4.062% 05/25/62 ....eevvnuaeeeeinnnaeeeeennaeeas . 06/01/2026 . |Paydomn .ecevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 4,879 |oeeennnnns 44,879 |....ooeeeenn 42,621 | (U1 PP [V 2,258 |eeeeiieens (U1 2,258 |eeeeiiens 0 Joeeeeees 4,879 |.ooeeeennnnnnns (VI PO [ PO [V AU 458 |. 05/25/2062 . |1.D ........
GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 [2.500% 04/25/52 ...ceeveeeeeeeeeie s . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 548,483 |........... 548,483 |........... 466,575 |........... 482,444 ..ot (U 66,040 |ooeeunireennn (U 66,040 |oeeeuniieenne (U 548,483 |.........een..t (VI PO [ PO (VI IO 5,950 |. 04/25/2052 . [1.A ........
GS Mortgage-Back2021PJ4 ities 2021-PJ4 A6
..36264P-AF-6 |2.500% 09/25/51 ..eeereeeeieeeiiiee s . 06/01/2026 . |Paydomn .ecevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 88,196 |............ 88,196 |.eeeeunnnnes 79,241 |ooeeennnnns 81,848 |oveeeiieenne [V 6,348 |.coonennnnns (U1 6,348 |.cooeinnnnns 0 Joeeeeees 88,196 |.ocevueneens (VI PO [ PO [V AU 916 |. 09/25/2051 . |1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 [6.000% 02/25/54 .......eeeeeeeiieeeeeee e . 06/01/2026 . |Paydomn .ceevveneeeeeeniieeeeennnn Jorneeeeeenieeeee feeees 3,782,261 |........ 3,782,261 |........ 3,701,395 |........ 3,726,011 |oeeeeeeeenne [V PO 56,250 |..ecevrnunnnnns [V PO 56,250 |..eeevrnunnnnnn (U 3,782,261 |eeveeeens (VI PO [ PO [V PO 89,286 |. 02/25/2054 . |1.A ........
GMRF Mortgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 |4.533% 10/25/58 ....cevrreeieeeeene s . 06/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennin Jorneeeeeeenieeees fereeeeens 209,074 |........... 209,074 |.......... 196,660 |........... 200,564 |.........enn... [V 8,510 [oooeeeeernennns (U1 8,510 [cooeeieeennnnns (U 209,074 |eeereieees (VI PO [ PO (VI IO 4,211 |. 10/25/2058 . |1.A ........
Hundred Acre Wo02021INV1 2021-INV1 A9
.. 44590H-AJ-5 [2.500% 07/25/51 eevveeeeeeeeeeee e . 06/01/2026 . |Paydomn .ceevueneeeeeeniieeeeeennnn Jorneeeeeeenieeees fereeeeens 319,580 |........... 319,580 |.......... 287,661 |.......... 288,816 |...eeuneennee (U 30,764 |oeeeeeeaenne (U 30,764 |oeeeeieeaenee (U 319,580 |.eeereunnns (VI PO [ PO [V IO 3,203 |. 07/25/2051 . [1.A ........
IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY
..45120Y-4A-1 [HSG  5.869% 01/01/39 ..eeeuiiiiernnniaiiaennnnnns . 05/01/2026 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiiiiiinn e 355,000 |........... 355,000 |........... 355,000 |........... 355,000 [....coevnnnnnns (U T [V PP (U T [V PP (U N 355,000 |.ieeenuniienens [V PP (U T 0 Joeennanes 16,824 |. 01/01/2039 . |1.B FE ....
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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Imperial Fund LL2021NQM4 2021-NQM4 A1
..45276J-AA-8 [2.091% 01/25/57 . 06/01/2026 . | Paydown ... .. 211,362 ...22,179 . .0 w0 ] 211,362 |.. w0 ] .0 . 01/25/2057 . |1.A ........
..45660L-2V-0 |RAST 2005-A16 A3  6.000% 02/25/36 . . 05/01/2026 . | Paydoun . ....0 . 653 |. 0 0| .0 0| . 02/25/2036 . |1.A FM .
..45660L-3H-0 [RAST 2005-A15 1A2  5.750% 02/25/36 . 06/01/2026 . | Paydoun . ..6,059 L2138 . 0 0| . 6,059 0| . 02/25/2036 . |1.A FN .
..45660L-3K-3 |RAST 2005-A15 1A4  5.750% 02/25/36 . 06/01/2026 . | Paydoun . ..6,380 (152) |. 0 0| .6,380 0| . 02/25/2036 . |2.C FM
..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 . 05/01/2026 . | Paydoun . .0 L0 [ PR 0| .0 0| . 02/25/2036 . |1.A FN .
..45660L-S8-3 [RAST 2005-A14 A1 5.500% 12/25/35 . . 06/01/2026 . |Paydoun . ....0 (5,306) | 0 . (5,306) 0| .0 0| . 12/25/2035 . |1.A FM .
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 . 06/01/2026 . | Paydown ... 25,847 ... (2,165) . 0 el (2,165) ... .0 25,847 |.. .0 . 07/25/2050 . |1.A ........
JP Morgan Mortga2020INV1 2020-INV1 B2A
..46591V-BU-2 [3.167% 08/25/50 .....evvivviirnnniiiiiiiiiiiniens . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 115,564 |........... 115,564 |........... 114,986 |........... 115,058 [oeeiiiinnnnns (U P 506 |ouveeniiiinns (U P 506 |ouvvuniiiinns (U 115,564 |ooveeniinnnnnn (1 P [ PO 0 . 08/25/2050 . |1.A ........
JP Morgan Mortga20209 2020-9 A4  2.500%
.. 46592D-AH-1 [ 06/25/51 oiivviiiiiiiiiii . 06/01/2026 . |Paydomn ....ceuuneviiiinininiiiiinn Joiineeeiniineees foreeeein 775,461 |........... 775,461 |........... 670,350 |.eevennns 688,771 [cooeiiiiinnnnns (U . 86,690 |....oviriinns (U . 86,690 |....oviiiinnn (U R 775,461 |.oovvvnnnnnnnns (1 P [ PO 0 . 05/25/2051 . |[1.A FE .
JP Morgan Mortga20211 2021-1 A4 2.500%
L ABSRE-AF-3 [ 06/25/51 .ovveniiiiiiiiee e . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 234,032 |.....oeeens 234,032 |oeeennnnns 211,946 |........... 213,318 [.oooviininnnnns (U . 20,714 | (U . 20,714 | (U R 234,032 |.ooeeivnnnnnns (1 P [ PO 0 . 06/25/2051 . |1.A ........
JP Morgan Mortga20213 2021-3 A4 2.500%
L AB592K-AF-9 [ 07/25/51 ovvveiiiiiiiiiiieeii . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 208,471 |........... 208,471 |...oounenns 183,129 |.......... 187,161 [ooovvieennnnnns (U . 21,311 | (U . A1 N PO (U R 208,471 |.oovvvennnns (1 P [ PO 0 . 07/25/2051 . |1.A ........
JP Morgan Mortga20215 2021-5 A4 2.500%
L 46592L-AH-3 [ 08/25/51 .evviiiiiiiiien e . 06/01/2026 . |Paydomn ....cevvnvviiiininiiiiiiinn Jovinneeeiiiineees foreeeein 594,398 |........... 594,398 |....nnn. 510,244 |........... 526,031 [....ccevnnnnnns (U . 68,367 |..eevuiiiiinnns (U . 68,367 |..eevuiiiiinnns (U 594,398 |.....ccvvnnnnns (1 P [ PO 0 . 08/25/2051 . |[1.A FE .
JP Morgan Mortga20217 2021-7 A3 2.500%
L ABBIN-AC-0 [ 11/25/51 covveeiiiiiiiiiei . 06/01/2026 . |Paydomn ....ceuuneviiiinininiiiiinn Joiineeeiniineees foreeeein 352,745 |........... 352,745 |oeeennnnn. 358,643 |........... 358,126 |[......cvvnnnnns 0 fens (5,381) |vvvenninnnnns (U . (5,381) |vvvenninnnnns (U R 352,745 |.ooeeiiinnnnnns (1 P [ PO 0 . 11/25/2051 . |1.A ........
JP Morgan Mortga20217 2021-7 A6 2.500%
L ABBIN-AN-6 [ 11/25/51 ovvveiiiiiiiii i . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 914,981 |........... 914,981 |.......... 816,978 |........... 840,976 |....oevrinne (U . 74,004 |oiiiiiinns (U . 74,004 |oeeiiininns (U PR 914,981 |...ooeennns (1 P [ PO 0 . 11/25/2051 . |1.A ........
JP Morgan Mortga202112 2021-12 A4 2.500%
L ABSR-AF-3 [ 02/25/52 ..oiiiiiiiiiiii s . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 251,327 |ooeeennnns 261,327 |........... 225,649 |..eeunnnnn. 225,832 [ooeiiiiinnnnns (U PR P (U PR P I (U R 251,327 [ooeeiiiinnnnnns (1 P [ PO 0 . 02/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%
L AB592X-AF-1 [ 04/25/52 ..ooivviiiiiiiii . 06/01/2026 . |Paydomn ....cevvnvviiiininiiiiiiinn Jovinneeeiiiineees foreeeein 290,663 |........... 290,663 |........... 265,195 |.......... 268,610 |...evuunnnnne [V PR 22,053 |..oiiiiiinnnnns [V P 22,083 |..oiiiiiinnnnns (U R 290,663 |....oeunnnnnnnn (1 P [ PO 0 . 04/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%
L AB592X-BP-8 [ 04/25/52 ....eeviiiiiiiiii s . 06/01/2026 . |Paydomn ....ceuvnvviiiinininiiiiinn Jovinneeeiiiiineees foeeeeein 101,725 |........... 101,725 |oeeeennnnns 95,018 |.....cevnnns 95,318 |..oeiviinnnnnns (U 6,407 [oeeiiiiinnnnns (U 6,407 [ooeiiiiinnnnns (U R 101,725 |oeeeniieinnnnn (1 P [ PO 0 . 04/25/2052 . |1.A ........
JP Morgan Mortga2022INV1 2022-INV1 A4
.. 465973-AF-2 |83.000% 03/25/52 ....cevvvnniiiiiiniiiiiiiiniis . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 637,340 |........... 637,340 |........... 572,750 |........... 576,528 |........ennne (U . 60,812 |oeuueiiienns (U . 60,812 |oeuueiiiinns (U R 637,340 |..oovvunnnnnnns (1 P [ PO 0 . 03/25/2052 . |1.A ........
JP Morgan Mortga20231 2023-1 A48 5.500%
.. 465978-AN-4 [ 06/25/53 ....evvvniiiiiiiiie i . 06/01/2026 . |Paydonn ......eevveviiiinnniniiiinns Jovviineeeeiiniinenes foenn.. 366,131 [0 366,131 |.......illl 365,445 |.....nnnnn. 365,362 [......cvnnnnnnn (U P 769 |oveeeeiinanns (U P 769 |oveereiininnns (U PR 366,131 |..oovvennnnnnns (1 P [ PO 0 . 06/25/2063 . |1.A ........
JP Morgan Mortga202310 2023-10 A6 6.000%
.. 465986-AK-3 [ 05/25/54 ....oivviiiiiiiii s . 06/01/2026 . |Paydonn ......evvviviiiinnnniniiiinnn Jovviineneiiininnnes foennn.. 465,825 [...........465,825 |........... 459,348 |...........462,373 [......ccooeeenn0 [ornninnn 3,452 |, (U 3,452 [oooiiiiiiinnnns (U PR 465,825 |..........enn.. (1 P [ PO [V PO 10,910 |. 05/25/2054 . [1.A ........
JP Morgan Mortga20239 2023-9 A4  6.000%
..465988-AD-5 [04/25/54 . 06/01/2026 . | Paydown ... .... 870,637 |.... . o0 ]l 12,839 L. . 04/25/2054 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 . 06/01/2026 . |Paydown ... 101,052 |.... ... (1,006) |. 0 eeeennns (1,008) ... . 08/26/2036 .
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 .... . |- 06/01/2026 . | Paydoun ... . LG 11,592 [ ... (142) ). .0 . . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1  3.651% 05/25/47 .. . 06/01/2026 . | Paydoun . 127,005 ..127,005 ..127,263 |. ..127,024 |. 0 .127,005 . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 .. . 06/01/2026 . | Paydoun . ..8,511 .8,511 . .6,829 |. 0 .8,511 . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7 3.500% 06/25/48 .. . 06/01/2026 . |Paydoun . 63,493 63,493 62,704 |. 0 63,493 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 06/01/2026 . | Paydoun . .. 169,624 ..169,624 ..169,920 |. 0 .169,624 . 12/25/2048 .
..46649H-AY-8 | JPMMT 2017-6 B1  3.777% 12/25/48 .. . 06/01/2026 . |Paydown ... .. 73,573 ... 13,573 ...76,073 |.... 0. ..73,573 |.. . 12/25/2048 .
JP Morgan Mortga20191 2019-1 B1
.. 46650H-AI-8 [ 05/25/49 ....coereeeeeeee s . 06/01/2026 . |Paydomn .cevveeeeeeeenrniieeeeeennin forneeeeeeenieeeee fereeeeeinaas 7,720 foeeeeeinnnnns 7,720 |oeeeeinns 7,204 |oeeeeinns 7,256 |eeeeneneenns 0 Joeeeeees 464 |..oooennnnnnens (V1 PO 464 |..ooonnnnnnnens [V IO 7,720 |oeeeeeeennnnn (VI PO [ PO [V AU 152 |. 05/25/2049 . |1.A ........
JP Morgan Mortga20188 2018-8 B3  4.042%
.. 46650M-BH-9 [ 01/25/49 ...ooreeiiiiiiie e . 06/01/2026 . |Paydomn .ecevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 57,765 |............ 57,765 |..cceennnnns 51,959 [.ceereenee 52,307 |oeeeeeennnns [V 5,458 |oeeiiiinns (U1 5,458 |oeeeiiinns 0 Joeeeeees 57,765 |eeeeeaeeeens (VI PO [ PO [V AU 947 |. 01/25/2049 . |1.A ........
JP Morgan Mortga20196 2019-6 B4  4.252%
.. 46651B-BB-5 [ 12/25/49 ...coeeeeeieeee s . 06/01/2026 . |Paydomn .ecevveneeeeenniieeeeennnn e eeeeneees feeeeeeeens 95,926 |oeeeuunnnnns 95,926 |.....ceeeee. 79,346 |....oovennnn 85,548 |...covvnnnnnnns (U 10,377 [ooeeieeeiinnnns (U 10,377 [ooeeeeeeiiennns 0 Joeeeeees 95,926 |....cevvnnnnnns (VI PO [ PO (VI IO 1,625 |. 12/25/2049 . |1.A ........
JP Morgan Mortga2019INV2 2019-INV2 BS
..46651D-BJ-4 [4.709% 02/25/50 ...eevvenneeeeinniaeeeeenniaeees . 04/01/2026 . |ROBERT W. BAIRD ....ceeeeeeneneeee |oemmneeeeeemineee fens 3,253,468 |........ 3,343,857 |........ 3,253,468 |.....ccevvnnnnnnns (U1 PP [ PO (VI PO [ PO (VI PO (U 3,253,468 |.....ccevnnnnns (VI PO [ PO [V IO 5,256 |. 02/25/2050 . [1.A ........
JP Morgan Mortga2019INV2 2019-INV2 BS
..46651D-BJ-4 [4.709% 02/25/50 ...eevvvuuaeieemnnnaareiennnnaaaas . 06/01/2026 . |Paydomn .oeevveueeeeeinniinaerennns Jonnneeeeennnnnaes feanaeeeees 36,346 ... 36,346 [.....o..... 35,363 [...ciiiiiiinanns 0 Joeeniaraennes [V N 982 |iiiiieiins (U N 982 |iiiiiiiiaens [V N 36,346 [.....cconnnnns [V PP (U T [ PP 439 |. 02/25/2050 . [1.A ........
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JP Morgan Mor tga2019INV2 2019-INV2 BS
..46651D0-BJ-4 |4.700% 02/25/50 ....ccoeveeieeeiiiiiiiiie . 04/01/2026 . |Paydoun ..........ooeeeeiiiiiiiinnnns foniiiiniiiiiiiiiins foiiiin (8,028) |.......ee... (8,028) |............ (7,811) [ornnniiiiiiiinnns (V2 0 s (217) [euvnnininnnnns 0 s (217) [ornniniinnnnnns 0 s (8,028) [.vvvvvvvnnnnns (VN 0 | [V 33 |. 02/25/2050 . [1.E FE ....
JP Morgan Mortga20201 2020-1 B4 ~ 3.815%

.. 46651X-BZ-4 | 06/25/50 ..covvvviiiiieiiiiiie e . 06/01/2026 . | Paydown ... .. 32,847 ...32,847 ...29,655 |............20,880 |....ccooennn0 [ 2,967 |. ..2,97 |... . 06/25/2050 . |1.
..46651Y-AC-4 | JPUMT 2019~ .500% . . 06/01/2026 . [Paydown . 31,830 31,830 32,278 |. (1,202) | ..(1,22) . 05/25/2050 . |1.
..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 ......... . 06/01/2026 . | Paydown ... .. 42,906 ... 42,906 ... 44,287 ... .. (2,910)|. . (2,910 ... . 02/25/2050 . |1.
JP Morgan Mortga20214 2021-4 A4 2.500%

..46652V-AG-0 | 08/25/51 ..eooueiiiiiiieiiiiiee e . 06/01/2026 . [Paydown .....couvvieiieiiiiiiiiiens foviiiieeeniiiiees e 102,454 |........... 102,454 |............ 9R,244 | 92,563 [cvvvieiiinnnns 0 foeeeens 9,891 [ 0 foeeeenns 9,891 . 08/25/2051 . |1.A ........
..46653J-BX-8 | JPMMT 2020-5 B2 . 06/01/2026 . | Paydoun ... . . . IR . .0 |. . 12/25/2050 . [1.A ........
..46653J-C0-1 | JPMMT 2020-5 B4~ 3.570% 12/25/50 .. . 06/01/2026 . [Paydown . 0 . 12/25/2050 . |1.A .
..46653L-BT-2 | BMARK 2020-LTV2 A15  3.000% 11/25/50 . 06/01/2026 . [Paydown . 0 . 11/25/2050 . |1.A .
..46653L-CK-0 | JPMMT 2020-LTV2 B4~ 3.990% 11/25/50 .... . 06/01/2026 . | Paydown ... .0 . . 11/25/2050 . [1.B ........

JP Morgan Mor tga20216 2021-6 A4 ~ 2.500%

L 46653P-AF-4 | 10/25/51 oo . 06/01/2026 . [Paydown ....coouvvieiieiiiiiiiiiens foiiineeeeiiiies e 210,529 |........... 210,529 [.......... 176,588 |.......... 181,837 | 0 forreeen 28,692 |...ceeeinnn. 0 foreeeen 28,692 |...ccveeinn. 0 foreeeenns 210,529 [ooeeeeinnnns (U IO 0 . 10/25/2051 . [1.A ........
JP Morgan Mor tga2021INV5 2021-INVS A3

..46653X-AG-5 |3.000% 12/25/51 ...oceviiiiiiiiiiiiiiiiee s . 06/01/2026 . [Paydown ....coouvvieiieiiiiiiiiiens foviiiieeeeiiiies oo 877,516 |.......... 877,516 |.......... 786,470 |........... 795,435 |ooooiiiinnnn. 0 foueeees 82,082 [oooiiiiiiens 0 foueeees 82,082 [oocoiiiiinns 0 foeeeenne 877,516 |.oeeiinninnnn (U IO 0 foreeeieiinnns [V O 11,046 [. 12/25/2051 . |1.A ........
JP Morgan Mor tga202110 2021-10 A4~ 2.500%

. 46654A-AF-6 | 12/25/51 .eevviiiiiiiiiii . 06/01/2026 . [Paydown ....coouvvieeieiiiiiiiiiens fviiiieeeniiiiees oo 707,317 foeeeennn. 707,317 fovveeeennn. 685,826 |........... 684,518 |...uvveeenn. 0 foueenen 22,79 i 0 foueenen 22,79 i 0 foeeeenne 707,317 |oeeeiiiieens (U IO 0 foreeeieiinnns [ PP 7,429 |. 12/25/2051 . [1.A ........
JP Morgan Mortga202111 2021-11 A4~ 2.500%

..46654K-AF-4 | 01/25/52 ....vvviiiiiiiiiiiiieiii e . 0670172026 . [Paydown .....covvvviiiiiiiiiiiiines fooniiieeeeeiiins | 1,464,206 |........ 1,464,206 |........ 1,282,662 |........ 1,302,229 |oevieennn. 0 foon 162,066 |............... 0 foon 162,066 |............... 0 foueeees 1,464,296 |....oenneeenn (U IO 0 foreeeieiinnns 0 foreeinnns 16,165 [. 01/25/2052 . |1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%

.. 46654U-AE-5 | 08/25/52 ....uvviiiiiiiiiiiiie e . 06/01/2026 . [Paydown ....coouvvieiieiiiiiiiiiens foiiineeeeiiiies e 401,141 | 401,141 f........... 334,953 |..ooennns 342,992 | 0 foreeeens 58,149 |.cciiiiiinn. 0 forreenns 58,149 |.cciiiiinnn. 0 foeeeenns 401,141 . 08/25/2052 . |1.A ........

JP Morgan Mortga20221 2022-1 A15  2.500%

.. 466540-BS-9 | 07/25/52 ....vvveieeiiiiiiie e .. |- 06/01/2026 . |Paydoun ... .. 137,707 ... 137,707 128,498 |...........129,202 |.... 137,707 |.. . 07/25/2052 . |1.A ........

..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 . . 06/01/2026 . |Paydoun . .. 338,638 ..338,638 ..316,521 ..318,713 |.. .338,638 . 08/25/2052 . |1.A .
JP Morgan Mortga20227 2022-7 1A4 ~ 3.000%

L ABBBON-AD-2 | 12/25/52 ... . 06/01/2026 . [Paydomn ......cceeeeeeiiiiiiiiieins foeiieeeeeeeiiees oo 302,101 | 302,101 |........... 260,751 |.ceeeeens 267,843 |..oeeeennnnnne [ O 34,258 | [ O 34,258 | 0 foeeeene 302,101 . 12/25/2052 . |1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%

..46656D-AN-1 | 07/25/53 .....oeeiieiiiiiiiee e . 06/01/2026 . [Paydomn ......cceveeeeiiiiiiiiieees i oo 953,091 [........... 953,001 |........... 923,456 |........... 927,781 | 0 foeeeenn 25,310 | 0 foeeenn 25,310 | 0 foeeeenne 953,091 . 07/25/2053 . |1.A ........
JP Morgan Mortga20234 2023-4 2A4  5.500%

..466560-BP-6 | 11/25/53 ....ooooiiiiiiii . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [ 1,114,665 |........ 1,114,665 |........ 1,100,859 |........ 1,103,410 ..ot [V R 11,285 | 0 foeeeens 11,285 | 0 foeeeens 1,114,665 . 11/25/2083 . |1.A ........
JP Morgan Mortga20238 2023-8 A4  6.000%

L. 46657C-AD-4 | 02/25/54 ....oeeeeeiiiiiee e . 06/01/2026 . [Paydomn ......ccceeveereeiiiiiiieens fooviiieeeeeeiins e 2,276,551 |........ 2,276,551 |........ 2,238,886 |........ 2,250,359 |...ooeeernnnen 0 foeeeenn 26,192 e 0 foeeenn 26,192 | 0 foeeeens 2,276,551 . 02/25/2054 . |1.A ........

JP Morgan Mor tga2024COM1 2024-COM1 A4A

..46658N-AF-4 | 5.500% 04/25/55 . 06/01/2026 . | Paydoun ... 1,024,398 |.... . 04/25/2055 . [1.A ........
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 . 06/01/2026 . [Paydown . .6,370 |. . 11/25/2036 . |2.A FM ...
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ... . 06/01/2026 . | Paydoun ... . 06/25/2036 . |[1.A FM ...
.. 52523K-AJ-3 | LXS 2006-17 WF5  4.486% 12/25/42 .. . |- 05/01/2026 . | Paydoun ... .. . 12/25/2042 . |1.A FM .
..52524\-AV-1 | LXS 2007-9 WF3  5.054% 04/25/37 . . 06/01/2026 . [Paydown . .. 249,360 .249,360 . 04/25/2037 . |1.A FM .
..52524P-AL-6 | LXS 2007-6 3A5  5.720% 05/25/37 ... . 06/01/2026 . [Paydown .....oovvvieiieiiiiiiiienns fviiiiieeeiiiiees i 7,626 ...7,626 |.. . 05/25/2037 . |1.A FM .

MFRA Trust 2022N0M2 2022-Naw2 A1
..552850-AA-0 |5.000% 05/25/67
MFRA Trust

..55285T-AA-4 | 3.300% 08/25/61
Mello Mortgage C2022INV2ccepta 2022-INV2 A15

. 05/25/2067 . |1.A ........

.221,777 ...

. 06/01/2026 . | Paydown ... .. 229,146 229,146 219,224 |.... .229,146 |..

. 06/01/2026 . [Paydown ....coouvvieiieiiiiiiiiiens foiiineeeeiiiies e 777,49 |eneens 777,499 |.......... 727,836 |..uvvennn 733,873 [oveieeiinnnns 0 forneeen 43,626 |..ovviiinnnn 0 forreeen 43,626 |..vviiinnn. 0 foreeeenns 777,499 |.vvveeennnns (U IO 0 foreeeieiinnns 0 foreeinnns 10,700 . 08/25/2061 . |1.A FE ....

..58549J-BU-7 |3.000% 04/25/52 .. . 06/01/2026 . | Paydoun ... .. 18,879 ...18,879 ... 15,711 ...15,886 |.... ..18,879 |.. . 04/25/2052 . [1.A ........
Mello Mortgage C20:

.. 58540R-AJ-5 |2.500% 07/01/51 ...ooeviiiiiiiiiiiiiiiiiieeee . 06/15/2026 . [CITIGROUP GLOBAL MKTS .......ccc. |eevveereeiiininns Joevnnnns 431,931 ... 479,216 |........... 431,500 [...........432,860 [....ooooieennn0 |oeennn 1,641 [0 e 1,641 0 434,501 0 [ (2,570) |........ (2,570) |.eeeeeenns 6,489 |. 07/01/2051 . [1.A ........
Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9

.. 58540R-AJ-5 |2.500% 07/01/51 ...ooevviiiiiiiiiiiiiiiiiieeeee . 06/01/2026 . | Paydoun ... .. 10,361 ...10,361 ....9,39 |.... .0 . 1,002 .0 [ . 07/01/2051 . [1.A ........

..59980C-AE-3 |MCMLT 2017-3 M1 3.250% . 06/01/2026 . |Paydoun . ,925,162 ,925,162 ,951,154 |. 1, X 0 . 119 A, 0 . 01/25/2061 . |1.A .

..59980C-AG-8 |MCMLT 2017-3 M3~ 3.250% 01/25/61 .. . 06/01/2026 . [Paydown . . ....6,629 |. 0 . (307) ...6,322 0| . 01/25/2061 . |1.A .

..59980M-AG-6 | MCMLT 2018-2 M1 3.750% 05/25/58 . | 06/01/2026 . [Paydoun ... 1,372,753 |.... .0 fe....... (4,218) ... . 1,368,535 |.. .0 [. . 05/25/2058 . [1.A ........




