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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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 ot e 18,042,328,528 |......covvvviiierirricciens oo 18,042,328,528 |.......... 18,287,948,081
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 37,041,946 |eveceeeeeee [ 37,041,946 ... 42,115,033
2.2 COMMON SEOCKS ...ttt [eenienenes 11,190,566,764 |................. 56,045,228 |.......... 11,134,521,536 |.......... 10,936,654, 360
3. Mortgage loans on real estate:
BT FIISEHENS oot e 1,785,127,909 .o v 1,785,127,909 |............ 1,776,958,875
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ..ottt snannes [eeneeesceenenns 291,079,293 |..ooceicencrenens oo 291,079,293 |............... 296,053,361
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccooeeneenecnienes |oevvicniennees 32,702,774 | .o [ 32,702,774 |...ccoe 25,502,945
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieieivteteteteeee ettt s st essse et sessss s s eseseseseses [ereseseseenenens 32,210,385 oo o 32,210,385 |ooveee 32,210,385
5. Cash ($ ....(560,905,923) ), cash equivalents
[ J 332,850,642 ) and short-term
investments ($  .ooverinenns 67,210 ) oo [ (227,988,071)[..cvveeeceincirieirienies [ (227,988,071)
6. Contractloans (including $ oo 0 Premium NOtES) ...... [ eeeierierienieinins. [ eieeies ot
7. Derivatives ............... 14,875,729 |. 14,875,729 |.
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 6,761,378,439 |................ 124,779,912 |............ 6,636,598,527
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 149,622 |....cociccnccniens e 149,622 |....cooecice
10. Securities lending reinvested collateral assets . ... 98,473,469 |.. ... 98,473,469 |.. ... 96,282,349
11.  Aggregate write-ins for iNVested aSSets ...........ccoveueveriiriiieeeieeseeeeeie s [ereeeeenines 14,799,358 |.ooovieeererneriene oo 14,799,358 |....cocovuee. 14,864,990
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 38,072,746,145 |............... 180,825,140 |.......... 37,891,921,005 |......... 38,024,224, 721
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 151,311,905 [ 1,024,569 ... 150,287,336 |...cvvrcnnee 168,342,518
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 2,898,106,706 |........c....... 70,468,853 |............ 2,827,637,853 |............ 2,774,218,245
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 3,624,260,828 |............c...... 6,195,352 |............ 3,618,065,476 |............ 3,611,862,961
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........cocccveeireiiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 526,007,882 |......coeeveveeeeereeeeeeees oreereeinnn 526,007,882 |................ 501,348,221
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 56,487,420 ..o e 56,487,420 |....cccn... 70,070,738
16.3 Other amounts receivable under reinsurance Contracts ...........c.ccoecevees oo s i [
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 129,312,796 | v 129,312,796 |......co....... 212,572,611
18.2 Net deferred tax asset .........cccceuccenne. ..2,053,889,119 |. ..153,802, 111 |.. ..1,900,087,008 |.. ..1,923,417,704
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 20,849,843 | e 20,849,843 |................ 23,379,184
20. Electronic data processing equipment and SOftWarE .............ccovvueuevereireenens frerercnenenns 654,665,440 |................ 457,715,761 |..ccvenennne 196,949,679 |............... 183,869,907
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 49,986,316 |......ccveene. 49,986,316 |...ooeieeeieriiriernens [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeccoeorrrinennes 21,017 | [ 21,017 | 6,775
23. Receivables from parent, subsidiaries and affiliates ..................ccccoeeeviveeviis forviniiinnnns 542,168,391 [..oovcvire. 153,666 |................ 542,014,725 |................ 520,493,525
24. Healthcare ($ oo 0 ) and other amMouNts rECEIVADIE ... [o..cuiicurieeiriiiriiiriiinis ot [oreeerreeinse et [orseesrseesrsees et eseesees
25.  Aggregate write-ins for other than invested assets ...........ccooceeeveieieeeceenenns e 2,163,499,626 |................ 169,361,681 |........... 1,994,137,945 |............ 1,950,204,608
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cvvvvieeveriiieieeeiereieiseseeeese s [eeeeecees 50,943,313,434 |............ 1,089,533,449 |.......... 49,853,779,985 |.......... 49,954,011,718
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 50,943,313,434 1,089,533,449 49,853,779,985 49,954,011,718
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 11,638,638 | e 11,638,638 |..cocvvernne 11,094,269
1102. Other investment receivables ............ ..3,160,721 |.. ..3,160,721 |.. ..3,770,721
0 3 R R RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 14,799,358 14,799,358 14,864,990
2501, MISCEITANEOUS  ...eeieieeeeeee et [t 63,689,727 |.oeerrene 4,002,222 |....covenee. 59,597,505 |....ccceueunne 66,643,011
2502. Agent benefit investment value of life insurance and annuity contracts|............... 160,693,591 ..o o 160,693,591 |...ccooveee. 160,361,184
2503. Third party administrator receivable .........ccooooieieiiiiieiiiieeceeeees e 50,870,868 |................... 7,423,776 |.coooee. 43,447,092 |.oooveen 40,212,568
2598. Summary of remaining write-ins for Line 25 from overflow page ...............o.. |-eeeeeerenee 1,888,245,440 |................ 157,845,683 |........... 1,730,399,757 |........... 1,682,987,845
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,163,499,626 169,361,681 1,994,137,945 1,950,204 ,608




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 2,022,788,785 ) ...ttt e 13,220,282,830 |........... 13,192,733,610
2. Reinsurance payable on paid losses and 10Ss adjustMent EXPENSES ...........c.c.cueueueueriieieeereeeeeiceeeieiesesesesessese e esnas |reseenerees 1,025,327,356 |.........cco.... 883,977,917
3. LOSS AQJUSIMENE EXPENSES .......evveveieieieieseiieaeeese st s sesese s ssss s s se st s s s s et et s sssseses et ssssssesese s s s s seseses s ssssesesesssssansnassesssanaa]cseseessacs 3,038,773,097 |............ 3,019,433,503
4. Commissions payable, contingent commissions and other similar charges . 250,657,577 |.ccverinnee 398,839,421
5. Other expenses (excluding taxes, lICENSES AN FEES) .........ccuiiiiieiriueiiiiiieieiete sttt sn st s s sn st s ss s e eeesececeenn 139,241,781 | 207,890,043
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccueveviieiiieieiieeteeeeeeee e | 95,682,608 |............... 147,117,364
7.1 Current federal and foreign income taxes (including $ .......cccc....... 5,293,674 on realized capital gains (I0SSES)) .......cvuv. frrerereremiiiiiiiiicrcieees e
7.2 Net deferred taX lADITEY ........o.ooiie bbbttt a et e et e eae e s h e e sb e e s be e b e e bt e bt en b e enneeneeeneesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 4,481,214,948 and
including warranty reserves of $  .........ccccco. 8,880,338 and accrued accident and health experience rating refunds
iNClUding $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveeccns feeveirinene 8,397,584,000 |............ 8,371,654,643
10, AQVANCE PIEMIUM ....oeveeeeeeeeeeeeceee et eee et ee e sese et s e e eeee e e e s st teseseeesessassssesesesessasesae s seseseseesaesesessassseseseansssssssasesesnananasasnsasesnses [ersereseneneneas 191,953,600 |................ 144,780,275
11. Dividends declared and unpaid:
RS (e el g T Lo =T T UES N RO RO
11,2 POICYNOIAETS ...ttt ettt ettt ettt ettt ettt a e s e s e s et e s et et e s e as s eses e s e s et et essae s esssesesesesesessssssssasesesesesesnnnssssss|eeseeneneneinanaens 5,283,646 |................... 5,682,206
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........cvviuiveviiiiiieieereteiee ettt sssse s e nees 1,326,206,977 |............ 1,315,386,920
13.  Funds held by company Under reiNSUIANCE trEALIES ..............ccccvruiieiiiiieeeietetceeeee ettt tet s e st b s eseas s st sebesesesn s eses s s ettt seerenenas 7,356,395 |.ooiieriinne 7,387,120
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS ............ccueuiiiiiieiiiieiieiceecie et 1,472,818,824 |............ 1,609,588,645
15. Remittances and items not allocated .... ... 14,559,449 | ... 1,161,369
16.  Provision for reinsurance (including $  ..covvveveccrnncccccecenc 0 CEIAIEA) couieieiiiiccec s e 23,733,200 |.ooveennnn. 23,733,200
17. Net adjustments in assets and liabilities due to foreign eXChange rates ... e [
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and @ffilIAtES ..............ccceviueueueieieiiecieieii ettt | 280,997,801 |................ 354,690,778
20, DEIVALVES .....voveveeececeeteteeeeeecee et ee e aete et ee s s e etetesesenssaeaesesesensssetesesaseesssetetesasassssseetsaseesnsseetesasensnssaetesesesansnaetesesennsnaetetesasenandeeber ettt 282,600 |...covceeeeririienes 19,800
21. Payable for securities .. 57,160,917 |...cccoooee.e. 50,777,396
22, Payable fOr SECUMLIES IBNAING ........c.cevivirieeieeieieteteteeee et et ettt et e s et et et essse e eses et esebesesessases st esesesesesssnssssssasesesesesnssssesssssesesesdererereinnens 102,521,296 |................ 100,476,263
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne L0 HOSTO TR ROTR TP RPTRTRRI RESTOTTTTRRTRTRPRON
25.  Aggregate Write-ins fOr HADIIHES ................c.ovevoieeeeeeceeeeeeeeeeeeeeeeeeeeeeee et eeetee e eee e eee s ee e eee s ensseen s e e e een s ensseensseensstensreenanennas 1,193,885,496 1,209,309, 821
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 30,844,309,450 31,044,640,294
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 AN 27) .....cviviuivireviiieieeeeteietseseseeete et sssesete st ssseses b s st s st s st ssssses e bbb s sesesebe b st snsesebessassnsnsesesesassnas]ocsessses 30,844,309,450 |.......... 31,044,640,294
29. Aggregate write-ins for SPeCial SUMPIUS FUNAS .......oiuiiiiiiiiiii ittt b e bttt e bt et e saeesaeesbeesbeesbeeneoreaneesneesbeesbeeabeesbeesteenes [entesnsesseesseesneeareeareereens
30.  COMMON CAPILAI STOCK .....cuvieuiieiiieiieeieetie ettt e e et e et e et e e st e eseeeaeesseeeseesseesseesseesseesseesseeseeeseesseesseesseenseenseesseesseessesnsenssensees|ossssnssbessbessbessbessbeesneenns [resnessnssinssseesaessressreesne s
31, Preferred Capital STOCK ........o oottt et et ea e oo st e e a e e ea e e a e e bt e s e e st e ae e en e e en e e eneeeneeeneeaeeaeeneannean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et et e s s e s s et et e s e s e s e s s s st et et esessasas st s esesesesessass s st et et eseasss s s ansesesesennane ettt 3,541,888,465 |........... 3,541,743,248
34. Gross paid in @and CONHDULEA SUIPIUS ........cc.eiiiiiieiiiieie ettt ettt e e et e et e et e esteeseeeseesseesseeseesseesseesseesseeseesnsenssensees|oesssessessressbeesbessbeesreenns [resensinssaessaeesaeesressreesre s
35.  UN@SSIGNEd FUNAS (SUMPIUS) .......vcvvieieieiieictetetetcteee et ettt ettt s ettt e bt essse s esesesesesesssess s es et esesesesessas s st asesesesesesnss s ssssesesesesesnaneeererenis 15,467,582,070 |.......... 15,367,628,176
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 ...0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 19,009,470,535 18,909, 371,424
38. Totals (Page 2, Line 28, Col. 3) 49,853,779,985 49,954,011,718
DETAILS OF WRITE-INS
2501, Contingent SUIT THaDTTiTy oot b ettt et 8,559,911 [ 8,023,378
2502.  Agent's SECUTITY FUNA FESEIVE ....oovivieieieieieee ettt s s st s s n s ss e st sesesnnensnsse e e 770,996,009 |................ 788,792,889
2503, MiSCElIaNEoUS [1aDTTITIES ...iuiiiiiiiiiciciei et bbbttt ene e 38,290,928 |......cconven. 43,470,717
2598.  Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cueveueiieieiieeeieiieeieieiei st s 376,038,648 |................ 369,022,837
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,193,885,496 1,209,309,821
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OSSP O PP P PP PP PPN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP RO PP PTPTRTI
1< 7220 7T OO TP TY OO TSP O PSP PR PO RSP RO TPP PP PP OTRPOPPPPIIN
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from OVerfloW PAgE ...........couiiiiiiiiiieceeeee s [t [t
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  .cooevevee 936,390,648 ) ... s 978,027,031 |..ccovreneeee 933,785,432 |........... 3,780,867,992
1.2 Assumed (written $  ............ 4,830,465,499 ) ..o s 4,729,855,956 |........... 4,474,909,687 |.......... 18,418,603,408
1.3 Ceded (written $ 21,186,836,216 ) oo ..1,153,826,581 |.. ..1,033,384,124 |............ 4,391,489,961
1.4 Net (written $§  ............ 4,580,019,931 ) oo 4,554,056,406 |............ 4,375,310,995 17,807,981,439
DEDUCTIONS:
2. Losses incurred (current accidentyear $  ............ 2,961,631,786 ):
2.1 DHFECE -ttt ettt et 672,859,304 |.............. 446,814,519 |............ 2,428,514,754
2.2 ASSUIMEA ..ottt bbbt bbbttt b ettt b ettt n e ..3,083,582,055 |. 2,584,094,308 |.......... 12,298,741,389
2.3 CABM ...ttt bbbttt nenaene o ..634,737,331 |.. ..530,508,536 |............ 2,671,067,311
..3,121,704,028 |.. ..2,500,400,286 |.......... 12,056, 188,832
3. LoSS adjustment @XPENSES INCUITE ...........c.cucveiiieeeereieiieeseieie et ssssesesese s ssesesess st s sans [eesesericecesens 456,996,657 |................ 405,292,623 |............ 1,758,217,518
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviuieeerieieiesieaesesesesesese s sssssesesesssessssesesesssssssesesns [eosseeeseces 1,448,112,968 |........... 1,331,431,024 |........... 5,535,364, 100
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e ..
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.ccvuiueuiiriiiieieieeeeeeieieie e 5,026,813,653 |............ 4,237,123,933
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeuiuiiriirieieieieieeeeieieeeiee e e (472,757,247 ) .o 138,187,062 |.......... (1,541,789,011)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuriieiieeiniieirei ettt 171,468,039 |................ 219,338,776 |...cocunvn. 984,753,893
10. Net realized capital gains (losses) less capital gains tax of $ .........cccccc.c. 5,293,674 .....cccccooe. 38,235,365 (46,305,637) (60,654,005)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.cviririririeieieieriine sttt see s seseses s oo s senenens 209,703,404 |............... 173,033,139 |..cccene 924,099,888
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ e 525,432 amount charged off §  ...cococvveene 13,773,890 ) oo oo (13,248,458)................ (11,974,567)|........con.... (48,849,710)
13.  Finance and service charges not included in PreMiUMS ...........c.oceueuiveiieeiiereieiieseeee s 25,419,733 |.oire 20,984,913 |...cocoee 88,553,066
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 68,072,826 (37,978,102) (47,558, 126)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 80,244,101 (28,967,756) (7,854,770)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......cccuiiieiiiiicieieececeeee ettt et (182,809,742)......cconve 282,252,445 |.............. (625,543,893)
17, Dividends t0 POCYNOIAETS ..........voeeeeeeeeeeeeeeeeeeeeeeeee e eeemnenenennnnen 996,485 1,241,927 4,674,028
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) ......ooueueveiiiiieeeieiieeeieie et [ (183,806,227 .....ccvcnv.. 281,010,518 |.............. (630,217,921)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (92,433,460) (78,596,940) (239,811,737)
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e (91,372,767) 359,607,458 (390,406, 184)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 18,909, 371,424 18,017,389,377 18,017,389,377
22, Netincome (from LiNE 20) ......ccviierueriiririieeietienencsseeiesse e st bbb see s s sesseesenes [oreseesececeenns (91,372,767) | e 359,607,458 |.............. (390,406, 184)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ..........cccc..... 7,038,125 . 220,812,585 ..631,389,674 ..958,346,615
25.  Change in net unrealized foreign exchange capital gain (I0SS) ...........ccocvueueviiriieirereeisieeeese e e 1,344,639 |.. ... (1,696,078)|.....cccvcverrene. 198,743
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ..(23,716,521)|.. (106,737,454)|... ..(95,703,351)
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieeteieiieeecie ettt bbbt b sn st se s e eeerececnena (21,744,645)................ (25,901,827)|.....cc.cou..... 423,722,629
28.  Change in ProviSion fOr FEINSUMANCE .........cuiuiuiririiriiieisieistee ettt se sttt st besessesessesenes rsssessstese s st se s snnres [oeressnsessstesestessressrnnnaes [onseesenensenens 22,251,800
29, Change in SUIPIUS NOES ......c.cuiiiieiiereriiieisetete st ettt be s ss st be b ss s bbb s ssns bbb s s snsesetanas 145,217 |.. 145,217 |... ... 578,494
30. Surplus (contributed to) withdrawn from protected Cells ............cccooiiiiiiiiiiiiccceeee
31. Cumulative effect of changes in accounting prinCIpIES ............ccoviiiiiiiiiiiiiiieeeeeeeeeeeeee e [ o
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
G TR e T I P R U Y
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevriieriereiiiieseeeie e 14,630,603 6,711,345 (27,006,699)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 100,099, 111 863,518,335 891,982,047
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 19,009,470,535 18,880,907,712 18,909,371,424
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceieriiiiiiiiiiiiciiiicceeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
0 T 0] { Y TSV PPV NESTRTT 33,140,262 |.......coc.c.... 14,636,795 |....cocvnee 86,559,376
1402. Change in contingent suit liability .. (536,533)|.. ... (1,447 ,609)|... 498,927
1403.  COLI = income = Change 1N CSV ...ttt es et 35,469,097 |..cocveeenene (51,167,288)|.............. (134,616,429)
1498. Summary of remaining write-ins for Line 14 from overflow page ............ccoeveiiiiieiiiiiiiiicceeeesee e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 68,072,826 (37,978,102) (47,558, 126)
3701, Prior period adjuUSTMmENT ...ttt eneies [ereretete e [oererereennas (39,407,124)
3702. Change in surplus - agent security compensation plan ... .. . 114,182,452
3703. Change in surplus - pension and postretirement benefits ........ccocooiiieiiiieiiiicccceeeee o 11,704,788 | 6,270,830 |................ (99,735,008)
3798. Summary of remaining write-ins for Line 37 from overflow Page ..........ccceveueueveieiiecieieieieeee e e 2,925,815 |ieiiccins 440,515 |.oceee (2,047,019)
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 14,630,603 6,711,345 (27,006,699)




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 4,559,635,321 |........... 4,355,034,004 |.......... 18,108,699,202
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 192,838,408 |................ 247,453,333 |........... 1,055,409,533
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 58,358,322 32,895,044 143,410,448
4. TOtal (LINES 110 B) ..ot 4,810,832,051 4,635,382,381 19,307,519, 183
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,975,051,895 |............ 2,785,710,893 |.......... 11,834,435,229
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 2,161,571,692 |............ 1,998,554,001 |............ 7,215,579,830
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 1,395,045 | 1,157,342 | 5,055,831
9. Federal and foreign income taxes paid (recovered) netof $ ................ 2,098,988 tax on capital
GAINS (IOSSES) ...ttt b e b e b bbb (170,399,601) (327,369,269) (288,477,915)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 4,967,619,031 4,458,052,967 18,766,592,975
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (156,786,980) 177,329,414 540,926,208
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 777,469,121 ..559,577,895 |.. 2,792,298,424
12.2 Stocks .............. 9,881,296 ... 11,644,204 |. ... 30,112,823
12.3 Mortgage loans ... ... 27,759,811 |.. . 121,658,120 |.. ..479,017,322
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 104,678,797 |...cvveennnn 494,229,351 |...occoviennee. 903,113,561
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments .............cccoceees |oeeeieiinnnnens 482,651 | (574,584)|......ccunne. (6,087,674)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 6,288,743 35,531,307 60,783,822
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvoveveveuieieeeeeeeeieieiceeeeeee e ens oresesesanans 926,560,419 |............ 1,222,066,293 |............ 4,259,238,278
13. Cost of investments acquired (long-term only):
131 BONAS .ottt eninien [oneenennnanaeaas 528,554,571 |.cccovieenee. 833,000,773 |........... 3,102,433,773
13.2 SEOCKS ...ttt [eeennanaeaeaen s 7,877,598 |...ocvvinne 9,355,542 |...ocuiinn 92,117,536
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 33,408,140 |.....ccooeneee. 61,208,629 |......cco.c.. 259,195,371
13.4 REAI ESLALE ...t ninaen [eeennaeae s 9,386,805 |....ccoovuennne 4,938,194 |....ccovinee. 29,465,712
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiiciieieeiei ettt [ersssinessinaaes 217,409,213 | 303,874,339 |............ 1,070,697,540
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 3,411,686 51,414,309 62,889,815
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 800,048,013 1,263,791,786 4,616,799,747
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 126,512,406 (41,725,493) (357,561,469)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoooeiiiiiinies o [
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (230,142,462) (484,567,423) (465,481,852)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (230, 142,462) (484,567,423) (465,481,852)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (260,417,036)|.............. (348,963,502).............. (282,117,113)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 32,428,965 |............... 314,546,078 |............... 314,546,078
19.2 End of period (Line 18 plus Line 19.1) (227,988,071) (34,417,424) 32,428,965
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... 52,191,867 |...cccevuvne 168,666,350
20.0002. Capitalized interest on bonds .........cccoovviieiiiiiniiieceeeee e [oeererenennnnnnens (122,218) | 595,008 |....ccoevvevee 3,567,528
20.0003. Capitalized interest on mortgage loans .................. ..2,962,966 |.. 12,517,837
20.0004. Exchange of equity investment to equity investment ... o [
20.0005. Movement of assets from bonds to alts ... [ 12,007,080 [
20.0006. Bond to be announced commitments (pUrchased/Sold) ......ccooivieiiiiininiiiieeeeeen e [ |
20.0007. Intercompany transfer of securities in ............. 60,550,838 |.
20.0008. Intercompany transfer of SECUrities UL ..ot ses [ 60,522,897 |.
20.0009. Tax credit commitment [iabilities ... oo 1,199,687




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying statutory financial statements of Nationwide Mutual Insurance Company (the Company) have been prepared in conformity
with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its
solvency under the Ohio Insurance law. The NAIC’s Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a
component of prescribed or permitted practices by the State of Ohio.

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department,
Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices
and procedures manual. The prescribed practice changed the subsidiary’s valuation by $(38.4) million and $(117.6) million as of March 31, 2023
and December 31, 2022, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled
in the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation.
See the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed
practice that utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products,
respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted
effective January 1, 2021. The prescribed practice changed the subsidiaries’ valuation by $160.5 million and $261.1 million as of March 31, 2023
and December 31, 2022, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $67.0 as of March 31, 2023 and December 31, 2022.

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

SSAP F/S FIS
#

Page Line# 2023 2022
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ (91,372,767) $ (390,406,184)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (91,372,767) $ (390,406,184)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 19,009,470,535 $ 18,909,371,424
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 3 35 (38,394,973) (117,580,936)
Subsidiary valuation -- NLIC and NLAIC 51 3 35 160,548,349 261,056,572
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 18,820,317,159 $ 18,698,895,788

B. Use of Estimates in the Preparation of the Financial Statements
There were no changes that were considered significant to the Company from prior year end.
C. Accounting Policies

1. There were no changes that were considered significant to the Company from prior year end.

2. Bonds, excluding loan-backed and structured securities, are stated at amortized cost except those with an NAIC designation of “3” through
“6”, which are stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective
yield method. The Company does not hold any mandatory convertible securities or Securities Valuation Office (SVO) identified investments.

3-5.There were no changes that were considered significant to the Company from prior year end.

6. Loan-backed and structured securities (collectively, loan-backed securities) are stated at amortized cost or the lower of amortized cost or fair
value in accordance with the provisions of Statement of Statutory Accounting Principles (SSAP) No. 43 Revised — Loan-Backed and
Structured Securities and the Purposes and Procedures Manual of the NAIC SVO. The retrospective adjustment method is used to value
loan-backed securities where the collection of all contractual cash flows is probable. For all other loan-backed securities, the Company uses
the prospective adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed
securities.

7-13. There were no changes that were considered significant to the Company from prior year end.

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company from prior year end.



STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 3 — Business Combinations and Goodwill

A. Statutory Purchase Method
There were no changes that were considered significant to the Company from prior year end.
B. Statutory Merger

1. Effective January 1, 2023, Nationwide Mutual Fire Insurance Company merged with and into the Company, with the Company continuing as
the surviving entity.

2. The transaction above was accounted for as a statutory merger.
3. There were no shares of stock issued in the merger transaction.
4. As the merger was effective on January 1, 2023, the current period results of the Company included that of the merged entity.
5. No adjustments were made directly to the surplus of the Company as a result of the merger.
C. Impairment Loss
Not applicable.
D. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
There were no changes that were considered significant to the Company from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
Not applicable.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

3. Not applicable.

4. All impaired 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):

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ (96,895,590)
2. 12 Months or Longer $ (194,707,214)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $  1,329,243,480
2. 12 Months or Longer $ 1,920,237,820

5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security. If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary
impairment, then the Company will evaluate if the amortized cost basis of the security will be recovered by comparing the present value of
the cash flows expected to be received for the given security with the amortized cost basis of the security. If the present value of cash flows
is greater than the amortized cost basis of a security, then the security is deemed not to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2.There were no changes that were considered significant to the Company from prior year end.

3. Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.

b. Not applicable.

c. There were no changes that were considered significant to the Company from prior year end.

4-7.There were no changes that were considered significant to the Company from prior year end.

6.1



STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes
in the fair value of the collateral are considered negligible.

For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.

2. Type of Repo Trades Used

a.
b.

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Bilateral (YES/NO)
Tri-Party (YES/NO)

NO
YES

3. Original (Flow) & Residual Maturity

a.

a.
b.

Maximum Amount

Open - No Maturity

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$109,793,428

1.
2. Overnight $- $- $-
3. 2 Days to 1 Week - - - -
4. >1 Week to 1 Month - - - -
5. >1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
Ending Balance
1. Open - No Maturity - - - -
2. Overnight $95,510,716 $- $- $-
3. 2 Days to 1 Week - - - -
4. >1 Week to 1 Month - - - -
5. > 1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
4. Not applicable.
5. Fair Value of Securities Acquired Under Repo - Secured Borrowing
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
Maximum Amount $111,989,297 $- $- $-
Ending Balance $97,420,930 $- $- $-
6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
ENDING BALANCE
1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
Bonds - FV $- $97,420,930 $- $- $- $- $- $97,420,930
LB & SS - FV - - - - - - -
Preferred Stock - FV - - - - - - -
Common Stock - - - - - - -
Mortgage Loans - FV - - - - - - -
Real Estate - FV - - - - N - _
Derivatives - FV - - - - - - -
Other Invested Assets - FV - - - - - - -
Total Assets - FV $- $97,420,930 $- $- $- $- $- $97,420,930

T Te@ meao oo

6.2




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

7. Collateral Provided - Secured Borrowing

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $109,793,428 $- $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $95,510,716 $- $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $95,510,716 $95,510,716
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

cooow

9-10. Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.
J. Real Estate

Not applicable.
K. Low-Income Housing Tax Credits

There were no changes that were considered significant to the Company from prior year end.
L. Restricted Assets

There were no changes that were considered significant to the Company from prior year end.
M. Working Capital Finance Investments

Not applicable.
N. Offsetting and Netting of Assets and Liabilities

No assets or liabilities are offset and reported net in accordance with a valid right to offset per SSAP No 64, Offsetting and Netting of Assets and
Liabilities.

O. 5GI Securities

There were no changes that were considered significant to the Company from prior year end.
P. Short Sales

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

There were no changes that were considered significant to the Company from prior year end.

R. Reporting Entity's Share of Cash Pool by Asset Type

Asset Type Percent Share
(1) Cash 1%
(2) Cash equivalents 88%
(3) Short-term investments 11%
(4) Total 100%

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

There were no changes that were considered significant to the Company from prior year end.

Note 7 — Investment Income

There were no changes that were considered significant to the Company from prior year end.

Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives

1-7. There were no changes that were considered significant to the Company from prior year end.
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8. The Company has no premium cost due in each of the following four years and thereafter.
B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees

Not applicable.

Note 9 — Income Taxes

There were no changes that were considered significant to the Company from prior year end, except for the following.

In August 2022, the Inflation Reduction Act of 2022 (“Act”) was passed by the US Congress and signed into law. The Act includes a new Federal
corporate alternative minimum tax (“CAMT”), effective in 2023, that is based on the adjusted financial statement income (“AFSI”) set forth on the
applicable financial statement (“AFS”) of an applicable corporation. A corporation is an applicable corporation if its rolling average pre-tax AFSI over
three prior years (starting with 2020-2022) is greater than $1 billion. For a group of related entities, the $1 billion threshold is determined on a group
basis, and the group’s AFS is generally treated as the AFS for all separate taxpayers in the group. Except under limited circumstances, once a
corporation is an applicable corporation, it is an applicable corporation in all future years.

An applicable corporation is not automatically subject to a CAMT liability. The corporation’s tentative CAMT liability is equal to 15% of its adjusted
AFSI, and CAMT is payable to the extent the tentative CAMT liability exceeds regular corporate income tax. However, any CAMT paid would be
indefinitely available as a credit carryover that could reduce future regular tax in excess of CAMT.

The Company comprises a controlled group of corporations and has determined that it likely will be an applicable corporation in 2023. In making
such determination, the group has made certain interpretations of, and assumptions regarding, the CAMT provisions of the Act. The US Treasury
Department is expected to issue guidance throughout 2023 that may differ from the group’s interpretations and assumptions and that could alter the
group’s determination.

In accordance with INT 22-02, the Company did not include an estimate of the impacts of the CAMT because a reasonable estimate cannot be
made as of March 31, 2023.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

There were no changes that were considered significant to the Company from prior year end.

Note 11 — Debt

A. All Other Debt
There were no changes that were considered significant to the Company from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the 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 as backup liquidity. The Company has determined the actual

maximum borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the
FHLB’s stock ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 45,000 $ 45,000 $ -
(e) Aggregate Total $ 20,045,000 $ 20,045,000 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 45,000 $ 45,000 $ -
(e) Aggregate Total $ 20,045,000 $ 20,045,000 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 - % - $ - $ - $ -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ -3 -
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

3. Collateral Pledged to FHLB

b. Maximum Amount Pledged During Reporting Period

NOTES TO THE FINANCIAL STATEMENTS

Current Year Total General and Separate
Accounts Total Collateral Pledged

(Lines 2+3)

Current Year General Account Total

Collateral Pledged

Current Year Separate Accounts Total

Collateral Pledged

Prior Year-end General and Separate
Accounts Total Collateral Pledged

Current Year Total General and Separate
Accounts Maximum Collateral Pledged

(Lines 2+3)

Current Year General Account Maximum

Collateral Pledged

Current Year Separate Accounts Maximum

Collateral Pledged

Prior Year-end General and Separate
Accounts Maximum Collateral Pledged

4. Borrowing from FHLB

$

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
727,559,194 $ 803,694,458 $ -
727,559,194 $ 803,694,458 $ -
- $ - $ -
697,798,428 $ 769,575,692 $ -
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
727,559,194 $ 803,694,458 $ -
727,559,194 $ 803,694,458 $ -
- $ - $ -
697,798,428 $ 769,575,692 $ -

The Company had no outstanding borrowings with the FHLB as of March 31, 2023 and December 31, 2022.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement

Benefit Plans

A. Defined Benefit Plans

1-3. There were no changes that were considered significant to the Company from prior year end.

4. Components of net periodic benefit cost

a
b
c
d
e
f.

g. (Gain) or loss recognized due to a settlement
or curtailment

h. Total net periodic benefit cost

Pension Benefits

Postretirement Benefits

. Service cost
. Interest cost

. Expected return on plan assets

. Transition asset or obligation

. (Gains) and losses
Prior service cost or credit

December 31, December 31,
March 31, 2023 2022 March 31, 2023 2022

$ 27,193,270 $ 152,708,637 $ 336,761 $ 750,360
68,737,238 202,514,553 1,199,157 3,121,197
(74,707,897) (411,463,760) (1,605,877) (11,675,530)
23,064,209 67,792,246 (1,544,614) (8,584,154)
(8,463,383) (33,853,532) 1,759,977 6,396,484

$ 35,823,437 $ (22,301,856) $ 145,404 $ (9,991,643)

5-21. There were no changes that were considered significant to the Company from prior year end.

B-l. There were no changes that were considered significant to the Company from prior year end.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A-1. There were no changes that were considered significant to the Company from prior year end.

J. Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented by cumulative unrealized capital gains is $6,084,908,284.

K-M. There were no changes that were considered significant to the Company from prior year end.

Note 14 — Liabilities, Contingencies and A

There were no changes that were considered significant to the Company from prior year end.
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Note 15 — Leases
There were no changes that were considered significant to the Company from prior year end.

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

There were no changes that were considered significant to the Company from prior year end.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

There were no changes that were considered significant to the Company from the prior year end.
C. Wash Sales

Not applicable.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

A.  Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market
participants at the measurement date. Fair value measurements are based upon observable and unobservable inputs. Observable inputs reflect
market data obtained from independent sources while unobservable inputs reflect the Company’s view of market assumptions in the absence of
observable market information. The Company utilizes valuation techniques that maximize the use of observable inputs and minimize the use of
unobservable inputs. In determining fair value, the Company uses various methods including market, income and cost approaches.

The Company categorizes its financial instruments into a three-level hierarchy based on the priority of the inputs to the valuation technique. The fair
value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1) and the lowest priority to
unobservable inputs (Level 3). If the inputs used to measure fair value fall within different levels of the hierarchy, the category level is based on the
lowest priority level input that is significant to the fair value measurement of the instrument in its entirety.

The Company categorizes assets and liabilities held at fair value in the statutory statements of assets and liabilities, surplus and other funds as
follows:

Level 1. Unadjusted quoted prices accessible in active markets for identical assets or liabilities at the measurement date and mutual funds where the
value per share (unit) is determined and published daily and is the basis for current transactions.

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets, quoted prices for identical or similar assets or liabilities in markets
that are not active or inputs (other than quoted prices) that are observable or that are derived principally from or corroborated by observable market
data through correlation or other means. Primary inputs to this valuation technique may include comparative trades, bid/asks, interest rate
movements, U.S. Treasury rates, London Interbank Offered Rate, Secured Overnight Finance Rate, prime rates, cash flows, maturity dates, call
ability, estimated prepayments and/or underlying collateral values.

Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

The Company reviews its fair value hierarchy classifications for assets and liabilities quarterly. Changes in the observability of significant valuation
inputs identified during these reviews may trigger reclassifications. Reclassifications are reported as transfers at the beginning of the reporting
period in which the change occurs.

Independent pricing services are most often utilized, and compared to pricing from additional sources when available, to determine the fair value of
bonds and stocks for which market quotations or quotations on comparable securities or models are used. For these bonds and stocks, the
Company obtains the pricing services’ methodologies and classifies the investments accordingly in the fair value hierarchy.

A corporate pricing matrix is used in valuing certain corporate bonds. The corporate pricing matrix was developed using publicly available spreads
for certain privately placed corporate bonds with varying weighted average lives and credit quality ratings. The weighted average life and credit
quality rating of a particular bond to be priced using the corporate pricing matrix are important inputs into the model and are used to determine a
corresponding spread that is added to the appropriate U.S. Treasury yield to create an estimated market yield for that bond. The estimated market
yield and other relevant factors are then used to estimate the fair value of the particular bond.

Non-binding broker quotes are also utilized to determine the fair value of certain bonds when deemed appropriate or when valuations are not
available from independent pricing services or a corporate pricing matrix. These bonds are classified with the lowest priority in the fair value
hierarchy as only one broker quote is ordinarily obtained, the investment is not traded on an exchange, the pricing is not available to other entities
and/or the transaction volume in the same or similar investments has decreased. Inputs used in the development of prices are not provided to the
Company by the brokers as the brokers often do not provide the necessary transparency into their quotes and methodologies. At least annually, the
Company performs reviews and tests to ensure that quotes are a reasonable estimate of the investments’ fair value. Price movements of broker
quotes are subject to validation and require approval from the Company’s management. Management uses its knowledge of the investment and
current market conditions to determine if the price is indicative of the investment’s fair value.

The Company carries short-term investments at amortized cost, which approximates fair value.

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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The following table summarizes assets held at fair value as of March 31, 2023:

Net Asset Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - $ 982,474,896 $ 272,122,619 $ -3 1,254,597,515
Securities lending collateral assets - 2,752,081 - - 2,752,081
Preferred stocks unaffiliated - 23,220,043 13,821,903 - 37,041,946
Common stocks unaffiliated 64,511,053 20,190,063 21,704,319 - 106,405,435
Total Assets at Fair Value/(NAV) $ 64,511,053 $ 1,028,637,083 $ 307,648,841 $ - $  1,400,796,977

The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2023:

Total gains

Beginning and (losses) | Total gains and

Balance at Transfers into | Transfers out of | included in | (losses) included Ending Balance at

12/31/2022 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2023
Assets at Fair Value
Bonds $250,141,093  $47,382,374 $(29,981,640) $ $(1,456,998) $12,263,366 $ $(7,049,159)  $823,583 $272,122,619
Preferred stocks unaffiliated $26,345,995 $- $- $- $(2,642,796) $- $ $(9,881,296) $- $13,821,903
Common stocks unaffiliated $21,371,090 $- $- $- $333,229 $- $- $- $- $21,704,319

Total Assets at Fair Value $297,858,178  $47,382,374 $(29,981,640) $ $(3,766,565) $12,263,366 $ $(16,930,455)  $823,583 $307,648,841

Transfers into and/or out of Level 3 during the period ended March 31, 2023 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as of March

31, 2023:
Not Practicable
Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $15,758,099,401 $16,787,731,013 $2,134,240,778 $12,197,127,981 $1,426,730,642 $- $-
Mortgage loans, net of allowance 1,378,233,790 1,785,127,909 - - 1,378,233,790 - -
Cash, cash equivalents and short-
term investments (227,988,071) (227,988,071)  (511,831,437) 283,843,366 - - -
Derivative assets 32,410,020 14,875,729 - 32,410,020 - - -
Securities lending collateral assets 95,799,151 95,721,388 95,510,716 288,435 - - -
Total Assets $17,036,554,291 $18,455,467,968 $1,717,920,057 $12,513,669,802 $2,804,964,432 $- $-
Liabilities
Derivative liabilities $- $282,600 $- $- $- $- $-
Total Liabilities $- $282,600 $- $- $- $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.

E. Measured using net asset value
Not applicable.

Note 21 — Other Items

There were no changes that were considered significant to the Company from prior year end.

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 3, 2023 for the statutory statement available to be issued on May 8, 2023.

There were no material Type | events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that

have not already been reflected as required.

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 3, 2023 for the statutory statement available to be issued on May 8, 2023.

There were no material Type Il events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that

have not already been reflected as required.
Note 23 — Reinsurance

A. Unsecured Reinsurance Recoverables

There were no changes that were considered significant to the Company from prior year end.

B. Reinsurance Recoverable in Dispute

There were no changes that were considered significant to the Company from prior year end.
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C. Reinsurance Assumed and Ceded

1. The following table summarizes ceded and assumed unearned premiums and the related commission equity at March 31, 2023.

Assumed Reinsurance Ceded Reinsurance Net
Commission Premium Commission Commission
Premium Reserve Equity Reserve Equity Premium Reserve Equity
a. Affiliates $10,578,280,795 $2,069,701,932 $3,661,670,615  $808,886,707 $6,916,610,180 $1,260,815,225
b. All Others 683,575,187 222,723,454 819,544,333 187,999,121 (135,969,146) 34,724,333
c. Total $11,261,855,982  $2,292,425,386 $4,481,214,948  $996,885,828 $6,780,641,034 $1,295,539,558

d. Direct Unearned Premium Reserve $1,616,942,966

2. There were no changes that were considered significant to the Company from prior year end.

3. The Company does not use protected cells as an alternative to traditional reinsurance.
D. Uncollectible Reinsurance

There were no changes that were considered significant to the Company from prior year end.
E. Commutation of Ceded Reinsurance

There were no changes that were considered significant to the Company from prior year end.
F. Retroactive Reinsurance

There were no changes that were considered significant to the Company from prior year end.
G. Reinsurance Accounted for as a Deposit

There were no changes that were considered significant to the Company from prior year end.
H. Disclosures for the Transfer of Property and Casualty Run-Off Agreements

There were no changes that were considered significant to the Company from prior year end.
I. Certified Reinsurer Rating Downgrades or Status Subject to Revocation

Not applicable.
J. Reinsurance Agreements Qualifying for Reinsurer Aggregation

Not applicable.
K. Reinsurance Credit

Not applicable.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

There were no changes that were considered significant to the Company from prior year end.

Note 25 — Changes in Incurred L¢ and Loss Adjustment Expenses

A. As of December 31, 2022, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $16.2 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $2.4 billion for the three months ended March 31, 2023.
As of March 31, 2023, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $14.0 billion. The
Company experienced unfavorable prior-year development of $153.6 million during the three months ended March 31, 2023, primarily driven by
inflation and severity trends in personal and standard commercial lines. This was partially offset by reinsurance recoveries.

B. During 2023, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.
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Note 26 — Intercompany Pooling Arrangements

There were no changes that were considered significant to the Company from prior year end, except for the following:

Effective January 1, 2023, the Company completed a merger agreement with Nationwide Mutual Fire Insurance Company (Fire). Pursuant to the
merger agreement, the operations of Fire were merged with and into the Company, with the Company continuing as the surviving entity. The
Company’s assumed pooling percentage increased from 71% to 94% as a result of the merger agreement.

The Company is the lead company in the Nationwide Pool. Each pool member company contributes 100% of its underwriting results to the
Nationwide Pool through the reinsurance pooling agreement.

As of March 31, 2023 and December 31, 2022, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

NAIC # 2023 Pool 2022 Pool
Nationwide Mutual Insurance Company 23787 94.0% 71.0%
Nationwide Mutual Fire Insurance Company 23779 0.0% 23.0%
Nationwide Agribusiness Insurance Company 28223 3.0% 3.0%
Nationwide Insurance Company of America 25453 1.0% 1.0%
National Casualty Company 11991 1.0% 1.0%
Nationwide General Insurance Company 23760 1.0% 1.0%

The following represents amounts due to/from the lead entity and pool participants as of March 31, 2023:

Name of Insurer Amounts Receivable Amounts Payable
Nationwide Mutual Insurance Company (Lead Insurer) $ 6,128,599,452 $ 2,269,476,585
Nationwide General Insurance Company $ 202,375,760 $ 670,730,418
Nationwide Property & Casualty Insurance Company $ 101,981,145 $ 454,530,892
Nationwide Assurance Company $ 12,481,213 $ 156,572,800
Nationwide Lloyds $ 44,335 $ 327
Nationwide Insurance Company of Florida $ 4,531,796 $ 38,132,302
Nationwide Affinity Insurance Company of America $ 21,277,051 $ 92,340,944
Crestbrook Insurance Company $ 38,066,718 $ 160,343,280
Nationwide Insurance Company of America $ 192,214,006 $ 626,978,697
Allied Insurance Company of America $ 17,183,245 $ 60,324,798
AMCO Insurance Company $ 36,630,151 $ 299,654,128
Allied Property & Casualty Insurance Company $ 32,009,020 $ 151,499,334
Depositors Insurance Company $ 43,545,045 $ 182,589,579
Nationwide Agribusiness Insurance Company $ 251,894,113 $ 514,058,421
Victoria Fire & Casualty Company $ 249,099 $ (10)
National Casualty Company $ 144,699,126 $ 431,333,310
Scottsdale Insurance Company $ 148,524,103 $ 1,012,376,310
Veterinary Pet Insurance Company $ 15,429,628 $ 96,198,565
Nationwide Indemnity Company $ 13,004,059 $ 10,472
Harleysville Insurance Company of New York $ 3,241,605 $ 23,835,539
Harleysville Lake States Insurance Company $ (2,426,059) $ 2,007,505
Harleysville Insurance Company of New Jersey $ 7,861,941 $ 37,470,200
Harleysville Worcester Insurance Company $ 16,015,558 $ 60,001,510
Harleysville Insurance Company $ 15,079,227 $ 84,129,624
Harleysville Preferred Insurance Company $ 10,047,117 $ 29,959,417

Note 27 — Structured Settlements

There were no changes that were considered significant to the Company from prior year end.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

There were no changes that were considered significant to the Company from prior year end.

Note 31 — High Deductibles

There were no changes that were considered significant to the Company from prior year end.

Note 32 — Discounting of Liabilities for Unpaid Lc or Unpaid Loss Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.

Note 33 — Asbestos/Environmental Reserves

There were no changes that were considered significant to the Company from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.
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Note 36 — Financial Guaranty Insurance

Not applicable.

6.10



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne

If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

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
=70 Lo Ta (1 aTo T =T L1V PP P PSSRSO

LT e F= (=N el i =g Lo L UV URRURURR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I 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? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.
Elimination of NW Fire 1/1/2023 DY MEIGET .......c.iiiiiiieiite ettt ettt e s e s e st e s e e s e e st e s e e e e st ese e st e st et ene e st en e et e e et e e en e et et eneenes

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveviiiiiiiiiiiceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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
Name of Entity NAIC Company Code | State of Domicile
Nationwide Mutual Fire Insurance COMPaNY ..........cococooiimrrninieenninneeeseneseneneeseeees | creeenenens 28779 e [ OH..oovieee

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicccceen

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes [ X] No[ ]

01/18/2023

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

I N[ X] NALT ]

12/31/2021

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. ...........cccoocevviiieiieniiinieieiiens

12/31/2016

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
61 OSSPSR SRR PSRN

05/24/2018

By what department or departments?
OH

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........cuiiiiiieeieee ettt ettt e e e e s teesbeeaeeeseeeseeeseeseesseesseesseenseesseeseeeseeeseeseenseenseenseenseensens Yes

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? ..ot

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccoiieiiiiiiiiiiieeeeeeeeee e

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[ 1 NALX]

I N[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Nationwide Trust Company, FSB Columbus, OH
Nationwide Investment Services Corp. .... Columbus, OH
Nationwide Investment Advisors, LLC Columbus, OH
Nationwide Securities, LLC ... . [Columbus, OH ..
Nationwide Fund Advisors .... ... {Columbus, OH ..
Nationwide Fund Distributors, LLC . [Columbus, OH ..
Nationwide Asset Management, LLC Columbus, OH




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  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? .............ccccooiiiiiiiiiie,

(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.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been @mMENAEA? ...t et e st e st e st e aeeaeene e e e eneeeneen

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified Officers? .............ooiiiiiiiie e
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e $
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............ccoo i $..
13.  Amount of real estate and mortgages held in short-term investments: ..............c.cccoceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

g O = T4 o LU RSP RURUSRURRURN
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

14.26 All Other

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

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........cccoiiiiiiiiiiieeee s

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

.. 38,095,726
1,699,301,933
12,626,061,198

37,748,352
1,724,428,142
.... 12,846,337 ,824

LOLLLe e

Yes [ X] No[ ]

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

If no, attach a description with this statement.

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

7.1

.... 98,551,233
. ... 98,473,470
............... 102,521,296



17.3
17.4

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon .. .[1 Wall Street, New York, NY 10286
Royal Trust ....ccooovvveveieiiicinn .. |77 King St., York, ON MON 1L4
Federal Home Loan Bank of Cincinnati ..........cccooooovoeioviiiiieeee 221 E. 4th St, Suite 600, Cincinnati, OH. 45202 .........cocoevveveveennnee.

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............ccccceeeeee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution ........ccccooovivveiiiiiiccienn,
Gramercy Funds Management LLC
Ares Capital Management LLC .......ccoviiioieeiiiirisee e
HPS INVESTMENT PARTNERS, LLC ...vieiiecieeeisiseeceeces st
T. Rowe Price .
20 GATES MANAGEMENT LLC ...eeeeieiecececeetsire sttt en
NINETY ONE PLC .ot
Guggenheim Securities, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........covririirrieeiiir e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceieneninncecene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cccoooiiiiinnnninccerrecee 54930052ZV4VR1WGBB62 ........ CommisSSion ..o.ooeorueeeeeeeirieens NO.ooie
SEC Registered Investment
131619 .o Ares Capital Management LLC ......cocoooiiirnniiecnrr e 3MO96ESSOPEUTBOIBLSS ........ Adviser
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ..o 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
126032 ..o T. ROWE PriCe .ot FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
155480 .....coccciee 20 GATES MANAGEMENT LLC ....voeiiiececeserese e 549300P9T431XY751068 ........ Exchange Commission ............. NO.ooe
The U.S. Securities and
158310 ..o NINETY ONE PLC .o 549300G0TJCT3K152G14 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
40638 ........ccoevenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO.ooie

7.2



STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
18.2  If no, list exceptions:

19. 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 SECUNLIES? ............o. e Yes [ X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIIES? ...........ci i Yes [ ] No[X]

21. 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? .............cccccoieiii. Yes[ ] No[X]

7.21



STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes [ X] No[ 1 NAT[ ]
If yes, attach an explanation.
Effective January 1, 2023, in conjunction with the merger of Nationwide Mutual Fire Insurance Company into Nationwide Mutual
Insurance Company, the Nationwide Pool structure was revised. Nationwide Mutual Insurance Company's assumed pooling
percentage iNCreased fTOM 71% t0 94%0. ...ouuii it bbb bbb bbb bR bbb bbb Rt bbb bbbttt b et nre e
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, FEINSUIEA? ............c.c.cvoccurueuereeecceeeeeeeeeeeeaeee e seee e sesess e sesennanaees Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................oovcueueueveeeeceeueeeeeeeceeae e eeseseeeae e es s s nenans Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
interest greater than zero? ..... Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only .|............... 0.1 | 0.042 |.......... 22,126 |.coooeee. T4 e e 23,100 [ooveeree (1,76 e (T e (1,838)
TOTAL 22,126 974 23,100 (1,838)
5. Operating Percentages:
5.1 AGH I0SS PEICENL .......cueeiieeetctceeeee ettt ettt et et et et ete s e s ae et s e s s e s e b et e s eseas s es e s et et et et esesses e s a2 e s et et esesess s sses e s et et eseseas s eseseae b et eseae et s es st et esesea £t ee e R b b et ettt e bbbt 65.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.vveieeececeecite ettt ettt eae s sttt e s e s e s e s e s sas st s et et e s esessa s s s s s eseseseses e s s s as s s et esesesessasas s es et et eseasasas e e ehebebebee et et et e e eb bbbttt 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ..........c.c.cueuiuiuiiieieeeteeeaeaeseeieteseseseseaessesssesesesesessssssasesesesesesessssssasasesesesess Seebebebeetat et nene et b ebebseent et e neee 31.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeee et ee et s s ae e s s s asaeae s s s s ssasaesesessssassesesensananansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueuevieeeececeeteeeeeeeeete et eeeeeseae e aesee s ssaesesesesenssaesesesesensssesesesssensnansesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccooiiiiiiiine e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccoccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

domICile Of the FEPOMHING ENELY? .. ...t bbb bbb R bt E AR bbbt Rt bbbt bt bbbt b e bt bbb nne e

Yes[ ] No[ ]




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

00000 .
31925

00000 .
12537 .
00000 .
00000 .

13-3362309

61-1805491 ...
42-1019055 ...
35-2671646 ...
20-3145738 ...
AA-3191454 ...

98-1325942

Atlantic Specialty Insurance Co. .............
..|Equinox Underwriting North America Inc.
...|Falls Lake National Insurance Co. .....
...|McGill Global Risk Solutions LLC
...|United Specialty Insurance Co. ...
..|AXA XL Reinsurance Ltd. ...

Sutton Reinsurance Co.

Unauthorized....
.|Unauthorized
.|Unauthorized
.|Unauthorized
.|Unauthorized
.|Unauthorized
.|Unauthor ized




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ Lo e 8,876,392 |............ 10,494,695 |.............. 16,625,978 |............. 11,055,981 |............. 20,651,925 |............. 20,600,209
2. Alaska ......ccoeeveeeee . AK | [ ISR 151,101 | 96,083 | (8,749) ... (19,848)|.....cocvenve. 420,562 |......ccoe...... 385,237
3. Arizona......oiii. AZ e Lo oo 7,859,645 |.............. 7,551,043 | 4,958,170 |............... 4,702,569 |.............. 24,326,586 |.............. 23,455,334
4. Arkansas ... . AR s Lo e 7,122,312 | 7,022,714 |............... 4,519,303 |....cocoee. 2,971,366 |.............. 14,301,281 |.............. 12,721,947
5. California .......ccccceceeece.. CA | Lo frnis 161,798,794 |............ 137,527,522 |............ 100,171,379 |.............. 78,241,905 |........... 454,384,393 |............ 347,750,970
6. Colorado ....... L. ....17,885,074 |. ... 18,727,747 |.. ..8,123,482 |.. 10,161,080 |.. ... 42,515,828 |. ....42,765,697
7. Connecticut ........ccc..... CT e [ I, 10,021,925 |.............. 10,318,454 |............... 7,756,078 |............... 9,243,171 | 36,015,643 |............. 28,330,854
8. Delaware ..........c.cc.ec.... DE |eieiis [ I, 10,665,020 |.............. 11,421,320 | 5,953,440 |.............. 6,612,789 |.............. 23,471,576 |.............. 26,154,093
9. District of Columbia .....DC |-......... Lo e 3,208,178 |............... 3,577,760 |...ccoeenve 2,112,335 | 2,088,129 |.............. 7,089,526 |............... 4,990,140
10.  Florida .....ccoeoveviiens FL [ Lo forriis 32,733,973 | 18,274,725 |............ 22,262,926 |.............. 9,447,034 |.............. 57,585,918 |............. 46,736,297
11.  Georgia . .. GA L. .14,538,311 |.. .18,545,983 |.. 14,207,521 |.. .11,696,032 |.. .35,148,628 |.. .39, 300,060
12.  Hawaii ... LLHE e [N ISR 353,907 |ovorccieine 145,219 | o 24,746 | 433,918 | 606,871
13. Idaho..... LD [ Lo e 1,222,539 | 1,443,333 [ 767,839 |.coiee 574,520 |.............. 7,498,361 |....cooe. 8,864,306
14, lNOIS ..o | I RO Lo e 6,231,625 |............... 5,964,293 |.............. 5,421,930 |ocovevnnns 5,649,307 |.............. 27,850,506 |.............. 24,375,937
15. Indiana .......ccccccoeeeene IN e Lo e 7,791,583 | 9,285,347 |...cooenvee 4,539,862 |............... 4,105,448 |............ 15,529,861 |.............. 20,383,564
16. lowa ...... A L. ..6,203,812 |.. .. 7,738,682 |.. .. 3,723,013 |.. .. 2,377,975 |.. ....36,159,902 |.. .31,584,304
17. Kansas .. L KS e Lo forriis 24,313,076 |............. 22,665,683 |............. 12,985,655 |.............. 10,446,436 |.............. 38,057,428 |............. 33,834,036
18. Kentucky ... CKY e Lo e 9,397,020 |.............. 9,797,819 |..coonee 7,424,544 |............... 8,084,745 |............. 27,488,443 |............. 25,132,184
19.  Louisiana ........c.ccoeevene LA [ Lo e 2,839,790 |.....c......... 2,003,919 | 857,628 |.............. 3,079,296 |.....coo.... 6,549,026 |............... 7,016,915
20. Maine ....ccooeveiies ME [ Lo e 1,393,779 | 1,343,812 | 1,133,785 | 1,080,555 |.............. 2,452,772 | 1,918,377
21. Maryland ....... ... MD L. .30,091,649 |.. .32,220,778 |.. 22,027,249 |.. .16,256,870 |.. .95,793,137 |.. .87,340,964
22. Massachusetts . L MA | Lo e 2,507,390 |.....co.c...... 2,871,789 |...cooone. 1,069,536 |....cocveveeee 801,163 |.............. 6,005,009 |.............. 4,147,220
23. Michigan ....... LML e Lo e 3,045,978 |............... 3,016,935 |....cooc... 3,217,242 |............... 2,317,302 |............ 260,468,073 |............ 277,741,601
24. Minnesota .........ccoccune MN [ Lo forrin 26,460,745 |.............. 19,827,207 |...oeneeeee. 23,540,653 |............. 13,850,561 |.............. 45,880,576 |.............. 33,110,677
25.  MissisSippi ....cccovvvereene. MS [ Lo e 7,042,033 | 7,469,985 |............... 3,563,039 |............... 4,033,954 |.............. 16,747,975 |............. 16,219,156
26. Missouri .... ...MO | L. .15,798,954 |.. .15,993,213 |.. .15,276,524 |.. .10,038,364 |.. .33,700,481 |.. .25,638,552
27. Montana .... W MT e Lo e 5,490,680 |...ccoeueenene 4,233,242 |............... 2,502,240 |.............. 2,464,553 |.............. 6,855,182 |.............. 4,085,539
28. Nebraska .. .NE | Lo forriis 32,304,634 |.............. 27,767,366 |.............. 25,568,271 |............. 17,504,598 |.............. 41,748,762 |............. 41,856,233
29. Nevada ... NV | Lo e 7,308,353 | 6,518,921 | 8,369,959 |..ccocnvn. 4,780,221 |.............. 18,899,727 |............. 14,846,446
30. New Hampshire .......... NH [ Lo e 2,850,972 |............... 2,600,032 |............... 1,762,034 |............... 1,585,465 |.............. 4,632,723 |............... 4,369,183
31. New Jersey ...... L. 4,517,732 |.. .. 3,245,521 |.. ..1,009,139 |.. .. 1,440,132 |.. 50,013,959 |.. 57,986,134
32. New Mexico .................NM [.......... Lo e 1,815,124 | 1,805,769 |..ccoovveeeee 510,575 [ovoeriie 508,196 |.............. 3,037,466 |............... 2,947,160
33. New YorK ....cccoeeveeee. NY [ Lo forrnis 31,626,893 |.............. 40,936,248 |............. 56,061,003 |............. 30,248,400 |............ 145,894,647 |............ 139,630,003
34. North Carolina ............NC [.......... Lo frorrnd 69,885,798 |.............. 73,926,353 |.............. 45,478,549 |.............. 45,628,632 |............ 103,626,310 |............ 105,426,708
35. North Dakota ..............ND [.......... Lo e 2,683,307 |..ccoc..... 3,007,000 |....cocveeee 2,206,795 |..ocveeeee 2,143,806 |............... 4,380,872 | 6,235,637
36. Ohio ...ccceeeee L. 54,710,928 |.. 59,257,590 |.. .36,390,930 |.. .34,344 504 |.. ..126,119,817 |.. ..107,226,686
37. Oklahoma ........c..c...... OK e Lo oo 1,862,423 |.ccoovve 460,228 |............... 1,581,981 | 256,731 | 1,462,582 |.............. 6,216,669
38. Oregon ........ccceceeeveeen. OR [ Lo e 6,849,621 |....ccccoeee 7,579,350 |............... 5,902,005 |.............. 2,709,099 |.............. 18,963,613 |............ 19,651,093
39. Pennsylvania .............PA |[......... Lo frorrnd 61,600,978 |.............. 62,885,707 |............ 41,119,952 |............. 38,250,578 |............ 385,549,418 |............ 387,032,310
40. Rhode lsland ............ Rl |oeeens Lo e 7,856,983 |....cocvnn 8,325,929 |..ccoovnene 6,949,580 |.............. 5,654,068 |............. 17,191,401 |............. 16,501,563
41. South Carolina . ...SC L. 21,425,949 |.. 22,988,123 |.. .13,254,446 |.. .13,683,990 |.. .35,685,694 |.. .36,322,013
42. South Dakota ... .SD | Lo e 9,396,933 |..cccoiennne 6,844,821 |..ccceee 5,145,712 | 2,400,470 |.............. 13,539,364 |............. 10,730,447
43. Tennessee ... TN s Lo forriis 12,880,732 | 8,293,452 |........... 10,449,270 |............... 4,349,879 |.............. 34,632,933 |............. 20,962,965
44, TeXaS .cooceeeeereerereearnes TX o [ IS 83,077,927 |..cocoenc.. 61,491,609 |............. 49,989,185 |.............. 35,880,199 |............ 95,725,760 |.............. 74,705,244
45, Utah ...coooovveeeeeeee. UT s Lo oo 5,380,353 |.............. 5,856,150 |.............. 1,893,131 | 2,859,277 | 11,553,361 |............. 10,136,939
46. L. .. 3,248,053 |.. .. 3,258,257 |.. .. 2,277,236 |.. ..2,039,409 |.............. 5,257,245 |............... 4,893,181
47. Virginia ......ccooveceeveeee . VA s [ IS 47,640,671 |............ 47,932,650 |.............. 25,889,879 |............. 25,172,065 |............ 103,658,309 |............ 104,313,063
48. Washington ................ WA |..c..... [ IS 18,298,523 |............. 15,416,614 |............ 11,868,141 |.............. 10,137,114 |............ 38,233,246 |.............. 31,046,737
49. West Virginia .............. WV |occceee [ IS 18,316,158 |.............. 20,358,957 |..coovee 9,017,981 |..cocovee. 9,340,067 |............ (12,998,428)|.............. 71,289,045
50.  Wisconsin .......cccceeeee. Wl [ Lo oo 3,549,603 |............... 3,571,128 |......c..... 1,808,184 |............. 3,921,733 .o 20,785,603 |............. 25,734,916
51.  Wyoming L. ..2,256,715 |.. .. 3,388,775 |.. .. 1,184,550 |.. ..586,772 |.. .. 3,667,629 |.. .. 4,530,636
52.  American Samoa ........ AS |.......... Nerreies e e e
53. Guam ......cceeeeeveeeee. GU [ Lo e e eees e o [ [t
54. Puerto RicO ............. PR [l Nerreies e e eees e o [ [t
55. U.S.VirginIslands ...... VI |......... Lo e oo e o e 1510 500
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o XXX | eereeeieeereeneeeiiees feeeeiiiicciiiciies o e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccoovvvinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer...............c..ccocvevueves oveeenee
2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S8 DSLI)..........coviiiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 4
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NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ALLIED INSURANCE
COMPANY OF AMERICA

|Common Stack: 21,000 Shares

VICTORIA FIRE &
CASUALTY COMPANY

Casualty— 100%
OH
(See Page 2
[ \
HARLEYSVILLE ALLIED PROPERTY DEPOSITORS SCOTTSDALE TITAN INSURANCE
mxsrllj%rx‘vl&sc ‘.iff.',f;‘,f& u‘:u'gis':\fvm rEn:smlusc Nm‘g’lkl)-c INSURANCE COMPANY AND CASUALTY INSURANCE COMPANY INSURANCE COMPANY COMPANY
, INC. OF NEW JERSEY INSURANCE COMPANY (DEPOSITORS) (SIC)

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

(Casuialty-100% Casualty-100% Casualty-100% Casualty-100% oH Casualty-100% NJ
OH OH FL
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW FYREBYRD, LLC HARLEYSVILLE PREFERRED
COMPANY INDEMNITY COMPANY AGENCY, INC. ! INSURANCE COMPANY
(NW INDEMNITY) (NBS) Single Member Limited )
| Common Stock: 90,000 Share — Liability Company f—{ Common Stock: 470,000 Shares
| Common Stock: 28,000 Shares Common Stock: 1,615 Shares
. Casualty-100%
NNOV8-100%
Casualty-100% Casualty-100% Casualty-100% OH
OH OH OH OH
[
NATIONWIDE AGENT RISK NW NEXT, LLC HARLEYSVILLE

NATIONAL CASUALTY
COMPANY

NATIONWIDE INSURANCE

PURCHASING GROUP, INC.