STATEMENT AS OF JUNE 30, 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

12’504

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
..59980V-AF-8 |MCMLT 2018-1 M1 3.250% 05/25/62 ............. . 06/01/2026 . |Paydomn .ceevueneeeeenniieeeeeennnn Jorneeeeeeeniieeees fereeeeens 570,539 |..oeennnnn 570,539 |........... 554,749 |........... 567,515 [.oeeeiennnnnnns [V 3,024 |0 3,024 |0 e .570,539 [0 e [ PO (VI IO 9,031 |. 05/25/2062 . |1.A ........
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..60416T-6L-7 [6.089% 07/01/39 . 06/01/2026 . |Redemption 100.0000 . 17,836 |. 07/01/2039 . [1.B FE ....
..617491-AK-3 [ MSM 2006-11 1A4  7.013% 08/25/36 . 06/01/2026 . | Paydoun . . 08/25/2036 . |1.A FN ....
Morgan Stanley R20211  al Mor 2021-
..61772A-AR-6 2.500% 03/25/51 ..ovvvvviniiiiiiiiieieiiiiie . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 183,212 |........... 183,212 |.ooeeennens 165,127 |oeveennnnne 165,480 [oeeiivinnnnns (U . 17,732 [oeeeiiiiinnnnns (U . 17,732 [oeeeiiiiininnns (U R 183,212 |ovveeiiiiinnnn (1 P [ PO [V F 1,858 |. 03/25/2051 . |1.A ........
JP Morgan Season20241 age Tr 2024-1 A4
LB1777TH-AH-8 [4.358% 01/25/63 ....covvvniiiiiiiiiiiiiiiniis . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 663,991 |........... 663,991 |[........... 644,859 |........... 646,364 |............... (U . 17,628 [ooeiiiiinnnnns (U . 17,628 [ooeiiiiinnnnns (U R 663,991 |...oovennnns (VN P [ PO [V P 11,889 |. 01/25/2063 . [1.A ........
..62942K-AA-4 [NRPMT 2013-1 A1 3.250% 07/25/43 ............. . 06/01/2026 . |Paydomn .cevveuneeeeernnieeeeeennnn foneeeeeeenneeeee fereeeeeinans 7,927 oo 7,927 |oeeeeiaaees 7,729 |eveeeiee 7,783 |eeeeiiaeens 0 Joeeeeees 144 | (V1 PO 144 | [V IO 7,927 |oeeeeiiiins (VI PO [ PO [V AU 108 . 07/25/2043 . [1.A ........
New Residential 2024NQM3 Loan 2024-NOM3 A1
..647910-AC-2 [5.466% 11/25/64 ..ooneeeeeeeeieeeeeeee e . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 272,736 |........... 272,736 |........... 272,310 |.oeeenennnn 272,395 |oceeiieinnnnnn 0 Joeeeeees 340 |.oeeeiiiinns (V1 PO 340 |ooeeeeiiinns (U 272,736 . 11/25/2064 . |1.A ........
New Residential 2020RPL1 Loan 2020-RPL1 A1
..64828X-AA-1 [ 2.750% 11/25/59 oeeveeeeeieeieeee e . 06/01/2026 . |Paydomn .ceevueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 327,584 |.eeoeennnnn 327,584 |........... 305,99 |........... 312,752 [ooeeeiiinns [V P 14,832 |oeeeeieeeenee [V P 14,832 |oeeeeieeaeeee (U 327,584 . 11/25/2059 . |1.A ........
New Residential 20171A  Loan 2017-1A B3
..64829J-BE-2 [5.235% 02/25/57 ...cceeeeirieieeeeeniiae e . 06/01/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jorneeeeeeenieeees fereeeeens 252,026 |..eeeennnnn 252,06 |........... 240,842 |........... 244,758 |...covnnnnnnnns [V 7,267 |oeeeeeeeeennnn0 et 7,267 0 s 252,026 . 02/25/2057 . |1.A ........
New Residential 2021INV1 Loan 2021-INV1 A6
..648291-AF-1 |2.500% 06/25/51 . 06/01/2026 . |Paydown ... .. 439,825 439,825 399,326 |...........143,694 |[.... ...39,79% |. .439,825 |.. . 06/25/2051 . |1.A ........
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 [2.750% 07/25/59 ..ceevveeeeeeeineee e . 06/01/2026 . |Paydomn .ceevueeeeeenniieeeeenni fereeeeeeeeniieeeeee e 318,613 il 318,613 |.ceeennnns 298,636 |........... 305,008 |oeeveuieeeanns (U 13,605 |[.ooeeeeennnnns (U 13,605 |.ooeeeeennnnns (U 318,613 . 07/25/2059 . |1.A ........
New Residential 20194A Loan 2019-4A A1B
..64830W-AD-3 |3.500% 12/25/58 .. . 06/01/2026 . |Paydown ... 219,639 204,470 |...........204,567 |.... .. 15,072 |. . 15,072 |... .219,639 |.. . 12/25/2058 . |1.A ........
New Residential 20;
..64831G-AG-0 |2.500% 09/25/51 . 06/01/2026 . |Paydown ... .... 103,018 ...90,688 |............91,364 |.... ... 11,654 |. . 11,654 ... 103,018 |.. . 09/25/2051 . |1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 .. |- 06/01/2026 . |Paydown ... ...10,482 |............10,209 [......cooeeinn0 | 2,3% | ...2,396 |... ..12,605 |.. . 03/25/2047 . |1.AFN ...
Onslow Bay Finan2021J2 2021-J2 A4~ 2.500%
..670861-AD-5 [07/25/51 ..evveniiiiiiiiiiiiiiii e . 06/01/2026 . |Paydonn ......evvvvviiiinnniniiiinns Jovviineneceininnnes foen 1,077,218 [LL0001,077,218 Ll 930,787 |eevunnnnns 946,707 |oeevvenrnnnnns (U - 130,511 [oeiiiiinnnnns (U - 130,511 [oooeiiiiinnnnns (U . 1,077,218 [oooeeeiinennnns (1 P [ PO [V PO 10,472 |. 07/25/2051 . |1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.844%
LB7116U-BD-0 [ 02/25/52 ...vvviieiiiiiiie s . 06/01/2026 . |Paydonn ....cevvnniviiiiniiiniiiiins fenieeeeiiiiees feeeeeeeens 20,192 | 29,192 [oeeereine 23,988 |......oennnn 24,484 |............... (U 4,708 [oeeiiiiinnnnns (U 4,708 [oeeiiiiinnnnns (U P 29,192 [t (1 P [ PO [V 346 |. 02/25/2052 . |1.A ........
Onslow Bay Finan2023NaM7 2023-NaM7 A1
LB7117X-AA-4 | 6.844% 04/25/63 .....oevvvniiiiiiiiiiiiiinis . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 680,225 |........... 680,225 |........... 680,214 |........... 683,057 |oievveniiiinns [V A (2,832) |evvenninnnnns [V A (2,832) |evvenninnnnns (U R 680,225 |..eevvinnnnns (1 P [ PO [V PO 20,016 |. 04/25/2063 . |1.A ........
Onslow Bay Finan2021J3 2021-J3 A4~ 2.500%
L.B7448X-AD-8 [ 10/25/51 .evvvniiiiiiiiieei . 06/01/2026 . |Paydonn ....cevvnneviiiinniniieiiiinn Joinneeeiiiiinees foes 1,562,918 |........ 1,562,918 |........ 1,379,823 |........ 1,390,520 |oevvenniinnns (U - 172,398 [oeiiiiinnnnns (U - 172,398 [oeiiiiinnnnns (U . 1,562,918 |oeevieiinnnnn (1 P [ PO [V PO 23,354 |. 10/25/2051 . [1.A ........
Oceanview Mortga20215 2021-5 A4 2.500%
.B7647E-AD-9 [ 10/25/51 .evveniiiiiiiiiiiiiii e . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 249,086 |........... 249,086 |........... 215,352 |ouuunnnnns 27,977 | (U . 31,109 |oveeniiiinns (U . 31,109 |oveeiininns (U R 249,086 |.......coe..e. (1 P [ PO [V F 2,544 |. 10/25/2051 . [1.A ........
Oceanview Mortga20213 2021-3 A4  2.500%
LB7647V-AD-1 [06/25/51 ..ovvvniiiiiiiiiiieiiii e . 06/01/2026 . |Paydomn .....eeunveviiinninniiiiinns Jovviineeeiiiniineees oo 781,246 [l 781,246 ...........676,572 |...........689,920 |............... [V P 91,326 |..ccovvnnnnnnns [V P 91,326 |...covvnnnnnnns 0 . 06/25/2051 . |1.A ........
Bayview Opportun20213  er Fun 2021-3 A5
..B7647W-AE-7 [2.500% 07/25/51 oevvveniiiiiiiiiiiieiiiiieeeees . 06/01/2026 . |Paydomn ....ceuunveviiiininiiiiiinns fovveeneeeeiinineees oo 217,216 [L00L000217,2160 L. 193,601 .ol 195,569 [l (U . 21,647 oo (U . 21,647 o 0 . 07/25/2051 . |1.A ........
OHIO ST HSG FIN AGY SINGLE FAMILY HSG
..677560-5M-5 [5.774% 09/01/38 . 06/01/2026 . | Redemption 100.0000 ....... .0 .0 0 .. . 09/01/2038 .
..67756Q-NS-2 |OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 . 06/01/2026 . |Redemption 100.0000 . A 0 0 .0 . 09/01/2037 .
..693456-AP-0 [PMTLT 2013-J1 B2  3.521% 09/25/43 . . 06/01/2026 . | Paydoun . .. 178,348 .. 178,348 ..182,855 |. ..180,024 |. (1,677) |. 0 . (1,677) .178,348 . 09/25/2043 .
..693456-A0-8 |PMTLT 2013-J1 B3 ~ 3.521% 09/25/43 .... . 06/01/2026 . |Paydown ... .. 101,902 101,902 102,285 |...........102,130 |.... (228) |. 0 e (228) ). 101,902 |.. . 09/25/2043 .
PSNC Trust 20211 2021-1 A11
..693650-AL-7 [ 08/25/51 .eeiriei e . 06/01/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jorneeeeeeenieeees fereeeeens 265,164 |........... 265,164 |........... 234,296 |........... 286,177 |oeeeeaeeeeeee (U 28,987 |oeeeieeeaeenne (U 28,987 |oeeeeeieaeenee (U 265,164 . 03/25/2051 . |1.A ........
PSNC Trust 20213 2021-3 A3 2.500%
..69376D-AC-6 [ 08/25/51 ...eeeeeeeeieeee e . 06/01/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jorneeeeeeenieeees fereeeeens 212,965 |eeeeennnns 212,965 |........... 196,859 |...coeeennn 199,961 |..eevvnennnnnns (U 13,004 |oooeeeeinnnnns (U 13,004 |ocoeeeeinnnnns (U 212,965 . 08/25/2051 . |1.A ........
Preston Ridge Pa2022NQM1ortgag 2022-NQM1 A1
..69378K-AA-2 [5.500% 08/25/67 ...eeeeeeeeeeenaeeeeenniaeeeeees . 06/01/2026 . |Paydomn .ceevueneeeeemnieeeeeennin Jorneeeeeeenieeees fereeeeens 528,666 |........... 528,666 |........... 524,041 |........... 530,649 |......oeunnnnns (U (1,983) |evveneeeees (U (1,983) |evveneeeees (U 528,666 |......ueeenenn (VI PO [ PO [ PO 12,729 |. 08/25/2067 . |1.A ........
PMT Loan Trust 2026CNF2 2026-CNF2 A4
..69393F-AD-8 [5.000% 02/25/57 ..cevveeeeeeeeeieeeeeeenee e . 06/01/2026 . |Paydomn .ceevueneeeeeeniieeeeeennnn Jorneeeeeeenieeees fereeeeens 164,854 |........... 164,854 |........... 164,055 |.oeeeeeneeeenes (U1 PP (V1 PO 799 |ooeeiiiiees 0 Joeeeeees 799 |ooeeeiiins (U 164,854 |.oeeeeeeennn (VI PO [ PO [V PO 948 |. 02/25/2057 . |1.A FE ....
PMT Loan Trust 2026CNF2 2026-CNF2 A6
..69393F-AF-3 [5.000% 02/25/57 ..evvuueiieeennnianaeeennnnnaaaes . 06/01/2026 . |Paydomn .eevvvunseerirenunnaerennns Jornnneeeeennnnnaes [eaeeas 1,300,512 |........ 1,300,512 |........ 1,292,149 [t 0 Joeeniaraennes (U N 8,363 |.ocvveniianns (U N 8,363 |.ccerenianns (U 1,300,512 |oeeeieiennns [V PP (U T 0 Joeennanes 11,725 |. 02/25/2057 . |1.A FE ....
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PMT Loan Trust 2025CNF1 2025-CNF1 A8
..729906-AH-0 [5.000% 10/25/56 . 06/01/2026 . | Paydown ... . 1,089,109 ... 11,657 |. . 11,657 |... 7,309 |. 10/25/2056 . |1.A ........
.. 74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 . 06/01/2026 . |Paydown ... ... 23,402 (526) |. ... (526) [... . . 12/25/2049 . |1.A ........
Provident Fundin2021J1 ge Tru 2021-J1 A3
L. TA387M-AC-3 [2.500% 10/25/51 eevveeeeeeeeeee e . 06/01/2026 . |Paydomn .ccevveneeeeenniieeeeennnn foeneeeeeeeeneees feeeeeeeens 62,307 foceeeeeennn 62,307 |..cceennnnnn 54,087 |..ccevnnnnns 54,633 |...ccceevnnnnnn [V 7,674 |ooeeeeeeinnnnns (U1 7,674 |ooeeeeeeennnnns 0 Joeeeeees 62,307 |oeeernieeens (VI PO [ PO [V AU 663 |. 10/25/2051 . |1.A ........
Provident Fundin2021INVige Tru 2021-INV1 A3
.. T4387V-AC-3 [2.500% 08/25/51 .evvveeeeeeeeiee e . 06/01/2026 . |Paydomn ..ceeuuneeeeeenneeeeeeennnn Joeeeeeeeeeiieeeee feeeeee... 198,968 |...........198,968 |...........164,942 |.......... 170,960 |...............0 |........ 28,008 [.......cc.....0 [...eeii 28,008 [oeeeeeennnennO foeeiiinnn 198,968 |oeeenniiiei 0 e 0 e (VI IO 2,109 |. 08/25/2051 . |1.A ........
Provident Fundin2021INV2ge Tru 2021-INV2 1A3
L. T4388M-AC-2 [2.500% 11/25/51 oeveeeeeeeeeee e . 06/01/2026 . |Paydomn .ceevueneeeeeenniiieeeeennnn Joeeeeeeeeieeeee feeeeeeen 200,412 [...lll200,412 |l 172,510 e 175,990 [0 24,421 0 240421 [0 200,412 0 e O e (VI IO 1,964 | 11/25/2051 . |1.A ........
Provident Fundin20256 ge Tru 2025-6 A4
.. 74388T-AD-5 [5.000% 12/25/55 ...eevveeeeeeeiienae e eees . 06/01/2026 . |Paydomn .ceeveeneeeeeenniieeeeennnn Joeeeeeeeeieeeee feeeeeee 622,775 [..l...622,775 |...........619,566 |...........619,565 [.......ccccceiO feeiinnn8,210 [0 [ 3,210 [0 822,775 0 e O e [V PO 12,533 |. 12/25/2055 . |[1.A ........
Provident Fundin20241 ge Tru 2024-1 A3
.. TA389B-AC-5 |5.500% 12/25/54 ...ceevereeeeeeeee e . 06/01/2026 . |Paydomn ..cevueneeeeernnieeeeeennnn Joeeeeeeeeiieeeee feeeeee 611,385 [.........611,385 |...........004,894 |...........604,484 |...............0 [..eeiiini6,900 foeeiiiiiiiniini O foiiiiii6,900 [0 e 611,385 0 el 0 e [V PO 12,962 |. 12/25/2054 . |1.A ........
PRP Advisors, LL2025RCF2 2025-RCF2 A1
.. 74448V-AA-4 [4.000% 10/25/64 . 06/25/2026 . |Paydown ... . 10/25/2064 . |1.A ........
.. T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 .. . 06/01/2026 . | Paydown ... . 06/25/2036 . |3.A FM
Woodward Capital20213 ent 2021-3 A5
.. TA938D-AE-3 [2.500% 07/25/51 oevvveniiiiiiiiiieiciiieeeees . 06/01/2026 . |Paydonn ......oeveveiiiinnniiiiiinns Jevvieneeeiiiniinnnes feenn.. 900,714 [L....900,714 |...........782,390 |...........796,046 [...............0 [....... 104,669 [.....cevvvnnnns (U - 104,669 [.....ocevvvnnns (U R 900,714 |..oovvennnnnnns (1 P 0 . 07/25/2051 . |1.A ........
Woodward Capital20216 ent 2021-6 AS
.. T493%K-AE-6 |2.500% 12/25/51 . 06/01/2026 . |Paydown ... ... 28,611 . 28,611 . 12/25/2051 . |1.A ........
.. T4957E-AM-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 . 06/01/2026 . | Paydoun . (940) |. (940) . 06/25/2036 . |4.B FM ..
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 . 06/25/2026 . |Paydown ... ... 867 | . . 10/25/2063 . |1.A FE .
RMF Proprietary 20222  Trust 2022-2 A
.. 74970C-AA-2 [3.750% 06/25/62 ...oevvvrvvvriinnniiiiiiiiineeees . 06/25/2026 . |Paydoun .......coveeeiiiniiiiiiiiinnn fovieneneieiininneees [, 365,740 |...........365,740 |...........342,005 |...........365,413 [...............0 [l 10,326 [oooiiiiinnnnnn (U . 10,326 . 06/25/2062 . |1.A FE .
RMF Proprietary 20223  Trust 2022-3 A
.. T4970F-AA-5 [4.000% 08/25/62 ......cevvvvvvennniiiiininieennnnns . 05/25/2026 . |Paydonn .......coveeiiiviiiniiiiiinnn Jevienneneeiiniinnees feennn... 345,535 [0 345,535 |..........0325,949 | 34154 [0 e 3,99 [ooiiiiiiinnnns (U 3,994 . 08/25/2062 . |1.A FE .
Rate Mortgage Tr2026J1 2026-J1 A7 ~ 5.000%
L. 75408V-AG-6 [ 04/25/56 .....evvnniiiiiiiiiiiiiii . 06/01/2026 . |Paydonn ....cevvnniviiiiniiiniiiiins fenieeeeiiiiees feeeeeeeens 84,809 |[........... 84,809 |............ 84,355 [..oiiiiiiinnnnnns (U P (U P 454 | (U P 454 . 04/25/2056 . |1.A FE .
Rate Mortgage Tr2021J1 2021-J1 A7 ~ 2.500%
L. T5409J-AG-2 [07/25/51 covvveeiiiiiiiiiiieici e . 06/01/2026 . |Paydomn .....euunviviiiinininiiiinen fovieeneeeiiiineeee o 339,213 [00000330,218 ]l 208,031 e 300,551 [..oevvvennnnnns (U . 38,662 |ouevvuniiiinnns (U . 38,662 |ouevuuniiiinnns (U R 339,213 [oooiiiiiinnnnns (1 P 0 . 07/25/2051 . |1.A ........
Rate Mortgage Tr2022J1 2022-J1 A9 2.500%
.. 75410R-AJ-5 |01/25/52 . 06/01/2026 . | Paydown ... . 702,706 |.... . .0 w0 ] .820,200 |.. w0 ] . 01/25/2052 . |1.A ........
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 .. . |- 06/01/2026 . [Paydown ... 3,124 L ....(4,094) . 0. o0 |- o0 ] . 01/25/2032 . |3.A FM .
..761118-MD-7 |RALI 2005-0S16 A4  5.750% 11/25/35 . |- 06/01/2026 . [Paydown ... .. 8,145 [ (671) ). .0 w0 ] w0 ] . 11/25/2035 . |3.A FM
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 06/01/2026 . | Paydoun . 11,165 |. .(2,505) | 0 0| 0| . 03/25/2036 . |1.A FM .
..76111X-ZU-0 [RFMSI 2005-S7 A4  5.500% 11/25/35 . . 06/01/2026 . | Paydoun . L1450 . (40) . 0 0| 0| . 11/25/2035 . |[1.A FN .
..81733Y-BN-8 |SEMT 2015-2 A19  3.500% 05/25/45 . 06/01/2026 . |Paydown ... .9,908 |.... ... (305) | 0. 0. 0. . 05/25/2045 . |1.A ........
Sequoia Mortgage20234 2023-4 A10
..81743J-AK-6 | 11/25/53 . 06/01/2026 . |Paydown ... . 1,411,206 .. 1,411,206 ..1,384,056 |........ 1,400,636 |.... .. 10,569 |. 0. o0 |- o0 ). . 11/25/2053 . |1.
..81744Y-AG-1 [SEMT 2013-4 B2  3.434% 04/25/43 . . 06/01/2026 . | Paydoun . .33,929 33,929 32,618 |. 33,266 |. . 664 | 0 0| 0| . 04/25/2043 . |1.
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 06/01/2026 . |Paydoun . 65,218 65,218 63,704 |. 63,591 |. ..1,627 | 0 0| 0| . 07/25/2043 . |1.
..817450-CC-4 [ SEMT 2015-1 B3 3.919% 01/25/45 . . 06/01/2026 . | Paydoun . .. 124,962 .. 124,962 . 128,867 |. .. 130,406 |. .(5,444) |. 0 0| 0| . 01/25/2045 . |1.
..81745R-AG-5 |SEMT 2013-3 B1  3.559% 03/25/43 . . 06/01/2026 . | Paydoun . 37,641 37,641 37,997 |. 37,773 |. (132) |. 0 0| 0| . 03/25/2043 . |1.
..81745R-AH-3 | SEMT 2013-3 B2  3.559% 03/25/43 . . 06/01/2026 . | Paydoun . 14,384 14,384 14,762 |. 14,566 |. (182) |. 0 0| 0| . 03/25/2043 . |1.
..81745X-CB-1 | SEMT 2017-4 B1  3.923% 07/25/47 . 06/01/2026 . |Paydoun . .. 161,477 . 161,477 . 170,850 |. ..165,830 |. .(4,353) | 0 0| 0| . 07/25/2047 . |1.
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 .. . 06/01/2026 . | Paydoun . 66,269 67,491 .(1,222) | 0 0| 0| . 08/25/2047 . |1.
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 . 06/01/2026 . |Paydoun . ... 710 . . 0 0| 0| . 08/25/2047 . |1.
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ... . 06/01/2026 . | Paydoun . 24,129 0 0| 0| . 02/25/2048 . |1.
..81746T-AU-9 [ SEMT 2017-1 A19  3.500% 02/25/47 .. . 06/01/2026 . |Paydoun . 30,739 0 0| 0| . 02/25/2047 . |1.
..81746WI-CE-6 | SEMT 2018-CH3 BB 4.702% 08/25/48 . 06/01/2026 . | Paydoun . 43,092 0 0| 0| . 08/25/2048 . |1.
..81746\-CK-2 [ SEMT 2018-CH3 B3  4.702% 08/25/48 . . 06/01/2026 . |Paydoun . 31,789 0 .0 | 0| . 08/25/2048 . |1.
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . . 06/01/2026 . | Paydown ... .. 11,475 .0 .. .0 .. .0 .. . 03/25/2048 . |1.
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Sequoia Mortgage2019CH1 2019-CH1 B3 4.889%
LB1747M-CJ-6 [03/25/49 ...covvvniiiiiiiiiieecc s . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 402,407 |........... 402,407 |........... 386,059 |........... 387,963 |[......cvvnnnnns [V A 14,444 ...l [V A 14,444 ...l (U 402,407 |.oeevnnnnnns (1 P [ PO [V F 6,893 |. 03/25/2049 . |1.A ........
Sequoia Mortgage20219 2021-9 A1 2.500%
..81748C-AA-8 |01/25/52 ... . 06/01/2026 . | Paydown ... .. 259,312 259,312 259,960 |...........259,850 |.... 12 V0 N | I FORRON | N IR | I ..2,568 |.01/25/2052 . [1.A ........
..81748K-AA-0 | SEMT 2020-2 .500% . 06/01/2026 . |Paydown ... ... 70,915 ...70,915 ...72,666 |............75,040 |.... ..70,915 |.. ..1,018 |. 03/25/2050 . [1.A ........
Sequoia Mortgage20201 2020-1 B3
..81748\1-CD-8 [ 02/25/50 . 06/01/2026 . |Paydown ... ....23,543 ... 23,543 ...23,042 |............23,169 |.... ..23,543 |.. . 02/25/2050 . |1.A ........
..81748R-AB-3 | SEMT 2020-4 A2  2.500% 11/25/50 . 06/01/2026 . | Paydown ... LT, LLT7,777 ...79,94 |............80,418 |.... L7777 .. . 11/25/2050 . |1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%
B81748X-AD-6 [ 07/25/51 oevveniiiiiiiiiiiiiii e . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 486,027 |........... 486,027 |...oovvnnns 415,415 |........... 426,692 |......cevnnnnns (U P 59,336 |...ccvvunnnnnns (U PR 59,336 |...cevvunnnnnns (U R 486,027 |.ooovvunnnnnns (1 P [ PO [V F 5,377 |. 07/25/2051 . |1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
L.81748Y-AD-4 [ 10/25/51 .oevveniiiiiiiiiieiii . 06/01/2026 . |Paydomn ....ceuuneviiiinininiiiiinn Joiineeeiniineees foreeeein 454,460 |........... 454,460 |........... 382,454 |...oennnnn. 390,377 [.oovvvvnnnnnnns (U . 64,083 |oveeeiiiiinnns (U . 64,083 |oeeeeiiiinnns (U PR 454,460 |............... (1 P [ PO [V F 5,065 |. 10/25/2051 . |1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%
L.81749C-AD-1 [02/25/52 ..cvvviiiiiiiiiie e . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 476,192 |........... 476,192 |........... 450,299 |........... 451,417 [ (U PR 28,775 |oovviiiinns (U P 28,775 |oovvviiinnns (U R 476,192 |oevvennnnns (1 P [ PO [V F 4,901 |. 02/25/2052 . |1.A ........
Sequoia Mortgage20235 2023-5 A10  5.424%
LB1T40F-AK-8 [ 12/25/53 i . 06/01/2026 . |Paydomn .....eveniviiiinnniiiiiiins Joineeneiiiinnees foens 1,682,900 |........ 1,682,900 |........ 1,657,288 |........ 1,670,227 |.oevvvnnnnnns (U . 12,674 [ooeiiiiinnnnns (U . 12,674 [ooeiiiiinnnnns (U . 1,682,900 |oveennierinnnnn (1 P [ PO [V P 35,624 |. 12/25/2053 . [1.A ........
Sequoia Mortgage2025S1 2025-S1 A4 2.500%
L 81749T-AD-4 [ 00/25/54 ..ooovvviiiiiiiiiieeece s . 06/01/2026 . |Paydomn ....ceueneviiiinnniieiiiinn Joinneeeiiiiiinnees foens 1,902,810 |........ 1,992,810 |........ 1,726,081 |........ 1,734,054 |oooeeennnnne (U - 258,756 |oeevvenniinnns (U - 258,756 |oeevveniiinns (U . 1,992,810 |oeeneerinnnnn (1 P [ PO [V PO 21,073 |. 09/25/2054 . |1.A ........
Sequoia Mortgage202513 2025-13 A5  5.000%
..81750D-AE-3 [01/25/56 ...evvvniiiiiiiiiiiiiiii e . 06/01/2026 . |Paydonn ...c.evuunveeiiiniiniiniiiinn fenninineeiiinees foes 1,262,958 |........ 1,262,958 |........ 1,259,798 |........ 1,259,793 [..oovvvnnnnnnns (U 3,165 |oiiiiinins (U 3,165 |oviiiiinns (U . 1,262,958 |..oovvnnnnnnnns (1 P [ PO [V PO 25,765 |. 01/25/2056 . |1.A ........
Sequoia Mor tgage2026HYB1 2026-HYB1 A1A
..81750G-AB-2 [4.669% 04/25/56 ......cevvnviiiiinnniiiiiiiniis . 06/01/2026 . |Paydomn ...ccevenneriiiiinniiiiiiinn Joiineeeeiiiinnees foens 2,814,783 |........ 2,814,783 |........ 2,781,182 |oeeeiiiiiinnnnn (U P [V P 33,602 |.....cevnnnnnns [ P 33,602 |.....cevnnnnnne (U . 2,814,783 |oovvnenns (1 P [ PO [V PO 20,532 |. 04/25/2056 . [1.A FE ....
Sequoia Mortgage20264 2026-4 A5  5.000%
..817500-AE-4 [03/25/56 ...eevvvnniiiiiiiiiiiiiiii e . 06/01/2026 . |Paydomn .....eveniviiiinnniiiiiiins Joineeneiiiinnees foens 2,666,283 |........ 2,666,283 |........ 2,636,531 |..ooeviniiiienns (U P [V PR 29,753 |ooiiiiiiins [V P 29,753 |oiiiiiiins (U . 2,666,283 |..oovunnnnnns (1 P [ PO [V PO 22,991 |. 03/25/2056 . [1.A FE ....
Sequoia Mortgage20265 2026-5 A5  5.000%
..81750T-AE-8 [ 05/25/56 . 06/01/2026 . | Paydown ... .0 w0 ] . 05/25/2056 . |1.A FE .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 06/01/2026 . | Paydoun . 0 0| . 07/25/2043 . |1.A ........
..86359A-K3-6 | SASC 2003-25XS A5  4.208% 08/25/33 . 06/01/2026 . | Paydoun . 0 0| . 08/25/2033 . |1.A FM ..
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .... .. |- 06/01/2026 . |Paydoun ... 0. 0. . 11/25/2036 . |4.A FM .
Towd Point Mortg20221 t 2022-1 A1 3.750%
.B9170V-AA-6 [ 07/25/62 ...eeeeeeeeeeee e . 06/01/2026 . |Paydomn .ceeveeneeeeenniieeeeeennnn Jorneeeeeeenieeees fereeeeens 282,485 |.........n. 282,485 |........... 270,535 |..eeevnnnnn 272,460 |....coevnnnnnne (U 10,024 |.....ceeenenenn 0 (U 282,485 |....ceevnnennns (VI PO [ PO (VI IO 4,419 |. 07/25/2062 . [1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1
BOT77E-AA-7 [4.763% 10/25/48 ..coeeeeeeeeeeeeeeeeee e . 06/25/2026 . |Paydomn .coevuueeeeenniiieeeeeennin [ eeeeeieeeee [ereeeeeennan 1,501 [oeeenns 1,591 | 1,589 | 1,611 [ooeeeeiiiens 0 Joeeeeees (20) |eeeenneeeeenee (V1 PO (20) |oeeeeneeeeenes [V IO 1,501 | (VI PO [ PO [V PO 33 |[. 10/25/2048 . [1.A ........
..89179J-AB-2 |Towd Point Mortg20204 t 2.500% 10/25/60 |. 06/15/2026 . [PERFORMANCE TRUST CAPITAL ...... [oeeeeeeeveiiiiiiinn Joovennnnn 601,109 |.......... 730,000 |....eeennns 594,266 |........... 598,732 [..ccvvvvnnnnnns (U 5,802 |.ccovinnnnns (U 5,802 |.cceviinnnns (U PR 604,534 |..........ennnt [V PR (3,424)|......... (3,424) [.oovvvnnnnns 9,885 |. 10/25/2060 . |1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%
..89181J-AA-0 [01/25/63 .eevvnriiiiiiiiiieiiii e . 06/01/2026 . |Paydomn .....euuneviiiinininiiiiinn Joriinneeeeiiineees foeeeeein 192,766 |........... 192,766 |.......... 183,771 |oveeennnnns 185,520 |.ovvvvevnnnnnns (U 7,286 |oovvnnnnnnnnnn (U 7,286 |oovvvnnnnnnnns (U R 192,766 |oovevneeennnnn (1 P [ PO [V F 2,953 . 01/25/2063 . [1.A ........
United lholesale2021INV3e LLC 2021-INV3 A4
.. 90355R-AE-2 [2.500% 11/25/51 oovvveniiiiiiiiiiiieiciiieeees . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 493,493 |........... 493,493 |......n..n. 410,563 |........... 422,133 [ooeeiiiiiiinnns (U . 71,360 |oveeeniininnns (U . 71,360 |oveeenniininnns (U R 493,493 |oeeniiiiinnnn (1 P [ PO [V F 5,101 |. 11/25/2051 . |1.A ........
UTAH HSG CORP SINGLE FAMILY HSG ~ 3.875%
..917436-8L-4 [01/01/50 ...ovvvviiiiiiiiiiiecece e . 04/01/2026 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 185,000 |.......... 185,000 [ovveennnnns 191,619 |........... 188,224 |.ovvvvveennn 0 e (3,224) | 0 e (3,224) |l 0 e 185,000 |....ccevvnnnnns (1 P [ PO [V F 5,377 |. 01/01/2050 . |1.C FE ....
United llholesale20211 e LLC 2021-1 A4
..91824N-AD-4 |2.500% 06/25/51 . 06/01/2026 . | Paydown ... .. 496,037 496,037 432,320 |...........440,888 |.... .496,037 |.. .. 5,273 |. 06/25/2051 . [1.A ........
Verus Secur i tiza2022! . 838
. 924921-AA=7 [ 04/25/67 .ovvvniiiiiiiiieeeciii e . 06/01/2026 . |Paydomn ....ceuunvviiiinininiiiiinn Joinneeeeiiineees foeneeein 515,092 |........... 515,092 |........... 504,065 |........... 518,139 [..oovvvveeeennn 0 foeeeenn (3,046) |veveeneen 0 oeeeenns (3,046) |0 e 515,092 [.....ccvvnnnnns (1 P [ PO [V F 8,931 |. 04/25/2067 . |1.A FE ....
Verus Securitiza20235 st 2023-5 At
..924934-AA-0 | 06/25/68 ... . 06/01/2026 . |Paydown ... 4,254,359 |........ 4,254,359 |........ 4,254,284 |........4,260,223 |.......cooeeenn0 |oeeeeen. (5,864) |oevviiennnnn 0 |oeeeenn. (5,864) |oveiienennn 0 e 4,254,359 |.. ...133,792 |. 06/25/2068 . |1.A ........
Verus Securitiza .040¢
.. 92538U-AA-9 [ 02/25/67 ..ervvniiiiiiiiiieeeiii e . 06/01/2026 . |Paydomn ....ceuunvviiiinininiiiiinn Joinneeeeiiineees foeneeein 817,609 |.......... 817,609 |........... 815,462 |........... 816,585 |...ovveverennnn 0 Joeeennnnn 1,024 |0 e 1,024 0 s 817,609 |...evvveiennnnn (1 P [ PO [V PO 13,880 |. 02/25/2067 . [1.A ........
Verus Securitiza20234 st 2023-4 A1 5.811%
..92539T-AA-1 | 05/25/68 .. |- 05/01/2026 . |Paydown . L1,412,449 |l 1,412,449 |........ 1,384,642 |........1,396,789 |.... 0 PV IO 1,412,449 | . 05/25/2068 .
..92812U-M2-1 | VASHSG 2013 . 2509 . 06/01/2026 . |Redemption ..5,627 . 5,627 5,627 | 5,627 | 0 .0 | . 5,627 . 10/25/2043 .
..92812U-Q3-5 |VASHSG 2013-D A 4.300% 12/25/43 .. . 06/25/2026 . |Various ... 13,541 13,541 13,541 | 13,541 0 0| 13,541 . 12/25/2043 .
..92812U-04-3 |VASHSG 2014-A A 3.500% 10/25/37 .. . 06/01/2026 . | Various .. 134,013 ..134,013 ..134,013 |. ..134,013 |. 0 .0 | .134,013 . 10/25/2037 .
..92812U-05-0 [VASHSG 2015-A A 3.250% 06/25/42 . 06/01/2026 . |Various ... .. 353,475 353,475 354,056 |...........363,721 .0 .. .0 .. .353,475 |.. . 06/25/2042 .
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..92812U-06-8 | VASHSG 2016-A A 3.100% 06/25/41 ............. . 06/01/2026 . | Redemption 100.0000 ...oeen founmminiiiiiiiiis oo 59,891 |........... 59,891 |[............ 59,891 |............ 59,891 |....ooeiiins [V (VR [V (VR [V R 59,891 [.oooeiiiiinnns (VO [V [V 761 |. 06/25/2041 . |1.A FE ...
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..02813T-EE-6 | 08/25/42 . 06/01/2026 . |Various ... .0 . 0 0 . 08/25/2042 . (1.B FE .
..920227-26-0 | WAMU 2003-S5 1A4 ~ 5.500% 06/25/33 . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/25/2033 . [1.A FM .
..939344-AR-8 | WIMALT 2006-4 3A6  5.834% 05/25/36 . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/25/2036 . [1.A FM .
..93034F-EQ-1 | WMALT 2005-9 2A4 ~ 5.500% 11/25/35 . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/25/2035 . [1.F FM
..93035B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... .. |- 06/01/2026 . | Paydoun . 0 0| 0| . 07/25/2036 . [1.A FM .
..93935W-AD-6 | IMALT MORTGAGE 2006-9 A3  4.018% 10/25/36 . |. 06/01/2026 . |Paydoun ... .0 . .0 . .0 . . 10/25/2036 . [1.A FM .
..940796-AS-5 | WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... . 06/01/2026 . | 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 . 06/01/2026 . | Paydoun ... .0 . 0 0 . 06/25/2051 . [1.A ........
..94989U-AS-0 | WIFMBS 2018-1 A17  3.500% 07/25/47 . . |- 06/01/2026 . [Paydown ... .0 . 0 0 . 07/25/2047 . (1.A ........
..95001T-BH-7 |WFMBS 2019-1 B1  3.915% 11/25/48 . |- 06/01/2026 . |Paydown ... .0 . 0 . 0 . 11/25/2048 . [1.A ........
..95002F-AA-2 | WIFMBS 2019-4 A1 3.497% 09/25/49 .. . 06/01/2026 . | Paydoun . .. 124,458 K 0 0| 124,458 0| . 09/25/2049 . 1.A .
..05003B-AA-0 | WFMBS 2020-5 A1 2.500% 09/25/50 .. . 06/01/2026 . | Paydoun ... .. 74,982 ...T77,267 |.... ...(2,585) |. .0 . .0 . .0 . . 09/25/2050 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 |2.500% 08/25/51 . 06/01/2026 . | Paydoun ... .. 195,531 191,804 |...........192,209 |....covvveennnn0 ferennnnns 3,322 |. . 08/25/2051 . [1.A ........
Wells Fargo Mort20221 ked Se 2022-1 A3
..95003H-AC-3 |2.500% 08/25/51 ...coovvviiiiiiiiiiiiiiiiieeeeees . 06/01/2026 . |Paydoun .......cooeeveeiiiiniiiiiiins foiniiiiiiiiiiiinns fonne... 871,461 [, 871,461 |........... 741,97 |...........754,664 |...............0 [....... 16,797 [oeeennnnnnnee [V R 16,797 [oeeennnnnnnee [V R 871,461 |.oooeeeeeenns (VO [V [V 8,794 |. 08/25/2051 . [1.A ........
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 .. . 06/01/2026 . | Paydoun ... 112,621 ... 10,156 |. . 10,156 |... 123,716 |.. . 03/25/2052 . [1.A ........

Winwater Mortgag20

..97652U-BH-2 |3.972% 02/20/45 . 06/01/2026 . |Paydown ... s ..40,944 |.. ...T41 | 02/20/2045 . |1.A ........
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 .. |. 06/01/2026 . |Paydown ... .. .... 108,073 108,073 |.. 1,166 [. 11/25/2050 . [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -

non-agency residential mortgage-backed securities (unaffiliated) 137,814,660 139,106,557 131,555,976 107,556,407 970 4,862,851 0 4,863,821 0 137,822,764 0 (8,102) (8,102) 2,087,324 XXX XXX

arbor multifamil2021MF3 ge sec 2021-MF3 XA

..03882K-AN-2 | 0.826% 10/15/54 . 06/01/2026 . [Paydown .....covvveeieeniiiiiiienns foviieneeeiiiiees o0 i 00 i 6,536 |............. 5,349 [.... ... (5,466) |. ... (5,466) |... .. ...629 |. 10/15/2054 . |1.
..05493H-AA-3 | BBCMS 2021-AGH A 4.990% 06/15/36 . . 06/15/2026 . [ Paydown . . 5,000,000 ..5,000,000 .. 4,296,875 |. .4,867,673 |. .. 132,327 |. R .5,000,000 127,387 |. 06/15/2036 . |1.
..05493H-AG-0 | BBCMS 2021-AGN B 5.340% 06/15/36 . . 06/15/2026 . [Paydown .....covvviiiiiiiiiiiiiiens fiiineeeeiiens o 19,400,000 |....... 19,400,000 |....... 19,400,000 |.......19,400,000 [.....cceeennnn0 Jooviniiinnenns 0 o0 o0 o0 s 19,400,000 |.. ...528,590 |. 06/15/2036 . [1.

Barclays Comerc2021CT1 gage S 2021-C11 XA
OS090-AG-0 [ 1.443 09/1/50 ....ovveeeeeoeeeee e | 06/01/2026 . [PAYQONN oo |oeeeeeeeeseeecenes oceeeeerciesenns (3 L — 514,287 [oooveeen. 316,855 [ovvvoonnenn. 0 [ (316,855) | cvveeenn. 0 [ (316,855) | vvveeenn L3 3 O L3N [ 42,310 |. 09/15/2054 . |1.A FE ...
Barclays Commerc2022C18 gage S 2022-C18 XA

..054975-AG-2 |0.656% 12/15/55 . 06/01/2026 . | Paydoun ... ....8,038 |............. 5,292 [.... ....(5,202) |. ..(5,292) |... . 12/15/205 . | 1.

..055261-AC-7 | BAMLL 2015-HAUL A2  4.030% 07/07/43 . . 06/01/2026 . |Paydoun . ..514,823 |. ..502,213 |.. (2,271) | . (2,211) . 07/07/2043 . |1.
Barclays Commerc2021C10 gage S 2021-C10

..05551V-BK-8 | 1.287% 07/15/54 ....ccoiviiiiiieiiiiiiiee e . 06/01/2026 . [Paydomn ......ccueveeeeiiiiiiiiiiies foeieieeeeeiiiees e (I OO [ PO 51,697 |............ 30,842 |..euiiennnne 0 foeens (30,842) |..evveennnee 0 foeens (30,842) . 07/15/2054 . |1.A FE ...
Barclays Commerc2022C15 gage S 2022-C15 XA

..05552F-BC-0 | 0.308% 04/15/55 .......eevvveeeeeiiiieeee s . 06/01/2026 . [Paydomn ......cceeeeeeeiiiiiiiiiiees foeiieieeeeeiiees e (I OO [V PO 4,435 ... 2,415 | 0 foeeeens (2,415) | 0 foeeeens (2,415) | [ OO (I O (O O 0 foreeeiiiiinas [\ IO 228 |. 04/15/2055 . |1.A FE ....
Barclays Commerc2022C16 gage S 2022-C16 XA

..05552Y-AG-1 | 0.270% 06/15/55 ......ceeeuvemeeeeiiiiiiieeeees . 06/01/2026 . [Paydomn ......ccueveeeeiiiiiiiiiiies foeieieeeeeiiiees e (I OO [V PO 8,602 |...occueeenns 4,161 [ 0 foeeens (4,161) [ceeeeeennnnnes 0 foeeens (4,161) [ceeeeeennnnnns [ OO (I O (O O 0 foreeeiiiiias [\ IO 309 |. 06/15/2055 . |1.A FE ....
BLP Commercial M2023IND Trust 2023-IND A

..055531-AA-5 |5.317% 03/15/40 ....ooeveeiiiiiiiiiicee s . 05/15/2026 . [Paydomn ......ccceveeiiiiiiiiiieeens oo oo 1,015,110 |........ 1,015,110 |........ 1,016,379 |........ 1,016,067 |......oeeeenn. 0 foeeeenne (957) frveeeeiinnns 0 foeeeenne (957) fvveeeeiinnns 0 foeeeens 1,015,110 |oeeeeeennnne (O O 0 foreeeiiiiinas 0 foeeiinns 22,890 |. 03/15/2040 . [1.A ........
Barclays Commerc2023C21 gage S 2023-C21 XA

..0555311-AG-4 | 0.336% 09/15/56 ........eevveeeeeiiiiieee s . 06/01/2026 . [Paydomn ......ccueveeeeiiiiiiiiiiies foeieieeeeeiiiees e (I OO [ PO 760 | 633 [ceeieiiinnns 0 foeeeenne [(R2) ) T 0 foeeeenne (X)) T [ OO (I O (O O 0 foreeeiiiiias (0 IO 55 |. 09/15/2056 . |1.A FE ....
Barclays Commerc20245C27gage S 2024-5C27 XA

..05555F-AH-7 | 1.041% 07/15/57 ...oeveeiiiiiiiiieeeiiiieeee e . 06/01/2026 . [Paydomn ......ccueveeeeiiiiiiiiiiies foeieieeeeeiiiees e (I OO [ PO B4 | 680 |.cceeeeennne 0 foeeeenne (680) |-evvveeeannne 0 foeeeenne (680) |-eevveeeannne [ OO (I O (O O 0 foreeeiiiiias [\ IO 102 |. 07/15/2057 . [1.A FE ....
Barclays Commerc20245C29gage S 2024-5C29 XA

.. 05555P-AD-4 | 1.819% 09/15/57 ....ceiiuviiiiiaiiiiiiiee e . 06/01/2026 . [Paydomn ......cceeveeeeiiiiiiiiiiees foeieeeeeeeiiies e (I O [ PO 5,837 |oeeiiiiinns 4,219 | 0 foeeeens (4,245) |- [ O (4,245) |- [ OO (I IO (O O 0 foreeeiiiiinas [\ O 527 |. 09/15/2057 . |1.A FE ....
BMO Mor tgage Tru20245C6 2024-506 XA  1.574%

..055930-AD-6 | 09/15/57 .cooeiiiiiiiiiiiiie . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiies [, [V [V 869 |...ooviiiiiinnns M5 | [V R (445) |.oevveiiinanns [V R (445) [.eveeennnne [ OO (I O (O O [ OO (0 IO 90 |. 09/15/2057 . [1.A FE ....

BMO Mor tgage Tru2022C2 2022-C2 XA 0.040%
..05602N-AG-5 | 07/15/54
..05606F-AN-3 | BX 2019-0C11 E  4.075% 12/09/41

. 07/15/2054 . |1.A FE ...

. 06/01/2026 . | Paydown
.48,478 |. 12/09/2041 . [1.A ........

. 05/26/2026 . [MESIROW FINANCIAL ..