Single Member Limited

'WORCESTER
INSURANCE COMPANY

O COMPANY OF FLORIDA !
Common Stock: 100 Shares Liability Company
|Common Stock: 100 Shares (Common Stack30,000 Shares - ] Common Stock: 20,000 shares
. Casualty-100% NBS-100% NNOV8-100% .
Casualty-100% OH Casualty-100% OH
” OH OH| OH
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE REALTY HARLEYSVILLE
GENERAL AGENCY, INC. INVESTORS, LTD INSURANCE COMPANY
—{ NATIONWIDE LLOYDS OF NEW YORK

Common Stock:300,000 Shares|

Common Stock: 1,000 Shares.

Casualty-97%

ATEXAS LLOYDS [T| common Stock: 15,000 Shares.
NW Indemnity-3%
Casualty-100%
NC-100% Casualty-100% ™ OH
GB - OH
I
HARLEYSVILLE LAKE
NATIONWIDE AFFINITY NATIONWIDE PROPERTY COLONIAL COUNTY NATIONWIDE ASSET STATES INSURANCE COMPANY
INSURANCE COMPANY AND CASUALTY MUTUAL INSURANCE MANAGEMENT, LLC
OF AMERICA INSURANCE COMPANY COMPANY Single Member Limited || common toek: 927,041 shores
commonstock: 500,000 Shares | Common Stock:84,000 Shares Surplus Debentures: Liability Company —_—
Assurance Casualty-100% Ml
G Ity-100% G Ity-100% L St -
asualty. oH asualty- OH one Star ™ Casualty-100% OH
NATIONWIDE REALTY NATIONWIDE CASH
NATIONWIDE SCOTTSDALE
AGRIBUSINESS INDEMNITY COMPANY SERVICES, LTD. MANAGEMENT COMPANY ms:::,:::sc‘gl-mlp:"v
INSURANCE COMPANY

|Comman Stock: 5,690 Shares

Common Stock: 58,334 Shares

Single Member Limited
Liability Company

1 Common Stock: 100 Shares

Commonstock: 2,375,000 Shares]

Ity-100% Casualty-100% . Casualty-100%
Casualty-100% " asualty. OH Casualty-100% OH Casualty-100% OH OH
£ NCS ARIZONA, LLC E-RISK SERVICES, L.L.C.
COMPANY Single Member Limited Single Member Limited

|Common Stock: 1,750 Shares  ——

Casualty-100%

OH

Liability Company

Casualty-100%
4 OH

Liability Company

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited

Liability Company

Casualty-100% OH

(ALLIEDP &C)
Common Stock: 300,000 Shares
(Casualty-100% 1A

AMCO
INSURANCE COMPANY
(AMCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

Common Stock: 300,000 Shares
Casualy-100% A

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

RETENTION
ALTERNATIVES LTD.

Common Stock: 120,000 Shares

Casualty-100% BER

Common Stock:

,963 Shares|

Casualy-100% M
Casualty-100% IA Casualty-100% OH
SCOTTSDALE TITAN INSURANCE
NATIONWIDE INSURANCE
COMPANY OF AMERICA SURPLUS LINES SERVICES, INC.
INSURANCE COMPANY

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

ICommon Stock: 20,000 Shares|

|Casualty-100%
1A

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

fAmcO -87.3%
[Alied P&C - 847% 1A

Casualty-100% OH SIC-100% X
AZ
NATIONWIDE SALES FREEDOM SPECIALTY
SOLUTIONS, INC. INSURANCE COMPANY

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

Depositors - 4.23%

REINSURANCE, LTD.

Common Stock: 11,000 Shares

NAMC-100% T&C

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%
OH

VICTORIA SELECT
INSURANCE COMPANY

,000 Shares

Common Sto

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

March 31,2023

Page 1
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JEFFERSON NATIONAL

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

(See Page 1)

OH

EAGLE CAPTIVE
REINSURANCE, LLC
Single Member Limited
Liability Company
NW Life-100% OH

T
NATIONWIDE CORPORATION
(NW CORP)

Common Stock: 13,642,432 Shares

Casualty-100% OH

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
NW Corp.~100% DE
I
[
NATIONWIDE LIFE
INSURANGE 525 CLEVELAND AVENUE, LLC| NATIONWIDE FINANCIAL
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST

FINANCIAL CORP.
(INFC)

Common Stock: 8300 Shares
NW Life-100% DE

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

| Common Stack: 1,043,565 Shares
INFC-100% >

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

Common Stock:2,000,000 Shares
INLIC-100% NY

Commonstock: 3,814,779 Shares

Liability Company

NFS-100% NFS-100% OH
NATIONWIDE LIFE AND NATIONWIDE SBL, LLC
ANNUITY INSURANCE
COMPANY | Single Member Limited
[ (NLAIC) Liability Company
‘Commeon Stock: 66,000 Sh:
wres NLAIC - 100% OH
NW Life-100% OH
OLENTANGY

REINSURANCE, LLC

Single Member Limited
Liability Company

NLAIC - 100% VT

NATIONWIDE INVESTMENT
SERVICES CORPORATION

Common Stock: 5,000 Shares
1009
NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS

INES - 100% Managing Unitholder |
DELAWARE BUSINESS TRUST
DE

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common Stock: 201,300 Shares

NFS-100% ™

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.
Common Stock, 236,44 Shares

NW Life-100% OH
NFSDI100% DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company = Dotted Line

March 31,2023 Page 2



STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

'Ll

NAIC NAIC
Group Company State of Federal ID
Code Group Name Code Domicile Number Name of Company
0140 Nationwide 10127 OH 27-0114983 Allied Insurance Company of America
0140 Nationwide 42579 1A 42-1201931 Allied Property and Casualty Insurance Company
0140 Nationwide 19100 1A 42-6054959 AMCO Insurance Company
0140 Nationwide 29262 X 74-1061659 Colonial County Mutual Insurance Company
0140 Nationwide 18961 OH 68-0066866 Crestbrook Insurance Company
0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company
0140 Nationwide 15821 OH 42-4523959 Eagle Captive Reinsurance, LLC
0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company
0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company
0140 Nationwide 42900 NJ 23-2253669 Harleysville Insurance Company of New Jersey
0140 Nationwide 10674 OH 23-2864924 Harleysville Insurance Company of New York
0140 Nationwide 14516 Mi 38-3198542 Harleysville Lake States Insurance Company
0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company
0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company
0140 Nationwide 64017 X 75-0300900 Jefferson National Life Insurance Company
0140 Nationwide 15727 NY 47-1180302 Jefferson National Life Insurance Company of New York
0140 Nationwide 11991 OH 38-0865250 National Casualty Company
0140 Nationwide 26093 OH 48-0470690 Nationwide Affinity Insurance Company of America
0140 Nationwide 28223 1A 42-1015537 Nationwide Agribusiness Insurance Company
0140 Nationwide 10723 OH 95-0639970 Nationwide Assurance Company
0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company
0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company
0140 Nationwide 25453 OH 95-2130882 Nationwide Insurance Company of America
0140 Nationwide 10948 OH 31-1613686 Nationwide Insurance Company of Florida
0140 Nationwide 92657 OH 31-1000740 Nationwide Life and Annuity Insurance Company
0140 Nationwide 66869 OH 31-4156830 Nationwide Life Insurance Company
0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds
0140 Nationwide 23787 OH 31-4177100 Nationwide Mutual Insurance Company
0140 Nationwide 37877 OH 31-0970750 Nationwide Property & Casualty Insurance Company
0140 Nationwide 13999 VT 27-1712056 Olentangy Reinsurance, LLC
0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company
0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company
0140 Nationwide 10672 AZ 86-0835870 Scottsdale Surplus Lines Insurance Company
0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company
0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company
0140 Nationwide 42889 OH 34-1394913 Victoria Fire & Casualty Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



cl

SCHEDULE Y

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC .... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1015 Long Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC .. . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .............. ..|NWD Investments, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 245 Parks Edge Place, LLC .. ..|NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. 275 Rivulon Boulevard, LLC . . [NRI-Rivulon, LLC .... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, LI NWD Investments, LLC .. [Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 875 Flrst Avenue, LLC .... GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 880 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 880 Yard Street, LLC .. .. |GVY Residential, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 895 W. Third Avenue, LLC . |NRI Equity Land Investments, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Dorchester Way, LLC .....cceeeeeeeeeenenennnns OH.....f...... NIA....... GVY Residential, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Goodale Boulevard, LLC ......cceeeeeeeeeennns OH....of oeens NIA....... NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 960 Bobcat Avenue, LLC .....covvvvvvviiiiiiiiennnns . Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 975 Rail Street, LLC ..ooovviriiiiiiiiiis Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. 995 Yard Street, LLC Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. 18615 Claret Drive, LLC . «...... |NBI Cavasson, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18655 Claret Drive, LLC .... o OHL NIA....... NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18700 Hayden Road, LLC .......ccovvivveriiienninnns L OH] e NIA....... NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18750 Hayden Road, LLC .....covvvvveveiieiiieeeennns LOH ] NIA....... NRI Cavasson, LLC ........eevvvevevvvveeninnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1580283 .. AD DORA, LLC oo OH.....foeees NIA....... NWD Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1580283 .. ADTV, LLC . |NWD Investments, LLC .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|52-2227314 .. AGMC Reinsurance, Ltd. ........ .TCA.... Nationwide Advantage Mortgage Company ...... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America ........... COHe] e IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. COMPANY +eeeeeeeeeeeeeeeeeeee e Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide ... 42-1527863 .. ALLIED Texas Agency, INC. ....oeeeeeeveeeeeeeennnns . .| AMCO Insurance COmpany ............ceeeeeeeeeeees Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide 42-6054959 .. AMCO Insurance Company ........ Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 59-1031596 .. American Marine Underwriters, Inc. . . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, LLC . . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...|82-2001573 .. American Tax Credit Fund 2017-B, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 82-4591498 .. American Tax Credit Fund 2018-A, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 83-3900932 .. American Tax Credit Fund 2019-A, LLC . . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...|83-3953721 .. American Tax Credit Fund 2019-B, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
0140 ...|Nationwide ... ...| 84-3443067 .. American Tax Credit Fund 2020-A, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... ..| 85-2359702 .. American Tax Credit Fund 2020-B, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide ... ..| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) ........ Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 86-2502912 .. American Tax Credit Fund 2021-B, . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 87-1349942 .. American Tax Credit Fund 2021-C, Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
0140 ...|Nationwide ... ...| 87-4753681 .. American Tax Credit Fund 2022-A, Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... ...| 87-4771309 .. American Tax Credit Fund 2022-B, Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
0140 ...|Nationwide ... .| 92-1389304 .. American Tax Credit Fund 2023-A, Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide 31-1580283 .. Arena District CA I, LLC . |NWD Investments, . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
.......... ...|90-0280710 .. Arena District Owners Association ..............|.. Other non-Nationwide | Other non-Nationwide ...........cccceeene ..No
0140 ...|Nationwide ... ...| 31-1486309 .. Cavasson Hotel, LLC ......uverennnnnniiiiiiiiiinnas Cavasson Hotel Holdings, LLC . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide ... ...| 31-1486309 .. Cavasson Hotel Holdings, LLC ...........ccceeeeees . NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee onen
0140 ...|Nationwide ... ..| 20-1618232 .. CNRI-Cannonsport Condominium, LLC .. CNRI-Cannonsport, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport, LLC . [Nationwide Realty Investors, Ltd . [Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... .| 74-1061659 .. Colonial County Mutual Insurance Company .... Other non-Nationwide contract .. Other non-Nationwide ........ccvvvverennens ..No
0140 ...|Nationwide ... 31-1486309 .. Cottages at Hyatts LLC ........coeeeeiiiiiiiiiinins . Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 68-0066866 .. Crestbrook Insurance Company ..|Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 31-1486309 .. Crewville, Ltd. . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 84-5052608 .. Danforth, LLC .. . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... . [42-1207150 .. Depositors Insurance Company ... . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
Discover Affordable Housing Investment Fund
.......... ...[46-4104813 .. LLC weoieeeeieeeeeeeeieeesieeeseeeesineeseneeesneens | 2 OHeci] ot  OTH..L... | Other non-Nationwide 4..0.000 .... [Other non-Nationwide ........cceevuvenee SN0 2
0140 ...|Nationwide ... ..|33-0096671 .. .oeevvveeeies | e, DVM Insurance AGency ............ccccceeeeeeennnnn. CA...[..... NIA....... Veterinary Pet Insurance Company .. Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ... |....NO......|.cc ...
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0140 ...|Nationwide ... . | 47-4523959 .. Eagle Captive Reinsurance, LLC ... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ............. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 75-6013587 .. Freedom Specialty Insurance Company ........... Scottsdale Insurance Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC ..............oeeeeeis . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. GVY Residential, LLC . [NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide ... [ 2872253669 .. | eieiiiiiiiis | e | e [ .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2864924 .. Harleysville Insurance Company of New York . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ...|38-3198542 .. Harleysville Lake States Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |23-2384978 .. Harleysville Preferred Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 04-1989660 .. Harleysville Worcester Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-3289512 .. Jefferson National Financial Corp. ............ Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .| 75-0300900 .. Jefferson National Life Insurance Company ... Jefferson National Financial Corporation . |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide ... . |47-1180302 .. NeW YOrK wuvvvevevverieiiiiieeeieiieeiavaveeaevaaaaaaaaes Jefferson National Life Insurance Company |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1486309 .. Jerome Village Company, LLC ..........eevveennnee Nationwide Realty Investors, Ltd. ........... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. JV Developers, LLC Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 38-0865250 .. National Casualty Company ............ccccceeen. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..oooeeeeeeeeeeeeeeiiieeieeeeeeeeees | ] e National Casualty Company of America, Ltd. . National Casualty Company .. | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance Company ...............eeeeeeeenns Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company ........ LA NIA....... COMPANY e e e e e e e e e e e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ LA NIA....... Depositors Insurance Company .................. Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide . | 48-0470690 .. AMEIICA s L OH] s IA........ Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 ...|Nationwide ... 47-1923444 .. Agency, INC.) wiviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeees NBS Insurance Agency, InC. .......cccevvvrnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 42-1015537 .. Nationwide Agribusiness Insurance Company ..|Nationwide Mutual Insurance Company . . | Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1578869 .. Nationwide Arena, LLC .... .[NRI Arena, LLC .ooovvveriiiiiiieeees . | Qunership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company . Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-4416546 .. Nationwide Corporation . [Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company .... . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 23-2412039 .. Nationwide Financial General Agency, Inc. ... NFS Distributors, Inc. ......ceeeeets . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust |..DE.....|...... NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 52-6969857 .. Nationwide Fund Advisors . [Nationwide Financial Services, Inc Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 31-1748721 .. Nationwide Fund Distributors LLC . NFS Distributors, . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-0900518 .. Nationwide Fund Management LLC NFS Distributors, Inc. .......ccceeeets . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... [31-1399201 .. Nationwide Indemnity Company ...........ccccceeee. . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |95-2130882 .. Nationwide Insurance Company of America Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .[31-1613686 .. Nationwide Insurance Company of Florida ...... . .Nationwide Mutual Insurance Company ........ |Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 41-2206199 .. Nationwide Investment Advisors, LLC ........... Nationwide Life Insurance Company ........... Ownership .|Nationwide Mutual Insurance Company ...
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L0140 L..INationwide ooooeeeeeeeeeeeieieeiieieieeeeeeees | eveeiees e 73-0988442 .. | eeeviiiiiiinn | rerreeiiiiniien | e Nationwide Investment Services Corporation .. |..0K.....|...... NIA....... Nationwide Life Insurance Company ........... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....YES.....|..c.. .....
Nationwide Life and Annuity Insurance Company
0140 ...[Nationwide ......cccooovivriiniiiiniiienns [ e 92657 ... [31-1000740 .| .covvvvivnes | e 0 .|Nationwide Life Insurance Company .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... [...NO......]..... .....
. 0140 ...[Nationwide .....cccoeeoioiis | e 66869 ....|31-4156830 .. | ...oooovrriiis | eeriiiiiiiieeens Nationwide Life Insurance Company .. e | O .|Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
Nationwide Life Tax Credit Partners 2002-A,
L0140 ...[Nationwide ..ooooeeeeeeeeeeieeeeeeeeeeeeeeeeees | e e 13-4212969 .. | e | e | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2002-B
L0140 ...[Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e 010749754 .. | eviiiiiiiiine | eeeeeeemeenninnn | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2003-A
L0140 ...[Nationwide ..ooooeeeeeeeeeeieeeeeeeeeeeeeeeeees | e e BA-2113175 .| e | eeeeeeinieininen | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2003-B
L0140 ...[Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e BB-2672725 .. | eveieieeieinn | eeeeenenennninen | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2004-A
L0140 ...[Nationwide ..ooooeeeeeeeeeeieeeeeeeeeeeeeeeeees | e e 20-0382144 .. | eeiiiiiiiiiin | eeeeeeeneeeeieee | e LLC ettt ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2004-C
L0140 ...[Nationwide ..ooooeeeeeeeeeeieeeeeeeeeeeeeeeeees | e e 20-0745965 .. | eeeiiiiiiiinn | ereeerneneininen | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2004-F
L0140 ...[Nationwide ..ooooeeeeeeeeieieeeeeeeeeeeeeeeeees | e e 20-1918935 .. | eeiiiiiiiiinn | eeeeeeeneeieieee | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2005-A
L0140 ...[Nationwide ..ooooeeeeeeeeeeieeeeeeeeeeeeeeeeees | e e 20-2303694 .. | ieeiiiiiiiinn | eeeeeeeeeeeninen | s LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2005-B
L0140 ...[Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | eeeeeieee e 20-2303602 .. | .eeeeeveeeeenn | eeeeeemmeenneenn | e LLC ettt L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2005-C,
. 0140 ...|Nationwide ... . 20-2450960 .. | ..eeoiiiiiiiis | e LLC .... L OH] e NIA....... Nationwide Life Insurance Company .... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide
L0140 ...[Nationwide ..ocooeeeeeeeeieieieeeeeeeeeeeeeeees | e e 20-2774223 .| oo | e L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ... Nationwide ....ooeeeeeeeeeeeeiiiieieeeeeeeeeees | i e 21-1288836 .. | .eeeeerereinnn | e L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ... Nationwide ....ooeeeeeeeeeeeeiiiieieeeeeeeeeees | i e 27-1362364 .. | eeeeeeiiiiinn | e L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...|Nationwide ... 45-0469525 .. Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ... [....NO...... JUUI R
0140 ...|Nationwide ... .| 75-1780981 .. Nationwide Lloyds ... n/a contract .. Nationwide Mutual Insurance Company ... [....NO...... L2
Nationwide Sales Solutions, Inc. (fka
0140 ...|Nationwide ... ..| 42-1373380 .. Nationwide Member Solutions Agency Inc.) .... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-3191025 .. Nationwide Mutual Capital, LLC . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company ........... Other non-Nationwide | Other non-Nationwide ........ccovvvveenenns
0140 ...|Nationwide 34-2012765 .. Nationwide Private Equity Fund, LLC ........... Nationwide Mutual Insurance Company ........ OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Property and Casualty Insurance
0140 ...|Nationwide . [31-0970750 .. COMPANY e e e Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 31-1486309 .. Nationwide Realty Investors, Ltd. .............. Nationwide Mutual Insurance Company ........ Ownership.. ..97.000 ....|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. .. . [Nationwide Indemnity Company ....... . | Ownership.. . 3.000 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 31-1486309 .. Nationwide Realty Management, LLC . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ... Nationwide ..oooeeeeeeeeeeeeieeeeeeeeeeeeeeeees | ] e Nationwide Realty Services, Ltd. .... . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ..| 73-0948330 .. Nationwide Retirement Solutions, Inc. NFS Distributors, Inc. ......ceeeeets . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ...| 83-2250056 .. Nationwide SBL, LLC .....evvvnvnnnnenniiiiiiiiinnnnns Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 36-2434406 .. Nationwide Securities, LLC NFS Distributors, Inc. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . Nationwide Life Insurance Company .... ... 0.010 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 46-1971926 .. | .. . Nationwide Tax Credit Partners 2013-B, LLC . . [Nationwide Life Insurance Company . .0.010 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1592130 .. | 2729677 ..... | . Nationwide Trust Company, FSB .. . [Nationwide Financial Services, Inc Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-5976272 .. Nationwide Ventures, LLC Nationwide Mutual Insurance Company . Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide ... ...| 31-0871532 .. NBS Insurance Agency, Inc. ... . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 85-4193218 .. NCS Arizona, LLC . OH..... e Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|..... .
0140 ...|Nationwide ... ...| 11-3651828 .. ND La Quinta Partners, LLC ... LDE] e NIA....... Nationwide Realty Investors, Ltd. .... . | Ownership.. ..95.000 ....[Nationwide Mutual Insurance Company ... |....NO......|.... 1.
0140 ...|Nationwide ... ...| 31-1630871 .. NFS Distributors, Inc. ........ LDE] s NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... ..| 82-5195340 .. NLIC REO Holdings, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 82-5194959 .. NMIC REO Holdings, LLC . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 46-3762545 .. NNOV8, LLC . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide ... ...| 20-4939866 .. North of Third, LLC ....evveeeeiiiiiiiiiiiiiiie . NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide ... ...| 31-1486309 .. NRI Arena, LLC ..oovvvveiiiiiiiiiiiieeeeeeeeeeeeeeeees . Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee uns
0140 ...|Nationwide ... ..| 31-1486309 .. NRI Brooksedge, LLC ... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide 31-1486309 .. NRI Builders, LLC ... . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 31-1486309 .. NRI' Cavasson, LLC ... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ...| 31-1486309 .. NRI' Corporate Housing, LLC ... LOH ] NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide ... ...| 31-1486309 .. NRI' Cramer Creek, LLC L OH] s NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|..... .
0140 ...|Nationwide ... ..| 20-4939866 .. NRI Equity Land Investments, LLC ... LOH ] NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. ..80.000 ....|Nationwide Mutual Insurance Company ... |....NO......|.... 1.
0140 ...|Nationwide 26-0212217 .. NRI Equity Tampa, LLC . [Nationwide Realty Investors, Ltd. . . [Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 31-1486309 .. NRI Office Ventures, Ltd ... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 31-1580283 .. NRI' Telecom, LLC .... NWD Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. NRI-Rivulon, LLC . . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 90-0729552 .. NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company . . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 27-4700627 .. NTCP 2011-A, LLC . . [Nationwide Life Insurance Company . . |Other.... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 46-0741029 .. NTCP 2012-A, LLC Nationwide Life Insurance Company .... | Other. ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 46-3309896 .. NTCP 2013-C, LLC Nationwide Life Insurance Company .... . |Other 0.010 .... |Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 46-4111078 .. NTCP 2014-A, LLC . . [Nationwide Life Insurance Company . . |Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 47-1404116 .. NTCP 2014-B, LLC . . [Nationwide Life Insurance Company . . |Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 47-1413242 .. NTCP 2014-C, LLC . . [Nationwide Life Insurance Company . . |Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 47-3909345 .. NTCP 2015-A, LLC Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... .| 47-4148470 .. NTCP 2015-B, LLC Nationwide Life Insurance Company .... . .. [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ... |[....NO...
0140 ...|Nationwide 82-2015065 .. NTCP 2017-A, LLC . .. [Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, LLC . . . [NNOV8, LLC oo . | Ownership.. .|Nationwide Mutual Insurance Company ... |[....NO...
0140 ...|Nationwide ... ...| 85-33639%1 .. NI Next, LLC oo . Nationwide Mutual Insurance Company ........ Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide ... ..|81-0936428 .. NW Private Debt, LLC ....evveneniiiiiiiiine LOH ] NIA....... Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 26-1903919 .. NW REI, LLC ..... . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC .. . [Nationwide Mutual Insurance Company . Ownership.. ..|Nationwide Mutual Insurance Company ... |[....NO...
0140 ...|Nationwide ... ..| 87-1087011 .. NW-Asheville, LLC ... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Nationwide Mutual Fire Insurance
0140 ...|Nationwide 84-3942108 .. Ni-Beloit, LLC L OH] e NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ... | Company ........ceeeeeeerrireirieiiiieeeeeeeeeees
0140 ...|Nationwide ... ...| 92-2674633 .. NW-Brandon LLC LOH ] NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 87-0847675 .. NW-Broadway at Surf, LLC .. L OH] e NIA....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ..| 88-2152576 .. Ni=Colfax, LLC .oeeriiiieiiiiiiiiiiieieieieeeeeeeeeeees . Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 87-3648595 .. NW-Corazon, LLC ... . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 84-2920247 .. NW-Cranberry, LLC . .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 86-3529884 .. NW-Englewood, LLC ...cooveeeeeiiiiiiiiiiiis . Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 84-4388876 .. NW-Escalante, LLC ... . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 86-1538532 .. NW-Escalante 11, LLC . . .. [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1580283 .. NWD 205 Vine, LLC ...vvvveeeveeiniiiiiiiiiiiiiiianns .. NWD Investments, LLC ........cccevvvvuvvvvvnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD 230 West, LLC ... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 240 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 250 Brodbelt, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 250 West, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 265 Neil, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 275 Marconi, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Neil, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Spring, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 355 McConnel |, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 425 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 500 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena Crossing, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Arena District I, LLC . . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD Arena District MM, LLC .... NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD Arena District PW, LLC .... NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Arena District V, LLC .. . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD Athletic Club, LLC NWD Investments, LLC .. .. | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 88-2975730 .. NW-Boise, LLC Nationwide Life Insurance Company ... . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Brodbelt, LLC . |NWD Investments, .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 30-0876022 .. NID Franklinton, LLC .. Nationwide Realty Investors, Ltd. ... . | Ownership ..80.000 ....|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-4118665 .. NWD HP, LLC NWD Investments, LLC . | Ownership ..75.000 ....|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NID Investments, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. NWGH, LLC Nationwide Realty Investors, Ltd. ... Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-3124154 .. NW-Gallatin, LLC Nationwide Life Insurance Company ........... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 85-1262262 .. NW-Gator Walk, LLC .. . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2943602 .. Ni-Holly Springs, LLC .... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-2431839 .. NW-Hub13, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 47-2482818 .. NW-Jasper WAG, LLC . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-1565013 .. NW-Midtown, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 85-1246853 .. NW-Oakbrook, LLC .............. COMPANY e e e e e e e e e e e e e e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 88-2595124 NW-0G, LLC .... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 83-2260477 NW-ORBPD, LLC ... .. |NW REI' (NWFIC), LLC ............ . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 47-2449044 NW-Promenade at Madison, LLC . .. |NW REI, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 83-2173918 NW-Radius, LLC .... . |NW REI (NLIC), LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-1367836 NW-Rancho, LLC . . [Nationwide Life Insurance Company . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 88-1405151 NW-Riverchase, LLC .. . [Nationwide Life Insurance Company ... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 86-3702669 NW-RPG Cranberry, LLC . . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-0890277 NW-Ruby, LLC .......... . [Nationwide Life Insurance Company ... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-3273918 NW-San Marco, LLC . [Nationwide Life Insurance Company ... .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-3289289 NW-San Pablo, LLC . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 84-4326171 NW-Southbank, LLC . [Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 81-3212025 NW-Springfield, LLC . . [Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..|92-287879% .. NW-SR-16, LLC ...... . [Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 85-0536537 .. NW-Sweetwater, LLC Nationwide Life Insurance Company ........... Ownership .100.000 ...[Nationwide Mutual Insurance Company ... |....NO......|.ccc .....




9¢ClL

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide ..ocooeeeeeeeeeeeeeiiiiiiiieieeeeees | rvriiies e 920677233 .. | wevvereerennnn | ervrreniriinienn | . NH-UNCC, LLC oo LOH ] NIA....... Nationwide Life Insurance Company ........... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC .... LOH ] NIA....... COMPANY e e e e e e e e e e e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..|81-1619428 .. NW REI (NLIC), LLC .. . [Nationwide Life Insurance Company .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-1861190 .. NW REI (NMIC), LLC Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. 31-0947092 .. OCH Company, LLC .ooeeeeeeeeeeeeeeeeeeee e . Nationwide Realty Investors, Ltd. ... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
.......... 26-0263012 .. Old Track Street Owners Association, Inc. ... |..0H.....|......OTH....... | Other non-Nationwide Other non-Nationwide .........ccccecueenne
Nationwide Life and Annuity Insurance
0140 ...|Nationwide . |27-1712056 .. Olentangy Reinsurance, LLC .......cccceuunnnnnnen VT, IA........ COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 31-1486309 .. Perimeter A, Ltd. .....coovveeees L OH] e NIA....... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC ... v [ OH s NIA....... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide 75-2938844 .. Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 82-0549218 .. Retention Alternatives Ltd. .Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide ... |31-1117969 .. Scottsdale Indemnity Company .... .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide ... [31-1024978 .. Scottsdale Insurance Company .................... .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. . | 86-0835870 .. Scottsdale Surplus Lines Insurance Company . .| Scottsdale Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 31-1610040 .. The Waterfront Partners, LLC ............eeeeeee Nationwide Realty Investors, Ltd. ... . | Ownership ..50.000 ....|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. |86-0619597 .. Titan Insurance Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 33-0160222 .. V.P.1. Services, InC. ..ccevvverens .|Veterinary Pet Insurance Company ............ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide ... |95-3750113 .. Veterinary Pet Insurance Company .| Scottsdale Insurance Company .................. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Victoria Fire & Casualty Insurance Company
0140 ...|Nationwide .| 34-1777972 .. Victoria Select Insurance Company ... L OH] N Y Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide 31-1486309 .. Wellington Park, LLC L OH] s NIA....... Nationwide Realty Investors, Ltd. ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oen
Asterisk Explanation
1. ..| For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2. .| Other ownership indicates a non-ownership circumstance by @ Nationmwide eNTity. ..oooieiiiiiiiiiiii et e et e e st e e e snb e e bb e e sbeeennbeesneeean




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE vttt 24,257,292 |.oooiine 22,561,898 |..coooc 93.0 e 67.8

2.1 AIEA LINES .ottt n et es s snns [ee s senecnna 34,004,913 | 34,793,867 |- 102.3 | 40.0

2.2 LAY LT o] =3 o1 |7 o o A OO AP AP OTOPRTN

2.3 FEAEral flOOM .......evveeeeeeeeceeeee ettt ettt nne [eeee e 95,400 |- [

2.4 Private crop ..

I 1V (=3 (o TSP TSTTT 133,607 [ 20,728

3. Farmowners MUItPle PEFil .........cc.ccoviveieierieeetieeceee e e 3,541,082 | 2,625,528

4. Homeowners multiple peril ...................c....... ..311,778,083 |.. ..319,960,848

5.1  Commercial multiple peril (non-liability portion) .............ccceeveveveeeerereree e 37,673,226 |.....coovvneee. 8,033,118

5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 24,907,612 |.oooeeee 10,056,568

6. MOrtgage QUAraNtY .........cccciiiiiiiiiicieceeee e [

8. OCEAN MAMNE ...cvoeeeiiiee ettt ettt eees 226,543

9. INJANA MAMINE ...ttt e 61,908,263 |......ccoovnve 61,297,039
10. Financial QUaranty ..........cccocoieiiiiiienieseseeseeie e e [ [ e s
111 Medical professional liability - OCCUITENCE ............ovveveueriiiniririsieieieieeenes e oot (260) ] e
11.2  Medical professional liability - claims-made ............ccooriiiiiiiininienene e i [ [
12. EAMNQUAKE .....coeiiiice et | 1,895,323 | 445,302 .o 23.5 [ 0.6
131 Comprehensive (hospital and medical) individual .............cccoooiiiiinnnnien fori e [ [
13.2  Comprehensive (hospital and medical) group ..........coevvreeereeerenerereree]oereeeeneen 7,814,120 | 6,616,191 | 847 | 141.3
14. Credit accident and health ... [ [ [
151 AT o] 0 O S O OO UORUORU (SOOI
LT 0 1= T = o) o O A A RO PP RN
15.3  DiISADIiItY INCOME ...ovviiiiieieieiceee e e 88,686 |......coveieicieiririricees e [ 2.0
154  MediCare SUPPIEMENT .......cocovvverereeieieeee ettt |ee et neeenes 540 [ [(SK 7 | (98.5) v 26.7
15.5 Medicaid Title XIX ......cooiiiiiiiiiiiii et [ [ [ee e
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ... [
16. Workers’ compensation ...... ... 12,986,300 |.. ... (5,294 ,147)|..
171 Other liability - OCCUITENCE ......cvovveieiieecieiiieieieie e s 48,542,169 |...ccovvne. 8,953,981
17.2  Other liability - ClaIMS-MAAE .......ccoveeeeiereeeeeeeeee e |re e 2,320,738 | 512,171
17.3 EXCeSS WOTKErs’ COMPENSALION .......cceeiuiiiiiiiiiieiie e siesieesieesieesnesnesee e ot eins |orteeieere s s s seene [oeresteesieenie e e e e e e snesne [oreeteene s e e e see e saeeaes
18.1 Products liability = OCCUITENCE .........c.cveveeeeieeiieieieeeieeeeee e e 1,837,837 | (389,547) ... (21.2) | (150.3)
18.2  Products liability - claims-made ...........cccccciiiiiiiiiiiiiiiieiciccicceeececee e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ..............ccccoev.ferrrrcennnns 10,008,952 |......coovnveeee 5,689,458 |.....ooiiiiciee 56.8 |oeiiiieieeien (165.1)
19.2  Other private passenger auto liability ..............cccovrivieeeeeeeneriieeeeeee e 165,052,323 |..........c...... 83,161,147 | 504 | 60.0
19.3  Commercial auto no-fault (personal injury protection) ..............ccceevevevereeeefervnscccinenne 144,800 |................. (1,013, 101) |- (699.7) e 93.2
19.4  Other commercial auto Iability .............ccceveviveiriiieiieieieicieceeie e e 39,062,427 |.....coovueee. 12,921,540 oo K T I 14.3
21.1  Private passenger auto physical damage .................cccceeueeeeeeeiereererereees e 144,787,777 | 86,031,980 |.ooveeeeeicciee 59.4 | 54.2
21.2  Commercial auto physical damage ...........cccceeverueuerereireeeeeeieiseeeeseees e 9,785,292 |.ooieiine 7,831,938 [ 80.0 [ 48.2
22. P Lot =i =1L oY= ) Ol S SO OO PO PO
23. FIAEIILY .vvveiceciett et 471,204 | 36,183 | T e 12.4
24. EST014=1 YT TSTUUTTSTVTRTY NUVIUUOROROTN 31,869,213 | 6,412,087 |.oooooeeeeee 201 [ 6.7
26. BUrGIary and theft ...........cc.ccueviueiieeieieeeeeeeeee e s 381,410 [ (7,760) | .o (2.0)] oo 13.2
27. Boiler and MACKHINETY ........c.cvoiiiiiiieieteiceeeee ettt 2,793,842 | 534,077 | 191 [ 10.4
28. Credit ..o e [ e [
29. INEEINALIONAL ... s e [ e [
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .............ccoeeveveveveveeuenfresessnnens XXX e e XXX s [ XXX v [ XXX
32. Reinsurance - Nonproportional Assumed Liability ...............c.coeveveueeeeeresferesesnnnens XXX e e XXX s [ XXX v [ XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .................c.......fererereeenes D, 0, TR RUSRRRIIND. ¢, ¢, CHRNURSN ORI D& ¢, TR RO, XXX
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn
35. Totals 978,027,031 672,859,304 68.8 47.8

DETAILS OF WRITE-INS

L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...l s [ e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

Allied Lines
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

Homeowners multiple peril
Commercial multiple peril (non-liability POrtion) ...........cooiiiii s
Commercial multiple peril (liability POFtION) .........coiiiiiiiiiii s
[V lo g (e =T T o U E=T =T o YOS URRR
OCEAN MAMNE ...ttt bbb bbb bbb
Inland marine

Financial guaranty
Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group
Credit accident and health ..

Vision only

Dental only

Disablity income

40,019,664

................... 2,044,753
................ 287,955,605
30,073,106
19,913,845

...28,970,665 |.

................. 40,019,664

................... 2,044,753
................ 287,955,605
30,073,106
19,913,845

....28,970,665 |..

... 15,417,870
28,743,022

................... 5,515,893
................ 245,682,627
38,549,388
................. 25,291,206

MEICAre SUPPIBIMEN .......c.oiviviiieeiiieticieteeeetet sttt s ettt et ettt se st esssaess st esesseseesebe s etensssensss e sbene st er st e ne et et nes 540 | 540 [ 828
LY L=Yo Toz= o I 1 {510 OO P PO PF OO
MediCare Tile XVIII .....cc.eiiiiiii it sin e e [
[ TaTe B Y4 oz TS O P OO OO
Federal employees health benefitS PIaNn ..o [ s oo oo
[ (g T=T gl 3 1= 1o OO RO RO OPOTPRP RO
WOTKErs’ COMPENSALION ......c.o.vvveeeeeeeeieeeeete et te et s s e e e ea s s s e sessseseaeasenasnsesesnseeafersssssesesesens 13,006,393 |.....ocvvvee 13,006,393 |.....ocvvee 10,247,044
Other liability = OCCUITENCE .......cvcvevceeueeieiieieteteeeeeee ettt s et ses e e s s ssessesesens |eeeseneneneneea 43,848,298 |................ 43,848,298 |......ccccooeee 51,744,160
Other liability = ClAIMS-MAAE ......cvvvieeeeeeiereiieieieie ettt s s sse st seenena 1,584,479 | 1,584,479 | 2,528,845
EXCESS WOTKErs’ COMPENSALION ......eitiiiiiiiiiieiie e riee sttt sttt ettt seeesbeesbeesbe e beebesneennesnne s fesses s s [oeeie e [
Products liability - OCCUITENCE .......c.cueueuiriiiieieieieieeeesie et seneesesssssesenes|renennneneneeneene 1,431,123 |l 1,431,123 | 2,007,341
Products liability = ClaIMS-MAAE ........ooeiiii et ee s [rr s oo [
Private passenger auto no-fault (personal injury protection) ..............cccoeevevrveeeerereiseeeeeenssnsneedreseennneene 9,403,377 [ 9,403,377 | 10,090, 139
Other private passenger auto li@bility ...............ccccvoveveveueueieiieieieieeeeceee e s eeeeenenenenes 102,383, 763 |oveciiiinnnnn 162,383,763 |...coovnveeee. 167,857,122
Commercial auto no-fault (personal iNjury ProteCtioN) ..........cccccoeeirieieiereeeeesisieeeeeeseseseseeeesenes e 80, 241 [ 85,241 | 173,278
Other commercial auto liability .............. 31,845,405 |.. ... 31,845,405 |.. ...40,712,751
Private passenger auto physiCal damMage ...........ccccovriiiririeueiiiniririsee e | 144,360,206 144,360,206 145,659,036
Commercial auto PhySICAl AAMAGE ........c.c.curuiiiiieieececeecee ettt s st snenenenen 8,132,000 | 8,132,090 |...ccovnveeee. 10,916,826
F (e il T 1T ) T KPP OO SO
L1011 13T PSTSTRUPRTSTT REOTOTOPOUTOTOTN 627,480 627,480 |....cooveene 651,755
SUMBLY ..ttt b bbbt bbbttt 37,443,760 |................ 37,443,760 |................ 30,723,524
BUIGIAry @nd theft .........cocooviviviieiieieiieccee ettt ettt s s et b et et eseas s s s st sesene et 248,796 |....covoerenne 248,796 |.oeoeoeiecieeeens 367,061
BOIlEr @Nd MACKHINEIY ....uouiviiiiiiiieieieietee ettt ettt se s e s s s sesene oo s 2,301,737 [ 2,301,737 [ 2,488,590
(07 =T L1 ST PR NPT OO KT TURP RO
INEEINALIONAL ...ttt sene s e [ [
L= T =10 YOO NPT P RO TP OPPTPRP RO
Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Aggregate write-ins for other lines of DUSINESS ..........ccoiiiiiiiii i

Totals 936,390,648 936,390,648 887,295,848

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

Gl

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 3,787,789 |............ 3,269,971 [ 7,057,760 653,769 667,513 |..cooenvee. 3,353,008 [.coiieeennnn 39,572 [ 2,919,429 |............ 6,312,004 |......c......... 218,983 | (297,226) (78,243)
2. 2027 e 1,428,893 |.... 1,710,173 |.. ... 3,139,066 |.... ..274,085 |.. ..284,030 |.. ... 1,255,851 |.... . .. 1,542,682 |.... ..2,854,941 |. ....101,043 |.... ... (101,138)/.. ....(95)
3. Subtotals 2021 + Prior ..........c..foeercene 5,216,682 |............ 4,980,144 |........... 10,196,826 927,854 951,543 |............. 4,608,854 |..................95,980 |.......... 4,462,111 | 9,166,945 | 320,026 |......couenvne (398,364) (78,338)
4. 2022 oo 2,384,896 |............. 3,630,445 |............. 6,015,341 |..cceenee 1,282,061 |..coovceiinnne 217,571 | 1,499,632 |............. 1,812,801 185,149 |............. 2,851,699 |............. 4,849,649 |.....c.co.c... 709,966 |............... (376,026).......cccvernne 333,940
5. ... 1,601,578 |.... ....241,260 |.... . 2,451,175 |.. ....6,421,655 |.... ..281,129 |.. 7,313,810 14,016,594 |.. .. 1,029,992 |.... . (774,390).. ....255,602
6. 2023 ..o XXX 1,080,636 |............. 1,080,636 |............ XXX 633,954 1,608,508 |............. 2,242,462 |............ DO & S R DO & S R XXX
7. 7,601,578 8,610,589 16,212,167 2,209,915 1,321,896 3,531,811 6,421,655 915,083 8,922,318 16,259,056 1,029,992 (774,390) 255,602
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 18,909,371 Line 7 Line 7 Line 7
1. 135 2. (9.0) 3. 1.6
Col. 13, Line 7
As a % of Col. 1

Line 8
4. 14




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
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 qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

friioeaSules SemenocementRentter £ |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II| I
2 3 7 8 7 2 0 2 3§ 4 9 0 O
epemeni o St pecemententer 8 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II| I
2 3 7 8 7 2 0 2 3§ 4 5 5 0
e Coverage pemeniBesemententer 29 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II| I
2 3 7 8 717 2 o0 2 3§ 3 6 5 0

(]

o
—

0 1
0 1
0 1

o
—
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets ......cccoooooiiiiiieieieeeececee s [ 89,392,502 89,392,502
2505. Qther assets nonadmitted ...68,223,162 |... ...68,223,162 |...
2506.  Recoupment reCeivable ..........occoooioieieioieicecicceeeee e oo 58,626,922 |...oooeeeeeeeeeeeeeeeeeeeees e 58,626,922
2507.  Funds held equity pools & associations ........ccccoovveeeeccciciecieeeees o 112,578,618 | o, 112,578,618
2508. Deductible receivables ........cooooioioioieececcceeeeeeeec s o 1,900,840 |... 230,019 | 1,670,821 |...
2509.  COLI = D0OK VATUE oo |oveieieieais 1,557,523,396 |....cooveeereieieeeicciieees oo 1,557,523,396 ,522,054,
2597. Summary of remaining write-ins for Line 25 from overflow page 1,888,245,440 157,845,683 1,730,399, 757 1,682,987,845
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW THADT TTY oottt ettt e s et s et esesese e et s et s esesene e nnnas [oreneentetet s s eaeaens 52,370 [ 52,370
2505.  State surcharge/recoupment PAYADIE ........cccocooiiiiiiiiecieieiei ettt et nnnanaeeens 11,989,864 |.......coc...... 11,494,053
2506. Reserve for state escheat payment .. 142,110,713 ..135,822,753
2507. TPA assumed payable summary ........ ... 18,577,617 |... ... 12,305,427
2508. P00 ling €XPENSE PAYANIE .....cooviieiiiieiiiccee ettt b st nenns [oesennanaesens 199,282,094 |............... 209,348,234
2509.  Accrued derivative 11ability oottt bbbttt oesesesennnaeaens 4,025,990 |
2597.  Summary of remaining write-ins for Line 25 from overflow page 376,038,648 369,022,837
Additional Write-ins for Statement of Income Line 37
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
3704. Change in surplus — pooled nonadmitted premiums in the course of collection offset ... 2,925,815 | 440,515 | (2,047,019)
3797. Summary of remaining write-ins for Line 37 from overflow page 2,925,815 440,515 (2,047,019)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueuiiieeieieeeeeeeeee ettt ettt eseass s s s seassnnas [eeeeeeeeeeieiens 353,766,693 |................ 370,660,730

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition . .9,386,805 |... ... 29,465,712

3. Current year Change iN ENCUMDIANCES .........ciiuiiiiiii ittt ettt sttt e bt e sb e e s bt e bt e bt ea bt saeesaeesheesbeesbeeabeenbeenbeenneannesnnes [onseensenssnnsseneensseiseeiaeees [oaeeiseeseeteeseeas e e naeeaes

4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt et ea e e aeeeaeeeae e s e e s e easeeaseemseeseeeseeaseenseeseenseanseenseeneeeneesnsenseanans [senseensnenseaseasnnssenensneans [eseensesiseeseeseeeeeaseeanens

5. Deduct amounts reCeived ON AISPOSAIS .......c.coiuiiiiiiieieiie ettt et e e sa e et e st e se e b e eseeenteeseeeseesseenseenseeseenseanneanneans |orteete et e et e e et ees [oreenre e e e

6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e

7. Deduct current year's other than temporary impairment recognized .. ... 13,268,300

8. Deduct CUITENt YEA'S AEPIECIALION .........c.evvveeececeeeeteeeececeeteteeeecacaesese s s sasaesese s s s ssassesesessssassesesessssssssesesassassssssssesenssanassnsanns [oesesesassaeeesans 7,161,045 |................. 33,091,449

9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .........ccceuevevercueuerereeeeeeeeeeeeeseseseeaeeeeesenans |oeeeseeeensenas 355,992,453 |.....coeenve. 353,766,693
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 355,992,453 353,766,693

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 YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,791,032,508 |........... 1,998,336,618

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISITION .........c.oiiieeeeeeeecececceeeee ettt s s eseseseasasesasssesesssesessanasnnannn |oeeeeseseeeannens 19,000,000 |................ 214,423,001
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 14,408,140 |................. 44,686,408

3. Capitalized deferred interest and other ............. IO FO 2,950,593 | 12,603,799

4. ACCTUAI Of QISCOUNT ...t b bbb e bbb s e et e et e b et e b et esetans [Fonees et et e b e b et e et e e bens [eteseet et

5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiitiiiiitiitiite ittt bbb bbb bbbt b e bbbttt b bbb bt b nne e

6. Total gain (loss) on disposals ............c......

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniniencncnenes foovmne e
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,799,631,426 |............ 1,791,032,503
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (14,503,521) [cccvcvceenene (14,073,634)
13.  Subtotal (Line 11 plus Line 12 IO 1,785,127,905 |............ 1,776,958,869
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 1,785,127,905 1,776,958 ,869

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 PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 6,586,285,517 |............ 6,491,540,291

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISIION ..........ccueveieicccecee ettt e aeaet et ssasaese s s s s asssaesesssassssesesenssnsssssssannanans [ereeesenasienenes 12,057,985 |...coovveeee. 226,798,422
2.2 Additional investment made after acquisition . U 216,248,779 |...coovneneee. 838,236,367

3. Capitalized deferred interest and other .............

L S N eTot VT o] e [Tt U o | PP RSO R KOOSR

5. Unrealized valuation iNCTEASE (ECTEASE) ............cccueueueveeeeceeteeeeeeeesceeaetesesesssaeaesesesesssaesssesesessssesesesesensssssesesssnsssssssasssnssansasans [eesesesseneiesens 29,309,058 |.......cccou... (69,974,144)

6. Total gain (loss) on disposals .................... ....37,273,927 |... ... 36,774,667

7. Deduct amounts received on disposals . IS ST 105,153,237 |...ccvvvnnne 903,113,561

8. Deduct amortization of premium and depreciation .................. i e 5,421,699 |.....cccooee. 27,919,327

9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeiieieieteteeeeeeee et es e sesessnenenans[eeeeseseeeeeenaene 1,552,147 | (4,154,922)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 10,774,040 |...oooceieee 1,902,276
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,761,378,437 |... ..6,586,285,517
12.  Deduct total nonadmitted @mMOUNLS ...........c.coeveveueeuiiieieieeeeceeeeeee e I T 124,779,914 |............. 119,814,561
13.  Statement value at end of current period (Line 11 minus Line 12) 6,636,598,523 6,466,470,956

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 year ... I SO 29,318,483,971 |.......... 28,063, 105,698

2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e e 565,836,402 |........... 4,404,022,076

3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 11,400,759 |.oooeeneee 29,264,906

4. Unrealized valuation iNCrEASE (AECIEASE) ............ceveviiiieirereieiieesisesesesstesesese st st ssssse s st st sssesese st st sssssesese st sssssesesassssnsnsesesasanas [eeesesacacecees 200,912,207 |.ocoeeeenene 918,637,870

5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ... 16,768,652 |... ..(24,191,881)

6. Deduct consideration for bonds and stocks disposed of . IS 828,934,076 |............ 3,987,060, 185

7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 15,250,318 |................. 70,182,925

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............oiueueueuiiiniririsieieieteseese sttt se s sesesesensseses[oeeesenseseseenens 1,907,764 |................. (7,989,328)

9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 1,188,048 |..cocoovveeee 9,067,682
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............cccooeveveiiiieieiens | remrmseseeecceecie | 1,945,422
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeemriririririerereeeeseseseeeeenes e 29,269,937,313 |.......... 29,318,483,971
12.  Deduct total NONAAMItEEA BMOUNTS ........c..iuiiuiieieiieiiteiciei ettt snenes [ooneninininaas 56,045,228 |........c...... 51,766,423
13. Statement value at end of current period (Line 11 minus Line 12) 29,213,892,084 29,266,717 ,548
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 11,483,880,210 |.....coencee. 359,332,447 |............... 520,696,125 |............... (17,373,619)|.......... 11,305,142,913 | [ e 11,483,880,210
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 5,309,826,390 |............... 112,048,221 |...cccevneee 191,087,539 |...ccovneeee. (12,490,383)|............ 5,218,296,689 |.......covivriiiirnirnis e o 5,309,826,390
3. INAIC 3 (8) coeeteieieiiieieie ettt ettt sttt ettt s ettt b b bRttt s et b bR r ettt st betesese et et esesesesenenens [ereneneinnna 861,541,955 |.....cc.c.... 36,380,279 |..coccveuenee 50,601,391 |...ccvreneee. 18,275,876 |............... 865,596,719 [ ivieeeeicceeririees et [ 861,541,955
O Y (@2 - PSR SOSUTRRTUPRSSTRTTY NSRRI 562,436,716 |.......ccccuuee 48,276,637 |...ccvvennn. 35,907,693 |......coovvenne 7,465,163 |................ 582,270,823 |....veeeeeieirriieeirnnies [ o 562,436,716
5. NAIC B () ittt ettt b et be s [rr e 54,502,128 |...covcirinnn. 1,921,221 | 1,573,415 | 483,455 |....oocoeeeee 55,333,389 |.oiieicirreeeriernnies e [ 54,502,128
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 15,827,357 2,431,084 2,358,939 15,755,212 15,827,357
7. Total Bonds 18,288,014,756 557,958,805 802,297,247 (1,280,569) 18,042,395,745 18,288,014,756
PREFERRED STOCK
8. INAIC 1 bbbt h bbbt b et b et b bbbt aeaae [rRe ettt [t 440,100 ..o oo (1,178) | 438,926 ... e e
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 26,797,495 |......oocovvenn 1,149,173 | 9,881,296 |.....coovevne. (2,681,246)|................. 15,384,126 ..ot o e 26,797,495
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 8,621,237 |.coovciricee 3,801,275 |oeeceeeeeeeererneens oo (157,355) ..o 12,265,157 [.eeeceeeecceees o oo 8,621,237
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 5,385,858 |....ccoevirinnne 1,696,925 ..o [, (234,090) [....cocvrvenes 6,848,693 |......ooiiirieens et e 5,385,858
T2, NAIC B ettt bbb bbbttt b e [see s 728,922 |..ocooviiiciee 790,125 [ e 1,955 | 1,521,002 [ o [oereieeeeseseeeneeens 728,922
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 581,521 2,522 584,043 581,521
14, Total Preferred StOCK ..o 42,115,033 7,877,598 9,881,296 (3,069,388) 37,041,947 42,115,033
15. Total Bonds and Preferred Stock 18,330,129,789 565,836,403 812,178,543 (4,349,957) 18,079,437,692 18,330,129,789
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ oo i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICG $iiiiie 67,210




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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 67,210 XXX 200,684
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvcvcveveveeieeeceiieieieteteteeeaeeee et s st ea s s sesesesesesnas [ereseneseeseneeseenenens 66,669 |...cooceeeenne 26,022,260

2. Cost of Short-term iNVESIMENTS ACGUIFEA ............coiiiieieeeieececeecee ettt ettt e et s s ese s s s st esesesessansssesesesesesssnas [eeesssseseseneaenens 780,000 |..oovoveeeneee 31,634,020

3. ACCTUAN OF GISCOUNL ...ttt ettt eseeeeeee e eseseseseee e eaeseseeee e 2 esesesesee e s e eaeseeee e s e e s e e esee e e s nsesesesessanaeseseses s sesnsesesesassnnnas [oeteessnanicaceseannas 49,010 |ooiieeceens 535,913

4. Unrealized valuation iNCrEASE (QECIEASE) .........c.ceiiviviuerereeeeieieeeeeeteseteteseses et st s sesesesesessss et st st esesesesesssssssasesesesesesssssssssesasesess |eoesesenesnsnensneeeas (35,350) [+ (246,817)

5. Total gain (I0SS) ON QISPOSAIS ........c.coeieieiereeeeeeeeeeieee et ettt et et e s st s et e s ea e s sas s s et et esessas s s sesesesesssssssssssesesesesnanas |oeesesesesensnensnnes 296,881 [ (956,424)

6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 1,090,000 |.coovureeeenne 56,798,234

7. Deduct amortization OF PrEMIUM .............c.ccueuiuiiieee et tetet et ee ettt ettt s e se s et ss et esebesesesss e s et esesesesessss s esssesesesesesesnssssasesesesesesnns [sesaseseseseseseneneeasnsesnsenns [oeseseseneenennneneeeas 22,260

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e

9. Deduct current year's other than temporary impairMent FECOGNIZEA ............cccveveviviueueuieiieeeeeeeeteieteseeee et seseseesessssssseseses |oeeeeseseseeeseeeseaseseessesenes [oeseseneienensnneeeeas 101,789
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceceuruiuriieieeeieeereeeeeeeeeeieeseseeaenas [eeeseseneseseeeseenens 67,210 |- 66,669
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 67,210 66,669
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieieeseeesesssssssesesesessssssssesessssssssssesesessssssesesesassssssssesasass  ssssssossssesenns 16,714,619
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiie ettt s e et e s e s e st et e st et e st e st et e st et et e s et enane Sabeassassassareasesresansaesreanas
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iiiiiuieiiiet ettt ettt e e e st e st es s e s e e s e ea e ea s e st e st ea e ea e e n e e s e oot e e s e st e st e st e st ea b e st e st et et et et et etes Abeabesssatesseasearearesrnsananeas

SSAP No. 108 adjustments

Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iitiiiiitiitiitiit ettt bbb bbb b E e E R4 E b E £ E £ E e E e E b e bt E e e E e e b e e bt e bt bt e bt e b e nbeabens Seabesbsasestearestnsessresenarn e
Considerations received/(paid) ON tEMMINGHIONS ..ottt e st e st e st e st e s e e st e s e et et et et et et et et et et et et eaes Sabeabeareare e

LT3 (7= (1o ] o T TSSOSO

................. (2,121,489)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccevimiuiueieiieieieteieiieesesese sttt ss s sesesesns sesesssssiesenns 14,593,130

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......ccuiiiiiiitiiii it bbbttt a et h e bt e o bt oo b e e b e e b e e b e e e b e ehe e eh e e 4 bt oAb e e b e e bt e bt e et e e ab e e b b e s beeabeesbeeabeeabe eeabeeareeareenteanreaeeaeearees

Statement value at end of current period (LINE 10 MINUS LINE 1) c...o.oiiiiuereiiiiiecteteiei sttt sttt ss sttt ss s bbb ssse s bbb s s sesebebessssnsnsebesans ttseeesesasnenes 14,593,130

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.iauiaiiiieeiieiie ettt ettt et et e aeeeae e st e nse e s e e s e eaeeeseeaaeeeneeeseeaneans Sasesssessseasaeaaseaaeeaaaeans (1)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cciiiiiiiiiiiiiii e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceeieriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiee ittt ettt ettt rie s e sieesbe s s e s e bbb e seabeaaesssesssessaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinUS ............ccccoeveveveeeies covrerereeneneens (3,098,917)
(1,916, 108)

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiie ittt ettt see s eesieesbessre e s e e b e s b s b sae s soabeesesssesssessaessressresareens

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ...........cccccoeveveveeeies covverereeieneens (3,098,917)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cveuevreeeeeeieieierereeiseneeeies ereeereseesenens (1,182,809)
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvivevieieiiieiitetetcteeee ettt eteseas s s ssess eeeseasaesesseaebeseaeeaeaessanene seeseteseseneeas (1,916,108) ................. (1,916,108)
10 o) o) =TI (g Lo iy o g U TS I L= 0 SO
Cumulative variation margin on terminated contracts during the YEar ................cceueuieeieeiiieeieiereeeee e eeenees 965,898
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt s s sesesesene eresesseseseseneeea 965,898
4.23 SSAP NO. 108 AQJUSIMENLS ......c.cuvviivtcrieiiieie ettt e et bessasnes feteseseseasaesssaeaeteseneaeasaess eassessssesesesenneas 965,898
10 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........ciuiiitiiiieie ettt ettt ettt et e saeeeaeesh e e eh e e bt e ke e beea bt ea bt eaeeea et sheeaheeebeeabeebeen Seemeeeaeesaessaeeaesaesaaeesaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YA ..ottt e e st e eae e s 2o saeesaeesaessaesaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccovueueueeeeeeeeeeeeeeeeeeeeeeteeeseesaesesesesesasassesssesessassssssesesssasssassasanas 25esesassassesesasasssasasseen (1)
Deduct total NONAAMIEA @MOUNLS ............oo ettt e e et h e h e e e e oo oS e e e e e e e e £ R e SR e SR e £ R e £ R e e R e e e e e R e e e e s R e e R e e E e ee e e e e ee e s eeseeseeeae s maeeseeseeeee e s eneeneeneeaeeaes

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcurueueieeeececeeteteseeeeseaeteteseeesscaesetesesesssaesesesessssestesasasssssesesesssassssssesasassssssesesasasas S4ssssssesesesasssssssesasanas (1)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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 ettt ae e e e e e e e e e ee e e 2 e e 2 e s ee S ee s s s et s e s ent s ee s ns et ensene febsiebseeuses 14,593,129

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccoooiiiiiiiiiiiiiiiieis s

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ettt s s s s st e s esessssasnsssesesesessansnsmeneneneneneninss s 14,593,129
Part D, SECHON 1, COIUMN B ...ttt ettt ettt e s s s s s s s s e s e s e s s e s e s s e s s s st ensesensesensess | febssebsectses 14,875,729

Part D, SECHON 1, COIUMN 7 ...ttt e s e s s s e e s s e s s e s e s st s st nsesensesensesnse sebessiesiseesneas (282,600)

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt ettt nbe b snesnesnesneniees

Fair Value Check

Part A, Section 1, Column 16 32,410,020

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et et ettt et et et et et et et et et et et et et e e et e e e e eeeee e e eeeeeeseee eteeteesessesanareaaeas 535,338

TOtal (LINE 7 PIUS LINE 8) ..ottt sttt ae s st et e s et essasan s sesesesesessanmsnsnsneneneeine s 32,945,358
Part D, SECHON 1, COIUMN O ......iuiitiiiiiiiee ettt ettt s e s s s e s s s s e st s s s st n s s enseseniess febsiebseesses 32,945,358

L= DI T=Ted o] o N TR O] [V 4T e O SN

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et s sbe e b sbeesbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uiuuieieieiieiieiieiseies et se bbbttt eniee | sosessesissinsneas 5,034,411
Part B, SECHON 1, COIMN 20 ......cuuiiierieiesereeesesiesseseeessesssessesssessess s st aes et ssess st ees bbbttt eenens | eosaniassesnsssneas 8,629,941
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinias 13,664,353
Total (Line 13 plus LiN€ 14 MINUS LINE 15) .....ooivieieieieieieeiieieieieieeee sttt essssssssenenensnnnnns ittt (1)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeieteeeeeeeee ettt eseass s sesesesesesssnnas [ereeeeeeneennens 584,783,639 |.....ccoee... 717,810,355
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 7,780,330,999 |......... 29,227,257,415
3. ACCTUAL OF AISCOUNT ...t e e e e e e e s e e ae e s e e aeeaeeae e e ese e e e sessesseeseensanannns [onnmmnamnsensens et e e et e neees [eeiesee et e e
4. Unrealized valuation iNCrEASE (AECTEASE) ......c..ueitieiuieiuiiiieie ittt e rtee st ee bt ettt e bt e et aatesaeesheesbeesbe e beebeenbeenneensesaeesaeesaeesreesbeense [oeesmsisnsiuesisesiaesisesissnees [oeeessesee s s s s saeeaes 3
5. Total gain (I0SS) ON AISPOSAIS ......eeuiiiiiiiiiiiiieiti ettt ettt ettt a e e e ae e te e st e st eaeeeaeeeaeeeaeeeseenseeseenseenseanseanseeneeeneenseenseenseenneansens |osessssssisisssisesiaesinesaesns [oaessesaeseesaessaessne e eaes
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 8,032,263,99 |.......... 29,360,284,134
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiirieierererereeeeeeeeieieseseeeeeesenens [ereeeeeneeens 332,850,642 |.......c..... 584,783,639
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 332,850,642 584,783,639
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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
One Nationwide Plaza, Home Office . | Columbus L e O N (1 R £ T AN 7,209,764
Plaza 2, 280 N. High St, Office . .| Columbus .. ...01/01/1996 ..
Plaza 3, 245 N. High St, Office .| Columbus 01/01/1989
215 N. Front St, Office Columbus 01/01/1998
High St Walkway ...........c... Columbus .. ... 1071272011 ..
3945 Bridgeway Ave, Airport Hangar . . [ Columbus .. 01/01/2002
281 East Powel| Rd, Data Center North . [Lewis Center ...06/30/1986 ..
1100 Locust St, Office ......... .| Des Moines ... ... 04/30/2001 ..
285 N. Front St, Garage ..... .| Columbus .. ...01/01/1998 ..
202 N. Marconi, Hickory Garage Columbus 01/01/1978
0199999. Acquired by Purchase 7,456,147 9 386 806
0399999 - Totals 7,456, 147 9,386,806
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 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- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Regaan brances

(11-9-10)

Disposal

Disposal

Disposal Disposal

Incurred

0399999 Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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
00-1103467 ..oevviiiiiiiiiiiiiiiiieieenne L0 P O PPPPI MO o e | 02/03/2023 ....ooovvn foeiiiiiiiiii 4.870 |uveeiiiiiiiiiiiiiii s 19,000,000 [..oeevveeniiiiiiiiiiiiiiiiii s rieiieeerees | rr e i aeees 29,266,000
0599999. Mortgages in good standing - Commercial mortgages-all other 19,000,000 29,266,000
99-0000092 ... ASHEVILLE . 1272272021 .. .. 88,900,000
99-0000095 ... . 05/27/2022 .. .. 66,800,000
99-0000096 ... SANTA CLARA .. . 04/07/2022 .. . 232,500,000
99-0000097 ... .. | ANN ARBOR . 02/11/2022 .. .. 68,181,818
99-0000107 .evuvniiiiirniiiiiiiiiiiieiennnns MONTVALE 01/13/2023 214,500,000
0699999. Mortgages in good standing - Mezzanine Loans 14,408, 140 670,881,818
0899999. Total Mortgages in good standing 19,000,000 14,408, 140 700,147,818

1699999. Total - Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total

- Mortgages in the process of foreclosure

3399999 - Totals 19,000,000 14,408, 140 700, 147,818
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
00-1102703 ... SANTA MONICA oo [ CAeiiis e s [ 03/21/2017 ....03/29/2023 10,691,651 | [ o e s [ | 10,691,651 |........ 10,691,651 |...
00-1102834 ... ATLANTA oo feeeeeeeeeeeeeee GAu s i o 06/22/2018 ...01/31/2023 LI P O AP FPPPP PP PPPPPPI TP TN 11,041,619 |........ 11,041,619 |...
0199999. Mortgages closed by repayment 21,733,270 21,733,270 21,733,270
00-1001038 ......cceeveeeeeeeennns ITHACA e, 1070172002 .....|eeeeeeeeees e [ 9,080, 168 143,297
00-1101969 ... JACKSONVILLE .. 09/12/2013 ...2,046,9% |.... . 171,589 |...
00-1102024 ... LAS VEGAS 10/11/2013 793,551 |.... .
00-1102034 ... SAUK RAPIDS . 10/12/2018 ...4,035,716 |.... .. 167,515 |...
00-1102058 .. | MANCHESTER ... 10/12/2018 .. 2,076,607 |. 169,129
00-1102131 .. | HOUSTON ... 10/12/2018 .. .. 6,768,171 |. 113,908
00-1102163 . | STERLING . .06/04/2014 .. . 22,007,885 |. 117,319
00-1102262 ... DALLAS .... 06/30/2021 ..... ... 243,327 |...
00-1102398 ... RENTON ... 08/06/2015 .. 121,339 |...
00-1102417 ... NATICK ... 09/30/2015
00-1102466 ... WILMINGTON .. 10/12/2018
00-1102470 ... COLUMBUS ... 10/12/2018
00-1102548 ... SALT LAKE CITY .. 03/01/2017 . . . .
00-1102560 ... FAIRBORN 10/12/2018 I 7,946,975 .. 116,004 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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
00-1102588 ... CARLE PLACE ... 10/12/2018 .. 131,473 |. .. 131,473 |...
00-1102591 ... LEXINGTON 10/12/2018 ....63,834 |.
00-1102633 ... 03/01/2017 ....59,060 |.
00-1102694 .| CHARLESTON ... 10/12/2018 .. .34,387 |.
00-1102717 . | WASHINGTON .01/728/2021 .. .. 14,243,955 |.
00-1102752 . | HOUSTON ... .06/30/2021 .. 6,338,920 |.
00-1102757 ... BALTIMORE ... 08/08/2017 .....
00-1102779 ... FAIRFAX ... 08/25/2017 .....
00-1102788 ... STANTON ... 10/11/2017 ..... JUR RN
00-1102798 ... WALTHAM .. 11/30/2017 [ IO 14,422,684 |.... . .
00-1102803 ... NASHVILLE 11/27/2017 [ R 12,124,878 |.... .. 103,105 |...
00-1102809 ... CHICAGO ... 11/01/2017 [ IO 27,627,856 |....
00-1102816 ... WALNUT ... 10/12/2018 [l R 7,717,329 |....
00-1102817 ... ... | TORRANCE .. 10/12/2018 16,336,989 |....
00-1102820 .. | ONTARIO ... 1170172017 .. 4,503,117 |.
00-1102821 .. | CHICAGO ... 11/16/2017 .. . 13,285,797 |.
00-1102831 . | PHOENIX .01/728/2021 .. . 12,238,076 |.
00-1102862 ... CLAYTON ... 03/29/2018 11,099,561 |....
00-1102865 ... BIRMINGHAM 06/29/2018 10,047,473 |....
00-1102884 ... FARMERS BRANCH 07/31/2018 [ P 3,771,859 |....
00-1102889 ... LEWISVILLE .... 10/11/2018
00-11028% ... MOORESVILLE ... 07/06/2018 R IO
00-1102896 ... 05/18/2018 [ R 13,822,313 |....
00-1102901 ... MECHANICSBURG ... 12/17/2018 N 19,865,815 |....
00-1102906 ... CANOGA PARK ... 10/17/2018
00-1102910 .. | ALBUQUERQUE . .09/28/2018 ..
00-1102935 .| NEW YORK .02/28/2019 ..
00-1102939 KELSO ..... 11/15/2018 ..
00-1102959 WASHINGTON .03/28/2019 ..
00-1102978 . |BURKE ..... .04/11/2019 ..
00-1103032 ... CARLE PLACE ... 12/05/2019
00-1103037 ... GARDEN GROVE .. 08/08/2019
00-1103051 ... WARRENVILLE ... 11/14/2019
00-1103057 ... SCOTTSDALE .. 12/13/2019
00-1103066 ... CHATTANOOGA . 01/14/2020
00-1103078 ... PHILADELPHIA .. 11/18/2019
00-1103140 .| 0GDEN ........... .04/29/2020 ..
00-1103160 . | WEST SACRAMENTO . .05/27/2020 ..
00-1103164 . | MENOMONEE FALLS . .04/30/2020 ..
00-1103166 . | PHOENIX ... .08/25/2020 ..
00-1103259 .| SAK RAPIDS . .06/03/2021 ..
00-1103261 ... HUNTINGTON BEACH ... 05/18/2021 .
00-1103264 ... FAYETTVILLE ©ooiiiiiiiininiiiiiinieeeennn v N [ e e 05/20/2021 ) 17,479,495 |.... ... 131,612 ...
00-1103295 ... MILWAUKEE «..eeeeeeeeeeeeeeeeeeeeeeeee Jeemmeeeeeeeee W e e 07/27/2021 12,912,992 |.... .. 65,861 |...
00-1103323 ... ONTARIO wevviceviieeeceiiineeeceniiees Jeevninneeeeenn CAecs e e e 09/15/2021 ...7,547,554 |....
00-1103361 ... MEMPHIS .o eeeemeeeeee Jeemmeeeeeeees INecc [ s s 11/04/2021 . |----.-... 6,000,000 |....
00-1103466 .......ccevvvnniiiinnnnn GRAND RAPIDS ...eevnvvvvvvnnnninnrennnnnnnnns fovvnnnnnneneense Mlieeiiiiins oo o 08/01/2022 ..ooufeunneiieinn eevviiee [ LR P O e S O (<~ A 2 R - - -2 O P APy
0299999. Mortgages with partial repayments 560,851,815 6,026,540 6,026,540
0599999 - Totals 582,585,085 27,759,810 27,759,811
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.| Ares Capital Europe V Wilmington .... .|Ares Management .... ....06/09/2021 ... 2 ..4,291,454 .. 12,303,312 |... ..1.680
Ares Private Credit Solutions Il (Sub Debt) Wilmington . Ares Management .... ..11/16/2021 . .2 .513,534 |.. 5,672,661
Cyprium Investors IV LP ........... Cleveland .. Cyprium Investment Partners ..03/31/2017 . .2 . (56,133)].. 2,962,340
.. | GSO European Senior Debt Fund LP Wilmington .... .|Blackstone ... 1172572014 .. ... 2 .... 133,701 .. 17,032,134 |...
.. |HPS Specialty Loan Fund V, L.P. .... New York ... .|HPS Investment Partners .. .|....01/25/2021 ...|...... 2 ....101,704 ..12,160,000 |...
.. |HPS Specialty Loan Fund V-L, L.P. .. .. [New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 ... 117,293 ... 7,996,026 |...
.| 1CG SDP Fund 4B . | Grand Duchy .. .| Intermediate Capital o |-.-.08/31/2020 ...|...... 2 . 5,062,500 .. 17,549,817 |...
. |Newstone Capital Partners I, L.P. .. . |Wilmington .... .[Newstone Capital Partners .|....09/20/2016 ...|...... 2 ....881,574 ...674,577 |...
.. |Newstone Capital Partners IV, L.P. ... Dallas .|Newstone Capital Partners ... .|....06/02/2019 ...|...... 2 .6,553,355 |...
..|NW Private Debt, LLC Los Angeles .. .|Kayne Anderson .|....01/01/2016 ...|...... 2 5,002,947 |...
.| Oaktree Opportunities Fund Xb, L.P. ..... Grand Cayman .... .| Oaktree Capital Management .. ...06/18/2018 ...|...... 3 ... 8,750,000 |...
Oaktree Opportunities Fund XI, L.P. ..... Grand Cayman . Oaktree Capital Management .3 10,000,000 |.. .. 11,976,037
.2
.2
3
2

Owl Rock Diversified Lending Insurance Fund L.P. New York . Owl Rock .. .198,704 |.. L1117
TCW Direct Lending VIII LLC ... New York ... TCW Group . ..4,243,2% |.. .. 13,995,043

.| TCH Rescue Financing Fund LP .. .. |Los Angeles .. .| TCW Group ... o|een 1071372021 ). .... 599,441 ... 8,486,469 |...
....................... Vista Credit Opportunities Fund I, L.P. iioevivniinnnninnnnennnnenns JWilmington cooviiiiiiiiiiiiiiiniiiiiiiiniinns Vista Equity Partners ......cccoooeviiiiininnniiiinninnnnniinnns Jovvinnnne s veveeenns [20.08/10/2017 ] 2o oo Joveennniiinnnenn 10,859 v Jovveiiinn.. 2,051,349
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 29,667,687 133,367,838

..|Actis Global 4, L.P. ..ccoerrrrnnnns London | Actis o|e.o 1271572011 L) .... 153,203 1,629,246 |...