2,388,776 |.... 2,308,074 |.. C(s8.42) [
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..05609B-AB-5 [BX 2021-LBA XJVC  0.000% 02/15/36 ... . |- 04/15/2026 . [Paydown .......ccoeueiieiieiiniiineee fooeeeeneeeeis e 0 e (U PO 122,364 |...........122,364 |.ceeeeeeennn0 | (122,364) | 0. o0 e 0. . 02/15/2036 .
..05609B-AF-6 |BX 2021-LBA BJV  5.040% 02/15/36 .. . 04/15/2026 . | Paydown ... 18,667,000 18,667,000 18,667,000 |. 18,667,000 |. L0 0 0| 18,667,000 . 02/15/2036 .
..05609C-AQ-0 |BX 2021 2021-21M F 6.359% 10/15/36 . . 06/08/2026 . |J P MORGAN SEC . 1,750,000 .. 1,750,000 . 1,748,504 |. .813 |. 0 0| 1,749,317 . 10/15/2036 .
..05609C-AS-6 |BX 2021 2021-21M G 6.806% 10/15/36 . . 05/22/2026 . |J P MORGAN SEC .. 1,498,000 .. 1,498,000 0. (970) |. 0 0| . 1,498,902 . 10/15/2036 .
BX Trust 2022VANMF 2022-VAMF A %
..05609T-AA-8 [ 01/15/39 ..evvvviiiiiiiiiiieiii s . 06/15/2026 . |Paydomn .....euunvieiiiiiniiiiiiinin foveennneiiiiineees o 22,830,759 |....... 22,830,759 |....... 21,746,298 |....... 22,531,252 |oiiiiiinnnnns (U - 299,507 |[....covvnnnnnns 0 (U - 22,830,759 . 01/15/2039 . |1.A ........
BX Trust 2022AHP 2022-AHP AS  5.115%
05610F-AB-3 [01/17/39 ..evvviiiiiiiiiiiiiiiie s . 06/15/2026 . |Paydonn ....cevunvviiiinniiiiiiiinn Joiineeeiiiiinnees fees 7,097,902 |........ 7,097,902 |........ 7,077,502 |........ 7,093,599 [.....ocvvnnnnns (U 4,303 |ooiiiiinns 0 (U . 7,097,902 . 01/17/2039 . |1.A ........
..0605411-AF-0 |BACM 2016-UB10 XA  1.669% 07/15/49 .. . 05/01/2026 . |Paydown ... . .... 860,620 |.... N 0. o0 ) . 07/15/2049 . |1.A FE .
..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 06/01/2026 . | Paydoun . ..535,832 |. ..522,508 |. .(2,247) | 0 ..(2,247) 0| . 08/15/2061 . |1.A ........
..06539L-BC-3 [BN 2018-BN13 XA  0.599% 08/15/61 .. . |- 06/01/2026 . |Paydown ... .. 107,827 |............73,640 |.... .. (73,640) |. 0. (783,640) |... 0. . 08/15/2061 . |1.A FE .
Bank 2020BN25 2020-BN25 XA
..06539W-BC-9 [0.984% 01/15/63 . 06/01/2026 . |Paydown ... e 4,407 ol 2,571 .. (2,571) . 0 e (2,571) ). o0 |- . 01/15/2063 . |1.A FE .
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . . 06/01/2026 . | Paydoun . ..494,059 |. ..481,325 |. (1,645) |. 0 . (1,645) 0| . 03/15/2061 . |1.A ........
..06540T-AE-0 |BANK 2018-BN11 XA  0.587% 03/15/61 .. . 06/01/2026 . |Paydoun . 11,859 |. .3,832 | .(3,832) | 0 ..(3,832) 0| . 03/15/2061 . |1.A FE .
..06540W-BH-5 |BANK 2019-BN19 XA  1.069% 08/15/61 .. . 06/01/2026 . | Paydown ... 22,589 |. 14,805 |. .. (14,805) |. 0 (14,805) 0| . 08/15/2061 . |1.A FE .
..06541F-BB-4 |BANK 2017-BNK4 XA  1.481% 05/15/50 .. . 05/05/2026 . |BMO CAPITAL MARKETS CORP .. ..937,626 |. ..141,936 |. .. (65,922) |. 0 (65,922) 0| . 05/15/2050 . |1.A FE .
..06541F-BB-4 [BANK 2017-BNK4 XA  1.481% 05/15/50 .......... . 06/01/2026 . | Paydoun ... 8,539 [l 1,208 1L ....(1,203) . 0 e (1,293) ). .0 . 05/15/2050 . |1.A FE .
Bank 2019BN23 2019-BN23 XA
..06541R-BC-6 [0.798% 12/15/52 ...evvvvviiiiiiiiiiiiiiiieeees . 06/01/2026 . |Paydonn ....cevunnvvriiiininiiniiiinn foninneeeiiiiees feeenieiiiiis [V (U FO, 4,903 |.....coennnnn 3,030 |eviiiiiinnns 0 fens (3,030) |+evvennniinnnns (U . (3,030) |+evveennnnnnns [ (VN (1 P [ PO [V 421 |. 12/15/2052 . |1.A FE .
Bank5 20245YR6 2024-5YR6 XA
..066043-AX-8 [0.975% 05/15/57 ..evvvvnniviiiiiiiieiiiiieeeees . 06/01/2026 . |Paydonn ....cevvnnvveiiiininniniiiinn feninneeeiiiiees feeneeniiiis [V (U P <07 P 406 |....oovvnnnnnns (U (406) [..vvvvvnnnnnnns (U [10LC) ) PO [ (VN (1 P [ PO [V 64 |. 05/15/2057 . |1.A FE .
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 [1.603% 02/15/50 . 06/01/2026 . | Paydown ... ... 18,310 |.... .. (18,310) . (18,310) |... . 02/15/2050 . |1.A FE .
..08160B-AE-4 |BMARK 2018-B5 ASB  4.158% 07/15/51 . 06/01/2026 . |Paydoun . ..873,764 |.. .(2,725) | ..(2,725) . 07/15/2051 . |1.A .
BENCHVARK Mor tga2019815 2019-B15 XA
L0B160K-AH-7 [ 12/15/72 e . 06/01/2026 . |Paydomn .ceevveneeeeenniieeeeennnn Joeneeeeeeeenieees feeeee s [V [V PO 21,162 |.oeeeeinnnnns 9,459 [.....ceeininnns (U (13,476) [ceeeeeeennnnnn (U (13,476) . 12/15/2072 . |[1.D FE .
BENCHVARK Mor tga2022B34 2022-B34 XA  0.088%
.08161Y-BH-5 [ 04/15/55 ...oereieieeeeeie e . 06/01/2026 . |Paydomn .ecevveneeeeenniieeeeeennn Joeneeeeeeeenieees feeeee s [V [V IO 3,649 |............. 1,745 oo (U (1,745) |eeeeeeeee (U (1,745) |eeeeeeeee [ (VI IO (VI PO [ PO [V AU 135 |. 04/15/2055 . |1.A FE ..
..08163A-AF-0 [BMARK 2020-B18 XA  1.874% 07/15/53 .......... . 06/01/2026 . |Paydonn ....cevvnnvveiiiininniniiiinn feninneeeiiiiees feeneeniiiis [V (U F 40,213 [..ooeenennns 17,786 [ooeeeeiiinnnnnn [V R (17,786) [..vvvvennnnnnen (U - (17,786) [..oevvvennnnens [ (VN (1 P [ PO [V F 2,928 |. 07/15/2053 . |1.A FE .
BENCHVARK Mor tga2024V10 2024-V10 XA  1.522%
..08163U-AD-1 [09/15/57 .evvvnniiiiiiiiiiiiiiiii e . 06/01/2026 . |Paydomn ....cevunniriiiiiniiiiniiiinn feniineeeiiiies feeeeeeiiiiis [V (U P 154 | LA B O (U (112) o (U (112) [oeniiiiinnnns [ (VN (1 P [ PO [V 16 |. 09/15/2057 . |1.A FE ....
BENCHVARK Mor tga2024V5 2024-V5 XA ~ 1.298%
L.08163X-AZ-6 [ 01/10/57 ..ovviiiiiiiiiiiiiiie e . 06/01/2026 . |Paydonn ....cevvnnvveiiiininniniiiinn feninneeeiiiiees feeneeniiiis [V (U P 2 72 F (U (K72 P (U [RE7J ) [ (VN (1 P [ PO [V 23 |. 01/10/2057 . |1.A FE ....
BENCHVARK Mor tga2024V7 2024-V7 XA  0.881%
..08163Y-AV=3 [05/15/56 ....evvniiiiiiniiieiiiiie e . 06/01/2026 . |Paydomn ....cevunniriiiiiniiiiniiiinn feniineeeiiiies feeeeeeiiiiis [V (U P 329 [ooeiiiiiiiiinnns < B N (U (22X ) 1 (U (223) |oevvvinnnns [ (VN (1 P [ PO [V 40 |. 05/15/2056 . |1.A FE ....
BENCHVARK Mor tga2025V14 2025-V14 XA  0.980%
L.08164B-AE-0 [ 04/15/57 evvvvnriiiiiiiiiiiiiiii e . 06/01/2026 . |Paydonn ....cevvnnvveiiiininniniiiinn feninneeeiiiiees feeneeniiiis [V (U P 803 |..ociiiiiins 803 |..ooiiiiinns (U [R10X) ) (U [R:[0%) ) PO [ (VN (1 P [ PO [V 82 |. 04/15/2057 . |1.A FE ....
BENCHVARK Mor tga2026B43 2026-B43 XA  1.240%
..08164J-AH-6 [ 04/15/63 ....oevviiiiiiiiiiiiiiii . 06/01/2026 . | Paydoun . 04/15/2063 . |1.A FE ....
BENCHVARK Mor tga2024V11 2024-V11 XA  0.773%
..081921-BA-5 | 11/15/57 ... . 06/01/2026 . | Paydown ... . 11/15/2057 . |[1.A FE ....
BENCHVARK Mor tg
..081927-AC-9 [03/15/57 evvvvniiiiiiiiiieiiii e . 06/01/2026 . | Paydoun . 03/15/2057 . |1.A FE ....
BMO Mor tgage Tru20245C4 2024-5C4 XA
..09660S-AV-2 |05/15/57 ... . 06/01/2026 . |Paydown ... . 05/15/2057 . |1.A FE ....
BMO Mor tgage
L.09660W-AV=3 [ 11/15/57 .ovvvniiiiiiiiiiiiiiii e . 06/01/2026 . |Paydonn ....covunniviiiinniniiiiiiinn feniineeeeiiiiees feeneeeieiiis [V (U P XX I 338 | 0 s (338) |vevverrnnnnns (U (338) |.eevvvnnnnnns [ (VN (1 P [ PO [V 44 . 11/15/2057 . [1.A FE .
BX Trust
.. 12433H-AG-9 |08/15/42 ... . 06/15/2026 . |Paydomn .....oeevvviiininiiiiiiinns foveeneeeeiniinenens [ 1,201,424 10 1,291,424 |....... 1,291,424 [........ 1,201,424 |.ooooeein0 e 0 0 e 0 0 e 1,291,424 |.. . 08/15/2042 . |1.A ........
BX Trust X
. 12434C-AG-9 [00/15/34 ooivviiiiiiiiii . 05/15/2026 . |Paydoun .......covieiiiiiiiiiiiiiiinn foreeneeeeiiiineees o 15,311,606 |....... 15,311,606 |....... 15,264,881 |....... 15,304,873 |..ccovvvnnnnnns (U 6,733 |oviiiiins (U 6,733 |oeiiiiins (U 15,311,606 |..........e.... (1 P [ PR 0 | 291,357 |. 09/15/2034 . |1.A ........
BX Trust 2021SDMF 2021-SDMF C  4.628%
.. 12434C-AJ-3 09/15/34 . iivvvnniiiiiiiiiiii i . 05/15/2026 . |Paydomn ......eiiiiiiiiiiiniiiiiiins Joviiineneiiiiinnees foenns 8,683,779 |........ 8,583,779 |........ 8,557,684 |........ 8,580,024 |.......euunnnns (U 3,756 |.iveeennnnns (U 3,756 |.ievvennnnns [ U 8,583,779 |..vvvuunnnns J I (U T [ PP 168,731 |. 09/15/2034 . [1.A ........
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..12512J-AT-1 |CD 2018-CD7 ASB  4.213% 08/15/51 .. . |- 06/01/2026 . 437,479 |.... L2878 [0 [0 0 e 7,460 |. 08/15/2051 . |1.A ........
..12531Y-AU-2 | CFCRE 2016-C4 AM  3.691% 05/10/58 . ... |- 06/01/2026 . ..6,743,136 |.... .7,209,763 |.. .. 101,411 [. 05/10/2058 . [1.A ........
CSAIL Commercial2019C16 e Trus 2019-C16 XA
.. 125961I-AE-4 [ 1.688% 06/15/52 .....ceevvvvneniiiiiiiiiieeeeinaa . 06/01/2026 . ... 13,048 |.... . 06/15/2052 . |1.A FE .
.. 12629N-AH-8 | COMM 2015-DC1 AM 124% . ... |- 06/01/2026 . 1,156,097 |.... . 02/10/2048 . |1.A ........
CRB Commercial M2025CRE1Trust 2025-CRE1 A
.. 126295-AA-2 [3.903% 09/15/58 ...ceevrmeeeeeinenae e . 06/01/2026 . . 09/15/2058 . |1.A FE .
CRB Commercial M2025CRE1Trust 2025-CRE1 XA
.. 12629S-AE-4 | 1.268% 09/15/58 . 06/01/2026 . 0. . 09/15/2058 . |1.B FE .
..12630B-AE-8 [ COMM 2013-CR13 D 5.002% 11/10/46 . . 06/01/2026 . .152,607 |.. . 11/10/2046 . |5.B ........
CSAIL Commercial2016C5 e Trus 2016-C5 C
.. 12636L-BE-9 [4.549% 11/15/48 ....oovvvnniiiiiiiiiiiiiiiii . 06/01/2026 . |Paydoun ......eenviviiiinniiiiiiiinnn fovieneeeniiinnnnees foeenn. 148,787 [l 148,787 |l 133,443 | 148,261 [0 [ 526 [0 [ 526 [0 148,787 . 11/15/2048 . |1.A ........
..17290Y-AT-5 | CGCMT ~ 3.514% 05/10/49 . |- 05/01/2026 . .7,000,000 |.. . 05/10/2049 . |1.A ........
..17328R-BE-8 | CGCMT 2020-GC46 XA  1.075% 02/15/53 . . 06/01/2026 . . 02/15/2063 . |[1.A FE .
FREMF Mor tgage T2019K89 2019-K89 X2A
.. 302972-AN-4 [01/25/29 ..ovvvniiiiiiiin . 06/01/2026 . |Paydonn .....eevnvviiiininniiiiiiiins foveeneniiiiiiineees [0 o (U F 26,468 |............ 10,599 |............... 0 o (10,599) [oennnivinnnnnn {511 FO | N AU, . 01/25/2029 . |[1.A FE .
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
..30207R-AA-7 [ 10/25/28 .oevvvniiiiiiiieeie e . 06/01/2026 . |Paydonn .....ouenviiiiinnnniiiiiiiins foveeneneiiiiiineeees [0 o (U F 19,617 [oooeeeiinnnnn 6,128 |ooeeiininnnnnns 0 Joveeeees (6,128) [eunnniiinnnnns (I PO (T 1<) I A | ) AU, . 10/25/2028 . |1.A FE .
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L 3031IM-AN-2 [ 06/25/29 ..ovvvvieiiiiiii . 06/01/2026 . |Paydonn .....euunviiiiininniiniiininn feveeneneiiiiineeees [0 o (U F 29,308 |............ 13,984 |....ccoooine 0 oo (13,984) [onnnniiinnnnns 0 o (13,984) [eeveiiiiiinnnn 0 i . 06/25/2029 . |[1.A FE .
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 [0.100% 05/25/53 . 06/01/2026 . .0 . 05/25/2053 . |1.A FE ..
..36253P-AE-2 | GSMS 2017-GS6 XA  1.137% 05/10/50 . . 06/01/2026 . .0 .0 . 05/10/2050 . |1.A FE .
..40424U-AC-1 | 2024DPLO 2024-DPLO B 5.616% 06/15/41 . 04/15/2026 . 11,000,000 N 11,000,000 . 06/15/2041 . |1.A ........
..46590M-AT-7 [ JPMCC 2016-JP2 XA 1.725% 08/15/49 .. . 06/01/2026 . .0 ..541,187 |. .0 . 08/15/2049 . |1.D FE .
JPMBB Commercial2016C1 e Secu  4.915
L 46645L-BE-6 [ 03/17/49 ..eeeeeeeiee e . 06/01/2026 . |Paydomn ..cevvuneeeeenneneeeeennnn Joneeeeeeennieeees feeee... 881,109 [l 881,109 |.......... 860,651 |.......... 877,807 [...cceeernnnnnn 0 fooeeeeeee 3,802 [ 0 fooeeeeeee 3,802 [ [V 881,109 . 03/17/2049 . |1.A ........
JW Commercial Mo2024MRCOrust 2 2024-MRCO B
..46657X-AC-0 [5.566% 06/15/39 ..eeeveeeeeeeeniieeeeeeniee e . 05/15/2026 . |Paydonn ...c..eueeeeeeennnieeeeennnn Jeeeeeeeeenieeees [-.. 22,700,000 |....... 22,700,000 |....... 22,643,250 |.......22,660,495 |............... 0 |oeeeeeenn39,505 [oeniieinnnnns 0 |oeeeeeenn39,505 e (U 22,700,000 . 06/15/2039 . |1.A ........
KSL Commercial M2024HT2 Trust 2024-HT2 C
..500937-AE-7 |5.967% 12/15/39 . 06/15/2026 . .. 3,453,437 .. 3,437,249 |.... . 3,453,437 |.. . 12/15/2039 . |1.A ........
..502190-AN-4 [LNSTR 2016-4 D  4.649% 03/10/49 . . 05/01/2026 . 654,150 631,254 |.... ....654,150 |.. . 03/10/2049 . |1.A ........
MHC Commercial M2021MHC Trust 2021-MHC F
..55316V-AL-8 [6.341% 04/15/38 ...oovvnviiiiiiiiiiieiiiieeeees . 04/15/2026 . |Paydoun .......coeeviiiiiniiiiiinnnn foveeneeeiiiiienenees [oe.. 2,400,000 ...l 2,400,000 |........ 2,402,350 |........1,281,231 |.....counnnnnns 0 Joveeeees (1,581) [ [ PO 18- D R (U . 2,400,000 . 04/15/2038 . |1.A ........
MHC Commercial M2021MHC Trust 2021-MHC G
..55316V-AN-4 [6.941% 04/15/38 . 04/15/2026 . ..2,836,000 .2,836,000 |.. . 04/15/2038 . |1.A ........
..616910-AC-2 [MSC 2018-L1 ASB  4.238% 10/15/51 .. . |- 06/01/2026 . ....271,552 |.. . 10/15/2051 . |1.A ........
..61692B-BU-3 [MSC 2020-HR8 XA  1.904% 07/15/53 . |- 06/01/2026 . |Paydoun .....eevvvvvriinnnnnieiiinnnn foveeneeeiiiiinnnees fovvveiieenn 0 [ 00 10,366 |ainnnn 5,428 [ 0 [ (5,428) [0 [ (5,428) [0 e 0| . 07/15/2063 . |[1.A FE .
..61766E-BH-7 | MSBAM 2016-C29 AS  3.604% 05/15/49 .. . 06/01/2026 . . 05/15/2049 . |1.A ........
Morgan Stanley B2016C30 t 2016-C30 XA
..61766N-BC-8 | 1.353% 09/15/49 ....covmmeeieeiieiee s . 06/01/2026 . |Paydomn .ceevueeeeeeeennineeeeennnn Jeneeeeeeennieeeee feeeeeeeeeien 0 [ 0 564,211 |...........122,335 |.....cccoeeeee 0 e (122,335) |eeeeeeeeeeenn 0 e (122,335) [ O e 0 . 09/15/2049 . |1.A FE .
Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 [1.309% 11/15/49 . 06/01/2026 . 179,923 |.... 0. . 11/15/2049 . |1.A FE .
. 61767Y-A-0 |MSC 2018-H3 ASB  4.120% 07/15/51 .. |- 06/01/2026 . 660, 221 .641,015 |.. . 07/15/2051 . |1.A ........
Morgan Stanley C2020L4 Trust 2020-L4 XA
. 61770K-AY-1 [1.183% 02/15/53 . 06/01/2026 . . 5,257 |.... .0 . . 02/15/2063 . |[1.A FE .
MTN Commercial M2022l .
..B24750-AA-3 [ 03/15/39 . iiiviiiiiiiii . 05/15/2026 . |Paydoun .......cooeeviiiiiniiiiiinnnn foeeeneeeiiiniinnnees [ 7,575,000 ...l 7,575,000 |........ 7,448,629 |........7,534,146 |..........e 0 |.ee.....40,854 [ 0 |eeen....40,854 [ (U . 7,575,000 |oeevveeiieeeen0 Jvviiiieeenn 0 i [V O 161,651 |. 03/15/2039 . [1.A ........
MTN Commercial M2022LPFLTrust 2022-LPFL B
..624750-AC-9 |5.521% 03/15/39 .. . 05/15/2026 . |Paydonn .......cooeeeiiiiiniiiiinnns Jeviieneeeiiiiinnnes feen.. 13,150,000 ..., 13,150,000 [....... 12,838,594 |.......13,037,469 |.....ooeevennnn 0 foennn 112,531 [0 o 112,531 [0 e 13,150,000 |.. ...308,129 |. 03/15/2039 . [1.A ........
OHIO ST HSG FIN AG
..67737R-AC-3 [3.910% 11/01/36 . 05/27/2026 . ...371 |. 11/01/2036 .
..82510i-AA-8 [ SHOPS 2016-CSTL A 3.126% 07/05/36 . 05/01/2026 . ..7,500,000 ..6,910,840 |. .7,500,000 .97,672 |. 07/05/2036 .
..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 .. . 05/01/2026 . 265,094 273,043 |.... ....265,094 |.. .. 3,019 |. 06/15/2050 .
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..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 .... . 06/01/2026 . | Paydown ... ..682,794 682,794 703,275 |...........685,243 |.... 0. o0 |- .682,79% |.. . 05/15/2051 .
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 . . 06/01/2026 . | Paydoun . .. 354,487 ..354,487 ..365,121 |. ..355,630 |. 0 0| .354,487 . 06/15/2051 .
..90276Y-AF-0 |UBSCM 2019-C16 XA  1.684% 04/15/52 .. . 06/01/2026 . |Paydomn .ceevveneeeeenniieeeeennnn Joeneeeeeeeenieees feeeee s 0 ...0 24,957 |. 0 PV 0 . 04/15/2052 .
..90353D-AW-5 |UBSCM 2018-C12 ASB  4.195% 08/15/51 . . 06/01/2026 . | Paydoun . .. 537,721 ..537,721 ..553,858 |. ..539,627 |. 0 0| 537,721 . 08/15/2051 .
..92937U-AJ-7 |WFRBS 2013-C13 D  4.088% 05/15/45 .... . 06/01/2026 . |Paydown ... ... 56,996 ...56,9% ...58,929 |............56,99 |.... 0. .0 . ..56,99 |.. . 05/15/2045 .
Wells Fargo Comm2016C35 ortgag  3.184%
..95000F-AV-8 [07/15/48 .....cieeeeeiee e . 06/01/2026 . |Paydomn ...cevveneeeeenniieeeeeennn Joennieeeeeenieeee [ 2,990,570 |........ 2,990,570 |........ 2,860,185 |........ 2,956,448 |......ccoennnnn 0 oo 34,122 [ 0 oo 34,122 [ (U 2,990,570 [..eeeevreieeeni0 [ [ T | I 47,610 |. 07/15/2048 . |1.A ........
Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 [0.916% 12/15/49 .....eeeiiiiiiiieeeeeeee e . 06/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn Joeneeeeeeeneees e [V [V PO 68,038 |..evueeeen 10,976 [ 0 s (10,976) [oneeeeeens 0 e (10,976) [oeneeeeenns [ [V O | B IR, [ T | I 11,807 |. 12/15/2049 . [1.A FE .
Wells Fargo Comm2017C38 ortgag 2017-C38 XA
..95001M-AH-3 [ 1.029% 07/15/50 .. |- 06/01/2026 . |Paydown ... . 07/15/2050 . |1.A FE ..
..95002U-BE-0 | WFCM 2020-C58 XA  1.898% 07/15/53 . ... |- 06/01/2026 . |Paydoun ... . 07/15/2053 . |1.A FE ..
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.170% 08/15/53 ............ . 06/01/2026 . | Paydoun . 08/15/2053 . |1.A FE .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA
..95003M-BT-4 | 0.525% 04/15/55 ...ceevvvneeeeeeeneee e . 06/01/2026 . | Paydoun . 04/15/2055 . |1.A FE .
Wells Fargo Comm20255C3 ortgag 2025-5C3 XA
..95004J-AD-6 | 1.043% 01/15/58 . 06/01/2026 . |Paydown ... . 01/15/2058 . |1.A FE .
Wells Fargo Comm2025AURAor tgag 2025-AURA C
.. 95004V-AE-7 [5.917% 10/15/42 .oovreeeeiieie e . 06/15/2026 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeeneees feeeeeeeens 43,126 |oeeeennnnnes 43,126 |...cconnnnnn 43,019 |............43,026 |..ceeuernnnne 0 . 10/15/2042 . |1.G FE .
Wells Fargo Comm2025AURAor tgag 2025-AURA D
..95004V-AG-2 [6.517% 10/15/42 .. .. |- 06/15/2026 . | Paydown . .. . 10/15/2042 . |2.C FE
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 213,685,867 213,788,198 214,331,672 211,181,541 0 0 0 213,736,050 XXX XXX
Monroe Capital M20201A  LLC 2020-1A XR2
..61034U-AN-5 [4.892% 08/20/37 ..evvveeeeeeeeeeeeeeeene e . 05/20/2026 . |Paydomn ..cevveneeeeriiiieeeeennnn Jorneeeeeeeneeee feees 1,250,000 |........ 1,250,000 |........ 1,250,000 |........ 1,250,000 |.....cevueeeeenO Joveernniiieee O o0 e 0 e 0 e 1,250,000 |.. . 08/20/2037 . |1.A FE ..
..88429P-AW-2 |37 Capital CLO Ltd 5.373% 07/15/34 . . 06/10/2026 . |Paydomn .....evuneriiiininiiiiiiinn Jonneeeiiiiinees foes 8,400,000 |........ 8,400,000 |........ 8,400,000 |........8,400,000 [.......ccooeeesQ foorrrrrnnnnnnn 0 fooeiniiiniiinn 0 [0 [0 [ 8,400,000 |.. . 07/15/2034 . |1.C FE .
AGL CLO Ltd. 202326A 2023-26A XR
..00852H-AJ-0 [ 10/21/38 ..evvvriiiiiiiiiiiiiiie e . 04/21/2026 . |Paydonn ......ueveiiiiiniininiiiiinn Jereeeeeiiiieees o 714,286 |........... 714,286 |........... 714,286 |ooovenen 714,286 [onnnniiinnnnn O o0 [0 [0 [0 [ 714,286 |..ccovveeeeennn 0 Joeviiiinnns [ N | I N 17,048 |. 10/21/2038 . [1.A FE .
Aimco 201910A 2019-10A ARR  5.074%)
..00901A-AS-6 [ 07/22/37 .evvvniiiiiiiiiiiieiiii e . 06/12/2026 . |Paydoun .....ouunvveiiiiiiiiiiiiiinnn foveinneeeiiiinneens o 10,000,000 10,000,000 |...... 10,000,000 |...... 10,000,000 |......coeeveeen0 Jovevrinneneeen 0 Jovvviiiiiieins 0 i 0 e 0 o 10,000,000 |......eeveeenn0 Jovvvinnnnnnnnns [ N | ) FO 333,467 |. 07/22/2037 . |1.A FE .
Aimco 202422A 2024-22A A 5.175%
..00901U-AA-1 [04/19/37 evrveniiiiiiiiieeeiei e . 05/27/2026 . |Paydomn .......vviiiiiiniiniiiiiinnn foreeneeeeiiiinneens o 10,000,000 10,000,000 |....... 10,006,250 [oeveenvvvvrnnnnnnn O fooeiiiiininnnns 0 Jooeeeees (6,250) founnniiinnnnnn 0 Jooeeeees (6,250) feunnniiinnnnnn 0 |oueeen 10,000,000 |.....oeeveeenn0 Jovvvinnnnnnnnns [ N | ) FO 182,381 |. 04/19/2037 . [1.A FE ....
Aimco 202422A 2024-22A B 5.625%
..00901U-AC-7 [04/19/37 evvvvniiiiiiiiiieeiiii e . 05/27/2026 . |Paydomn .......vviiiiiiniiniiiiiinnn foreeneeeeiiiinneens o 15,000,000 15,000,000 |....... 15,000,000 15,000,000 |.......eeunnnns O N | N AN O N | N AN (U - 15,000,000 |....ocevvvnenn fooeiiiiinnnnnns [ N | I FO 521,037 |. 04/19/2037 . |1.C FE ....
Aimco 202422A 2024-22A C 6.075%
..00901U-AE-3 [04/19/37 eevvvniiiiiiiinieiiiii e . 05/27/2026 . |Paydomn .......vviiiiiiniiniiiiiinnn foreeneeeeiiiinneens o 13,500,000 13,500,000 [....... 13,500,000 13,500,000 foeuiiiiinnnnns O N | N AN O N | N AN (U - 13,500,000 |....oevvvvnnnn 0 foiiiiinnnnnns [ N | I FO 505,890 |. 04/19/2037 . |1.F FE ....
Allegro CLO Ltd 20212A 2021-2A XR  4.623%
L01751A-AN-6 [ 10/15/38 ..evvvriiiiiiiiiiiiiiiie e . 04/15/2026 . |Paydomn ......ueveiiiiiniininiiiiinn Jornneeeiiiineees o 678,571 |...oevnens 678,571 |...eenens 678,571 |..oovunnns 678,571 |ovveeinnnne O N | N AN O N | N AN (U 678,571 |oooeeeeiiennnn 0 feeiiiiiiinnns [ N | I N 16,260 |. 10/15/2038 . [1.A FE ....
Apidos CLO Ltd XXXA XXXA A1AR  4.755%
..03768C-AN-9 [ 10/18/31 ..eviiiiiiiiiiiiiii e . 04/20/2026 . |Paydonn .......eoveiiiiiniiiiiiiiiinn fenneeeeiiies feen 2,057,159 |........ 2,057,159 |........ 2,057,159 |........ 2,057,159 |..ovvvinnnnnnns O N | N AN O N | N AN (U . 2,057,159 [..ooovvnennnn0 [ [ N | I N 50,516 |. 10/18/2031 . |1.A FE ....
Audax Senior Deb20204A LC 2020-4A AR
..05072M-AG-8 |6.225% 04/20/35 ......cevvuniiiiiininiieiiiiins . 06/02/2026 . |Paydomn .....euunvieiiiiiiiiiiiiiinnn foreeneeeeiiiinneees o 30,000,000 30,000,000 |....... 30,000,000 30,000,000 f.....cevvnnnnns O N | N AN O N | N AN [ 30,000,000 [oueuvereennnnn foiiiiiiinnnns [ PN | ) F 1,182,700 |. 04/20/2035 . [1.A FE ....
BBAM US CLO LTD.20221A 2022-1A XR  4.623%
..054978-AJ-0 [03/30/38 ..evvunriiiiiiiiiee i . 04/15/2026 . |Paydonn ......eevveiiiiiniiniiiiiiinn Jorineeeiiiieees o 475,000 |........... 475,000 |...oeennnns 475,000 |eevunnnnns 475,000 |oeeveenninnnnns O N | N AN O N | N AN (U PR LYEI0LV [V Y | B R, [ N | I N 11,382 |. 03/30/2038 . |1.A FE ....
Bayswater Park C20231A 2023-1A XR  4.625%
.. 072929-AN-2 [01/20/39 .evvvniiiiiiiiinieeiiii e . 04/20/2026 . |Paydomn ......eevveiiiiiniininiiiiinn Jerinneeeeiiieees o 354,167 |........... 354,167 |........... 354,167 |....ceevenn 354,167 [..oevvvnnnnnnns O N | N AN O N | N AN (U R 354,167 . 01/20/2039 . |[1.A FE .
BDS Ltd 2021FL10 2021-FL10 AS
..07335Y-AC-0 [5.402% 12/16/36 ....evvvnvviiiiniiiiiiiiiiiieeees . 04/20/2026 . |Paydomn ......evviiiiiiniiiiniiiiinn Jerienneeeiiiiees o 250,000 |........... 250,000 |....ceeenns 249,375 |ouvuennnnn. 249,691 [.....ocevnnnnns [ NS 1 Y IR [ N 1 N I (U R 250,000 . 12/16/2036 . |1.A FE .
Benefit Street P20185BA CLO Lt 2018-5BA A1R
..08181J-AH-5 [5.205% 07/20/37 .. |- 06/16/2026 . |Paydomn .......eoviiiiiiniiiiiiiiiins Jorrenneeeiiiieees foees 25,240,000 25,240,000 |....... 25,373,772 |.......25,364,105 |......oeeeennn 0 oeennn (124,105) |oeceennnennnnn 0 s (124,105) | 0 e 25,240,000 |.. . 07/20/2037 . |1.A FE ..
..09629V-AC-7 |BLUEM 2018-2A A 5.023% 08/15/31 .. .. |- 05/15/2026 . [Paydoun .........eceeeeiimmniiiiieees feeeniieeeeeeenes e 2,441,668 |........ 2,441,668 |........ 2,441,668 |........2,441,668 |.......ccceeea0 Joveenieeeeennnn 0 e 0 e 0 e 0 s 2,441,668 |.. . 08/15/2031 . |1.A FE .
Bridge Street CL20241A 2024-1A B  5.825%
.. 107934-AC-5 [04/20/37 errriiiieiiiniee e e e e . 05/08/2026 . |Paydomn .eevvuunseerrrnniiaarennnns foeneerennnnanaaee faeeas 12,500,000 12,500,000 |....... 12,500,000 12,500,000 [...ooeeennnnns [ T | I TR [ T | I TR (U 12,500,000 . 04/20/2037 . |1.C FE .
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Carlyle Global M20216A rategi 2021-6A XR
.. 143133-AL-0 [4.623% 01/15/38 ..eevvvnniiiiiiiiiieiiiiieeeees . 04/15/2026 . |Paydoun .......coveviiiininiiiiiinns Jovveinnneiiininnees feenn.. 687,500 [l 687,500 |.......... 687,500 |.......... 687,500 |o.evvuniiinnn [ PR (VN P [ PR (VN P (U 687,500 [ouuuriiirinnnnn (1 P [ PO [V PO 16,474 |. 01/15/2038 . |1.A FE ....
Carlyle Global M20191A rategi 2019-1A CR2
.. 14316B-BQ-7 [6.275% 04/20/31 ..ovvvenniiiiiiiiiiiieciiieees . 05/06/2026 . |RBC/DAIN ..... .... 700,000 .... 700,000 |.......... 700,000 |.... ... 700,000 |...............0 f.......... 3,850 |..........3,850 [..... . 24,643 |. 04/20/2031 . |2.A FE ..
..22824D-AJ-8 |CCITY 2021-1A A2 .657% . |- 05/14/2026 . |BANK of AMERI 0,000,000 0,000,000 |.... ,000,000 |.... ,000,000 |.. .. 660,850 . 07/20/2034 . [1.C FE ..
Elmwood CLO VI1120211A 2021-1A BR
..29003E-AU-9 [ 04/20/37 e . 05/15/2026 . |Paydomn .ceevuuneeeeenniieeeeeenin feeeeeeeeneeeee [eees 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |....ccvvnnnnnes (U1 PO (VI PO [ PO (VI PO (U 15,000,000 |.....ccevnnnnns (VI PO [ PO 0 |oeeennns 497,223 |. 04/20/2037 . [1.C FE ....
Elmwood CLO VI1120211A 2021-1A CR  6.175%
. 29003E-AW-5 [ 04/20/37 .eeeeeeeeeeee e . 05/15/2026 . |Paydomn .ceevuueeeeenniieeeeeeni foeeeeeeenieeeee feees 15,250,000 |....... 15,250,000 |....... 15,250,000 |....... 15,250,000 [o.eeveeennnnns (U1 PO (VI PO [ PO (VI PO (U 15,250,000 |evueeeeennnns (VI PO [ PO 0 |oeeennns 549,354 |. 04/20/2037 . [1.F FE ....
Empower CLO Ltd.20241A 2024-1A B 5.667%
. 20244R-AC-9 [ 04/25/37 .o . 05/07/2026 . |Paydomn .cevvueneeeeenniieeeeeenin foeeeeeenneeeeee feeens 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 f.....ccevnnnnns (U1 PO (VI PO [ PO (VI PO (U 20,000,000 [veuneeeeennnnn (VI PO [ PO [V PO 614,184 |. 04/25/2037 . |1.C FE ....
Empower CLO Ltd.20241A 2024-1A C  6.167%
. 20244R-AE-5 [ 04/25/37 .o . 05/07/2026 . |Paydomn .ceeveeneeeeennineeeeennnn Jorneeeeeenneeeee feeees 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 |-eveuunreeennes (U1 PO (VI PO [ PO (VI PO (U 9,000,000 [euueeeeennnnn (VI PO [ PO (VI PO 300,383 |. 04/25/2037 . |1.F FE ....
Empower CLO Ltd.20241A 2024-1A A2  5.467%
. 20244R-AJ-4 [ 04/25/37 .o . 05/07/2026 . |Paydomn .ceeveeneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 9,000,000 |........ 9,000,000 |........ 9,096,300 |........ 9,086,024 |...............0 |....... (86,024) |.cceevnnneeen 0 | (86,024) | 0 e 9,000,000 [euueeeeennnnn (VI PO [ PO (VI PO 266,783 |. 04/25/2037 . |1.A FE ....
Fortress Credit 202535A ities 2025-35A A1
..34966Y-AA-4 |5.075% 07/20/33 ..... .. |- 04/20/2026 . |Paydown ... ..2,864,042 |........ 2,864,042 |........ 2,864,042 |........2,864,042 |.eeeiieeeenn0 vt 0 i 0 e 0 e 0 s 2,864,042 |.. ...121,343 . 07/20/2033 . |1.A FE ....
Galaxy CLO Ltd 202433A 2024-33A B1  5.625%
. 36321E-AG-0 [ 04/20/37 .eeeeeeeeeeee e . 04/20/2026 . |Paydomn ..cevveneeeeeriniieeeeennnn Jorneeeeeeeneeee feeees 7,300,000 |........ 7,300,000 |........ 7,300,000 |........ 7,300,000 |eeeuueeeennns (U1 PO (VI PO [ PO (VI PO (U 7,300,000 [oeeeeeeeeennnnn (VI PO [ PO (VI PO 211,366 |. 04/20/2037 . |1.C FE ....
Galaxy CLO Ltd 202433A 2024-33A C  6.075%
..36321E-AQ-8 |04/20/37 ... .. |- 04/20/2026 . |Paydomn ......euueeeeeeiniiieeeeennn Jenee e feeees 7,700,000 |........ 7,700,000 |........ 7,700,000 |........7,700,000 |....ceeueeeeeO Joeeemnnineeen 0 e 0 e 0 o0 e 7,700,000 |.. ...240,466 |. 04/20/2037 . |1.F FE ....
Generate CLO .
L BT149L-AL-1 [ 04/22/37 e . 06/17/2026 . |Paydomn .ceeveeneeeeennieeeeeenin foeeeeeeenieeeeee feeens 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... 25,000,000 (U 25,000,000 [veuneeeeennnnn (VI PO [ PO (VI PO 886,356 |. 04/22/2037 . |1.A FE ....
Generate CLO Ltd  7A 7A BR  5.864%
L 37149L-A0-0 [ 04/22/37 oo . 06/17/2026 . |Paydown ... O I P 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |.... 0 s 10,000,000 |. ...392,887 |. 04/22/2037 . [1.C FE ..
..40637L-AC-4 |HLSY 2021-4/ . . 05/14/2026 . |BANK of AMEI 5,518,755 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0| .5,500,000 . 04/20/2034 . |1.C FE ..
..40637L-AE-0 |HLSY 2021-4A C  6.087% 04/20/34 . 05/14/2026 . | BANK of AMERICA SEC ..8,000,000 ..8,000,000 |. .8,000,000 |. 0| .8,000,000 . 04/20/2034 . |1.F FE ..
..43133J-AA-6 [HITR 2019-2A A1  5.660% 05/22/39 .. .. |- 05/22/2026 . |Paydoun ...82,783 |[.... 0 . 05/22/2039 . |1.B FE .
I1CG US CLO Ltd 20241A 2024-1A A1 5.273%
.. 44934D-AA-8 [ 04/15/37 eevveniiiiiiiiniee e . 06/12/2026 . |Paydoun .....ouunvveiiiiiiiiiiiiiinnn foveinneeeiiiinneens o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.......eeunnnns [ PR (VN P [ PR (1 P 0 |oueeen 10,000,000 |.....oeuvnnnenn (1 P [ PO (VI P, 357,432 |. 04/15/2037 . [1.A FE ....
I1CG US CLO Ltd 20241A 2024-1A B 5.773%
.. 44934D-AC-4 [ 04/15/37 evrveiiiiiiiii e . 06/12/2026 . |Paydonn ....cevvnniviiiinnniiiiiiins Joiineeeiiiiiinnees foees 9,200,000 |........ 9,200,000 |........ 9,200,000 |........ 9,200,000 |eevunniiinnnns [ PR (VN P [ PR (VN P (U . 9,200,000 |..cevuunnnnnns (1 P [ PO (VI P, 359,504 |. 04/15/2037 . [1.C FE ....
Invesco CLO LTD 20241RA 2024-1RA BR  5.773%
.. 46148J-AC-8 [04/15/37 ervvvniiiiiiiiiiiiii e . 04/02/2026 . |Paydomn ......eeeeeiiiiniiiiiiiiiinn foreeneeeeiiiieees o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.......eeunnnns [ PR (VN P [ PR (1 P 0 |oueeen 10,000,000 |.....oeuvnnnenn (1 P [ PO [V PO 276,910 |. 04/15/2037 . |1.C FE ....
Invesco CLO LTD 20241RA 2024-1RA CR  6.223%
L 46148J-AE-4 [ 04/15/37 ovvveniiiiiiii e . 04/02/2026 . |Paydonn ......evviiiiiiiiiiiiiiiinnn foreeneeeeiiiinneees 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 (VI P, 298,035 |. 04/15/2037 . |1.F FE ....
KKR Financial CL ~ 44A 44A X  4.575%
L A481950-AL-7 [01/20/39 oevviniiiiiiin e . 04/20/2026 . |Paydomn ......eevveiiiiiniininiiiiinn Jerinneeeeiiieees o 625,000 |........... 625,000 |........... 625,000 |....een..nd 625,000 |oeevveniiiinns [ PR (VN P [ PR (1 P (U RN 625,000 |.....oennnnnnns (1 P [ PO [V F 8,964 |. 01/20/2039 . |[1.A FE ....
Kref 2018-Ft1 LT2021FL2 2021-FL2 AS  5.051%
L AB275R-AC-1 [ 02/15/39 iviviiiiiiiiii . 06/17/2026 . |Paydonn ...coevuuniiiiiiiiiiiiiiiiinn fenineneriiies fend 9,574,815 |........ 9,574,815 |........ 9,574,815 |........ 9,574,815 |...covvennnnnns [ PR (VN P [ PR (1 P (U . 9,574,815 [...ccevvnnnnnns (1 P [ PO (VI P, 202,243 |. 02/15/2039 . [1.A FE ....
Madison Park Fun201414A 2014-14A AR4
..55818R-BL-9 |10/22/30 ... . 04/22/2026 . |Paydomn ......eenveviiiinnniiniiinns Jovviineeeiiiiiinees foens 1,784,767 |........ 1,784,767 |........ 1,784,767 oo 1,784,767 |ooevvvnneeenn 0 o0 o0 o0 0 e 1,784,767 |.. . 10/22/2030 . |1.A FE ....
Navesink CLO, 623
.. B63942Y-AN-4 [ 01/15/36 .ovvvniiiiiiiiiiiiiii . 04/15/2026 . |Paydomn ......ueveiiiiiniininiiiiinn Jornneeeiiiineees o 400,000 |.......... 400,000 |.......... 400,000 |.......... LE1VLV (V[0 RN | [ AN ) I RO | [ FORRUPIN | ) AP | ) AP, 400,000 . 01/15/2036 . |1.A FE ....
Nor thwoods Capit201715A 2017-15A XR3 ~ 4.675%
. 66860G-BG-8 |03/20/38 ... .. |- 04/20/2026 . | Paydown ... .. 375,000 375,000 375,000 |...........375,000 |.... .375,000 |.. . 03/20/2038 . |1.A FE ....
Oaktree CLO %
..67402P-AC-1 | 04/20/37 .. |- 06/10/2026 . |Paydonn .......oveeiiiiiiiniiiiiinnn Jeinneeieiiees foes 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |......ccoeveeen0 Joovvvrnnneneen 0 Jovvvviiiennnn 0 e 0 o0 e 7,000,000 |.. ...262,994 . 04/20/2037 . [1.C FE ..
..67576F-AN-9 |0CT18 2018-18A B2R  3.135% 04/16/31 . .. |- 04/16/2026 . |Paydomn .....eeneeeeemnnnieeeeenni fereeeeeeenieeeeee foees 22,430,000 |....... 22,430,000 |....... 22,430,000 |.......22,430,000 |..eeveueeeeen0 Joeennnieeeeen 0 e 0 e 0 e 0 e 22,430,000 |.. ...351,568 |. 04/16/2031 . |1.E FE .
OHA Loan Funding20131A 2013-1A A2R3  5.366%
LB7706H-BU-1 [ 04/23/37 .o . 06/12/2026 . |Paydomn .ceevveneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 8,700,000 |........ 8,700,000 |........ 8,783,520 |........ 8,774,676 |oeeeeeeeeeennn0 |oeeees (74,676) |oeeeeeeeennn 0 v (74,676) [oveeeeeeenn 0 e 8,700,000 [-eeeeeeeennnnn (VI PO [ PO 0 |oeeenens 305,272 |. 04/23/2037 . |1.A FE ....
Palmer Square CL20241A 2024-1A B 5.673%
..69708J-AC-7 [04/15/37 orrneiiieiniiie e e . 04/15/2026 . |Paydomn .eeevuueierernniinnerennnns foereerennnanaaee [aeeas 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 f....cceennnnnes (U T [V PP (U T [V PP [ 11,000,000 |..cevvennnneees [V PP (U T 0 Joeennnans 313,303 |. 04/15/2037 . |1.C FE ....
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Palmer Square CL20241A 2024-1A C  5.973%
..69703J-AE-3 | 04/15/37 oovvviiiiiiiiiiii . 04/15/2026 . |Paydown .........cooeeiiiiiiiiiiiinns feniiiiiiiiieiieiens [ 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 [..eevvvrrrnnnns 0 e (VO 0 | (VO [V R 13,000,000 . 04/15/2037 . (1.F FE ....
Palmer Square CL20181A 2018-1A A1R
..69703P-AL-3 | 04/18/37 ... . 06/18/2026 . |Paydown ..........cooeeeiiiiiiiiinnns foniiiiiiiiiiiiiiins fonen 1,600,000 |........ 1,600,000 |........ 1,604,800 |........ 1,604,589 |........ceeeenn0 fornnnnnnn(4,589) [ounnnnnnnnnnnn 0 [ (4,589) |0 |, 1,600,000 |.. . 04/18/2037 . (1.A FE ....
Palmer Squar
..69704C-AA-5 |4.451% 02/15/33 . 05/15/2026 . |Paydown .........oooeeiiiiiiiiiniinns feniiiiiiiiiiiiiiins feiinin 208,000 |.......... 208,000 [...........207,480 |[........... 207,488 |............... 0 s 512 |oeiiiiiiinns [V ST 512 |oveiiiiiiens 0 eeeeenn 208,000 . 02/15/2033 . [1.A FE .
Regatta XXIV Fun20215A . 2021-5A X  4.775%
.. 7588OH-AL-4 |01/20/38 ..oovvvviiiiiiiiiiiiiiiiiiiieeeeeee . 04/20/2026 . |Paydown ..........ooeeeeiiiiiiinninns feniniiiiiiiiiiiinns foiiin 556,667 |...........566,667 |...........566,667 |........... £ I A Y | e | N P | | R | B R 556,667 . 01/20/2038 . [1.A FE ..
..76761R-BG-3 |RSRVA 2016-3A AR3  4.725% 01/18/34 .. . |- 04/20/2026 . [Paydown ... . 1,728,306 1,728,306 |.... ... 1,728,306 |.. . 01/18/2034 . [1.A FE ..
..77341D-AA-5 |ROCKT 2017-3A A 5.127% 10/20/30 . 04/20/2026 . |Paydown ..........oooeeiiiiiiiiiiinns fennininiiiniiiiines feiiiiin, 3,125 ....3,121 ...3,125 |.. . 10/20/2030 . [1.A FE .
Romark CLO Ltd 20193A 2019-3A A2AR
LTTE8TM-AL-4 | 10/15/34 ooooiiiiiiii . 05/14/2026 . |BANK of AMERICA SEC .............. [eeeeevvvvinnnnininns founs 15,039,150 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 [...evvvrrrnnnns 0 e (VO 0 | (VO [V R 15,000,000 . 10/15/2034 . [1.C FE .
Romark CLO Ltd 20193A 2019-3A BR  6.085%
LTTE8TM-AN-0 | 10/15/34 oo . 05/14/2026 . |BANK of AMERICA SEC .............. feeeevvvviinnninninns founnns 7,216,173 |........ 7,250,000 |........ 7,250,000 |........ 7,250,000 |..oeeeieennnns 0 e (VO 0 | (VO 0 fnns 7,250,000 . 10/15/2034 . [1.F FE .
Starwood Commerc2021FL2 gage T 2021-FL2 A
..78486B-AA-2 |4.948% 04/18/38 ...oooevviiiiiiiiiiii . 04/16/2026 . |Paydoun ..........cooeeeiiiiiiiinnnns feniniiiiiiniiiiiens foennn 1,451,336 |........ 1,451,335 |........ 1,451,335 |........ 1,451,335 |ovvvinnnnnnns 0 e (VO 0 | (VO 0 fnns 1,451,335 [oovvviinnnnnns (VN 0 | [V 24,207 |. 04/18/2038 . |1.A FE ....
Starwood Commerc2021FL2 gage T 2021-FL2 AS
..78486B-AC-8 |5.204% 04/18/38 ...coovvvvviiiiiiiiiiiiiiis . 06/18/2026 . |Paydown .........ocoeeeiiiiiiiiiinnns foneiiiniiniiiiiiens [ 20,157,003 |....... 20,157,003 |[....... 19,880,767 |....... 20,126,832 |oeevvvvvrnnnnns 0 fens E LU A Y PO 0 fnns F LU A R PO [V R 20,157,003 |....oevvvvnnnns (VN 0 | [V 432,812 . 04/18/2038 . |1.A FE ....
720 East CLO Ltd20241A 2024-1A A1 5.273%
..B1785B-AA-4 | 04/15/37 ooovvviiiiiiiiiii . 06/09/2026 . |Paydown ...........cooeeiiiiiiiiinnns fonniiiniiiiiiiiinns fonen 8,500,000 |........ 8,500,000 |........ 8,500,000 |........ 8,500,000 |.......ceenennn 0 e (VO 0 | (VO 0 fnns 8,500,000 |.....ceveennns (VN 0 | [V 300,082 |. 04/15/2037 . |1.A FE .
720 East CLO Ltd20241A 2024-1A B 5.673%
..B1785B-AE-6 | 04/15/37 oovvveiiiiiiiiiii . 06/09/2026 . |Paydoun ............ooeeiiiiiiiiinnns feniiiiniiiniiiiiens fonen 5,500,000 |........ 5,500,000 |........ 5,500,000 |........ 5,500,000 |.....ceeennnns 0 e (VO 0 | (VO 0 fnns 5,500,000 [..ccceeiiinnnn (VN 0 | [V 208,654 |. 04/15/2037 . |1.C FE .
Sixth Street CL0202424A 2024-24A A 5.186%
..830110-AA-3 | 04/23/37 .. |- 04/17/2026 . |Paydoun ... 26,590,000 26,757,517 |.......26,736,012 [.....cccounnnnn 0 fonens (146,012) |. 26,590,000 |.. .. 687,638 |. 04/23/2037 . [1.A FE ..
..83614D-AU-9 | SNDPT 2019-4A ATR  4.947% 04/25/33 . 04/27/2026 . | Paydoun . . 317,018 . 317,018 |. . 317,018 |. ...0 ] 317,018 8,082 |. 04/25/2033 . [1.A FE ..
..83614D-Al-5 | SNDPT 2019-4A BR  5.567% 04/25/33 .... .. |- 05/14/2026 . | HUNTINGTON ..5,500,000 ..5,500,000 |........5,500,000 |.... .0 .5,500,000 |.. 2,771 |. 04/25/2033 . [1.C FE .
Symphony CLO Ltd202443A 2024-43A A2  5.393%
..87170B-AC-0 | 04/15/37 oovvvieiiiiiiiiiiiii . 05/29/2026 . |Paydoun ..........cooeeiiiiiiiiiinnns feniiiiiiiiiiiiiiins foein 6,000,000 |........ 6,000,000 |........ 6,054,600 |........ 6,048,790 |............... [V R (48,790) [vvvvvvernnnnns (U - (48,790) [vvvvvvvrnnnnns 0 fnns 6,000,000 |.......ceeen (VN 0 | [V 206,675 |. 04/15/2037 . |1.A FE .
Symphony CLO Ltd202442A 2024-42A A1 5.210%
..871987-AA-1 | 04/17/37 eovvvviiiiiiiiiiiiiiiiiiiieiieecceeees . 05/28/2026 . |Paydoun ...........oooeiiiiiiiiiiiins feniiiiniiiieiiiiins foien 3,000,000 |........ 3,000,000 |........ 3,008,250 |........ 3,007,960 |............... 0 fens (7,960) [covvvvvnnnnnnnn (U . (7,960) [o0vvvvvnnnnnnns 0 fnns 3,000,000 |...ceevrennnns (VN 0 | [V 98,327 |. 04/17/2037 . |1.A FE .
TICP CLO Ltd ~ 201811A 2018-11A AR
..872490-AL-4 | 04/25/37 . 05/07/2026 . |Paydown ...........oooeeeiiiiiininnns foniiiniiiiiiiiiiins fonen 2,000,000 |........ 2,000,000 |........ 2,006,000 |.... ... (5,797) | C(5,797) vl 0 e 2,000,000 |.. . 04/25/2037 . [1.A FE ..
..92557U-AY-3 |VIBR 2015-3A A2RR  5.787% 10/20/31 .. . 04/20/2026 . |Paydoun .........ooooiiiiiiiiiiiinins feiiiiiiiiiiiiieiies [ 8,511,875 |........ 8,511,875 |........ 8,511,875 |.... K L | B IR 8,511,875 |.. . 10/20/2031 . [1.A FE .
Vibrant CLO Ltd 202316A 2023-16A AR  5.673%
..925930-AN-9 | 07/15/36 ...evvvviiiiiiiiiiiiiiiiiiiiiiii e . 06/03/2026 . |Paydown .........oooeiiiiiiiiiiiiinns feeiiiiiiiiiiiiiiins e 27,000,000 |....... 27,000,000 |....... 27,000,000 |.......27,000,000 |..........oeeeu0 Jovevevveeeennnn 0 fovvvininnnnnnn 0 [ 0 0 27,000,000 [..ooeeeeennnnns 0 fooeiinnnnnees [ PP [ 998,773 |. 07/15/2036 . |1.C FE .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 544,112,025 543,908, 107 544,191,423 534,375,044 0 (473,188) 0 (473,188) 0 543,908, 107 0 203,918 203,918 17,279,109 XXX XXX
Fort Washington 20191A -1 2019-1A XR2
..349180-AU-6 |4.725% 10/20/37 ...coovviiiiiiiiiiiiiiiiiiieees . 04/20/2026 . |Paydown ........oooeiiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies [ 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 1,000,000 |............... 0 fooeiinnnnnees [ PP [ 24,404 |. 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 0 0 1,000,000 0 XXX
..06761*-AA-4 | BARINGS Barings NAPLF 11 4.250% 10/11/31 . |. 06/25/2026 . |Redemption 100.0000 .2,367,327 |.... .0 0 el 2,367,327 .. 0 . 10/11/2031 .
..723046-AA-8 |PINEBRIDGE ~ 8.417% 09/21/32 ... ... |- 04/27/2026 . |Redemption 100.0000 . .0 0| 0| . 09/21/2082 .
..723046-AB-6 | PINEBRIDGE 10.417% 09/21/32 ... . 04/27/2026 . | Redemption 100.0000 . .0 0| , 0| . 09/21/2032 .
..G6847@-AA-3 | SoFi Class A 05/21/33 . 06/12/2026 . | Redemption 100.0000 . .0 0| . 1,519,545 0| . 05/21/2033 .
..G6847@-AB-1 | SoFi Class B 05/21/33 . 06/12/2026 . | Redemption 100.0000 . . .0 0| .531,609 0| . 056/21/2033 .
..66847@-AC-9 | SoFi Class C 05/21/33 . 06/12/2026 . | Redemption 100.0000 . ..679,210 .0 0| .679,210 0| . 05/21/2033 .
..G6847@-AD-7 | SoFi Class D 05/21/33 . 06/12/2026 . | Redemption 100.0000 . ..216,841 .0 0| .216,841 0| . 056/21/2033 .
..G6847@-AE-5 |SoFi Class E 05/21/33 ... ... |- 06/12/2026 . |Redemption 100.0000 ....... . .0 .0 . . .0 . . 05/21/2033 .
..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 ........cceeennnnn . 06/29/2026 . | Redemption 100.0000 ....... 0 0 0 . 09/30/2033 .
HGI MULTIFAMILY CREDIT FEEDER  4.000%
.. 404410-10-5 12/31/36 oooveveiiiiiiiiiiiiiiieiee . 06/03/2026 . | Redemption 100.0000 ....oew fooveiiiiiiiiiiiiiins oo 1,149,736 |........ 1,149,736 |........ 1,149,736 |........ 1,149,736 [..oovvnnnnne. 0l [ 0 Jooeeeeiiieenn [ 0 feenns 1,149,736 [.vvvvvvnnnnns [ 0 Jooeeeiiieeenn [ 21,580 |. 12/31/2036 . |1.F PL .
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..056018-AA-8 |Benefit Street Partners  6.000% 12/31/28 ... |. 05/22/2026 . |Redemption 100.0000 ....cev forreeeemiiiiieeeenn o 1,469,637 |........ 1,469,637 |........ 1,469,637 |........ 1,469,637 |oeeveuereenne (U1 PO (VI PO [ PO (VI PO (U 1,469,637 |.eeeeeeeennnnn (VI PO [ PO [V PO 40,024 |. 12/31/2028 . |2.B PL ....
Bridgecrest Lend20231 Secur 2023-1 C
..108056-AE-2 |7.100% 08/15/29 .....ceeeemmmeieeeeennieeeeeeennas . 06/15/2026 . |Paydomn .ceeveeneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 6,869,867 |........ 6,869,867 |........ 6,869,085 |........ 6,869,649 |........ennnnn. 0 Joeeeeees 218 e (V1 PO 218 e (U 6,869,867 [..eeeeeeennnnn (VI PO [ PO (VI PO 211,745 |. 08/15/2029 . |1.A FE ....
Bridgecrest Lend20242  Secur 2024-2 A3
..10805M-AC-1 [5.840% 06/15/28 ......ceeeeeeeeieeeeeeneieeeeeees . 05/15/2026 . |Paydomn .ccevueneeeeenniiiieeeeeninn Joeeeeeenieeees feeeeeeens 433,863 |....oeennnn 433,863 |........... 433,862 |........... 433,862 |.....cevunnnnns (U1 PO 2 e [ PO 2 e (U 433,863 |......covnnnnns (VI PO [ PO (VI IO 8,724 |. 06/15/2028 . |1.A FE ....
Bridgecrest Lend20242  Secur 2024-2 B
..10805M-AD-9 |5.940% 02/15/30 ...eevvenmeieeinniieeeeeneneeees . 06/15/2026 . |Paydomn .ccevvueeeeeenniieeeeeennn foenneeeeeenieeee fens 5,030,391 |........ 5,030,391 |........ 5,029,925 |........ 5,080,257 |oeeeerennnnnnns 0 Joeeeeees 133 | (V1 PO 133 | (U 5,030,391 [..cccvvvnnnnnns (VI PO [ PO 0 |oeeennns 138,783 |. 02/15/2030 . [1.B FE ....
Bridge Trust ~ 2025SFR1 2025-SFR1 B 4.200%
. 10807G-AB-4 [ 09/17/42 e . 05/01/2026 . |Paydomn .eeevveneeeeenniieeeeennnn e eeeeneeee feeeeeeeens 19,326 [oceeeeeeee 19,326 |oeeeennnnnns 18,421 |oeeeennnnns 18,468 |..cceeeeennnnnn 0 Joeeeeees 859 |.ieiiiins (V1 PO 859 |.iiiiiins 0 Joeeeeees 19,326 |eevevnnaens (VI PO [ PO [V AU 338 |. 09/17/2042 . |1.D FE ....
Cascade Funding 2022AB2 Trust 2022-AB2 A
..12530J-AA-0 [2.000% 02/25/52 ...cevvennaeeeeinnnaeeeeenniaeeeas . 06/25/2026 . |Paydomn .ccevuuneeeeenniieeeeeennnn Joeeeeeenieeees fereeeeens 869,592 |........... 869,592 |........... 823,349 |....ennnnn. 857,583 [...ccvvvnnnnnns (U 12,009 [oooeeeeennnnns (U 12,009 [oooieeeennnnns (U 869,592 . 02/25/2052 . |1.A FE ....
CoreVest America20204 e Ltd 2020-4 XB
L 21873A-AE-7 [2.456% 12/15/52 ..oeeeeeieeeeeee s . 06/01/2026 . |Paydomn .ccevveneeeeenniieeeeeennn Joeneeeeeeeenieees feeee e [V [V PO 33,433 | 17,445 |oooeeee (U (17,445) |.cceernnee (U (17,445) |.ccevnnenee [ 0 . 12/15/2052 . |1.A FE ....
CoreVest America20204 e Ltd 2020-4 B
21873A-AG-2 [ 1.707% 12/15/52 oeeeeeeieeeiieie e . 06/01/2026 . |Paydomn .ceeeeeeeeeennnieeeeennn fereeeeeeeeniieeeeee foeeeeen. 376,538 il 376,538 |........... 338,501 |........... 373,221 [ooeeeiiines [V 3,317 |oeeeeiiees (U1 3,317 |oeeeeiieees (U 376,538 . 12/15/2052 . |[1.A FE ....
CoreVest America20212 e Ltd 2021-2 A
..21873B-AA-3 [1.408% 07/15/54 . 06/01/2026 . |Paydomn .ceeveeeeeeenniieeeeenninn fereeeeeeeenieeeeee [eeeen 1,624,039 [l 1,624,039 |........ 1,446,941 ....59,980 |. ..59,980 [oeeeuiiieeennn0 foeennns 1,624,039 |.. . 07/15/2054 . |1.A FE ....
CoreVest America20203 e Ltd 2020-3 XA
.. 21873C-AC-7 [3.722% 08/15/53 ...eeereeeeeeineee e . 06/01/2026 . |Paydomn .ceeveeeeeeenniieeeeenni fereeeeeeeniieeeees e 0 e (U PO 348,843 |............ 25,448 |....cceeennnnnn (U (25,448) |.ccevvnnnnnnnnn (U (25,448) |.ccevvnnnnnnnnn [ (VI IO (VI PO [ PO [V IO 188,685 |. 08/15/2053 . [1.A FE ....
CoreVest America20211
..21873L-AA-1 | 1.569% 04/15/53 .. . 06/01/2026 . |Paydomn .ceeveeeeeeenniieeeeennin feeeeeeeenieeeee e 1,374,521 1,374,521 |........ 1,164,032 |.... A3 0 A3 [0 e 1,374,521 .. 7,461 |. 04/15/2053 . [1.A FE ....
CoreVest Amer ica20:
..21873N-AA-7 [1.900% 10/15/54 . 06/01/2026 . |Paydown ... ..992,411 ..894,759 |.... .. 15,867 |. 992,411 . 10/15/2054 . |1.A FE ..
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.2,357,681