.. |Advent International GPE IX, L.P. .. Grand Cayman .... ..|Advent International . .|....10/21/2019 ...|...... ....899,818 1,663,814 |...

.. | Advent International GPE X, L.P. ... . [Grand Cayman .... ...[|Advent International .|....09/26/2022 ... |...... . 1,000,000 .. 23,125,000 |...

..|Affinity Asia Pacific Fund Il Grand Cayman .... .|Affinity Equity Partners . . |....12/15/2006 ... |...... ...639,016 |...

..|Alplnvest Co-Investment Fund (Onshore) VIII, L.P. Wilmington . .[Alplnvest Partners ... 1071172021 ... ...... ... 2,888,3% ... 9,419,398 |...

.| Ampersand 2020, L.P. ...oierniiiiiiiiiieee e Boston .| Ampersand Capital Partners . ...11/12/2020 ...|...... .. 2,558,551 ... 4,439,021 |...

.. | Ares Corporate Opportunities Fund V, L.P. ...
.|BIF IV Renewable Sidecar-B, LP .
. |Blackstone Capital Partners Asia |1 L.P. .oovvviiiiiiiiiiiiiiiiins

..|Carlyle Asia Partners V ...
..|Catalyst Fund Limited Partnership V
.|Clearlake Capital Partners VII, L.P. .
.|Clear lake Flagship Plus Partners, L.P. .
.. [ComVest Investment Partners IV, L.P. ...
..|CX VIII Coinvest SCSp ...
..|Dyal Capital Partners IV
.| EETF Sidecar |, L.P. oeeeieiiiiiiiee e

.. |EnCap Energy Transition Fund Il
.|EnCap Flatrock Midstream Fund 111, L.P.
.. |Energy Spectrum Partners VIII LP
..|Energy Trust Partners IV LP
. |EQT Infrastructure V

Blackstone Infrastructure Partners (Supplemental Account I1) L.P.
Brookfield Infrastructure Fund IV .
Carlyle Alplnvest Private Markets Fund .

EnCap Energy Capital Fund VIII Co-Investors, L.P.
EnCap Energy Capital Fund X, L.P.
EnCap Energy Capital Fund XI, L.P.
EnCap Energy Transition Co-Investment Fund I-A, L.P.
EnCap Energy Transition Fund I-A, L.P. .

Los Angeles ..
Toronto

Cayman Islands ....

New York
Toronto ..
Wilmington .
Washington .
Toronto ..
Dover ....
Santa Monica

West Palm Beach ...

Luxembourg ...
New York
New York ...
Houston ..

Wilmington .
Houston ..
New York
Houston ..
Dallas ...
Houston ..

. |Dallas ...

Dal las
Stockholm ..

FP Solar Finance LP

New York

.|Ares Management
..|Brookfield Asset Management
.| Blackstone ..

..|Clearlake Capital
.|Clearlake Capital ..
.| Comvest Partners ...
.| Intermediate Capital ....
.|Dyal Capital Partners ..
.|EnCap Investments ....

Blackstone ..
Brookfield Asset Management
Alplnvest Partners ...

Carlyle Group, The
Catalyst Capital Group .

EnCap Investments .
EnCap Investments .
EnCap Investments .
EnCap Investments .
EnCap Investments .

.|EnCap Investments ....
..|EnCap Investments
.|Energy Spectrum Capital ...
..|Energy Trust Partners ..
.| EQT Exeter
Fundamental Advisors .......cccooeviiiiiiiiiiiiiiiiiiiiiiiieenes

.+ |---.08/22/2017 ...
.« [----08/20/2020 ...
172172022 ..

..08/12/2015 .
o |--..04/26/2022 ..
. [----02/05/2021 ..
o |---.07729/72011 ...
< |[----01/20/2023 ...
. |---.06/11/2018 ...
....04/21/2021 ...
..12/08/2011 .

< |[----02/07/2023 ...
. [--..04/30/2014 ..
. [--..04/08/2019 ..
. [---.08/30/2013 ...
.. |-...08/13/2021 ...

....07/30/2020 ...

WO LW W LWL LWL WWR WML WWLWWWWWWWWLW W W W

... 2,554,696 |...

.... 753,865

. 3,103,351
. 1,452,017

.... 536,222
.... 593,632

. 3,803,156
.................. 7,500,000

.205,270 |..
. 2,569,367 |..
... 3,800 [..
.381,520 |..
....6,029 [..

2,870 |..
.. 89,538 |..
.328,177 |..
.217,548 |..
.862,961 |..

2,409,3% |...

... 3,512,960 |...
...2,398,846 |...
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PPV Fund |, LPe e Jackson .. .|FPV Fund | GP, LLC ....06/21/2022 ... ....375,000 ... 3,625,000 |...
Global Infrastructure Partners IV, L.P. New York Global Infrastructure Partners ..10/23/2019 . .516,828 |.. 4,840,131
GTCR Strategic Growth Fund I, LP ...... Chicago .. GTCR .oeeeeee ..09/29/2022 . .795,000 |..
..|H.1.G. Europe Middle Market LBO Fund, L.P. . |Grand Cayman . .|HIG Capital . .|....06/18/2021 ...
..| ICG Europe Mid-Market Fund Grand Duchy .. ...| Intermediate Capital . . |....04/09/2020 ...
.. [L Catterton Growth Partners IIl, L.P. Greenwich ..|L Catterton . |--..02/25/2016 ...
..|L Catterton IX Offshore, L.P Greenwich ..|L Catterton ... .|....05/22/2020 ...
.. [L Catterton VIII Greenwich .|L Catterton ... . |--..06/13/2017 ...
. |Landmark Equity Partners XVI, L.P. Wilmington . ..|Landmark Partners .... .|....12/06/2018 ...
.. [Linden Investors LP Boston ..|Linden Advisors LP ... . [---.10729/2020 ...
.|MBK Partners Fund |11, Grand Cayman .... ..|MBK Partners ...05/17/2013 ... .. 1,479,140 |...
MBK Partners Fund IV . Grand Cayman . MBK Partners .. 03/09/2017 1,196,273
MBK Partners Fund V ..... Grand Cayman . MBK Partners .. 03/23/2021 .. 15,696,129
Mercato Partners Traverse IV QP, L.P. Salt Lake City . Mercato Partners ... ..04/16/2021 .. 16,875,000
..[Navis Asia Fund VIII, L.P. .ccereennnnnnns Grand Cayman ... Navis Capital Partners . .|....05/08/2019 ... . 7,598,000 ... 4,948,000 |...
..|Northleaf Infrastructure Capital Partners (US) IIl LP .. .. |Toronto ..[Northleaf Capital Partners . .|....07/28/2021 ... . 1,848,313 .. 10,369,226 |...
..|One Rock Capital Partners I11, L.P. .ooviruieiiiieineennns ... |New York ... .|One Rock Capital Partners ... .|....06/21/2021 ... ....522 175 ..19,228,100 |...
.. | One Rock Capital Partners |11, ... | New York ... .|One Rock Capital Partners ... .|....06/22/2021 ... . 2,035,726 .. 19,228,100 |...
..|One Rock Capital Partners, LP . |New York ... .|One Rock Capital Partners ... .|....01/30/2014 ... ..6,194,775 |...
.|ORCP Il Triton Co-Investors, L.P. New York .|One Rock Capital Partners .|....03/29/2021 ...
.. |Peppertree Capital Fund IX, LP Chagrin Falls ... .|Peppertree Capital Management . .|....03/24/2022 ... . 2,200,000 .. 22,400,000 |...
. | Peppertree Capital Fund VII, LP .... Wilmington .... .|Peppertree Capital Management .... ...11/28/2018 ... .... 60,000 |...
Peppertree Capital Fund VIII, L.P Chagrin Falls Peppertree Capital Management . 01/27/2020 1,534,000
PPC 111 LP .. Dover . Pritzker Private Capital . 09/21/2021 7,096,254
Providence Equity Partners VIII L.P Providence . Providence Equity Partners . 07/17/2019 2,313,117
..|Public Pension Capital, LLC .... New York Public Pension Enterprises . ..05/10/2022 .. 13,014,107
..|Revl Fund 11, LLC ........ Columbus . Rev1 Ventures ....... ..07/15/2021 . 2,205,000
. |RiverGlade Capital, L.P. Chicago .. .|RiverGlade Capital .|....07/31/2019 ... 7,838,081 |...
..|Riverside Strategic Capital Fund I, L.P. .... New York ... .|Riverside Company, The .... .|....05/23/2017 ... 2,146,479 |...
..[Silver Lake Partners IV, L.P. ......ccceeeens Menlo Park . .|Silver Lake . [--..04/02/2013 ... ...922,015 |...
..|Silver Lake Partners V, L.P. .. . | Wilmington .... .|Silver Lake ... . |--..06/12/2018 ... ...5,093,000 |...
..|Silver Lake Partners VI, L.P. . Wilmington .... .[Silver Lake ... .|....01/06/2021 ... .. 5,270,957 |...
.|SL SPV-2, LP New York ... .|Silver Lake ....02/14/2019 ...
Sorenson Capital Partners II1, L.P. . | Wilmington . Sorenson Capital ..05/31/2014 . . 242,897 |..
SVB Venture Overage Fund, L.P. Wilmington . Silicon Valley Bank ..06/17/2015 . .. 34,125 |..
Tamarind Hill Fund I, LLC Ann Arbor .. Tamarind Hill . ..01/08/2021 . .486,500 |..
TPG Asia VII ... Fort Worth . TPG Capital . ..07/26/2018 . . 1,425,634 |..
TPG Partners VII, L.P. . Fort Worth . TPG Capital . ..05/27/2015 . . 124,436 |..
.| TPG VIII Croc CI I, L.P. . . | Dover ..| TPG Capital . o |---.04/12/2021 ... ... 156,863
..|Trident V, L.P. .. |Greenwich .. .|Stone Point Capital .. . |....12/20/2010 ...
..|Upfront VII .... . |New York ... ..|Upfront Ventures ... 1273172021 ...
.. | VEEF |1 Co-Invest 1-A, L.P. ... . |Wilmington .... ..|Vista Equity Partners .. .|....08/22/2022 ...
.. | VEEF 11 Co-Invest 2-A, L.P. ... . |Wilmington .... .|Vista Equity Partners .. . |....08/22/2022 ...
.| VEEF 11 Co-Invest 3-A, L.P. . | Wilmington . .|Vista Equity Partners .. .|....06/09/2022 ...
Veritas Capital Fund VII .... New York ... .|Veritas Capital .|....04/15/2020 ... . 1,107,587
Veritas Capital Fund VIII, L.P. ....... . |Wilmington .... .[Veritas Capital .... ....07/01/2022 ... .... 6,049,988 -
Veritas Capital Vantage Fund, L.P. Wilmington . Veritas Capital .... ..07/01/2021 . . 1,180,993 |.. .. 14,048,908
Verition Mutli-Strategy Fund LLC ... . [Chicago .. .| Verition Fund Managment LLC .......oviieiiieniiiiniiiinniinnnnes ...07/29/2020 ...
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.|Vista Equity Endeavor Fund I, L.P. ... Grand Cayman .... .|Vista Equity Partners .. ....06/01/2017 ... ....804,154 .. 2,177,927 |...
Vista Equity Endeavor Fund |1, L.P. Grand Cayman . Vista Equity Partners .. ..09/19/2019 . . 1,534,161 |.. 3,104,840
Vista Equity Partners Fund V, L.P. . |Dover .... Vista Equity Partners .. ..03/31/2017 . ..95,719 |.. 4,573,627
..|Vista Equity Partners Fund VI, L.P. .. Dover ... ..|Vista Equity Partners .. .|....02/29/2016 ... .... 151,298 2,685,746 |...
..|Vista Equity Partners Fund VII, L.P. ... Austin ... ..|Vista Equity Partners .. o |--..01724/2019 ... . 2,859,701 L. 4,527 411 |
..|Vista Equity Partners Fund VIII, L.P. .. Austin ... ..|Vista Equity Partners .. .|....03/28/2023 ... .. 12,977,962 |...
.|Vista Foundation Fund IV, L.P. ... Dover .... .|Vista Equity Partners .. .|....07/24/2020 ... ....3,539,484 |...
..|Warren Equity Partners IV, L.P. . . | Dover .... .[Warren Equity Partners . .|....01/24/2023 ... .. 16,833,201 |...
..|Whitehorse Liquidity Partners III LP ... Wilmington .... .[Whitehorse Liquidity Partners ... .|....10/30/2019 ... .... 223,589 ... 1,067,175 |...
.. |Whitehorse Liquidity Partners IV LP Wilmington .... ..|Whitehorse Liquidity Partners ... . )....11/25/2020 ... .... 228,091 .. 2,472,485 |...
.| Whitehorse Liquidity Partners V LP Wilmington .... .[Whitehorse Liquidity Partners ...02/25/2022 ... .... 847,055 .. 6,383,203 |...
Yukon Capital Partners (IC) Parallel IV, L.P Minneapol is Yukon Partners .. 12/30/2021 . 847,441 |.. 1,912,154
Yukon Capital Partners I, L.P. . Minneapol is Yukon Partners ..11/05/2013 . 278,676 |.. 2,034,904
Yukon Capital Partners III, L.P. Minneapol is Yukon Partners ..07/18/2017 . .. 96,439 |.. 5,370,402
SZMC T, LPe s New York . |---.01/03/2020 ... . 5,760,030 1,876,094 |...
....................... Carlyle Europe Partners II1, L.P.and Parallel Vehicle ...cooccvvveen [NeW YOIK ivvuniiiniiiiiniiiiiiiiiniiiiniiinnns ...02/05/2007 ... T 120 PP PP PPPPPT (A 4
1999999. Joint Venture Interests - Common Stock - Unaffiliated 12,057,985 101,544,732 553,748,283
..|Nationwide Private Equity Fund, LLC .. Columbus ... .[Nationwide Mutual Insurance Company .. . |....10/14/2004 ... .. 100.000
.|Nationwide Ventures, LLC .. |Columbus ... .[Nationwide Mutual Insurance Company .. .|....06/30/2007 ... . 1,554,430 .. 100.000
....................... L O R PPN o] 1V oI Nationwide Mutual Insurance Company .........ceeveeunrerunneenn fovennrenns wevennenn [0008/30/2013 o fooeenn s [ Lo 21,500,000 [oveniiiniininiiiinniiinieiins Jovereieniiiinneienserensenense foreeneneennn.. 100,000
2099999. Joint Venture Interests - Common Stock - Affiliated 23,065,039 XXX
.. | Almanac Realty Securities VIII, L.P . [Dover .[Almanac Realty Investors . .)....12/21/2018 ... .... 533,355 .. 9,310,868 |...
..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . .|Ares Management . |....04/15/2021 ... ....500,796 4,409,791 |...
..Bell Value-Add Fund VIII, L.P. ........ Dover .... .|Bell Partners o 1172872022 ... 9,937,547 |...
..|BroadVail Fund Il Sidecar I, L.P. ... Dover .... .|Broadvail Capital Partners . .|....05/24/2022 ...
..|BroadvVail Growth Equity Fund I11, L.P. . . | Dover ..|Broadvail Capital Partners . .|....06/23/2022 ...
S| CIM Fund VITT, LP. s Los Angeles .. .| CIM Group o|----12/3172014 ..
.| Crow Holdings Development Opportunities Fund I, L.P. ... Wilmington . .|Crow Holdings Capital Partners . |.... 1170972021 ... .... 3,189,065 ... 9,179,369 |...
..|Crow Holdings Realty Partners IX LP . | Dover .|Crow Holdings Capital Partners .|....10/14/2020 ... .... 2,131,279 .. 3,082,368 |...
.|Crow Holdings Realty Partners VII, L.P. .. Wilmington . .|Crow Holdings Capital Partners ...03/31/2017 ... ....,538 1,716,711 |...
Crow Holdings Retail Fund II, L.P. Dover . Crow Holdings Capital Partners .. 10/21/2016 .. 29,067 |.. ...682,902
Crow Holdings Retail Fund, L.P. . Dover . Crow Holdings Capital Partners 04/01/2015 .. 49,282 |.. 1,320,767
CSF 11, LP e Dover . CORE Spaces ............ ..06/16/2022 . 189,422 |.. .3,272,433
.. |Dermody Properties Industrial Fund 111, LP . Dover . Dermody Properties ..06/10/2021 ... . 2,253,367 |.. 10,105, 336
.| Divcollest Fund VI-A, LP ........c... Dover . Diveo lest Real Estate . ..11/06/2020 ... . 333,215 |.. 6,017,645
.. |Embrey Horizontal Living Fund I, LP .. Dover ... .|Embrey Partners .|....02/18/2022 ... ... 425,517 8,211,139 |...
.. |FrontRange Co-GP Property Fund, LP . Dover ..|FrontRange Capital Advisors . |....04/30/2021 ... .... 249,860 7,299,871 |...
..| GEM Realty Fund VI, L.P. ............. Wilmington . .| GEM Realty Capital . |-...04/15/2016 ... ....960,000 ...6,838,5% |...
.|Harbert U.S. Real Estate Fund V, L.P. ........... Birmingham . .|Harbert Management .|....11/26/2013 ... ... 1,520,840 |...
.|Harrison Street Real Estate Partners VI, . | Dover .|Harrison Street Real Estate Capital . .|....08/09/2017 ... .. 56,842 ... 1,186,919 |...
.|Harrison Street Real Estate Partners VII, Dover .... .|Harrison Street Real Estate Capital .... ....03/12/2019 ... .... 101,539 .. 1,409,243 |...
Harrison Street Real Estate Partners VIII, Dover . Harrison Street Real Estate Capital . ..03/29/2021 . . 2,009,362 |.. 5,375,274
Helios Infraco LLC . Washington . Sol Systems LLC .... 12/22/2017 .116,615 |.. .. 13,709,312
HSREP VII1 Co-Investment, L.P. Dover ....... Harrison Street Real Estate Capital . 08/11/2021 . 405,767 |.. 3,331,597
Impact Community Capital Mortgage Opportunities Fund . San Francisco IMPACT Mor tgage Opportunities GP, LLC 09/01/2021 12,070,805 |.. .. 12,976,372
Madison Realty Capital Debt Fund V LP ........ Dover .... Madison Realty Capital ......... ..03/27/2020 . 1,081,461 |.. 8,575,654
.|0ak Street Real Estate Capital Fund V, LP ... .. |Dover .... .|Oak Street Real Estate Capital .. .|....11/16/2020 ... .... 2,700,000 3,523,200 |...
....................... Oak Street Real Estate Capital Fund VI, LP .....ccoovevvnvevnniennnnee... | Dover Oak Street Real Estate Capital ...cooveeeviieniinniininiinnns foovonvenns vevvnneen [0 1272972022 o feeiienn o i fovviniiinnnnn . 6,486,355 |oovniinniiiiniiniiinins Joveeiiinnnee.... 17,918,961
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.| PCCP Equity IX, LP . | Dover ... ....03/31/2017 ... .... 3,500,000 .. 13,567,604 |... ... 1.940
US Regional Logistics Program |1, Dover . Affinius Capital ..01/12/2018 . . 1,999,200 |.. .. 56,025,121 ..49.980
US Regional Logistics Program |11, Dover . Affinius Capital ... ..01/27/2021 . 11,250,000 |.. ..87,000,000 ..18.750
.|Walton Street Real Estate Fund VIII, L.P. Wilmington . .[Walton Street Capital .. .|....04/15/2016 ... .. 25,322,722 |... ...2.280
.| Waterton Residential Property Venture XII1, L.P. Dover .... .[VWaterton .. .|....06/02/2017 ... ...300,8% |... ... 1.090
.| Waterton Residential Property Venture XIV, L.P . ... |Dover .... ..|Waterton .. ceeeneens |20 12/10/2020 ... . 1,112,986 6,637,183 |... ..0.420
2199999 Jomt Venture Interests - Real Estate - Unafflllated 54,257,929 346,018,635
....................... Nationwide Realty Investors, LLC ......coccvuviiviiiiiiniinnniennniennneen. | Columbus ‘OH‘Nallonmde Mutual Insurance Company ...........ceeeeeuvevunnes ‘ .........|....12/31/2000 | PP FOPPPPPRY (o1t M 1/11]
....................... NI REL, LLC vevvueeeieeeeeeeeeeueeeueeeeeeeneeenneeennseesneecsseenneeces | COIUMDUS wuvvvuvvennivennieenneeennneenneeenns foeeen. OH.ooeeo... [ Nationwide Mutual Insurance Company ............cceeeeeeiveenns Jovorreeons weveennn [...02/08/2008 o feeevenevevnnifevenieiiiiiieieeieees leveeeeennnne..... 3,452,978
2299999. Joint Venture Interests - Real Estate - Affiliated 4,212,978
.. | CyberAcuView LLC Wilmington . .| CyberAcuView LLC ... . |....08/12/2021 ... .... 120,000
..|Pretium Residential Credit Fund I1, LP .... .. [New York ... v | ..|Pretium Partners ... PR O veeennn |-22.04/20/2021 ... . 3,274,623
....................... Vista Foundation Fund 111, L.P. ...cooovnieniiniiniineineineeneeneeneees [DOVEE oot Vista Equity Partners .........ceeeeeeeeeeeeeenneeeneennneninne foeveneenns wevnneenn [2..05/12/2016 L. foeee 3o oo el 105,791
2699999. Joint Venture Interests - Other - Affiliated 3,500,414 12,931,663 XXX
6099999. Total - Unaffiliated 12,057,985 185,470,348 1,033, 134,756 XXX
6199999. Total - Affiliated 30,778,431 12,931,663 XXX
6299999 - Totals 12,057,985 216,248,779 1,046,066,419 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Alcentra European Direct Lending Fund |1
(fka: Clareant) . |Kirchberg . |Distribution . ....09/17/2015 ...]....02/16/2023 ...|....... 396,825 |... T . 396,825 |....... 396,825 |...
Ares Private Credit Solutions, L.P. . [Wilmington .... .|Distribution . ....06/23/2017 ...|....02/14/2023 ...|....... 268,972 |... P AU 268,972 |....... 268,972 |...
GSO Capital Opportunities Fund II1 LP .. Wilmington . .[Distribution . ....06/03/2016 ...]|....02/07/2023 ...|....... 790,969 [.oiviiiinennins Jovvnnininiinnnn oo e [ e [0 790,969 ... 790,969 |...
GSO Capital Opportunities Il LP .. |New York ... .|Distribution . ....06/30/2011 ...]....01/09/2023 ...|.... 1,204,087 |... .... 1,204,087 |...
GSO European Senior Debt Fund LP .............. Wilmington .... .|Distribution . ....11/25/2014 ...|....02/16/2023 ...|. . 185,099 |...
Guggenheim Private Debt Fund 2.0-1, LLC ..... Wilmington .... .|Distribution . ...06/03/2016 ...|....03/10/2023 ...|....... 140,636 |...

...01/25/2021 ... |....02/24/2023 ...|.

HPS Specialty Loan Fund V, L.P. .... New York ... .|Distribution . .139,772 |...

HPS Specialty Loan Fund V-L, L.P. New York . .|Distribution . .02/28/2023 .. .211,584

Newstone Capital Partners II, L.P. Wilmington . .|Distribution . .03/22/2023 .. .. 53,79 A
Newstone Capital Partners I11, L.P. Wilmington . .|Distribution . .02/28/2023 .. 3,829,615 .. 3,829,615 |.
Newstone Capital Partners IV, L.P. Dallas ... .|Distribution . .03/22/2023 .. . 368,233 .. 368,233 |.
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CcusIP 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
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 7,589,586 7,589,586 [ 7,589,586
Actis Global 4, L.P. .....ccceernnne . | London ...GBR........ | Distribution . ....12/16/2011 ...|....03/02/2023 ...|....... 840,713 |...
Advent International GPE IX, L.P. . .. |Grand Cayman . ...CYM... . |Distribution . ....10/21/2019 ...|....03/17/2023 ...|. ,
AIF Capital Asia 11, L.P. .occoeiiiiiiinnns Port-Louis ..oocvvveriiiiiiiiinnes |oeeiins MUS........ Distribution ...12/15/2006 ...|....01/16/2023 ...|........ 34,266
Alplnvest Co-Investment Fund (Onshore) VIII,
L.P. ... |Wilmington .... .|Distribution . ....10/11/2021 ...|....03/07/2023 ...|.
ArcLight Energy Partners Fund VI, L.P Wilmington . .|Distribution . ..07/02/2015 . .02/23/2023 ..
BiolMotiv, LLC Cleveland .|Distribution . ...07/12/2013 ...|....03/22/2023 ...|....... 129,395 |...
Blackstone Infrastructure Partners
(Supplemental Account II) L.P. .. New York ... .[Distribution . ....04/13/2020 ...|....03/10/2023 ...|. .. 29,189 |..
Carlyle Europe Partners 11, L.P. New York . .|Distribution . ..12/13/2004 . .01/26/2023 .. . 164,238 .(74,001)
Catalyst Fund Limited Partnership V .. .. | Toronto . |Distribution . ....08/12/2015 ...|....03/17/2023 ...|.....2,449,591 |.ccoevvriinines forrmnnniiiiis e o feviiiiins oo [200022,449,501 | 2,449,591 |oviiniiinns
Citadel Wellington LLC . | Chicago .|Distribution . ....04/01/2019 ...|....02/02/2023 ...|... 13,158,331 |... .. 13,158,331 |...
Clearlake Flagship Plus Partners, L.P . | Santa Monica . .|Distribution . ....02/05/2021 ...]|....03/31/2023 ...{....... 678,456
D.E. Shaw Oculus Fund, LLC .. New York ... .|Distribution . ....02/01/2019 ...|....01/18/2023 ...|.... 4,688,158 |... .
Dyal Capital Partners IV .... New York ... .|Distribution . ....06/11/2018 ...|....03/21/2023 ...|.... 1,446,078 |... o |- 1,446,078 |.... 1,446,078 |...
Dyal Capital Partners V New York . .|Distribution . ....10/28/2022 ...|....02/28/2023 ... |....... 132,928 |.eeeiiiiiiiiis oo e e [ [ [ 132,928 [l 132,928 |...
Dyal Finance Investors (US) LP .. |Dover .. .[Distribution . ..07/29/2022 . .01/12/2023 .. . 247,786 247,786
EnCap Energy Capital Fund IX, L.P. ... .. |Dallas ... Distribution . ...12/07/2012 ...)....03/22/2023 ...|. e T4,335 | e s e e s [ 74,335 |
EnCap Energy Capital Fund VIII Co-Investors,
LPe e ... [Houston Distribution . ....12/08/2011 ... |....08/08/2023 ...|....... 375,007 |.ceeerrreriiiis Jooniiineeiiies Joeeiiieeeeeies foeeiiiieeeeens Joeeeiiiieeeees feeeeeiiiieeeees [e0ee.. 375,007 fooeels
EnCap Energy Capital Fund VIII, L.P Houston .. .|Distribution . ..12/15/2010 . .02/16/2023 ..
EnCap Energy Capital Fund X, L.P. . Wilmington . .|Distribution . ..08/31/2015 . .03/09/2023 ..
EnCap Energy Capital Fund XI, L.P. ... .. |Houston Distribution . ...07/17/2017 ...)....03/10/2023 ...|.
EnCap Energy Transition Co-Investment Fund
1=A, LPo .. [New York ... .|Distribution . ....04/21/2021 ...|....02/23/2023 ...|........ 51,584 |...
EnCap Energy Transition Fund 1-A, L.P. ...... |Houston .|Distribution . ....04/21/2021 ...|....02/23/2023 ...|. . 154,750 |...
Energy Spectrum Partners VI LP Dallas ... Distribution . ....02/28/2011 ...|....02/22/2023 ...|. 416,236 |...
Energy Spectrum Partners VII LP .... Dallas ... Distribution . ....11/03/2014 ...|....03/29/2023 ...|. .193,978 |...
Energy Spectrum Partners VIII LP ... . |Dallas .|Distribution . ....04/08/2019 ...|....03/29/2023 ...|. .995,885 |...
EQT Infrastructure V Stockholm .. . |Distribution . ....08/13/2021 ...|....03/30/2023 ...|....... 197,046 |...
Forrest Holdings | LP . | Dover .|Distribution . ...03/15/2021 ...]....01/30/2023 ...|[.
FourPoint Holdings, LLC ... Greenwood Vil lage . .|Distribution . .01/19/2023 ... feeieeieeanns N
Fundamental Partners I11, L.P. .. Wilmington . .|Distribution . .03/24/2023 .. . 377,644 .. 377,644 |.
Global Infrastructure Partners IV, L.P. New York . .|Distribution . .02/17/2023 .. . 488,248 ..488,248 |.
Green Mountain Partners 11, L.P. . .. |Quechee .. .|Distribution . . .01/12/2023 .. .361,870 ..361,870 |.
HPS Strategic Investment Partners V, L.P. .. [New York ... .|Distribution . ...08/04/2022 ...|....03/14/2023 ...|.......410,216 |... 410,216
10G Europe Fund VI (No.1) Limited
Partnership .......oooooeceeeeiiiiiiiieeee s St Helier .ooooeeiieiiiiiiiiees Distribution ....06/26/2015 ...|....01/18/2023 ...|....... 379,264 |..eeevieeeeiiie Joeeiieieeeies feeiiieeeeens e e [ e 379,264 |....... 334,300
1CG Europe Mid-Market Fund .. Grand Duchy ... . |Distribution . ....04/09/2020 ...|....02/06/2023 ...|.... 1,827,255 |... ceee |-... 1,827,255 |.... 1,705,208
1CG Newton SCSp . [Luxembourg ... . |Distribution . ....02/25/2022 ...|....03/17/2023 ...|....... 120,142 |... O IO 120,142 |....... 108,038
KH Aggregator LP Wilmington .... .|Distribution . ....11/25/2020 ...|....03/29/2023 ...|. B 2,182 |.......... 2,182 |...
L Catterton Growth Partners |11, Greenwich .|Distribution . ....02/25/2016 ...|....01/25/2023 ...|.
L Catterton VIII . |Greenwich .|Distribution . ....06/13/2017 ...|....02/22/2023 ...|.
Landmark Equity Partners XVI, . [Wilmington .... .|Distribution . ....12/06/2018 ...|....03/24/2023 ...|.
MBK Partners Fund 111, L.P. ... . |Grand Cayman .... . |Distribution . ...06/17/2013 ...]....02/07/2023 ...|.
MBK Partners Fund IV . Grand Cayman . . |Distribution . .02/07/2023 .. o |
Millennium USA LP .. New York . .|Distribution . . .03/31/2023 .. .(37,040,520) . 37,526,981 |... 37,526,981
Nirvana Holdings | LP .. . | Dover .|Distribution . ...06/29/2021 ...|....08/31/2023 ... |........ 22,229 |.ueveeeeeeii |ooviiiineneeies | |oeeeiiiiieeeees foeveeiiiiieeees foeeniiiiiinnns [0 22,229 [ 22,229 i e |,
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Paine & Partners Capital Fund I11, L.P. ..... |Foster City .. .|Distribution . ...08/15/2006 ...|....02/23/2023 ...|........ 61,395 [oeeiiiiiiiiiiis feeniiiiiiiiiiins e e [ e s 61,3%

.01/31/72023 ..
. .03/29/2023 ..
....05/10/2022 ...|....02/03/2023 ...|.
...06/12/2018 ...|....03/17/2023 ...|.

.|Distribution .
.|Distribution .
.|Distribution .

Porcupine Holdings LP ... Dover ..
Providence Equity Partners VIII L.P. Providence .
Public Pension Capital, LLC ...cccvuvvrnnennnns New York ...

.. 22,755
.610,480
O I 7 S

22,755 |.
. ..610,480 |.
B T 1,144

Silver Lake Partners V, L.P. .. . |Wilmington .... .|Distribution . N 709,130 feeeneneeieenes e Joeeeeeeeeees e e e s 709, 130
Silver Lake Partners VI, L.P. . Wilmington .... .|Distribution . ....01/06/2021 ...|....02/09/2023 ...|....... 167,451 |.ccevviiiiiiiiis Joniiiiiiiiiis v e [ feeeeiiiiien fos 167,451
TPG Asia VII Fort Worth .... Distribution . ....07/26/2018 ...|....03/30/2023 ... |.cc0eee 91,783 [oueeiiiiiiiiiis i i oo e e e 91,733
TPG Partners VII, L.P. Fort Worth .... Distribution . ...05/27/2015 ...|....08/24/2023 ...|....... 201,909 |.ceuririiiiiis Joviiiiinninnns e oo e e e 201,909

96 VI1 Ensenble Co-lnvest, L.P. (Ellucian)

Fort Worth ....
Greenwich
. |New York ...
. |Wilmington .

....09/18/2015 ...|....03/31/2023 ...|.
....12/20/2010 ...|....02/16/2023 ...|.
....04/01/2019 ...|....01/05/2023 ...|.
....07/01/2022 ...|....03/10/2023 ...|.
...06/01/2017 ...|....01/24/2023 ...|.

.|Distribution .
.|Distribution .
.|Distribution .
.|Distribution .

Trident V, L.P. .
Two Sigma Spectrum US Fund, LP ...
Veritas Capital Fund VIII, L.P. .

...851,150 |[...

Vista Equity Endeavor Fund I, L.P. ... . | Grand Cayman . . |Distribution . . .573,467 |...

Vista Equity Partners Fund VI, L.P. . Dover .|Distribution . ....02/29/2016 ...|....03/31/2023 ...|....... 118,102 |...

Vista Equity Partners Fund VII, L.P. ... .|Distribution . ....01/24/2019 ...|....02/28/2023 ...|.... 2,627,123 |...

Whitehorse Liquidity Partners I11 LP ... Wilmington .... .|Distribution . ....10/30/2019 ...|....03/30/2023 ...|....... 181,439 |...

Whitehorse Liquidity Partners IV LP . . |Wilmington .... .|Distribution . ....11/25/2020 ...|....03/29/2023 ...|. . 119,559 |...

Whitehorse Liquidity Partners V LP Wilmington . .|Distribution . ..02/25/2022 . .03/30/2023 .. . 344,907
. Yukon Capital Partners III, L.P. .. ... |Minneapolis .. ....|Distribution . .. |....07/18/2017 ...|....02/09/2023 ...|.... 2,384,040 |.. e fereiiis L e 5 ... T
1999999. Joint Venture Interests - Common Stock - Unaffiliated 69,863,552 [ (37,043,241) (37,043,241) (253,116)| 37,526,981 | 37,273,865
|Nalionwide Private Equity Fund, LLC .......... |Cc|umbus ..................................... OH......... Distribution ...occvvviiiiiiiiiiiiniiiiinnnnns ....10/14/2004 ...]....03/31/2023 ...|........ 57,165 [ovvvveiiiins Jovevviiiiiiiiins o fos foveiiiiiiiiiiins Joveveeeeeeeennns | 57,165 0ttt 57,165 [ Joveveiiiiiiiiies o fo
2099999. Joint Venture Interests - Common Stock - Affiliated 57,165

Ares US Real Estate Opportunity Fund 111,

LPe s ... |Wilmington . .|Distribution . ....04/15/2021 ...|....03/09/2023 ...|....... 118,624 |...

Bell Institutional Fund VII, LLC .. Dover .|Distribution . ....10/30/2019 ...|....01/30/2023 ...|........ 72,296 |...

BroadVail Fund |11 Sidecar I, L.P. ...... Dover .. .|Distribution . ...05/24/2022 ...|....03/14/2023 ...|....... 125,919 |...

BroadVail Growth Equity Fund 111, L.P Dover .. .|Distribution . .03/14/2023 .. 199,171 .. 199,171 .

.01/19/2023 ..
. .03/13/2023 ..
...10/21/2016 ...|....08/31/2023 ...|.

.|Distribution .
.|Distribution .

Center line High Yield CMBS Fund I, LLC ..... Irving ...
Crow Holdings Realty Partners VII, L.P. . [Wilmington .

. 75,439 |.
Crow Holdings Retail Fund II, L.P. ........... Dover

.|Distribution . R e |-... 4,306,143
Crow Holdings Retail Fund, L.P. Dover .. .|Distribution . ....04/01/2015 ...|....03/31/2023 ...|. . |--.. 7,480,173
CSF 111, LP . | Dover .. .|Distribution . ....06/16/2022 ...|....01/10/2023 ...|. JUUR FOUURRUOUOR IO 709
FMC Pier 2 Sublessor LLC .... . | San Francisco ... .|Fully Amortized ....08/15/2014 ...]....03/31/2023 ...|. (1,388)] s e o [QIREECIC)]| R AP RN
GEM Realty Fund VI, L.P. .... ... | Wilmington .|Distribution .... ...04/15/2016 ...|....01/12/2023 ... | cccoces 10,204 | oo e [ oo e e 10,204 |........ 10,204
Harrison Street Real Estate Partners VI,
................... LPe e [ DOVET e e DB Distribution Lo [222208/09/2017 L 0173172028 L i 207,948 [ [ [ e e e [ 207,948 207,948 e | e [
Harrison Street Real Estate Partners VII,
................... LPe e [ DOVET i e DB Distribution Lo [222208/12/2019 L |..08/28/2023 . ot 852,151 [ [ [ e e e [ 852,151 852,151 | e | [
................... HSREP VI Co-Investment, L.P. ........ccccocees [New York ..ooeeeriiiiiinennnnniins o NYe | Distribution oo [222.06/02/2019 .. ... 01/12/2023 | 177,487 e [ o o o o [t 177,487 | ATT 87 o | | [,
Impact Community Capital Mortgage
................... Opportunities Fund ......cooveveivivnniinnnnennn.. [ San Francisco .o..ovvvevevnnvennns feevenenn CAuuoee... [ Distribution ....09/01/2021 ...)....03/31/2023 ...|....... 586,427
Madison Realty Capital Debt Fund VI LP ...... Dover .|Distribution . ....08/26/2022 ...|....02/14/2023 ...|....... 743,980 |...
Nationwide Sol 1 LLC .... Washington . .|Distribution . ..07/21/2016 . .01/30/2023 .. ..60,748

Nationwide Sol 2 LLC .... .. |Washington . .|Distribution . ..07/19/2017 . .01/30/2023 .. .. 33,666
Oak Street Real Estate Capital Fund V, LP .. |Dover .. .|Distribution . ..11/16/2020 . .03/15/2023 .. .537,036
Oak Street Real Estate Capital Fund VI, LP . [Dover .. .|Distribution . ....12/21/2022 ...|....03/16/2023 ...|.... 4,418,426 |...
PCCP Credit IX, LP ... . [Dover .. .|Distribution . ....03/28/2017 ...|....03/28/2023 ...|....... 105,000 |...
PCCP Credit X, LP Dover .. .| Distribution . ...08/17/2021 ...|....03/23/2023 ...|........ 20,015 |...
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Stonehenge REV | LLC .... Columbus . .[Fully Amortized ... ... 12/22/2015 ...|....02/07/2023 ...|.... 1,521,835 [..coeeeernnnes Joeeenn (231,498) [ e fes (231,498)|... o e 1,290,837 ... 1,290,337 e [ e et
Stonehenge REV |1 LLC .. Columbus . .|Fully Amortized .03/31/2023 .. .519,258 . 74,925 ..594,183 |....... 594,183 . 1,235,722
US Regional Logistics Program, L.P. Dover ..... .|Distribution . . .01/27/2023 .. 2,540,341 .... 2,540,341 |.... 2,540,341
Walton Street Real Estate Fund VIII, L.P. .. [Wilmington . .|Distribution . ...04/15/2016 ...|....03/31/2023 ...|.... 1,479,942 |... . ... 1,479,942 |.... 1,479,942 |... . .
2199999. Joint Venture Interests - Real Estate - Unaffiliated 25,894,324 (157,959) (157,959) 25,736,365 | 25,736,427 1,285,722
|NW REI, LLC .... |Co|umbus . .| Distribution . ...02/08/2008 ...|....03/31/2023 ...|....... 599,999 |[... A T 599,999 [....... 599,999 |...
2299999. Joint Venture Interests - Real Estate - Affiliated 599,999 599,999 599,999
Pretium Mortgage Credit Partners I, L.P. ... [Wilmington . .|Distribution . ....11/25/2014 ...|....02/21/2023 ...|. . 335,550 |... 335,550 |....... 335,550 |...
Pretium Residential Credit Fund I1, LP . New York . .|Distribution . ..04/20/2021 . .03/23/2023 .. . 524,623 .. 524,623 |. 524,623
. Vista Foundation Fund 111, L.P. . .. [Dover .. .|Distribution . ...05/12/2016 ...|....03/24/2023 ...|.......215,711 [.. 215,711 |....... 215,711 |...
2599999. Joint Venture Interests - Other - Unaffiliated 1,075,884 1,075,884 1,075,884
[City of Dayton Loan ..ooeoveeresresrsisresicnans T | oo, [Distribution ooovevvesresrecresesesenies [....02/0472002 ... ]....01712/2028 o foooooooooeo o e e e [ [ e Joceresieisiens [ooreesesneines oesresnennsnes foreenesneesnene |oeeesees 4,461
3199999. Non-collateral Loans - Unaffiliated 4,461
Nationvide Affordable Housing Fund 31: ‘ - | ‘
................... Apollo Tax Credit Fund 53 LLC .........c........ [Columbus ........cooeieeennnnnnens JonnneneOHeeennneo | Disstribution ..oooviinininiiiiiiiecinenns [, 12/29/2006 ... [....08/31/2023 ... [ oeeeemeiiiies Jonnnneeennns fooreeoniiinns Joiinieieiies fooeiiniiis foieeeeiiiies v Joonneneeceiiins foorrrnninnneees foonnneeeennninns fooreenninnnenees fooneeeeeeennnes foeeeen.. 36,872
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 36,872
6099999. Total - Unaffiliated 104,423,346 | (37,043,241) (157,959) (37,201,200) 67,222,146 | 104,496,073 (253,116)| 37,527,043 | 37,273,927 1,284,180
6199999. Total - Affiliated 657,164 657,164 657,164
6299999 - Totals 105,080,510 | (87,043,241) (157,959) (37,201,200) 67,879,310 [ 105,153,237 (253,116) 37,527,043 | 37,273,927 1,284,180
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
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000000-00-0 ......... Trust Fibrauno Sr Nt 4.869% 01/15/30 ieevveeniiieiiiiiieeeeeeeieeeeeeeenieeeeeeenneeeeeeennnneeees | Dveeeeeniens e 02/14/2023 ..... Direct .... 300,880 |. .. 335,000 |... ...1,405 [2.CFE ..........
000000-00-0 . ..|Trust Fibrauno Sr Nt  6.390% 01/15/50 ... 02/14/2023 Direct . .. 350,919 |. 410,000 |. 2.CFE ..
91087B-AV-2 ......... United Mexican States Sr Nt 6.350% 02/09/35 ........ccevuuuseeeeemmnunnaeerennnnnaeeeennnnnneeeennnns | Dovererrnnnnnes Joennsd 01/03/2023 ..... Direct .... 958,460 |. ..962,000 |... 2.C FE
0309999999. Subtotal - Bonds - All Other Governments 1,610,259 1,707,000
649660-X3-9 ......... |New York NY CITY OF NEW YORK  4.590% 04/01/29 ...ieeruuiiiiiiennaaieernnnaareernnnnaseennennnaaas | ..................... 03/29/2023 ... Wells Fargo SecUrities LLC ......iiiiieruussseeiernniaseeennneusaernnnnasaaesennnnnsaennnnnnnasannnnnnns [oeseennnnnssseennnnnnsseennnnnnanes [reeernnnnaseeeennnnnns 16,000,000 [..eevvvnneiaennnnnnns 16,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 16,000,000 16,000,000
313200-DH-3 ......... FHLMC Pool #8D8204  2.000% 04/25/52 .......eieeeeeeeeeeeenniaeeeeennieeeeeeennneeeeeeennnneeeeennns | cevvvnnninnens Jonnid 01/23/2023 ..... Wells Fargo SecUrities LLC ......ieeieeeeiieeeeeeie e e eeene e e e e e e e e eeen e e e eennnn e e e eennnnnes [eeeennnnaaeeeeennnaeeeeennnnnenees Joevmnnnneneeennnnnnnn. 21,027,344 | 25,000,000
3140MK-FT-4 ......... FNVA Pool #BVS577  2.500% 05/25/52 .....cceevvvunniiiiiiiiiiiiiiiiiieeecninineeecrvninessennninees | aeeeeenniinenns fonnid 01/23/2023 ..... Wells Fargo Securities LLC .... N ....10,000,000 ...
31400N-MM-1 ......... FNVA Pool #CB3063 ~ 2.500% 03/25/52 ......cceeeeemmueieeemnenaeeeeeenniaeeeeennnaeeeeennnnaeeeeennnnees | cevvvnnniinnnns Jonnnd 01/23/2023 ..... Wells Fargo SecUrities LLC .....uiiieeeeiieeeeei e e e cee e e e e e e e e e e e s e e e e enn e e e eennnnes eeeennnnaeeeennnnaeeeennnnaeeees Joernnnnanreernnnaaeees 4,375,781 |oeeeeeeieeeiees 5,000,000 |...
31418E-D5-6 ......... FNVA Pool #MA4623  2.500% 06/25/52 ........ccvvuuiiiiiiiiiiiiiiiiineeeciiiineeeceenin e snnnnnnees | aeeeeenniineens fonnid 01/23/2023 ..... Wells Fargo Securities LLC ......oiiiiiiiiiiiiiiiiiiic s e [oeerirnin e eees | 4,375,781 |oveveiiiiiiiiiis 5,000,000 |...
31418E-E3-0 ......... FNMA Pool #MA4653  3.000% 07/25/52 .....ieeeuuuseeermnnunaeeeennnnnaassernnnnsseeennnnnssseennnnnnseeee | seeerenssnnenes |oennns 01/23/2023 ..... Wells Fargo Securities LLC ......oiiiiieuuuoieeiienuseeeeennnuaseeeennunasaenennnnssaeeennnnnssasnnnnnnss [reeennnnnneseernnnnnnseernnnnnneeee [oeerrnnnneeeeennnnneees 4,585,157 |ooiiiiiiiiiiiiiiinnnns 5,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 50,000,000
015271-AS-8 ......... Alexandria Real Estate Equity Sr Nt 4.000% 02/01/50 ..euueeeiemmenieeeeemniieeeeeenneeeeeeenn | cvvvvvniiinnnns feennid 01/19/2023 ..... Wells Fargo SECUrities LLC ......iieieeeeieeeeei e e e eeee e e eeene e e e e e e e e e e eenn s e e e eennnnes eeernnnaeeeeennnnaaeeeennnnaeeees Joemnnaaeeeennnaaeeeennes 887,084 |..eeeieeieeiiieeeenee 1,070,000
015271-BA-6 ......... Alexandria Real Estate Equity ALEXANDRIA REAL ESTATE E  4.750% 04/15/35 .....vvvviininniinns | eovevinnneeens i 02/02/2023 ..... Goldman Sachs & COMPANY .....ccvvuuiiiiiruiiiiiiiiiiie e e e s rrrr s ernnis e errnnnes [oreerrnnnneeerrnninnnnesrnnnnneees [oeernennnneeennnneee.. 3,408,155 |l 3,415,000 |...
02361D-AV-2 ......... Ameren I1linois Co 1st Lien  1.550% 11/15/30 weeveeiieeimiiiiiiiiieee e eeeeeneen | cevvviniineees e 03/06/2023 ..... Deutsche Bank Capital .......cceeeeuuiiieiieiiie e e e e ce e e e ern e e eenn e e eennnn [eeeeennnaeeeeennneeeeeennnnaeeee [eeennnneeeeeennnnnneee 5,490,870 | 7,000,000 |...
031162-DP-2 ......... Amgen Inc Sr Nt 5.150% 03/02/28 ........cevvuniiiiiiiniiiiiiiiiiie i eeernnnieeeens | eeeeeenniineens o 02/15/2023 ..... Bank of America BISD Dealer ...
031162-D0-0 ......... Amgen Inc Sr Nt 5.250% 03/02/30 .... ...02/15/2023 ..... Bank of America BISD Dealer ...
031162-DR-8 ......... Amgen Inc Sr Nt 5.250% 03/02/33 ...02/15/2023 ..... Citigroup
032654-AN-5 . ..|Analog Devices Inc Sr Nt  3.500% 12/05/26 .... Toronto Dominion ...
04636N-AG-8 . ..| ASTRAZENECA FINANCE LLC ASTRAZENECA FINANCE LLC ~ 4.900% 03/03/30 Bank of America BISD Dealer
052769-AG-1 . ..|Autodesk Inc Sr Nt  2.850% 01/15/30 ... Jefferies & Company Inc ..
053332-BD-3 ......... | Autozone Inc Sr Nt 4.750% 02/01/33 ...oeeuuiiriiiiiiiiiiiiiiieei e erieerieenieenens | ereeeniiennes o 01/23/2023 ..... JP Morgan Securities LLC ....
06051G-LE-7 ......... Bank of America Corp Sr Nt Fix to Float ~ 5.080% 01/20/27 .....oivvueeeniieiieeieeenieeeiieeens | ceeieeeiieeiins foeees 01/17/2023 ..... Bank of America BISD Dealer ...
08576P-AK-7 ......... Berry Global Inc Sec Nt 5.500% 04/15/28 ........ouviiiiiiiiiiiiiiiiiiiiiiciiiineecccviieeeenienn | ceeeeennieeees ol 03/27/2023 ..... Citigroup
092113-A0-2 ......... Black Hills Corp Sr Nt 4.350% 05/01/33 ..eeerniieieeiiiieeeeeeee e eeeeene e eeennnees | eevvviniiinnees [eennnd 02/01/2023 ..... JP Morgan SECUrities LLO ..ueeeeieeeeeeeeeeeiee e e e e e e e e eeene e e e e eenn e e e e eennnaeeeernnnnneeeeens [ereernnnnnneeernnnnaaeeeennnnnnenee [eernnnneneeeennnnnnnnen 8,412,349 | 3,650,000 |...
092113-AV-1 ......... Black Hills Corp Sr Nt 5.950% 03/15/28 ....cevvvviiiiiiiiiiiiiiiiiiiinecccineccrvieeeeeinies | ceeeeeniieeees ol 03/02/2023 ..... T T R KRR 3+ I 1 FO R, 4,500,000 |...
092610-AA-2 ......... Blackrock DLF IX CLO Ser 2020-IX Cl A-1  6.068% 07/21/30 eeevvuuereeemiiieeeeeeniieeeeeennees | cevvvvniinnnns feennid 03/29/2023 ... BIaCKIOCK FUNAS .evveeeeeeeeee e e e e et e e e ee e e e e e e e e e e e e e e e e e e e e eennnn e e e eennnnnnnes [oeeernnnnnereermnnnnneeernnnnnneees [reernnnnneeeennnnnnnees 2,051,672 |ooiiiiiiiiiiiins 2,051,672 |...
110122-CN-6 ......... Bristol-Myers Squibb Co Sr Nt 3.200% 06/15/26 ......ccevvvvvniiiiiiiiiiiiiiiiiiinieiiiiiinneneene | eeeeeennieeens ol 02/21/2023 ..... Various
12512X-AB-9 ......... CCG Receivables Trust LBASS Ser 2023-1 Cl A2 5.820% 09/16/30 ....cevvuueeeeemmniieeeeeniiieees | eevvvrniieenns feennd 03/07/2023 ..... Bank of America BISD Dealer ...
126408-HU-0 . .| CSX Corp Sr Nt 4.100% 11/15/32 ..evviiiiiiiiiiiiiiiiiiee e Morgan Stanley & Co LLC ..
14040H-CX-1 . ..|Capital One Financial Corp Sr Nt Fixed to Float 5.468% 02/01/29 . Morgan Stanley & Co LLC ..
141781-B0-6 . ..|Cargill Inc Sr Nt 1.700% 02/02/31 .........ovvvvnnnnn BNP Paribas Securities Corp
22822V-BA-8 ......... Crown Castle Inc CRONN CASTLE INC ~ 5.000% 01/11/28 ...cooremiiiieiiiiiiieeeeeneieeeeeeeeieeeeeene | cevvviiiinnnes e 01/09/2023 ..... JP Morgan Securities LLC
23338V-AS-5 ......... DTE Electric Co DTE ELECTRIC CO  5.200% 03/03/33 ....ccevvvuniriiiinniniiiiiniiineeeninninnnsnnnnns | eeeevenninneens fonnid 02/28/2023 ..... Barclays Capital Inc
245820-AA-2 ......... Delaware Basin Residue, LLC Sr Nt~ 3.000% 09/30/36 ......cevuureeemmmmureeeemmnnneeeeennieneeees | cevvvrnniinnnns Joennid 03/31/2023 ..... Carlyle Group Capital Markets ... N
268440-AA-5 ......... Ellington Financial RUBS Ser 23-1 CI A1 5.732% 02/25/68 .......cccevvvniiiviiiiniiiiiiiiiiininees | eeeeeeniieeens ol 02/02/2023 ..... Nomura Securities Intl LLC . .. 10,019,913 |. ..10,020,000 |...
28622H-AB-7 ......... Elevance Health Inc Sr Nt 4.750% 02/15/33 ....eeeeeiiieiieieeeeeie e eeeeere e eeeee e eeennes | cevvviniinnens [eennid 01/31/2023 ..... Various 3,365,447 |. 3,369,000 |...
29364D-AU-4 .. ..|Entergy Arkansas Inc 1st Mtg Bd  3.500% 04/01/26 .......ccevnvirnniiinnviiiniiiiiiiiiiiiiiieeiiieens | ceveeeiiieieens o 02/21/2023 ..... BNP Paribas Securities Corp ... 1,437,705 |. 1,500,000 |...
29375C-AC-3 ......... |Enterprise Fleet Financing ABS Ser 2023-1 CIA3  5.420% 10/22/29 ......ccevmmmiieeeeenniieeeee | cevviiniiiiinn feed 02/22/2023 ..... Wells Fargo Securities LLC .... 3,998,910 | 4,000,000 |...
20444U-BH-8 .........[Equinix Inc Sr Nt 2.150% 07/15/30 ....coiiivrinniiiiiiiiiieciiie e errnieees [ eeernieeeeenen [ 01/25/2023 ..... Jefferies & Company Inc .. 2,476,802 |. 2,970,000 |...
29444U-BS-4 .. |Equinix Inc Sr Nt~ 2.500% 05/15/31 .. Goldman Sachs & Company ... 1,984,363 |. 2,350,000 |.
204491-AQ-0 . ..[Equitable Financial Life Sec Nt  5.450% 03/03/28 . JP Morgan Securities LLC . 4,994,150 5,000,000
30161N-BE-0 . ..|Exelon Corp Sr Nt  3.350% 03/15/32 .. Tax Free Exchange .... 3,497,814 3,500,000
30161N-BH-3 . ..|Exelon Corp Sr Nt  4.100% 03/15/52 Tax Free Exchange .. 1,673,860 |. 1,675,000 |.
30231G-AT-9 . ..|Exxon Mobil Corp Sr Nt  3.043% 03/01/26 . Morgan Stanley & Co LLC .. . 12,687,039 |. . 13,350,000 |.
33830G-AA-9 ......... Five Corners FND TR 11 Sr Nt 5.791% 02/15/33 ..coevvvviiiiiiiiiiiiiiiiiiccviiieeccvviines | eeeeeeniieeens [l 03/01/2023 ..... Credit Suisse Securities LLC . 6,350,000 [oeuviiiiinnnnnniienns 6,350,000 |...
341081-FA-0 ......... Florida Pwr & Lt Co FLORIDA POWER & LIGHT CO  5.950% 02/01/38 ....cevveuieeeemmniieeeeeniieees | eevvvvniiinnns feennd 01/30/2023 ..... Bank of America BISD Dealer ... 2,426,345 | 2,190,000 |...
341081-GL-5 ......... Florida Pwr & Lt Co FLORIDA POWER & LIGHT CO  5.100% 04/01/33 ...eevvuviiiiinnnnniiiiinnniniinne | eoeevennnnenes |ounnd 02/28/2023 ..... Citigroup .. 4,991,900 |iieiiiiiiiiiiiis 5,000,000 |...
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344908-AE-4 ......... Footbal | Club Term Notes 2020- Sec Nt~ 3.530% 10/05/35 .......eeveeeeiiiiiiiiiieeiiiiieeeeeeciee | eeeeeiiiieeees [ 01/25/2023 ..... Seaport Global SECUrities LLC .......eeeiiiiiiiiiiii et i et siiees [ereneeeseeie e e e s s e e s s eees [eeeere e e e 5,983,880 |.......ccuvveieiriunns 7,000,000 |... .76,876 [1.F FE
3733IN-AK-7 ......... Georgia-Pacific LLC Sr Nt 2.300% 04/30/30 .....eevveiiiiumiiiiniiiiiiiiie e ceireneeeeenn | eeeeeeiieeees [end 01/27/2023 ..... HSBC Securities USA Inc 12,794 (1.
377372-AE-T ......... Glaxosmithkline Cap Inc Co Gtd Nt 6.375% 05/15/38 ..uveernieeenieeieeiiieeeieeeiieeeieeeeineenens | cevveveiieeeins foveees 01/25/2028 ..... Us Bancorp Investments Inc .... L 47,430 | 1.
40443D-AB-8 ......... HPEFS Equipment Trust LBASS Ser 2023-1A Cl A2 5.430% 08/20/25 .........cccvvveeiieiinnnennnnns | eeeeeiiiennes [ 03/15/2023 ..... JP Morgan Securities LLC
42250P-AE-3 ......... Heal thpeak Properties HEALTHPEAK PROPERTIES ~ 5.250% 12/15/32 ....ccuevieceiiiiiiiiciecciiiiens | eeeeiiiiieenns [ 01/09/2023 ..... Various ... . .
441876-AA-9 ......... Housing Action Fund LLC Prom Nt Sec ~ 3.000% 01/17/30 ....covuviiiieiiiiiiiiieeiciiieiieeecciiees | eeeeeeiieeees [ 01/17/2023 ..... Direct .... ..200,000 |...
452327-AM-1 ... Ilunina Inc Sr Nt 2.550% 03/23/31 ....eeiiiiiiiiiiiiie e sineeee e | eevineeeeeein [ 01/19/2023 ..... VAITOUS .t e ettt e e e e e s s e e e e e s s smne e e e e e s amnne e e s s ssnnnneeesssnnnns [ornneeseaiiinnneessssnnnneeeesinn [eeneeessesinnneeneees 2,486,958 i 2,910,000 |...
45200B-AA-T ......... Imperial Fund LLC RWBS Ser 2023-NOM1 CI A1 5.941% 02/25/68 ........ccovvuvvvereeviinnienneiiins [ eeeieeeeeees | 01/31/2023 ..... Nomura Securities INtl LLC .....oevviiiiiiiiiiiiiiiiiiie e [reeeee e enins [oeeeeeeeineeeeen.. 5,895,064 L 5,896,000 |... .35,028 (1.
458140-CA-6 ......... Intel Corp Sr Nt 4.150% 08/05/32 01/27/2023 ..... BNP Paribas SecUrities COp ......ciocuueeieiiiiiiiiie e st e e e e s sines [oeeeeeeseinnn e e s s sienreesesiee [ereeeeeseeeeeeeeeeees 8,084,152 L 3,720,000 |... 74,300 (1.
459200-KW-0 . .| International Bus Machs Corp Sr Nt  4.500% 02/06/26 ... 02/23/2023 Various ee.veevunvevuneennnnes 6,670,000 |. 1.
459200-KX-8 . ..| International Bus Machs Corp Intl Business Machines Corp  4.500% 02/06/28 01/30/2023 Goldman Sachs & Company 3,655,000 |. 1.
49327M-3H-5 .........|Key Bank NA Sr Nt~ 5.000% 01/26/33 .........ccuvvvrerrnnnnns 01/23/2023 KeyCorp woovvvvvvviennens 1,246,000 |. 1.
55286G-AA-1 .........|MFRA Trust RUBS Ser 2023-INV1 Cl A1 5.920% 09/25/66 .........ccceriiiummmrerraiiiinieeeieiiineeees | eeeeeeeiiiiins foeend 02/08/2023 ..... Wells Fargo Securities LLC . .. 24,246,000 |... 1.A FE
552866-AB-9 ......... MFRA Trust RMBS Ser 2023-INV1 CI A2 6.450% 09/25/66 ...........ccvveieriiiiunnnineiiiiiinieeniis | eeeeeeiiieeees fend 02/08/2023 ..... Wells Fargo Securities LLC .... 1.
552866-AB-9 ......... MFRA Trust RMBS Ser 2023-INV1 Cl A2 6.450% 09/25/66 .........ccccuvmeeerreiiinieeeeeiiiieeeeeees | eeeeeiiiiienens feeeesd 02/08/2023 ..... Wells Fargo Securities LLC .... 1.
55336V-BV-1 ......... MPLX LP Sr Nt 5.000% 03/01/33 ...uvrieiieeiiiiiiiee et ssnnene e ssns | eeeeeeiineeees [eend 02/03/2023 ..... Various
576360-All-4 ......... Mastercard Inc Sr Nt 4.875% 03/09/28 .........oeviiiiiiiiiiiiiie e eeieneeesene | eeeeviininenes [eeeed 03/06/2023 ..... JP Morgan Securities LLC .
58933Y-AY-1 ......... Merck & Co Inc Sr Nt 0.750% 02/24/26 02/23/2023 ..... Various .
58933Y-BC-8 ......... Merck & Co Inc MERCK & CO INC  1.700% 06/10/27 ... 02/09/2023 ..... Barclays Capital Inc ... 7,162,240 |.oooeiiiiiiiieeee 8,000,000 |...
504918-BR-4 Microsoft Corp Sr Nt~ 2.400% 08/08/26 02/23/2023 ..... Toronto Dominion ... 1,851,213 [, 1,670,000 |...
629377-CT-7 . ..|NRG Energy Inc 1st Lien Ser 144A  7.000% 03/15/33 03/02/2023 Various .............. 4,460,592 |. 4,500,000 |.
64952-EZ-2 . ..|New York Life Global Fdg Sec Nt  4.550% 01/28/33 . 01/24/2023 Morgan Stanley & Co LLC .. 4,087,506 |. 4,095,000 |.
65339K-BP-4 . ..|Nextera Energy Capital Sr Nt  6.051% 03/01/25 .. 02/22/2023 JP Morgan Securities LLC . 1,894,725 |. 1,890,000 |.
6533%K-CJ-7 . ..|Nextera Energy Capital Sr Nt  5.000% 07/15/32 .. HSBC Securities USA Inc .. 3,799,108 3,715,000
655844-C0-9 .. .. |Norfolk Southern Corp Sr Nt  4.450% 03/01/33 ... Goldman Sachs & Company 3,701,998 3,715,000
670843-AA-9 .........|Onslow Bay Financial RVBS Ser 2023-NOM2 Cl A1 6.319% 03/25/63 ..........cccovvvvveriiiiunnnnenes | veveeeeeeeiins ol 02/21/2023 ..... Barclays Capital Inc 6,728,333 [..oooiiiiiiiiiiins 6,742,000 |...
67115Y-AD-8 ......... 0CCU Auto Rec Trust ABS Ser 2022-1A Cl A4 5.690% 11/15/29 .....ooeiiiiiiiiiiiiiiiiiiieeeiiies | e [ 01/30/2023 ..... JP Morgan Securities LLC .... ....10,175,000 |. ....10,000,000 |...
67118#-AA-2 ......... OHA Tactical Investment Fund, OHA Tactical Investment Fund,  7.830% 02/03/26 ........ovvvves | covnvvrnnvnnnns Joes 02/03/2023 ..... Morgan Stanley & €0 LLC ...vevuuiiruiiriiiiiiiii ittt era s eri s eri s ernseniserinee Jornrerinneri e e e 5,000,000 [oevuiiirniiinniienns 5,000,000 |...
68389X-CII-5 ......... Oracle Corp Sr Nt 4.500% 05/06/28 ........ccccuuumrreriiiiinieeeieieieee e s eieeee e s esienneeeseene | eeeeesiinnnnns [oeeead 02/02/2023 ..... Bank of America BISD Dealer ... .. 3,403,385 |. 3,410,000 |...
68389X-CP-8 ......... Oracle Corp ORACLE CORP  4.900% 02/06/33 ........cccuvvereriiiuiiiieniiiiiineeeessninneeeessnnnnees | eeeeeeiiniieees [eeed 02/02/2023 ..... HSBC Securities USA Inc ...3,662,442 |. 3,655,000 ...
694308-HD-2 Pacific Gas & Elec Co 1st Lien Nt ~ 4.600% 06/15/43 . 01/26/2023 ..... Barclays Capital Inc ..820,000 |...
694308-HH-3 . ..|Pacific Gas & Elec Co 1st Lien 4.750% 02/15/44 .. 01/27/2023 Morgan Stanley & Co LLC 305,000 |.
701630-AA-2 . ..|Parliament Funding 11 LLC Nt  7.462% 12/01/33 . 03/13/2023 Direct .... ..546,436 |.
717081-DV-2 . ..|Ptizer Inc Sr Nt 2.750% 06/03/26 ................. 02/21/2023 Goldman Sachs & Company 5,000,000 |.
741382-AC-9 . ..|Preferred Term Sec Ltd VI ABS Combo Nt PTP  5.634% 03/23/35 . 02/14/2023 Interest Capitalization .(609,515) .
74456Q-CL-8 . ..|Public Svc Elec & Gas Public Svc Elec & Gas Co  0.000% 03/15/33 . 03/23/2023 MUFG Securities Inc ....... 4,000,000 |.
771196-BV-3 ......... Roche Hldgs Inc Sr Nt 2.314% 03/10/27 ....ocoiiimiiiiiiiiiiiiiee e ceieeeeees | eeeeviiiieeees [eeead 02/13/2023 ..... Wells Fargo Securities LLC .... ..11,831,261 |. .. 12,860,000 |...
78409V-BA-1 ......... S&P Global Inc Sr Nt 2.450% 03/01/27 .....vvvvviiiiiiiiiiiiiiiiiiic e ceeiinees | eeeeeeiiiieees [end 02/23/2023 ..... Various 3,187,028 |. 3,470,000 |...
78409V-BH-6 ......... S&P Global Inc Sr Nt 2.450% 03/01/27 ....eeeiiiiiiiiiiiiiee e eeieees | ceeeeiinieeees [eeeed 03/01/2023 ..... Tax Free Exchange . 3,189,681 |. 3,470,000 |...
78409V-BK-9 ......... S&P Global Inc Sr Nt 2.900% 03/01/32 ....evvviviiiiiiiiiieciiiiiiie e esiinees | eeeeeeiieeees [end 03/01/2023 ..... Tax Free Exchange ...4,942,935 |. 5,000,000 |...
806605-AH-4 ......... Schering-Plough Corp Sr Nt 6.550% 09/15/37 .....coiiiiummiiiiiiiiiiieee e ceiieee e eeieeee e eees | eeeeeiinieeees [eeeead 01/25/2023 ..... Goldman Sachs & Company ... .. 3,588,743 |. 2,975,000 ...
843163-B*-6 ......... Southern IN Gas & Elec Co Sr Nt~ 4.980% 03/15/28 03/15/2023 ..... Mizuho Securities USA Inc ...10,000,000 |. ..10,000,000 |...
866677-AJ-6 ......... Sun Communities Sun Communities Operating LP  5.700% 01/15/33 .. ...01/10/2023 ..... Various 2,348,804 |. 2,355,000 ...
88033G-DH-0 ......... Tenet Healthcare Corp 1st Lien 4.625% 06/15/28 ...01/20/2023 ..... Tax Free Exchange . ...2,055,534 |. 2,000,000 |...
88033G-DR-8 . ..|Tenet Healthcare Corp 1st Lien  4.375% 01/15/30 .. 01/20/2023 Various ........... 5,000,000 |. 5,000,000 |.
88033G-DS-6 . ..|Tenet Healthcare Corp 2nd Lien  6.250% 02/01/27 .. 02/01/2023 Tax Free Exchange . 1,476,570 |. 1,500,000 |.
89236T-KQ-7 . ..|Toyota Motor Credit Corp TOYOTA MOTOR CREDIT CORP  4.625% 01/12/28 . 01/09/2023 Citigroup ............ 1,239,182 |. 1,240,000 |.
896239-AE-0 ......... Trimble Inc Sr Nt 6.100% 03/15/33 ... .cvveieiiiiiiiiiiiiiiiiiiiiie i ssiiiii e e ssiiiee e csssininesees | eeeeeesineeeees [ooeead 02/23/2023 ... Bank of America BISD Dealer ... 4,992,150 |..ocoveiiiiiiiiia 5,000,000 |...
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907818-EH-7 ......... Union Pacific Corp Sr Nt 2.750% 03/01/26 .....ceeeeemunieieeiniiaeeeeeenneeeeeeerneeeeeeennineeees | cevvrnniiinnnns Joennid 02/21/2023 ..... Morgan Stanley & Co LLC 4,695,900 |eeeiiiiiiiiiies 5,000,000 |... . 65,694 [1.G FE
91159H-B-7 ......... US Bancorp Sub Nt Fix to Float 11/31  2.491% 11/03/36 ..eeuvvvvvniiiniiiiiiiiiiiiiiiiiiiiieciiieenn | ceeeeniieies o 01/26/2023 ..... Us Bancorp InVestments INC ..icuuuiiueiiiiiiiiiiii i eeri e serieerinens Joreenineerine e eerieeneneenens foeineerineenneenneenn. 997,550 | 1,250,000 |...
91324P-AX-0 . ..|UnitedHeal th Group Inc Sr Nt 6.500% 08/15/37 ....cceeeermmieieiimeiieeeeeeneeeeeeeeeneeeeeeenens | cevvviniinnens e 01/24/2023 ..... Robert W Baird & CO INC ...iieeeeiiieieeiiie e e e e e e e e e e e e e eenne e e e eennnaeeeeennnn [ereeennnnaeneeennnnaaeeeennnnnnenee [oeernnnnneeeeennnnneees 2,684,827 |oiiiiiiiiiiis 2,285,000 |...
91324P-EU-2 ......... [UnitedHeal th Group Inc UNITEDHEALTH GROUP INC ~ 4.250% 01/15/29 .....cccevvvnniiviiiiniiniiiiiinnn [ eemneiieeeeeenn [l 03/23/2023 ..... Wells Fargo Securities LLC ......oviiiiiiiiiiiiiiiiiii e orrrrininnerrrneeeennninees [evrnnnnnnneeennnnns 2,994,360 |, 3,000,000 |...
91324P-EV-0 ......... UnitedHealth Group Inc UNITEDHEALTH GROUP INC ~ 4.500% 04/15/33 ..oeeeeiieiiiiiiieeceniiiieeeeee | eevvviniiineens e 03/23/2023 ..... Wells Fargo SecUrities LLC .ove.uieieeeeeeie e e e cee e e e ee e e e e e e s e e e eenn e e e eennnns [eeeeennnneeeeennnnaneeeennnnnneeee [reernnnneneeeennnnneees 4,223,098 |oooiiiiiiiiiiiiiis 4,250,000 |...
92939U-AL-0 ......... WEC Energy Group Inc Sr Nt 4.750% 01/15/28 ..ceuvvvviniiriiiiiieeiieeiceeiceeieenieevieenines | evveenieenes o 01/09/2023 ..... Barclays €apital INC ..euuuiiveiiriiiiiiiiii it er e e ri e ri e na s erinees Joireerineeri e eern e erineenens Jereneenineeeneeeneen. 1,008,584 | 1,065,000 |...
969457-BB-5 ......... Williams Companies Inc Deb Ser A 7.500% 01/15/31 ..ceermmeeiiiiiiiiiiee e eeeeeieeeeeeee | eevvviniieeees e 01/18/2023 ..... Deutsche Bank Capital ..
988462-AA-5 ......... Yukon 1V Sr Nt 6.000% 12/31/31 .oevveiiiiiiiiiiiiiiiiiin i eeernnieees | eeeeeennieeees ol 02/13/2023 ..... Direct
98956P-AB-8 ......... Zimmer Hldgs Inc Sr Nt 5.750% 11/30/39 ...oeeeriniieiieiiiiee e eeeeenneeeeeennens | eevvviniinnees feennid 01/18/2023 ..... Robert W Baird & Co Inc ..
US007T-AA-3 . ..|Kosmos Energy Ltd Sr Nt ~ 7.125% 04/04/26 02/22/2023 Direct ..ovvvvveiiiiiiinnnns
06368L-GV-2 . .|Bank of Montreal Sr Nt 5.203% 02/01/28 .... A.. 01/05/2023 BMO Capital Markets Corp .
136385-AE-1 . ..|Canadian Natural Resources Sr Nt  6.450% 06/30/33 A.. 01/18/2023 Morgan Stanley & Co LLC .
000000-00-0 . ..|Vedanta Resources Sr Nt 13.875% 01/21/24 ........ D.. 02/22/2023 Various ... ,030,000 |.
000000-00-0 . ..| International Bank Of AZ Sr Nt  3.500% 09/01/24 D.. 02/22/2023 Direct . ..200,000 |.
000000-00-0 . ..| Turk Telekomunikayson AS Sr Nt  6.875% 02/28/25 .. D.. 01/23/2023 Various .. 433, 450,000 |.
000000-00-0 . ..| YPF Energia Electrica SA Sr Nt ~ 8.500% 07/28/25 D.. 02/22/2023 Direct . .. 766,471 |. 850,000 |.
000000-00-0 . ..|HTA Group LTD Sr Nt ~ 7.000% 12/18/25 ........ D.. 02/22/2023 Direct . ..927,775 |. 970,000 |.
000000-00-0 . ..|Greenko Dutch BV 1st Lien  3.850% 03/29/26 D.. 03/16/2023 T (28,800) (.
000000-00-0 . ..|Seplat Energy PI Sr Nt 7.750% 04/01/26 .... D.. 01/24/2023 Direct . 720,000 |.
000000-00-0 . ..[Tullow Oil Plc 1st Lien 10.250% 05/15/26 D.. 01/19/2023 Direct .
000000-00-0 . ..[Unigel Luxembourg SA Sr Nt  8.750% 10/01/26 .. D.. 01/12/2023 Direct .
000000-00-0 . ..|Arabian Centres Sukuk |1 Sr Nt~ 5.625% 10/07/26 .. D.. Direct .
000000-00-0 . ..|Electricidad Firme De Me Sec Nt ~ 4.900% 11/20/26 . D.. Direct .
000000-00-0 Medco Bell PTE Ltd 1st Lien  6.375% 01/30/27 D.. 03/06/2023 ..... T 22 ) B ) 100 I O I - (< TN 7301 o -
000000-00-0 Silknet JSC Sr Nt 8.375% 01/31/27 D.. 01/10/2023 ..... Direct .... .
000000-00-0 . ..| Aydem Yenilenebilir Energy Nt  7.750% 02/02/27 . D.. Direct . .B Fi
000000-00-0 . ..|Leviathan Bond Ltd Sec Nt  6.500% 06/30/27 ... D.. Direct . . .CFE ..
000000-00-0 C&W Senior Financing DAC Sr Nt  6.875% 09/15/27 .. D.. 02/22/2023 ..... Direct .... A FE
000000-00-0 IHS Nether lands Holdco Sr Nt ~ 8.000% 09/18/27 D.. 02/22/2023 ..... Direct .... A FE
000000-00-0 . ..|Altice Financing SA Nt Ser REGS  5.000% 01/15/28 . D.. 02/22/2023 Direct . BFE ..
000000-00-0 . ..|Termocandelaria Power Sr Nt  7.875% 01/30/28 ... D.. 02/03/2023 Direct . .CFE ..
000000-00-0 . ..|Eastern & Southern AFRIC Sr Nt  4.125% 06/30/28 D.. 01/24/2023 Various A FE ..
000000-00-0 . ..|Cntl Anr Bottling Corp Sr Nt  5.250% 04/27/29 D.. 02/27/2023 Direct . . B BFE ..
000000-00-0 . ..|Altice Financing SA Sr Nt  5.750% 08/15/29 ... D.. 01/13/2023 Direct . ,587,000 |. BFE ..
000000-00-0 . ..|BRF-Brasi| Foods SA Sr Nt  4.875% 01/24/30 D.. 01/09/2023 Direct . ..379,000 |. .CFE ..
000000-00-0 . ..[Cable Onda SA Sr Nt ~ 4.500% 01/30/30 ........ D.. 02/22/2023 Direct . 200,000 |. A FE ..
000000-00-0 . ..|Enfragen Energia Sur SA 1st Lien 5.375% 12/30/30 D.. 02/03/2023 Direct . 665,000 |. .CFE ..
000000-00-0 . ..|Codelco Inc Sr Nt 3.750% 01/15/31 ........ceeeeen D.. 03/10/2023 Direct . ..855,000 |. .GFE ..
000000-00-0 . ..|Empresas Public Medellin Sr Nt  4.375% 02/15/31 D.. 02/14/2023 Direct . ,190,000 |. A FE ..
000000-00-0 . ..[MilTicom Intl Cellular Sr Nt  4.500% 04/27/31 D.. 02/22/2023 Direct . ..250,000 |. BFE ..
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt  3.250% 06/03/31 .. D.. 01/19/2023 Various 890,000 |. .CFE ..
000000-00-0 . ..|Pakistan Water & Power Sr Nt ~ 7.500% 06/04/. D.. 02/10/2023 Direct . ,150,000 |. .CFE ..
000000-00-0 . ..[Nemak SAB DE CV Sr Nt  3.625% 06/28/31 .. D.. 02/03/2023 Direct . ..200,000 |. A FE ..
000000-00-0 . ..[MC Brazil Dwnstrm Nt 7.250% 06/30/31 D.. 01/06/2023 Direct . ,159,502 |. .CFE ..
000000-00-0 Minsur SA Sr Nt  4.500% 10/28/31 D.. 02/13/2023 Direct .... A FE
000000-00-0 ICTSI Treasury BV Sr Nt ~ 3.500% 11/16/31 D.. 03/02/2023 Direct .... B Gl
000000-00-0 . ..|Burgan Bank Sub Nt Fix to Float 2.750% 12/15/31 . D.. 01/31/2023 Direct . .. 793, A FE ..
000000-00-0 . ..[LA Construccion SA Sr Nt  4.750% 02/07/32 . D.. 03/29/2023 Direct . .. 159,500 |. BFE ..
000000-00-0 CSN Resources SA Sr Nt 5.875% 04/08/32 ... D.. 03/31/2023 Direct .... ....(745,847)). B FE
000000-00-0 GCC SAB DE CV Sr Nt  3.614% 04/20/32 .. D.. 03/15/2023 Direct .... .CFE
000000-00-0 . ..|Braskem SA Sr Nt  7.250% 02/13/33 ...... D.. 02/08/2023 Direct . .CFE ..
000000-00-0 . ..|Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 . D.. 03/01/2023 Direct . .CFE ..
000000-00-0 OTP Bank NYRT Sub Nt Fix to Float 05/15/2028  8.750% 05/15/33 .... D.. 03/30/2023 ..... Direct .... 1,518,975 |oeeeeeeiiiieeeeee 1,570,000 |... B Fi
000000-00-0 ......... Greensaif Pipelines Bidco Sr Sec Nt  6.129% 02/23/38 . D.. 02/09/2023 ..... Direct .... ..1,845,000 |o.eeeeniiiiiiiiins 1,845,000 |... 1.F FE
000000-00-0 ......... Fresnillo PLC Sr Nt  4.250% 10/02/50 D.. 03/28/2023 ..... Direct .... T44,426 |.ooovnneiiiiiiinnes 1,000,000 |... 2.B FE




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

€03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 ......... Saudi Arabian 0il Co Sr Nt  3.500% 11/24/70 .. 02/23/2023 Direct .... 1.F FE
12644V-AE-8 . ..| CSN Resources SA Sr Nt 5.875% 04/08/32 . 03/31/2023 Direct . 3.BFE ..
12661P-AA-7 . ..|CSL Finance PLC Sr Nt  3.850% 04/27/27 .. 03/06/2023 Various 1.G FE ..
12661P-AB-5 . ..|CSL Finance PLC Sr Nt ~ 4.050% 04/27/29 01/24/2023 Citigroup 1.G FE ..
21987B-BF-4 . ..|Codelco Inc Sr Nt 5.125% 02/02/33 .. 01/30/2023 Direct . 1.G FE ..
279158-AP-4 . ..|Ecopetrol SA Sr Nt  4.625% 11/02/31 02/27/2023 Direct . 3.AFE ..
279158-A0-2 . .|Ecopetrol SA Sr Nt  5.875% 11/02/51 03/17/2023 Direct . 3.AFE ..

279158-AS-8 Ecopetrol SA Sr Nt 8.875% 01/13/33 ... 01/10/2023 Various ... 3.AFE
20249F-AA-4 Empresa Gen Elec Haina Sr Nt  5.625% 11/08/28 02/06/2023 Direct .... E
302154-Dii-6 . .| Export-Import Bank Korea Sr Nt  5.125% 01/11/33 .. 01/04/2023 Direct .

mm

39541E-AC-7 . .. Greensaif Pipelines Bidco Sr Sec Nt~ 6.510% 02/23/42 . 02/09/2023 Direct .

D.. FF
D.. B Fl
D.. GF
D.. G F
D.. GF
D.. A F
D.. A F
D.. AF
D.. 3.CF
D.. 1.C Fl
D.. 1.E F
46654X-AA-7 JSW Infrastructure Nt 4.950% 01/21/29 D.. 02/01/2023 Direct ... 3.BFE
625454-AB-9 Multibank Inc Sr Nt 7.750% 02/03/28 D.. 01/27/2023 Direct ... SAFE o
716540-DN-9 ......... [Petroleos Mexicanos Sr Nt 10.000% 02/07/33 D.. 01/31/2023 Direct . 4.AFE ..
73730E-AD-5 .........|POSCO Sr Nt  5.750% 01/17/28 . D.. 01/09/2023 Direct . 2.AFE ..
73730E-AE-3 .........|POSCO Sr Nt  5.875% 01/17/33 .... D.. 01/09/2023 Direct . 2.GFE ..
783928-AE-7 .........|SK Hynix Inc Sr Nt  6.375% 01/17/28 D.. 01/10/2023 Direct . 2.CFE ..
783928-AF4 .........|SK Hynix Inc Sr Nt  6.500% 01/17/33 ... D.. 01/10/2023 Direct ... 2.CFE ..
822582-CB-6 .........|Shell International Finance Sr Nt ~ 3.875% 11/13/28 . D.. 02/16/2023 Bank of America BISD Dealer 1.D FE ..
88167A-AE-1 .........| Teva Pharmaceuticals NE Sr Nt ~ 3.150% 10/01/26 C.. 03/06/2023 Direct ... 3.CFE ..
90014T-AH-4 .........|TC Ziraat Bankasi AS Sr Nt ~ 9.500% 08/01/26 . D.. 01/25/2023 Various 4.CFE ..
90015L-AG-2 .........| Turk Ihracat Kr Sr Nt ~ 9.375% 01/31/26 .. D.. 01/24/2023 Var i ous 4.CFE ..
98105E-AW-9 .........|Woori Bank Sr Nt  4.875% 01/26/28 ...... D.. 01/17/2023 Direct . 1.E FE ..
BK5401-42-1 .........| Tengizchevroil Fin Co Inc Secured Nt ~ 3.250% 08/15/30 D.. 03/21/2023 Direct . 3.AFE ..
L4R020-AA-8 .........|Guara Norte Sarl Sec Nt 5.198% 06/15/34 ... D.. 01/09/2023 Direct . 3,559 [3.A FE ..
L67359-AA4 .........|Nexa Resources SA Sr Nt  6.500% 01/18/28 .. D.. 01/06/2023 Direct . .. 6,211 |3.B FE ..
1189038-AS-1 . .| Turkcel | Iletisim Hizmet Sr Nt 5.800% 04/11/28 .. D.. 01/23/2023 Various .. 8,210 |4.B FE ..
N15516-AF-9 Braskem Nether lands Subordinated Nt 8.500% 01/23/81 D.. 01/09/2023 ..... Direct ... . 36,216 |3.B FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,413,614

000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ......cevvnvirnnviiiiiiiiiiiiiieiiines | ceveeeiieins o 03/31/2023 ..... Interest Capitalization
000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 13.299% 08/14/25 ....ceuvvveniieniiiiieenieeen | ceeeveeiiieiins o 03/31/2028 ..... Interest Capitalization ..
000000-00-0 ......... Service Logic Incremental Term Ln Nt 2 10.307% 10/30/27 ..uvvvvniiinniiiiiiiiiiiiiiieeiiieiiiieenn | ceveeeiieeeans o 01/31/2023 ..... Tax Free Exchange
000000-00-0 Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 10 7.906% 02/28/28 .......cceeevvvueeeenenns [ covnveeneniins | 02/28/2023 ..... Direct
000000-00-0 . Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 6.750% 03/01/28 . 02/01/2023 Guggenheim Securities LLC
000000-00-0 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 6.750% 03/01/28 . 02/28/2023 Interest Capitalization ..
000000-00-0 . ..|Eagle Point 1st Lien Term Ln Nt 1 5.056% 03/31/28 ....... 03/31/2023 Guggenheim Securities LLC
000000-00-0 . ..|Fairway Lawns LLC DD Term Ln C-1 Nt 2 10.685% 05/17/28 . 02/02/2023 Direct ....
000000-00-0 . ..|Fairway Lawns LLC DD Term Ln C-1 Nt 3 11.328% 05/17/28 02/23/2023 Direct .

000000-00-0 ......... Fairway Lawns LLC DD Term Ln C-1 Nt 4 11.398% 05/17/28 .....cceeveeeeiiiiiiiiieccciiieecceee | eeeeiiiiieeees [ 03/27/2023 ..... Direct ....

000000-00-0 ......... Excelitas Delayed Draw Nt 1 10.606% 08/02/28 .......ccvunverunieruiiriiieriieniieenieeeineenieenns | ceveeenieenens foveees 02/14/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Denal i Buyerco Delayed Draw Term Ln Nt 7 10.564% 09/15/28 ........cccevvveeiiiiiiniieiiiciiiiees | eeeiiiiieenns [ 02/02/2023 ..... Tax Free Exchange

000000-00-0 ......... Denali Buyerco Delayed Draw Term Ln Nt 2 11.026% 09/15/28 ......ccevuvivenviiniiiniiiiiiiiiiinens | ceveeeiieenes o 03/09/2023 ..... Tax Free Exchange

000000-00-0 ......... Partstown 1st Lien Term Ln Nt 1 11.202% 11/01/28 ....cevmviiiiiiiiiiiiiiiiieecceieeeeeen | e [ 03/07/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Lincoln Property Company Term Ln B Nt 1 9.875% 01/09/29 .....uvvvvniiinniiiiiiiiiiiiiiiieiiieeeins | ceeeeeeiieniens o 02/07/2023 ..... Guggenheim Securities LLC ... N . .
000000-00-0 ......... Wor Idwide Produce Acquisition DD Term Ln A Nt 1 6.901% 02/17/29 ... ...03/31/2023 ..... Direct 186,765 |. 186,765 |... 4AZ ...
000000-00-0 ......... Wor Idwide Produce Acquisition DD Term Ln B-1 Nt 1 6.901% 02/17/29 ...03/31/2023 ..... Direct .... ... 23,346 |. ... 23,346 |... 4AZ ...
000000-00-0 . ..|Wor Idwide Produce Acquisition Term Ln Nt 1 7.151% 02/17/29 .... 02/17/2023 Direct . 952,501 |.

000000-00-0 . ..|PerkinElmer US LLC Term Ln Nt 1 7.401% 03/13/29 . 03/13/2023 Direct .
000000-00-0 . ..|Playon Sports Inc Revolver Nt 1 11.101% 03/14/29 . 03/31/2023 Direct .
000000-00-0 ......... United Digestive LLC Term Ln Nt 1 7.401% 03/30/29 . 03/30/2023 ..... Direct .... .
000000-00-0 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 7.501% 03/31/29 .. 03/31/2023 ..... Direct 4AZ ..

000000-00-0 ......... Sally Beauty Holdings Term Ln B Nt 1 2.806% 02/28/30 ....iceuuvireniernniiinniinnnniiennnrnnnennns | connennennnnnns Joveres 03/29/2023 ..... Bank of America BISD Dealer ... 2027 ...
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000000-00-0 ......... Groundworks LLC Term Ln Nt 1 6.806% 03/14/30 ......cceiiiimmmiiiiiiiiiiiieeciiieeee e ceiieeeees | eeeveiiiieeees feeead 03/14/2023 ..... Direct .... 1,296,683 |. ,296,683 |... 4AZ ...
000000-00-0 ......... Helix Acquisition Holdings Term Ln Nt 1 7.751% 03/31/30 ...cevvvvveiiiiniiiiiiiiiiiiieciiiins | eeeeeeiieees [ 03/31/2023 ..... 0L ORI T R 1,556,877 |. ,556,877 |... 4AZ ...
00228*-AD-8 ......... ATI Restoration LLC 1st Amendment DD Term Ln Nt 3 10.040% 07/31/26 .......eovveiiiciinnnnnnnic | ovviiiiiienns [ 02/28/2023 ..... Direct ....
00228*-AD-8 ......... ATl Restoration LLC 1st Amendment DD Term Ln Nt 4 10.041% 07/31/26 ......ooevvviiinninnnnniiii | eeeeiieenes [l 03/30/2023 ..... Direct ....
023586-AA-0 ......... AmerCareRoyal LLC Term Ln Nt 1 9.840% 11/25/25 ......ooviiiiiiiiiiiiiiiiiiieec e | eeeeeiiiieeees [ 01/31/2023 ..... Interest Capitalization ..
03768#-AB-8 ......... Apex Services Partners Term Ln Nt 1 10.254% 01/06/29 .....cceuvvvenviinniiiiniiiiiiiiinieiiieeiinees | ceveeenieiiees o 01/06/2023 ..... Direct
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 7 6.151% 02/06/29 ........eoveeeeeiiinnncnnenns | ovriiiiinenns [ 03/31/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 1 10.197% 02/06/29 ......cevvunvevunievnneennnnen | cevevriiiiinns o 02/06/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 2 10.304% 02/06/29 .. 02/21/2023 ..... Direct
03957N-AB-2 . ..|Archkey Holdings 1st Lien Term Ln Nt 5 10.075% 06/30/28 02/28/2023 Tax Free Exchange .
040094-AA-2 . ..|Ares PCS APCS CI A Nt 1 12.375% 11/10/33 03/20/2023 Direct .
040094-AB-0 . ..|Ares PCS APCS CI B Nt 1 0.000% 04/09/33 .. 03/20/2023 Direct .
066830-AD-1 ......... Banyan Software Holdings 2nd Amendment DD Term Ln Nt 12 11.292% 12/16/27 .. 01/17/2023 ..... Direct ....
06683@-AD-1 ......... Banyan Software Holdings 2nd Amendment DD Term Ln Nt 13 11.308% 12/16/27 .. 01/20/2023 ..... Direct
066830-AD-1 ......... Banyan Software Holdings 2nd Amendment DD Term Ln Nt 1 11.909% 12/16/27 ..cevvvvvnnvvenieeeeee | eeeevviiieiens o 03/31/2028 ..... Tax Free Exchange .
08182C-A*-7 ......... Benefytt Technologies Inc Term Ln Nt 1 12.243% 08/12/27 ....vvvvvnviviiiiiiiiiiiiiiiiieiiieciineen | ceeeeeiieies o 03/16/2023 ..... Interest Capitalization
08182C-B*-6 ......... Benefytt Technologies Inc Delayed Draw Term Ln Nt 1 12.269% 08/12/27 ..oeeenvevenveenieeniaenn | ceeveiiieiinns e 02/16/2023 ..... Interest Capitalization
09627#-AA-8 ......... 20 Gates Bluevine Revolver Cl A Nt 1 6.866% 03/02/26 ..........ccouvveeeriiininnineiiiiiiiineeens | eeeeeeiiieeees fend 03/31/2023 ..... Direct .... .
12749%-AB-3 ......... CPI Buyer LLC Delayed Draw Term Ln Nt 3 6.413% 11/01/28 ....ooeevviiiiiiiiiiieiiieieceei | e [ 03/03/2023 ..... Direct .... 175,651 |. 175,651 |...
15644G-A#-1 Centric Brands Inc 1st Lien Exit Term Ln Nt 1 10.000% 10/29/23 ....c.uvvvvuiivnnieiiieiiiienns | ceveeeiieiians o 02/22/2023 ..... Interest Capitalization .. ..127,778 |. ..127,778 |...
15644G-A*-5 . ..|Centric Brands Inc DIP Ln Nt 2 10.184% 10/09/25 .. 01/31/2023 Direct .... 57,533 |. 57,533 |.
15644G-A*-5 . ..|Centric Brands Inc DIP Ln Nt 12 10.283% 10/09/25 . 01/10/2023 Direct . 43,150 |. 43,150 |.
15644G-A*-5 . ..|Centric Brands Inc DIP Ln Nt 10 10.401% 10/09/25 . 01/18/2023 Direct .... 57,533 |. 57,533 |.
15644G-A*-5 . ..|Centric Brands Inc DIP Ln Nt 10 10.401% 10/09/25 . Tax Free Exchange .
23362%-AB-0 . ..|DFS Holding Company Inc Term Ln Nt 1 7.751% 01/31/29 ... Direct ...coeeeeene
29670%-AB-4 ......... Essential Services Hidg Corp 4th Amendment DD Term Ln Nt 1 10.504% 11/16/26 ......cvvvvnvvnns | cevvvinniinnns Joes 01/23/2023 ..... Tax Free Exchange .
30050%-AB-2 ......... Evolent Health LLC Incremental Term Ln Nt 1 6.801% 01/20/29 ......cceevviiiiiiiiiiiiieiiiiiies | e [ 01/20/2023 ..... Direct
31570%-AA-3 ......... Fiberlight Term Ln Nt 1 12.278% 08/21/25 ......ccccvvriiiiiiiiiiiiiiciiiiiececcciieeee e | eeeeeeiieeees [end 03/31/2023 ..... Interest Capitalization ..
31570%-AB-1 ......... Fiberlight Incremental DD Term Ln Nt 1 11.201% 08/21/25 ......ccouevmiiiiiiiiiiiiieeiiiieeeeees | e [ 01/09/2023 ..... Interest Capitalization ..
31570%-AB-1 ......... Fiberlight Incremental DD Term Ln Nt 2 13.797% 08/21/25 ... 02/28/2023 ..... Tax Free Exchange
350424-AC-6 ......... Foundation Consumer Brands Term Ln Nt 1 10.373% 02/12/27 03/27/2023 ..... Direct 2.CPL
449580-A*-3 . ..[1G Investments Holdings LLC Term Ln Nt 1 11.143% 09/22/27 . 02/27/2023 Tax Free Exchange . 4.APL ..
44989%-AC-7 . .| IQNavigator Inc Term Ln Nt 2 9.728% 05/02/29 ..... 02/08/2023 Tax Free Exchange . 4.CPL
456760-AA-4 . .| Infinity Home Services Holdco Delayed Draw Term Ln Nt 1 7.501% 12/28/28 03/17/2023 Direct ....covvvnnns
45763F-AN-8 . ..|Inmar Inc Initial TermLn Nt 1  8.852% 05/01/24 .. 01/30/2023 Tax Free Exchange . 4.C FE
45836#-AB-7 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 5  7.306% 11/21/28 01/03/2023 Direct ..covveeenne 3.CPL ..
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 1 7.306% 11/21/28 03/01/2023 ..... Tax Free Exchange . 3.CPL
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 11 7.751% 11/21/28 .... 03/16/2023 ..... Direct .... 3.0PL s
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 6 11.665% 11/21/28 02/01/2023 ..... Direct .... 3.CPL .o
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 10 11.764% 11/21/28 .... 03/03/2023 ..... Direct .... 3.0PL s
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 9 11.765% 11/21/28 03/01/2023 ..... Direct .... 3.CPL .o
482406-AE-T7 ......... K2 Insurance Services LLC 8th Amendment DD Term Ln Nt 3  9.962% 07/01/24 .. 03/01/2023 ..... Direct 2CPL ..........
48240@-AE-7 ......... K2 Insurance Services LLC 8th Amendment DD Term Ln Nt 1 10.159% 07/01/24 .. ...08/31/2023 ..... Tax Free Exchange . 2.CPL ..ceeeee.
51206#-AB-7 ......... Al Fire Delayed Draw Term Ln Nt 5 11.125% 03/22/27 ...03/10/2023 ..... Direct 3BFPL ..
532290-AA-0 . ..|Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 10.693% 03/01/28 02/28/2023 Interest Capitalization 402
552462-B#-9 . ..|Lytx Delayed Draw Term Ln Nt 1 10.859% 02/28/26 .. 02/28/2023 Tax Free Exchange .. 4.CYE ..
55340#-AG-4 . ..|MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 1 7.000% 10/14/28 03/31/2023 Tax Free Exchange . 3.APL
55340#-AG-4 ......... MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 2 11.041% 10/14/28 ....ccevvivnniiinniiinnninn | eenieninnnninns Joves 02/15/2023 Guggenheim Securities LLC ... 4.A7 ...
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55302%-AA-8 ......... WBS Services 1st Lien Term Ln Nt 1 10.302% 07/30/24 .....coeemmiiieiiiiiiiieceeiiieeeeeiees | eeeeiiiiieeees [ 03/31/2023 ..... Interest Capitalization ........ccceiiiiiiiiiiii e e e 8,044 [ 8,044 [ |4BPL
57671#-AB-0 ......... Mather Group LLC Delayed Draw Term Ln Nt 4 10.426% 03/31/28 .........oovvviiiniiiniiiiiiiiinnnnns | eeeeeiieenes [l 02/06/2023 ..... Direct 21,382 o 27382 [ [SAPL
57671#-AB-0 ......... Mather Group LLC Delayed Draw Term Ln Nt 5 10.615% 03/31/28 .......oeveeeiiiiiiiiiiiiiciiiieeees | e [ 03/31/2023 ..... Direct ....
62932#-AA-T ......... 20 Gates - North Mill Term Ln  2.208% 12/16/30 ......coccvvvvieiiiiiiiiiieiiiiiiineeciiiieeeeees | eeeeeeiiieeees [end 01/05/2023 ..... Direct ....
65685*-AC9 ......... North Amer Science Assoc Inc Delayed Draw New Term Ln Nt 2 10.783% 09/15/26 ........cccovees | ovvvinnnnnnns [ 02/24/2023 ..... Direct
677788-AC-1 ......... Oil Changer Inc Incremental DD Term Ln Nt 3 11.556% 02/08/27 ....vvvunvivnnviniieiiiieiieennnee | ceveeeiiieinns o 01/25/2023 ..... Interest Capitalization ..
677786-AC-1 ......... Oil Changer Inc Incremental DD Term Ln Nt 5 11.712% 02/08/27 ..uveeenveeeeeiniieiiieeeieeeneeen | ceeeeeeiieiinns foeees 01/25/2028 ..... Interest Capitalization
68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 13.793% 02/28/28 ......ovvvvvvvnvenns | vevvviniieans fos 03/31/2023 ..... Interest Capitalization
68144#-AC-4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9  9.406% 02/28/28 .. 01/11/2023 ..... Direct
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9  9.406% 02/28/28 03/10/2023 Interest Capitalization
68144#-AC-4 . .| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 10.000% 02/28/28 .. 03/06/2023 Interest Capitalization
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 10.000% 02/28/28 .. 03/06/2023 Tax Free Exchange .......
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 5 13.661% 02/28/28 01/31/2028 ..... Interest Capitalization ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 3 13.693% 02/28/28 .. 01/31/2023 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 8 13.759% 02/28/28 .. 01/23/2028 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 13.793% 02/28/28 .. 02/28/2023 ..... Interest Capitalization ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 13.793% 02/28/28 .. 02/28/2023 ..... Tax Free Exchange
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 2 13.807% 02/28/28 01/31/2023 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 7 13.809% 02/28/28 01/31/2028 ..... Interest Capitalization
68144#-AD-2 Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 10.000% 09/24/26 03/31/2023 ..... Interest Capitalization ..
705598-AF-3 . ..|Pegasus Global Enterprise Hlds 2nd Amendment Incre DD TL Nt 1 10.768% 05/29/25 03/23/2023 Direct ....
71579*%-AE-2 . ..|Pestco LLC Term Ln A Nt 1 11.197% 02/17/28 ... 02/06/2023 Direct .
74501#-AB-1 . ..|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 5 10.682% 08/23/28 02/01/2023 Direct .
TAT13*-AA-1 . ..|Pyramid BMC Intermediate LLC Senior Secured Term Ln Nt 1 12.756% 12/31/26 . Direct .
75734@-AB-9 . .|Reddy Ice Holdings Inc Term Ln Nt 12 11.159% 07/01/25 .......c.unuen.. Tax Free Exchange .

757346-AC-7 .........
784866-AA-5 .........
816307-AC-1 .........
848638-AA-6 .........
85789#-AB-0 .........
85789#-AC-8

85789#-AC-8 .
85789#-AC-8 .
90347B-AJ-7 .
90382*-AA-T .
91823C-AB-3 . .
028432-A*-4 .........
028432-A8-2 .........
92974*-AB-5 .

Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 10
14.371% 06/30/26

SSE Buyer Inc Term Ln Nt 1

Selectquote Inc Initial Term Ln Nt 1
Spirit RR Holdings Inc Term Ln Nt 2 11.390% 09/13/28
Stealth Holding LLC Delayed Draw Term Ln Nt 1
Stealth Holding LLC Incremental DD Term Ln Nt 10
..|Stealth Holding LLC Incremental DD Term Ln Nt 3
..|Stealth Holding LLC Incremental DD Term Ln Nt 9
..|Axalta Coating Systems Term Ln B-4 Nt 1
..|20 Gates Auto Warehouse Class A
.|V Global Hlds aka Vertellus Revolver Nt 5 10.574% 12/22/25
Visual Edge Technology Inc Term Ln Nt 2 10.703% 08/31/23
Visual Edge Technology Inc Delayed Draw Ln Nt 1
.|Discovery Life Sciences LLC Delayed Draw Term Ln Nt 2

10.701% 10/31/24 ...

7.963% 12/20/29 ..
3.395% 09/17/31 .

8.250% 07/01/25 .

11.708% 03/01/26 ...
11.565% 03/01/26 ..
11.678% 03/01/26
11.776% 03/01/26

10.556% 08/31/23
11.252% 03/30/24 .

...... 01/17/2023
...... 01/19/2023
...... 03/31/2023
...... 03/17/2023
...... 02/28/2023
...... 02/17/2023
02/28/2023
02/17/2023
01/06/2023
01/24/2023
02/08/2023
...... 02/28/2023

Tax Free Exchange .
Interest Capitalization
Interest Capitalization
Tax Free Exchange ....
Tax Free Exchange ....
Tax Free Exchange ....
Tax Free Exchange .
Tax Free Exchange .
Barclays Capital Inc
Direct ....
Direct ....
Interest Capitalization ..
Interest Capitalization ..
Direct ..ooooeviiiiniins

...20,197 |...
... 18,405 |...

68371Y-AN-3 . .|Open Text Corp Term Ln Nt 1 8.406% 11/16/29 ... Barclays Capital Inc

039854-B*-4 .........|Ardonagh Midco 3 PLC Term Ln B5 Nt 1 1.151% 01/ Direct
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 68,425,387 68,859,262 36,050
2509999997. Total - Bonds - Part 3 557,958,809 580,923,217 2,491,659
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 2,491,659

000000-00-0 ...
000000-00-0 .
000000-00-0 .
000000-00-0 .........

..|Kasikornbank PCL HK Jr Nt Fix to Float
..|Bank Negara Indonesia Jr Sub Nt
..|Krung Thai Bank/Cayman Jr Sub Nt Fix to Float 4. .
Var  4.500% Perpet. ............

NBK Tier 2 Ltd Jr Sub Nt Fix to

4.000% Perpet. ..
4.300% Perpet.

ePoo

g

Direct ....
Direct .
Direct .
Direct ....

...1,800,000.000 |....

200,000.000 |.
...830,000.000 |.
..1,225,000.000 |....

557,958,809

580,923,217

6,399
4,133

. 16,333

...9,034
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000000-00-0 I'tau Unibanco Hldg SA/KY Jr Sub Nt Fixed to Float  4.625% Perpet. .......cccoeeeveeieeeeeennnes | Doveveennniees oo 03/28/2023 ..... .
000000-00-0 .........|Emirates NBD Bank PJSC Jr Sub Nt Fix to Var  6.125% Perpet. ...... D.. +...03/28/2023 ...
000000-00-0 . ..|Banco do Brasil (Cayman) Jr Sub Nt Fix to Float 6.250% Perpet D.. ....02/03/2023 .....
000000-00-0 . ..|Rizal Commercial Banking Jr Nt Fix to Float 6.500% Perpet. D.. ....02/09/2023 .....
000000-00-0 . ..|Banco Davivienda SA Jr Sub Nt ~ 6.650% Perpet. ...........cce. D.. ....03/03/2023 .....
05946K-AG-6 . ..|Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to Float  6.500% Perpet D.. ...03/15/2023 .....
151290-CB-7 Cemex SAB de CV Sub Nt Fix to Var  9.125% Perpet. ...ecoeveiiiiiiiieiiniieiiniaaneeerennaeeaeens D 03/09/2023 .....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 108,031
4509999997. Total - Preferred Stocks - Part 3 7,877,598 XXX 108,031
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 7,877,598 XXX 108,031
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks 7,877,598 XXX 108,031
6009999999 - Totals 565,836,407 XXX 2,599,690
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..36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 ............. [..ccc.. . 03/01/2023 . |Paydoun ......cooeeeiiiiiins e e L LT 150 [oveeeeeiiinnnnee LY/ IO AR ()] R R ()] R R X FOUUORRP SRR RN R 1 ].08/20/2028 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 ..o [ . 03/01/2023 . |Paydoun ......coooeeeiiiiins foeeiiiinins e, 33,920 |l 33,920 |oeeerinnnnn 34,864 |............ 34,019 | e [£615) ) SRR AR [£612) ) SRR R 33,920 [ e e e 395 |. 09/15/2025 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
L O1760-HH-2 |6.750% 06/15/26 .....evvvvveeennniininiiniiininiinns [ eeeeenn . 03/01/2023 . |Paydoun ......cooeveeiiiiins foeeiiiiniis e, 60,352 |........... 60,352 |............ 60,052 |............ 60,153 |.ooeeiiiiiiiiies oo, 199 [oniiiiiiiiiiin oo 199 [oeeiiiiiiiiiin oo 60,352 [ e e e 672 |. 06/15/2026 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 |6.750% 06/15/28 .......evvvvvvvvvrnnnnnnnninnnnnnnns [ eeeeenn . 03/01/2023 . |Paydoun ......coooveviiiiins e e 27,391 |l 27,391 o 28,760 |...coevenn. 2 4 T PO [R2:10) ) R R [ 10) ) SR R 27,391 [ooiiiiiiiies e e e 311 |. 06/15/2028 . [1.A ........
..912810-EP-9 |U S Treasury Bd  7.125% 02/15/23 .........cee. [oennnn . 02/15/2023 . |Maturity ....ooevveiiiinins Joeeeiiineiiiees | 50,000,000 |....... 50,000,000 |....... 66,545,700 |....... 50,188,538 [.....evvurvunnnn foeenn (188,538) |..oeeeeeeeeeeees |eeees (188,538) |..oeeeeeeeeeeees e LT 0 O Y M 1,781,250 |. 02/15/2023 . [1.A ........
U 8 Treasury 01/15/2023 TIPS ~ 0.125%
..912828-UH-1 |01/15/23 .ooooevveeieiieiieeeeeeeeeeeeeeeeeeeeeeeeees [ . 01/15/2023 . | Various .....cooeeeeiiiiiin Jovveieiiiiiiiiiienns |oees 80,656,250 |....... 62,500,000 |....... 62,317,379 |....... 80,694,528 |..(17,719,683) |........ (1,09) |.ooeeeeeeee L (17,720,778) |veeeeeeeeiiieee v 62,973,750 |....vvvvvvnnnns ... 17,682,500 |... 17,682,500 |............ 50,410 |. 01/15/2023 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 130,778,056 112,621,806 128,986, 905 131,005,156 | (17,719,683) (189,917) (17,909,600) 113,095, 556 17,682,500 17,682,500 1,833,039 XXX XXX
United Mexican States Sr Nt 6.350% 02/09/35| | ‘
L91087B-AV=2 | iiiiiiiiiiiiiiiiiiiiii e D..... . 01/24/2023 . |Direct ...ccceeeiiiiiiiiiins |ooeeiiiiiiieeeieeens | 1,013,190 |........... 962,000 |........... 958,460 [.....inii fooniiiiiiiiiiins e e e o o 958,460 [...oooeiiiiiiies oeeeeens 54,730 |......... 54,730 |ooeeeeennns 1,583 |. 02/09/2035 . [2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 1,013,190 962,000 958,460 958,460 54,730 54,730 1,583 XXX XXX
Pennsylvania St GO First Ser  5.000%
.. 70014P-B6-8 |09/15/26 .oovvvvieeiiieieei [ . 03/23/2023 . |MarketAXess .......ccoeees |oeeeeeieiiiinnnnnnns |oeens 5,188,280 |........ 4,785,000 |........ 5,393,030 |........ 5,224,847 |oooeviviiiiiinnn i (26,649) |..coeveeeeeeeees |oeeens (26,649) |..coeeeeeeeeeees |eeeens 5,198,198 [oooeeiiiiiiiins |eeeens (9,918) |........ (9,918) |.......... 127,600 |. 09/15/2026 . 1.D FE ....
Pennsyvania St GO Second Ser ~ 4.000% JP Morgan Securities LLC
L. 70914P-E7-3 [09/15/31 Livvvuiiiiiiiiiiiiiiiiiieneciiiinnneees | eeeees . 03/06/2023 . | ueiiiiiiiiiieeeiiiins I 35,846,180 |....... 35,000,000 |....... 38,965,700 |....... 36,579,705 |.... cee feeeeens (70,170) |. veee forre... (70,170) ... v feeeeens 36,509,535 |.. cee Lo (663,356) |...... (663, 355) ...659,778 |. 09/15/2031 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 41,034,460 39,785,000 44,348,730 41,804,552 (96,819) (96,819) 41,707,733 (673,273) (673,273) 787,378 XXX XXX

Broward Cnty FL GO Ref Ser B 5.000%

..114889-VF-2 101/01/23 ... . 01/01/2023 . |Maturity . 20,120,000 .20,120,000 .21,345,321 |. 20,120,000 |. - . R 20,120,000 . 01/01/2023 . |1.A FE ...

..659154-27-4 |North East ISD TX GO Ref 5.250% 02/01/23 . |.......|. 02/01/2023 . |Maturity . R 2,000,000 |........ 2,000,000 |........ 2,250,800 |........2,001,799 |.... v feeeenn (1,799) ). coee foereee (1,799) ... R A 2,000,000 .. . 02/01/2023 . [1.A FE ....

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 22,120,000 22,120,000 23,596, 121 22,121,799 (1,799) (1,799) 22,120,000 XXX XXX
California St Pub Wks Brd Rev Ref-Various Cap &P Morgan Securities LLC

..13068L-YZ-2 |Projs-Ser C  4.000% 11/01/32 ....ccocuvveeeees | aveeens L 02/23/2023 . [ eveeieeiiiiiiieeeeiiieees [ [ 5,164,750 |........ 5,000,000 |........ 5,300,588 |........ 5,220,333 |.eveeieiiiiien e (8,605) [ceveeeeeiiinees o (8,605) [ceveeeeeiiinees s 5,211,728 . 11/01/2032 . |1.D FE ...
Carmel IN Redev Auth Rev LBASS Cap Apprec

.. 14320N-BV-5 10.000% 02/01/23 ....ceoeiiuiiiiiiiiiiiiiieeeeiis [ eeeeens . 02/01/2023 . [Maturity .....oooooocines fooeeiiiiiiiiiiiis [ 3,130,000 |........ 3,130,000 |........ 1,319,984 |........ 3,116,728 [ooeeeiiiiiies s 13,272 | [ 13,272 | el 3,130,000 [oeeeeiiiiiiiins foiimiieeiiii feoeeeiiiiiiees o . 02/01/2023 . |1.D FE ....
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr

..167593-A2-8 |Lien Ser B 5.000% 01/01/33 ....ccovcuvvnraens | eveeens . 02/16/2023 . [Various ..........cccceveees foereeiniiinnnnninn foeeen 2,667,525 |........ 2,500,000 |........ 2,924,475 |........ 2,693,010 oo [ (6,456) |- [ (6,456) |- [ 2,686,554 |...oveeeiiiin e (19,029) |....... (19,029) |............ 79,861 |. 01/01/2033 . |1.E FE ....
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr

..167593-A3-6 |Lien-Ser B 5.000% 01/01/34 .......cccvvereers | euneens . 03/01/2023 . [Various .........ccccceemees foereriiiniennennies feeees 3,161,940 |........ 3,000,000 |........ 3,482,370 |........ 3,219,892 |.eeeeieiiiiin e (8,782) [eeveeeiaiiiees s (8,782) [ceveeeiaiiiees s 3,211,110 [oeeeiiiiiiies e (49,170) |....... (49,170) . 01/01/2034 . |1.E FE ....
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr Goldman Sachs & Company

..167593-A4-4 |Lien-Ser B 5.000% 01/01/35 ... P . 03/01/2023 . | .. . ..3,674,8%5 |........ 3,500,000 |........ 4,040,890 |.... ee(9,852) [ e (9,852) [ e 3,737,152 |.. (62,257) . 01/01/2035 . |1.E FE ....
FHLMC Gold PC Pool #D62882 7.0

CBI2BF2FX8 | i [ . 03/01/2023 . [Paydomn .....coceveeeeeiinis foereeiiiiiieneeei feeee 1571 [ 167 1,830 [ 1,858 [ | 13 | o 13 | o BT i [ o e 18 |. 08/15/2025 . |1.A ........