™
s
m

AA-7
.. 225470-QY-2 | CSMC 2005-5 A2F  4.816% 04/25/36 .. . 06/25/2026 . [Paydown .
.. 23345-AC-9 | DT Auto Owner Tr20233A  6.400% 05/15/29 .... |. 06/15/2026 . |Paydown .
ELARA HGV TIMESH2023A ER 2023-A B 6.530%
..28415A-AB-3 | 02/25/38 ....evviieiiiiiieeia .
..28416T-AB-1 | EHGVT 2019-A B 2.910% 01/25/34
Exeter Automobil20213A ables  1.550%

. 02/25/2038 .
. 01/25/2034 .

I
.
m

. 06/25/2026 . | Paydown ...
. 05/25/2026 . |Paydoun ...

.. 295,607
. 1,263,817

295,607
..1,263,817

206,439 |....
..1,263,611

296,575 |....

. ... (968) |
.1,263,464 |....

....206,607 |..
.1,263,817 |..

o
-
m

..30166A-AF-1 | 08/15/27 eeeveiiiiiiieiiiiiiiie e . 04/15/2026 . [Paydown .....ooovviiiiiiniiiiiiieens i | 3,089,719 |........ 3,089,719 |........ 2,963,958 |........ 3,046,014 |.....eeeeee. 0 forneeen 43,705 |eiiiiienn. 0 forreeen 43,705 |eiiiinenn. 0 foueeees 3,089,719 [ooeeeeinnnns (U IO 0 foreeeieiinnns 0 foreeinnns 15,964 |. 06/15/2027 . |1.A FE ...
Exeter Automobil20254A ables 2025-4A A2

..30167K-AB-7 |4.530% 03/15/28 ....cevvviiiiiiiiiiiiiieeiiiies . 06/15/2026 . [Paydown .....covvviiiiiiiiiiiiiiens fiieeieeiiiens o 11,013,442 |....... 11,013,442 |....... 11,012,939 |....... 11,013,141 [l 0 foreeeans 302 [oveiiaiiiins 0 foreeians 302 [oreeiaiiinns 0 foon 11,013,442 | (U IO 0 foreeeieiinnns [V IO 203,945 |. 03/15/2028 . |1.A FE ...
Finance of Ameri202381 tured 2023-S1 A1

..31739R-AA-1 13.000% 02/23/53 ....eevvviiieiiiiiiiiaeeiiiies . 06/25/2026 . [Paydown ......ccuviieieiiiiiiiiiiens foviiieeeeeiiens e 283,620 |....eeenn 283,620 [.......eee 260,308 |........... 282,246 |..ooeieinnnnns 0 foeeeens 1,374 [ 0 foreeeenns 1,374 [ 0 foeeeenns 283,620 |...ovveiiennnn (U IO 0 foreeeieiinnns [ PP 3,413 |. 02/23/2053 . [1.A FE ....
Finance of Ameri202382 tured 2023-S2 At

..31739T-AA-7 |6.500% 04/25/73 ...oeevnniiiiiiieiiiiiieeeeis . 06/25/2026 . [Paydown ......ccvveiiiiiiiiiiiiiiens foiiieeieeiiens o 36,951,173 |....... 36,951,173 |....... 36,169,494 |....... 37,229,138 |..vveireennnns 0 f..... (277,965) [..vvvveeeannnne 0 f..... (277,965) [..vvvveeeannnne 0 foon 36,951,173 |.oevvieeennnns (U IO 0 foreeeieiinnns 0 [ 1,189,555 |. 04/25/2073 . |1.A FE ....
Finance of Ameri2024S2 tured 2024-82 At

.. 31739V-AA-2 | 3.500% 04/25/74 .....evvvviieiiiiiiieieiiies . 06/25/2026 . [Paydown ......cccuvviiiiiiiiiiiieens Joeniiiieeeeeniiies | 86,518 [............ 86,518 |............ 83,571 |.vveennnn 84,743 | 0 foeeeens 1775 i, 0 foreeeenns 1775 i, 0 foreeianns 86,518 |...ooiiieens (U IO 0 foreeeieiinnns [ PP 1,231 (. 04/25/2074 . |1.A FE ...
Finance of Ameri202481 tured 2024-S1 A1

..31740R-AB-6 |3.500% 02/25/74 .......evvvvieiiiiiiiiaeiiiiiies . 06/25/2026 . [Paydown ......cccuvviiiiiiiiiiiiiines foeniiiieeeeiiins | 1,052,942 |........ 1,052,942 |........ 1,018,810 |........ 1,034,511 [ 0 foueeees 18,431 [oveeeeennis 0 foeeees 18,431 [oveeeeennns 0 foueeees 1,052,942 | (U IO 0 foreeeieiinnns 0 foreeinnns 14,039 |. 02/25/2074 . |1.A FE ...

Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%
..33767P-AA-6 | 07/17/39 ...
FirstKey Homes
..33768J-AA-9 | 2.135% 12/17/38
GE CAPITAL MTG SERVICES INC 1998-HE1 A7

. 06/01/2026 . | Paydown ... ... 45,308 ...45,308 ... 43,703 |............ 44,683 |.... ..45,308 |.. . 07/17/2039 . |1.A FE ...

=
-
m

. 06/01/2026 . [Paydown ....ccovuvviiiiiiiiiiiiiieens Joniieeeeeniiiies e 086 [.eveeennn. 086 [oveeeennns 844 | , , 022 |0 [ , . 12/17/2038 .

..36158G-BB-3 |6.465% 06/25/28 .. . 06/01/2026 . [Paydown . . 06/25/2028 . [5.C FM ..

..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% . 06/01/2026 . |Paydoun ... . 12/25/2037 . [5.C FM ..
GLS Auto Receiva20213A st

23B268L-AG4 | .eeeiiiiiiiiie e . 05/15/2026 . [Paydomn .......cceeeeiiiiiiiiiiieens oo oo 241,153 |........... 241,153 |........... 227,59 |........... 239,503 |0 e 1,651 |0 1,651 |0 [ 241,153 . 07/15/2027 . |1.A FE ...
GLS Auto Receiva20233A st 2023-3A C  6.010%

..36267P-AG-1 | 05/15/29 ....eveeiiiiiiiiiiie s . 06/15/2026 . [Paydomn .......cceveeiiiiiiiiiiiees foeriieeeeeeins e 2,030,194 |........ 2,030,194 |........ 2,080,082 |........ 2,080,159 |..ceeeeennne [ OO 35 | [ OO 35 | 0 foueeens 2,030,194 |...ooveeennnnee (O O 0 foreeeiiiiinas 0 foeeiinns 50,233 . 05/15/2029 . |1.A FE ....

GLS Auto Select 20232A les Tr 2023-2A A3
..36269E-AC-3 6.380% 02/15/29 ...ooovervriieeeeiiiieeeee . 06/15/2026 . [Paydown ......eeouveeeeeeiiiiiieees oo o, 2,546,347 |........ 2,546,347 |........ 2,545,977 |........ 2,546,235 |............... 0 [ M2 | 0 [ M2 | 0 [, 2,546,347 |...uveee... 0 loeeeeiee 0 [, 0 foeeennnns 78,544 |. 02/15/2029 . [1.A FE ....
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GLS Auto Receiva20234A st 2023-4A C  6.650%
.. 362920-AE-1 | 08/15/29 .ooovviiiiiiiiiiii . 06/15/2026 . |Paydoun ..........cooeeeiiiiiiiininns foniiniiiiiiiiiiiins foeein 3,654,758 |........ 3,654,758 |........ 3,654,030 |........ 3,654,429 |............... 0 s 330 |oeeeeriiinnnns [V ST 330 |oeereriiiinnns 0 fnns 3,654,758 [....evviiinnnns (VN 0 | [V 104,306 |. 08/15/2029 . [1.A FE ....

GLS Auto Receiva20242A

..37964V-AD-9 | 11/15/28 ... . 06/15/2026 . | Paydoun ... ..2,448,330 |........ 2,448,330 |........ 2,447,996 |........2,448,248 |....oooeennn0 foniiiiiin82 0 |82 el 0 |, 2,448,330 |.. . 11/15/2028 . |1.A FE ...
GLS Auto Rec .

.. 37989A-AG-9 | 01/16/29 ...oovriiiiieiiiiiiei e . 06/15/2026 . [Paydonn .......ccevveeiiiiiiiiiiinens Joeviiineeeeiiiiees e 1,237,468 |........ 1,237,468 |........ 1,237,349 |........ 1,237,422 | [V O L F [V O L7 F 0 foeeees 1,237,468 |............. (O O [V O, [\ O, 31,024 |. 01/16/2029 . [1.C FE ....
GLS Auto Select 20243A

..37989E-AC-0 |5.590% 10/15/29 ...ccvvvviiiiiiiiiiiecciiiees . 06/15/2026 . [Paydoun .......ccevveiiiiiiiiiiiinins fooniiieneeeiiiiies e 152,362 |ocveeenns 152,352 [ooeoeeees 152,350 |....co.... 152,273 |ovveeeeennes [V O 78 |oeeeiiiiannns [V O FL: ) PO (I O 72572 (O O [V O, [ O 3,504 |. 10/15/2029 . [1.A FE ....
GLS Auto Receiva20223A

L 3B0T40-AE-6 | .eveeeeieiiiiiiiiiiieeeeceee . 06/15/2026 . [Paydown .......ccvveiiiiiiiiiiiinnns Jooniiieneeeiiiies e 1,097,511 |........ 1,097,511 |........ 1,114,531 [........ 1,101,791 |l 0 fens (4,280) |.oeeeeeeeennnn [V O (4,280) |.oeeeeeeeennns 0 fnns 1,097,511 | (VN 0 | [\ O, 28,721 |. 06/15/2028 . [1.A FE ....

Hilton Grand Vac20242A

..43283J-AA-4 15.500% 03/25/38 . 06/25/2026 . |Paydown ... . 03/25/2038 . [1.A FE ..
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 . 06/25/2026 . |Paydown . . 02/25/2039 . [1.A FE ..
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . 06/01/2026 . | Paydown ... . 05/25/2036 . |1.A FM .

Home Partners of20211  Trust 2021-1 B
..437300-AC-0 | 1.978% 09/17/41
Home Partners 0f20213
..43730X-AB-0 | 2.649% 01/17/41 .....ooiiiiiiiiiiiiiiiiieces . 06/01/2026 . | Paydown
Home Partners 0f20213  Trust 2021-3 C
..43730X-AC-8 | 2.799%% 01/17/41
Home Partners 0f2021

. 06/01/2026 . | Paydown ... . 09/17/2041 . |1.B FE ....

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

. 06/01/2026 . | Paydown ... . 01/17/2041 . |1.E FE ...