FHLMC Gold PC Pool #1i30007  6.423% 08/15/28

CBI2BHIAGT | e [ . 03/01/2023 . |Paydoun ... . 08/15/2028 .
..3128NE-A5-9 | FHLMC Pool #1A0028  4.743% 10/25/35 . U . 03/01/2023 . |Paydown ... . 10/25/2035 .
..312015-UF-6 | FHLMC REMIC Ser 1504 Z  7.000% 05/15/23 .... |....... . 03/01/2023 . |Paydoun ... . 05/15/2023 .
..313205-6B-3 |FHLMC Pool #SB80B6  1.500% 08/25/35 ......... |.eeeen . 03/01/2023 . |Paydown ... . . 08/25/2035 .
..313205-60-9 |FHLMC Pool #SB8068  1.500% 10/25/35 ......... |....... . 03/01/2023 . |Paydoun ... 167,320 . . . 10/25/2035 .
..313206-BY-5 | FHLMC Pool SB8155  3.000% 05/25/37 .........e. | eeeenes . 03/01/2023 . |Paydown ... .... 100,567 100,567 |.. . 05/25/2037 .
..313206-CC-2 |FHLMC Pool #SB8167 ~ 2.000% 07/25/37 ......... |..ccc.. . 03/01/2023 . |Paydoun ... ... 411,760 411,760 |.. . 07/25/2037 .
.. 3132DN-RC-9 | FHLMC Pool #3D1383  2.000% 02/25/52 . 03/01/2023 . | Paydoun ..142,090 .142,090 . 02/25/2052 .
..31320W-A6-0 | FHLMC Pool #3D8129  2.500% 02/25/51 . 03/01/2023 . | Paydoun ..102,736 . 02/25/2051 .
..313200-BC-6 | FHLMC Pool #3D8135 2.500% 03/25/51 . 03/01/2023 . | Paydoun ..329,075 . 03/25/2051 .
..313200-C7-6 | FHLMC Pool #3D8194  2.500% 02/25/52 ......... |....... . 03/01/2023 . |Paydoun ... 161,325 . 02/25/2052 .
..313200-CT-8 | FHLMC Pool #3D8182  2.000% 12/25/51 ......e. |eeeees . 03/01/2023 . |Paydown ... ..173,703 . 12/25/2051 .
.. 31320W-DH-3 | FHLMC Pool #3D8204  2.000% 04/25/52 ......... |....... . 03/01/2023 . [Paydoun ... ...80,374 . 04/25/2052 .
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..313200-DS-9 | FHLMC Pool #8D8213 ~ 3.000% 05/25/52 ......... [....... . 03/01/2023 . | Paydoun ... ... 12,044 ... 12,944 PR (Ve 1+ U RN 1,955 |. ...1,055 |... .. 12,944 |.. . 05/25/2052 . [1.A ........
..3132DW-DT-7 |FHLMC Pool #8D8214  3.500% 05/25/52 ......... [....... . 03/01/2023 . | Paydoun ... ... 32,782 ...32,782 .28,850 |oeviiiiiiiiiiins [ 3,032 |. ..32,782 |.. . 06/25/2052 . [1.A ........
..3132DW-E5-8 |FHLMC Pool #8D8256 4.000% 10/01/52 ......... [....... . 03/01/2023 . | Paydoun ... LATH | e, 1,861 .146,602 |.. . 10/01/2052 . [1.A ........
..3132DW-E7-4 |FHLMC Pool #8D8258  5.000% 10/25/52 ......... [....... . 03/01/2023 . |Paydoun .......oooovviiinnns |oevnenninnnnnnnnnnns |oennnn 119,468 [l 119,468 |l 115,007 (...l 115,024 [ s 4,444 |, . 10/25/2082 . [1.A ........
..3132DW-ER-0 |FHLMC Pool #8D8244  4.000% 09/25/52 ......... [....... . 03/01/2023 . |Paydoun ......cooeeeeiieiins |eveiinininiininns | 56,426 |l 56,426 |l 54,885 [l BABAT [ e 1,579 |. . 09/25/2052 . [1.A ........
..3132DW-ET-6 | FHLMC Pool# SD8246  5.000% 09/25/52 ......... [....... . 03/01/2023 . |Paydown .......cooevvviinnns |oevennininnninnnnns |oennnnn.. 56,490 [l 56,490 |l 55,448 fLiiiiinnnn 85,483 [ s 1,037 |. . 09/25/2052 . [1.A ........
..3132GK-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 ......... [....... . 03/01/2023 . | Paydoun ... ... (9,087) ] . 11/15/2041 . [1.A ........
..31326L-XT-6 |FGLMC Pool #Q05490  3.500% 01/15/42 ......... [....... . 03/01/2023 . | Paydoun ... ....(2,5%) |. . 01/15/2042 . (1.A ........
..3132GR-AS-0 |FGLMC Pool #Q06017 ~ 3.500% 02/15/42 ......... [....... . 03/01/2023 . | Paydoun ... ....(3,463) |. . 02/15/2042 . (1.A ........
..3132GR-ZW-4 | FGLMC Pool #Q06757  3.500% 03/15/42 . 03/01/2023 . |Paydown ... (588) | . 03/15/2042 . [1.A .
..31326T-GV-3 | FHLMC Pool #Q08012  3.500% 04/15/42 . 03/01/2023 . |Paydown (4,156) | . 04/15/2042 . [1.A .
..31326T-JE-8 |FHLMC Pool #Q08061  3.500% 05/15/42 . 03/01/2023 . | Paydoun ... . 06/15/2042 . [1.A ........
FHLMC Gold PC Pool #C80131  6.000% 03/15/24
B KX = B P [P . 03/01/2023 . | Paydoun ... . 03/15/2024 . [1.A ........
..3133BE-VR-1 |FHLMC Pool #QE5124  5.000% 07/01/52 . . . |- 03/01/2023 . |Paydoun ... ..(2,304) |... . 07/01/2052 . [1.A ........
..3133KM-MQ-5 |FHLMC Pool# RA5767  2.500% 09/25/51 ......... . |- 03/01/2023 . | Paydoun ... 11,218 ... . 09/25/2051 . [1.A ........
..3133T3-KF-4 |FHLMC REMIC Ser 1628-KZ  6.250% 12/15/23 ... 03/01/2023 . |Paydown . 12/15/2023 . [1.A .
..313373-02-7 |FHLMC REMIC Ser 1674-Z  6.750% 02/15/24 .. 03/01/2023 . |Paydown . 02/15/2024 . [1.A .
..3133T3-X8-6 |FHLMC REMIC Ser 1683 Z  6.500% 02/15/24 .. 03/01/2023 . |Paydown . 02/15/2024 . [1.A .
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |....... . 03/01/2023 . | Paydoun ... . 04/15/2026 . [1.A ........
..3133TA-C0-3 |FHLMC REMIC Ser 1967-BA  7.000% 06/17/27 .. |....... . 03/01/2023 . | Paydown . 06/17/2027 . [1.A ........
FHLMC Structured Ser 2008 M 7.000% 11/20/27
..3133TC-6P-8 |... 03/01/2023 . |Paydown . 11/20/2027 . (1.
.. 31342A-P4-5 |FHLMC Pool #780443  2.645% 03/25/33 . 03/01/2023 . |Paydown . 03/25/2033 . (1.
..31350B-DN-4 | FNMA REMIC Ser 1993-115G  5.500% 07/25/23 .. 03/01/2023 . |Paydown . 07/25/2023 . (1.
..31359B-ZK-6 | FNMA REMIC Ser 1993-119GA  6.500% 07/25/23 03/01/2023 . |Paydown . 07/25/2023 . (1.
..31359Q-L0-5 |FNMA REMIC Ser 1997-63 ZA  6.500% 09/18/27 |....... . 03/01/2023 . | Paydoun ... . 09/18/2027 . (1.
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L B135V-BH-5 | 10/17/38 ..evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniinn [ . 03/01/2023 . | Paydoun ... . . . 10/17/2038 .
..31381H-TQ-9 |FNMA DUS Pool #461459  5.450% 11/26/23 ...... [....... . 03/01/2023 . | Paydoun ... .36 ). . 11/25/2023 .
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 03/01/2023 . | Paydoun ... . (1,551) ... . 01/25/2028 .
..3138A8-D6-0 |FNMA Pool #AH6424  4.000% 02/25/41 .. [ [ . 03/01/2023 . | Paydoun ... . (292) |... . 02/25/2041 .
..3138A8-F4-3 |FNMA Pool #AH6486  4.000% 03/25/41 .......... [....... . 03/01/2023 . | Paydoun ... . 03/25/2041 .
..3138A8-JE-7 |FNMA Pool #AHB560  4.000% 02/25/41 .......... [....... . 03/01/2023 . | Paydoun ... . 02/25/2041 .
..3138AE-J8-7 |FNMA Pool #A11186  4.000% 04/25/41 .......... [....... . 03/01/2023 . | Paydoun ... . 04/25/2041 .
..3138EA-MJ-3 | FNMA Pool #AK5760  3.000% 04/25/42 .. 03/01/2023 . |Paydown . 04/25/2042 .
..3138M8-AH-6 | FNMA Pool #AP4507  3.000% 09/25/42 03/01/2023 . |Paydown . 09/25/2042 .
..3138MC-3U-6 |FNMA Pool #AP8910  3.500% 10/25/42 03/01/2023 . |Paydown . 10/25/2042 .
..313819-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 ........... [....... . 03/01/2023 . | Paydoun ... . 08/25/2043 .
..3138WE-VB-2 |FNMA Pool #AS5109  3.500% 06/25/45 ........... [....... . 03/01/2023 . | Paydoun ... . 06/25/2045 .
..3138WF-B6-2 |FNMA Pool #AS5460  3.500% 07/25/45 ........... |..ccc. . 03/01/2023 . | Paydoun ... . 07/25/2045 .
..3138WF-NY-8 | FNMA Pool #AS5806  3.000% 09/25/45 ........... [....... . 03/01/2023 . | Paydoun ... . 09/25/2045 .
..3138WW-BR-9 |FNMA Pool #AT8147 ~ 3.000% 07/25/43 .......... [....... . 03/01/2023 . | Paydoun ... . 07/25/2043 .
..3138X0-Y5-1 |FNMA Pool #AU1631  3.000% 07/25/43 .......... [....... . 03/01/2023 . | Paydoun ... . 07/25/2043 .
..3138X2-VU-5 |FNMA Pool #AU3326  3.500% 07/25/43 ........... [....... . 03/01/2023 . | Paydoun ... . 07/25/2043 .
..3138X3-CJ-9 |FNMA Pool #AU3672 3.500% 07/25/43 ........... |....... . 03/01/2023 . | Paydown . 07/25/2043 .
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..3138X3-EJ-7 |FNMA Pool #AU3736  3.000% 08/25/43 .. . 03/01/2023 . |Paydoun ......cooeeevviinins |ovnnnnnnnnnnnnnnnns o 117,443 [ 117,448 | 113,754 [ 114,148 [ s 3,294 |. ...3,204 |... . 08/25/2043 . [1.A ........
..3138YG-XE-7 |FNMA Pool #AY3376  3.500% 04/25/45 .. . 03/01/2023 . | Paydoun ... ... (1,351) ] . (1,351) ... . 04/25/2045 . [1.A ........
..3138YH-U2-4 |FNMA Pool #AY4200  3.000% 05/25/45 .. . 03/01/2023 . | Paydoun ... ... (226) | . 05/25/2045 . [1.A ........
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 .. . 03/01/2023 . | Paydoun ... ... (26) ) . 06/25/2045 . [1.A ........
..3138YP-A2-8 | FNMA Pool #AY9024  3.000% 05/25/45 .. . 03/01/2023 . | Paydoun ... ....(4,124) ] . 05/25/2045 . [1.A ........
..3138YV-KL-2 |FNMA Pool #AZ3898  3.000% 05/25/45 .. . 03/01/2023 . | Paydoun ... ....(2,745) | . 06/25/2045 . [1.A ........
..3138YY-DT-7 |FNMA Pool #AZ6413  3.000% 11/25/45 .......... [....... . 03/01/2023 . | Paydoun ... ... (542) | . 11/25/2045 . [1.A ........
..313920-XA-3 | FNMA REMIC Ser 2001-47 ZK  6.500% 09/25/31 |....... . 03/01/2023 . | Paydoun ... . 09/25/2031 . [1.A ........
FNMA REMIC Ser 2001-Wi2 CI AF6  6.589%
313920-XZ-8 | 10/25/31 oo [ . 03/01/2023 . |Paydown .......oooeveeiiiies Joeniiiiiiiinis e 895 [o.iiiiiinnns 895 ...l 21 L N (73] R RSN (2] R R L Y S N 10 |. 10/25/2031 . |1.A ........
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
LB1B92R-YX-3 [ e | . 03/01/2023 . |Paydown .......cooeeeeiiiins foeniiiiiniiiens e 6,745 |oeeiiiennns 6,745 |............. 6,709 |............. (TR L PO A 2 0 PO AN 2 20 PO A Lo T O S N 68 . 08/15/2032 . |1.A ........
FNMA REMIC Ser 2003-38 CI MP  5.500%
.. 31393A-2V-8 | 06/25/23 ...euviiin [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 12,636 |[...oevennee 12,636 |............ 12,920 |............ L O N LV PO A LU PO R 12,636 [ovvvvvvvnnnnnnns fonnnniiiiiiis fo e 105 . 05/25/2023 . |1.A ........
FNMA REMIC Tr Ser 2003-W6 1A41  5.398%
L. 31393B-T4-7 | 10/25/42 oo [ . 03/01/2023 . |Paydoun .......cooeveiieiins Jeeiiiieniiies e, 271,233 | 27,233 |oeeeeienns 27,445 |.....oeee. R T R U (23 S RN (23 SR RN X < R O O 251 |. 10/25/2042 . (1.A ........
FHLMC REMIC Ser 2773 CI CD  4.500% 04/15/24
B K U [Fs . 03/01/2023 . | Paydoun ... . 04/15/2024 .
..31408G-KD-8 |FNMA Pool #850892 5.000% 10/01/35 .......... [....... . 03/01/2023 . | Paydoun ... . 10/01/2035 .
..31408J-BM-2 | FNMA Pool #852444  5.000% 10/01/35 ....evvvvns [oeeennn . 03/01/2023 . | Paydoun ... . 10/01/2035 .
..31409Y-L6-2 |FNMA Pool #882449  5.000% 01/25/36 ......eeevn [oeennn . 03/01/2023 . | Paydoun ... . 01/25/2036 .
..3140E6-WA-6 | FNMA Pool #BA2440  3.000% 11/25/45 ........... [.eeeees . 03/01/2023 . | Paydoun ... . 11/25/2045 .
..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/45 .......... [....... . 03/01/2023 . | Paydoun ... . 11/25/2045 .
..3140H5-JW-2 | FNMA Pool #BJ3876  3.000% 01/25/48 .......... [....... . 03/01/2023 . | Paydoun ... . . 01/25/2048 .
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .......... [....... . 03/01/2023 . | Paydoun ... ....55,099 . 05/25/2048 .
..3140J5-LM-9 | FNMA Pool #BM1231 ~ 3.500% 11/25/31 .......... [....... . 03/01/2023 . | Paydoun ... e e 851,122 . . . 11/25/2031 .
..3140KD-BK-5 |FNMA Pool #BP5441  3.000% 06/25/50 03/01/2023 . |Paydown K .. 310,165 ..326,155 |. .310,165 . 06/25/2050 .
..3140KD-LJ-7 |FNVA Pool #BP5728  2.500% 06/25/50 03/01/2023 . |Paydown K .. 194,067 ..200,875 .194,067 . 06/25/2050 .
..3140MK-FT-4 | FNMA Pool #BV5577  2.500% 05/25/52 03/01/2023 . [Paydown ........cceevvvvvens Jovvvveeiiiieiiiieins feveeennn 99,367 [onnnnnnnnnn 99,367 [onennnnnnnnn86,961 [oiiiiiiiiiininnes . 05/25/2052 .
..3140MM-U5-5 | FNMA Pool# BV7803  3.000% 06/01/52 .. . |. 03/01/2023 . | Paydown . 06/01/2052 .
.. 3140MS-N-3 | FNMA Pool # BW1295  3.500% 10/25/52 . «eeee.. |- 03/0172023 . | Paydown . 10/25/2052 .
..3140Q8-3K-9 | FNMA Pool #CA1701  4.000% 05/25/48 .......... [....... . 03/01/2023 . | Paydoun ... . 056/25/2048 .
..31400N-MM-1 | FNMA Pool #CB3063  2.500% 03/25/52 ........... [....... . 03/01/2023 . | Paydoun ... . 03/25/2052 .
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 .......... [....... . 03/01/2023 . | Paydoun ... . 01/25/2051 .
..3140XG-5K-1 |FNMA Pool #FS1749  2.500% 04/25/52 ........... [....... . 03/01/2023 . | Paydoun ... . 04/25/2052 .
..3140XG-U9-8 |FNMA Pool #FS1507 ~ 3.000% 02/25/52 .........ev [eeeenn . 03/01/2023 . | Paydoun ... . 02/25/2052 .
..3140XG-UA-5 |FN Pool #FS1476  3.000% 03/25/52 .......cccee [oeeenn . 03/01/2023 . | Paydoun ... . 03/25/2052 .
..3140XG-WN-5 |FNMA Pool# FS1552  2.500% 11/25/51 03/01/2023 . |Paydown . 11/25/2051 .
..3140XG-ZN-2 |FN Pool #FS1648  2.500% 01/25/52 .. 03/01/2023 . |Paydown . 01/25/2052 .
..3140XH-HS-9 | FNVA Pool #FS2040  2.000% 02/25/52 03/01/2023 . |Paydown . 107,762 107,762 . 02/25/2052 .
..3140XH-HT-7 |FNMA Pool #FS2041  2.000% 08/25/51 .. 03/01/2023 . |Paydown ..282,200 .282,200 . 08/25/2051 .
..3140XH-Y7-6 | FNMA Pool# FS2533  2.000% 07/25/52 03/01/2023 . |Paydown ..120,036 .120,036 . 07/25/2082 .
..3140XJ-DK-6 |FNMA Pool #FS2805  2.500% 09/25/52 ........... [....... . 03/01/2023 . | Paydoun ... .. 100,146 100,146 |.. . 09/25/2052 .
..314120-TB-2 | FNMA Pool #937146  6.500% 05/25/37 ......cvvns [eennn . 03/01/2023 . | Paydoun ... . 06/25/2037 .
..31413H-G3-6 | FNMA Pool #945818  6.000% 07/25/37 .......... [....... . 03/01/2023 . | Paydoun ... . 07/25/2037 .
..31417D-LN-1 |FNMA Pool #AB6632  3.500% 10/25/42 ........... [....... . 03/01/2023 . | Paydoun ... . 10/25/2042 .
..31418B-SY-3 |FNMA Pool # MA2334 3.500% 07/25/45 ......... [....... . 03/01/2023 . | Paydoun ... . 07/25/2045 .




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

€603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31418C-T9-5 |FNMA Pool #MA3275  3.000% 02/25/48 .. . 03/01/2023 . |Paydoun .......cooeeeeieeies |eveiinnniniinnns e 60,826 |............60,826 |............58,990 [............59,013 [.ccoiiiiiiiis it 1,813 |. . 02/25/2048 . [1.A ........
..31418C-XN-9 | FNMA Pool #MA3384  4.000% 06/25/48 .. . 03/01/2023 . | Paydoun ... ....(2,514)|. . 06/25/2048 . [1.A ........
..31418D-25-0 |FNMA Pool #MA4384  2.500% 07/25/36 .. . 03/01/2023 . |Paydoun ......oooeveeiiniins |ovnnnnnnninnnns Joeenn 97,002 [onninnnnnn 97,092 i 91,768 o 91,907 [ s 5,186 |. . 07/25/2036 . [1.A ........
..31418D-CA-8 |FNMA Pool #MA3664  4.000% 05/25/49 .. . 03/01/2023 . | Paydoun ... . (477 ). . 06/25/2049 . [1.A ........
..31418D-CB-6 |FNMA Pool #MA3665  4.500% 05/25/49 .. . 03/01/2023 . | Paydoun ... . ... (5,714)]. . 05/25/2049 . [1.A ........
..31418D-WR-9 | FNMA Pool #MA4255  2.000% 02/25/51 .. . 03/01/2023 . | Paydoun ... 109,851 113,331 |.... ....(3,372) | . 02/25/2051 . [1.A ........
..31418D-XJ-6 | FNMA Pool #MA4280  1.500% 03/25/51 .. . 03/01/2023 . | Paydoun ... 113,476 L 111,086 | 112,042 [ [ 1,434 |. . 03/25/2051 . [1.A ........
..31418D-XL-1 |FNMA Pool #MA4282  2.500% 03/25/51 .. . 03/01/2023 . | Paydoun ... 152,570 158,828 |.... ... (6,073) ] . 03/25/2051 . [1.A ........
..31418E-CU-2 |FNMA Pool #MA4582  2.000% 04/25/37 .. . 03/01/2023 . | Paydoun ... . 17,767 ). . 04/25/2087 . [1.A ........
..31418E-D5-6 |FNVA Pool #MA4623  2.500% 06/25/52 03/01/2023 . |Paydown .15,991 . 06/25/2052 . [1.A .
..31418E-D8-0 |FNMA Pool #MA4626  4.000% 06/01/52 .. 03/01/2023 . |Paydown ..2,462 | . 06/01/2052 . [1.A .
..31418E-E3-0 |FNMA Pool #MA4653  3.000% 07/25/52 .. 03/01/2023 . |Paydown . 07/25/2082 . [1.A .
..31418E-E6-3 | FNMA Pool #MA4656  4.500% 07/01/52 .. . 03/01/2023 . | Paydoun ... . . 07/01/2052 . [1.A ........
..31418E-ES-5 |FNMA FN MA4644  4.000% 05/25/52 .............. [.eeeenn . 03/01/2023 . | Paydoun ... 143,283 |.... . 06/25/2052 . [1.A ........
..31418E-GK-0 |FNMA Pool #MA4701  4.500% 08/01/52 .......... [....... . 03/01/2023 . | Paydoun ... 240,910 |.... . 08/01/2052 . [1.A ........
..31418E-HJ-2 |FNMA Pool #MA4732 ~ 4.000% 09/01/52 .......... [.eeeeen . 03/01/2023 . | Paydoun ... 11,182 . . 09/01/2052 . [1.A ........
..31418E-HK-9 |FNMA Pool # MA4733  4.500% 09/25/52 ......... [....... . 03/01/2023 . | Paydoun ... . ... 13,432 |.... . 09/25/2052 . [1.A ........
..31418E-HP-8 |FNMA Pool #MA4737  5.000% 08/25/52 .......... [....o.. . 03/01/2023 . | Paydoun ... 151,839 163,677 |oevvveeeens . 08/25/2052 . [1.A ........
..31418E-J6-8 |FNMA Pool #MA4784  4.500% 10/01/52 .......... [....... . 03/01/2023 . | Paydoun ... .. 178,010 |.......... 178,001 |[.... . 10/01/2052 . [1.A ........
..31418E-KS-8 |FNMA Pool #MA4804 ~ 4.000% 11/25/52 .......... [....... . 03/01/2023 . | Paydoun ... ...62,218 |.... . 11/25/2082 . [1.A ........
..31418E-KT-6 |FNMA Pool #MA4805  4.500% 11/25/52 03/01/2023 . |Paydown 64,708 |. . 11/25/2052 . (1.
..31418E-LY-4 |FNVA Pool #MA4842  5.500% 11/25/52 03/01/2023 . |Paydown ..135,285 |. . 11/25/2052 . (1.
..31419B-BF-1 |FNMA Pool #AE0937  3.500% 02/25/41 03/01/2023 . |Paydown .8,081 |. . 02/25/2041 . (1.
..31419B-CT-0 |FNMA Pool #AE0981 ~ 3.500% 03/25/41 .. . |. 03/01/2023 . | Paydown 47,374 | . 03/25/2041 . (1.
..31419J-SC-3 |FNMA Pool #AE7714  3.500% 11/25/40 .. «eeee.. |- 03/0172023 . | Paydown 23,386 |. . 11/25/2040 . (1.
..31419L-3D-3 |FNMA Pool #AE9795  3.500% 11/25/40 .. JU [ . 03/01/2023 . | Paydoun ... ...63,169 |.... . 11/25/2040 . (1.
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 |Ser B 2.550% 01/01/43 ....oovvvvrrrrnniiiiiniins [ eeenn . 03/01/2023 . | Various .....ccceeevvnnnnn foeveeennennnnnnennns Joeen 101,190 | 101,190 ).eeeelll 101,190 | (0 1 O N . 01/01/2043 . [1.A FE ....
I11inois Mun Elec Agy Supp Rev Ref Ser A JP Morgan Securities LLC
.. 452024-HY-1 15.000% 02/01/30 ....evvvvrvvvvnrnnnnrnnnnnnnnnnnnnns [ eeeeen . 03/23/2023 . | .. . ..6,283,320 |........ 6,000,000 |........ 6,966,240 |........6,273,201 [.ccuiiiinnnn [oeeenn (23,812) | L (28,812) | i 6,249,388 |.. .33,932 |.... . 02/01/2030 . (1.E FE ....
Indiana St Fin Auth Hwy Rev Re
.. 45470R-CX-2 15.000% 06/01/29 .....evvvvvvvrvrnrrnnnnnnnninnnninns [ eeeeen . 02/16/2023 . |C0 vooveeeeeeieiieiiiiiieeees e | 11,378,300 |...... 10,000,000 |....... 13,215,000 |....... 11,725,623 [oovvvviiiiiininn oeeens (35,334) [covvvvnnnnnnnnnn foeeenn (35,334) [cvvvvvrnnnnnnnnn foreenn 11,690,289 [..ocooeeeeeeenns |oenns (311,989) |...... (311,989) . 06/01/2029 . (1.B FE ....
Lower Colo Riv Auth TX Rev Jr Lien Seventh
..548100-3N-4 | Suppl Ser  4.750% 01/01/28 ... U PR . 01/01/2023 . | Various ... ..650,000 .... 650,000 695,183 |.......... 666,361 ... 666,361 (16,361) . 01/01/2028 . [1.E FE ....
Massachusetts Educ Fin Rev LBAS!
..57563R-NV-7 | Issue J  3.500% 07/01/33 ....oovvvvvvvvvvnnnnnnn [erreenn . 01/01/2023 . | Call 100.0000 ... foeeeiiiiiiiiiiiinn e 790,000 |.......... 790,000 |.......... 777,510 |........... 0 LI O O R (O R RN 781,436 |oooeeiiiiiiinns e 8,564 |.......e. 8,564 |............ 13,825 |. 07/01/2033 . [1.F FE ....
Michigan St Crossover Refund Ref-Gans Siebert Cisneros Shank &
..594612-DH-3 15.000% 03/15/26 .....cevvvvviriiiiiiiiiiiiiiiiiieins [ . 02/09/2023 . . ..5,377,980 |........ 5,000,000 |........ 6,348,100 |........5,477,542 |.....oooooeeees |t (747 | e (7371) [ s 5,460,371 (82,421) .. 102,778 |. 03/15/2026 . [1.F FE ....
Michigan St Crossover Refund Rev Bds  5.000%
..594612-DJ-9 | 03/15/27 oo [ . 02/09/2023 . | .evvviiiiininiinnnnninnninnins e | 6,610,380 |........ 6,000,000 |........ 7,664,220 |........ 6,703,879 |....cceeeeeeeees |oeeeen (19,035) |oeeeeeneniiiiins fernnnnn (19,088) [euniiiiiiiiiiins foeeenn 6,684,845 [....ccoeeeiiiins |oeenns (74,465) |....... (74,485) |........... 123,333 |. 03/15/2027 . |1.F FE ...
New Jersey St Hgr Ed Auth Rev LBASS Sr AMT
..646080-RG-8 |Ser 15-1A  4.000% 12/01/25 ...........cceeeeeee [ ernnn . 01/24/2023 . | Call 100.0000 ..... foereiiiiiiiiiiiin oo 585,000 [o.eeeeeens 585,000 |........... 590,979 [........... 586,388 |...ooooeiiiiiins |eeeeeienens (20 TR RN (44) [oovniiiiiiiiins oo 586,343 [o.evvvviiiniiinn fornnnnnns (1,343) |- (1,383) |.oeeeees 3,445 |. 12/01/2025 . |1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Sr AMT
..646080-RH-6 |Ser 15-1A  4.000% 12/01/26 ..........ccovveeeees [oeennn . 01/24/2023 . | Call 100.0000 ..... foereiiiiiiiiiiiin oo 630,000 |.......... 630,000 |.......... 630,000 |.......... Lo O O O (SRR R R 630,000 |oovvveiiiiiines fevvrrreieiiiinns feiiiiiiiiinn o, 3,710 |. 12/01/2026 . [1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SC-6 |Senior-Ser 1A 3.250% 12/01/28 ................ [..oees . 01/24/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiin e 250,000 [oveeerennes 250,000 |........... 247,235 |eeveennn 47,745 [oveniiiiins e 272 PO AN 272 PO R 247,766 |.oooeeeiiiiieens e 2,234 |.......... 2,234 [ 1,196 |. 12/01/2028 . [1.C FE ....

New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SD-4 | Senior-Ser 1A 3.250% 12/01/29 .....ccccevevie | eueees . 01/24/2023 . [Cal | 100.0000 ..oo. Joeoeveeriiiiiiiiins Joeinnes 200,000 |.......... 200,000 |........... 196,954 |........... 197,440 |oovveneiiiiies foeeiiiinnnns 2 | e, 2 | o, 197,460 |.oovveeeeeiinnns oveeenenns 2,540 |.......... 2,540 .o 957 ). 12/01/2029 . [1.C FE ....
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New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SE-2 [Senior-Ser 1A 3.250% 12/01/30 .....cevvvvvvees | uunnnns . 01/24/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiinn e 200,000 |...ceeeenn 200,000 |......eeens 196,332 |.ovvvvennns 196,844 |.ovvviiiiiiin Jovvininennens -2 F R, -2 FO R 196,866 [....ccevvvneiens foeriiinns 3,134 |.......... 3,134 | 957 |. 12/01/2030 . |1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SF-9 [Senior-Ser 1A 3.500% 12/01/31 ...ccvvvvvvivinn | unnnns . 01/24/2023 . | Call 100.0000 ..... .. 335,000 335,000 333,549 |...........333,734 |[.... .333,741 . 12/01/2031 . |1.C FE ....
New Jersey St Trans Fd Rev Fed Huy
..646136-2B-6 [Ser A-1  5.000% 06/15/27 ......ccvvvvvvverinnnnn | unnnns . 02/21/72023 . |Various .......cceeveeeeenns Joevenninnneniinninns founnn 25,934,259 |....... 24,700,000 |....... 27,579,071 |....... 25,929,987 [ooeiriiiiinns foennns (49,206) |..eevvvnneeiinnn ovennnn (49,206) |..eevvvnneeninnn ovennnn 25,880,781 [ooveeviiiinnns fonnens 53,478 |......... 53,478 |........... 233,278 |. 06/15/2027 . |1.G FE ....
New Jersey St Trans Fd Rev Fed Huy Reim Nt
..646136-2C-4 [Ser A-1  5.000% 06/15/28 ........cvvvvvvvivvnnnn | uunnnns . 02/22/2023 . |Various ........cceeeeeeeens foevvnnnnnnniinninns founen 12,626,040 |....... 12,000,000 |....... 13,323,566 |....... 12,561,191 [oeeiiiiiiiies s (287 FT RN (287 F RN 12,538,350 |..cevvvnniiiinnn [orvenns 87,690 |........ 87,690 |oeuunnnn. 115,000 |. 06/15/2028 . [1.G FE ....
Nor thern IL Mun Pwr Agy Rev Ref Ser A
..665250-C0-7 [4.000% 12/01/31 .oeeiiiiiiiiiiiiiiiiiiiinneciiiien | s . 02/13/2023 . |Hilltop Securities ..... |occoeorrrriiiininnns fooennns 3,513,742 |........ 3,420,000 |........ 3,807,896 |........ 3,581,418 |..ooovviiiiiiinn foeeinnnnn (4,855) |vvvvenniiiiinnn Jovnnnnnns (38155571 PR N 3,576,564 |.......coveeeeee foeenns (62,822) |....... (62,822) |...cevvnnnn 28,120 |. 12/01/2031 .|1.G FE ....
Nor thern IL Mun Pwr Agy Rev Ref Ser A
..665250-CR-5 [4.000% 12/01/32 ..evvvvviiiiiiiiiiiiiiiniiinieiiinn | s . 02/13/2023 . |Hilltop Securities ..... |ocvvevriiriiinnns Jounnen 3,080,070 |........ 3,000,000 |........ 3,326,130 |........ 3,135,910 |oovvvviniiiiinn oeeinnnn (V- A N (4,084) |.eevvenniiiiinn Jovennnnn 3,131,826 |oevveeiiiiiinn |oveene (51,756) |....... (51,756) [cuvnnrnnnnne 24,667 |. 12/01/2032 . |1.G FE ....
Nor thern IL Mun Pwr Agy Rev Ref Ser A
..665250-CS-3 [4.000% 12/01/33 ..evvveiiiiiiiiiiiiiiiniiinieiiinn | s . 02/13/2023 . |Citigroup wovvvenvvvvevnnnn Jovvnnnieeiiiiinnes fonnns 3,636,564 |........ 3,580,000 |........ 3,952,392 |........ 3,736,411 | e (4,666) [.cooevvvnnnenes forrenes (4,666) [.coovvvvnnnens forreees 3,730,745 [..oovvvvnienens foennns (94,181) |....... (94,181) [cunnvnnnnnee 29,436 |. 12/01/2033 . [1.G FE ....
Oklahoma ST Dev Fin Auth Sr Nt 4.285% Redenption 100.0000
..678908-3Z-5 [02/01/34 ..evvvnriiiiiiiiiiiiiiiiiiieeecriieeeen | s . 02/01/2023 . | .. .. 221,375 221,375 221,375 |...........221,375 |.... .221,375 |.. . 02/01/2034 . |1.A FE ....
Pennsylvania pl
.. 709221-UY-9 [5.000% 12/01/31 .oeeviiiiiiiiiiiiiiiiiineeceiinnn | s . 03/29/2023 . |Merrill Lynch ....ccovvns Jovvvvnnnniiininns fovnen 10,675,500 |...... 10,000,000 |....... 12,325,900 |....... 10,957,748 [oeeoviiviiinns fonnnns (57,277) [evveeiiiinnnns s (57,277) [eveeiiiiinnns s 10,900,471 [oooevivenieeees foenns (224,971) |...... (224,971) |.......... 166,667 |. 12/01/2031 . |1.F FE ....
Pennsylvania St Tpk Commn Rev Ref Sub Ser B RBC Capital Markets LLC
..709221-UZ-6 [5.000% 12/01/32 ..eevvuiiiiininnniiiiiiiiiniiiiins | nnnens . 03/29/2023 . | eeuiiiiiiiiiiiieeeiiiiieeees i |eeeens 6,948,677 |........ 6,445,000 |........ 7,911,238 |........ 7,049,644 |....ieiiiinn [ (36,128) |ovveneiiiinnnnns founnnns (36,128) |vvveniiiiinnnns Jouunnnns 7,013,517 |oovvveiiiiiiiinn oveenns (64,840) |....... (64,840) |.......... 107,417 |. 12/01/2032 . [1.F FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 130,428,183 123,839,271 139,920,357 131,294,714 (92,755) (92,755) 131,397,935 (969,752) (969,752) 1,714,925 XXX XXX
Stillwater Mining Co Sr Nt ~ 4.000% 11/16/26
. 000000-00-0 [ .evvvunnerrrrrninieeiiinineeerreie e eernieeeeenn | s . 02/22/2023 . |Direct ..ooeeeeiiiiieieeen e s 178,500 |.......... 200,000 |oeeerennnns 191,500 |oeeeunnnnns 176,649 |......... 16,29 |..oeenneeene LT IO ISR 16,538 [oeeeeeeiiiiies e 193,186 |ovvveeeeeennnns [eeennns (14,686) |....... (14,686) [......cccvn.. 2,156 |. 11/16/2026 . |3.B FE ....
JBS USA/Food/Finance Sr Nt~ 3.000% 05/15/32
. 000000-00-0 [ .evvvunnerrrrrninieeiiinineeerreie e eernieeeeenn | s . 03/15/2023 . |Various ......ccceeeueeeeeee foeeemmminneeeennnins Jounnns 1,407,775 |........ 1,860,000 |........ 1,469,688 |........ 1,480,722 |oeeeeeeeeeeenns s 5,917 |oeeeeiiiieeiis s 5,917 |oeeeiiiiieiins eeeennnn 1,486,639 |oeeeeeeeeeins oeeenns (78,864) |....... (78,864) [ 18,089 |. 05/15/2032 . [2.C FE ....
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 3 CI M1 5.902% 09/15/33 ..cevvveeeeeeeennees | . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 49,770 |........... 155,891 |........... 121,483 |........... 121,483 |oeeeeiiiiiiieies Jeemnieieeeens Joeeerniieeeeee e e s 121,483 |oveeeeeeceiis eeennns (71,713) |....... (VATAK) N A 401 |. 09/15/2033 . |1.A FM ....
AEP Texas Inc AEP TEXAS INC ~ 4.700% 05/15/32
L00108W-AP-5 [ .evvriniiiiiiiiee s | s . 03/02/2023 . |Various ......ccceeeuaeeeeee foeemmmminneeeennnnns Jounnns 4,682,100 |........ 5,000,000 |........ 4,985,800 |........ 4,986,483 |..ccovviiiieien feeeeniins 204 |oeeeeiiiiieeen s P\ ISP IEPURN 4,986,688 |......coveeeeenn |oeenn (304,588) |...... (304,588) |..cevnnnnnen 72,458 |. 05/15/2032 . |2.A FE ....
AEP Texas North Company Sr Nt Ser C  3.090%
..0010EQ-A#-3 [02/28/23 ..ceeveeeeeeeeeeeee e eeeeneneeeee | s . 02/28/2023 . |Maturity ....ccoevniiiieee Joeemniieeeeeeiees e 14,000,000 |....... 14,000,000 |....... 14,378,140 |....... 14,040,130 [oeeeveeennnns s (40,130) [ovvmeeeeemnnas feunnnns (IR 1) R 14,000,000 |[-ooeeeemmiieee [ e e 216,300 |. 02/28/2023 . |2.A ........
AEP Texas Central Trans Fund LBASS Ser 2019-1
..00115B-AA-5 [CI A1 2.056% 02/01/27 ...ooeeeeeeiieeeeeennees | s . 02/01/2023 . |Paydomn ..ccevvueeeerennnnn foeeemnieeeeeeiies e 1,637,135 |........ 1,637,135 |........ 1,637,133 |........ 1,637,116 [ooeeieeeiiies [ LI PO PPN L1 PO 1,637,135 |eeeeecceiiies e e e 16,828 |. 02/01/2027 . [1.A FE ....
AMF Florence LLC Sr Sec Nt 3.210% 12/31/35 Redemption 100.0000
L001768-AA-4 [ .oovveniiiiiiiiieeeice s | . 03/31/2023 . | .. O ... 68,481 ...68,481 ...68,481 ...68,481 ..68,481 . 12/31/2035 . |2.CPL ....
Goldman Sachs & Company
..00287Y-BC-2 [Abbvie Inc Sr Nt 3.750% 11/14/23 .....cceees | unnnns L 02/15/2028 . | eeeeniiiiiiiieneeeiniinees e s 988,630 |........ 1,000,000 |........ 1,097,290 |........ 1,023,854 |oeeeeeeieeiinns eeninns (3,943) [-eeeeeveiineeee foeeeennnn (3,943) [oeeeeeeiinieeee o 1,019,911 |oiiiiiiiiis s (31,281) |....... (31,281) [ceeeeanee 9,688 |. 11/14/2023 . |2.A FE ....
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C
..00441X-AD-6 [4.995% 07/25/36 ....eeevvrueeeeeeemniieeeeeennees | s . 03/27/2023 . |Paydomn .cevveeeeeecennins Jeennieeeeenineee feeeeeeeens 31,671 oo 31,671 s 14,978 |oooeeennnnnns 9,584 |.......... 5,395 |........ 16,692 [oooeeeeeeeeiene foreeees 22,087 |oveeieeeeennns e [N N PO FOUPRR FOTPTRRR ISP 58 |. 07/25/2036 . |[1.A FM ....
ACE Securities Corp RMBS Ser 2006-SL1 CI A
..004421-VE-0 [5.165% 09/25/35 ...ceeevvreeeeeeeeniieeeeeennees | s . 03/27/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieeee feeeeeeeens 15,534 | 15,534 |....cceennnns 6,220 |oeeernnnnnnns 6,220 |oeeeeniiieeennn eenns 9,314 | s 9,314 | eeeenns 15,534 |oeeeeeiiiiiiiee e foeeenieeeeeeen Jeeeeeneeeeeee 53 |. 09/25/2035 . [1.A FM ...
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [5.745% 06/25/34 .....cevvveeeeeeceniieeeeeeeneees | s . 03/27/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieeee feeeeeeeens 49,620 |............ 49,620 |............ 45,402 |............ 48,745 |.ooeeeiiieiieen Jeeeeeins 74T PO 74T PO 49,620 [.ooeeeveniieeee oo e e 302 |. 06/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 [8CB CI A1 5.500% 05/25/37 .....eeveevennnaaes | aennnns . 03/01/2023 . |Paydomn .ceevuuneeeeeennis Joeeeniieeeeeeniees e 6,048 |....coonnnnnn 6,203 |eeerinanns 5,288 |oeeeeennnnnns 3,489 |.......... 1,799 | e e 1,799 | o 5,288 |eeeeiiiiiiieee [oeeeeiinnnns 761 [ 761 |oeeeeeeeinnnnns 67 |. 05/25/2037 . |[1.A FM ....
..023135-All-6 | Amazon.com Inc Sr Nt~ 2.400% 02/22/23 ....... |....... . 02/22/2023 . |Maturity ....oooovvnieninns Jovvnniinniiiiii e 4,000,000 |........ 4,000,000 |........ 3,995,577 |........ 3,999,863 [....oovvvvininns forriiiiinnns 74 O RN 137 [ s 4,000,000 [orereriennnns fooennriiiiniens [ e 48,000 |. 02/22/2023 . |1.D FE ....
American Airlines Pass Through EETC Ser 2018- Redemption 100.0000
..02376*-AA-0 [CI A 4.140% 06/15/27 ...evvvvviinnniiniiiinnns | s L 01/13/2023 . | eeeeeeeeeiiieeeeeiieeees i e 14 [ L L PO L L PO O O O N O R R . 06/15/2027 . |1.F PL ....
American Airlines Inc LBASS EETC Ser 2017-1 Redemption 100.0000

..023761-AA-7 |CI AA 3.650% 08/15/30 .....cooovvnunnnnnnnnnnnn [oenennn . 02/15/2023 . | uvveiiiniiiiiiiiiiiiiiiiiiiee e e, 13,158 [..cneeee. 13,158 |...ooee... 13,750 ..ot 13,660 fouvvreeiiiiiinn e (502) forvereeriaiinns oweiinns (502) forvreeiiiiiiins v 13,158 |ooveeeeiiiiees foovniiieiiiiies o foviiiieiiins 240 |. 08/15/2030 . |2.A FE ....
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Amer Airline PTC Ser 21-1B PTT  3.950% Redemption 100.0000
..02376L-AA-3 [01/11/32 wevveiiiiiiiiiiiiiiiiienccenieeeeen | s L 0171172023 | eeeeeeeeeeieeeeeieeees i e 225,000 |........... 225,000 |........... 225,281 |....ceeeenn 179,985 |......... 45,253 [..ooeinnns (515 PO R 45,016 oo e 7 O P 4,444 {.01/11/2032 . |3.A FE ....
American Airlines Inc LBASS EETC Ser 2016-1 Redemption 100.0000
..02376U-AA-3 [Ser AR 3.575% 01/15/28 ..oovvvvviviininnniniinn | s L 01/15/2023 . | eeeeeeieeiieeeeieeeees i e 25,525 |[..cccunnnen 25,525 |oeiiieinns 26,036 |............ 25,921 [ooiiiiiiis s () PO N () PO 25,525 |ovvvvreinnnninns fonniniiiiiiin fo 456 |. 01/15/2028 . [2.A FE ....
American Airlines Inc LBASS EETC Ser 2013-1A Redemption 100.0000
..023772-AB-2 14.000% 07/15/25 ...covvvvviiiiiiiiiiiiiiiiiiiiiiiins oo L 01/15/2023 . | evvviniiiiiiiiiiiiiniiiiiiins e | 116,415 [........... 116,415 |........... 110,583 |...........100,213 ... 14,475 [0ini2,028 [ooeeeeiiiiiiiiss | 16,203 |eeeeiiiiiiiinns foviinnnnns 116,415 . 07/15/2025 . [4.C FE ....
American Airlines Inc Secured Ser AA  3.150%
02377L-AA=2 | 08/15/33 oo [ . 02/15/2023 . | Various ......cceeevviiinnn foeveeeennneiinnnnnns Joeeeennns 208,579 |........... 208,579 [....eeeeee. 205,648 |...........206,070 [..ccccoeeiiiiess |oereeennnn2,590 | 2,510 i o 208,579 . 08/15/2033 . [2.A FE ....
American Airlines Inc LBASS EETC Ser 2013-2
..02377U-AB-0 |4.950% 01/15/23 .coeeeeeeeeeeeeeeeieeeeeeee [ . 01/15/2023 . | Various ......cceeevviiinnn foeveeeeneiiinnnnnnns foeees 3,016,873 |........ 3,016,873 |........ 3,042,535 |........3,004,875 |........ 12,177 |[eeevvennns (179) [ounnnnnnniinins [ 11,008 | s 3,016,873 |.. . 01/15/2023 . 3.B FE ....
Amer ican Homes 4 Ren
..02665U-AA-3 |A  3.786% 10/17/36 ...oevvvvvvrrriririiiiiiiiiinns oo . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 28,987 [ovevnnnnnnn 28,987 |.ocounnnne 30,537 |.ooeeennnn A RSTE T PO RN (2150 S AR (2150 S AR P Y O O R N 195 . 10/17/2036 . |1.A FE ...
American Homes 4 Rent RMBS Ser 2014-SFR3 CI A
..02665X-AA-7 |3.678% 12/17/36 ....evvvvvvvvrrrnnnnnnninniniiiiiins [ eeeeen . 03/01/2023 . | Paydoun ... . 12/17/2036 . [1.A FE ....

Amer ican Homes 4 Ren

..02666B-AA-4 |A  3.732% 10/17/52 wevevveeiiiriiiiiiiiiiiieees [ eeeeen . 03/01/2023 . [Paydoun ......cccevveeeeeins feevneiiiiiiinninin feee 31,809 foiii031,800 [l 34,613 [0 83,231 [ | (1,422) e e (1,422) [ 31,809 | e i e 207 |. 10/17/2052 . |1.A FE ....
AnchoragePermit Ctr Bldg Ls Tr CTL ~ 6.340% Redenption 100.0000

..033348-AA-7 |02/15/25 ...ovvviieiiiiiiiiieiiiiiee e [ eeeees L 03/15/2023 . [ eveeiieeeiieeeeiiees [ [ 75,250 |ooocoeneens 75,250 |oveeeennn. 75,250 |oeveeennnne FEY<</ N U AUUUTRROPUUR R N R R, 75,250 [ovveeeeeiiiiins foeriiiiiiineens o 797 | 02/15/2025 . (1.B ........
Angel Oak Mortgage Trust RMBS Series 2020-1

..03464R-AA-1 | CI AT 2.466% 12/25/59 ......cevvvveeiiiiininnes | eeeens . 03/01/2023 . [Paydoun ......ccevveeeriiin [oeveiiiiiiiiniiins [ 218,045 |........... 218,045 |........... 218,226 |........... AVAR: eI P R L1 R SN LI AP RN 218,045 [oevveiiiiiii | o e 799 |. 12/25/2089 . |1.A ........

..037833-BU-3 |Apple Inc Sr Nt 2.850% 02/23/23 .....cccceun | wveenns . 02/23/2023 . [Maturity ......oooovviiiins foneniiii e 10,000,000 |...... 10,000,000 |........ 9,989,300 |........ 9,999,789 |...oevieiiiiiin feeeiiies 241 o s 21 o e 10,000,000 |-..eevveeeneiiis feoreiiiiiiiiies i [ 142,500 |. 02/23/2023 . (1.B FE ....
Areit CRE Trust CMBS Ser 2022-CRE6 Cl A

..04002V-AA-9 |5.808% 01/16/37 ....oeeveiiiiiiiiieeiiiiiiieeeeees [ eeeeens . 01/17/2023 . [Paydoun .....cceeeeereiiiis foereeiiiiiiieeiis [ 32,198 | 32,19 |oeeiies 32,193 foeeiennes 32,193 [oeeeeiiiiiiiins oo o e e s 32,193 [ o o 136 |. 01/16/2037 . [1.A FE ....
Asset Backed Securities Corp RMBS Ser 1999-

..04541G-AL-6 |LB1 Cl B 8.028% 06/21/29 .....ceevveeeiinnns | eeeenn . 03/21/2023 . |Paydoun ... . 06/21/2029 . [1.A FM ...
Banc of America Mtg Securities RMBS Ser 2006-

..05950T-AF-2 |B Cl 4A1  3.611% 11/20/46 ......ceevveerecnins | eeeennn . 03/01/2023 . [Paydomn ......cceveeeeeiiie fooeeeiiiiiiieeii [ P T R 1,246 |............. 1,164 [ooeeiiiiiees 974 | 205 [oceeeeieiiiiis e foeeee 205 [oeeeeeiiiiiiies e 178 [ [ (1) R (385) [veeeeeiaiiiinns 8 |. 11/20/2046 . |1.A FM ....
Banc of America Mtg Securities RMBS Ser 2006-

..05950T-AF-2 |B Cl 4A1  3.611% 11/20/46 ......ceevvveerecins | eeeennn . 01/28/2023 . |Paydoun ... ... 1,476 ... 1,378 | 21,395 |.. . 11/20/2046 . |1.D FM ...
Banc of America Funding Corp RMB

..05951G-AV-4 |Cl 1A7  5.750% 03/25/37 .....cceevvreeiiciinnaes | veeens . 03/01/2023 . [Paydomn .....ccoceveeereenn foreeiiiiiiiieeeins e 6,963 |............. 9,540 |...eveennnn. 8,443 |............. 6,930 |.......... 1,608 | L FOUURRUUUUUTT RRTOR 1,612 | oo 8,542 | e (1,579) |........ (1,579) |- 125 |. 03/25/2037 . [1.A FM ....
Bank of America Corp Sub Nt ~ 4.200% 08/26/24

208051G-FH-7 | .oeeioiiiiiiiiiiiiie e [ . 01/17/2023 . [ Toronto Dominion ........ |eeeeeiicueeenennics feeeens 6,930,770 |........ 7,000,000 |........ 6,994,890 |........ 6,999,003 |.ocoiciiiiiaens feeiieeeeene 21 FOOORUUURT OO, P21 FOOUROUOUOURT PR 6,999,082 |.cciieiiiiiin e (68,262) |....... (68,262) |.......... 116,783 |. 08/26/2024 . |2.A FE ....
Banc of America Comm Mtg Tr CMBS Ser 2015-

..06054A-AV-1 |UBS7 CI ASB  3.429% 09/15/48 ........ccccuvvees | eveeenn . 03/01/2023 . [Paydoun .....ccceveeeieiiis foeeeiiiiiieeeeis feeeeee 285,743 |........... 285,743 |....oeeenn 242,812 |........... 236,804 ooooeiiiiiiiins o (1,061) freeeeiiiiees s (1,061) foeeeeeeiiiins oo 285,743 oeeeeiiiiiiies oo feeeeeeiiieees e 1,387 . 09/15/2048 . |1.A ........
Banc of America Comm Mtg Tr CMBS Ser 2016-

..06054M-AC-7 |UB10 CI ASB  3.019% 06/15/49 ......eeeveerecs | eveennn . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiieeeeeis e 287,709 |..cceeeenns 287,709 |........... 285,529 |........... 286,731 |ceeeeeeiiiiin feeeeeiies 78 | [ 78 |oiiieeeieee [ 287,700 [oeeveeeeiiiiii Jeereiiiiieeees o e 1,738 . 06/15/2049 . |1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3

..06427D-A0-6 |Cl ASB  3.366% 02/15/50 .......eevvreereeiinnnes | aeeeens . 03/01/2023 . [Paydoun .....ccceveeeieiiis foeeeiiiiiieeeeis feeeeee 444,558 |........... 444,558 |........... 457,883 |........... 447 678 | e (3,120) |.ceiiiieeeees [t (3,120) |.eeeiieeiees [ 444,558 |.oooiiiiiiiies e e e 2,586 |. 02/15/2050 . |1.A ........
Barclays Mortgage Loan Trust RMBS Ser 2022-

..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 .......ccevvveeeees | evnenn . 03/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiiieeiis [ 86,248 |............ 86,248 |............ 86,247 |............ 86,224 |.ccveiiiiiiiie e 24 s e 2 s e 86,248 |..ooeiieeieins [ e e 723 |. 02/25/2062 . |1.A FE ...
Bear Stearns Alt- A Tr RMBS Ser 2004-12 Cl

..07386H-NU-1 | M1 5.775% 01/25/35 .....oeveeeiiiiiieeeeeies [ eeens . 03/27/2023 . [Paydoun ......cceeeeeiiiiis foeeeiiiiieeeeeis e 427,136 | 427,136 |ooeenneeen 389,428 |........... 422,050 [oeeeeeiiiiiiies oo 5,086 [ceeveeeriiiinns foeeiinas 5,086 [ceevveeriiiiiens foeeiiiies 427,136 . 01/25/2035 . [1.A FM ....
Bear Stearns Mtg Tr RMBS Ser 2007-SL1 CI 1A

..07401P-AA-2 |5.165% 03/25/37 ......eeveieiiaiiiiieeiiciiiieeees | eeeeens . 03/27/2023 . |Paydoun ... 1,701 ....1,701 739 |.... L.739 | L.739 .. . 03/25/2037 . |1.A FM ....
Benchmark Mortgage Trust CMBS 2018-B2 ASB

..08161C-AF-8 |3.780% 02/15/51 .....coeviiiieeiiiiiiieeeceiins [ eeeeens . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiieeeeeis e 154,544 |........... 154,544 |........... 159,180 |........... 185,958 |..eeeeeeiiiiiin oo (1,414) | e (L4 | [ 154,544 . 02/15/2051 . [1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB

..08162P-AV-3 |3.602% 01/15/51 ...ccoiiiiiiieiiiiiiiieeeceiees [ eeeeens . 03/01/2023 . |Paydoun ... .. 220,468 220,468 227,089 |...........222,593 |.... ....(2,125)|. .220,468 |.. . 01/15/2051 . [1.A ........
Blackrock DLF X CLO Ser .

..09261W-AN-4 ] 07/21/30 oo | eeeas . 01/21/2023 . [Paydoun .....ccevveeeiiiis Joeeiiiiiiiieeiiiis e 147,109 |........... 147,109 |........... 147,109 |........... 120,968 |........ 26,141 | o | 26,141 o e 147,109 e [ i o 940 |. 07/21/2030 . |4.B FE ....
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Brunswick & Glynn Co Dev Auth CTL Rev Lease Redenption 100.0000
.. 117017-AB-9 [Bd Ser 2001-B  6.260% 02/15/23 ........cccvvvue | unnnns L 02/15/2023 . | eeeneeeiiiieeeeeeieeees i e 559,175 |...oeveenns 559,175 |[........... 559,175 |..ovvvnenns LT R R O R R 559,175 [covivviiiiiinins oo [ s 17,502 |. 02/15/2023 . |1.B ........
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redenption 100.0000
. 117017-AC-7 [Bd  5.980% 01/15/24 ..oovvvviiiiiiiiiiiiiiiins | s L 01/15/2023 . | eeeeeieiiiieeeeeeeieeees i e 519,157 [........... 519,157 |........... 519,157 |..ocevveens £ 1 R O O R R L5 1R £ A ) ) M 15,523 |. 01/15/2024 . |1.B ........
CCG Receivables Trust LBASS Ser 2019-2 Cl A2
L 12510F-AB-0 [ 2.110% 03/15/27 ovvvveniiiiiiiieiiiiiiiieeieieinn | s . 02/14/2023 . |Paydonn ....cevunvvvriinnnns fevnnnininniiniinns fonenns 207,130 |........... 207,130 |oeeeennnns 207,109 |.oeeennnns 207 0 O O ) A RN (07 VO Y ) RN 517 |. 03/15/2027 . |1.A FE ....
CD Commercial Mortgage Tr CD 2017-CD3 AAB
.. 12515G-AE-7 [3.453% 02/10/50 .....cevvvniiiiiiininiiiiiiiiniinees | s . 03/01/2023 . |Paydonn ....ceuunvvviiiinnnn foevvnnininniiiins feinns 260,659 |........... 260,659 |........... 268,466 |........... 262,739 [oooivviiiiiennes [ [0 7£) ) P TN (2,079) |oeevvneiiiiiinn Jovevninnnns P2(CIVN<151e I R R R R 1,562 |. 02/10/2050 . |1.A ........
CIT Group Home Eq Loan Tr RMBS Ser 2003-1 CI
.. 12558M-BM-3 [M1  5.170% 10/20/32 ......ccvvvvniiiiiiiiininees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 77120 [ 77120 e 77,578 |eeeennnns LA VI AP R, (309) |+evvvnnniiiiinn ovvvninns (RIS DTN U R 7V U FORRPR R RN 664 |. 10/20/2032 . |1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ...ovvvvnnvvvvnnnnns | nnnnns . 03/01/2023 . |Paydonn .....euuviviiiinnnn Jevvnnnniiiiiiins foneneens 8,861 |[......cenens 9,263 |.......oennns 7,505 |oeeeiennnnns 80 O O R AN % VS R RPN 1,356 [oonnens 1,356 |oeeeeiniiiinne 130 |. 02/25/2037 . |[1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AT-1 [A2 CI 2A1  5.500% 06/25/23 ......ovvvvvvvvinnnns | unnnnns . 03/01/2023 . |Paydonn .....oeuveriiinnnnn Joevvnninniiiiiiins foneneens 6,844 |............ 6,844 ..o 6,653 |.eevennnnnns [C7R:Z 2 FO E (7)) P A (7)) F F, (<870 I PO FON 28 | < T O 79 | 06/25/2023 . |[1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 [A3 CI 2A1  5.500% 06/25/23 ......evvvvvvvvnnnnns | unnnnns . 03/01/2023 . |Paydonn ....ceuunveviiinnnnn foevvnniinnieiiiiens foinieiiiiiins e 1,899 | 1,603 |oeeeiinnne 0 O N N AR (RN 1,603 [oooeeiiiiiiines [ (1,603) |........ (1,603) [oeenneiniinnnnnns 14 ). 06/25/2023 . |[1.A FM ...
Comm Mortgage Trust CMBS Ser 2014-UBS2 CI ASB
.. 12591U-AD-5 [3.472% 03/10/47 ..covvveniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 816,079 |.......... 816,079 |........... 840,530 |........... 817,204 |oovvveiiiiiiinn ovvinnnn (G155 PO PRI (1 <) P FPP, L (T4 I R AR R NN 4,820 |. 03/10/2047 . |1.A ........
Comm Mortgage Trust CMBS Ser 2014-UBS2 CI XA
.. 12591U-AG-8 [ 1.056% 03/10/47 ...evvvviiviniiiiiiiiiiieieiiiines | s . 03/01/2023 . |Paydomn ...ccvvunvviiiiinnns Joevnnininiiiiiinns foeeiiiiiiis e s 38,744 |......oeeeent 4,305 [oooiiiiiiiiiines [ (3505 ) ) PR R, {3005 N O O O N S AR 755 |. 03/10/2047 . |1.A FE ....
Comm Mortgage Trust CMBS Ser 2015-LC21 CI ASB
.. 12503F-BB-9 [3.421% 07/10/48 ...ovvvviiiiiiiiiiiiiiniiiiiiiiinn | s . 03/01/2023 . |Paydonn .....eeunvvviiinnnnn fevvnniineiniiiinns feninns 448,601 |........... 448,601 |........... 462,045 |........... 450,358 |.....ccvvveennn foreennns [ IY£70 ) R R (1,757) [eeeiiiiiiiies o L7 28V ) R F 2,635 |.07/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl ASB
.. 12593J-BC-9 [3.445% 08/10/55 ....ccvvvvnnviiiiiiiiniiiiiniiinees | s . 03/01/2023 . |Paydonn .....cvuevviriiinnnn foevvininiieiiiiins e 1,029,779 |........ 1,029,779 |........ 1,060,661 |........ 1,033,695 |oovvveeiiiiiiinn Joevennnn (3,916) |.eevvvnniiiiinn ovvennnn (3,916) |.eevvenniiiiinn oveennnn 72 £ R AU R AN 5,372 |. 08/10/2055 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4
.. 12593J-BE-5 [3.432% 08/10/55 ....cevvvvnviiiiiiiniiiiiiiiiiinees | s . 01/01/2023 . |Paydonn ...covvvnnvviiinnnnn foevvnniniieiiiinns Jonenns 975,307 [........... 975,307 |........... 985,016 |........... L R O R R 976,514 |.oovvveiiiieeen [ (1,206) |........ (1,206) [oevnnenennne 2,789 |. 08/10/2055 . |1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 CI ASB
.. 12593Y-BC-6 [3.525% 02/10/49 .....ccvvvvnniiiiiiiiiiiiiiiiiniines | s . 03/01/2023 . |Paydonn .....cuvenvvriiinnnn foevvvniniiiiiiiins fovnens 1,163,515 |........ 1,163,515 |........ 1,198,390 |........ 1,169,991 |oovvvviiiiiiin Joevinnnn (6,476) [cevvvivnnnens forenees (6,476) [ceevvvnnnnens forenees [ (K RN T R AU R RN 7,061 . 02/10/2049 . [1.A ........
Credit Suisse Mortgage Trust CMBS Ser 2016-
.. 12504P-All-1 [NXSR Cl ASB  3.565% 12/15/49 ......ccvvvvveees | uunnnns . 03/01/2023 . |Paydonn ....cuuenvviiiinnnns Jeevniiineeiiiiines foes 1,259,095 |........ 1,259,095 |........ 1,282,008 |........ 1,266,470 [ooovevvinnnneens [ (7,375) |veeeeneniiiinn oveennnn [(WA5T6) 1 PR TN 1,259,095 |oovvviiiiiiiiinn Joevinneiiiiiiis v v 4,840 |. 12/15/2049 . |1.A ........
Credit Suisse Mortgage Trust RMBS Ser 2019-
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....coeevvvvvnnes | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 131,196 |........... 131,196 [..ooen..n. 131,178 |oveeennnnns 131,031 [oiiiiiiiiiies o 2 O RN L O R IS I 1 T R FOR R AR N 848 |. 07/25/2058 . |1.A ........
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12598P-AA-5 [ 1.665% 09/25/61 ...evvvviiiiiiiiiiiiiiniiiiiiiinn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 228,937 |.oeeunnnns 228,937 |........... 228,937 |....cevnnnn R 1T R R (5] I PR RN (5] I PO 228,937 [oooeviiiiiiinnns [ [ e 687 |. 09/25/2061 . |1.A FE ....
Comm Mortgage Trust CMBS Ser 2013-SFS Cl A2
.. 12625E-AC-3 [2.988% 04/12/35 ...ovvvvvnniiiiiiiiiiiniiiiiniienes | s . 03/01/2023 . |Paydonn .....cuvenvvriiinnnn foevvvniniiiiiiiins fovnens 7,000,000 |........ 7,000,000 |........ 6,548,828 |........6,978,311 221,689 [ e 7,000,000 |.. . 04/12/2035 . |1.A ........
Comm Mortgage Trus
.. 12625E-AG-4 [2.988% 04/12/35 ...oevvvvviiiiiiiiiiiniiiiiiieeees | s . 03/14/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 6,305,000 |........ 6,305,000 |........ 6,214,714 |........ 6,295,251 [oooviviiiinnnns foeeeennes P -7 FO R A7 FO RN 6,298,133 [...ccovvnnniens foerinnnnns 6,867 |.......... 6,867 [.eeennnne 47,084 |. 04/12/2035 . |1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR27 CI ASB
.. 126350-BE-9 |3.404% 10/10/58 P IR . 03/01/2023 . |Paydoun .....oeuvveviiiinnns Joevnniinineiiinnnns fennn... 1,346,525 [oLliill 1,346,525 |........ 1,386,880 |.... ... (6,780) |. R T£: V) PO R, 1,346,525 |.. . 10/10/2058 . |1.A ........
Credit Suisse Mtg Cap
..12638P-AB-5 [1ATA  5.837% 04/25/37 ...oevvvvviiiniiniiiiinnns | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 24,109 |oeeeennnnns 24,109 |......oeeens 11,306 |............. 8,203 |.......... 3,103 |ouuennns 12,803 [oooiiiiiiiiinns o 15,906 [ovivviviinenns forriiiiinnns 2 (1 R R S 56 | 04/25/2037 . |1.AFM ....
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 .....covvvvvveneiiiiiiiiieieiiiinnn | s . 03/01/2023 . | Paydown ... 258,939 267,246 |.... . 01/25/2060 . |1.A FE ....
CSX Transportation Inc Co .
L 126410-LM-9 [01/15/23 ovvveniiiiiiieeeeen s . 01/15/2023 . |Various ........cceeevvevinn Jovvnnnneneiinnnnes foeenes 1,001,504 |........ 1,091,594 |........ 1,091,594 |........ e O O O [0 e R R R R 34,118 |. 01/15/2023 . |1.E FE ....
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290% Redemption 100.0000
.. 12644%-AC-1 [12/15/26 oovvvniiiiiiiiiiiiiiiieeeen | s L 03/17/2023 . | eeeeeeeieiieeeeeeiieeeees i e 49,397 |oeeeennnnnn 49,397 [ooeeeenne 49,397 |oeeeinine 1SR 7 O Y S R (R RN LIS U O R R 593 . 12/15/2026 . [1.B ........
CVS Heal th Corp LBASS PTC Nt  6.036%
..126650-BP-4 [ 12/10/28 ....eeviiviiiiiiiiiiiiiiiinieiiinineeeinn | s . 03/10/2023 . |Various ........cceeeeerenns foovvnnnnnnniinnnnns Jonnns 207,349 |........... 207,349 |........... 236,859 |........... 219,516 [.oovviiiieiennn [ [ (61 1 PO (12,168) [cvvveieviinnns foreeeens 207,349 [oooivieiiiinnns [ [ s 2,089 |. 12/10/2028 .|2.B FE ....
CVS Heal th Corp LBASS PTC Nt  6.943%
..126650-B0-2 [01/10/30 ...ovivvvvvinniiiiiiiiiiiiiiiiiiinieiiiiins | eeees . 03/10/2023 . |Various .......ccceeeeniiins foovevnnninniiininns Joviinnns 246,405 |........... 246,405 |........... 249,630 |........... 247,954 oiiiiiiiiiis Jevnnnnnns (1,549) |oevveniniiiinnn Jovnnnnnns (1,549) |oovvnnnniiiiinn ovvnnnnnnns 246,405 [...oooiveniinnns fooviiiiiiinn o il 2,857 |. 01/10/2030 . |2.B FE ....
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CVS Heal th Corp LBASS PTC Nt~ 7.507%
.. 126650-BS-8 | 01/10/32 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiciciieeeeeins [ . 03/10/2023 . | Various ......ceeeevvinnnnn fooeeeeenneniinnnnens foeeeeenns 75,773 |oveennnnnn 75,773 foeeennnnnne 97,554 | 86,695 |......oeeeeeeees |eeeens (10,923) |.eoeeeeeeeeeeees |eeeens (QIUR7<) ) R R VT T FOUUUUUUUUU R (U N 950 |. 01/10/2032 . [2.B FE ....
CVS Health Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L A2665U-AA-2 [ eeeei e | . 03/10/2023 . | eeeeieiiiiiieeeeeinieeeees i e 99,187 [............ 99,187 |[..ooeevnnnns 99,187 [..oeevnnnnns L1 R O O R R L O Y S RN 779 |. 01/10/2036 . 2.B FE ....
CWABS Inc RMBS Ser 2004-5 CI 1A 5.345%
L A26671-6B-7 | 10/25/34 oo [ . 03/27/2023 . |Paydoun ........ooovieiiiins |oeneiiiiieinis e 103,126 |........... 103,126 |............ 97,293 |.....eee. 100,126 |ovvvvvveiiiiiens fervvinnnns 3,000 fovvvvvriniininnn foeeiiinnn V(U PR AR L O S N 906 |. 10/25/2034 . [1.A FM ....
CWABS Inc RMBS Ser 2004-U Cl 2A  4.954%
L 126673-VE-9 | 03/15/34 oo [ . 03/15/2023 . |Paydoun .......coooveiiiiins Joeniiiiininies e 21,614 [ 21,614 |o..eeeeeee 9,013 | 9,013 |oeveiiiiiiiiiins e 12,600 [ovvvvvvviiiiinnn foeeens 12,600 [ovvvvvvniiniinn fooeeiiinnns 21,614 | e e fo 144 (. 03/15/2034 . |1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 | 10CB CI 1A2  5.206% 05/25/35 ......cceeeeeeeees [oeennn . 03/25/2023 . |Paydoun ........oooeeiiiiins Jeeiniiiiiin e 45,388 |............ 49,882 |[..unnnen 40,400 |............ L P R (SRR R 40,409 [oooiiiiiiiiiiins e 4,979 |.......... 4,979 |l 484 |. 06/25/2035 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-I7-4 |34CB CI 1A4  5.500% 09/25/35 .......cceeeeeeees [oeennn . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 59,570 |............ 59,570 [.eunnnnn 47,873 |oeeeeennn 41,160 |.......... 6,713 |........ 11,697 [oveeviiiiins s LT (O O A R O P N 468 |. 09/25/2035 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 |30CB CI 1A4  5.500% 08/25/35 .......cevvvvvvens [eeeennn . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 62,754 |............ 7,746 |............ 60,053 |............ 50,828 |.......... Lo R O O SN [ 2 R R 60,053 |.oooiiiiiiiiiins e 2,701 |oveennnns 2,701 [oonniiiiiinnns 693 |. 08/25/2035 . [1.A FM ....
CWABS Inc RMBS Ser 2006-H Cl 2A1B  4.834%
.. 126686-AC-8 [ 11/15/36 ..evvvriiviiiiiiiiiiiiienieciiiieeeinn | s . 03/15/2023 . | Paydown ... . 11/15/2036 . [1.A FM ...
Countrywide Alternative Ln
..12668A-YS-8 |57CB Cl 4A3  5.500% 12/25/35 .....cceeeeeeeeees [oeennn . 03/01/2023 . |Paydown ......cooevveiiiiins foeniiiiiniis e 4,546 |oeeiiinnns 4,594 | 3,844 [..ennnne 2,720 |.......... 1424 [ s s 1,424 o [l 3844 [ 702 fovvvevnnnns F072 50 . 12/25/2035 . |[1.A FM ...
CIMBS Inc RMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..ceevvvnniiiiiiiiiieciini s | s . 03/01/2023 . | Paydown ... . 02/25/2036 . [2.C FM ....
CWABS Inc R 8241
. A2668F-AB-0 | 01/15/37 evvvvvvviiiiiiiiiiiiiiiiiiiiiiiciiiieieeeies [ . 03/15/2023 . |Paydoun ........ooeeeiiiiins foeeiiininiins e 4,062 [oeeereeennns 4,062 |............. 3,843 [onininnnn 3,889 | e, 74 s s 74 | s L S RN 27 [. 01/15/2037 . |1.A FM ...
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..oviviiiiiiiiiicceeceeis | s . 03/01/2023 . | Paydown ... . 12/25/2035 . [1.A FM ...
.. 126694-WE-4 [03/20/36 ...evvvriviiiiiiiiiiiiiiineeeceiineeeees | s . 03/01/2023 . |Paydoun .......coeeveiiiiins Joeeiniiiiiins e, 26,289 |............ 37,593 |oeeiiinnns 28,261 |............ 220 O P U (SRR R 28,261 |ooeeeeeeiiiieees e (1,972) |........ (1,972) |eeeeeeeeees 228 |. 03/20/2036 . [1.A FM ....
CWHL Inc RMBS Ser 2004-14 CI 2A5  3.897%
L 12669F-T2-9 | 08/25/34 oo [ . 03/01/2023 . |Paydown .......oooeveeiiiins Joeeiiiiiiiines e 7,053 [oeeeiiennns 7,053 |l 6,921 |............. 6,984 |.ooeiiiiiiiiins e (SIS PO AN (SIS PO A X T S SN 46 . 08/25/2034 . |1.AFM ...
Countrywide Home Loans RMBS Ser 2005-15 CI A7
.. 12669G-R3-7 15.500% 08/25/35 ....ceeeeeeeeiieieiieieieieeeeeeee [ . 03/01/2023 . |Paydown .......cooeveeiiiins Joeniniiiiiins e 207 o 207 | 7 R 166 |............ L2 O R A 129 [ o I O 2 [ 2 [ 3 . 08/25/2035 . [1.A FM ....
CTL Tr Ser 2019-3 Boston U (Geneva) ~ 3.606% Redemption 100.0000
CA2T14E-AA-6 | 12/15/28 oo [ . 03/15/2023 . | .. U R R 156,728 |........... 156,728 |........... 156,728 |........... ST I O R (S R R A LR T O O S N 953 |. 12/156/2028 . |1.D ........
CTL 2019-22 Tr (BU-Sydney) Sr Nt 2.780% Redemption 100.0000
127225 -AA-0 [ 06/15/27 wevveeiiviiiiiiiiiiiiiineeccini e | s L 03/15/2023 . | eeveeeeeiiiieeeeeieieeees v e 451,433 |........... 451,433 |oeeennnnns 451,433 |oeeeennnns LY X O R (S R R A 451,433 [ovvvvviiiiiiiinn foris e 2,109 |. 06/15/2027 . [1.D ........
Campbel | Soup Co Sr Nt Ser 5Y  3.650%
L 134420-BE-8 | 03/15/23 i [ . 03/15/2023 . |Maturity .....ovveviviiinnn Jooveeiiiiiiies s 1,000,000 |........ 1,000,000 |........ 1,071,520 |........ 1,003,450 [.oeveviiiiins oeeeeenn (3,450) |evvveiiiiiiiens v (3,450) |vvvvriiiiiiiins v 1,000,000 [.evvvvvvvernnnnn fonnmnnnniiiinns foeiiis e 18,250 |. 03/15/2023 . (2.B FE ....
Capital One Financial Corp Sr Nt Fix to Float Goldman Sachs & Company
.. 14040H-CU-7 [4.985% 07/24/26 ........evvvvvviininnniiiiiinninees | s L 01/25/2023 . | eeeeeeiiiie e I RN 1,409,026 |........ 1,425,000 |........ 1,422,378 |ovovun 1,422,637 [oeeeiiiiiiiiins o83 [ 83 [ [ 1,422,680 |.. . 07/24/2026 . 2.A FE ....
Capital One Bank U .
. 140420-NB-2 | 02/15/23 oo [ . 02/15/2023 . |Maturity ....oovveviniiins Jooveiiiiiiiies | 8,000,000 |........ 8,000,000 |........ 8,091,600 |........ 8,001,857 |..ceeeeeieeeeees Joeeeeees (1,857) |veiniiiiiiiiiis fevvvnnnn (1,857) [ oo 8,000,000 . 02/15/2023 . [2.A FE ....
Chase Mortgage Finance Corpora RMBS Ser 2016-
.. 16163Y-AC-8 |1 CI M2 3.750% 04/25/45 .....ccoovviiiiiiiiiias [ eeeenn . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 256,225 |........... 256,225 |........... 259,379 |oevveeenns 257,661 |oooeeeeeeeieiens s (1,435) |eveeeeiiieiiees v (1,435) |oeveeeeiiiiiiees [, 256,225 . 04/25/2045 . [1.A ........
Chaseflex Tr RMBS Ser 2006-2 Cl A2B  5.045%
L AB165M-AD-0 | 09/25/36 oo [ . 03/27/2023 . |Paydoun ........cooeviiiiins Joeniiiiiiienins e 9,573 |oererrnnnns 11,637 |oveeeeennnns 8,907 |...ooeeenns 9,703 |oevvviiiiiiiiens e, L2 PO AN L2120 PO A Q747 | | (174) [evvvvnnnnns QL) 92 |. 09/25/2036 . [1.A FM ....
Chaseflex Tr RMBS Ser 2007-1 CI 2A9  6.000%
L A6165V-AM-0 | 02/25/37 oo [ . 03/01/2023 . |Paydoun .......cooevvviiiies |oevenniiniiiiiinnns o e, (4,085) |............ (3,007) |..eeeenennn (1,467) |........ (R 72 (T3] R R (1,636) [covvvvnnnnninnn fooeiiiinnnn (3,102) |oeeeeeeeeeieeees oo 3,102 |..evenens 3,102 | 23 |. 02/25/2037 . (1.A FM ....
CHEC Loan Trust RWBS Ser 2004-2 Cl A3
.. 162765-AS-0 |5.325% 07/25/34 .....ovvvvvvrvnnrnnnnnnnnnininnnnnnns [ eeeeen . 03/27/2023 . |Paydoun ........oooeeiiiiins |oeeiiiiiininens e, 499,433 |........... 499,433 |.......... 480,760 |........... 496,006 |...ooooeeieiiins |eeeeens 3426 |oovviiiiiiiiiies e i FOUUU 499,433 | e e o 4,908 |. 07/25/2034 . [1.A FM ...
Countrywide Home Loans RMBS Ser 2007-J3 CI A3
.. 170250-AC-1 6.000% 07/25/37 ....vvvvvvvvvvrrnnvnnnninnniinnnnnns [ eeeeen . 03/01/2023 . |Paydoun .......cooeveiiiiins Joeniiiiiniinis e 4,037 |oeeeirinnns 4,037 |oooeeeens 3,431 [ 2,03 |.......... 1,612 [, T s LRI PP AN 3,548 | | 489 |ovvviiinns L 113 [. 07/25/2037 . |1.A FM ...
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl AAB
L A7291E-AX-9 3.512% 12/10/49 ...ooooiiiiiiiiiiiieiiiies [ . 03/01/2023 . |Paydown ....ooovvveieieeeees Joeeeeiieiieieeeieees |eeeeees 384,365 |........... 384,365 |........... 391,802 |........... 387,254 [ foeeenn (2,889) |..ovveeeeieeiens fovnnnns (2,889) |.oevveeeeiieiies fovvvennnnns 384,365 |..vvvvvvnninnnn fovviiiiiiiiiiins o e 2,155 |. 12/10/2049 . |1.A ........
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Citigroup Mtg Loan Trust RMBS Ser 2005-5 CI
..17307G-YH-5 [21A5  5.500% 08/25/35 ...cevvvnnnvvviiiiininnees | nnnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 32,754 | 33,879 |[.oivinnnnns 31,309 [..ocovvennns B 111X R R R R R R 31,809 [oooviiiiiiinens o 1,445 |.......... 1,445 | 383 |. 08/25/2035 . |1.A FM ....
Citigroup Mtg Loan Trust RMBS Ser 2007-WFH4
.. 17313J-AF-1 |CI M1 6.495% 07/25/37 ... [ U . 03/25/2023 . | Paydown ... . 07/25/2037 . |[1.AFM ...
Citigroup Mtg Loan Tr RMBS
.. 17323T-AA-8 [3.500% 01/25/53 ...ovvvvviniiiiiiiiiniiiiiniiieees | s . 03/01/2023 . |Paydoun .....evunveviiinnnns foevvnininiiiiiinns foeeennnnn 26,937 00 26,937 [ 26,781 | 26,864 [ [ AT PO £ T PP T, 26,937 [oooviiiiiiiinnns oo e e 156 |. 01/25/2063 . |1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 CI
L ATRMV-AH-T [AT 0 3.750% 09/25/42 ..oovvvvniiiiiiiiieeeiiiiin | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 20,587 foeeeeeennn 20,587 |....coennnns 20,921 [ooiiiiennns VT U ERRR ({1 ) SR RN ({1 AR RN LV ) RN R RN 129 |. 09/25/2042 . |1.A ........
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 ........cevvvvvnnees | unnnns . 03/01/2023 . |Paydonn .....cvuevviriiinnnn foevvininiieiiiiins e 1,070,795 |........ 1,070,795 |........ 1,074,571 |........ 1,070,895 [oeviiviiiiies foveeeenees [ [0[0) ) PO R [ [0[0) ) PR R, 1,070,795 |oveenviiiiinns fovnieiiiiinnns foveeeereiiiiins o 5,229 |. 09/25/2064 . [1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1
.. 17327D-AA-9 [3.250% 03/25/61 ....cevvvvnnviiiiiiininiiiiiiiienees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 724,976 |........... 724,976 |........... 723,621 |........... T24,459 oveoiiiiiiiiis o L1V PO R L1 VN PO R L2 T{ T R R RN R 3,448 |. 03/25/2061 . [1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2019-RP1 CI A1
.. 17327R-AA-8 [3.500% 01/25/66 ....evvvvvvirnnnnniiiiiniiiiieiiinn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 189,571 |........... 189,571 |oeeennnnns 193,717 |oveeennnnne 192,036 |ooevvvenniininn oveennnn [0 PO TN (2,466) |..ovvvnerininnn Jovvnninnnns LIS TRV T R A R NN 1,071 |. 01/25/2066 . [1.A ........
Redemption 100.0000
..212168-AA-6 | Continental Wind Sr Nt  6.000% 02/28/33 .... |....... . 02/28/2023 . | .. .. 241,192 241,192 241,192 |...........241,192 |.... 241,192 .. . 02/28/2033 . |2.B FE ....
Credit Acceptance Auto Loan Tr LBASS Ser
..22536B-AA-0 [2020-3A CI A 1.240% 10/15/29 .....eevvvvvinnnn | unnnnns L 01/17/2023 . |LLC wevvieiiiiinieiiiii e e 12,941,942 |....... 13,225,041 |....... 13,368,032 |....... 13,257,457 |vvvviniiiiiiin v [S101C) ) PO R [SI0LC) ) PO 13,256,950 . 10/15/2029 . |[1.A FE ....
Credit Acceptance Auto Loan Tr LBASS Ser
..22536B-AA-0 [2020-3A CI A 1.240% 10/15/29 .....oevvvvvinnnn | unnnnns . 01/15/2023 . | Paydown ... U R R 1,620,980 |........ 1,620,980 |........ 1,637,280 |........ 1,624,953 |..ooooiiiiinns Jooeeennn(B973) [ oo (3,973) | e 1,620,980 |.. . 10/15/2029 . |[1.A FE ....

Credit Acceptance Auto Loan Tr LBA Vel ls Fargo Securities

..22536B-AC-6 |2020-3A CI B 1.770% 12/17/29 ...cccvvvvreeics | unens L 01/17/2023 . [LLC wevvveeeieiiiiiiiieciis [ [ 2,000,906 |........ 2,100,000 |........ 2,137,265 |........ 2,118,479 | [ (KIS O R (I O R 217,943 | [ (117,037) . 12/17/2029 . |1.C FE ....
Crown Castle Inc CRONN CASTLE INC ~ 5.000%

..22822V-BA-8 |01/11/28 ... R R . 03/02/2023 . | Jane Street Advisors ... [.... ..866,849 |.......... 885,000 |[......... 884,186 [........ccoueernnn. .884,207 |. . (17,359) . 01/11/2028 . |2.B FE ....

..232820-AJ-9 |Cytec Inds Inc Sr Nt ~ 3.500% 04/01/23 ....... |....... . 01/01/2023 . [Various ............ccceeees 19,000,000 |....... 19,000,000 |....... 18,664,008 |.......18,982,935 |.... 18,982,935 |.. . 04/01/2023 . |2.B FE ....
DCP Midstream Operating Sr Nt 3.875%

L 28311V-AD-9 | 08/15/23 ... [ e . 03/15/2023 . [Various ..........coeeeeens foueeeeiiiiiinnnnnns fones 15,000,000 |....... 15,000,000 |....... 13,780,100 |....... 14,967,059 |..occveeeeennns feneeeis 32,94 | e 32,94 | e 15,000,000 [cevveeeeiiiiins Joeeiiieeene . 03/15/2023 . |2.C FE ....
Delaware Basin Residue, LLC Sr Nt 3.000% Redempt ion

.. 245820-AA-2 | 09/30/36 ......eeeeiieiiiiieee e eiiees [ eeees L 03/31/2023 . [ eveeieeeiiiiiieeeeiiiiees [ el 311,619 [ 311,619 [ 311,619 [ BT1619 [ e e e e e BTLB19 | e . 09/30/2036 . |2.B PL ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl

..251510-All-3 | A6  5.470% 09/25/33 .. J . 03/01/2023 . |Paydoun ... . 09/25/2033 . [1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI A6

..251563-CB-6 |5.240% 12/25/33 ...oeeveiiiiiiiiiiiiiieeeee s [ e . 03/01/2023 . [Paydomn .....ooceeeeereeiiis fooreiiiiiiineeii feeeeeen 1,639 i 1,639 [ 1,638 [ 1,845 [ e (B) e et (B) [ e 1839 | [ e e 16 | 12/25/2033 . |1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl A6

..251563-DM-1 |5.180% 01/25/34 .....vvvevieiieiiiiiceecciiees [ eeeeens . 03/01/2023 . |Paydoun ... . 01/25/2034 . [1.A FM ...

Dominion Resources Inc .

L. 25748U-DC-0 | 01/15/23 ..o [ e . 01/15/2023 . [Maturity .....ooooovcinns Jooeeiiiiiiiieiiiis feeees 4,200,000 |........ 4,200,000 |........ 4,388,370 |........ 4,202,952 |..oovvieiiiiinn feeeeene (2,952) [eeveeeeeeiein eeeeene (2,952) [evveeeeeiiiien e 4,200,000 [eeeeiiiiiiiins foieiieeeiiiin feeeeeiiiieeees e 51,450 |. 01/15/2023 . [2.B FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI Morgan Stanley & Co LLC

.. 262520-AU-3 |ATR  5.958% 10/20/34 .....oooiiiiiiiiiiiiiiiiins [ eeens L 02/23/2023 . [ .eveeiiiiiiiiiie e .. 196,658 ... 200,000 .... 200,000 |.......... 200,000 |[.... ... 200,000 [.. ...(3,342) |......... (3,342) . 10/20/2034 . |1.A FE ...

..26441C-BS-3 | Duke Energy Corp Sr Nt ~ 4.300% 03/15/28 .... |....... . 02/15/2023 . |Deutsche Bank Capital .. [.... . 4,840,150 ..5,000,000 ..4,989,5% |.... .4,9%,644 |.. (150,494) |...... (150,494) .. 111,083 |. 03/15/2028 . [2.B FE ....
Ellington Financial RMBS Ser 23-1 Cl A1

.. 26844Q-AA-5 |5.732% 02/25/68 ........eeveiiiiiiiiiieiiiiiiiieens [ eeeees . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeviiiiiiiinniiiis [ 153,192 |ocvneens 153,192 |........... 153,191 | i [ 1 [ s LI U A LK 72 SR RN AU R, 1,083 . 02/25/2068 . |1.A FE ....
Enterprise Products Operations Nt ~ 3.350%

. 29379V-AZ-6 | 03/15/23 ....rvviiiiiiiiiiiiee e [ eeees . 03/15/2023 . [Maturity .....oooviiiees foviiniiiiiniiiiis [ 7,000,000 |........ 7,000,000 |........ 6,871,410 |........ 6,996,885 |.....ccvviiines foniiennns 3115 [ o [0 T AU R 7,000,000 [oevveeeeeiiiinn Joeviiiiieieenns o . 03/15/2023 . |2.A FE ....
Enterprise Products Operations Sr Nt ~ 3.700%

..29379V-BH-5 | 02/15/26 . . |- 02/15/2023 . (Barclays Capital Inc ... |.... ..965,580 |........ 1,000,000 99,350 |...........998,775 [.... ....998,822 |.. . (33,242) |....... (33,242) . 02/15/2026 . |2.A FE ....

..30161N-BC-4 |Exelon Corp Sr Nt 3.350% 03/15/32 01/12/2023 . | Tax Free Exchange .. 3,497,814 ..3,500,000 .. 3,497,620 |. .3,497,807 |. R .3,497,814 . 03/15/2032 . |2.B FE ....

..30161N-BF-7 |Exelon Corp Sr Nt ~ 4.100% 03/15/52 .. . 01/12/2023 . Tax Free Exchange . 1,673,860 |........ 1,675,000 |........ 1,673,828 |........1,673,860 |..cevvvvveeiic feorerviin T L e L | 1,673,860 |. . 03/15/2052 . |2.B FE ....
FCI Funding LLC US Tax Lien Ser 2019-1 A

.. 30250M-AA-4 |3.630% 02/18/31 ....ooiiiiiiiiiiiiiiiieeeciiies [ eeeees . 03/15/2023 . [Paydoun ......cccevveiiiiiis feenieiiiiiiiniiiis [ 79,746 |............ 79,746 |............ 79,732 |ocveeennnne 79,743 oo e [ PO RN [ PO RN 79,746 |oooevvieenenns foeiiiiis e e 459 |. 02/18/2031 . |1.A FE ....
FIC Funding LLC LBASS Ser 2021-1A Cl A

..30260G-AA-4 | 1.130% 04/15/33 ....ooiivveeeeiiiiiiiiiiiiiiiiiiiees | eeeees . 03/17/2023 . [Paydown ......ccovveeiiiiien |ovviiiiiiiiiiiiiin e 1,123,131 |........ 1,123,131 |........ 1,123,082 |........1,123,107 [ooooviiiiinns Jovvviieenn8 [ o4 o o, 1,123,131 . 04/15/2033 . [1.A FE ....
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Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 [4.299% 04/25/67 ......cevvvuviviiiiniiiiiiiiiniines | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 57,983 |.eeennn 57,983 |....covnnnns 57,742 |.oovvennnnns 57,748 |.oovvviiiiiiinn oevvininnnns S R E S U E 57,983 [oooviiiiiinnnns oo e e 425 . 04/25/2067 . [1.A FE ....
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 C
..32052E-AA-7 | 1A1  3.386% 11/25/36 ... [ R . 03/01/2023 . | Paydown ... . 11/25/2036 . |[1.A FM ...
First Horizon Mtg PT Tr Rl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvvviviirnnnniiiiiiinnns | s . 03/01/2023 . |Paydoun .....euuveviiinnnns Jevvnninniniiiiiinns foveennnnn6,5000 [ 5,454 [l 2,867 [ 2,667 [ e e e e feeennn 2,667 [ [ 3,833 |.......... 3,833 | 78 |. 08/25/2037 .|2.C FM
FirstKey Homes RMBS Ser 2020-SFR2 CI A
.. 33767J-AA-0 [ 1.266% 10/19/37 .eevvviiiiiiiiiiiiiiiiiieeecciii | s . 03/17/2023 . |Paydomn .....euevriiiinnnns Jovvniiinniiiiiiinees foeeneeeens 17,156 |.oooeeeenens 17,156 [oeeennne 17,151 [ LA T P FR, [T PO RN [T P A L T O N ) AR 36 | 10/19/2037 . |1.A FE .
FirstKey Homes RMBS Ser 2020-SFR1 Cl A
.. 33767M-AA-3 [ 1.339% 09/17/25 ...oevvvvniiiiiiiiiiiiiiiiiiienees | s . 01/01/2023 . |Paydonn ...covvvnvvviiinnnns Jovvniinnneiiiiiinees foeeieeeens 14,768 |............ 14,768 |............ 14,774 |oeeeennn LE (Gl O L O AN L R (1T O N ) A 16 |. 09/17/2025 . |1.A FE .
Florida Pipeline Holdings LLC Sr Nt~ 2.920% Redenption 100.0000
L. 34107@-AA-7 [ 08/15/38 eevveniiiiiiiiiiiiiiiiiiin i eeeeen | s L 02/15/2023 . | eeeeeeieiiieeeeeinieeees e [eenn. 263,981 [l 268,981 [ollll268,981 263,981 [ [ e e e o 253,981 [ooveviiiiiinnns oo [ s 3,708 |. 08/15/2038 .|2.B PL
FortiFi RMBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 [ 03/20/57 eevvnniiiiiiiiiiiiiiii s | s . 03/20/2023 . |Paydonn .....euenviviiiinnnn Joevenninnnniiininns foeeenn 170,391 [0000170,391 [l 170,381 |t 170,379 [ e 12 s e 12 s e (< R FORRRURRR RN R 131 |. 03/20/2057 . |1.A FE ....
Freedom Financial ABS Ser 22-2CP CI A
..35633L-AA-2 [3.030% 05/18/29 ...cevvvnviiiiiniiiiiiiiiiinieeees | s . 03/18/2023 . | Paydown ... .293,156 |.. . 05/18/2029 . |1.A FE ....
Fremont Home Loan Tr
.. 357290-AS-7 [5.035% 08/25/36 ......evvvuiiiiiiinniiiiiiiiiiiinees | s . 03/27/2023 . |Paydonn .....vueviiiiinnnns Jovvniinniiiiiiinees feeeieeeens 16,260 |......oeeens 16,260 [ooeviiviinnnnns (S 72 R 5 2 O O R N (S0 R R 15,627 |..oenn.. 15,627 [ooeeiiiiiiinnnnnns 4 |. 08/25/2036 . |1.A FM ....
Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl
..35729T-AD-4 [2A2  4.995% 10/25/36 ......cevvvenriiiiiinininnes | s . 03/27/2023 . | Paydown ... ...10,780 |.... . 10/25/2036 . |1.A FM ....
GCAT RMBS Ser 2022-HX1 Cl
L36168X-AA-7 [12/27/66 .eevviiviiiiiiiiiiiiieneecciiieeeeen | s . 03/01/2023 . |Paydonn .....evuevvviiiinnnn fevvnnininiiiiiins fennns 118,491 [........... 118,491 |oeeennnnns 118,490 |ovveennnnn. 118,453 | v KL R FO L T F LR N R FORRRRRR AR N 580 |. 12/27/2066 . |1.A FE ....
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [02/25/67 ..ovvvneiiiiiiiieiiiiiieeeeciiieeeeen | s . 03/01/2023 . | Paydown ... ... 26,945 ... 26,945 ...26,820 |............26,825 |.... ..26,945 |.. . 02/25/2067 . |1.A FE ....
GS Mortgage Sec s Corp
..36228F-C3-8 [Cl AF6  4.490% 11/25/33 ..covvvvniiiiiiiiinieees | s . 03/01/2023 . |Paydonn ....ouuenviriiinnnns Joevnninieiiiiiinnes fereeeeeieiinns 129 [oeeiiiiiiinnnns 129 | 129 | /2 O O R AN 72 O O N 1| 11/25/2033 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 4.775% 11/25/33 ..oevvnniiiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,153 oo 4,153 [ooiiiinnnns 4,153 [oooiiiinnnnns LR T2 O E (I PO RN [ PO F L3 X N RN 34 |. 11/25/2033 . |[1.A FM ....
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 [5.500% 12/25/35 ...covvvvvniiiiiiiiiiniieiiiiines | s . 03/01/2023 . |Paydonn ....ceuunvviiiiinnnn Joevenniiniiiiiiinns foneneens 4,659 [eeeiiiene 6,198 |..cooeenns 5,692 [.....coeunenn L1 S R R O R R 5,692 |oviiiiiiiiienn [ (1,033) |........ (1,083) |+eevvneninnenns 58 | 12/25/2035 . |[1.CFM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 [Cl 8A6  5.250% 06/25/35 .....evvvvvvvivinnnnnnnns | nnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 2,520 [oeeeiiiinnne 2,520 foooiiiiinnnns 2,395 [oiiiiiinnnns 2,460 |eeeiiiiiiiiinn e (CIV I O RN (<10 I O RN 2%V R R N RN 29 |. 06/25/2035 . [1.A FM .
GS Mortgage Securities Trust CMBS Ser 2016-
..36251X-AS-6 [GS4 Cl AAB  3.278% 11710749 ...covvvvvnnniees | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 244,521 |.ooeeennns 244,521 |ooeeennnnns 251,459 |o.eeennnnn. 246,090 |.....coovveeeen forrenns (1,569) |+evvvenniiiiinn ovvennnn (1,569) |+evvveeiiiiinnn Jovvvninnnns L7 I R (R R RN 1,373 | 1171072049 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 [GS5 Cl AAB  3.467% 03/10/50 ....vvvvvvvnnnnees | unnnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 97,563 |o.eeeunnnnnn 97,563 |.....oenenn 100,205 |............ 98,343 [ooiiiiiiiiiiins e (£-(0) ) PO (£:(0) ) PO [T X U R R R 585 |. 03/10/2050 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 [PJ10 CI A4 2.500% 03/25/52 .....ccvvvvunvvenens | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 167,594 |........... 167,594 |.......... 166,808 |.......... 166,827 [ovvveviviinnnns Jonneeneens (-7 P (74 PO R LTI R N AN N 755 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 [PJ9 Cl A4 2.500% 02/26/52 .......ccvvvvvvveennn | uunnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 171,786 |.oeeeeeen 171,786 |........... 173,396 |..ccevennns 178,321 v oeeeinnnn (1,535) |vevenniiiiinn Jovnennnns (1,535) |ovvvveniiiiinnn Jvvninnns 71,786 [ooveeeeeeninees oo [ s 757 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 [PJ11 CI A2  2.500% 04/25/52 ......covvvnnvvevnnn | unnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 49,310 |oeeeennnnns 49,310 |[....covnnnns 49,479 |............ 49,464 |ooiiiiiiiiins e (LS FO R (T F R 49,310 [oovviiiiiinnees oo e e 216 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 [NQM1 CI A4 4.000% 05/25/62 ......evnvvvvvnnnnns | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 168,744 |........... 168,744 |....onn..n. 172,218 |oeeeennnnne LA X ) I PO (15570 ) R AR (2,687) [ceeeeiiiinnns o (1 JO . O R A NN 1,387 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .........ccevvvees | uunnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 48,365 |....eennnnn. 48,365 |............ 49,093 |............ 48,922 ooeiiiiiiiiiins e (G570 F (G570 P R, 48,365 [..oovvvvnninenns foorriiiiiis e e 398 |. 05/25/2062 . |1.C ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 Cl A8  3.000% 06/25/52 ........cvvvvvveen | uunnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 226,919 |..ooeeenns 226,919 |........... 223,444 |........... 22N I U RN P 4 PO FRRR, 2,721 | v 226,919 [oooiiiiiiiinnns oo [ e 906 |. 06/25/2052 . |1.A ........
Golden Bear LBASS Ser 2016-1A Cl A 3.750%
..38081E-AA-9 [09/20/47 ..evvveriiiiiiiiiiiiiiiiiiieeeceiiineeeeen | s . 03/20/2023 . |Paydonn ....cevunveviiiinnnn fovenniineiniiiiins o 129,181 |........... 129,181 |oeeennnins 129,141 |.........e. 129,149 |oooiiiiiiiis v B O O, [T FO R 172 - O A AU NN 2,422 |. 09/20/2047 . |1.A FE .
Golden Bear LBASS Ser 2016-2A Cl A 3.160%
.. 38082J-AA-7 [09/20/47 ivvvunriiiiiiiiiiiiiiiiiiiiiennciiineeees | eeees . 03/20/2023 . |Paydomn ....ceeeeviiiiiinnns fovenniiniiiiiiiinns Jovinnns 193,357 |ieeeennnns 193,357 |.iieeennns 187,592 |.......... 188,804 |.ooiivviinins fooeninens 4,553 [ i 4,553 [ i 193,357 [oovvvvvvinnnnn oo Lo foiiiiinnnns 3,055 |. 09/20/2047 . [1.A FE .
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Goodgreen Trust LBASS Ser 2020-1A CI A
.. 38217T-AA-3 [2.630% 04/15/55 ..oovvvvvnniiiiiiiiiiniiiiiiiieees | s . 03/15/2023 . |Paydown ........ooovvvriines |oeennnnnnnnnnnnnnnns Joennnn 137,555 [l 137,565 |l 137,486 .l 136,904 [ LS O RN L O £ N P R N (9,029) |. 04/15/2055 . |1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 .....ceevvvvneneeiiiiniiiieiiiiinn | s . 03/15/2023 . | Paydown ... . 10/20/2056 . [1.A FE ....
Goodgreen Trust LBAS!
.. 38217V-AA-8 [3.740% 10/15/52 .cevvvvniiiiiiiiiiiiiiiiiineeeees | s . 03/15/2023 . |Paydoun ........coovviiiiins |oevenninnnnnnnnnns o 56,401 [oniinlll0.56,401 [l 56,374 [oninnnnnnn 56,382 [ [ LI O N LI FOUURUUUUUUU AN E Lo O Y SR N 299 |. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...evvvviiiiiiiiiiiiiiniiiiieiiinn | s . 03/15/2023 . |Paydown .......coooeviiiiins |oeneniiiniinis e, 177,06 |.......... 177,056 |........... 179,694 |........... 179,037 |ovvvvvvvviiiinnn fernnnnns (1,981) [euvvnniiniiiins oo (1,981) [euvvvvniiiiinis oo 177,086 [.vvvvvvvvnvninnn forviiiiiins foviis e, 1,141 |. 10/15/2054 . [1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A CI A
..38218G-AA-0 [3.930% 10/15/53 ...ovvvvvrniiiiiiiiiiiiciiiieeees | s . 03/15/2023 . |Paydoun ........ooeeeeiiiins foeeiiininiinns e 7,222 |eeeeeinnnns 7,222 |oeeeinnnnnne 7,581 |ooveeeins I R RSN [24:) ) R RSN [P24:) ) S RSN 2 O O S RN 48 . 10/15/2053 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
..38218J-AA-4 [ 10/15/56 .evvvniiiiiiiiiiiiiiiieeecciiieeeeen | s . 03/15/2023 . |Paydown .......cooovviiiiins |oeneniiiiiens e 186,234 |........... 186,234 |........... 185,956 |........... L ST7K T R 7 O O, A7 PO L O R N 1,265 |. 10/15/2066 . [1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [Cl A 4.864% 09/15/30 ..eevvvvvvivinniniiiiiinn | nnnnns . 03/15/2023 . |Paydown .......cooeeeeiiiins foeniiiiiniinns e 1,061 |l 1,051 |oeeeiiiiiines [ A A 7 O N L O N L N 1,051 [enniiiiiis o e 7 |- 09/15/2030 . |1.A FM ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 [CI A1 5.065% 06/25/37 .....ovvvvvvnnnnnviniinnnn | nnnnns . 03/27/2023 . |Paydoun ........oooeeiiiiins Jeeeiiiiiiiniees e 35,046 |............ 35,046 |............ R,72 | 7204 VN RO P25 <73 R R P38 <73 R R 35,046 . 06/25/2037 . [1.A FM ....
..404119-BU-2 |HCA Inc 1st Lien 4.500% 02/15/27 ............ [....... . 03/27/2023 . |Citigroup «oooovveeeeiiinns Jooviiiiiiiiieinns s 2,197,058 |........ 2,250,000 |........ 2,250,000 |........ 2,250,000 f.eeveeevenennnnn forviiiiiiis e e e e 2,250,000 . 02/15/2027 . [2.C FE ....
Goldman Sachs & Company
..404121-AJ-4 |HCA INC Sr Nt 5.625% 09/01/28 ................ [oeennn . 02/23/2023 . | .evvriiiiiiiiiiiiiiiininiinins e | 1,788,066 |........ 1,800,000 |........ 1,820,250 |........1,812,362 |..ccooeeiiiiiins Jooveeeeeenn (325) |veiiiiiiiiiiins [ (328) [ oo 1,812,037 |.. . 09/01/2028 . [2.C FE ....
HS Wildcat LLC Sr Sec Nt Ser A
..40480%-AA-3 | 12/31/50 .ooooiiiiiiiii [ . 01/25/2023 . | evviiiiiininniniiiiiiiininnns e | 4,516 |oeeeeeeeens 4516 ...l 4516 |............ 4516 |ooeeeiiiiiiiiins e forieiiiiiiiee f e LR L O R N 43 | 12/31/2050 . [2.A PL ....
Harborview Mtg Loan Tr RMBS Ser 2007-A Cl A
. 41164T-AA-0 |5.461% 06/21/37 .oovvvvviiiiiiiiiiiiiiiiiiiiiieiens [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins feeeniiiiiiis e 5,786 |[.ccuunnnnnee 5786 |..oooeeeent 1,099 [oeeeeeenens 1,099 [ooviiiiiiiiiiinn o o e e e 1,09 | e 4,687 |..eeeneenn 4,687 [oeeeeriiinnnnne 49 |. 06/21/2037 . [1.A FM ....
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
.41164Y-AB-7 |4.981% 07/19/47 .coovvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 03/20/2023 . |Paydoun .......oooeeeiiiiins foniiiniiiis e 8,891 ..o 8,891 |............ 8,666 |............. 8,725 |ovviiiiiiiiiies e (-7 R |7 R R 8,891 |ouveiiiiiiiiiinn foeveniiiiiiiiis o 46 . 07/19/2047 . |1.AFM ...
Hawaiian Airlines 1st Lien PTC Ser A CI 1A Redempt ion 100.0000
..419838-AA-5 83.900% 01/15/26 ......oovvvvvvviiiiiiiiiiiiiiiiiiens [ IRVR VA Y2174 S O RROORPOR R R 200,484 |........... 200,484 |........... 207,929 |.oeveenns 256,428 |......... (VI R ST S R 43,055 |.oooeiiiiiiiiins oo 200,484 |..eevvviiiiiiinn foriiis e 5,840 |. 01/15/2026 . [4.B FE ....
Hero Funding Trust LBASS Ser 2015-1A CI A
.42770L-AA-1 |3.840% 09/21/40 ..ooooeeeriiiiiinn [ . 03/20/2023 . |Paydoun .......cooeeeiiiiins foneiiiininis e, 771,217 |everrnnnnee 77,217 oo 77,706 |eeveveenns A7 I PO N [RT75 ) PO [RTZ5 1 F 74 PO F SR RN 408 |. 09/21/2040 . [1.A FE ....
Hero Funding Trust LBASS Ser 2014-2A Cl A
..427700-AA-0 |3.990% 09/21/40 ..cooeiiiiiiiiiiiiiiiiiiiiiiieees [ . 03/20/2023 . |Paydoun .......ooooeeiiiiins |eneniiiniins e, 152,149 |........... 152,149 |........... 152,427 |........... L5787 IS R [REL)) S AR [REL)) S AR 152,149 [ooiiiiiiiiiis o e e 3,035 |. 09/21/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2014-1A CI A
..42770R-AA-8 |4.750% 09/20/38 .....ccoeeeeeiiiiiiiiiiiii [ . 03/20/2023 . |Paydoun .......ooooeeiiiiins foeeiiiiineiins e, 123,422 |........... 123,422 ... 123,714 |........... 123,504 [ovvveiiiiiiiinn oo (RT3 R AR (RT3 R AR 128,422 [oooiiiiies e s e, 2,931 |. 09/20/2038 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-2A CL A
L 42770U-AA-1 13.990% 09/20/40 ..o [ . 03/20/2023 . |Paydoun .......cooeeeiiiiins foneiiiiiiiis e, 40,633 |............ 40,633 |............ 40,629 |............ 40,630 |oeeeieiiiiiiiins e, [ R R FC T R R 40,633 [ e e e 235 |. 09/20/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A CI A
LA2TTAT-AA-3 14.280% 09/20/41 oo [ . 03/20/2023 . |Paydoun .......coooeeiiiiins feneiiiiniiins e, 30,991 |........... 30,991 |............ 30,990 |.ooeeeennns 30,990 |ooeiiiiiiiiiiins i, T s T s 30,991 [ooiiiiiiiiiies e e e 213 |. 09/20/2041 . [1.A FE ....
Home Equity Asset Tr RMBS Ser 2006-1 CI M2
.. 437084-RY-4 15.305% 04/25/36 .......cooeunnnnnnniinis [ eeeeenn . 03/27/2023 . |Paydoun .......coooeeiiiiins feeeniiniins e 225,975 |........... 225,975 |........... 213,441 |........... 224,503 |oooovviiiiiiiinn ferniiinnns L. PO RN L. PO N 225,975 [ovevveviiiiiiinn foriniiiiiins e 1,330 |. 04/25/2036 . [1.A FM ....
Homebanc Mortgage Tr RMBS Ser 2005-1 Cl A1
.. 43739E-AP-2 15.095% 03/25/35 .....eevvvervrrnrnrnrnnnnnnnnnnnnnnns [ eeeeenn . 03/27/2023 . |Paydoun .......cooeeeiiiiins foveiiiinnnins e, 10,010 |t 10,010 |oeevvveeennes 9,254 |[..eeunnnnnnne 9,254 [ oo £ T S R £ T S R 10,010 foiiiies oo e e 76 |. 03/25/2035 . |[1.A FM ...
HSI Asset Loan Obligation RMBS Ser 2007-AR2
. 44329E-AC-5 |CI 2A1T  3.562% 09/25/37 ....eeennnnnnnnnnn [ eeeenn . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 15,712 |foeeeneeee 15,712 |l 9,546 |............. 9,546 [.oooiiiiiiiiiies e i e o e 9,546 |ooooiiiiiiiiins | 6,165 |.......... 6,165 [..oevviinnnnnee 92 |. 09/25/2037 . [1.A FM ....
IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1  5.565%
L A525AN-JG-3 | 10/25/34 i [ . 03/27/2023 . |Paydoun .......ooooeeiiiiins v e 1,063 |t 1,063 |ooeeeeeeenns 1,065 [..oeeveennnns 1,064 [oovveeiiiiiiiins ferniniiiinnnns ()] R R ()] R R 1,063 [oeeeeeiiiiiiinn oo o 9 |. 10/25/2034 . [1.AFM ...
IMPAC CMB Tr RMBS Ser 2004-9 CI 1A1  5.605%
L AB25AN-KX-4 101/25/35 oo [ . 03/27/2023 . |Paydoun .......ooooeeiiiiins v e 1,640 |........... 1,640 |oooeeeenenns 1,645 |oooeveeeenns LI I PO SN ()] R R ()] R R 1,640 [oeeeeeiiiiiiiins o e e 11 |. 01/25/2035 . |1.A FM ....
IMPAC CMB Tr RMBS Ser 2005-2 CI 1A1  5.365%
L A525AN-MY-0 | 04/25/35 ..o [ . 03/27/2023 . |Paydoun .......oooeeeiiiiins Joeiiiinnnin e 22,529 |..eennneee 22,529 |oeeiiiennn 21,940 |l 21,940 oo i, LI U N LI O N 22,529 |oveeiiiiiiiiiins foeniiiiiiiiiies o e 179 [. 04/25/2035 . |1.A FM ...
Impact Community Capital Nt  2.727% 07/25/31 Redemption 100.0000
L A5255@-AD-7 | .iiiiiiiiiiiiiiiiiiii s [ . 03/30/2023 . | .evvrvriiiiiiiiiiiiiiiiiiiiins |oeeeeeieieneeeieeess |oeeeeeens 14,557 |ooooeeeenns 14,557 |............ 14,557 |............ 12,781 |.......... 1776 | | foveeennns IVZL R R 14,557 | o Joeeeeiiiiiiiene oo, . 07/25/2031 . [5.B Gl ....
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Impact CIL Parent LLC ABS Revolving Nt Ser Redenption 100.0000
..45256#-AB-8 (2003 CI 1 5.825% 10/25/56 ....cevvvvvvvivnnnnns | unnnnns . 03/28/2023 . | .eeeneieiiiiiieeeeiiiieeees i e 110,605 |.......... 110,605 |[.......... 110,605 |.......... (0 O O Y S RN (RN 110,605 [oovvvevevinnns oo [ s 1,782 |. 10/25/2056 . |1.G FE ....
Impact Community Capital Mortgage Redempt ion 100.0000
. 000000-00-0 |Opportunities Fund 5.500% 08/06/26 ......... |....... L 03/31/2023 . | eeeeeieiiiieeeeeeeiieeees e e (88,304) |........... (88,304) |.......... (88,688) [........... (510 R U R O ) RO [R5 TR0 R FORR AR R . 08/06/2026 . |2.A Z .....
Impact Community Capital Mortgage
. 000000-00-0 |Opportunities Fund 5.500% 08/06/26 ......... |....... . 03/31/2023 . | Security Withdraw ....... |oceeeiiiiiiinnnns Jounen 12,067,208 |....... 12,023,628 |....... 12,070,805 |....... 12,089,131 |oovviiiiiiiiien Joeeeinnns (1,923) |veveeiiiiiinns Jovvinnnns (1,923) |vvveniiiiiinnn ovennnn 12,057,208 |evveeniiiiiinns Jovvnniiiiiiiins v fovvnennns (527,721) |. 08/06/2026 . |2.A Z .....
Impact Funding LLC CMBS Ser 2010-1 CI A1
.. 45257TH-AA-5 [5.314% 01/25/51 .oovvvviiiiiiiiiiieiieiiiiiienees | s . 03/01/2023 . |Paydonn ....ceuunvvviiiinnnn foevvnnininniiiins feinns 614,902 |........... 614,902 |........... 615,234 |........... 614,774 |oveeeiiiiiins o L2 T O RN L2 T R R (RT3 [0 2 O ) R R 6,242 |. 01/25/2051 . [1.A FM
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ....evvvnvviiiiniiiiiiiiiiinieeees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 68,045 |............ 68,045 |............ 68,044 |............ 68,006 |..euuviiiiinnnns forenreiiinnnns i O O, it O F (10 R RN 554 . 05/25/2067 . [1.A FE
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45200B-AA-7 [5.941% 02/25/68 .........evviiiiiiiiiiiiiiiiniinens | s . 03/25/2023 . |Paydown .......coeereeinnnnn 108,693 108,693 |.... 1 ....108,693 |.. . 02/25/2068 . |1.A FE
..465685-AR-6 | ITC Holdings Corp Sr Nt  4.950% 09/22/27 ... |....... . 02/15/2023 . | Deutsche Bank Capital .. |.... ..4,000,000 ..3,995,960 |.... .3,996,255 |.. . 09/22/2027 . |2.B FE
JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15
.. 465921-BP-0 [2.500% 02/25/52 ...oeeeeeeeeeeeeeeeeeeeeennees | s . 03/01/2023 . |Paydonn ...ceevueeeeeeennnnn Joeeennieneeeeniies Jevnenn... 166,675 [o..o..il. 166,675 |.......... 166,310 |...........166,313 [.....ccooiiiirs forriiiiniiis 362 |eeeiieiiiiieeen feeeeeins 362 |oieeiiiiiiieeee feeeeennnnn 166,675 [.oeeeeeeeieee feeeeeeiiiie oo et 716 |. 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 Cl A15
.. 46592X-BP-8 [2.500% 04/25/52 ...ceeeeeeeieieeeeieeeeeeennees | s . 03/01/2023 . |Paydomn .cevveeeeeeennnns Jeeeneeeeeeenieees e 226,994 [ 226,9% |oeeennnns 225,965 |...eeeeen225,990 [ooiiiiiiiiiiiies foeeeinnnns 1,004 [ooeeeiiiiiiieee o 1,004 [ooeeeeiiiiiiiee oo 226,994 |.oooeeeeiiieee oo e 856 |. 04/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1
.. 466247-H8-9 3.934% 04/25/36 .....ceeeerrnniieieeinniieeeeennn | s . 03/01/2023 . |Paydomn .cevvuneeeeennnins Jennnieeeeenniees fereeeeeennnns 44 L7 7 P 42 |t 375 |eeeeiiees (-7 FOUTRR FOPRURRRRR RPN 67 foeeeeeeeniiee oo X U AR, 2 | /2 PO 3 |. 04/25/2036 . |1.A FM .
JP Morgan Chase Comm Mtg Secs CMBS Ser 2013-
..46640J-AS-6 [C13 CI ASB  3.414% 01/15/46 ...oovveeeeeennns | s . 03/01/2023 . |Paydomn ..ccevvuneeeeennnnn foeeennieeeeeeniies s 628,925 |........... 628,925 |........... 635,212 |....ceeeenn 628,225 [.oeeveeeiiieeee foeeeeeennnns (VL0 PO (VI PO 628,925 .ooeeeeeiiieee foeeeeei e el 3,459 |. 01/15/2046 . [1.A ........
JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
L.466410-Al-7 [ASB  3.584% 04/15/47 oooveeeeeeeeeeeeeeen | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 248,455 |........... 248,455 |........... 255,720 |...cevnnnnn 248,709 [.ooeveeeeiieeee foeeeeeennnns [(5) ) PO ISR (53) |eeveennaereeennn eeemnins 248,656 |..oovvuuiieeeenn [eeeennnnnns [17) ] U— (202) |oeeeeenns 1,526 |. 04/15/2047 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl A3
..466530-AC-9 [2.500% 05/25/52 ...oeeeeeeneeeeeeeeieeeeeennees | s . 03/01/2023 . |Paydomn ..ccevvuneeeeennnnn foeeennieeeeeeniies s 187,716 |eeeeenenn 137,716 |.......... 137,006 |.eeennnne. 137,027 |oeeeeeeeeeinnes e [S1e[V I PO A [SIC[V I PPN ISP 187,716 [oeeeeeeeeieee oo s ot 637 |. 05/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 Cl A15
..46654T-B0-0 [2.500% 06/25/52 ...eevvveueeeeeenniaeeeeennnnanee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 92,510 |oeeeeennnnns 92,510 [oeeeennnnns 91,614 |............ 91,638 |.oeeeeeiiiiieeen Jeeeeniins L7750 PO L7720 PO 92,510 [oeeeeeieiiieee oo e e 328 |. 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-1 CI A14
.. 4665411-BR-1 [2.950% 07/25/52 ...oeeeeeeeeeeeeeeieeeeeeenees | s . 03/01/2023 . |Paydomn .cevvueeeeeennins Jeenneeeeeenieees feeeeeeeens 81,560 [............ 81,560 |oeevuunnnnns 80,706 |oeevuunnnnns 80,731 |oveeieieeeinns e 829 |ieiiiiiiiieeen s 829 |iiiiiiiiiieeen s 81,560 |evvveiieeeenn Joerrnniiereeenne eerniieeeeeenns e 387 |. 07/25/2052 . |1.A ........
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
..50190D-AE-6 [ASB  3.357% 07/12/50 ... JUTR . 03/01/2023 . | Paydown ... . 07/12/2050 . |1.A ........
Local Initiatives Support Corp Prom Nt
..53961%-BL-9 [2.500% 01/01/23 oeveeeiieeiieeieeeeeeniieeeeeeen | s . 01/01/2023 . | Maturity ...ocoovvneiiieeee v e 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 [oeeeeemnnnane foeeeeeee e fes e [ 20,000,000 [-euueeeeemmnnns feeeeeeeeeniiee feeeeeeeeeis e 125,000 |. 01/01/2023 . [1.D ........
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI M1
..542514-HT-4 |5.745% 10/25/34 .. [ I . 03/25/2023 . | Paydown ... . 10/25/2034 . |[1.A FM .
Master Asset Bkd Sec
..55275B-AD-9 A4 4.995% 08/25/36 .....cevvuiiiiiiernniieeeennn | s . 03/27/2023 . |Paydomn ecevveueeeeennns Jeenneeeeeennees e 39,494 |............ 39,49 |............ 22,455 |............ 14,919 |.......... 7,585 |........ 17,039 [ooeeeieiiiiiees [ 28,574 |.ooeeiiiiiiie Jeeeenins 39,494 |oeeeiieiiiiiies e e e 124 . 08/25/2036 . |1.A FM ...
MFRA Trust RMBS Ser 2022-INV1 CI A1
.. 55284T-AA-5 [04/25/66 .....eeeeeeeeeneeeeeeeeeeeeeeeneeeeeen | s . 03/01/2023 . | Paydown ... . 04/25/2066 . |1.A FE ....
MFRA Trust
..55286G-AA-1 [09/25/66 .....eeeeeeeeeeeeeeeeeene e eeees | s . 03/01/2023 . |Paydonn ..ccevvuneeeeennnnn foeeennieeeeeeeies s 110,158 |oeeeeenns 110,158 |oeeeennnees 109,705 [oveeeeeeeinnineeee fooeeeeeiiis i 453 | eeeens 453 | e 110,158 [oeeeeeiiiiee oo oo o 835 |. 09/25/2066 . |1.A Z .....
MFRA Trust RMBS Ser 2023-INV1 CI A2  6.450%
..55286G-AB-9 [09/25/66 ......eeeeeeerieeeeeenie e e eeees | s . 02/25/2023 . |Paydomn .ceevuueeeeennnis Joeennieeeeeenies e 6,519 [ceereeene 6,519 |t 6,495 [oooiiiiiiiiiiiiii e e 3 IO ISP, P 3 PO ISP 6,519 |oeeeeeiiiiiiis e e e 34 . 09/25/2066 . [1.A Z .....
MFRA Trust RMBS Ser 2023-INV1 CI A2  6.450%
..55286G-AB-9 [09/25/66 ......eeeeeeenieeeeeeene e e eeees | s . 03/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeeniieeeeeeniees feieeeeens 7,547 | 7547 |eeeeeans 7,520 |oeeeeeeeeeeeennins forneeeeeemniies fereeeeeeeennns 27 eeeieeeeeeene e 27 eeeeieeeeeenee e ALY OO UP IO IEUPPPRRUUT AEPTRTRIN 81 |. 09/25/2066 . |1.C Z .....
Mankato Energy Center LLC Sr Sec Nt  2.900% Redempt ion 100.0000
..55396#-AA-0 [ 05/31/39 .eerreeiiiiiiiiee e | s L 08/31/2028 . | eeeeniiiiiiiiinieiiiiiinees e s 391,120 |........... 391,120 |........... 391,120 |........... 891,120 [ooeeeiiiiieieee foeeeemniiieees e e e s 391,120 oeeeeeiiiieienn eeemniiieeeeen e e 2,836 |. 05/31/2039 . |2.B PL ....
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589929-5F-1 [OPT1 CI A1 5.565% 07/25/34 .covvveeeeeeenn | s . 03/27/2023 . |Paydomn ..ceevveneeeeeennnn feeeennieeeeeennes s 211,075 |........... 211,075 |eeeennenns 193,854 |........... 205,731 [ooeeeeiiiiiieeee foeeeennnnn 5,343 [ooeieiiiiiiieee [ 5,343 [ooeeieiiiiiiies o 211,075 |oeeeeiiiieeeen eermniiieeeeene Joeeenineeeeeens e 1,012 |. 07/25/2034 . |[1.A FM ...
Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 Cl
..59020U-YN-9 [A3  3.471% 06/25/35 .. .. . 03/01/2023 . | Paydown ... ... 78,081 ...78,081 ... 75,348 |............77,056 |.... ..78,081 . 06/25/2035 . |1.A FM ...
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Metlife Securitization Tr RUBS Ser 2017-1A CI
..59166B-AA-9 [A  3.000% 04/25/55 ......eeviviiinnnniiiiininns | s . 03/01/2023 . |Paydoun .....euuveririnnnns Joevnninineiinninnns foeeen 181,321 fn0131,321 [l 127,360 ).l 129,500 [ [ 1,820 [ooviiiiiiiiinnns foeeieinnns 1,820 [ooveiiiiiiiinns oo 131,321 s s i e 638 |. 04/25/2055 . |1.A ........
Metlife Securitization Trust RMBS Ser 2018-1A
..59166D-AA-5 |CI A 3.495% 03/25/57 [ IR . 03/01/2023 . | Paydown ... . 03/25/2057 . |1.A ........
Metlife Securitization Trus
..59166E-AA-3 [CI A 3.750% 04/25/58 .....evvvvvvviininniiiiinn | nnnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 56,936 |.....oennn 56,936 |............ 57,747 |.oevvennnnns 57,380 |ieiiiiiiiiiiinn oeenninns [T F R [CEZYT F R 56,936 [.....covvininne fooriiiiiiiis e e 320 |. 04/25/2058 . |1.A ........
Met Life Global Funding | Nt  3.000%
LB9217G-AX=7 [ 01710723 ovveiiiiiiiiieviieccneeeen | s . 01/10/2023 . [Maturity ..oooovvvvnenines Jovvvniniiiiiiins e 4,000,000 |........ 4,000,000 |........ 4,103,480 |........ 4,000,496 |...covvniiiiiinn Joerinnnnnns (15 ) F R (1) FOU N 4,000,000 [oreierrinninns ferennriiiininns foeeiiiiii e 60,000 |. 01/10/2023 .|1.D FE ....
Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 [02/15/36 ..evvvnriiiiiiiiiiiiiiiinececciieeen | s . 03/15/2023 . |Paydomn .....eueniviiiinnnns Jovvninniiiiiiiinees foeeneeeens 72,531 | 72,531 |ooiiiiiinnns 60,990 |............ 60,990 |.ieiiiiiiiiinn oeeennnn 54 [ s T84 [ s 72,531 [ooviiiiiiiiins oo [ s 1,139 |. 02/15/2036 . |3.B FE ....
Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 [02/15/36 ..eevvnriiiiiiiiiiiiiiiieeeecriieeeeen | s . 02/15/2023 . |Paydonn ...ccevunvviiiinnnn fevvnnininiiiiiinns o 124,347 |oeeeennnnns 124,347 |..oooennens 104,561 |..oeennnnn. 104,561 [oveeeiiviiiines fovennnns 19,786 [oooervvivnnneens fornenes 19,786 [oeeivviininies foveeeeneens LY U R R R 978 |. 02/15/2036 . |4.B FE ....
Mid State Tr LBASS Ser 11 CI M1 5.598%
.. 59540-AB-9 [07/15/38 ..evvvriiiiiiiiniiiiiiiiinieccinineeeien | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvnnininiiiiiinens feeeieeeens 21,927 | 21,927 |oooeeinnnnns 21,927 [ovviiinnnns 21,034 |...oooveeens i R R AR F1cT R A A7 U R R R 307 |. 07/15/2038 .|2.B FE ....
Mid State Tr LBASS Ser 11 CI M1 5.598%
.. 59540-AB-9 [07/15/38 ..evvvriiiiiiiiiiiiiiiiiiinieccinineeeenn | s . 02/15/2023 . |Paydonn .....eunvviiiinnnns Jovvniininieiiiinens feeeneeeens 33,138 |oeeeennnnns 33,138 |[...ccevnnnns 33,138 [..ooevnennns 31,788 |oueeennnnn < U O AR AR LRSIV O AN XK 0 U R R R 238 |. 07/15/2038 . |3.B FE ....
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..50980Y-AB-1 [A1B  3.494% 04/25/66 .......ovvvvvvvnnnniiniinnnn | nnnns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 583,419 |........... 583,419 |[........... 603,475 |........... 593,178 [.oovvviiiieeees s (9,760) [ovvvvvinnnnns foreeees [CC <10 ) O 583,419 [ooveviiiiniinnes oo [ s 3,401 |. 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 [A1  2.750% 07/25/59 ......vvvvvivvnniiniiiinnnns | nennns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 239,203 |.....oennns 239,203 |oeeunnnnns 237,892 |...ccveeen 238,469 [.....ccovveeees forriiiinnnns A R R AT U . 239,203 [ooieveeiniinnns fooriiniiii [ s 1,144 |. 07/25/2059 . |1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 ......covvvvvveees | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 786,927 |........... 786,927 |eeeevnnnns 809,163 |........... L7 7 R RN (5,800) [ouvvvrvnnnnns foreeeens (SR 00 ) O R (N7 A R R RN R, 4,651 | 12/15/2049 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
..61691G-AQ-3 [ASB  3.514% 12/15/49 .....covvveiiiiiiiiiiniiiinn | s . 03/01/2023 . |Paydonn .....eeuevvviiiinnnn fevenniininniiiiins feninns 129,369 |o..eennn.n. 129,369 |......eeent 133,242 |........... 130,289 |vviveiiiiiiinn oeviiinnnns (KSR 1°D') FOR F (KSR 15D ) F E 129,369 [.oovvvvviinnnns oo s 786 | 12/15/2049 . |1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 [5.670% 08/25/34 ....ovvvviiiiiiiiiiiiiiiiiinieeees | s . 03/27/2023 . |Paydonn ....cevunveviiinnnnn Joevvniinniieiiiinns foneneens 3,582 | 3,682 [oiiiiiinnnns 3,250 [.oeoiiirnnnns 3,507 |ovveiiiiiiiiinn v L R F L P F R [P 2 R (R R 26 | 08/25/2034 . |[1.AFM ....
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 [Cl A1 4.975% 08/25/36 ...eovvvvvvivnnnniiieiinn | nnnnns . 03/27/2023 . |Paydonn .....uuevviiinnnnns Jovvninneiiiiiiinees foeeneeeens 10,221 |..oooeeeeens 10,221 |ooeeeennnnns 2,035 [..cooeinnnnns 1,265 |ooeveennnnns 770 foeeeenens 8,186 [eviiviiiinns foeeeeeees 8,956 |ieivviiiiiiiinn foeeiinins 72 O O ) 9 |. 08/25/2036 . |1.A FM ....
Morgan Stanley BAML Tr CMBS Ser 2013-C9 CI
..617620-AU-5 [AAB  2.657% 05/15/46 .....oeevvvvveniiiiiiiiinns | s . 01/01/2023 . |Paydonn ...cevvenivriinnnnns Jovvninnieiiiiiinens foenneeeens 97,79 |oeeens 97,79 |..ooeennnnns 93,907 [...ccvvnnnns L7071 O O R R 97,799 [ooeviiiiiiinnes oo s e 217 |. 05/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2013-C10 Cl
..61762M-BU-4 [ASB  3.912% 07/15/46 ...oevvvvvvininniiiiiiinn | s . 02/01/2023 . |Paydonn ....ceuenvvviiiinnnn fevvnnininiiiiins e 791,925 |........... 791,925 |.......... 815,671 |...ouunnnn. £ TR R O R R 791,925 [ooviviiiiiiinnns oo [ s 4,027 |. 07/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2013-C11 Cl
..61762T-AC-0 [AAB  3.845% 08/15/46 .....oevvvvvneniiiiiiininns | s . 03/01/2023 . |Paydonn .....euvvviiiiinnns Jovvniniieiiiiines feenns 2,593,087 |........ 2,593,087 |........ 2,670,799 |........ 2,591,249 oooiiiiiiiiiens oo 1,838 [ i 1,838 [ s 2,593,087 [.ooovvvviininns oo s s 15,380 |. 08/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI ASB
..61764R-BD-9 [3.069% 02/15/48 .....evvvvviiiiiiiiiiiiiiiiiiieeees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 423,086 |........... 423,086 |........... 422,510 |...covnenn 422,528 |oveeiiiiiiiiis e [5357: E 557 R FRR L7 0L I R R RN R 2,231 |. 02/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI XA
..61764R-BG-2 [1.237% 02/15/48 ...oovvvniiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . |Paydomn ....ceuuvvriiiinnns Joevnninniniiiiiiinns foreiniiiiiis o e 79,378 |..ccevvnnnns TR < T PO R, (37,886) [ceveneeevennnnns founnnns (37,886) [cevvneeevennnns fovenrerervnninnnnee foovvviiiiins o [ [ 676 |. 02/15/2048 . |1.B FE ....
Morgan Stanley BAML Tr CMBS Ser 2015-C21 Cl
..61764X-BG-9 [ASB  3.150% 03/15/48 ....eevviiviiinnniiiiiiinnn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 77,411 | 77,411 |eeeeens 793,253 |oeuunnnnns FZC AR T R RN (7255107 1 PR R (255107 P FR 777,411 . 03/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl
..61765L-AS-9 [ASB  3.479% 08/15/47 ... [T . 03/01/2023 . |Paydown .....ceuevvriiiinnnn foevvininiieiiiinns Jovnens 1,859,873 |........ 1,859,873 |........ 1,915,283 |........1,867,638 |.... ... (7,765) |. (<< 1 PO 1,859,873 |.. . 08/15/2047 . |1.A ........
Morgan Stanley BAML Tr CM
..61766L-B0-1 [ASB  3.288% 01/15/49 ...eevvviiviiiiiiiiiiiiiins | s . 03/01/2023 . |Paydonn .....ceuenvviiiinnnn foevrnniniieiiiiins Jovnens 1,028,777 |........ 1,028,777 |........ 1,059,625 |........ 1,033,248 |oovvvviiiiiiinn oveinnnn (370 D) P RN (370 D) P N 1,028,777 . 01/15/2049 . |1.A ........
Morongo Transmission LLC Sr Nt ~ 3.320% Redemption 100.0000
LB1773%-AA-5 [07/12/51 eveeiiiiiiiiiiiriieeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 76,066 |............ 76,066 |......enn... 76,066 |..eevnnnnnn. (01 O O N ) AR (01T U AR R NN 631 |. 07/12/2051 . |1.G PL ....
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [A1  2.042% 07/25/61 ..oeevviviiniiiiiiiiiiinnes | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 110,320 |[........... 110,320 |oeeeennnnns 110,320 [oeeennnnn. 110,281 [oeiiiiiiiiins o i O O, it R R (U8 7V I R FORRRRR RN N 403 |. 07/25/2061 . |1.A ........
Nationstar Home Equity Loan Tr RMBS Ser 2007-
..63860H-AD-1 [A CI AV4  5.075% 03/25/37 ...ovvvvvvvvvinnnnnns | nnnnns . 03/25/2023 . |Paydonn .....eeunvvviiinnnnn foevenniininiiiiiins e 172,283 |oeeeennnnns 172,253 |.ooooeeeens 145,446 |.......... 171,108 [ooovviiiiiieies oo LI T O F LI L O 172,283 [ oo s s 1,332 |. 03/25/2037 . |1.A FM ....
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr Redemption 100.0000
..645080-AA-3 [2002  3.000% 01/15/27 ...ovvvvvevnnnniniiinnnnns | nnnnns L 03/15/2028 . | .eeiiiiiiiiiiieeeeiiiieees i e 151,378 [........... 161,373 |..ooeeeees 161,373 |..ooeeeeens o R 7T P P ATy PP FETTTTT OO PPPR FTTTTToey 151,373 ovveiiiiiiiiins ovveinniiiiinns Joviinniiiiininns Joviiiniiiinnnnns 946 |. 01/15/2027 . |1.A ........
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New Residential Mtg Ln Tr RMBS Ser 2014-1A Cl
..64828A-AA-1 [A 3.750% 01/25/54 ...oovvvviiiiiiiiiiiiiiiiiies | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 27,441 | 27,441 |..ooooeenees 28,041 |.......eeens 27,900 |ooviiiiiiiiiiinn v (1SS F R (IS R R P 7.3 T U R R R 180 |. 01/25/2054 . [1.A FE .
New Residential Mtg Ln Tr RMBS Ser
..64828C-AA-7 [A1  4.500% 03/25/36 .....evvvvvvvrnnniiniiiinins | s . 03/01/2023 . | Paydown ... . 03/25/2036 . |1.A ........
New Residential Mtg Ln
..64828G-AD-2 [A1B  3.500% 09/25/59 .......covviviirnnnniiiiinnnn | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 406,709 |........... 406,709 |........... 416,049 |........... 413,683 [...ocovvveiinnn foeeennnn (B,974) | e (6,974) |eevvnennniinn Joveneennnnd06,709 [onniiiiiiines [ ot . 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828M-AA-5 [4.000% 04/25/57 ..covvvvnvvviiiiniiiiiiiiiiinneeees | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fevennininiiiiinns o 178,050 |.......... 178,050 [oveeennnnns 179,744 |........... 178,939 v v [R:1515) 1 PR R [R<151C) N PR IR I/ 20510 RRRUUUR R RN . 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828X-AA-1 [CI AT 2.750% 11/25/59 ...eovvvviiviiinniiiiiinn | nnnnns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 101,935 |........... 101,935 |...ooeeeens 103,528 |.......... 102,677 [oveeiiiiinnnns foreeeeens (273 F [Z:73 ) FR RO () T AR AR RN RN 469 |. 11/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 [A2  3.750% 05/25/54 ....ccvvvvnviiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 18,132 [ooviennnens 18,132 |ovveennnnns 18,529 |ooeveennnnns 18,462 |ovvvvvneiiiiinnn Jovvininnnns [ 0D T F R ([0 F R LT 720 O N R AR 110 . 05/25/2054 . [1.A FE .
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AR-2 [A3  3.750% 05/25/54 .....cevvvniviiiiiiniiiiiiiinn | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 31,083 [ocoeeenee 31,083 |............ 31,829 [..ocvvvennns 31,695 |oviiiiiiiiiinn e ({172 1 AR ({1772 1 PO FC L 02 C T RN RO R RN 189 |. 05/25/2054 . |1.A FE .
New Residential Mtg Ln Tr RMBS Ser
..64829C-AD-0 A3  3.750% 04/25/52 ....ccevvvnvviiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 45,296 |oeeunnnnnn 45,29 |............ 46,390 |............ LT N O R (3157 1 PO R (5[ ) PO AR LIS 0 R R R R 203 . 04/25/2052 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....ovvviiiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 36,478 |............ 36,478 |............ 37,210 [.oeveenennns 37,007 |oeeeiiiiiinnns foeeeeens (572D FR R [£57 DTN R R R £ T ) R R RN 215 |. 11/25/2054 . |1.C FE .
New Residential Mtg Ln Tr RMBS Ser
..64820H-AD-9 [A1B  3.250% 09/25/56 ......evvvvvviirnnnniiiiiinnn | nnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 46,963 |............ 46,963 |............ 47,454 |............ 47,305 |ooviiiiiiiiiien e (<77 ) FR R (<70 ) F R LIRS U R R R 274 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820K-BII-9 [A4  4.000% 03/25/57 ...ovvvnvviiiinniiniiiinnns | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 72,898 |........... 72,898 |.......oe.n. 72,534 | 72,566 |..ocovvniiiinnn oevvnnnnnnns o7/ R A o7/ R A Z2R: L T U FORRPRPR RN RN 505 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820L-AA-6 [A1  3.750% 11/25/56 ...oeuvvvviinnnniiiiiiiiinnnes | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 4,707 | 4,707 |.oovvenennns 45,082 |............ LV [ P R [0S ) F R (RIS DTN O R L (7 ) R RN 286 |. 11/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-AA-5 [A1  4.000% 08/27/57 ......cevvvnvrvviinnnnnninnnns | veenns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 261,342 |........... 261,342 |........... 270,159 |........... 266,405 |......covveeens forrenes (5,083) |.vevveneriiiinn Jovvvnnnn (5,063) |.eevvvnniiiinnn ovvvnannnns 261,342 [ooooviiiiiinnns oo [ s 1,831 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-A0-0 [B1  3.850% 08/27/57 ....ceevvvvneniiiiiiinininees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 145,081 |........... 145,081 |oeeennnnns 137,102 |oeveennnnne 139,520 |vvvveiiiiiiiin v L1 I R R 5,561 |ovevriiiiiiiinn Joevinins LIS R FORRRRRR RN N 952 . 08/27/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [AT  3.917% 09/25/57 ..covvvvvvviiiniiiiniiiinins | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 53,901 |oeeeennnnns 53,901 |[...ocovennns 54,09 |............ 53,951 [oooviiiiiiiiinns oo [£SI0 ) PR AR [KSI0 D) PR AR [0 U R R R 337 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 A1 4.250% 12/25/57 ..covvvvnniiiiiiniiiiiiiinnn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 407,298 |........... 407,298 |........... 428,387 |........... 421,859 [oooviviiienennn [ (14,561) [cveiiiiiiines fennnns (14,561) [ceveneiiiiiiinns foreeeeens L1V 7ot RN R RN R 3,013 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830G-AB-2 [ATA  4.000% 12/25/57 ....covvvvvvnnniiiiiiiiinns | nnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 600,409 |........... 600,409 |........... 618,352 |.......... 611,467 |oovveeeiiiiinnn Jovvnnnn (11,068) [ceveneiiiiinnnns fonnnns (11,088) [ceveeeiiviinnnns forereeeens (STV[V10: R R R R R 3,772 | 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1 3.250% 02/25/49 .....covvvnvvvviiinnnnnns | nnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 619,575 |........... 619,575 |[........... 629,845 |........... (5727 (V7 PO R (R <7 P R, (R0 <7 MR F (R[S RV T R R R R, 3,427 |. 02/25/2049 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830K-AA-5 [A1  4.500% 05/25/58 ......evvvvivvvnnniieiiiininns | nnnnns . 03/01/2023 . |Paydonn .....eeunvvviiiinnnn fevvnnininiiininns o 501,828 |........... 501,823 |........... 537,046 |........... 526,268 |......ccooevveee foreeens (22070 A R (2070 R R LIV T2 T RN E R RN R 3,636 |. 05/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830M-AG-8 [A1B  3.500% 08/25/59 .......ccevvvvvnnniiiiiinnnns | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 223,439 |........... 223,439 |oeeennnnns 229,461 |........... 225,669 |[......coeveennn foreennnnn [ 1) PR R, (271D P F, 223,439 |oeeiiiiiiiiies e e e 1,475 |. 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2020-1A Cl
..64830T-AD-0 [A1B  3.500% 10/25/59 ... [T . 03/01/2023 . | Paydown ... .. 367,756 367,756 378,225 |...........373,886 |.... ... (6,130) [. . (6,130) [... .367,756 |.. . 10/25/20589 . |1.A ........
New Residential Mtg Ln Tr
..64830W-AD-3 [A1B  3.500% 12/25/58 ......covvvvirinnniiiiiiinnns | nnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 369,370 |........... 369,370 |........... 379,791 [....oeenens CTE (YA PR N (6,398) |.eevvenniiiiinnn ovvnnnnn (6,398) |.eevvvnniiiinnn Jovvnninnnns 369,370 . 12/25/2058 . |1.A ........
Redemption 100.0000
..663240-AA-9 [Newtown CTL Ser 2002  6.082% 05/15/23 ....... | ..en... L 03/15/2023 . | eeeeeeiiiiieeeeeeeieeeees e e 42,682 |.oeennnnn. 42,682 |............ 42,681 |.......ee.n. 7 O O R R L1/ O R R R, 433 . 05/15/2023 . [1.D ........
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..B5535V-CN-6 [4.711% 03/25/34 ...oeevvvniiiiiiiiiiniiiiiiiieees | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 598 | 598 |..oiiiiiiinns 598 |..oiiiiiis LI/ R L O AN L S AN L1 0 R O O RN 5 |. 03/25/2034 . |1.A FM .
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 [3A1  5.045% 04/25/36 ......cevvnvviviinnnnninnnns | nnnns . 03/27/2023 . |Paydonn .....eunviiiiinnnns Jovvniinniniiiiiinees foeeeeeeens 11,677 |eeeeens 1,677 oo 3,649 ...t 2,711 o 938 |oevunnnns 8,028 [oeviiviiinins oo 8,966 |vviiiiiiinnns foneieeeens 677 [ oo [ [ 13 |. 04/25/2036 . |1.A FM .
NRRC-D Facilities Corp CTL GSA Rev Bd Ls Redemption 100.0000
..67020B-AA-8 [Rental  6.500% 11/07/23 ......oovvvvivnnniiiiins | nnnnns . 03/07/2028 . | .euuniiiiiiiiiiieeeiiiiiineees i e 228,890 |........... 228,890 |........... 228,890 |........... 228,890 [....ccoieeiiine foovviiiiinins fovviiiiinns i i e 228,890 |..iceviiiiiiiin Jovrnniiiiiiins ovviiiniiniiinn fovviiiinns 2,107 |. 11/07/2023 . |1.B ........
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Onslow Bay Financial RVBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 03/25/63 .....cevvvniiiiiiiiiiiiiiiiiiiees | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 64,478 |............ 64,478 |............ [ A R R N L O RN L] I O RN (S £ T ) R R RN 340 |. 03/25/2063 . |1.A FE ....
Goldman Sachs & Company
..68389X-CM-5 [Oracle Corp Sr Nt ~ 4.500% 05/06/28 ........... | ....... L 02/23/2023 . | eeeeeeiiiieeeeeeeieeeees | e 3,202,457 |........ 3,410,000 |........ 3,403,385 [o..viiviiiiiiininns v [ L PO RN - FO RN 3,403,392 |..ooiiiiiiinnns feunnns (110,935) |...... (110,935) [cvvvnnnnee 8,951 |. 05/06/2028 . |2.B FE ....
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AA-4 [CI AT 1.455% 10/25/51 ..oovvvniiiiiiiiiiiiinn | s . 03/25/2023 . |Paydonn .....eeunvvviiinnnns fovinniniiniiiiins o 193,147 |........... 193,147 |...ooeeeens 193,144 |........... 193,145 | s /2 PO RN /2 PO R LT YA O N AN N 433 . 10/25/2051 . [1.A FE ....
Park Place Securities Inc RMBS Ser 2004-1CIi2
..T0069F-AZ-0 [CI M3 5.895% 10/25/34 ....ccvvvvnnvviiiiinnnens | nnnnns . 03/27/2023 . |Paydonn ....cevuneviiinnnnn Joovenniininniiiinns e 155,769 |........... 155,769 |.......... 137,710 |eveeennnnne 163,272 v v 1T FOR R 2,497 e v 155,769 . 10/25/2034 . |[1.A FM ...
Park Place Securities Inc RVBS Ser 2004-I/WF1
..7T0069F-DM-6 [CI M4  6.495% 12/25/34 .....oevvvvvniiiiiiinnns | s . 03/25/2023 . |Paydonn .....euunvvviiinnnnn fevenniininiiiiinns o 445,431 |...ooeeeens 45,431 |oeeennnnns 428,866 |........... 44786 [.ooovveeneeeeen o (L7 R A [CL7 2 R R 445,431 . 12/25/2034 . |[1.AFN ...
Par liament Funding (Owl Rock) Nt ~ 7.504% Redenption 100.0000
L 70163#-AA-0 [ 07/15/30 wevvvnniiiiiiiiiiiiiiiiiiniecciiineeeeen | s L 01/17/2023 . | e i e 228,347 |..ooennnnns 228,347 |........... 228,347 |...cevnnnnn 2T R O R R 228,347 . 07/15/2030 . |1.G PL ....
Parmer 31 (Austin TX) CTL Pass CTL Ser A1 Redenption 100.0000
. 70176@-AA-7 [3.470% 01/15/32 .oevvvvniiiiiiiiiieiicciiineeeees | s . 03/15/2023 . | .. .. 408,014 408,014 411,074 |...........409,914 [.... .408,014 |.. . 01/15/2032 . |1.F ........
Philip Morris Intl Inc .625
LT18172-AV=1 [08/06/23 ovvveeiieiiiiiieeciiieeecvvieeeeen | s . 03/06/2023 . |Maturity .....ccovvinniies Jovvinniiniiiiiiins foveen 25,000,000 |....... 25,000,000 |....... 23,275,250 |....... 24,963,287 |.....covvveeeens forreees T A T FOR 36,713 |oeeiiiiiiiins e 25,000,000 [oeeeerriinnnnns foveenriiiiiiiens foeriiiiiis e 328,125 |. 03/06/2023 . |1.F FE ....
Piedmont Operating Partnership Sr Nt  3.400%
..720198-AC-4 |06/01/23 ... P IR . 03/27/2023 . |Various ........ceeeeeeeens foevvnnnnnniiinnnnns founen 19,214,279 |....... 19,379,000 [....... 18,988,315 |....... 19,358,046 |...covvnvvvvinn Joeewnnnn 11137 s e 1137 s e 19,369,184 |.. ...210,392 . 06/01/2023 . [2.B FE ....
Piedmont Operating Partnership Sr Nt 4.450% Coldman Sachs
.. 720198-AD-2 [03/15/24 ..oovvveiiiiiiiiiiiiiiiii s | s L 03/23/2023 . | .eeeeeiiiiiiieeeeeiiieeeees | [ 2,644,138 |........ 2,705,000 |........ 2,699,509 |........ 2,704,218 |.oovvviiiiiiiinn i LIS O R LIS R M 2,704,367 |eevveeeeneinnn foveenne (60,230) |....... (60,230) [ovvnnennnee 64,199 |. 03/15/2024 . |2.B FE ....
PNC Equip Finc LLC LBASS Priv Pl Nt Ser A
.. 73019#-AA-0 [3.000% 09/13/27 .evvvvviiiiiinniiiniiiniiniiiiinn | s . 03/13/2023 . |Various .......cceeeevienns fevvnnnnnnniinnnnns Jonns 446,595 |........... 446,59 |........... 453,927 |oveeennnnns 452,407 |.ooovvviineenen [ (5,812) |vvvveniiiiiiinn oveinnnn (5,812) |evvveniiiiiiinn Jovviiinnns 446,595 [.oeevevvneinnns fooniiiiii [ s 6,699 |. 09/13/2027 .|1.D ........
PNC Equip Finc LLC LBASS Priv PI Nt Ser B Redenption 100.0000
.. 73019#-AB-8 [3.000% 09/13/27 .evvvvviiiiiiniiiiiiiiniiiniiiiinn | s L 03/13/2023 . | eeeeeieeiiiieeeeeeiieeees i e 209,713 f........... 209,713 |........... 209,713 |......eeens (01 R R O R A {01 R T R R R R 3,146 |. 09/13/2027 . |1.D ........
PNC Equip Finc LLC LBASS Priv PI Nt Ser C Redenption 100.0000
..73019#-AC-6 [3.000% 09/13/27 ...rvvvviiiiiiniiiiiiiiniiiniiniinn | s L 03/13/2023 . | eeeeeeeiiiiieeeeeeeiieeees i e 148,157 |........... 148,157 |oeeennnnns 155,107 |oeeeennnnns 163,666 |ovvvvviiiiinnnn Jovnnnnnns (5,509) |vvveenniiviinnn Jovnnnnnns (5,509) |oevvveniiiiinnn Jvvvninnnns L2 L O R A NN 2,222 |.09/13/2027 . {1.D ........
Preferred Term Sec Ltd VI LBASS FIt Rt Nt C
.. TA041C-AA-7 [A-1  5.478% 09/26/34 ... [T . 03/27/2023 . | Call 100.0000 ..... 4,759,045 |........ 4,759,045 |........ 3,565,235 |........3,947,375 |.... L (10,824) [ [ 3,936,551 . 09/26/2034 . |1.A FE ....
Preferred Term Sec Ltd VI Cl
L. TA0A1C-AA-7 [A-1  5.478% 09/26/34 ....evvvrvviiinnniiiiiiinnns | s . 02/15/2023 . |Paydonn ....ceunivriiinnnns Jovvniniiiiiiiiinees feeeieeeens 11,463 |.........eet 11,463 |oooveeennnnns 1,459 |........... (32,704) |.evvvviiiiiinn oveennnn L2 (YA PO R L0 (YA R R BRI T O AU RN RN (2,803) |. 09/26/2034 . |1.A FE ....
Preferred Term Sec Ltd VI LBASS Nt Ser A-2
..74041C-AB-5 |PTP  5.543% 09/26/34 ... [T [ . 03/27/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 15,000,000 |....... 15,000,000 |....... 12,460,553 |....... 12,460,553 ...198,257 |. 09/26/2034 . |1.B FE ....
Preferred Term Sec Ltd VI
.. TA04IN-AA-3 [5.607% 12/24/33 ...cevvvviiiiiiiiiiiiniiiiiiieeees | s . 03/24/2023 . |Paydonn .....oevvviiinnnnns Jovvninniiiiiiiinees foeeieeeens 32,795 |eeeennns 32,755 [oeeiiiiinnn 28,255 |..oeienee 29,822 [ooeiiiiiiiiens oo P <X 2 R RN PR <X 0 U RN 32,795 [oovviiiiiiiiinns oo s e 430 |. 12/24/2033 . |1.A FE ....
Preferred Term Sec Ltd VI LBASS Ltd Ser XL
.. TA04IN-AL-9 [CII A-1  5.437% 12/24/33 .coovvveiiiiiiinnes | s . 03/24/2023 . |Paydonn ......evvviiiinnnns Jovvnininiiiiiiinens foeeieeeens 37,176 |............ LT V(T A 24,350 |.......ce. A 7 O RN VST R F L0 O E [/ /T R RO R RN 716 |. 12/24/2033 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
..740420-AA-6 6.054% 03/22/38 ......evvvnvviiiiiniiniiiiiiiiinees | s . 03/22/2023 . |Paydonn ......euvveiiiiinnnn Jeviniinniiniiiins e 4,879 [eeiiiinne 4,879 |inns 4,879 |eerennnns R 7 O O R AN LR V£ R R R RN 69 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS XVII Sr Nt Ser Redenption 100.0000
.. TAO42E-AA-2 [A-1  5.341% 06/23/35 ..oovvvvniiiiiinininiiiinnn | s L 03/24/2023 . | .eeeeeiiiiiiieeeiinieeeees i e 31,107 ... 31,107 |oeeeennnnns 28,797 [ooeviiinnnns 25,658 |...cceviiiiiiinn foeeiiinnnn [ST7 R RN L7 O RN 1 (07 ) R RN 398 |. 06/23/2035 . |1.B FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP
.. TA042E-AC-8 [5.741% 06/23/35 ..oovvvvvniiiiiniiiniiiiiniieees | s . 03/23/2023 . |Paydoun .....eeevveviiinnnns Joevnnininiiiininnes foeeeneennnn8,067 oo 6,067 [ 3,915 | 3915 [ s 0 1 O AR P/ 17 O (-0 A O O N A 84 ). 06/23/2035 . |2.A FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TA042H-AA-5 |5.216% 12/22/35 .. [ R . 03/22/2023 . | Paydown ... . 12/22/2035 . |[1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redemption .
.. 74042J-AA-1 [PTP  5.216% 03/22/38 ......ovvvvviviiinnnniniins | ennns L 03/23/2023 . | .eeenieeiiiieeeeeiiieeees | e 116,968 |.......... 116,968 |...eeennnnn. 89,188 |..evvunnnnns ST L- Y U RN P2 - I PO R P2 I O RN, 116,968 [ooovveeeeinnns oo [ s 1,497 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B-1
.. TA042M-AE-6 [PTP  5.496% 09/22/36 .......cevvuvvvvrirnnnnnnnes | nnnns . 03/22/2023 . |Paydonn ......eevveviiinnnnn Jevenniiniiiiiiins e 6,342 |eeiiiiie 6,342 [............. 4,493 |............. 4,629 [.oooviiiiiiinnnn foeeiinnnnn LA K U RPN LA K O RN (<. R R R RN 86 |. 09/22/2036 . |1.E FE ....
Preferred Term Sec Ltd LBASS FIt Rt Nt Cl A-1
.. 740421-AA-2 [PTP  5.321% 09/23/35 ....evviviiiinniiiiiiininnes | s . 03/23/2023 . |Paydonn .....oeveviiiinnns Joevniininiiiiiinees foeeeeeeens 16,405 |............ 16,405 |.oooeennnns 11,565 |oovveennnnns 12,998 |ovvvviiiiiiiiins e FCR 0 O F R\ O E BT O N N AR 211 |. 09/23/2035 . |1.C FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
..74043A-AC-5 [FP PTP  5.066% 12/22/36 .....oovvvvvvvvnnnnnnnes | unnnns . 03/22/2023 . |Paydomn .....oeviiiiiinnns Jovniinnniiiiiiinnes foeeiiieiiinnns 977 |oeeeiiiiiinnnnns [0 643 |t 803 |.iiiiiiiiiiiis foereininnnns 174 | s 174 | o L PP FET PP FETTTTOUPPTN 12 ). 12/22/2036 . |1.B FE ....
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Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
..TA043A-AD-3 [PTP  5.176% 12/22/36 ...oevvvniviiiinnniieiiinnn | s . 03/22/2023 . |Paydonn ......euvveviiiinnnn Jevvniinniieiiiins e 5,877 |ooviviiinnnns 5,877 |oeeeennnnns 5,603 |ieevinnnnnns 5,695 [ooiiiiiiiiiinns o L1720 IR RN L7200 O RN LR 7/ R R R AR 75 | 12/22/2036 . |1.A FE ....
Preferred Term Sec Ltd VI ABS Combo Nt PTP
.. T41382-AA-3 [5.614% 09/26/34 .....covvvniiiiiiiiiiiiiiiniieeees | s . 01/27/2023 . | Paydown ... ....49,245 ... 49,245 ... 44,501 .. 49,245 |.. . 09/26/2034 . |5.A FE ...
Preferred Term Sec
.. T41382-AC-9 [5.634% 03/23/35 ....eiiviiinniiiiiiiniinieiiiniins | s . 02/14/2023 . |Paydonn ....cevvnvvvieinnnnn Joevvnninieiiiiinns foinneneens 7,684 |...ooooennnns 7,684 | 7,684 |oeeiennnnnns K O O R AN - O O R AR (10) . 03/23/2035 . |1.A FE ....
Preferred Term Sec Ltd XIX LBASS Combo Nt PTP
L TA13BN-AA-7 [5.466% 12/22/36 ....cevvvnniiiiiiiieiiiiiiiieees | s . 01/27/2023 . | Paydoun . 12/22/2036 . |6. * .......
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
L T4160M-KU-5 [5.500% 10/25/35 ...ovvvvvnniiiiiiiiiniiiiiniiinees | s . 03/01/2023 . | Paydown . 10/25/2035 . |[1.A FM ...
Residential Accredit Loans Inc RVBS Ser 2007-
.. TA924D-AA-7 [QS10 CI A1 6.500% 09/25/37 ....evvvvvvvvnnnnns | uunnnns . 03/01/2023 . | Paydoun . 09/25/2037 . |[1.AFM ...
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 [QH7 CI 1A1  5.345% 08/25/37 ...covvvvnnvvivinnnn | unnnns . 03/27/2023 . | Paydown ... . 08/25/2037 . |[1.AFM ....
.. 75513E-CG-4 |Raytheon Tech Corp Sr Nt ~ 3.200% 03/15/24 .. |....... . 02/22/2023 . |Various ... . 03/15/2024 . |2.A FE ...
Renew LBASS Ser 2017-1A CI A 3.670%
L 75973L-AA-6 [ 09/20/52 ..eevveieeeeeeeieee e eeeeenneeeee | s . 03/20/2023 . | Paydoun . 09/20/2052 . |1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 [ .eviiiiiiiii s | . 03/20/2023 . | Paydown ... . 11/20/2056 . |1.A FE ....