L A3T32V-AA-4 | 2.302% 12/17/26 ..ooeiiiiiiiiiiiiiiiieeeeee . 06/01/2026 . | Paydoun . 12/17/2026 . |1.A FE ...
IRNIN HOME EQUITY 2006-1 2A4  6.060%
..464126-DA-6 | 09/25/35 ......eoiiiiiiiiiiiie e . 05/01/2026 . |Paydoun ... . 09/25/2035 . [1.D FE ..
..464120-AE-7 | IRWHE 2006- .6700 . . 06/01/2026 . | Paydoun . . 02/25/2036 . [1.A FM ..
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .. . 06/15/2026 . | Paydoun ... . 09/15/2065 . [1.A FE ..
321 Henderson Re20131A s LLC 2013-1A A
..46617F-AA-2 |3.220% 04/15/67 . 06/15/2026 . | Paydown . 04/15/2067 . [1.A FE ..
..46617T-AA-2 |HENDR 2014-1A A . |- 06/15/2026 . | Paydoun ... .0 . .0 [ .0 [ . 03/15/2063 . [1.A FE ..
..466285-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 . 06/01/2026 . |Paydown . 0 0 0 . 07/25/2036 . [1.A FM ..
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 . 06/01/2026 . |Paydoun . , X 0 0] 0 . 07/25/2036 . [1.A FM ..
..46650X-AA-1 | HENDR 2019-1A A 3.820% 08/17/71 . | 06/15/2026 . |Paydoun ... ... 104,877 |.... .0 . .0 [ .0 [ . 08/17/2071 . [1.A FE ..
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 . |- 06/15/2026 . | Paydoun ... .48, ...48,649 |.... .0 . .0 [ .0 [ . 08/15/2073 . |2.A FE ...
..46651R-AA-3 |HENDR 2019-C1 A 3.700% 04/15/72 .. . 06/15/2026 . [Paydown . ..200,893 ..200,893 |. 0 0 0 . 04/15/2072 . [1.F PL ..
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. . 06/15/2026 . |Paydoun ... 489,676 489,676 |.... .0 . .0 | .0 . . 06/15/2086 . [1.F PL ..
321 Henderson Re2021A1 s LLC 2021-A1 A
..46655B-AA-4 | 3.210% 02/15/79 . 06/15/2026 . |Paydoun ... 990,898 990,898 |.... . 02/15/2079 . |1.F FE ....

321 Henderson Re2022A1 s LLC 2022-A1 A
..476928-AA-4 |5.770% 12/15/81 ....ooeiiiiiiiiiiiiiiieeeeee . 06/15/2026 . [Paydomn .......cceeeeiiiiiiiiiiiiees e oo 664,354 |........... 664,354 |........... 664,354
LAD Auto Receiva20221A st 2022-1A C  6.850%
..501687-AC-1 | 04/15/30 ...
Luminace ABS-

........... 664,354 |.....ooeceenn0 o0 |0 il 16,420 | 12/15/2081 . (1.F FE ...

. 06/15/2026 . | Paydoun ... . 2,572,108 |........ 2,672,108 |........ 2,571,998 |........2,572,085 |....cccoeennnn0 e8| 0 24 |0 2,572,108 |.. .0 .. .72, . 04/15/2030 . [1.A FE ...

..55026C-AA-5 | 4.880% 07/31/62 . 04/30/2026 . |Paydoun ... e [ 48,179 L ...48,179 ... ...48,170 |.... ..48,179 |.. , . 07/31/2062 . [1.G FE ..

..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 .. ... |- 06/20/2026 . | Paydoun ... . . 10/20/2037 . |1.A FE .
MV Ouner Trust 20232A 2023-2A A 6.180%

..55400W-AA-7 | 11/20/40 . 06/20/2026 . | Paydown ... . 11720/2040 . [1.A FE ..

..57643L-LF-1 | MABS 2005-AB1 A6  5.971% 11/25/35 . . 06/01/2026 . | Paydoun ... . 11/25/2035 . |1.A FM .
MORGAN STANLEY 2006-12XS A5A  6.592%

BAT49E-AF-4 | 10/25/36 ..ooneerrieeeeeiiiee e . 06/01/2026 . | Paydown . 10/25/2036 . [1.A FM ..

..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . . |- 06/01/2026 . | Paydoun ... . 01/25/2047 . [1.A FM ..

..64352V-MA-6 | NCHET 2005-A A6  5.454% 08/25/35 .. . 06/01/2026 . | Paydoun ... . 08/25/2035 . |1.A FM .

New Residential 20225FR1 Loan 2022-6FR1 A

..64831K-AA-4 |2.400% 02/17/39 wooveeeeiiriieeeeeiiieeeees . 06/01/2026 . [Paydown . 02/17/2039 . [1.A FE ....
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NUVEEN CPACE LENDING RN FEEDER Class A Note
. 67080#-AA-6 |5.500% 03/20/60 ....evvivviirnnniiiiiiiiiiieeens . 06/22/2026 . |Redemption 100.0000 ....... foereiiiiiiiiiiiins e 935,020 |........... 935,020 |........... 935,020 |........... 935,020 |.....ccvvnnnnns [ PR (VN P [ PR (VN P (U R 935,020 |......ccvvnnnns (1 P [ PO [V PO 25,835 |. 03/20/2060 . [1.C PL ....
OneMain Direct A20191A ivable  3.950%
..68267E-AB-0 | 11/14/28 ... . 05/14/2026 . |Paydonn ......eevviviiiiniiiiiniiinn Joiineeeiiiiinees foes 1,979,306 |........ 1,979,306 |........ 1,873,691 01,957,035 [.oovvviiiiennnn 0 22,270 |00 22,270 |0 e 1,979,306 |.. . 11/14/2028 . |[1.A FE ....
OneMain Financia
..682696-AA-7 [ 1.750% 09/14/35 . 06/14/2026 . |Paydonn .....cevunvviiiininnniiiiiinn fonnineneeiiiees fee 5,042,703 |........ 5,042,703 |........ 4,518,768 |........ 4,866,376 |...euuniinennn (U - 176,327 [oeeiiiinnnnns (U - 176,327 [oeeiiiinnnnns (U . 5,042,703 |......covunnnns (1 P [ PO [V PO 36,594 |. 09/14/2035 . [1.A FE ....
OneMain Direct A20221A ivable 2022-1A A1
..68269D-AA-2 [4.650% 03/14/29 .....oevvnniiiiiiiiiiiiiiiiiis . 05/14/2026 . |Paydonn .......eveviiiiiiiiiiniiiinn feniinnineniiies fees 1,265,929 |........ 1,266,929 |........ 1,226,690 |........ 1,248,923 |....covvnnnnnns (U 7,007 [ooeeeiiiinnnnns (U 7,007 [ooeeeiiiinnnnns (U . 1,265,929 |[...ooovvnnnnnns (VN P [ PO [V P 21,430 |. 03/14/2029 . |1.A FE ....
OneMain Financia20211A ce Tru 2021-1A A1
..68269M-AA-2 [ 1.550% 06/16/36 .....oeevvvvnnniiriiiiiiieeceinnn . 06/14/2026 . |Paydonn .....evvuvviiiininniiniiiinn fonniineneeiiiinees foens 1,623,409 |........ 1,623,409 |........ 1,426,265 |........ 1,556,602 |ooevvenniinnnns (U . 66,807 [..coovviinnnnns (U . 66,807 [..coovviinnnnns (U . 1,623,409 |..covvnnnnnnnns (1 P [ PO [V PO 12,581 |. 06/16/2036 . |1.A FE ....
OneMain Financia20223A ce Tru 2022-3A A
..68269P-AA-5 |5.940% 05/15/34 ....covvvvnniiiiiiiiieneciiis . 06/14/2026 . |Paydonn ....cevvenvviiiinnniiiniiiinn fonninnneiiiinees feennnd 6,945,120 |........ 6,945,120 |........ 6,950,576 |........ 6,945,180 |......evunnnnns (U P ({111 AR (U P ({11 (U . 6,945,120 |.....ccevnnnnns (1 P [ PO (VI P, 165,643 |. 05/15/2034 . |1.A FE .
PACEWel| 6 Trust20221 2022-1 A 6.635%
..69410A-AA-4 1 10/11/60 . 06/10/2026 . |Paydoun .......ovvviiiininniiiiinnnns . 2,240,108 .2,207,668 |.... .87,140 |. 10/11/2060 . |1.A FE ..
..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 . 06/26/2026 . |Redemption 100.0000 . ... 12,523 ...12,523 |.... ...236 | 12/31/2031 . |[1.EPL .
Prestige Auto Re20242A s Trus 2024-2A A2
.. 741135-AB-3 [4.720% 02/15/28 . 05/15/2026 . | Paydown ... .. 898,131 898,131 898,084 |...........898,047 |.... . 02/15/2028 . |1.A FE .
Progress Residen2021SFR3st 2021-SFR3 B
.. T4333V-AC-8 [1.888% 05/17/26 .....ccvvmmmaeieeennnaaeeeennnnnns . 05/01/2026 . |Paydomn .ceevveneeeeeeniieeeeennnn Jorneeeeeenneeeee feeees 9,620,000 |........ 9,620,000 |........ 8,549,661 |........ 9,460,583 |...ccvvvunnnnns (U 159,417 oo (U 159,417 oo (U 9,620,000 |-eevveunnnnn (VI PO [ PO [V PO 75,677 |. 05/17/2026 . |1.C FE .
Woodward Capital2026CES4ent 2026-CES4 A1A
.. T4940C-AA-9 |5.124% 04/25/56 .. . 06/01/2026 . |Paydown ... .. 322,422 322,422 322,415 |.... 322,422 |.. . 04/25/2056 . |1.A FE ....
Woodward Capi tal20;
.. TA940E-AA-5 [4.762% 02/25/56 ...cevveeeeeeeennaeeeeeeniaeees . 06/01/2026 . |Paydomn .ceevveneeeeeeniieeeeennnn Jorneeeeeenneeeee feeees 1,854,267 |........ 1,854,267 |........ 1,854,248 |oooeeniiiieinnnnns (U1 PP (1 PO 19 | (1 PO 19 | (U 1,854,267 . 02/25/2056 . |1.A FE ....
Woodward Capital2026CES3ent 2026-CES3 A1A
.. T4940L-AA-9 |5.144% 03/25/56 .. . 06/01/2026 . |Paydown ... .. 927,087 927,087 927,063 |.... .927,087 |.. . 03/25/2056 . |1.A FE ....
Santander Drive 20
..80285U-AF-8 [4.490% 08/15/29 ...ceevruniiiiiiniieeeeeene s . 06/15/2026 . |Paydomn .cevvueeeeeeenniieeeeeenin foeeeeeennieeeeee foeens 10,445,629 |....... 10,445,629 |....... 10,377,368 |....... 10,435,663 |..ccevvvnnnnnnn [V 9,966 |.eevrnnnnnns (U1 9,966 |.eevrnunannns (U 10,445,629 |.....ccoeeen.nt (VI PO [ PO 0 |oeeennns 193,160 |. 08/15/2029 . [1.A FE ....
Santander Drive 20235 eivabl 2023-5 B
..80286P-AD-3 [6.160% 12/17/29 ....eeeeeeieieeeeeeee e . 06/15/2026 . |Paydomn ...cevveneeeeenniieeeeeennn Joenneeeeeeenieeee feens 3,332,623 |........ 3,332,623 |........ 3,331,789 |........ 3,332,377 oo 0 Joeeeeees L (V1 PO P (U 3,332,623 |...eoieeeeennn (VI PO [ PO [V PO 92,517 |. 12/17/2029 . |1.A FE ....
Santander Drive 20242  eivabl 2024-2 A3
..80286Y-AC-6 [5.630% 11/15/28 ...oeeieeeeeiieeeeeeee e . 06/15/2026 . |Paydomn .ceevveneeeeeeniieeeeennnn Jorneeeeeenieeeee feeees 2,677,426 |........ 2,677,426 |........ 2,677,211 |........ 2,677,396 |.oeevvennnnnnnn (1 PO 30 |eeeeenieens (1 PO 30 |eeeeenieens (U 2,677,426 |eeveeennnneenn (VI PO [ PO [V PO 62,015 |. 11/15/2028 . |1.A FE ....
Santander Drive 20227 eivabl 2022-7 C
..80287F-AE-2 [6.690% 03/17/31 ..eeeeeeeieee e . 06/15/2026 . |Paydomn ..ccevveeeeeeenniieeeeeennn feenneeeeeeenieeee feeees 1,159,214 |........ 1,159,214 |........ 1,182,489 |........ 1,164,920 |oeeeeennnnne (U (5,706) [-eeeeennnnnn (U (5,706) [-eeeeenennnn (U 1,159,214 | (VI PO [ PO [V PO 32,028 |. 03/17/2031 . |1.A FE ....
Santander Drive 20225 eivabl 2022-5 C
..80287H-AE-8 [4.740% 10/16/28 .....cceeeeeeeeeeeeeeieeeeeeeeeas . 04/15/2026 . |Paydomn ..cevueneeeeeriieeeeeennnn Joneeeeeenieeees fereeeeens 252,466 |........... 252,466 |........... 248,009 |........... 252,227 |oeeeeeennnnnn 0 Joeeeeees 289 | (V1 PO 289 | (U 252,466 |......cevnnnnnt (VI PO [ PO (VI IO 3,989 |. 10/16/2028 . |1.A FE ....
Santander Drive 20226 eivabl  5.690%
..802918-AF-9 [ 02/18/31 ..eeiieeieeee e . 06/15/2026 . |Paydomn .ceevueneeeeenniiieeeeeennin Jorneeeeeeenieeees fereeeeens 147,796 |........... 147,796 |oeeeennneee 146,826 |........... 147,415 | 0 Joeeeeees 381 | (V1 PO 381 | (U 147,796 |oveeeeeennnn (VI PO [ PO (VI IO 4,205 |. 02/18/2031 . [1.A FE ....
Sierra Receivabl20251A ng Co 2025-1A A
..82653C-AA-9 [4.810% 01/21/42 .oeeeeiiieiieieeeeeeee e . 06/20/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jeneeeeeenieeees fereeeeens 679,603 |........... 679,603 |eeevennnns 679,592 |....ceeennn 679,592 [..ccvvrnnnnnnns (1 PO L L T (1 PO Mot (U 679,603 |.cevvrinnnnn (VI PO [ PO [V PO 13,471 |. 01/21/2042 . |[1.A FE ....
Sierra Receivabl20251A ng Co 2025-1A B
..82653C-AB-7 [5.100% 01/21/42 ..eeeeieeeiiieeeeeeeee e . 06/20/2026 . |Paydomn .eeevuuneeeeenniieeeeeninn Jeneeeeeenneeees fereeeeens 867,235 |........... 867,235 |........... 867,123 |...ooeeen. 867,128 |oeeveeenee 0 Joeeeeees 106 [oeeeeeeennnns (V1 PO 106 [ooeeeeeeennens (U 867,235 |eeerniens (VI PO [ PO [V PO 18,226 |. 01/21/2042 . |1.F FE ....
Sierra Receivabl20241A ng Co 2024-1A A
..826935-AA-6 |5.150% 01/20/43 .eoveeeeeeeeeie e . 06/20/2026 . |Paydomn .ceevuuneeeeenniieeeeennnn Jeneeeeeenieeees fereeeeens 212,998 |eeeeennnns 212,998 |........... 212,940 |........... 212,942 oo (1 PO [ O (1 PO [ O (U 212,998 . 01/20/2043 . |1.A FE .
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 |5.830% 01/20/40 . 06/20/2026 . |Paydown ... .. 182,124 182,124 182,085 |.......... 182,086 |.... 182,124 |.. . 01/20/2040 . |1.F FE ..
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ... . 06/25/2026 . |Paydoun . .. 137,868 .... 137,868 .... 137,861 ..137,852 |.... ... 137,868 |. . 09/25/2037 . |1.A FE ..
TCW Direct Lending Secured B Note
..87251F-AD-1 |09/30/32 . 04/22/2026 . |Redemption 100.0000 ....... 2,942,864 |.... . 09/30/2032 . |2.B FE ..
..87303%-AA-9 |THL Credit  5.000% 12/31/27 . 04/30/2026 . |Redemption 100.0000 . ..103,952 |. . 12/31/2027 . |[1.F PL ..
..89177W-AE-9 | TPMT 2019-MH1 B1  3.750% 11/25/58 . . 06/01/2026 . | Paydoun . 1,502,046 |.. . 11/25/2058 . |1.A FE ..
Towd Point Mortg2026CES2t 2026-CES2
..B9190M-AA-2 [4.720% 02/25/66 ......ovvvvviinnnniiiiiiiiininens . 06/01/2026 . |Paydomn ....ceeeviiiiiininniiiiiinns Joveiininneiininnenes foonennn. 226,390 [0 226,390 |l 226,887 i, 0 . 02/25/2066 . |1.A FE ..
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Tricon Residenti2025FR1 2025-SFR1 A 4.737%
..895974-AA-1 | 03/17/82 oo . 06/17/2026 . |Paydown .........cooeeieeiiiiinnnnnns fonnniiiiiiiiiiiiins foiiiinn 113,783 [...eeeeeee 13,783 |.......... 113,876 |.......... 113,876 |ovvvveeeenenns 0 s [£) ) O [V ST (93) [ouvvvnnnnnnnnns 0 s 13,783 |t (VN 0 | [V 2,334 |. 03/17/2042 . |1.A FE .
Tricon Residenti2021SFR1 2021-SFR1 B 2.244%
..89614Y-AB-2 |07/17/38 ... .. |- 06/01/2026 . [Paydown ...........ccevveveereeenenns forviiiiiiiiiiiiiin s 8,675,000 |[........ 8,675,000 |........ 7,626,962 |........8,487,002 |[.... . 187,998 |0 [, 8,675,000 |. .97,334 |. 07/17/2038 . [1.B FE ..
..94980G-AJ-0 | WFHET 2004- . . . |- 06/01/2026 . | Paydoun ... ..277,309 |... 277,309 275,576 |...........275,804 [.... . e 277,309 ). ..5,577 |. 10/25/2034 . [1.A FM .
Westlake Automob20231A ivable 2023-1A C
..96042X-AF-2 |5.740% 08/15/28 .......eevvviviiiiiiiiiiiiiiiiiiees . 06/15/2026 . |Paydoun .........ooooeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [ 3,078,420 |........ 3,078,420 |........ 3,078,013 |........ 3,078,368 |.......ceennnn [V L7 IO [V . L7 IO [V R 3,078,420 [..cceeeennnnns (VO [V [V 72,763 |. 08/15/2028 . |1.A FE .
Westlake Automob20243A ivable 2024-3A A2A
..96043C-AB-6 |4.820% 09/15/27 ....coevvviiiiiiiiiiiiiiieieees . 05/15/2026 . |Paydoun ........cooooeiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens [ 3,221,022 |........ 3,221,022 |........ 3,220,801 |........ 3,220,976 |......eevneeeee [V 46 [oeeeniiiinnnnne [V 46 foeeerininnnnnne [V R 3,221,022 |.evvevnennnnns (VO [V [V 52,772 |. 09/15/2027 . |1.A FE .
Westlake Automob20223A ivable 2022-3A C
..96043P-AL-5 |6.440% 12/15/27 ...oooviiiiiiiiiiiiiiiiiiiieee . 04/15/2026 . |Paydown ........oooeiiiiiiiiiiiiiinns feieiiiiiiiiiiiiiies feeeenes 433,981 |........... 433,981 |........... 440,813 |........... 435,185 |............... 0 ooeenns (1,204) |.oooeeeennnn [V P (1,204) |.oooeeeennnn [ PP 433,981 |..eevvennnnnns 0 fooeiinnnnnees 0 . 12/15/2027 . [1.A FE .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 177,955,482 177,957,298 173,581,204 168,222,549 0 637,967 0 177,955,482 0 XXX XXX
..05377R-EH-3 | AESOP 2021-1A A 1.380% 08/20/27 .. . 06/20/2026 . |Paydown ...........ooeeeiiiiiiiiinnns feniniiiiiiiiiiieins fonn 10,712,500 |....... 10,712,500 |........ 9,447,482 |....... 10,540,130 |.... 0 e 172,370 [0 s 10,712,500 |. 0 . 08/20/2027 . [1.A FE .
..05377R-FV-1 | AESOP 2022-5A A 6.120% 04/20/27 .. . 04/20/2026 . | Paydoun . .. 478,000 . 478,000 ..478,758 |. 0 . (758) 478,000 0| . 04/20/2027 . (1.A FE .
..05377R-GJ-7 | AESOP 2023-2A A 5.200% 10/20/27 . 06/20/2026 . | Paydoun . 15,000,000 .15,000,000 14,971,898 |. 0 X 15,000,000 0| . 10/20/2027 . (1.A FE .
..24702G-AE-5 |DELL  5.390% 03/22/30 .. |- 06/22/2026 . [Paydoun .........cccccimniiininiinnn fooreeiiiiiiieieeeens | 1,178,682 |........ 1,178,682 |........ 1,178,654 1,178,673 |.... J | PO (1 ISR | B R 1,178,682 |.. .0 . . 03/22/2030 . [1.A FE .
HPEFS Equipment 202324 2023-2A C  6.480%
..44328U-AE-6 |01/21/31 . 04/20/2026 . | Paydoun ... .3,485,486 |.... .0 . . 01/21/2031 . [1.A FE ..
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 . 06/20/2026 . | Paydoun . . . 11/20/2050 . [1.C FE ..
..67190A-AB-2 | 0AKIG 2021-1A A2 1.930% 01/20/51 ... ... |. 06/20/2026 . [Paydown . .. . 01/20/2051 . [1.C FE .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 31,382,812 31,382,812 29,049,860 31,182,795 0 200,018 0 200,018 0 31,382,812 0 0 0 533,008 XXX XXX
Oxford Finance F20231A rust 2023-1A A2
..69145C-AA-2 |6.716% 02/15/31 ....eevvvrrrrnninniiiiiiiiiiininnns . 06/15/2026 . |Paydoun .........ooooeiiiiiiiiiiiiins foniiiiiiiiiiiiiiies [ 6,617,727 |........ 6,617,727 |........ 6,617,727 |........ 6,617,727 |...coooeeeets [V (VR [V (VR [V R 6,617,727 |oooeeeeeeens (VO [V [V 199,648 |. 02/15/2031 . |1.F FE .
Oxford Finance C2024A nd 111 2024-A A2
..69145D-AA-0 |6.675% 01/14/32 ..oevvvviiiiiiiiiiiiiiiiiiiieeees . 06/14/2026 . |Paydoun .........ooooveiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeees 5,262,654 |........ 5,262,654 |........ 5,262,654 |........ 5,262,654 |............... [V (VR [V (VR [V R 5,262,654 |......covvneene (VO [V [V 151,336 |. 01/14/2032 . |1.F FE .
Oxford Finance C2024A nd 111 2024-A B
..691450-AB-8 | 7.548% 01/14/32 ...coovvviiiiiiiiiiiiiiiiiiinees . 06/14/2026 . |Paydown ........oooeeeiiiiiiiiiiiinns feeeiiiiiiiiiiiiiies feeeenns 496,894 |........... 496,89 |........... 496,89 |........... 496,89 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 496,894 |............... 0 fooeiinnnnnees [ PP [ 16,158 |. 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) 12,377,275 12,377,275 12,377,275 12,377,275 0 0 0 0 0 12,377,275 0 0 0 367,142 XXX XXX
.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 .............. . 06/18/2026 . |Paydown ..........oooeeiiiiiiiinninns foniiiniiiiiiiiiiins foeen 1,643,068 |........ 1,543,068 |........ 1,637,530 |........ 1,540,696 |......cceeeeee 0 |eeeenns 2,31 | 0 eeeeenn 2,31 | 0 fnns 1,643,068 |.....cceennnnnn (VN 0 | [V 13,514 |. 10/18/2045 . [1.F FE .
CLI Funding LLC 20221A 2022-1A A1  2.720%
.. 12565K-AE-7 | 01/18/47 ... .. |- 06/18/2026 . |Paydoun ... .... 200,000 ... 200,000 |.. . 01/18/2047 . [1.F FE ..
GBX Leasing
..361528-AC-6 | 11/20/53 . 06/20/2026 . | Paydoun ... .0 . 0 0 . 11/20/2063 . [1.C FE ..
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 . 06/20/2026 . | Paydoun . 0 0| 0| . 02/20/2046 . [1.E FE ..
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .. . |- 06/20/2026 . [Paydown ... .0 . 0 0 . 09/20/2045 . 1.F FE ..
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 ... . 06/20/2026 . | Paydoun ... .. 408,177 ..403,123 |.... .0 . 0 0 . 09/20/2045 . 1.F FE ..
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 . 06/20/2026 . | Paydoun . ..511,875 ..509,392 |. 0 0| 0| . 09/20/2045 . [1.F FE ..
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 . 06/20/2026 . | Paydoun . .. 216,200 ..208,109 |. 0 0| 0| . 02/20/2046 . [1.F FE ..
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 ... . 06/20/2026 . | Paydoun ... . ..423,066 .0 . .0 . .0 . . 04/20/2046 . 1.F FE ..
..88315L-AS-7 |TMCL 2021-3A A 1.940% 08/20/46 .............. . 06/20/2026 . |Paydoun .........oooeeiiiiiiinniinnns feniiiiiiiiiiiiiiens feeennn 915,120 [l 915,120 ...l 876,365 |........... 0 0 0 . 08/20/2046 . 1.F FE ..
Tribute Rail LLC20221 2022-1 A 4.760%
..89609M-AA-7 | 05/17/52 . 04/17/2026 . | Paydoun ... 23,847,750 |....... 23,847,750 |....... 23,842,947 |.......23,846,5%9 |.... .0 . .0 |....... 23,847,750 |.. 0 . 05/17/2052 . [1.F FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 06/20/2026 . | Paydoun . .. 361,250 ..361, ..361,183 |. ..361,218 |. 0 0| .361,250 0| . 09/20/2045 . [1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. . 06/25/2026 . | Paydoun . ..218,750 . 218,701 |. ..218,651 |. 0 0| .218,750 0| . 09/25/2045 . [1.F FE ..
..G73346-AL-7 |RRPF ENG LEASING PP 4.350% 06/13/26 . 06/13/2026 . | Maturity .. . 4,000,000 ..4,000,000 |........4,000,000 |.... 0. 0. .0 . . 06/13/2026 . [1.G FE .
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 34,360,070 34,360,070 34,240,157 34,288,955 0 71,115 0 71,115 0 34,360,070 0 0 0 591,488 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 ] 07/30/51 tovvvvreeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieees . 04/30/2026 . |Paydown .......oeeeiiiiiiiiiiiiiiiees Jevveiiiiiiiiiiiiiies foiiinnn, 63,110 [.....oeeeee. 63,110 |............ 56,576 |............ 59,348 [...cccunnens 0 e 3,762 |ooeveieeennn [V PO 3,762 |ooeeeieennn 0 Joeeeeeennn 63,110 |...ooeverennns [ 0l [ 1,178 |. 07/30/2051 . |2.C FE ....
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..038779-AB-0 |ARBYS 2020-1A A2  3.237% 07/30/50 ............ . 04/30/2026 . |Paydomn ..cevueneeeeerniiieeeeennnn Joeeeeeeenneeees fereeeeens 198,003 |........... 198,003 |.eeunnnnen 183,889 |ovvuunnnnns 191,303 |ooeeiiiiinns (U1 6,700 [coeeeieeennnnns (U1 6,700 [ooeeeieeennnnns (U 198,008 |ovvuueeeennnnn (VI PO [ PO (VI IO 3,205 |. 07/30/2050 . [2.C FE ....
Belmont Holdings |, LLC SDC Belmont DD
..08042J-AA-9 | 10/31/28 . 06/01/2026 . |Various ... 0. o0 |- . 10/31/2028 .|12.C Z .....
..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 . 05/20/2026 . |Paydoun . 0 0| . 11/20/2047 . |2.B FE ..
..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 . 05/20/2026 . |Paydoun . 0 0| . 11/20/2051 . |2.B FE ..
..233046-AU-5 [DNKN 2025-1A A2l  4.891% 08/20/55 . . 05/20/2026 . |Paydoun . 0 0| . 08/20/2055 . |2.B FE ..
..233046-AlI-1 | DNKN 2025-1A A2I1  5.165% 08/20/55 . 05/20/2026 . |Paydoun . 0 0| . 08/20/2055 . |2.B FE ..
..26209X-AA-9 [HONK 2020-1A A2 ~ 3.786% 07/20/50 . |- 04/20/2026 . |Paydown ... .0 w0 ] . 07/20/2050 . |2.C FE ..
..26209X-AC-5 |HONK 2020-2A A2  3.237% 01/20/51 . 04/20/2026 . |Paydown ... 0. o0 |- . 01/20/2051 . |2.C FE ..
..26209X-AD-3 |[HONK 2021-1A A2 2.791% 10/20/51 .. . 04/20/2026 . |Paydoun . 0 0| . 10/20/2051 . |2.C FE ..
..26209X-AH-4 |HONK 2024-1A A2  6.372% 10/20/54 .. . 04/20/2026 . |Paydoun . 0 0| . 10/20/2054 . |2.C FE ..
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... . 04/30/2026 . | Paydown ... .0 0 . 04/30/2047 . |2.B FE ..
Focus Brands Fun20171A 2022-1 A2 7.206%
L BA4ATR-AB-2 [ 07/30/52 evvveiiiiiiiiiieeiei e . 04/30/2026 . |Paydomn ......euviiiiiiniiniiiiiiins feeeeeeiiies feeeeeeens 75,000 f............ 75,000 |oveerennnnns 75,000 |oveeennnnnns 75,000 |oveeenniinnnnns [ PR (VN P 0 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2  8.241%
.. 34417R-AC-0 | 10/30/53 . 04/30/2026 . | Paydown ... .. 36,250 0 .0 w0 ] . 10/30/2053 . |2.B FE ..
..380241-AA-7 20221 2022-1 A2  6.864% 10/30/52 .. . 04/30/2026 . |Paydoun . 25,000 s N N 0 | 0 0| 0. . 10/30/2052 . |2.C FE ..
..411707-AH-5 [HNGRY 2020-1A A2~ 3.981% 12/20/50 . . 06/20/2026 . | Paydoun . ... 52,750 . ...52,750 |. ...52,750 |. 0| 0 0| . 0. . 12/20/2050 . |2.B FE ..
..466365-AD-5 |JACK 2022-1A A2l  3.445% 02/26/52 . . 06/23/2026 . |Paydoun . 64,162,745 ,162,745 .62,431,968 |. 63,253,213 |. 2 | 0 0| ,162,745 0. . 02/26/2052 . |2.C FE ..
..466365-AE-3 | JACK  4.136% 02/26/52 .......euvvnnenn . 05/25/2026 . |Paydoun . .. 156,200 ..156,200 ..136,765 |. ..137,783 |. 18,417 0 0| .156,200 0. . 02/26/2052 . |2.C FE ..
..476681-AC-5 | MIKE 2021-1A A211  2.493% 02/15/52 . . 05/15/2026 . |Paydoun . .. 137,500 .. 137,500 .127,424 |. ..128,2% |. ..9,204 | 0 0| .137,500 0. . 02/15/2052 . |2.B FE ..
..476681-AD-3 [ MIKE 2024-1A A2  5.636% 02/15/55 . . 05/15/2026 . |Paydoun . 27,500 27,500 27,500 |. 27,500 |. 0| 0 0| 0. . 02/15/2085 . |2.B FE ..
..476681-AE-1 | MIKE 2025-1A A2  5.610% 08/16/55 . . 05/15/2026 . |Paydoun . 25,000 25,000 25,000 |. 25,000 |. 0 0 0| 0. . 08/16/2055 . |2.B FE ..
..477600-AB-9 [ JIMMY 2017-1A A211  4.846% 07/30/47 . . 05/28/2026 . | BARCLAYS 2,854,673 .. 2,862,500 ..2,919,299 |. ,882,910 |. .. (12,324) |. 0 0| .2,870,586 3) |.. . 07/30/2047 .|2.B FE ..
..477600-AB-9 [ JIMMY 2017-1A A211  4.846% 07/30/47 . . 04/30/2026 . |Paydoun . .. 267,103 ..267,103 ..261,460 |. ..264,687 |. ..2,416 |. 0 0| .267,103 0. . 07/30/2047 .|2.B FE ..
..477600-AC-7 | JIMMY 2022-1A A2  4.077% 04/30/52 .. . 04/30/2026 . |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 . 04/30/2026 . |Paydoun . 25,000 25,000 25,000 |. 25,000 |. 0 0 .0 0| 0. . 04/30/2052 . |2.B FE ...
..48247U-AA-3 |KSBA 2013-1 A 2.001% 08/25/36 .. . 06/25/2026 . |Paydoun . .0 . 9,497 |. (7,648) |. 0 . (7,648) 0| 0. . 08/25/2036 . |1.A FE ..
.. 48249K-AA-3 |KSBA 2014-3 A 1.085% 05/25/39 .. ... |- 06/25/2026 . |Paydoun ... e | L0 .. ... 5,09 [.... eeeenn. (4,360) | 0 |eeeennns (4,360) ... o0 |- . 05/25/2039 . |1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.257% 03/25/42 ................ . 06/25/2026 . |Paydonn ......uueiiiiiiiiiiniiiiiiinn feeeeeiiiies feeeeiii [V (U FO, 1,720 |ovevvvennnnn 1,527 [0 s (1,527) |vvveninnnnns (U . (1,527) |veveninnenns 0 . 03/25/2042 . |1.A FE ..
Massage Envy Fra20191 , LLC 7.747%
..55282G-AF-4 | 04/30/56 . 04/30/2026 . | Paydown ... .0 w0 ] . 04/30/2056 . |2.C FE ..
..64016N-AA-5 [NBLY 2021-1A A2  3.584% 04/30/51 .. . |- 04/30/2026 . |Paydown ... 0. o0 |- . 04/30/2051 . |2.B FE ..
..64016N-AC-1 [NBLY 2022-1A A2  3.695% 01/30/52 . |- 04/30/2026 . |Paydown ... .0 w0 ] . 01/30/2052 . |2.B FE ..
..64016N-AE-7 [NBLY 2023-1A A2  7.308% 01/30/53 .. . 04/30/2026 . |Paydoun . N N 0 0| . 01/30/2053 . |2.B FE ..
..712703P-AF-0 [PLNT 2024-1A A2l  5.765% 06/05/54 . . 06/05/2026 . | Paydoun . .. 120,750 ..120,750 ..122,020 |. 121,792 |. 0 0| . 06/05/2054 . |2.B FE ..
..72703P-AG-8 |PLNT 2024-1A A2I1  6.237% 06/05/54 .. . 06/05/2026 . |Paydown ... ... 37,500 ... 37,500 ... 37,500 |............ 37,500 |.... 0. o0 |- . 06/05/2054 . |2.B FE ..
..72703P-AJ-2 [PLNT 2025-1A A2I1  5.649% 12/06/55 .. . |- 06/05/2026 . [Paydown ... .. 20,000 ...20,000 |.... .0 w0 ] . 12/06/2055 . |2.B FE ..
..74166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 .. . 04/30/2026 . |Paydoun . 50,000 50,000 | 0 0| . 04/30/2052 . |2.B FE ..
..7T4166Y-AE-0 |PROSE 2025-1A A2  6.464% 07/30/55 . . 04/30/2026 . |Paydoun . 25,000 25,000 |. 0 0| . 07/30/2085 . |2.B FE ..
..817743-AJ-6 | SPRO 2024-1A A2  6.174% 01/25/54 .. . 04/25/2026 . |Paydoun . 37,500 37,500 |. 0 0| . 01/25/2054 . |2.C FE ..
..83546D-AG-3 [SONIC 2020-1A A2l  3.845% 01/20/50 .. . 06/20/2026 . | Paydown ... .. 15,375 ..15,385 |.... .0 0. . 01/20/2050 . |2.B FE ..
TSC SPV FUNDING,20241A 2024-1A A2 6.291"
..898912-AA-8 [08/20/54 ....evvviiiiiiiiiiiiiii . 04/24/2026 . |BARCLAYS ....ovivviiiiniiiiiinnns Jenneeeeiiniinnnes foenes 2,061,612 |........ 2,044,125 |........ 2,044,125 0 (U . 2,044125 [..oooevnnnnnnns [V P 17,487 |........ 17,487 | 56,082 |. 08/20/2054 . |2.B FE ....
Vital Care Issue20251A 2025-1A A2  6.737%
..92861W-AA-2 | 01/30/56 ... . 04/30/2026 . |Paydoun . .. 107,713 . 107,713 ..107,920 |. 0 0| . 107,713 . 01/30/2056 . |2.C FE
..95058X-AE-8 |VEN 2018-1A .884% . . 06/15/2026 . |Paydoun . 50,611 50,611 |. 0 0| . 03/15/2048 . |2.B FE
..95058X-AH-1 |WEN 2019-1A A2I1  4.080% 06/15/49 . . 06/15/2026 . | Paydoun . 57,139 58,238 |. 0 0| . 06/15/2049 . |2.B FE
..95058X-AL-2 |WEN 2021-1A A2l  2.775% 06/15/51 . . 06/15/2026 . |Paydoun . 75,026 75,026 |. 0 0| . 06/15/2051 . |2.B FE
..95058X-AM-0 [WEN 2022-1A A2]  4.236% 03/15/52 .. . 06/15/2026 . | Paydoun . 37,500 37,500 |. 0 0| . 03/15/2052 . |2.B FE
..95058X-AP-3 [WEN 2022-1A A2I1  4.535% 03/15/52 .... . 06/15/2026 . |Paydown ... ...45,445 ... 45,445 |.... 0. .0 . . 03/15/2052 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2
..98920M-AA-0 [07/30/51 ..nuiiiiiiiiaeiee i e e e . 04/30/2026 . |Paydomn .eeevuuieiiiinniinireeeinns Jonneeeeeinnnaaes feaeeeeees 235,533 [........... 235,533 |o.eiieenns 212,216 [...coennnns 222,837 |oieiiinnnnnns (U 12,696 [....occoonnnnns (U 12,69 [....occonnnnnns (U 235,533 . 07/30/2051 . |2.B FE ....
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1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 77,621,550 77,780,640 75,852,424 70,985,909 0 951,684 0 951,684 0 77,619,976 0 1,574 1,574 1,474,296 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 1,234,334,547 1,234,735,202 1,227,778,427 1,176,284,774 970 4,523,897 0 4,524,867 0 1,234,171,726 0 162,824 162,824 32,108,565 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 24,404 XXX XXX
1909999997. Total - asset-backed securities - Part 4 1,235,334,547 1,235,735,202 1,228,778,427 1,177,284,774 970 4,523,897 0 4,524,867 0 1,235,171,726 0 162,824 162,824 32,132,969 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 1,235,334,547 1,235,735,202 1,228,778,427 1,177,284,774 970 4,523,897 0 4,524,867 0 1,235,171,726 0 162,824 162,824 32,132,969 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,618,039,861 2,632,228,859 2,615,971,9%4 2,049, 159,439 874 5,567,490 0 5,568,364 0 2,624,039,905 0 (5,979,748) | (5,979,748) 58,528,550 XXX XXX
..808513-BJ-3 |SCHWAB CORP_ 4.000% 12/01/30 .........eeeeeeeeee | 06/11/2026 .|SUMRIDGE PARTNERS ................ | ..... 375,000.000 |......... 351,094 |...oooeeieenns 0 foeeenneee 350,190 |........... 350,167 |.............. 36 [...enns 1,991 |, [V PP 2,027 |l [ P 362,193 [.....oeveeeeeee 0 [....... (1,099) [........ (1,099) |..ooeeennns 7,958 |oiiees oo 2.CFE ..
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 351,094 350, 190 350, 167 36 1,991 0 2,027 0 352,193 0 (1,099) (1,099) 7,958
4509999997. Total - preferred stocks - Part 4 351,094 350,190 350, 167 36 1,991 0 2,027 0 362,193 0 (1,099) (1,099) 7,958
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 351,094 350,190 350, 167 36 1,991 0 2,027 0 362,193 0 (1,099) (1,099) 7,958
..032654-10-5 | ANALOG DEVICES . . |- 06/26/2026 . [Various ... N R 10,894.000 |...... 4,080,128 |.ooooiiiiiiiiiis s 2,608,899 |........ 1,998,202 (474,467) |.. 0 0 e, (474,467) ... 0 e 2,608,899 |...............0 |..... 1,471,224 |..... 1,471,224 |..... 18,712 |..
..038222-10-5 | APPLIED MATERIALS . 04/21/2026 . | J.P. Morgan CSA X .284.000 ... 72,985 |. (41,580) .0 (41,580) 0| ..31,405 .80,529 |.
..110122-10-8 |BRISTOL-MYERS SQUIBB .. . |- 06/29/2026 . [Morgan Stanley ... e 3,465.000 |.. ..186,902 |............ 589 |.. .0 .. . 0 187,491 |.. 13,225 |....
..126650-10-0 . |- 06/11/2026 . [Evercore Group, L.L.C. . ...20,316 |........ (1,606) |.. .0 0 e (1,606) |... 0 ..59,033 |..
..149123-10-1 | CATERPILLAR INC .. . |- 06/26/2026 . |Various . .1,680,801 |... (1,153,641) .. .0 .0 |... (1,153,641) |... 0
..166764-10-0 | CHEVRON CORPORATION . |- 05/12/2026 . [J.P. Morgan CSA JUR O 417.000 |.. .0 0 e (103) .. 0
.. 17275R-10-2 | CISCO SYSTEMS INC ... . |- 06/11/2026 . [Evercore Group, L.L.C. . P R 2,674.000 |.. .0 .0 . (81,559) |... 0
..29364G-10-3 |Entergy Corp . |- 06/25/2026 . | UBS WARBURG ... R 7,372.000 |.........845,637 [...ccccooiiiiiiiiins e 721,719 1LLLLLLL0356,303 |l 7,218 |.. .0 0 e 7,278 0
..30231G-10-2 | EXXON MOBIL CORP .... . |- 05/12/2026 . | Various U R 5,303.000 |......... 783,682 [.......ccccceeiiiies [onnnnnnn. 705,653 |...........262,582 |....... (39,059) |.. .0 .0 . (39,059) |.... 0
..35137L-10-5 . |- 06/11/2026 .|S. G. COWEN SECURITIES CORP. .. [....... 53,211.000 . .. (1,166,261) |.. .0 ...0 |... (1,166,261) |... 0 e
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . 05/27/2026 . | Various .1,130.000 . 1,119,464 ..163,735 |. ..993,270 |...... (839,535) .0 0 |......(839,535) 0| .153,735
..426947-10-7 |Heritage Power . . 04/01/2026 . | JEFFERIES & CO 0.000 .0 L0 0| .0 0 0| 0
..426947-20-6 |Heritage Power . . 04/01/2026 . | JEFFERIES & CO 0.000 .0 L0 | 0| .0 0 0| 0
..426948-10-5 |Heritage Pover .... . |- 04/01/2026 . | JEFFERIES & CO ... 0.000 |.. ....0 LU 0 e .. .0 .0 . 0 0. ...0
..478160-10-4 | JOHNSON & JOHNSON ... . |- 05/11/2026 . |Various ... U R 4,730.000 |...... 1,148,845 824,758 |...........743,571 |...... (166,967) |.. .0 0 e (166,967) |... U O 7 1 U | B . . 31 - A MR 324,087
..482480-10-0 |KLA CORPORATION . |- 06/17/2026 . | Various ... PO RS 18,942.000 |...... 4,774,260 ..1,485,807 |........ 1,457,245 |... (1,139,368) |.. .0 .0 ... (1,130,368) |... vo0 eennnnn 1,485,807 |ooiiiiiinnnnnnn 0 f.....3,288,453 |..... 3,288,453
..501044-10-1 |KROGER CO . |- 05/28/2026 . |S. G. COWEN SECURITIES CORP. .. |[....... 83,333.000 5,320,961 .5,206,646 |....... .0 .0 |....... (88,700) |... 0 17,946 |..eevveeennnnnn0 ...l 203,015 |.oeiis
..512807-30-6 | LAM RESEARCH CORP ... . |- 0472172026 . [J.P. Morgan CSA ........ceevvvvvnns foerierienns 545.000 |.. .0 .0 |....... (68,401) |... 0 ceevvnieenenenn 0|l 117,605 )l
..517834-10-7 |LAS VEGAS SANDS CORP COMMON . . |- 05/11/2026 . | J.P. Morgan CSA .. U IO 14,468.000 |.. .0 ...0 |......(108,089) |... 0 ...833,633 |...............0 [ (85,530) |.......
..530830-10-9 | LOCKHEED MARTIN . |- 04/09/2026 . | Various JUPR R 2,406.000 |.. .0 0 3,125 v e 1,229,019 oniiiiiiinnnnnn 0 fol.. 269,655 ...
..573874-10-4 | MARVELL TECHNOLOGY INC COMMON .. . |- 06/11/2026 . | Various P R 5,028.000 |...... 1,112,402 .0 0 el (63,991) ... 0 .363,289 |..
..506017-10-4 | MICROCHIP TECHNOLOGY INC .. . 05/21/2026 . | J.P. Morgan CSA .9,793.000 .. 886,624 .0 0 ... 28,617 0| 677,273
..505112-10-3 | MICRON TECHNOLOGY INC . . 06/26/2026 . |Various ... 11,924.000 . 7,883,991 .0 0 ... (1,908, 198) 0| . 1,899,928
..60937P-10-6 | MONGODB INC COMMON .. . 06/11/2026 . |Keefe Bruyette & loods Eq .1,070.000 ..377,118 .. (244,310) .0 0 [..... (244,310) 0| .204,758
..718546-10-4 | PHILLIPS 66 . |- 06/25/2026 . | Various .........ccceeeennnnnnnninnnn foreennn 8,859.000 [...... 1,525,117 [..cccooiiiiiiiiiiies [oeennn 1,125,005 |...........770,240 |....... (50,022) |.. .0 .0 |..eeen. (50,022) |... R PO I < [0S R | B 14 I - N
..74251V-10-2 | PRINCIPAL FINANCIAL GROUP .... . |- 06/25/2026 . | Various . 1,637,611 | ... 1,360,098 ...........938,113 |....... (29,738) |.. .0 0 [ (29,738) ... 0 ,350,008 |..
.. 747525-10-3 . |- 05/12/2026 . | J.P. Morgan CSA ..........occoeeies feunnnnnnnes 204.000 LAHBEY | 27,509 ).l 34,894 | (7,385) |.. .0 0 el (7,389) ... 0
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 05/11/2026 . | Various JUPR RO 434.000 |.......... 86,721 .0 .0 |l (52,650) |... 0
..78467J-10-0 | SS&C TECHNOLOGIES ... . |- 05/27/2026 . J.P. Morgan CSA .. [ IO 25,410.000 |.. .0 .0 |...... (394,620) |... o0 e 1,826,722 |l 0 el (155,922) | (155,922)
..79466L-30-2 | SALESFORCE.COM INC . |- 06/11/2026 . [Keefe Bruyette & Woods Eq .....|........ 2,268.000 |.. .0 .0 |......(103,470) |... 0 (121,704)
..854502-10-1 | STANLEY BLACK & DECKER INC .. . 05/11/2026 . |Evercore Group, L.L.C. .......... |oueeeeeees 109.000 |.. .0 . .0 .. .0 ..
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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
..855244-10-9 | STARBUCKS CORP . . |- 04/09/2026 . | J.P. Morgan CSA .. N O 8,324.000 |......... 806,591 667,207 |...........700,964 |....... (33,757) |.eeeeeeeeeeeena 0 el 0 fees ... 667,207 |..ooooeeeinnn 0 s 139,384 |....... 139,384 |....
..87612E-10-6 | TARGET CORP ... . |- 05/27/2026 . J.P. Morgan CSA .. [ 40,197.000 |....... 5,038,733 [ fonnnns 4,583,722 |........2,626,543 |....... 515,323 [ovvvvviinnnnnn 0 foniiiiinnnnn 0 1 516,323 |0 [0 4,583,722 il 0 [, 455,011 |....... 455,011 |....
..882508-10-4 | TEXAS INSTRUMENTS . 06/26/2026 . | Various N R 19,804.000 |....... 5,384,595 |.eooiiiiiiiiiiiiins feeeeeens 3,376,717 |........2,561,059 |...... (139,260) |..oooeeeeeeennn 0 |0 e (139,260) | 0 el 3,376,717 |0 e 2,007,877 |.... 2,007,877 |....
..902973-30-4 |U S BANCORP . 04/09/2026 . | J.P. Morgan CSA . ..1,966.000 |... ....83,042 | 26,850 |.
..91913Y-10-0 | VALERO ENERGY CORP . |- 05/21/2026 . [J.P. Morgan CSA .. R 4,004.000 811,837 |. 163,376
..941848-10-3 | WATERS CORPORATION . 04/01/2026 . |Morgan Stanley ............ccceees founnnnns 5,095.000 |....... 1,634,891 | | 1,634,532 |. (99,641) .
..009193-21-1 |ALTICE ... |- 06/18/2026 . |Various ...........ccceeeiinnnninnnn founnnnns 7,257.000 |......... 144,587 127,723 |. 16,864 .0
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 57,519,491 XXX 36,891,447 20,628,041 363,938
..31337#-10-5 |FHLB CINCINNATI oo | 06/18/2026 . |PRIVATE PLACEMENT ................ | ..... 338,361.000 |..... 33,836,100 [...ooooeiiiiiiiiiins oo 33,836,100 [......oeeeeneeees [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 33,836,100 [.....oevveennnn foiiiiinnnnnnn 0 foiiiiiinnnns [ 398,873 [onn wevvvnnn] eriiiinnns
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 33,836,100 XXX 33,836,100 0 0 0 0 0 0 33,836,100 0 0 0 398,873 XXX XXX
5989999997. Total - common stocks - Part 4 91,355,591 XXX 70,727,547 32,640,862 (7,851,718) 0 0 (7,851,718) 0 70,727,547 0 20,628,041 20,628,041 762,811 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 91,355,591 XXX 70,727,547 32,640,862 (7,851,718) 0 0 (7,851,718) 0 70,727,547 0 20,628,041 20,628,041 762,811 XXX XXX
5999999999. Total - preferred and common stocks 91,706,685 XXX 71,077,737 32,991,029 (7,851,682) 1,991 0 (7,849,691) 0 71,079,740 0 20,626,942 20,626,942 770,769 XXX XXX
6009999999 - Totals 2,709,746 ,546 XXX 2,687,049,731 2,082, 150,468 (7,850,808) 5,569,481 0 (2,281,327) 0 2,695, 119,645 0 14,647,194 14,647,194 59,299,319 XXX XXX