..761118-HD-3 |QS13 CI 2A4  5.750% 09/25/35 .....evvvvnnnnnnnn [eeeenn . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 26,893 |............ 16,712 |oeeeeeenes 13,793 |l 18,793 | e [ fos e e 13,793 | [ 13,100 |........ 13,100 [oooeeiiiiinnns 454 |. 09/25/2035 . |1.A FM ....
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl

..761143-AD-8 | A4 6.250% 09/25/37 ......eeveiiiiiiiiiaiiiiins [ eeeeens . 02/01/2023 . [Paydomn .....cooeeeeeeeiiii fooeeiiiiiiiiiiin e e (VL7 (361) [oueeeeennnee (361) [eeeeeeeiiiiins oo o s e e (361) [ceveeeeeeiiiies Joeeeiiines 361 | 361 | (2)|. 09/25/2037 . [1.F FM ....

Redemption 100.0000

..76169#-AH-6 |Reyes Holdings LLC Sr Nt ~ 4.850% 02/04/25 .. | ....... . 02/04/2023 . [ .evveieiiiiiiiieeeiiieees [ [ 1,666,667 |........ 1,666,667 |........ 1,797,467 |........ 1,724,752 |ooeeeiiciiieees o (58,085) |..coeiiieiaaes [ (58,085) |..eveeeeeries [ 1,666,667 . 02/04/2025 . |1.G PL ....

..78409V-BA-1 | S&P Global Inc Sr Nt 2.450% 03/01/27 ....... . |- 03/01/2023 . [Tax Free Exchange ....... .3,189,681 |....... 3,470,000 |........ 3,187,028 |.... ..2,654 |. 2,654 |ooiiiiiiiiiees o 3,189,681 . 03/01/2027 . (1.G FE ....

..78409V-BC-7 | S&P Global Inc Sr Nt~ 2.900% 03/01/32 ....... . 03/01/2023 . [ Tax Free Exchange ....... 4,942,935 |........ 5,000,000 |........ 4,937,800 |........ 4,942,043 |.... .. 892 |. B892 e s 4,942,935 |.. . 03/01/2032 . |1.G FE ....
SLM Student Loan Tr LBASS Ser 2003-4 Cl ASD

..784426-G6-5 |5.616% 03/15/33 .. R I . 03/15/2023 . |Paydoun ... .. 226,231 226,231 226,939 |...........226,248 |.... e (1)) (7). .226,231 . 03/15/2033 . |2.C FE ....
Sabine Pass Liquefaction 1s .

..785592-AV-8 | 06/30/26 ........evveeeeiiiiiiieee e eiens | eeeeas . 03/02/2023 . [Various .........cccceeeeees foereeiiiniennennies feeees 2,911,716 |........ 2,900,000 |........ 3,152,269 |........ 2,999,102 |.evvvieiiiiinn e (5,517) |+eeeiiiieeees [t (5,517) |+eeeiieeeeees [t 2,993,585 [..oeeeiiiiiiies o (81,869) |....... (81,869) |......oveunn 31,235 . 06/30/2026 . |2.B FE ....
SACO | Tr RMBS Ser 2006-5 Cl 1A 5.145%

L.785811-AA-8 | 04/25/36 .....eeeeeiiiiiiiiiiiiiiee e [ e . 03/27/2023 . |Paydoun ... ..4,945 L4742 1,636 | 1,637 | .1,637 |.. . 04/25/2036 . |1.A FM ....
Sasol Financing .

..80386U-AD-7 | 03/18/31 . [ . 01/26/2023 . [Direct ...cceeveeeeiiiiiies [oeeeiiiiiceeeeis feeeeee 661,275 |.......... 750,000 |........... 592,250 |........... 597,621 [oeeveeiiiiiiins oo 1,008 [ e 1,008 [ et 598,629 |...coeicviiiens forennnns 62,646 |........ 62,646 |............ 15,125 |. 03/18/2031 . |3.B FE ....
Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2

..81746H-AB-7 |3.500% 10/25/47 ...coveerieiiieiiiiiieeecciiiees [ eeeens . 03/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiiieeiis [ 10,924 |............ 10,924 |........oe. 11,082 f..oceeneeee 10,924 | o e e e e 10,924 | e i e 50 |. 10/25/2047 . [1.A ........
Soundview Home Eq Loan Tr RMBS Ser 2006-1iF2

..B3612-AF-4 |CI M1 5.175% 12/25/36 ...oooneirieeieciiiies | aeeens . 01/25/2023 . [Paydoun ......cceeveeeeriiis foereeiiiiiiieeii [ 79,363 |occceeeenns 79,363 |...ooeennnn. 77,168 |............ 79,363 |oeeeieieeiiiiis feeeeeeiiiiieens o oo e s 79,363 [oeveeeeeiiiiie fereeiinieeees o i 302 |. 12/25/2036 . |1.A FM ...
Starwood Mortgage Residential RMBS Ser 2022-3

..85571R-AA-8 |CI AT 4.161% 03/25/67 .....eeeveeviirieeaeeiis | eeeeens . 03/01/2023 . [Paydomn ......cceeveeeeriiis foereeiiiiiiieeiis [ 82,200 |............ 82,200 |............ 81,650 [............ 81,680 |oooeceeiieines feiiieene 520 [oeeeeiiiiiiiis e 520 [oeeeeiiiiiiiis e 82,200 |oooiiiiiieins [ e e 502 |. 03/25/2067 . |1.A FE ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC6

..86358E-CL-8 |CI M1 5.970% 07/25/33 ...cceeiuuerieeeeeiiiaes [ eeeeens . 03/27/2023 . [Paydoun ......cceeveeeeiiiis foereeiiiiiiieeii [ 70,275 |oeeenneeen 70,275 |.oeeeeennn. 64,582 |............ 68,052 |.eveeieeiiiin feeeeeene 2,228 | feeeeeee 2,228 |occiiieeieii oo 70,275 |oeeeiiieeeeees foeeeiiiis e e 646 |. 07/25/2033 . |1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC11

..86358E-EK-8 |CL A3 5.795% 10/25/33 .....eevveeeeiiiiiiiieees | aeeeens . 03/25/2023 . [Paydoun ......cceeeeeiiiiiis foeeeiiiiieeeeeis [ 155,358 |......oce.. 185,358 |........... 155,599 |........... 185,501 |.evvveeeiiiiinn oo (143) [eeeeeeeiiiis | (143) [eeeeeeeiiiis | 185,358 [cuveeeeiiiiiins oo [ e 1,117 |. 10/25/2033 . [1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl

..86358E-H0-2 | A4 5.645% 04/25/34 ... [ . 03/27/2023 . |Paydoun .......oooeeiiiiiins e e 153,409 |........... 153,409 |........... 142,575 |.......... 146,786 |..oevvvvviiiinns fovvnnnnnns (7 I PO N 6,623 [ooooiiiiiiiens [ 153,400 [cevveeeiiiiiis i [ o 1,181 |. 04/25/2034 . [1.A FM ....
Structured Asset Inv Ln Tr RUBS Ser 2004 CI

..86358E-LS-3 |A8  5.845% 09/25/34 .......cooiiiiiiiiiiiiiiiies [ eeens . 03/27/2023 . [Paydoun ......cceveeeeiiiis foereeiiiiiiieeei [ 20,728 | 29,728 ... 29,701 |...oeeeenne 29,709 |oeiiiieiiiiie oo 19 | o 19 | o 29,728 [oceeeeeeeiiiii feeeeiiiieeees o e 199 |. 09/25/2034 . [1.A FM ....