STATEMENT AS OF JUNE 30, 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

903

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

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

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

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

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

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

0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - purchased options - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 09/03/2025 |. 07/31/2042 |............. 554 |.eenieiieiiiiees et L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - purchased options - other - call options and warrants 0 0 0 0 XXX 0 XXX XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 XXX 0 XXX XXX
0439999999. Total purchased options - call options and warrants 0 0 0 0 XXX 0 XXX XXX
0449999999. Total purchased options - put options 0 0 0 0 XXX 0 XXX XXX
0459999999. Total purchased options - caps 0 0 0 0 XXX 0 XXX XXX
0469999999. Total purchased options - floors 0 0 0 0 XXX 0 XXX XXX
0479999999. Total purchased options - collars 0 0 0 0 XXX 0 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 XXX XXX
0499999999. Total purchased options 0 0 0 0 XXX 0 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 0 0 0 XXX 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 0 XXX 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 XXX 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 0 XXX 0 XXX XXX
0929999999. Total written options - call options and warrants 0 0 0 0 XXX 0 XXX XXX
0939999999. Total written options - put options 0 0 0 0 XXX 0 XXX XXX
0949999999. Total written options - caps 0 0 0 0 XXX 0 XXX XXX
0959999999. Total written options - floors 0 0 0 0 XXX 0 XXX XXX
0969999999. Total written options - collars 0 0 0 0 XXX 0 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 XXX XXX
0989999999. Total written options 0 0 0 0 XXX 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLAGAOHS4 .............. Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |.....evvvnnnnnne 50,000,000 [3M0*1+4.38  |oeeeeeniiiiininnns foereenninieeeens [ 1,100,078 |......... 296,648 [....oeeenn [0 296,648 |....nn (564,358)].cciiiiiiiiiiiins [ e [ 244,381 ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLA9AOH54 ... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |......eeeveeeee. 50,000,000 [3MO*¥1-3.66  [ceeeeeeeerennnaees foeemnneeeeeeneas (928,446)|......... (74,634) .eeneeeeenn | (74,634)] 022,869 o oo [ Jeeeeeeeeeeee [ e [ 0001 L
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLWSACRTY .....ceeveee Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |......evvennnnee 50,000,000 [3M0*1+4.31  |oeeeeiiiiiiiins fooreenniieieeeens [ 1,082,229 |......... 651,394 | .ooeeiii [ 851,394 |l (463,895)[..nniiiiiiens e [ e 218,104 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLWS1CRTY ..... Interest Rate Swap ... |N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |................ 50,000,000 [3MO*¥1-3.67  |ceeeeeeeimeiaees Joeemnneeeeeennas (922,209) (433,886)( ....eveeeee [oeeeenn (433,886)]....neeeed5,017 | oo e foeeeeee | e (0001 L
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLTONIT7Y2 v Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |................ 150,000,000 [BM0*1+4.43  |.oeeevvveniiiiiinn [ foeeee 3,340,958 |...... 1,214,244 | oo [ 1,214,244 |0l (899,420 [ e o 459,279 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | Term SOFR
Swap-P SLTO1I7Y2 ..... Interest Rate Swap ... [N/A ........... Rate........... (oL S E570DZWZ7FF32TWEFATE ). 11/02/2023 |. 11/15/2026 |.. 150,000,000 [310*1-3.65 (2,793,356)| (696,425)( ..eenneeeee foeneeen (696,425))....0.o 55,158 [ooeeeieieiieiiien feeeeeeniieeees feeeeiiineeeeeeii oo | e [0001 Ll
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STATEMENT AS OF JUNE 30, 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
SLOROVSYB ......cevennnn Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76 | 03/13/2026 |. 03/17/2029 |..eevvveeveeenn feunnn 200,000,000 [3MO*1+3.44  [ooooeeeiiiiieees | eeeeens foeees 2,024,600 |..... (2,170,300) .eevveeens [onnee (2,170,300)|..... (2,170,300)[- e eeveeeeeeeeen Jommmeeeeemniees foeeeeeneeeeeeenen feeeens 1,647,389 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLOROVSYG ..... Interest Rate Swap ... |N/A . . |Rate... ES70DZWZ7FF32TWEFA76  |. 03/13/2026 |. 03/17/2029 |.... R R 200,000, 000 [3M0*1-3.67 (2,167,813)| (315,598)|.
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLPZHAHBS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |....evvvueveeen founnnn 50,000,000 [3MO*¥143.63  |oeeeeeeeeeemnnnes foeremmnieeeeeennn feeees 912,039 |.......... 24,320 | .cooenninn [ 24,320 |....... (454,847 ). foeeeeemeecces [ e 266,471 .......... 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 ES70DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |......evvvvvvvnn feunnns 50,000,000 [3M0*1-3.64  |oeeeeeniiiiiininn fooreeiiiieeeeens [ (932,740)|....... (214,577 ceveeeeaes o (214,577 ). 36,095 |.evvvenieiiinnins foorriiiicen [ e | s 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLOHNHINA ............... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76  |. 03/05/2026 |. 03/09/2029 |...eevvuevevenn feunns 100,000,000 [3M0*1+3.32  |.eeeerreieeeeennn foeeeeeeniieeees Joeeee 1,052,283 [..... (1,308,720) vevvneeecs [nnee (1,308,720)|..... (1,808, 720)[- e eeeeeeeeeeee Jemee e o Jees 820,315 ...ouennns 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 [3M0*1-3.65  [..eevveveneiiiens fornieeeciiiin [ (1,160,719)....... (237, 118)[ ceveneeeas [ (237,118)....... (VA1) S FPPRRUUR R R [T 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLBSAMZS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA7E  |. 05/23/2024 |.06/17/2027 |.eeevvvuaeveeenn feunns 100,000,000 [3M0*1+4.47  |.oeeeereieeeeeenn [ Joeeee 2,244,903 |......... 656,096 [....oevees forreennnn 656,096 |..... (1,176,975 oo e o [ 490,889 | .......... 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*1-3.67  [.eeeeeevenniiinns forneieeeeviii [ (1,855, 717)....... (128,670)] .eevevvenn |evennn (128,670).......... L3 V() R F R R AR [N 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLO4H0Q79 . .... | Interest Rate Swap ... [N/A . . |Rate... E570DZWZ7FF32TWEFA76 | 10/21/2024 |. 10/23/2027 |.... P 100,000,000 [3M0*1+3.64  |.oeeeeeeneeeeennn foeeeeeeeiieeees Jeeeee 1,830,111 ].........255,967 | ... ....255,967
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SL04H0Q79 ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |....ovvvnvvvnnn founns 100,000,000 [3M0*1-3.67  [.eeevvevrnniiines fornieeeciiiin oo (1,856,293)f....... (708,565)( +evvnneans fonnnne (708,565).......... 69,468 [.....ocevvvnnnnns |oenniiiieiiiii [ e | e 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 [3M0*1+4.21  |.oeeeeeeieeeeenns feeeeeeeeiieeees Joeeee 2,115,940 |......... 552,908 | ..eevvnnnns fernnns 552,908 |....... (779,340). oo eeeeeeeeeee Jeemmeeeeeeeen foeeeeeeeeieeeees feens 409,098 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SL546E0S8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | |l Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate......ccco. [P Morgan ..oocceeis covviiiiinniiinnnnneneennn |- 02/28/2024 . 03/01/2027 |........eeeeee. |--... 100,000,000 [3M0*1-3.66 o eeeeeeeeennnns foeeeeenneeeeeeen [ (1,864,122)]. el (292,228) e [ (202,224)]0ne 055,750 [ [ e feee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ ([ L. Term SOFR
Swap-R SLOMHB7X9 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/10/2024 . 10/15/2027 |...ovvvenvvvnnnn feunnn 100,000,000 [BM0*1+3.67  |..eevvvenniivinnn foeereeeiiiiinenes foeeee 1,843,686 |........ 386,760 [..ooevevnnn |ovnnnnns 386,760 |..... (1,089,046)[......ccvvvnnvrnns foennnnnriiiinins [ Jeens 568,258 | .......... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOMHB7X9 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | . Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate........... [P Morgan ...ooooves coveniiiennnnnnineenenns |0 1071072024 . 10/15/2027 |...........eeee. |..... 100,000, 000 [310*1-3.67 eeeeeeeeennenes [ [enn. (1,855,526)].. .. (790,874) e [ (790,874)]0nn 80,515 [ e e [ | e {0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLAJBO727 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 12/24/2024 (. 12/27/2027 |.eeevvenaeeaenn feunnnn 50,000,000 [3M0O*1+4.09  |oeeeeeeeeeemnines foeeeemmneeeeeenn feennns 1,026,924 |.......... 92,763 | .oevvvvinns fornens 92,763 |....... (710,972)[- oo eeeeeeeeeee e eeeeeen foeeeeeeeeieeeeeee fees 305,335 | ..oeeeeen 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJBO727 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate......ccco. [P Morgan .oooeeevis covvinininnniinnnnneennn |- 12/24/2024 (. 12/27/2027 |..........ceeee. |...... 50,000,000 [3M0*1-3.74 eeeeeeeeeennnnn foeeeeennneeeeeenn [eenees (930,467 cceenn (14,146) v o (14,146 14,562 [ [ e feee ] e [0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLB5146R7 ..... Interest Rate Swap ... [N/A ........... Rate........... JP Morgan ...ooiiiiis ceeeeiiiiii . 08/08/2024 |. 08/12/2027 |......evvvvvvnn founnns 50,000,000 [3MO*1+3.64  J.e.iiiiiiiiiinns fooreiiniininiiinns foeeenns 914,427 ).......... 71,089 [.eeeeeeens [ 71,089 ....... (449,365)]..evvvnniiiiinnnn fooveviiniiiniiins o |l 264,181 .......... 0001 .ooennnnens
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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
Variable Rate Interest
Rate Swap-P SLB5146R7 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... [P Morgan .....ccoes wevenniieeninnnnnneeoonns | 08/08/2024 . 08/12/2027 |...vveeeevvvenen |...... 50,000,000 [310*1-3.64 s [ feennn (927,067)]. el (261,250)  ceneeneens o (251,250)] 000000 80,801 [ [ e [ | e {0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLAJH2XZT7 ..... Interest Rate Swap ... |N/A ........... Rate........... P Morgan ...coeiiei e . 06/10/2024 . 06/12/2027 |.eeevveueveeenn feunnn 100,000,000 [3M0*1+4.42 | .eeeereieeeeenes feeeeeeeeieeees Joeeee 2,223,786 |......... 669,366 [.....ooeeee foereennnn 669,366 |..... (1,148,181 o [ oo 487,340 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJHKZ7 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate.......cc.. [P Morgan ....ocees wovvvniiiiniiiinnnnneneenn. |- 06/10/2024 . 06/12/2027 |.........eeeeee. |..... 100,000,000 [3M0*1-3.66 e eeeeeeeeeennnnn foeeeeenneeeeeeen [eeenn (1,858,337)] el (179,990) ceveeneees foeeeeen (179,990)ceee e 47,494 | [ e feee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLB5TIUNB ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 12/19/2024 . 12/23/2027 |....ovvvnnvivinn founnnn 50,000,000 [3M0*1+4.06  |oeevennrrviinnnnns fooreennnnieeenns fonnns 1,019,382 |.......... 99,716 [.eveeeeees [ 99,716 |....... [(CIeZA0i°7)) A FPRRRUPN R R 304,195 | .......... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB51IUN8 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate.......c... [P Morgan .ooooevvnes covvinnennininnnns [0 1271972024 |, 12/23/2027 |..eeeeevveeeens ... 50,000,000 [310*1-3.7 eeeeeeeeennenes [ Jeeenn. (926,805)]. 000l (39,851 e e (39,851 18L277 [ [ e [ | e 0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLOSHJGM3 ..... Interest Rate Swap ... |N/A ........... Rate........... P Morgan ...coeiiei e . 10/03/2024 |. 10/07/2027 |..eevvveeeveenn feunnnn 50,000,000 [3MO*¥143.32  |oeeeeeieeimnnes foeeemmnneeeeeennn feees 834,611 ........ [QERCIV) [ R (19,617)|....... (442,042)]. e o [ e 281,674 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOSHJGM3 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | . Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate.......cc.. [P Morgan ..ot wevvvniininniiinnnnneneennn |- 10/03/2024 |, 10/07/2027 |...eeeeeeeeeeen |--.... 50,000,000 [3M0*1-3.67 e eeeennnnn foeeeeenneeeeeen [ (922,315)]. el (436,791)[ ceennninns oo (436,791 83,973 [ [ e feee | e [0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTUTSOZ ([ . Term SOFR
Swap-R SLOJINJO7 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 02/05/2026 |. 02/09/2029 |.....evvnvvvvenn feunnn 100,000,000 BMO*1+3.31  |.oeveeveeiiiiiinn [ foeeee 1,302,543 |..... (1,031,760)] ..ceevvnnn |oveee (1,031,760)|..... (1,031,760)].cevvvnnneevinnnn oo i [ 807,517 | ....... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLOJINJO7 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | . Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate........... [P Morgan ..ooooeves coveniinennniinneennnns |0 02/05/2026 | 02/09/2029 |...........eeee. |..... 100,000,000 [310*1-3.65 e [ [ (1,437,646)). L (539,907) e [ (539,907)]. e (539,907)]. i [ e [ | e {0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLMH4XTP1 ..... Interest Rate Swap ... |N/A . . |Rate... . [JP Morgan ... . |- 02/22/2024 |. 02/26/2027 |.... N TP 100,000,000 [3M0*1+4.26  |.oeeeeernneeeeennn foeeeeeeniieeees foeeee 2,141,833 |.........659,143 | ... ....659,143 |....... (784,724).
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLMH4XTP1 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | . Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate......ccco. [P Morgan ..ooceevis coviiniiinniiinnnenennnn |- 02/22/2024 . 02/26/2027 |................ |.....100,000,000 [3M0*1-3.64 eeeeeeeeennnn foeeeeennneeeeeen [ (1,868, 141)] el (349,171) e e (349,17 1)]e 80,865 [ [ e feeeee | (0001 L
J P Morgan Swap Fixed
Rate Interest Rate Interest [ AUNWeUeeZRVIWTcO/ 4 Term SOFR
Swap-R SLSH1EGB1 ..... Interest Rate Swap ... |N/A . . |Rate... . [JP Morgan ... . 05/09/2024 |. 05/31/2027 |.... R R 100,000,000 [BMO*1+4.4  |.oooeveeeiiiiiins [ foeeee 2,211,719 1.........802,524 | ........... 222.802,524 ... (1,007 ,845)[....ccvvnnniiiiinn [ v [ 478,714 0001 ...
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLGH1EGB1 Interest BUT1vE06EZRVTYTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... [N/A ...........[Rate........... [P Morgan .....ces woevnniienninninneeonans |0 05/09/2024 . 05/31/2027 |................ |.....100,000,000 [3110*1-3.67 e [ [enn (1,869,625)). L (328,510)f ceeeeneens [ (328,510))0nnn e 81,828 [ [ e [ | e (0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLB5G44I2 ..... Interest Rate Swap ... |N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/21/2024 |. 07/31/2027 |..ceevvenneveann feunnnn 50,000,000 [3MO*1+4. 13 |oeeeeeeeeeeieiies foeeeemmneeeeeenn feeenns 1,038,488 |......... 42,443 [.eeeeieiis | 442 443 |....... (551,911 eeeeeeeeeee Jeeeneeeeeeeee o [ 260,208 | .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLBSG44II2 Interest | 1 | Term SOFR
Interest Rate Swap ... |[N/A .... . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/21/2024 |. 07/31/2027 |.... i PP 50,000,000 [3M0*1-3.66 (928,49)|....... (316,454)] ... (316,454)]... . {0001 ...
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STATEMENT AS OF JUNE 30, 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 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*1+4.56  |oeeeeeeeeeeeeinns foeeeemmneeeeeeenn fennns 1,146,333 |......... 646,204 [ ..ooeneees foereenne 646,204 |....... (553,398)]cvvvneeeeemnmnnn foreeemmmnieeeeenn forneeeeeeiiees foeeennn 228,218 | ...ouennns 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYWOPFEG Interest [ |0 Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2024 |.04/30/2027 |..........cc.... |...... 50,000,000 [3M0*1-3.66 o eeeeeeeeennnns foeeeeenneeeeenn [ (928,496))....... (314,596)( ..euenneens foeeeens (314,596)]..0u0000080,552 [t [ e feeeee | e [0001 L
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 |...eevvvnnvvvinn feunns 100,000,000 [BM0*1+3.81  |.oeeevvveniiiiinn [ foeeee 1,915,583 |........ 611,900 [.oeeeeennn |ovnnnnns 611,900 |....... (TR VA R IR R R 381,881 .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest [0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ........... |Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/04/2024 |.01/31/2027 |................ |.....100,000,000 [3110*1-3.66 s [ o (1,856,991)]. L (627, 315) e o (627, 315))0nn 48,268 [ [ e [ | e {0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLYP1W3R9 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/24/2023 |. 10/31/2026 |...eevveneveeenn fennnn 100,000,000 [3M0*1+4.66  |.oeeeevemneeeennn foeeeeeennieeees foeeee 2,343,950 |...... 1,087,649 [...coevvvns |oeenee 1,087,649 |....... (708,807)]-+eeevvneeeeeennn fereeeeeemmnnneees Jeeeenmeeeeeeennnn foreeeeens 288,675 .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYP1II3R9 Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | Wel Is Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/24/2023 |. 10/31/2026 |................ |.....100,000,000 [310*1-3.66 eeeeeeeeeennnns foeeeeenneeeeeens [een (1,856,991)]. L (623,985)( ceveeniees foeeeees (623,985)].ennn e 47,994 | [ e feee | (0001 L
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLMXIDIQ5 ..... Interest Rate Swap ... |N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |. 03/24/2028 |.... R R 100,000,000 [BM0*1+3.66  |..eeevvvennrvrinnn fooeeeeeiiiiinenes foeeee 1,841,424 |....... (438,867)| ... (438,867
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLMXIDIGS Interest | 1 0 |.. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........|Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |.03/24/2028 |................ |.....100,000,000 [310*1-3.73 eeeeeeeeennenes [ [oenn (1,859,820)). . (80,338) e [ (80,3380 83,303 [ [ e [ | e [0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLAP3DUW4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/26/2024 |. 07/31/2027 |...eevveueeeeen feunnnn 50,000,000 [3MO*1+4.21  |oeeeeeeieeiiniies foeeeemmeeeeeenn feeenns 1,057,844 |......... 491,966 [....oeeees foereennn 491,966 |....... (571,194) . eeeeeeeeee e eeeeee o [ 260,208 | .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLAP3DUN4 Interest | 1 | Term SOFR
. | Interest Rate Swap ... . .. | Rate... .. [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/26/2024 |. 07/31/2027 |.... P PP 50,000,000 [3M0*1-3.66 ,4%)....... (316,454)| ... (316,454)]... .25,978 |. e |- IETTTTTTOTTTI .
1119999999. Subtotal - swaps - hedging other - interest rate 0 0 3,129,040 (3,562,493) XXX (3,562,493)  (20,745,502) 0 0 0 11,108,568
1169999999. Subtotal - swaps - hedging other 0 0 3,129,040 (3,562,493) XXX (3,562,493 (20,745,502) 0 0 0 11,108,568
1229999999. Subtotal - swaps - replication 0 0 0 0 XXX 0 0 0 0 0 0
1289999999. Subtotal - swaps - income generation 0 0 0 0 XXX 0 0 0 0 0 0
1349999999. Subtotal - swaps - other 0 0 0 0 XXX 0 0 0 0 0 0
1359999999. Total swaps - interest rate 0 0 3,129,040 (3,562,493) XXX (3,562,493 (20,745,502) 0 0 0 11, 108,568
1369999999. Total swaps - credit default 0 0 0 0 XXX 0 0 0 0 0 0
1379999999. Total swaps - foreign exchange 0 0 0 0 XXX 0 0 0 0 0 0
1389999999. Total swaps - total return 0 0 0 0 XXX 0 0 0 0 0 0
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0
1409999999. Total swaps 0 0 3,129,040 (3,562,493) XXX (3,562,493 (20,745,502) 0 0 0 11, 108,568
Interest
TBA Forward ........... Interest Rate ......... N/A ot Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/16/2026 |.07/01/2056 |............... [V 25,000,000 |-ceevvnnnnnns 4,00 [oeneeeeemneneees feemmmeeeeeenee o s 93,184 | .oovvvni [eenns 93,184 |.......... 93,184 |.eeeeeeeeee foeeeee [ e [ ]
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/16/2026 |.07/01/2056 |............... [V 10,000,000 |.......ccvu.. B.50 |oeeeeeeeeeee o e e 35,641 |.eovvini fernens 35,641 |.......... 85,841 |oeeeeeeeeeeen foeeeee e [ e [ ]
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/16/2026 |.07/01/2056 |............... [V 5,000,000 |-cevvennnneenn 5.50 |oeeeeneeeeeeeen o e e 12,500 [.eveeeennn Joevennnnns 12,500 |.......... 12,500 [-eeeeeeeeeeeeeenn foeeeeemmneees Jeeeenmeeeeeennen foeeeeee | |
Interest
TBA Forward ........... Interest Rate ......... N/A et Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 05/29/2026 |. 07/01/2056 |............... 0f..... 18,000,000.............. 6.50 [onneiieiiiiieens foremeneeeeeeies fereeieciees | 35,730 | oeivvnnnns fernnees 35,730 [o.ennneens 35,780 |+eevnnererrnnnnns foorrernnineeeeenn foneeneeeiiinees feereineeeeeenen [ i [ i
1469999999. Subtotal - forwards - other 0 0 0 177,055 | XXX 177,055 177,055 0 0 0 0] XXX XXX
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STATEMENT AS OF JUNE 30, 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

2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1479999999. Subtotal - forwards 0 0 0 177,085 | XXX 177,055 177,055 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 3,129,040 (3,562,493 XXX (3,562,493)  (20,745,502) 0 0 0 11,108,568 | XXX XXX
1719999999. Subtotal - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 177,085 | XXX 177,055 177,055 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 3,129,040 (3,385,438)] XXX (3,385,438))  (20,568,447) 0 0 0 11,108,568 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveieennnes The Company utilizes interest rate swaps to hedge the risk to income iNNEreNt 1N ONNING flOAtiNG FalE SEOUM I EIBS . wuuniiuuiitiiiit ittt ettt et e e e e et e e e e e e et e e e e e e e e e e e e e e e e e e e e e e e e aae e e e e e e e e ea e e e e e e s e e e s e e eae e e a4 e &4 e e e e e e e e e e oo e e 44 e o4 s e e a4 e o4 s e e e a e e a4 e e e s e oo e oo a e e e s e o4 e e a4 e e o4 e e e e e e e e ea e e e e e ea e e ab e e e b e e eaeeanne
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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) 0 177,085 (3,562,493) 0 177,055 (3,562,493) 0 11,108,568 0

0999999999 - Gross totals 0 0 177,055 (3,562,493) 0 177,065 (3,562,493) 0 11,108,568 0

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 177,055 (3,562,493)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2026 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

otal

. 440,000

1 2 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 ES70DZWZ7FF32THEFATE . [ Cash......ccevvuniiriiiiiiiiiiiiiiiiieniciiineeecciiiinns | vveeeeeeeiieeeeees [CASH Lo [0 2,040,000 [0 2,540,000 [ 2,540,000 |.evunees ceeeiiinn | Vieenne
JP Morgan . 815DZWZKVSZI1NUHU748 .. [ Cash

V..

0199999999 - T

2,980,000

2,980,000

2,980,000 XXX XXX
Collateral Pledged to Reporting Entity
1 2 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)
Wells Fargo CME .. Cash... .... 640,391 |.... 640,391 XXX.

0299999999 - Total

640,391

640,391




STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 ....807,273 |.. ....807,273 |....... 06/15/2028
690353-3H-8 DFC AGENCY DEBENTURES . ..2,395,795 |.. ..2,395,79% |....... 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES . (2 IR LA 1,178,583 |eveeerciiinnee 1,178,583 |....... 09/20/2027 .......
0019999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - U.S. government obligations

(exempt from RBC) 4,381,651 4,381,651 XXX
751093-FE-0 ......... | RALEIGH NC CTFS PRTN VRDN ....euniiiiiiiiniiiiirii s eesnn s esseenias e sesennnnesssennns | oo, | .......... TEFE o L 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
626301-NY-9 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. AEFE. .... 7,400,000 |.. .... 7,400,000 |....... 09/21/2026 ...
62630W-PD-3 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. ... 13,625,000 |.. ... 13,625,000 |....... 06/30/2028
626300-QV-2 ......... TXBL MUNI FUNDING TRUST VARIOU WATER ......cevuniiiiiinnnniiiiiniinienccnnn e eennnans .... 8,000,000 |.. ....8,000,000 |....... 06/29/2027 ...
0059999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - municipal bonds - special

revenue 34,515,000 34,515,000 XXX
00287Y-EC-9 ......... ABBVIE INC e eeeeee e e e e e e e e e e e e e e e e eemmn e e e eemmnnnneeeennn | ooioooiiiiiiiins feeeeeeee WG FE e 5,827,755 |.. .... 5,827,000 |....... 03/03/2028 ...
026650-GA-3 .........| AMERICAN HONDA FINANCE .. 11,066,921 |.. 11,063,000 12/11/2026
026650-GM-7 .........| AMERICAN HONDA FINANCE .. 11,071,109 |.. 11,062,000 03/08/2027
026650-GP-0 .........| AMERICAN HONDA FINANCE . 4,474,272 |.. . 4,485,198 11/19/2027
05253J-AZ-4 ......... [ AUST & NZ BANKING GRP NY ....ooooiiiieiiiiniieeniee e nice e sieesieeesenennnes | iy e B FE L, 4,499,024 |.. .... 4,510,317 |....... 01/18/2027
05565E-BlI-4 .........[ BMW US Capital LLC .. .. 08/12/2026
05565E-CN-3 ......... [ BMI US Capital LLC .. .. 08/13/2026
05565E-CP-8 .........[ BMIW US Capital LLC .. .. .. ....... 08/13/2026
06367U-EQ-6 BANK OF MONTREAL . ... 14,900,000 |.. ... 14,900,000 |....... 08/21/2026
06368L-3K-0 BANK OF MONTREAL .... ... 2,475,727 |.. .... 2,480,647 |....... 06/04/2027
07330M-AA-5 BRANCH BANKING & TRUST ... 11,302,853 |.. ... 11,306,872 |....... 10/30/2026
07911E-AA-O .........[ BELLEVUE 10 APTS LLC .... 9,900,000 |.. .... 9,900,000 |....... 04/01/2060
08576P-AF-8 .........| BERRY GLOBAL INC . 8,031,806 |.. . 8,062,772 01/15/2027
096630-AF-5 .........| BOARDWALK PIPELINES LLC .... ..2,293,537 |.. . 2,297,608 07/15/2027
10112R-AY-0 .........| BOSTON PROPERTIES LP 13,958,536 |.. 13,966,674 10/01/2026
14913U-BG—4 .........| CATERPILLAR FINL SERVICE ... . 4,750,794 |.. . 4,752,644 01/10/2028
166754-AP-6 .........| CHEVRON PHILLIPS CHEM . . 9,560,556 |.. . 9,582,622 12/01/2026
17325F-BH-0 .........| CITIBANK NA ... 2,974,691 |.. .... 2,975,000 |....... 08/06/2026
17325F-BN-7 .........| CITIBANK NA .... 1,674,470 |.. ... 1,677,989 [....... 05/20/2027 ...
21684A-AF-3 COOPERATIEVE RABOBANK UA ... 4,003,241 |.. .... 4,004,252 |....... 07/21/2026
22822V-AE-1 CROWN CASTLE INTL CORP .... 3,294,180 |.. .... 3,304,739 |....... 03/01/2027
22822V-AZ-4 CROWN CASTLE INTL CORP .... 3,004,939 |.. .... 3,017,660 |[....... 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 .. . 5,583,778 |.. . 5,601,466 12/14/2026
26441C-AS-4 ......... | DUKE ENERGY . 2,444,681 |.. . 2,445,140 09/01/2026
314890-AC-8 .........| FERGUSON FINANCE PLC . 8,310,902 |.. . 8,332,583 04/20/2027
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... . 7,095,000 |.. . 7,095,000 03/01/2063
337932-AH-0 ......... | FIRST ENERGY CORP . 3,210,753 |.. . 3,214,563 07/15/2027
361448-AZ-6 ......... .... 7,659,468 |.. ... 7,667,471 |[....... 03/30/2027 ...
378272-BX-5 .........| GLENCORE FUNDING LLC .. ... 2,666,991 |.. ... 2,665,000 |....... 10/01/2026
42824C-BR-9 HP ENTERPRISE CO .. ... 8,917,253 |.. .... 8,916,109 |[....... 09/25/2026 ...
43475R-AP-1 AMRIZE LTD ... ... 11,342,391 |.. ... 11,360,150 |....... 04/07/2027
43776P-AA-4 HOMESTEAD 406-A TRUST . .... 4,615,000 |.. .... 4,615,000 |....... 09/01/2074
44891A-BZ-9 HYUNDAI CAPITAL AMERICA . .... 4,498,605 |.. .... 4,502,336 |....... 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
56501R-AK-2 .........| MANULIFE FINANCIAL CORP .... 1.FFE .... ..1,939,252 |.. . 1,943,044 05/19/2027
58769J-AT-4 .........| MERCEDES-BENZ FIN NA . 1,159,386 |.. . 1,159,743 07/31/2026
58769J-AV-9 .........| MERCEDES-BENZ FIN NA . 3,621,214 |.. . 3,620,000 07/31/2026
60687Y-AK-5 .........| MIZUHO FINANCIAL GROUP .. ... 7,844,964 |.. ... 7,871,609 [....... 02/28/2027 ...
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . ... 11,702,060 |.. ...11,700,000 |....... 08/14/2026
610202-BR-3 MONONGAHELA PONER CO .. ... 1,304,390 |.. ... 1,397,169 [....... 06/15/2027 ...
63305H-QF-1 NATIONAL BANK OF CANADA . ...15,019,821 |.. ...15,000,000 |....... 08/18/2027
649538-BU-1 NEW YORK LIFE GLOBAL .. .... 5,002,570 |.. .... 5,000,000 |....... 02/05/2027 ...
649538-BZ-0 NEW YORK LIFE GLOBAL .. e 5,044,832 e 5,045,525 |....... 07/31/2026
680223-AK-0 OLD REPUBLIC INTL CORP oo 5,454,687 |ooeeeiniiiiiiiis 5,457,924 |....... 08/26/2026
68327L-AB-2 .........| CADILLAC FAIRVIEW PRP TR ... 3,167,439 |.. ... 3,184,964 |....... 03/20/2027 ...
741530-CU-1 ......... . 1,325,488 |.. . 1,327,045 08/27/2027
745300-AA-1 .........| PUERTO RICO TOLLROADS LL ... 11,400,000 |.. 11,400,000 07/01/2035
756109-BY-9 .........[ REALTY INCOME CORP . 1,998,367 |.. . 2,000,414 09/15/2026
75625Q-AE-9 .........[ RECKITT BENCKISER TSY . ... 2,315,331 |.. ... 2,317,971 |....... 06/26/2027
78355H-LA-5 .........| RYDER SYSTEM INC .. ....6,003,69 |.. .... 6,013,415 [....... 03/15/2027 ...
78409V-AM-6 .........| S&P GLOBAL INC .... .... 2,143,510 |.. ... 2,149,695 |....... 01/22/2027 ...
808513-AQ-8 .........| SCHWAB CORP .. ... 7,445,016 |.. .... 1,469,530 [....... 03/02/2027 ...
82620K-AL-7 SIEMENS .ot sneeessnnesnees | s, e WD FE 1,108,813 |.. .... 1,109,820 |....... 10/15/2026
83368R-BZ-4 SOCIETE GENERALE .... ... 8,248,045 |.. .... 8,266,142 [....... 02/19/2027 ...
84756N-AH-2 SPECTRA ENERGY PARTNERS LP e 3201775 e 3,293,124 |....... 10/15/2026
857449-AD-4 ......... | STATE STREET BANK & TRUST .... .... 8,304,798 |.. .... 8,300,000 |[....... 11/25/2026 ...
86562\1-CH-1 .........[ SUMITOMO MITSUI FINL GRP ... 17,295,560 |.. 17,296,930 09/17/2026
883929-AB-7 ... . 6,987,000 |.. . 6,987,000 02/01/2076
89115A-20-1 ... CFFE ... . 5,496,040 |.. . 5,515,651 04/05/2027
89115A-2X-9 ... .FFE ... . 6,247,069 |.. . 6,247,640 04/05/2027
89115K-AL-4 ... CFFE ... . 5,985,181 |.. . 5,982,780 01/13/2028
89236T-ML-6 ... EFE ... .... 2,300,176 |.. ... 2,300,000 |....... 08/07/2026
89236T-MZ-5 ......... EFE ... .... 3,902,201 |.. ... 3,900,000 |....... 01/08/2027
89653R-AA-1 TRINITY MILLS MULT | ONN J1BFE. .... 5,070,000 |.. .... 5,070,000 |....... 06/01/2063
91324P-FE-7 UNITEDHEALTH GROUP INC FFE e 2,424,957 |.. .... 2,425,000 |....... 07/15/2026
928668-CF~7 VOLKSWAGEN GROUP AMERICA -2.AFE . v 1,046,354 .. v 1,956,561 |....... 03/22/2027 ...
928668-CJ-9 ......... | VOLKSHAGEN GROUP AVERICA ... (S IS e ZAFE e 2,802,764 |..oveuiiiiines 2,800,000 |....... 08/14/2026 .......
0089999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - corporate bonds (unaffiliated) 406,260,583 406,548,211 XXX
78403D-AT-7 SBA TOWER TRUST AFFE. ... 8,044,772 |.. .... 8,070,948 |....... 11/15/2026
78403D-AV-2 .........| SBA TOWER TRUST ... ieeeee LEFE L ....1,083,8% |.. ....1,087,122 |....... 04/15/2027 ...
0129999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - single entity backed

obligations (unaffiliated) 9,128,598 9,158,070 XXX
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1) - (unaffiliated) 455,700,832 456,017,932 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) 455,700,832 456,017,932 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 JUNE 30, 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 455,700,832 456,017,932
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 |, 31,049,675 [.ovcvvereiiiinnee 31,049,675 [ovoviiiiiins e
9609999999. Subtotal - cash (Schedule E, Part 1) 93,149,675 93,149,675 XXX
....................... ALEXANDRIA REAL ESTATE E CP .. 15,387,573 |....... 07/06/2026 .......
ANDOCS CAPITAL SOLUTIONS CP ... 7,098,462 |....... 07/01/2026 .......
.| AUTOZONE INC CP ........ 4,495,138 |....... 07/10/2026 ..
AVANGRID INC CP ....... 76,442,434 |....... 07/07/2026 .......
DAIRY FARVERS OF AMERICA CP .. 67,992,596 |....... 07/01/2026 .......
DREYFUS GOVERN CASH MGNT INS NONEY MARKE 47,423,459 |... 47,423,459 |.ovoiiiis i
9709999999. Subtotal - cash equivalents (Schedule E, Part 2) 218,839,662 218,839,662 XXX
9999999999 - Totals 767,690, 169 768,007, 269 XXX

General Interrogatories:

1. Total
2.

Average balance for the year

Fair Value § ...
Fair Value § ...

activity for the year

....303,059,232
....691,205,719

E12.1

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

303,641,019
690,821,489



STATEMENT AS OF JUNE 30, 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 71,495,454 |........ 167,251,808 |.......... 51,617,898 |..
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000 | [0 . 0 [ 1,869,187 |.......... 1,869,188 |.......... 1,869,188 |..
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo ...0.000 61,095,008 |.......... 46,461,338 |.......... 43,801,126 |..
GOLDMAN SACHS ..... . NEW YORK, NY ... ..0.000 |.. 62,481,996)|..........(6,992,678)|........ (13,835,252).
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. 31,050,000 |..........31,050,000 |..........31,050,000 |..
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o ...0.000 31,067,123 |.......... 31,067,172 |.......... 31,067,223 |.
PNC BANK ..o CINCINNATI, OH oo |, ...0.000 | [0 0. (35,366,244)]........ (17,974,363)|........ (18,610,636)|..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 245,614 151,420 107,752
0199999. Totals - open depositories XXX XXX 0 0 98,974,145 252,883,885 127,067,299
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 98,974,145 252,883,885 127,067,299
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

98,974,145

252,883,885

127,067,299
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STATEMENT AS OF JUNE 30, 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

ALEXANDRIA REAL ESTATE E CP ... 20 06/29/2026 eviii feeei 4.150 |.. . 07/06/2026 ... 15,387,573 |...

AUTOZONE INC CP 0 06/30/2026 ....oeeee [ 3.890 |.. . 07/10/2026 ... . 4,495,138 |...

AVANGRID INC CP ... 06/30/2026 .. 3.870 |.. . 07/07/2026 ... .. 76,442 434 |...

BRUNSIICK CORP CP .. ... 06/30/2026 4.300 |.. . 07/07/2026 ....

DAIRY FARMERS OF AMERICA CP ... .. 06/30/2026 3.920 |.. . 07/01/2026 ...

GENUINE PARTS CO CP ..... 06/04/2026 .. .4.450 |.. . 07/02/2026 .

GENUINE PARTS CO CP .. 05/29/2026 .. 4.450 |.. . 07/06/2026 .

GENUINE PARTS CO CP .. 06/18/2026 .. 4.450 |.. . 07/16/2026 .

GENUINE PARTS CO CP 4450 | . 07/24/2026 ..

GENUINE PARTS CO CP . 4,450 |.. . 07/27/2026 ...

GILDAN ACTIVEWEAR INC CP . 20 06/30/2026 .oeeneiis feiiiii 4.400 |.. . 07/06/2026 ...

GILDAN ACTIVEWEAR INC CP .... . 06/29/2026 .oeenies [ 4.300 |.. . 07/07/2026 ....

GILDAN ACTIVEWEAR INC CP .... ... 4.270 .. . 07/08/2026 ...

GILDAN ACTIVEWEAR INC CP . . L...4.350 |.. . 07/09/2026 .

VIDEOTRON LTD CP 2 06/23/2026 iiiiin [ 4.320 |.. . 07/23/2026 ..

VIDEOTRON LTD CP 0 06/29/2026 .oeeeees [ 4.310 |.. . 07/30/2026 ...
.... | AMDOCS CAPITAL SOLUTIONS CP . .. 06/29/2026 ...vvvvvvn foriiiiiiiiiii 3.900 |.. . 07/01/2026 ... .7,098,
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 528,634,816 463,447
0489999999. Total - issuer credit obligations (unaffiliated) 528,634,816 463,447
0499999999. Total - issuer credit obligations (affiliated) 0 0
0509999999. Total - issuer credit obligations 528,634,816 463,447
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET ... iieeesuuuseeemnnueeeeernnn e seeeneseseeeees e s eeeereeeseeenes e s eeenns e s eesnen s eeeennssaaseeennnnanaseernnnnnsseennnnnnnn |SD .......................... 04/01/2026 .......... | ............................ 0.000 | ..................................................................... 25,000 [...niiiiiiiie e [O I PPN 0
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 25,000 0 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 | .................. | ........... 06/30/2026 .......... | ............................ 0.000 | ................................................................ 72,662,980 f.iiiiiiiiiii e [O I PPN 77,750
8309999999. Subtotal - all other money market mutual funds 72,662,980 0 77,750
8589999999. Total cash equivalents (unaffiliated) 601,322,796 463,447 77,750
8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999 - Total cash equivalents

601,322,7%

463,447

77,750
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