Structured Asset Sec Corp RMBS Ser 2004-6XS
..86359B-JU-6 | Cl A6 5.130% 03/25/34 ......cceevveeeiiiinnnees | eeeens . 03/01/2023 . [Paydoun .....ooeceeeeeeeeen foeeeiiiiiiiiiiiiins foieiiiiis 37 i, KT R K7 PO 37 | o i o i foeeeiiiiiiee 37 leeeeeiiiies Joevviiiiiiieeees fovieeiiiiiiiis v, . 03/25/2034 . [1.A FM ....
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Structured Asset Sec Corp RMBS Ser 2006-OPT1
..86359U-AE-9 [Cl A5 5.105% 04/25/36 .....ovvvnvvvvivnnnnnnnnns | nnnnns . 03/27/2023 . |Paydomn .....euevviiiinnnns Jovvnninneieiiinens foeeieeeens 32,786 | 32,786 |.....ceennnn 31,294 | 728 £ O O R F R T O Y R N 162 [. 04/25/2036 . |1.A FM ...
TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1A
..872227-AA-1 [5.965% 07/25/37 ..oovvvvvniiiiiiiiieiiiiiiiiinees | s . 03/01/2023 . | Paydown ... 19,881 . 07/25/2037 . |[1.AFM ...
Tenet Healthcare Corp 2n
..88033G-CX-6 [02/01/27 ..evvviiiiiiiiiiiiiiiiiiininicininneeeinn | s . 02/01/2023 . | Tax Free Exchange ....... |occoeevririiinninnns foeens 1,623,445 |........ 1,500,000 |........ 1,565,625 |........ 1,432,634 |........ 92,807 |........ (1,99) |eevvveeeieiiens fevnnnne 90,811 |oevvevviiiiiinns fervnnnns 1,823,445 |oooovvviiiiiiins oveiiiiiiiiinns foviiiiiiiiinn o, 46,875 |. 02/01/2027 . |4.C FE ....
Tenet Healthcare Corp 1st Lien  4.625%
..88033G-DG-2 [06/15/28 ....evvvvviiininiiiiiiiiinieeiininneeeinn | s . 01/20/2023 . | Tax Free Exchange ....... |occoeovririiinninnns fooenens 2,055,534 |........ 2,000,000 |........ 2,085,000 |........ 1,792,760 |....... 263,981 |........ (1,207) [ouvvnnnniininnn s 22,774 |ooooeeeeeeeeiees s 2,055,534 . 06/15/2028 . |3.C FE ....
Tenet Healthcare Corp 1st Lien  4.375%
..88033G-DN-7 [01/15/30 .evvvniiviiiiiiiiiiiiiiiiieveininneeeeen | s . 01/20/2023 . | Tax Free Exchange ....... .5,000,000 ..5,000,000 ..5,000,000 |........ 4,331,960 .. 668,040 |... .5,000,000 |.. . 01/15/2030 . [3.C FE ....
..89054X-AD-7 |Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |....... . 03/30/2023 . | Various .. 143,307 143,307 144,265 |...........126,036 172 ... 143,307 |.. . 09/30/2039 . (3.B FE ....
Towd Point Mortgage Tr RMBS Ser 2017-1 Cl A1
..B9173F-AA-8 |2.750% 10/25/56 ....ccooeeeeeiiieeeiiiiii [ . 03/01/2023 . |Paydoun ......cooeeveiiiiins |oveiiiinis e 197,458 |........... 197,453 |........... 193,504 |.......... 196,678 |ooovvvvviiiiiins fevvennnnnns 2L T T R FZL T S RN 197,453 [ooiiiiiies e e e 963 |. 10/25/2056 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89178U-AA-5 | 2.750% 06/25/57 ....cooeveeieiiieiiiiiiiiiiees [ . 03/01/2023 . |Paydoun ......cooovviiiiiins |oveiiiinns e, 220,212 |l 229,272 |l 238,085 |........... X KT V£ R MR (3,906) |.oovvvveeeiiiins feveenns (3,906) |.eevvvveviieiins fevevnnnnnns 229,272 [vevvviiiiiiinnn foiins e 961 |. 06/25/2057 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..B9175M-AA-1 |3.750% 05/25/58 ....ccoeevieiiiiiiiiiiiiiiiiiieeeees [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 550,269 |........... 550,269 |........... 571,139 [........... 562,725 [o.evvvrnriinnnnn foeeenn (PRS- R [QPAS-) R U 550,269 [.evvvvviiniinnn foriniiiiiiis e e 3,216 |. 05/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..89176L-AL-8 |3.750% 03/25/58 ....ccoeevieiiiiiiiiiiiiiiiieieeeees [ . 03/01/2023 . |Paydoun ......coooveeiiiiins v e, 39,917 ... 39,917 |......eee 42,842 |............ 528 o s (1,607) [oevveveennnninnn oo (1,607) [ouvvveerenninnnn oo 39,917 [oooiiiiiiiiiiies e e e 224 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI
..89176V-AA-0 | A1  3.250% 07/25/58 .......eevvemmmmmnnnnnnnnnnnnn [ereeenn . 03/01/2023 . |Paydoun ......cooeeveiiiiins |oveiiiinis e 453,089 |........... 453,039 |........... 486,450 |........... LYRICK!: I F [QERTcieD ) R [QERTcieD ) R 453,089 [ovevveeiiiiiiinn foriiiiiiiiins o 2,871 |. 07/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 |3.750% 03/25/58 ....ccoeviiiiiiiiiiiiiiiiiiiieeeeees [ . 03/01/2023 . |Paydoun ......cooovviiiiiins foeeiiiinnis e 142,988 |........... 142,988 |........... 142,118 |ooeeees 142,400 |.oooooiiiiiiiins i 74 J PO N 74 I PO 142,988 |ooooeeiiiiiiiins o e o, 766 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 12.900% 07/25/59 ....ccoveviiiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 542,656 |........... 542,656 |........... 566,719 |........... LTSIV R R [QEHES) R R QRS R R 542,656 [....oevvveinnnnn forvnnniniins o e 2,550 |. 07/25/2059 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 | 1.750% 10/25/60 .......evvvvvveverennnnnnnnnnnnnnnns [eeeeenn . 03/01/2023 . |Paydoun ......oooevieiiiiins |oneniiiinis e 222,051 |l 222,051 f..oeeeeee 226,252 |..eveeenns 225,467 |oeevvniiiiiinnn oo (3,416) |.oeeeeeeeiiiiees v (3,416) |.eoeeeeeiiieiees v 222,051 [oveevveiiiiinnnn foiiiiiiiis o e 611 [. 10/25/2060 . |1.A ........
Tricon American Homes RMBS Ser 2019-SFR1 CI A
..89612L-AA-4 | 2.750% 03/17/38 ...ovvvvvvviiiiiiiiiiiiiiiiiiieieees [ . 02/01/2023 . |Paydoun ......cooeeeiiiiiins foveiinnnii e 7,971 [ 7971 | 8,064 |............. 8,011 [ oo (1)) SRR R (1)) SRR AR /574 T FORORRUP [SRORRRRRRR AR 37 . 03/17/2038 . |1.A FE .
Tricon American Homes RMBS Ser 2017-SFR2 CI A
..89613F-AA-6 |2.928% 01/17/36 ...oovvvvvviiiiiiiiiiiiiiiiiiieiiees [ . 03/01/2023 . |Paydoun ......oooevieiiiiins |oneniiiinis e 299,575 |l 209,575 |........... 308,388 |.......... 301,861 |oooeeeeiiiiiiies |oeeeens (38725157 1 P N (3872215 1 PO RN 200,575 [ovvvvevrriiininn foriiiiiiiiins o e 1,518 |. 01/17/2036 . [1.A FE .
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 | 1.482% 11/17/27 ...oevvvvvviiviiiiiiiiiiiiiiiiiinins [ . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 49 o 4,941 | 4,941 [ 4940 [ oo T s T s A9 | e e e 13 |. 11/17/2027 . |1.A FE ....
USTA Natl Temnis Ctr Inc Sr Sec Nt Ser A Redenpt ion 100.0000
..003638-AA-8 |3.110% 09/08/24 .......cevvvvviiiiiiiiiiiiiiiiiiiees [ L 01/08/2023 . | .evvvvvvrnnnniinnnnniiiinninns foeveeeieeeeninneenes o 542,138 |........... 542,138 |........... 542,138 |........... 542,138 [oevvveiiiiiiiis oo e e e e 542,138 [oevvveiiiiiiiinn foiiiiins e e 8,430 |. 09/08/2024 . [1.G FE ....
Union Pacific RR PTC Ser 2004-1  5.404%
..90783T-AA-8 |07/02/25 ..ccooeeeiiiiiiiiiiiiiiii [ . 01/02/2023 . |Various .......cceeeenvennn Jooverriennnnnninnnns foeeennnns 59,029 |........... 59,029 |oeeeveennns 59,029 [....ouneeee 59,029 [oevvvvviiiininnn oo e e e e 59,029 [ooiiiiiiiiiins oo e e, 1,595 |. 07/02/2025 . |1.C FE .
Union Pacific RR ABS PTC Ser 2005-1 Redenption 100.0000
..00783V-AA-3 |01/02/29 .coooviiiiiiiiiiiii [ . 01/02/2023 . | .. . 01/02/2029 . [1.C FE .
United Air Lines
..90931E-AA-2 |PTT  4.550% 02/25/33 .....cooevvveeinnnnnennnnenns [ s . 02/25/2023 . |Various .......cceeeeinnnnn Joorerennninnnninnnns foeeennnns 27,684 |............ 27,684 |............ 20,414 |............ 20179 | e [R5 1 P RN (1,495) |oeeeiiiiiiiiins v P77 U R (U N 630 |. 02/25/2033 . [2.C FE ....
United Air Lines PTC Ser 2018-1 A 3.700%
..90031V-AA-4 109/01/31 ..ooviiiiiiiiiiiiiiiiiiiiiiieeeeeeeees [ . 03/01/2023 . | Various .......cceeeeuvnnnn foorerernnnnnnnnnnnns Joeeennns 401,701 |.......... 401,701 |........... 402,525 |........... 402,439 |ooooviiiiiiiiins ferinininens (1)) A R (W) A R 10 R A (SRR RN 7,431 |. 09/01/2031 . [2.C FE ....
United Air PTC Ser 2020-1 CI B PTT  4.875% Redempt ion 100.0000
.. 90032V-AA-3 | 01/15/26 ..oovvvviiiiiiiiiiiiiiiiiiiiicieccceeeeeees [ L 01/15/2023 . | evvvviiiiiniiininiiiiinninins e | 77,000 |............ 77,000 |........... 81,310 |oevvreenns 80,090 |..ooooiiiiiiiins oeeeens [RTVS) 1 A N (3,099) |.eevvieiiiiiiins feveiiiiinns 77,000 [eeveevvevnnnnnn forvnnnniiins foe 938 |. 01/15/2026 . [2.C FE ....
US Bancorp Sr Nt Fix to Float 4.548% Us Bancorp Investments
COTBOH-JF-8 | 07/22/28 oo [ L 01/26/2023 . | InC cooeeeeeeiiiiiii e | 1,247,488 |........ 1,250,000 |........ 1,250,000 |........ 1,250,000 |ooeeeviiiiiiins e foeneeiiiiiinines fo e e 1,250,000 . 07/22/2028 . [1.F FE ....
VFI ABS LLC ABS Ser 2022-1A CI A 2.230%
..91824C-AA-4 |03/24/28 ..o [ . 03/24/2023 . |Paydoun .......ooooeiiiiiins e e 646,183 |........... 646,183 |........... 646,153 |........... 646,162 |....oooooeeiiins |oenniiininnnns 4 I O R 21 [ o 646, 183 . 03/24/2028 . (1.A FE ....
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 | A1 4.474% 04/25/67 .. T PP . 03/01/2023 . | Paydoun ... ... 20,102 ...20,102 ...20,102 |............20,097 |.... ..20,102 |.. . 04/25/2067 . [1.A FE ....
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Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...oevvvvvvinnnniiiiiinnnnnes | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 87,593 |eenns 87,593 |[..cconnnnnn 87,363 |.........nn LY 7 R R <3 O O, <3 O N L O P N 560 |. 02/25/2067 . [1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AB-7 |A2  4.130% 02/25/67 .. [ [ . 03/01/2023 . | Paydown ... . 02/25/2067 . [1.C FE ....
Verus Securitization Trus
..92538II-AA-5 [A1  2.724% 01/25/67 .ovvvvviviinniiiiiiiiiinnes | s . 03/01/2023 . |Paydomn ....cvvunveviiinnnns Jevvninnneiiniinns foveenennn 77,824 oo 77,824 [ 77,828 | TTLBT [ [ LT R R LT R RS 7 O O R N 372 |. 01/25/2067 . [1.A FE ....
Verus Securitization Trust RVBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvvvvvviiinieeiiiinins | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 55,196 |.eeeennnnns 55,196 |......oennnn 55,195 [....oeueeee L T R L P N 10 | e L O P N 204 1. 01/25/2067 . |1.C FE ...
Verus Securitization Trust RVBS Ser 2022-1 Cl
..92538II-AC-1 [A3  3.288% 01/25/67 ..eevvvivviinniiiiiiiiiinnes | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 51,534 |oeeeens 51,534 [icooeeene 51,534 [o..oeeeeee. 51,524 [ovvviiiiiiiiins oo L P N 10 | e Lo L O P 297 |. 01/25/2067 . 1.F FE ....
Verus Securitization Trust RWBS Ser 22-7 Cl
.. 92630N-AA-4 [A1  5.152% 07/25/67 ..eevvvvvvininiiiiiiininnes | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 46,452 |......en..n. 46,452 |...ooeeenns 46,452 |.....oeeee. 46,439 [ovvviiiiiiiii o L3 O R L3 R R O O P 397 |. 07/25/2067 . [1.A FE ....
Visio RMBS Ser 2019-2 CI A1 2.722% 11/25/54
L 92837D-AA-5 [ ceeeeiieie e | . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 208,159 |........... 208,159 |........... 208,642 |.......... 208,010 |oevveeviiiinnnn Jovnnnineens LIS O R 149 [ [ e P N 932 |. 11/25/2054 . |1.A ........
Visio RMBS Ser 2019-2 CI A2  2.924% 11/25/54
L 92837D-AB-3 [ .eerriiiiiiiiiiee s | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 21,517 [ 21,517 |ooeeiinnnnns 21,517 [ooviiininnns AT I U R 7 R O, [ IO RN IR O Y R N 103 [. 11/25/2054 . |1.A ........
Visio RMBS Ser 2020-1 Cl A1 1.545% 08/25/55
L O2B3TK-AR-9 [ e [ . 03/01/2023 . | Paydown ... . 08/25/2055 . |1.A FE ...
Visio RMBS Ser 2021-1R Cl A1 1.280%
.. 92837U-AA-7 [05/25/56 ...cevvvnniiiiiiiiieiiiiiiiin e | s . 03/01/2023 . |Paydonn ....covunveviiinnnnn fvvvnninnneiiinnnns foeeenn 115,092 116,992 i 115,991 |l 115,046 | o8B s 88 [ [ 115,992 [ e [ [ 306 |. 06/25/2056 . [1.A FE ....
Visio RMBS Ser 2021-1R Cl A2  1.484%
..92837U-AB-5 [05/25/56 ....cevvuniiiiiiiiiiiiiiiiineeeeiniees | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 4512 ... 4,512 | 4511 ... 4492 o o AU PO AN AU PO R R O P N 136 |. 05/25/2056 . |1.C FE ....
Visio RMBS Ser 2021-1R Cl A3  1.688%
.. 92837U-AC-3 [05/25/56 ....evvvnniiiiiniiiiiiiiiiin s | s . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 29,067 [ovvvnnnnnns 29,067 |[.evnnnnnnn 29,066 |............ 20,051 |oeeeeiiiiiiiins e LT R R LI R AR e O Y R N 101 |. 05/25/2056 . |1.G FE ....
Visio RMBS Ser 2022-1 Cl A1 5.759% 08/25/57
..92838C-AA-6 | ... [ U . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 540,175 |........... 540,175 |........... 540,167 |...........540,013 [.....oiiiins fooriiiiiniis L7 R A L7 FTTTURUU A L £ P N 5,589 |. 08/25/2057 . |1.A FE ....
WFRBS Commercial Mtg Tr CMBS Ser 2013-C16 CI
..92038E-AT-0 [ASB  3.963% 07/15/46 ....oevvvvvvirnnniiiiiiinnn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 423,524 |........... 423,524 |........... 436,227 [cvvnnnnnnn 823,458 [oenniiiiiiins el L O A [T O A L T O O A N 2,947 |.07/15/2046 . |1.A ........
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 Cl
..92930K-AF-5 [ASB  3.324% 11/15/47 ... [ U . 03/01/2023 . | Paydown ... .. 218,910 218,910 220,710 |.... .218,910 |.. . 11/15/2047 . [1.A ........
WEC Energy Group Inc Sr N L7509 JP Morgan Securities LLC
2 92030U-AL-0 [ eevriiieeeeeiie s | s L 02/15/2023 . | eeveneeieiiieeeeeeeiieeees i e 1,048,386 |........ 1,065,000 |........ 1,063,584 [ e e < R F P IO AR 1,063,608 |...eevvvvvvvnnnn founnne (15,222) |....... (15,222) ... 5,059 |.01/15/2028 .|2.A FE ....
Redemption 100.0000
..931899-9A-8 |Walkers SPV Nt 4.845% 09/14/23 ....ocovvever | vnee. L 01/25/2023 . [ ceverreeeeeieieieeeeeerees [ [ 247,50 | 27,540 v [ oeeeerereee o 247,540 |ovoveeeeerens e 247,540 oo e 247,540 [ovoveveieieiere foeviiiieieiees oo foreeeieienas 1,647 [ 09/14/2023 . 6. * .......
Washington Mutual Mtg RMBS Ser 2006-AR8 CI
..93362F-AB-9 [1A2  3.680% 08/25/46 .........cvvvuviviiiinnnns | nnnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 13,812 [oiviiennens 14,261 |............ 12,722 |............ L O PP (S A R R 12,722 | | 1,091 [.......... 1,001 [ 88 . 08/25/2046 . |1.A FM ...
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 [1A2  3.754% 09/25/36 .....covvvnvvvviinnnniiniins | nnnnns . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,013 [eeiiiine 2,378 | 2,382 [oeoinnnnnnn 1,982 |............ X PO (R RN L O SN 2,379 |ooeeiiiiiiiiiees e 634 [ovviinnnns 634 | 21 [. 09/25/2036 . |1.A FM ...
Washington Mutual Mtg RMBS Ser 2006-AR12 CI
..93363N-AA-3 [1A1  3.805% 10/25/36 .....oeeevvvveniiiiiiinnes | nnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,503 |oeeiiiiinnns 5,406 |............. 5,422 [coeunnnnnnn T P R (U R S 42 | | (909) [.vvvvvvnns (909) |+vvvverrrrnnnnns 35 |. 10/25/2036 . (2.B FM ...
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 [1A1  3.342% 11/25/36 ..covvvnniiiiiiniiiniciinnn | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 23,315 |oeeeenns 19,958 |............ 18,313 |............ LT K O PP (S R A R 18,313 [ovvvvviiiiiiiinn foiiinnnns 5,002 |....oeeees 5,002 |..ooeieiieeens 89 . 11/25/2036 . |[1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2007-
..930348-AE-8 [HY2 Cl 2A2  3.285% 04/25/37 ....ceevvvvvnnnenens | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 56,486 [........... 192,201 |........... 147,745 |........... L T O O N (SRR R 147,745 oo s (91,259) |....... (91,259) |...coeeeeenns 583 |. 04/25/2037 . [1.A FM ....
Wells Fargo Bank Northuest NA CTL Ser 2002 Cl Redenption 100.0000
.. 94978#-AT-4 [20  6.650% 08/01/27 ....ccevvvvnnviviiinnnniininn | s L 03/01/2023 . | .eeeneeiiiiiieeeeeinieeeees e feee 73,217 |eeeeiins 73,217 |ooeviiinnnns 73,217 |oovviiiinnns £ T4 VA U R R R R R K 2 A O O R N 746 |. 08/01/2027 . (2.B ........
llel I's Fargo Bank Northwest NA CTL MIRA Ls Bkd Redemption 100.0000
..94978#-AU-1 [Ln  7.380% 05/15/32 ..cevvvnviiiiiniiiiiiiinins | s L 03/15/2023 . | eeeeeeeiiiieeeeeeeieeeees i e 67,916 |............ 67,916 |...oeennnnn. 71,108 |oveeeennnnns [V ST IO RN (1,319) e [ (1,319) |eeeeeieiieieens e Lo L O Y S N 837 |. 06/15/2032 . (1.B ........
Wells Fargo Bank Northuest NA CTL VS Corp Redenption 100.0000
.. 94978#-AX-5 [6.640% 10/10/24 ......oovvvvniiiiiiiiiiiinieiiiii | s . 03/10/2023 . | eeeeniieiiiieeeeeenieeees i e 127,084 |........... 127,084 |oeeeennnnns 127,084 |ooeeennnnn. B O O N Y AR N L O N N 1,409 |. 10/10/2024 . [2.B ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 ClI
..94980E-AF-4 [ASB  2.978% 04/15/50 ....ovviiiiinnnnniiiiiinnnns | nnnnns . 03/01/2023 . |Paydonn ....ceeeeeiiiiiinnns fovenniiniiniiiiinns Joviinnns 832,910 |........... 832,910 |[.......... 844,102 |........... 833,867 |...ooovviiiiiies oeeeiieens (958) |.evvvvnniiiiiine Jovevnnnnnns (958) |.vvvvvrereneinne fovurnnnnns 832,910 [ v e evieiiiiins 4,265 |. 04/15/2050 . |1.A ........
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Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 Cl
..94080E-AH-0 [XA  1.286% 04/15/50 .....cevvvvnnniiiiiiiiininees | s . 03/01/2023 . |Paydomn ...ccvvuveriiiinnns Joeviniinieiiiiinnns foeeiiiiiiiis e s 41,261 | 9,729 | e (9,729) |vvvvnniiiiinns Jevninnnns [C 72 Y O N N R AR 935 |. 04/15/2050 . [1.A FE ....
Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 Cl
..94989J-BA-3 [ASB  3.306% 05/15/48 ... [T . 03/01/2023 . | Paydown ... 390,987 402,362 |.... ... (1,492) |, ..(1,492) |... . 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr Ci
..94980V-AE-9 [ASB  3.371% 09/15/57 ..eevvvnviviiinnniiiiiiinnns | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 468,877 |........n. 468,877 |........... 482,924 |.......... 471,007 |oveveeiiiiiiinn oevennnn [ K1) P RN (2,130) |oeeveniiiiiinnn vvninnns 468,877 |oveeneeeviiinns fovveeniiiiiiiies o e 2,724 |. 09/15/2057 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl
..95000C-BC-6 [ASB  3.382% 01/15/59 ...evvvvnviiiiininiiiiiinnn | s . 03/01/2023 . |Paydoun .....euvvviiiinnnns Joevniinieeiiiiiines foens 1,622,911 |........ 1,622,911 |........ 1,568,586 |........ 1,631,314 | e [C-TIVZ ) PO TN (8,404) |.eevvennviiiinn Jovennnnn LRV 1 R K AR R, 8,177 |. 01/15/2059 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl
..95000D-BE-0 [ASB  2.911% 05/15/49 ....oovvviiiiiinininiiiinnn | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 165,188 |.......... 165,188 |[.......... 168,627 |oevvvnnnnn. 165,857 [oeveviiiiiiins foveeeneens [(CICIC) N PO R [(CICIE) N P R 165,188 [ooeevevviinnns oo [ s 1,036 |. 05/15/2049 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl
..95000J-Al-8 [ASB  3.486% 12/15/59 ....evvvniiiiiiniiiiiiiiinn | s . 03/01/2023 . |Paydonn .....ceuenvviiiinnnn foevrnniniieiiiiins Jovnens 1,028,464 |........ 1,028,464 |........ 1,057,356 |........ 1,034,672 |ovevveeeiiiiiinn Jovvennnn [(CIRZL02°) ) P TN [(CIRZL02°) ) P TN 72 TR O AU A AN 6,152 |. 12/15/2089 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 CI
..95001N-AII-8 [ASB  4.147% 06/15/51 ..eevviviiiiniiiiiiiiiiines | s . 03/01/2023 . |Paydonn ...ccevunrvriiiinnnn foevvnnininieiiiins Jeneeeeiinnn 19 [ 19 | 20 | () O O R RN 1 O R R . 06/15/2051 . |1.A ........
Preferred Term Secs XIX LBASS Sec Nt ~ 5.216%
G72212-AA-4 [ 12/22/35 ..o | s . 03/22/2023 . |Paydonn .....euevvviiiinnns Jovvniininiiiiiiinees feeeeeeeens 65,065 |............ 65,065 |............ 44,103 |.....ceeeenn 49,894 [ooviiviiiieens [ L LST VA I R AR LT VA R RN {1501 ) R RN 618 |. 12/22/2035 . |1.A FE ....
BBVA Bancomer SA Texas Sub Nt  5.125%
..P16259-Al-8 [01/18/33 ..evvviiiiiiiiiiiiiiiiien i | s . 02/27/2023 . |Various ........ceeeveveenns foovvvnninnnniiinnns Jovnens 1,082,820 |........ 1,160,000 |........ 1,069,035 |........ 1,035,961 |........ 48,776 |...ooeeenn P2 F ERR 1TV I R RN 1,084,964 |ooeiviiiiinens o (2,144)|......... (2,144) |oovennnnnns 34,322 |.01/18/2033 . [3.B FE ....
Air Canada LBASS EETC Ser 2017-1AA  3.300%
..00908P-AA-5 [07/15/31 .vveniiiiiiiiiiiiiiii e A..... . 01/15/2023 . |Various .......ccecveeevenns foevvnnnnnnniinnnns Jonennns 128,000 |.......... 128,000 [oveennnnn. 128,000 [oeeeunnnn. <00 O O N S RN (RN 128,000 [ovvvevvnennns foovriviiiiins [ s 2,112 |. 07/15/2031 . |1.F FE ....
Air Canada LBASS PTT Ser 2017-1A  3.550%
..00908P-AB-3 [07/15/31 ..evvviiiiiiiiiiiiiiiie e A..... . 01/15/2023 . |Various .......ccecveeevenns foevvnnnnnnniinnnns Jonennns 134,195 |oeeennnnns 134,195 |........... 132,136 |..cevvennns 132,386 |eevveeiiiiiinn ovvnnnnnns 1,809 [ooviiiiiiiiinns i 1,809 [ooviiiiiiiiinnns [ 134,195 [ oo [ s 2,382 . 07/15/2031 . [2.A FE ....
Air Canada LBASS EETC Ser 2015-1B  3.875%
..009090-AB-7 [03/15/23 ..eevvviniiiiiiii e A..... . 03/15/2023 . |Various ........ccceeeevenns foevvvnnnnnnniiinnns Jovnenn 1,881,670 |........ 1,881,670 |........ 1,858,149 |........ 1,880,296 [ooovvvviivnnnns fooeeennns 1,374 | v LT PO 1,881,670 [.oovvevenininee oo s s 36,457 |. 03/15/2023 . |2.B FE ....
Sagicor Financial Co Sr Nt  5.300% 05/13/28
L T86690-AA-8 [ .eeeeeiee e | . 01/25/2023 . |Direct .oovvviiiiiiiiiiins v e 766,181 |........... 795,000 |...oeennnns 795,000 |eevuennnns 740,265 |......... K ST R R RN STIK S R R 795,000 |.eeevviniiiiiinn foeeenns (28,819) |....... (28,819) [cuvvvnnnnne 8,661 |. 05/13/2028 . [3.A FE ....
Sunac China Holdings LTD Nt ~ 6.500% 07/09/23
. 000000-00-0 [ +evvunneeeeemuueeeeeieiie e et D..... . 02/23/2023 . |Direct ..oooiiiiiiiiiiiiiinn e feeeen 75,790 |.......... 286,000 |.eeennnnnns 35,750 [.oevvevennns B R O O R F, ATV U R 40,040 |........ 40,040 |oeeiiiiiiiinnnns . 07/09/2023 . |6. .........
National Bank of Oman Sr Nt  5.625% 09/25/23
. 000000-00-0 [ +evvunneeeeemrunieeeeeeiiee e e D..... . 02/15/2023 . |Direct ..coviiiiiiiiiiiiiinn i e 534,215 |..oeeennns 535,000 |........... 554,424 |........... 532,239 |........ 1,677 ..o [V2£°) ) PO R, 10,898 [oeiiiviiiinns o 543,138 [oooiiiiiiiiinns feeens (8,923)|......... (8,923) |.evvvvnnnnnns 9,955 |. 09/25/2023 . [3.C FE ....
Kaisa Group Holdings LTD Nt  9.750% 09/28/23
. 000000-00-0" [ +evvunneereeruuneeeeeeeiie e e eeii e D..... . 02/22/2023 . |Various ........cceeeeeeeens foevennnnnnniinnnnns Jovenns 150,750 |.......... 900,000 |........... 119,831 |oveennnnns BTN A O N A Y AR N 119,831 |ovvveiiiiiiiins Jovennnnns 30,919 |......... 30,919 |ooiiiiiiiiiiiiinens . 09/28/2023 . |6. .........
Sunac China Holdings LTD Nt ~ 7.950% 10/11/23
. 000000-00-0 [ +evvunneeeeemuueeeeeieiie e et D..... . 02/23/2023 . |Various ........ccceeeveenns fevvnnnnnnniinnnns Jonns 467,893 |........ 1,774,000 |........... 232,562 |oeuunnnnns <1< O O N Y AR N 282,562 [ooviiiiiiiiinens foenns 235,331 |....... 235,331 [ooiiiiiiiiiiiies . 10/11/2023 . |6. .........
Sunac China Holdings Ltd Sr Nt 5.950%
. 000000-00-0 |04/26/24 D..... . 02/02/2023 . |Various ... 990,000 156,399 |...........156,399 |.... 130,476 . 04/26/2024 . 6. .........
. 000000-00-0 [MHP SA Sr Nt  7.750% 05/10/24 D..... . 03/15/2023 . |Direct .... .... 200,000 192,000 |.......... 100,571 (87,214) . 05/10/2024 . |6. FE .....
Vendanta Resources Plc Sr Nt 6.125%
. 000000-00-0 [08/09/24 .......cceeeeeeeeeeeeeeee e D..... . 01/20/2023 . |Direct ..oeeeeeeeiiieieeen feeeeneeeeeeees s 810,000 |........ 1,000,000 |........... 842,000 |eeeuunnnns 629,988 |....... 281,322 |eeeeen 3,080 [oeeeieernnias s 284,402 ...oevvvniieeee [ 914,390 [.ooeeeennnnnnns (104,390) |eevvnnnnnes 28,073 |. 08/09/2024 . |5.A FE ....
Kaisa Group Holdings LTD Sec Nt 11.250%
. 000000-00-0 [04/16/25 .......oeeeeeeeeeeeeeeee e D..... . 02/22/2023 . |Various ......cceeeeneeeeees foevmmminneeeennins Jonnens 418,750 |........ 2,500,000 |eeeunnnnnn 336,770 |oeevennnnns 336,770 |eeeeneeeeennns Joemnieeeeennnee Jeeeneeeeeennies Joieeeeeeenies o e 336,770 |eeeeeeiiieeeen [eeeeene 81,980 |[........ 81,980 |oveuurieeenninns . 04/16/2025 . |6. .........
China Evergrande Group Sec Nt  8.750%
. 000000-00-0 [06/28/25 ......ceeeeeeeneeeeeeenneeeeeeeneeeeees D..... . 02/24/2023 . |Various ......cceeeeneeeeeen foevmmmnnneeeennnns Joeees 172,800 |........ 1,920,000 |........... 159,085 |........... 139,079 |........ 20,006 [oooeeeeeennieee feeeeeeeeiiieees o 20,006 |oeeeeeeeeernnns fenneeeeens 159,085 |ovvveeeeeeeennn Jeeennnns 13,715 |........ 18,715 |......... (168,000) [. 06/28/2025 . (6. .........
Turkiye Sinai Kalkinma Sr Nt MTN  5.875%
. 000000-00-0 [O1/14/26 .....ceeeeeeeeeeeeeeeeee e D..... . 02/15/2028 . |Various ......cceeeeneeeeeen foermmmnnnneecennnns Joneens 765,450 |.......... 840,000 |...oeeennnn 790,650 |.eeeennnnn 781,704 |......... 17,592 |oeeeennnns 1,560 [ooeeeeeeieiiiees foeeeeees 19,152 |oveeeieiiieinn eenns 800,856 |veueeeeeennnnn erennnn (35,406) |....... (35,406) |....cennnnnn 29,199 |. 01/14/2026 . [4.C FE ....
. 000000-00-0 |Akbank TAS Sr Nt ~ 6.800% 02/06/26 ............ D..... . 02/02/2023 . |Various .......cceeeevrvvenn Jovvnnnnneneinnnnnes foeenns 2,935,208 |........ 3,055,000 |........ 2,909,638 |........ 2,874,244 |........ 48,518 |.......... P15 T R R EN L1 1P V3 PO R 2,925,417 [ooviiiiiiiiiiies oo 9,790 |oeeeunnnns 9,790 |.eevennnn 101,380 |. 02/06/2026 . (4.C FE ....
Redemption 100.0000
. 000000-00-0 |Greenko Dutch BV 1st Lien  3.850% 03/29/26 |D..... L 08/29/2023 . | .eeeniiiiiiieeeeeieiineees i [ 9,600 [...oceennnnns 9,600 |..oovnnnnnns 85 T P AR RN PV [CT N R F 2,064 |oooeeiiiiiiiins e LS00 O O N AR 185 |. 03/29/2026 . |3.B FE ....
MGM China Holdings LTD Sr Nt  5.875%
. 000000-00-0 [05/15/26 ....evvrvviiiininiieiiiiie e D..... . 01/16/2023 . |Direct ..ooveiiiiiiiiiiiins i e 305,111 [........... 321,000 |...eeeennns 264,825 |........... 269,913 [.ooovviiiiiiiens oo L1t R A 17 R R 270,506 . 05/15/2026 . |4.A ........
Zorlu Yenilenebilir Sec Nt 9.000% 06/01/26
. 000000-00-0 | .eevunneerieuuiieeiiiiiiie et D..... . 01/17/2023 . |Direct .... ..511,038 .... 615,000 561,931 ..491,646 |........ 80,121 572,218 |.. . 06/01/2026 . |5.A FE ....
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MTN Mauritius Investments Sr Nt  6.500%
. 000000-00-0 [ 10/13/26 ....uvvivvrrnnnniiiiiiiie e D..... . 02/07/2023 . |Various ... .... 715,000 787,925 |.......... 710,670 |......... 59,911 |........ (1,497) . (42,358) . 10/13/2026 . |3.C FE ....
. 000000-00-0 [NGD Holdings BV Sec Nt ~ 6.750% 12/31/26 .... |D..... . 03/27/2023 . |Direct .... 235,000 205,777 |...........108,724 |....... 105,274 |.......... 1,314 | (69,612) . 12/31/2026 . |6. FE .....
Medco Bell PTE Ltd 1st Lien  6.375% 01/30/27
. 000000-00-0 [ +evveurrrrrrmnnnieeiiriieeeeeeii e D..... . 02/14/2023 . |Direct ..oeeeeeeeiiieeeenn feeeeneeeeeeenes Jeeens 311,586 |........... 330,000 |eeerennnns 232,320 [ooeeeeeenn262,393 [ooiiiiiiiiiieee oot 1,599 [ [t 10599 [ 263,992 e e 47,5% |......... 47,594 ...t 11,454 |. 01/30/2027 . |4.A FE ...
Continuum Energy Levante Nt 4.500% 02/09/27 Redemption 100.0000
. 000000-00-0 [ +evveurrrrrrmnnnieeiiriieeeeeeii e D..... . 02/09/2023 . 111,938 .... 104,108 |.... . 02/09/2027 . |3.B FE
. 000000-00-0 |Nexa Resources SA Sr Nt ~ 5.375% 05/04/27 ... |D..... . 02/13/2023 . |Various ... .... 750,000 757,500 |.... . (40,016) |.... . 05/04/2027 . |3.A FE
Melco Resorts Finance Sr Nt ~ 5.625% 07/17/27
. 000000-00-0 |... . 01/13/2023 . |Direct . 1,355,900 .. 1,490,000 .1,273,329 |. . 1,433,029 L (77,129) . . 07/17/2027 . |3.C FE ..
. 000000-00-0 [Becle Sa De r . 375 . . 01/27/2023 . |Direct .... .. 709,920 . 765,000 . 687,116 |. .688,279 21,641 . 08/03/2027 . |3.A FE .
. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... . 01/28/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 8,087 |[.ooevennnnns 8,087 . ..2,552 ... . 12/31/2027 . |6. FE .....
Champion Path Holdings Sr Nt  4.850%
. 000000-00-0 |01/27/28 ... D..... . 01/17/2023 . |Direct .... .. 508,875 590,000 |...........563,450 |...........495,273 [........ 71,921 . 01/27/2028 . |4.A FE ...
Termocandelaria Power Redemption
. 000000-00-0 .. [D..... . 01/30/2023 . ... 63,750 . 01/30/2028 . |3.C FE ....
. 000000-00-0 |VTR Finance BV Sr Nt  6.375% 07/15/28 ....... |D..... . 03/14/2023 . |Direct .... v oo 87,750 (113,905) |...... (113,905) . 07/15/2028 . |4.C FE ....
. 000000-00-0 |Wynn Macau LTD Sr Nt  5.625% 08/26/28 ....... D..... . 03/02/2023 . |Various ........ceeeeeeenns foovennnnnennennnnnns Joennns 552,000 (89,793) |....... (89,793) . 08/26/2028 . |4.B FE
Studio City Finance Ltd Sr Nt  5.000%
. 000000-00-0 [01/15/29 ...vvvvriiiiiiiiiieiiiii e D..... . 01/09/2023 . |Direct .... 957,075 |.... . 01/15/2029 . |4.A FE ...
. 000000-00-0 |[Klabin Austria GMBH Sr Nt ~ 5.750% 04/03/29 |D..... . 01/09/2023 . |Direct .... [ s I B eeennnn. 136,810 ... .. s I 732, . 04/03/2029 . |3.A FE ...
. 000000-00-0 [VTR Comunicaciones SPA Nt  4.375% 04/15/29 |D..... . 02/03/2023 . |Various ........cceeeeeeenns foevvnninnnneinnnnns feennn 411,750 [o.oelll... 610,000 |........... 381,250 |...........357,609 |........ 28,276 |..........2,382 |cerriiiiiiinnn |ernnnnn 30,658 |oueveiiiiiiiins e 388,267 . 04/15/2029 . |4.B FE
Melco Resorts Finance Sr Nt  5.375% 12/04/29
. 000000-00-0 [ +evvunreereeruunieeeeeeiie e e e D..... . 02/23/2023 . |Various .......ccceeeevreenn Jovvnnnnnnneiinnnnes fonenn. 1,063,675 [oL.iil. 1,260,000 |........ 1,309,375 |........ 1,010,404 |....... 285,907 |........ (1,087) ferneiiiiiiiins fons P T VI R RN 1,295,274 . 12/04/2029 . |3.C FE ....
Huarong Finance 2019 Sr Nt ~ 3.375% 02/24/30
. 000000-00-0" [ +evvunneereeruuneeeeeeeiie e e eeii e D..... . 01/13/2023 . |Direct ..coovvviiviiiniinens Joevviiiinniiiiiiis Jeenee.... 691,650 [........l. 870,000 [.......... 661,200 |...ooennnns 676,999 [.....coovveeees forrriinnnnns 151 R R 888 |ieiiiiiiiin evniins 677,887 . 02/24/2030 . (2.C FE ....
Banco Internac Del Peru Sub Nt ~ 4.000%
. 000000-00-0 |07/08/30 ... D..... . 02/13/2023 . |Various ... .... 170,000 784,630 |...........697,015 777,629 |.. . 07/08/2030 . |3.A FE ....
Country Garden
. 000000-00-0 |01/12/31 O [ R . 03/02/2023 . |Various ........ccceeeeveenns Jovvvnnnneneninnnnnns foeeen.. 630,713 [oliiill 1,210,000 553,380 |...........537,662 ....586,014 |.. . 01/12/2031 . |3.C FE
. 000000-00-0 |Prosus NV Sr MTN  3.061% 07/13/31 . . [D..... . 01/24/2023 . |Direct ..ooeeeeeereiieeeenn e e 1,392,215 [ 1,700,000 ..1,295,910 |........ 1,321,689 ,323,980 |.. . 07/13/2031 . |2.C FE
Kasikornbank PCL HK Sub Nt Fix to Float
. 000000-00-0 |3.343% 10/02/31 ..eeerrneeeeeiieiee e D..... . 03/16/2023 . |Various .......cceeeeeeeeen |oemmnnnnneeeennnnnns fenenn. 1,442,008 ........ 1,630,000 |........ 1,439,837 |........ 1,425,222 ,449,952 . 10/02/2031 . |3.A FE ....
ACU Petroleo Luxembourg Nt~ 7.500% 01/13/32
. 000000-00-0 [ +evvenreerrrrmunnieeiirii e e eeini e D..... . 02/01/2023 . |Various ......cceeeueereeenn Joemmminneeemnninees foveeeeeens 10,771 |eeeees 10,771 oo 9,778 |oeeeeenes 9,810 |oevvrnieeeei20 e 942 | s 962 | e 10,771 . 01/13/2032 . |3.B FE ....
. 000000-00-0 [LA Construccion SA Sr Nt  4.750% 02/07/32 . |D..... . 01/25/2023 . |Direct .... ..798,000 |........ . . eeeennn... 109,304 .. . ....710,589 |[.. . 02/07/2032 . |2.B FE ....
. 000000-00-0 |Bangkok Bank PCL Euro MTN ~ 3.733% 09/25/34 |D..... . 03/28/2023 . |Various ... . 1,107,131 .1,103,696 ,186,734 |.. . 09/25/2034 . |3.A FE
Greensaif Pipelines Bidco Sr Sec Nt  6.129%
. 000000-00-0 [02/23/38 ...eevvueeeeeeennaeeeeenne e e e D..... . 02/17/2028 . |Direct ..oeeeeiiiiiieieeen e s 395,988 |...ceennnnn 395,000 |........... 395,000 [-.eeevevennereeeennn Joeemmmnineeeeene Joeemniieeeeene oo e e s 395,000 . 02/23/2038 . |1.F FE ....
Oman Gov Interntl Bond Sr Nt  6.500%
. 000000-00-0 [08/08/47 .....eeeeeeeeeaeeeeeeeeee e eeeeeee e e D..... . 01/18/2023 . |Direct .... .. 749,288 795,000 744,281 |...........T22,757 .744,3% |.. . 03/08/2047 .|3.B FE ....
. 000000-00-0 |DP World PLC Sr Nt ~ 4.700% 09/30/49 . . 02/15/2023 . |Direct . .. 573,725 . 650,000 ..505,140 |. ..505,664 |. .505,929 . 09/30/2049 . |2.C FE ....
. 000000-00-0 |Codelco Inc Sr Nt  3.150% 01/15/51 . 03/10/2023 . |Various ... . 683,844 |...........685,234 |.... . . 01/15/2051 . |1.G FE
IndoFood CBP Sukses Makm Sr Nt~ 4.745%
. 000000-00-0 [ 06/09/51 .....ceeeeeeeeeeeeeeenae e e eeeene e eeees D . 02/15/2023 . |Various ... .. 793, .. 1,040, 725,400 |...........727,216 |.... . . 06/09/2051 . |2.C FE
..00775C-AB-2 |Aegea Finance Sarl Sr Nt  6.750% 05/20/29 .. . 01/12/2023 . |Direct . .. 871,540 . 884,000 . 871,836 |. 871,171 |. . .(1,203) | . 05/20/2029 . |3.B FE ....
..00857L-AA-5 |Agrosuper SA Sr Nt  4.600% 01/20/32 ......... . 01/09/2023 . |Direct . . 1,332,788 .. 1,485,000 1,462,185 |. 1,296,417 |. . 1,463,876 (131,089) |. . 01/20/2032 . |3.A FE ....
..05971A-AG-6 |Banco BTG Pactual Sr Nt  2.750% 01/11/26 ... . 01/20/2023 . |Direct . .. 791,875 . 875,000 . 866,907 |. ..796,233 |. .869,965 . (78,000) . . 01/11/2026 . |3.C FE
..11042A-AA-2 [British Airways Plc EETC  4.625% 06/20/24 . . 03/20/2023 . |Various ... .. 569,905 569,905 576,425 |...........570,883 .569,905 |.. .. . 06/20/2024 . |1.F FE
British Airways PTC Ser 2021-1 A PPT  2.900% Redempt ion 100.0000
.. 11042C-AA-8 [ 09/15/36 ..eeeeeeeeeeeee e e Cuunnn L 03/15/2028 . | eeeeniiiiiiiieneneiiiinnes e s 121,286 |........... 121,286 |.......... 118,882 |.......... 118,980 B 1[I O ISP 121,286 |ovveeeeeeennns eeemeeeeecmenes foreeeeeeemnees e 879 |. 09/15/2036 . |1.F FE ....
British Airways PTC Ser 2021-1 B PPT 2nd Lien Redempt ion 100.0000
..11042C-AB-6 [3.900% 09/15/31 oeerruniiiiiiniieaeeeeniineeeees C..... L 03/15/2028 .| uuiiiiiiiiniiiiniiiiiinins errnnneeeenenies s 123,401 [........... 123,401 |........... 125,560 |........... 125,121 | oeeennns (1,720) [ foeeeeees (1,720) [oeeiieiiiiins foeaeeees 123,401 |oeeiiiiiiiiis oeemnennerinns Jorineeeeciniies Jeiaeeeeens 1,203 |. 09/15/2031 . |2.B FE ....
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..11042T-AA-1 [British Airways Plc EETC ~ 3.800% 09/20/31 . |C..... . 03/20/2023 . |Various ... ...369 |. 09/20/2031 . |1.F FE ....
..21987B-BF-4 |Codelco Inc Sr Nt  5.125% 02/02/33 ........... D..... . 02/02/2023 . |Direct .... ... 142 | 02/02/2033 . |1.G FE ....
Export-Import Bank Korea Sr Nt  5.125%
..302154-Di-6 |01/11/33 D..... . 01/10/2023 . |Direct .... 225,073 |.... . 01/11/2033 . |1.C ........
Greensaif Pip
.. 39541E-AC-7 [02/23/42 ..coviiiiiiiiii s D..... . 02/17/2023 . |Direct ..ooviiiiiiiiiiiiiins i e 354,603 |........... 350,000 |...ceeennns £5TV 0[O R N A R R R R 350,000 . 02/23/2042 . |1.E FE ..
I'tau Unibanco Holding SA Sub Nt Fix to Float
.. 46556M-2A-9 [3.875% 04/15/31 ..ovvvvvniiiiiiiiiiieiiiieees D..... . 03/27/2023 . |Various ........ceeveeveenns foovvnnnnnnniinnnnns Joenns 719,106 |.......... 800,000 [o.eewnnnn. 696,000 |.......... 698,170 [ocoevrirrnnens fooeeennnnn2,258 fooeiiiiiiiiinns [ennn2,288 [ [ 700,429 |oovvviiiiiiiinn oveennn 18,677 | 18,677 . 04/15/2031 . |4.A FE ..
..48855K-AC-4 |Kenbourne Invest SA Sr Nt  4.700% 01/22/28 |D..... . 01/24/2023 . |Direct .... ..693,000 B . .927,486 |.. (234,486) . 01/22/2028 . |4.A FE ..
..625454-AB-9 |Multibank Inc Sr Nt  7.750% 02/03/28 ........ D . 02/07/2023 . |Direct . .. 347,242 ..340,000 .336,568 .10, . 02/03/2028 . |3.A FE ..
..716473-AE-3 |Petrofac Ltd Sec Nt ~ 9.750% 11/15/26 . 01/26/2023 . |Direct . .. 450,225 . 690,000 .684,723 (234,498) . 11/15/2026 . |3.C FE ..
..73730E-AD-5 [POSCO Sr Nt  5.750% 01/17/28 . 02/15/2023 . |Direct .... . JLCK U/ PO IR |- 8- T A, s . 01/17/2028 . |2.A FE ..
..73730E-AE-3 [POSCO Sr Nt  5.875% 01/17/33 .....ccvvveneeeeen | D . 01/20/2023 . |Direct ..coeveeerniiieeeenn e e, 214,088 [...........203,000 |...........200,663 |.eoeeiiiiiiiiiiiins o o8 e o3 e s 200,667 |oeeeeeeeeennnnn [eeennnn 13,421 s . 01/17/2033 . |1.G FE ..
Renew Power Pvt Ltd 1st Lien Nt  5.875%
L. 75975A-AA-8 [ 03/05/27 .reeeeeeeeeee e . 02/03/2023 . |Various ... ..1,028,359 |........ 1,072,000 01,028,239 |.........36,732 |eeeeennenn 152 | e 36,884 | e 1,065,123 |.. . 03/05/2027 . |3.C FE
..80007R-AE-5 [Sands China LTD Sr Nt  5.400% 08/08/28 . 02/13/2023 . |Direct . . 1,053,500 .. 1,075,000 ..996,729 |. .1,051,936 . 08/08/2028 . |3.A FE
..80007R-AL-9 [Sands China LTD Sr Nt  4.375% 06/18/30 . 02/01/2023 . |Direct . .. 749,060 . 820,000 ..651,353 |. .652,880 . 06/18/2030 . |3.A FE
..80007R-AS-4 |Sands China LTD Sr Nt  3.750% 08/08/31 . 01/11/2023 . |Direct .... . .. 1,130,000 ..873,425 |.... 874,119 |.. . 08/08/2031 . |3.A FE
Studio City Finance Ltd Sr Nt  5.000%
..863890-AG-7 [01/15/29 ...evvvriiiiiiiiiiiiiiii . 02/23/2023 . |Various .......ccceeeevrennn Joevvnnnnineniinnnnns feenn. 1,131,000 fooeeiol. 1,450,000 |........ 1,450,000 |........ 1,071,369 |....... 378,631 |...cceieeiviies Joovvinnniininnnn |oeennnn 378,631 | e 1,450,000 |.. . 01/15/2029 . |4.A FE
..90015L-AG-2 |[Turk lhracat Kr Sr Nt  9.375% 01/31/26 . 01/26/2023 . |Direct . ..2,110,000 ..2,097,868 |. . N .2,097,868 . 01/31/2026 . |4.C FE
..918374-AA-7 | VTR Finance BV Sr Nt  6.375% 07/15/28 . 02/08/2023 . |Various .......ccceeeerrennn Jvvvnnnnineninnnnnns fonnnn.... 404,631 [l 1,010,000 |........ 1,085,680 |.... 191 ... 659,047 ... (2,210) [oeeiviiiinenns [ 656,837 [ [t 1,051,029 |.. . 07/15/2028 . |4.C FE
Tengizchevroil Fin Co Inc Secured Nt 3.250%
..BK5401-42-1 [08/15/30 ..evvvviiiiiiiniiiiiiiiiiiieeiiiiiieeeeeeens | Deni . 03/01/2023 . |Various ........cceeevreens foevvvnnnnnniinnnns fovenns 901,488 |........ 1,200,000 |........... 782,300 |oveeunnnnns 787,909 |ovvvveiviiiiinnn o 8,083 |oeiiiiiiiiiiies Jeennnnnn 6,083 [ e 793,992 . 08/15/2030 . |3.A FE
Omega Leasing Ltd Sr Nt Ser 9 2.400% Redemption 100.0000
..G6764#-AA-0 [ 10/12/26 ...evviiiiiiiiiiiiii D..... L 01/12/2023 . | eeeeeeeieieeeeeieees i e 526,316 |........... 526,316 |........... 526,316 |........... 477,045 |......... L1 7 A N R R L1 T R R 526,316 . 10/12/2026 . |3.C YE
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce Redempt ion 100.0000
..G67648-AA-2 [PLC)  2.960% 04/12/27 ..oovvvnniiiiininninninns D..... L 01/12/2023 . | eeeeeeeieieeeeeieees i e 390,562 |........... 390,562 |........... 390,562 |........... 354,673 |......... RSNt 1o I RN R R 35,889 |..iciiiiiiiiin s 390,562 . 04/12/2027 .|3.C ........
GIP Capricorn Finco Pty Ltd Sr Nt 3.110% Redemption 100.0000
..Q3974*-AA-6 [ 12/31/34 .oiiriiiiiiii D..... L 08/31/2023 . | eeeeeieiieiieeeeeiiiieeees i e 7,683 [ooiiiiiinnns 7,683 |ieiiinnns 7,683 |oeeeeeinnnnns 3 O O R AN -1 T R FORPRR RO RN 60 |. 12/31/2034 .|2.B PL
GIP Titanium Finco Pty Ltd. Sr Nt  2.800%
..Q39748-AA-4 [03/31/36 oevvvniiiiiiiiiee e . 03/31/2023 . .... 368,667 |.......... 368,667 |.......... 368,667 |.......... 368,667 [ccoeiiiiiiniins fooeiiiiiiiiinns e e e e 368,667 |.. . 03/31/2036 . |2.B PL .
..X6151*-AE-0 |Landsvirkjun Sr Nt Ser B 4.120% 03/08/23 . . 03/08/2023 . |Maturity 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 10,000,000 206,000 |. 03/08/2023 . |2.A FE .
..X5151*-AH-3 |Landsvirkjun Sr Nt Ser A 2.510% 03/16/23 . . 03/16/2023 . |Maturity .... 19,000,000 |....... 19,000,000 |....... 19,000,000 |....... 19,000,000 |.... 19,000,000 [ooovvvvevveennes fooeeriiiiiiinns oo e ...238,450 |. 03/16/2023 . |2.A ........
Redemption
..Y5008*-AA-2 [Knausen Holding LLC Sr Nt~ 5.690% 07/15/27 |D..... L 01/15/2023 . | eeeeeieiiiieeeeeeeieeees i e 750,000 |...oeeeens 750,000 |....eeeenn 750,000 |....eeenns 751000 O O O R A ALV V[0[0 I R AR RN N 10,669 |. 07/15/2027 . [2.B PL
Longfor Holdings LTD Sr Nt  3.950% 09/16/29
L ZRB207-51-2 | eeeriniiiiiiie e D..... . 01/16/2023 . |Direct ..oooiiiiiiniiniiiins Jovvviniininiiiiiiins ot 758,875 |[........... 934,000 |........... 672,433 |........... 692,524 |...ooiiiiiiiiins foeeninnns 1,228 | ovennnnnns 7 I O 693,751 | oeeennnnd 65,124 |......... 65,124 |............ 12,503 |. 09/16/2029 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 423,991,483 440,224,642 420,080,009 404,220,756 5,166,909 297,909 5,464,818 423,317,038 674,442 674,442 4,902,532 XXX XXX
Gerson Lehrman Group 2nd Amend Incremental Redemption 100.0000
. 000000-00-0 [Term Ln 10.090% 12/15/24 .......eevvvernniaeee | s L 08/31/2028 . | eeveiiiiiiiiiineniiiniinnees e e 7,969 [oeeiieenns 7,969 |oeeeeenaenns 7,969 |oeeeennnns 7,656 |oeevennnnnns K1 T PR FEPSPRR ISR KA IO IR 7,969 |ooeeeeeniiieeee foeeeemmiiieeeee oo s 197 | 12/15/2024 . |4.A Z .....
Spectrum Auto (CC SAG Acq) Delayed Draw Term Redempt ion 100.0000
. 000000-00-0 [Ln Nt 7 10.913% 10/02/25 ......cceevevueeeeeeen | ennnns L 08/31/2028 . | eeeeiiiiiiiiinieciiiineees s e 301 foeeeiieiiiiinns (00 I (0 I 87 |eeeeiiaens L L PO PR RPRPR L 3 PO IR K[V N ORI FOPSPPRPR FOURPPPRPR ISP 8 |. 10/02/2025 . |4.A PL
Hudson Technologies Inc Term Ln Nt 1 12.161% Redempt ion 100.0000
. 000000-00-0 [05/02/27 ..eeveeeeeeeeneeeeeeenneeeeeeennneeeeee | s L 08/31/2028 . | eveiiiiiiiinnieiiniieeees e e 59,766 |............ 59,766 |............ 59,766 |............ 59,766 |.oeeeveeieeeeen foeeemmninieeees foeeernniineees e e s 59,766 |eevveeeeeeennn Jeerrnnineeeeene Jeernnieeeeeenns e 1,830 |. 05/02/2027 . |4.B FE
Harvey Tool Co LLC New Term Ln Nt 1 10.322% Redempt ion 100.0000
. 000000-00-0 [ 10/21/27 .eeeeeeeeeieeeeeeeeeeee e eeeeeen | s L 08/31/2028 . | eveiiiiiiiiineiniiiiiinnees e e 4,112 [ 4,112 s 4,112 | 3,968 |oeeeeunnnnns L L PP IR ORI LT3 IR ISP, A2 | o e s 106 |[. 10/21/2027 . [3.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln Redempt ion 100.0000
. 000000-00-0 [Nt 1 10.484% 10/21/27 ...oveeeeeenieeeeeennaes | s L 08/31/2028 . | eeeeiiiiiiiiieieciinineees s e 178 | 178 [oeeieeiiiinnns V£ 172 | [ FEUPPUP FEUTRRRRRRURRP IEUPPTRRN LT PO IR LT PP ISR FSUUPPRR ISP 7 | 10/21/2027 .|8.A Z .....
Service Logic Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [6.651% 10/30/27 ....ceeeeevrnuneerennninnaerennnns | nnens L 08/31/2028 .| uuuiiiiiiiiiiniiiiiiiiininns foerennnneeeennines fornaaaeees 1,408 [.....oooeeees 1,408 |oooeiiieenes 1,408 | LR I O AP PPTT R FPTTTTUUUUTPRTI TTUTUUTTTTT ATTUUTTTTTTPI RTTUTTTTIIN 1,403 |oevniiiiiiiins Jornninninenns Jornninneecennns Joenaaaneeneennns 6 |. 10/30/2027 . |4.A Z .....
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Service Logic Incremental Term Ln Nt 2 Redemption 100.0000
. 000000-00-0 [10.307% 10/30/27 ...evvvvvivrnnnnieiiinnnieeniinnns | ens L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,782 |oeeiiiinnnn 3,782 |eeiinns BT 72 O O O N S R RN [CPL: 7 U KR RN RN 63 |. 10/30/2027 .|3.B PL ....
Wil Isky (Project Ruby) 1st Lien Term Ln Nt 1 Redemption 100.0000
. 000000-00-0 [10.840% 03/10/28 .......ccevvvunirerirnnnnniniinnnn | nnns L 08/31/2023 . | eeeeeiiiiiiieeeeeeeeieneees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns 7,500 |veeiennnnnns 7,20 | £ PO FP R P I R K 500 I O O RO AR 194 |. 03/10/2028 . |4.B FE ....
Fairway Lawns LLC Term Ln Nt 1 6.651% Redemption 100.0000
. 000000-00-0 [05/17/28 ..evvvviiviiinnniiiiiiiniinieciiniineeeienn | s . 01/19/2023 . | .. U R RN 646 [.oooiiiiiinnnns 646 |.....coooennnnn (77 R (-2 U R LS O AN LS R RN (oL O O R . 05/17/2028 . |4.A Z .....
Enercon Services Inc TermLn Nt 1 9.953% Redenption 100.0000
. 000000-00-0 [05/31/28 ...vvvvniviiiiriiiiiiiiiiiieeeceiineeeees | s L 03/01/2023 . | .eveneeieiiiiiieeeeeeiieeees e e 7,462,500 |........ 7,462,500 |........ 7,313,250 |........ 70 VA R R 138,323 |evvveiiiiiiiinn ovenenn 138,323 |ovvvviiiiiiiinn oeeinnnn 7,462,500 |evveeiviiriinns Jovnnininiiinns o o 359,330 |. 05/31/2028 . |4.A Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 5 Redempt ion 100.0000
. 000000-00-0 [10.461% 09/15/28 ......cevvvvvrnnieiiiiiiiiiineeins | s PRV VA0 V072 T O O N N R RN L () PR R RN 3 O R R S N . 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 5
. 000000-00-0 [10.461% 09/15/28 ......cevvvvvvnneiiiiiiniiieeiinn | s . 02/17/2023 . | Tax Free Exchange .. . 09/15/2028 . |4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 6 Redempt ion 100.
. 000000-00-0 [10.538% 09/15/28 .....evvvvvvivnnniiiiiiiiniienes | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e FCC N XX O XX I 328 | [T R R R [T PO RN B R R R R, 16 |. 09/15/2028 . |4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 7 Redempt ion 100.0000
. 000000-00-0 [10.564% 09/15/28 .....evvvvvvvirnnniiiiiiiniiienes | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 574 |eeiiiiiiinns 574 |oovviiiiis 574 | 366 |...covnnnnnnnns [ O N AN [ P RN LS. U R R R, 19 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 4
. 000000-00-0 [10.734% 09/15/28 ....evvvviiviiriniiiiiiniiinenes | s . 03/09/2023 . | Tax Free Exchange ....... |oeeevevvviriinnnnns Jovuennnns 230,324 |....ooeeens 230,324 |oeeennnnns 230,324 |o.eeennnnnn 226,708 |.......... [T [0 PP AR AR, 3,616 [oeeiiiiiiiins o 230,324 [oooiiiiiiiinnns [ [ s 6,302 |. 09/15/2028 . |4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 3 Redemption 100.0000
. 000000-00-0 [10.806% 09/15/28 ........cevvvunvrrrirnnnnnniniinnnn | venns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 366 [ooiiiiiiiinnnns 366 |....coevnnnnnn 366 |....covvnnnnnnns 360 |..oeeirnnnnnnns [ O N AN [ P RN BT O O A 17 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 1
. 000000-00-0 [10.840% 09/15/28 ......ceevvvvrnniriiininiiiieninn | nnnns . 02/02/2023 . | Tax Free Exchange .. . 09/15/2028 . |4.B Z .....
Denali Buyerco Term Ln Redemption 100.
. 000000-00-0 [ +evvvunreeeeeriieeeeeeeiiee e eeerieeeeeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 18,981 |[..oooevnnnns 18,981 [oeeeenne 18,981 [oenne 18,683 |............ 3L R F R AR T R E LRI R AR RN AR 589 |. 09/15/2028 . [4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 8 Redemption 100.0000
. 000000-00-0 [10.904% 09/15/28 .....evvvrvvviinnniiiiiinniieenes | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e A T A K T R AR T 702 |ooviiiiins L R N RN L S 1< T R AR R AN 17 |. 09/15/2028 . |4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
. 000000-00-0 [ 11.026% 09/15/28 ......ceevvvvvnneeiiiiiniiineiinn | nens L 08/31/2023 . | eeeeeiiiiiiieeeeeeinieeeees i [ 2,204 [ 2,204 [ 2,204 | 455 [oeiiiiiiiinnns A P N AN /2 P F (0. R R R RN 57 |. 09/15/2028 . |4.B Z .....
Denal i Buyerco Delayed Draw Term Ln #2 Nt 1 Redenption
. 000000-00-0 [ 11.221% 09/15/28 ....ovvvviiviinniiiiiiiiiiieeees | s PRV VA0 V072 T O N N R RN L () R RN RN [ O R R S (1)]. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln #2 Nt 1
. 000000-00-0 [ 11.221% 09/15/28 ....ovvvvrivviiinniiiiiiiiiieenes | s . 02/17/2023 . | Tax Free Exchange ....... |oeceveevriiriinnnnns Jounnnnns 229,167 |........... 229,167 |........... 229,167 |...cevvnnns 225,564 |.......... FC N C10720 R RN AR, FCTN11 70 FO R 2248 [ A ) U R 5,406 |. 09/15/2028 .|4.B Z .....
Wlesco Group Term Ln B-1 Nt 1 10.562% Redenption 100.0000
. 000000-00-0 [10/06/28 .......cevvuunrrrrrinnnieiriiiniineeeeiinnns | s . 03/31/2023 . ... 7,500 e 1,215 [ 7,275 7,500 |.. . 10/06/2028 . |4.A Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 10.609%
. 000000-00-0 [09/30/29 ....evvvnniiiiiriiniiiiiiiieneeerininees | s L 08/3172023 . | eeeeeeeiiiiieeeeeeinieeees i e 8,277 [ 6,277 |vverinnnnn 6,198 |..vvennnnns 6,198 |...covvnennnnns 2 | Y PO RN LI PO F (-T2 PO FORRRR RN NN 160 |[. 09/30/2029 . [4.A Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1
..00216C-AD-5 [10.581% 04/15/25 ....ovvvvriiviiiiniiiiiiiniiieeees | s L 08/31/2023 . | eeeeeeeiiiiiieeeeeeiiiieeees i e 5,8600 [, 5,860 |..ooeennn 5,773 |ovvevennns LR (VI R FR N ) O L1V O FOR LR 10 O O N AR 154 |. 04/15/2025 . |3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1
..00216C-AF-0 [ 11.159% 04/15/25 .... R IR . 03/31/2023 . | .. . 04/15/2025 . |3.B PL ....
ATl Restoration LLC 1st Lien Term Ln Nt 1
..00228%-AA-4 [9.957% 07/31/26 ...ovvvvnviiiiiiiiiieiiiiiiiiieeees | s L 08/3172023 . | eeeeeeeeiiiieeeeeeiiieeees i [ 3,382 [ 3,342 [ooiiiiinnnns 3,258 [.oooviiinnnns 3,286 |eevveiiiiiiiinn e [T O L1 0 R F 3,382 oo oo e [ 80 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 7
..00228%-AB-2 [5.651% 07/31/26 ...evvvviiviiiiiiiiiiiiniiiieiiinn | s L 08/31/2023 . | eeeeieeeiiieeeeeieieeees v e 431 431 | 431 | O O R N L R R R R, 10 |. 07/31/2026 . |1.F PL ...
ATI Restoration LLC 1st Lien DD Term Ln Nt 3
..00228%-AB-2 [9.948% 07/31/26 ....ovvvvvviiiiiniiiiiiiiiiiinieees | s L 08/31/2023 . | eeveieieiiieeeeeieieeeees i e 6280 [ 623 |oiiiiiiinnns (<] VA PO (111 PO RN [ I PO RN [T PO RN [C7: 0 R R R R, 30 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 5
..00228%-AB-2 [9.974% 07/31/26 . .evvvvniiiiiiiiiiiiiiiiiiiniiiies | nnnens . 08/31/2028 . | .eeniiiiiiiiiieeeiiiiiieeees | o 936 il 536 [oiiiiiiniinnns 536 |..iivienninnns 536 [oivieeiiiniinns fooverniiiiiins fovvvniinns foviiiinins i o Lo N U T 13 ). 07/31/2026 . |1.F PL ....
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ATl Restoration LLC 1st Amendment Term Ln Nt Redemption 100.0000
..00228%-AC-0 |1 9.948% 07/31/26 ..ovvvvvvviiiniiiiiiiiienees | s . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 1,130 |l 1,130 |oeeeeennens 1,130 [oeveeeennns L e P P SN LI KV R R R RO 28 (. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 2 9.890% 07/31/26 ...eevvvvvvirnniiiiiiinnnn | nennns . 03/31/2023 . | evveniiiiiiniininiiiiiiiiiins e e 124 | 124 o 124 [, L O O P O N L2 O (O R R 3 |. 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 |Nt 1 9.891% 07/31/26 .....ovvvvrrnrnnnnnnnnnnnnn [eeeeenn . 03/31/2023 . | .. PP O R LT LSS P LT O L O P O N LI PO (O R R 3 |. 07/31/2026 . [1.F PL ....
WorIdwide Express Inc Initial Term Ln Nt 1 Redemption 100.0000
..00435U-AB-4 [5.909% 07/23/28 ......cvvvnvviviiniiiiiiiiinninees | s . 0373172023 . | eeneeeiiiie e s s s s s s s . 07/23/2028 . [4.C FE ....
Aero Operating LLC Term Ln Nt 1 7.151%
..00797%-AA-5 [ 02/07/26 ..evvviiviiinniiiiiiiiiieeeeeininneeeinn | s . 01/03/2023 . | .eeeneeiiii e s s s s s . 02/07/2026 . [3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 [8.000% 02/07/26 ........cvvvuvvrriiinnnniieiiinnnns | veeens . 01/03/2023 . | .eeeneeiiii e . 02/07/2026 . [3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1
..00797%-AB-3 [ 11.173% 02/07/26 ....ovvvvvrnnniieiiiiineeieiinnnn | s . 01/03/2023 . | .eeeneieiiie e s s s s . 02/07/2026 . [3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 7.406%
..013708-AA-6 | 12/21/28 oooveeiiiiiiiiiii . 03/31/2023 . . 12/21/2028 . [4.A Z .....

. 09/30/2027 . |2.C PL ....

..01451*-AA-0 |Alera Group Term Ln Nt 1 10.352% 09/30/27 ..
Alera Group Delayed Draw Term Ln Nt 1

. 03/31/2023 . [Various ...

..01451%-AB-8 | 10.352% 09/30/27 .....evveieiiiiiiirieeiiiieeeees [ eeeeens . 03/31/2023 . | Var ious . 09/30/2027 . |2.CPL ....
AmerCareRoyal LLC Term Ln Nt 1 9.840% Redemption 100.0000

..023580-AA-0 | 11/25/25 ....ooviiiiiiiiiiiie e [ eeees L 01/03/2023 . [ .evveeeeeiiiiiiiieeeiiiiees [ e 5,518 [ooeeiienes 5,518 |..ccceeens 5,411 |l 5,269 |..coeeennnn. 187 oo 62 | [ 289 oo et 5,518 |oooiiieiiins [ e e . 11/25/2025 . |4.B PL ....
American Renal Holdings Inc Term Ln Nt 1 Redempt ion 100.0000

..020227-A*-6 | 11.208% 01/25/27 ..covvveeieiieeiiiieeecciies [ eeeees L 03/31/2023 . [ .eveeieeiiiiiiie s [ [ 12,500 |.oeeeennn. 12,500 |..ceeeenes 12,188 |............ 11,660 [..........e. 605 |...oveennnn 285 [oeeiieiiiiis s 840 | [ 12,500 [oeeeeiiiiiiens o oo o 328 |. 01/25/2027 . |4.B PL ...
Archkey Holdings 1st Lien Term Ln Nt 1 Redempt ion 100.0000

..03957N-AB-2 | 10.109% 06/30/28 ........eeveeeeeeiiiiiiieeeecins | eeeeens L 03/31/2023 . [ .eveeiiiiiiiiiie e , , , , , , 000 [eeeiiiiiiiees o oo e 981 |. 06/30/2028 . |4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 1

..03957N-AB-2 | 10.109% 06/30/28 .... [ . 02/28/2023 . | Tax Free Exchange .. . 06/30/2028 . |4.B FE ....
US Metals Bidco Term Ln Nt 1 11.858% Redenption 100.0000

..08979%-AA-9 | 07/20/26 ......eeeeeeieiiiiiieee s [ eeeens L 03/31/2023 . [ eveeeieeiiiiiiiieeeiiiiees [ e 11,250 [ 11,250 [ 10,918 [ 11,025 [ [ 225 o e 225 oo e 11,250 [oeeeeiiiiiiins o oo o 578 |. 07/20/2026 .|3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1

04011%-AA=7 | 12.182% 11/30/27 oo [ eeeeees L 03/31/2023 . [ evveieeeiiiiieeeeeiiiiees [ 3,362 [0 8,362 [0 8,362 [0 8,362 [ | e e e 3,362 |ooiiiieiiiens e e e 99 |. 11/30/2027 .|2.C PL ....
Arrowhead Holdco Co Term Ln Nt 1 9.453%

L04279%-AR-4 | 08/31/27 o [ eeeees . 03/31/2023 . [Various .........coceeveens foereeeiiiininnnnnns fornnn 2,407 o0 2,407 [ 2,407 [0 2,835 [l 72 | e s 72 | e 2,407 | e e e 74 | 08/31/2027 . [4.APL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1

..04279%-AB-2 |9.184% 08/31/27 ..ooeiieiiiiiiiiiiiiiiececeiies [ eeeees L 03/31/2023 . [ eveeieeiiiiiiieeeeiiiiees [ [ 404 [ 49 493 [ 479 [ 1 [ s 15 | o 494 oo i e e 20 |.08/31/2027 . [4.APL ....
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1

..04279%-AC-0 19.366% 08/31/27 ..ooeiieiiieieiiiiiiieeeeceiens [ eeeeens L 03/31/2023 . [ eveeieeiiiiiiieeeeiiiiens [ fe 568 [ 868 [ 857 [l BT 8 [ FOURTRUUUUUUR RTOOTIN A7 [ e 868 |.eeeeeieiiiii feeeeeiiiieeees o e 22 |.08/31/2027 . |4.A PL ....
Automotive Keys Group LLC 3rd Amendment Term

..053330-AA-3 |Ln Nt 1 7.051% 11/06/25 ...ccoovveereeeeaciinn | eeeens . 03/31/2023 . | .. . 11/06/2025 . [4.A Z .....
AxiomSL Group Term Loan Nt 1 11.143%

..054620-AA-6 | 12/03/27 ....eeeeeiiieeiiiiee e [ L 03/31/2023 . [ eveeiieieiiiiiieee s [ e 12,488 12,438 [ 12,318 [ 11,836 [ 499 | 103 | o 602 | [ 12,438 | [ s e 326 |. 12/08/2027 . |4.C YE ....
Bamboo Purchaser Inc Term Ln Nt 1 11.159%%

..059480-AA-0 | 11/05/27 .o [ eeeeens L 03/31/2023 . [ eveeieeiiiiiiieeeeiiiiees [ o3 T [ BT BT [ BT [ e e e e B 47 | o e e 89 |. 11/05/2027 . [2.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt

..059480-AB-8 |1 10.907% 11/05/27 .....oeveieiiiiiiiiiaiiiiies [ eeeeens . 03/31/2023 . [Various .........coeeceeens feoreeeniimnnnnnnnns foeeiincnnn 740 [l 740 [l TA0 [l TA0 [ e e e e T40 | feeereiiiiieeees o e 21 | 11/05/2027 . [2.B PL ...
Banyan Software Holdings 2nd Amendment Term

..066838-AC-3 |Ln Nt 1 7.406% 12/16/27 ..oooeeveereeeeaciis | eeeens L 03/31/2023 . [ eveeieeiiiiiiiieeeeiiieees [ [ T [T T [T L e e e e T s oo o e 20 |. 12/16/2027 . [3.B PL ....

. 12/16/2027 . |3.B PL ....

Banyan Software Holdings 2nd Amendment DD
..066830-AD-1 | Term Ln Nt 12 11.292% 12/16/27 ..

....... . 03/31/2023 .
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Banyan Software Holdings 2nd Amendment DD
..066838-AD-1 [Term Ln Nt 13 11.308% 12/16/27 ......oevvvvnnns | unnnns . 03/31/2023 . | Tax Free Exchange ....... |occoeoririiiinninnns fooenennnns 32,003 |..eeennnnns 32,003 |....coennnns B 71 O O R R AN V[V U R R R 704 |. 12/16/2027 .|3.B PL ....
Banyan Software Holdings 2nd Amendment DD Redempt ion 100.0000
..066838-AD-1 [Term Ln Nt 1 11.909% 12/16/27 ......coevvvnnns | unnnns L 08/31/2023 . | eeeeeeeiiiiieeeeeeeieeees i 2,380 [ 2,380 [ 2,380 i 2,171 s e e e e oo 2,380 [ [ [ 158 |. 12/16/2027 .|3.B PL ....
Benefytt Technologies Inc Delayed Draw Term
..081820-B*-6 [Ln Nt 1 12.269% 08/12/27 ...evvvvvvviinnniineen | nnnnns L 08/31/2023 . | eeeeeieieiiieeeeeeeeieeeees e feeeeeennn 590 890 o890 |78 [ [ e e e 890 [ e i [ 18 |. 08/12/2027 . |1.F Z .....
Boats Group LLC Term Ln Nt 1 11.814%
..090328-AB-7 [ 11/02/27 ..vvvviiiiiiiieiiiiiiiiiiniecciiieeeeeinn | s L 08/31/2023 . | eeveeeeiiiiiieeeeeeeieeeees i feeeen5,0000 [ 5,000 [ 40875 | 4893 [ e 107 s e 107 [ e 5,000 [ e [ [ 238 |. 11/02/2027 .|5.B Z .....
Advanced Infusion Solutions Last Out Term Ln
..00788H-AN-1 [Nt 1 10.066% 06/27/24 .........oevvvvvvvvnnnnnns | unnnns L 08/31/2023 . | eveeieiieiieeeeeieieeeees v [ 92,969 [092,969 [l 91,059 [ 92,271 s [ 898 s e 898 [ [en 92,969 [ e [ [ 2,393 . 06/27/2024 . [4.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
..10139#-AA-7 [10.050% 03/25/28 .... N ISR . 03/31/2023 . . 03/25/2028 . |4.A PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [ 10.904% 03/11/24 ...ovvvvviiiiiiiiiiiiiiiiniiieeees | s L 08/31/2023 . | eeveieeeiiiieeeeeeeiieeees i el 7,643 [ 7,648 [ TAT8 e 7595 [ 88 s o8 [ [l T84 [ e [ 228 |. 03/11/2024 .|2.CPL ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.109%
L A27218-AC-3 [09/13/27 v | s L 08/31/2023 . | eeeeeieeieiieeeeeeiieeees i e 4,450 [ 4,450 [ 4446 | AT s e s e 3 [ [ 4850 [ e [ 123 |. 09/13/2027 .|3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 12745%-AA-9 [10.909% 10/02/25 .... N ISR . 03/31/2023 . | .. . 10/02/2025 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
.. 12745#-AB-7 [Ln Nt 1 10.893% 10/02/25 .......oevvvvvnneeeees | nnnnns L 08/3172023 . | eeeneeeeiiieeeeeeeieeeees i e 787 e T3T [ TBT il 702 35 [ e o35 [ [ T8 L [ i [ 21 |. 10/02/2025 . |4.A PL ....
CPIl Buyer LLC Term Ln Nt 1 10.453% 11/01/28
CA2749-AAE [ e [ L 08/31/2023 . | eeveieeeiiiieeeeeeeeieeees v feeen 11,856 [ 11,856 [l 11,856 | T34 D16 | [ e D16 [ [l 11856 [ e [ 304 |. 11/01/2028 . |4.B Z .....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 127494#-AB-3 [10.306% 11/01/28 .....ccvvvveniiiiiiiiiiieeiiiiiins | s L 08/3172023 . | eeeeeieiiiiiieeeeeeeiieeees i e 375 [ 375 8T8 399 [ 16 [ e e 16 [ [ 3TE e [ e [ 10 |. 11/01/2028 . |4.B Z .....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 127494#-AB-3 [ 10.453% 11/01/28 ..oovvviiiiiiiiiiiiiiiiiiiieeeeinn | s L 08/3172023 . | eeeeeieiiiiiiee s i fereeeenn 3600 3600 [ 360 [ 385 [ 16 [ [ e 16 [ 360 e [ s [ 10 |. 11/01/2028 . |4.B Z .....
CMG Holdco LLC Term Ln Nt 1 10.054% 05/19/28
CA2757%-AA-8 [ e [ L 08/3172023 . | eeeeeieiiiiiieeeeeeeeieeeees i e 2,616 [ 02,616 [ 2,616 [ 2,563 [ 52 [ [ B2 [ [ 20816 [ [ e [ 62 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 3
.. 12757*-AB-6 [9.843% 05/19/28 ......evvvviiiiiiiiiiiiiiiiiiiieees | s L 08/3172023 . | eeeeieeiiiieeeeeeiieeeees i e 7320 e 782 [l T2 [l T8 [l 15 e e e 15 [ T2 e i i [ 17 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 2
.. 12757*-AB-6 [9.934% 05/19/28 ......cevvviiiiiiiiiiiiiiieiiiiines | s L 08/3172023 . | eeeeeieiiiiiieeeeeeenieeeees i e 506 805 o805 895 [ 10 e e e 10 [ 805 e [ e [ 12 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 [ 10.054% 05/19/28 ....oevvviiviininiiiiiiiiniiiienes | s L 08/31/2023 . | eeeneieiiiiieeeeeeeeieeeees e e 309 309 809 303 [t B e e e B [ 309 [ [ e [ 11 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3
.. 12757%-AC-4 [9.843% 05/19/28 .....covvvviiiiiiniiiiiiiiiiieeees | s L 08/3172023 . | eeeeeieiiiieeeeeeeiieeeees e e 1,189 [ 10189 1189 [ 1165 [ 28 [ [ o2 [ [ 1189 L e i [ 15 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 7
.. 12757*-AC-4 [9.906% 05/19/28 ....ovvvvviiiiiniiiiiiiiiiiieeees | s . 03/31/2023 . | .. . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4
.. 12757%-AC-4 [10.019% 05/19/28 .....ovvvvvinniiiiiiiiiiiiieeinn | s L 08/31/2023 . | eeeeeieiiiieeeeeeeeieeeees e e 1,807 e 1,807 [ 1,807 e L TTT 38 [ [ 38 [ [ 1807 e s s [ 21 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5
.. 12757%-AC-4 [ 10.156% 05/19/28 .....oovvvvvvnniiiiiiiiiiiiiicinn | s L 08/3172023 . | eeeneieiiiieeeeeeeeieeees e e 1427 [ 1,427 [ 1427 | 1398 29 [ e 29 [ [ 1427 L [ e [ 17 |. 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 11.412% Redenption 100.0000
L 127658-AA-6 [ 11/01/28 .o | s . 03/31/2023 . | .. U R N 3,684 |............ 3,684 |..oooeenn 3,684 |.oevennnnnnn B O O O O L Y AR R AR 138 |. 11/01/2028 . |4.A Z .....
Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redemption 100.0000
.. 140788-AA-4 [9.590% 12/15/24 .....covvvniiiiiiiiiiiiiieiiiins s L 08/3172023 . | eeeeeeeiiiieeeeeenieeeees e e 25,010 f[oeeeeenee 25,010 |[...ccevnnnns 24,778 |..ccovvennn 24,883 | e LT O RN LT O RN <V [V ) R R RN 590 |. 12/15/2024 . (4.B PL ....
Capstone Logistics Acq Delayed Draw Term Ln Redempt ion 100.0000
.. 140788-AB-2 [Nt 1 9.500% 12/15/24 ......ooovvvvviivnnnnnnins | unnnnns L 08/31/2028 . | aeeeiiiiiiiiiiieeeiiiiiieeees | e 1,456 [......ooeeens 1,456 et 1,456 |.nnnns 1,453 |ooiininnnnnns E I T AP PR FETTTTTOrr LI O FTTTTOTr 1,456 |oeviiiiiiiins foviiiiniiins Joveiiiiiiiiins fovviniiininnnnnns 34 |. 12/15/2024 . [4.B PL ....
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CarePathrx Midco Inc Term Ln Nt 1 11.960% Redemption 100.0000
L 141738-AA-8 [05/14/25 i s . 03/31/2023 . | evvviiiiiinniiiiiiiininininns e e 1,788,119 |[........ 1,788,119 |........ 1,743,416 |........ 1,747,761 |......... 15,974 |......... 24,384 | e 40,358 |.oeeeiiiiiiiiens et 1,788,119 |ovvvvvviiiiiiins [ foes e 136 [. 05/14/2025 . |4.A PL ....
Catalent Pharma Solutions Inc Term Ln B-3 Nt Redemption 100.0000
.. 14880B-AH-4 [1  6.752% 05/17/26 ....vvvvvvnnniiiiiiniiiienes | s . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 12,281 [oeeeeenee 12,281 |........... 12,2711 | 12,066 |............ 207 foruvrrnnnnnnnns L R R P2 T PO A, 12,281 [eveveeeiiiiiinns o fo 221 |. 05/17/2026 . 3.A FE ....
Centric Brands Inc DIP Ln Nt 14 8.000% Redenption 100.0000
.. 15644G-A*=5 110/09/25 ....ooooiiiiiiiii [ . 02/22/2023 . | eveeiiiiiniinniiiiiiiiiiiiinn e [eee 87,533 [ 57,633 | 57,638 [ 85,282 [annnnnnnn 2,301 [ e 2,301 s e Lo O O 1,478 |. 10/09/2025 . [4.A Z .....
Centric Brands Inc DIP Ln Nt 2 10.184%
.. 15644G-A*=5 110/09/25 ....oooviiiiiiiii [ . 01/23/2023 . | Tax Free Exchange ....... |oooeeeenennninnnns | 43,150 [eninnnnnn 43,150 |vveennnnn 43,150 [ovnvennnnnn 41,424 1,726 [ s el 10726 | e, ) O P N 965 |. 10/09/2025 . [4.A Z .....
Centric Brands Inc DIP Ln Nt 10 10.401% Redenption 100.0000
.. 15644G-A*-5 [10/09/25 ....oevviiiiiiiiiiiiiiiiiineeecniieeeen | s . 03/30/2023 . | evveiniinnninniiiiiiininiiinn feeeeeeeeeeeeeeeeeees e 57,533 [ 57,633 |oiininnnn 57,638 [ 31,068 [l 1,205 [ e e 1,206 i e Lo O O 1,067 |. 10/09/2025 . |4.A Z .....
Continental Acq Holdings LLC Term Ln 2021-B Redemption 100.0000
..21079#-AC-2 [Nt 1 11.909% 12/22/27 ..... P IR . 0373172023 . | eeeeeeiiiie e .3,268 |.. . 12/22/2027 . (3.A PL ....

Convey Health Solutions Inc 2022-2 Redempt ion 100.0000

..212578-AG-9 | Incremental Ternln Nt 1 9.875% 09/04/26 ... | ....... L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 3,684 [oovevernne 3,684 [oivioiinne 3,684 |ovrrnnen 3,684 [orveirciiiieee e feeeiiiiiinn v e o, 3,884 |ooveeiieiiie foerereniein e oo 92 | 09/04/2026 . |4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 10.211% Redempt ion 100.0000

1. 228218-AA-T |03/08/28 ...vveeiierereieneieeee s | e L 03/31/2023 . [ ceveeereeeeieieieeinennne feeeenenreeeen [ 3,382 [oivieiine 3,382 | 3,342 [ 3,302 | [ Jeiiies oo s 3,382 | e v e 86 | 03/08/2028 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 2

. 233634-AC-3 | 10.900% 11/01/25 .evvveervrererereeeeresesien | oo . 03/31/2023 . | .. .5,939 |.. . 11/01/2025 . |3.A PL ...
Denali Holdco Amendment Term Ln Nt 1 10.322%

1 248238-AB-9 | 09/15/27 1.veueveneieieeenee e [ e L 03/31/2023 . [ eevveeinieiinieineeeeiees [rereieneieneiens [erreeneeeen B16 o816 [ 816 [t B8 [ i [ e [ o B16 [oveererieeres foereeiennieis foerereiiiin Joeireiins 26 |.09/15/2027 .|2.B Z .....
Diligent Corp Term Ln B-3 Nt 1 10.590%

1 25403#-AU-0 | 08/04/25 .....vvrreeiieieieieieee e | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 4,500 [oovererenne 4,500 [oerrinne 4,455 [ 4,365 |orinnne 106 [ooveeeriiane 2T AR ISR L& PR O 4,500 [veveiieiine foerrreriiein v oo 117 | 08/04/2025 . |3.CPL ....
EP lleal th Advisors LLC Term Ln Nt 1 10.409% Redempt ion 100.0000

..268878-AA-9 | 00/04/26 ..vevvvineiiieieieieieee e | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 2,045 [ooovernne 2,045 | 1,994 v 2,010 [oreiieiiiees e K7 SRR T K7 AR I 2,085 |ooveeeiieriie foerereiieins v oo 52 |. 09/04/2026 . |1.F PL ...
EP lieal th Advisors LLC Delayed Draw Term Ln Redempt ion 100.0000

..268876-AB-7 |Nt 1 10.178% 09/04/26 ....ovvvvverevererererenes | veenen L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 2,127 oo 2127 foveeieiine 2,121 o 2123 |oeeieiiens foereiee /3 FUR SO /3 PR 2,127 |ooeeeieiie oo v oo 48 | 09/04/2026 . |1.F PL ...
EP lieal th Advisors LLC Delayed Draw Term Ln Redempt ion 100.0000

.. 268876-AC-5 |Nt 1 9.663% 09/04/26 ...ovvvvererereenris | verenes L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 5215 [oeerennnen 5,215 |orieenen 5,215 [orrrerennne 5,215 |oevereirenes foeveveiiiein e oo s e 5,215 [oovereiierine foerereriiein foeveieieienes oo 142 |. 09/04/2026 . |1.F PL ...
EPS NASS Parent Inc Term Ln Nt 1 10.909% Redempt ion 100.0000

..26888%-AA-0 | 04/19/28 ..vovvriniiiieieieieieee s | e L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 4,001 [oooveenene 4,091 [oivieiinne 4,009 |ovuernnen 4,02 |oveeieineens [ (740 IS RO (-7 ISR RPN 4,001 [oovieiieiine foerrreiiiein v oo 108 | 04/19/2028 . |2.CPL ....
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000

..26888%-AB-8 | 10.900% 04/19/28 ....cvvevrereriirierererenenns | oo L 03/31/2023 . [ cevueeeereeieieieeenenenins oo [ ;s 29 oo b2 229 [oovreireiine Joereieriieins e oo s s 229 [ereiiieiiens e [ o 7 | 04/19/2028 . |2.C PL ....
EisnerAmper Term Ln B Nt 1 5.306% 07/28/28 Redenmpt ion 100.0000

o 2B250H-ACS | cveierenieteieiee et [ eeeeas L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 7,532 fooverereene 7,582 | 7,201 ovrrene AR TN K% KT I R i IO S 7,532 [ooveeineiene foevrerieies v oo 238 |. 07/28/2028 . [4.B FE ...
EisnerAnper Term Ln B Add On Nt 1 10.059% Redempt ion 100.0000

.+ 28250H-AD-3 | 07/28/28 ..evvveveeeiererereneneneeeeseseeieienens | oo L 03/31/2023 . [ cevveereeeeeeieieeeneninens e [ 5,000 |oreenen 5,000 [oevrrrrnne 4,850 |ovreenen 4,850 [oreeriiennnen 4 | LI T PR IS L A R 5,000 [oevevieireiin e oo i 127 |. 07/28/2028 . |4.B FE ...
Elanco Animal Health Inc Term Ln Nt 1

. 28414B~AF-3 |6.412% 08/01/27 eeveveerveiriererereneneerennns | verens . 03/31/2023 . | .. . 08/01/2027 . |3.A FE ...
Elevation Services Holding LLC Term Ln Nt 1

.. 286220-AA-5 | 10.463% 12/18/26 .ovveverveveieeeieieeeieesiens [ e L 03/31/2023 . [ evvveeinieinneeenieenene [oereeneieneiens [ 1,929 [ 1,929 | 1,880 [ 1,893 [ o35 [ o35 e oo 1,929 [ i e 54 |. 12/18/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw

..286220-AB-3 |Term Ln Nt 3 10.296% 12/18/26 ..covvvevvrvevens [evee L 03/31/2023 . [ eevvrveiineeirnieineseeees [oevieieieieneiens [reeeneienen 78 i 6 [ 76 [ 76 foviiiiiiiiie oo [reveiineiine foeveeieniieins Joevsieiiiens oo 18 oo i oo v 2 |. 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redempt ion 100.0000

..286220-AB-3 |Term Ln Nt 1 10.314% 12/18/26 .evevvvverens [ ernee . 03/31/2023 . | .. [ R R 2,443 |erinnne 2,443 oo 2,443 e 2,443 |oeireineis oo Jeiis o s 2,883 | o v e 67 | 12/18/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw Redempt ion 100.0000

..286228-AB-3 | Term Ln Nt 2 10.325% 12/18/26 ...evvuvvvrren | verene L 03/31/2023 . [ ceveeerereeeeieieeeneeenins o [ 129 [ 129 e 129 [ 129 |oeeereennies foererreiiien v o v e 129 ovveeireienes e foerereiiein e 3 |. 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC 1st Amendment Redenmpt ion 100.0000

..28624#-AA-1 | Term Ln Nt 1 10.845% 12/18/26 .........ceeenn | eeeeees . 01/01/2023 . [ .uveeeeeeeiiiiieeeeeeiiieees o e, (9,142) |.ooonnnnnns (9,142) | (9,142) |............ (9, 142) | oveeeiiiiiiiies fovviiiiiiiiiies Joeeiiiiiiiiees fovviiiiiiiiiiis e, Q142) )i foviiiiiiiiiiis i o, . 12/18/2026 . [3.A Z .....
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Endure Digital Inc Term Ln Nt 1 8.974% Redemption 100.0000
.. 29279U-AB-2 [02/10/28 ..evvvriiiiiiiiiiiiiiiiieeeeceinieeeinn | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 15,000 |[..oeeevennns 15,000 [o.eeennnne 14,925 |.........eet 13,463 |...ooennnt 1,478 oo (S0 O R 1,638 |oveeeiiiiiiiis o LS00 O AR AN AR 379 |. 02/10/2028 . |4.B FE ....
Engineered Components Sys Initial Term Ln Nt Redemption 100.0000
..20286J-AB-8 1 10.701% 08/02/28 ........evvvivvvrnnnnnniniinnnn | nnnns L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 13,750 [ooeveeennnns 13,750 |ovevennnnnns 13,475 |oveeennnnns 12,208 |ooeeeennns 1,308 [oeeenns P U RN LS. PO R ST 0 O A N AR 371 |. 08/02/2028 . |4.C FE ....
Ensenble ROM (KNPC Holdco) LLC Incremental Redemption 100.0000
..20360#-AA-7 [Term Ln Nt 1 9.852% 04/22/28 ........coevvvee | uunnnns . 03/31/2023 . | .. FU R N 3,572 | 3,572 [ooiiiiinnnnns 3,500 |vievennnnnns 3,500 |iiiiiininnns [T PO (C1 0 R R, 4 I PO RN [ TR/ R KR R RN 84 ). 04/22/2028 . |4.A Z .....
Essential Services Hldg Corp Delayed Draw Redempt ion 100.0000
..20668#-AC-2 [Term Ln Nt 3 10.504% 04/30/27 .....ovvvvvvvvnnn | uunnnns L 08/3172023 . | evneeieiiieeeeeenieeeees i e 11,250 |ooooeeeenens 11,250 |oeeeennnnns 114 [ A7 [ 2 | L[V R RN L1720 O RN < 0 O N N AR 274 |. 04/30/2027 . |3.B PL ....
Essential Services Hldg Corp 4th Amendment DD Redempt ion 100.0000
..20670%-AB-4 [Term Ln Nt 1 10.504% 11/16/26 ........covvveees | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |vveveneenenn 4,056 |oeennnnnendd Lo e e s et 1,500 [ e [ [ 100 |. 11/16/2026 . [3.B PL ....
Essential Services Hldg Corp 4th Amendment DD
..20670%-AB-4 [Term Ln Nt 13 10.504% 11/16/26 .. [T . 01/23/2023 . | Tax Free Exchange ....... 692,500 692,500 |.... . 11/16/2026 . |3.B PL ....
Essential Services Hldg Corp 4th Amendment DD
..20670%-AB-4 [Term Ln Nt 9 10.564% 11/16/26 .........ccvvves | uunnnns . 01/23/2023 . | Tax Free Exchange ....... |oceeeevriiviinnnnns Jounnnnns 665,000 |.......... 665,000 |.......... 665,000 |...........658,350 [..........6,650 [occoooiiiiiiiins feoiiiiiiiiiiins oo n8,650 [ e 865,000 [ e e i 15,623 |. 11/16/2026 . |3.B PL ....
Essential Services Hldg Corp Delayed Draw 3rd Redempt ion 100.0000
..20688#-AC-2 [Amen Nt 1 10.504% 07/20/30 ...evvvvvvvvinnnnnnns | unnnnns L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 15,000 |[..oeeevennns 15,000 [o.ooennnee 14,982 |oeveennnnns 14,850 |oeeveennnnns 134 | L7 R AN LI T RN LS00 O AR AN AR 365 |. 07/20/2030 .|3.B Z .....
20 Gates - Atalaya TermLn Cl A 6.761% Redenption 100.0000
..30297#-AA-3 [05/06/26 .....evviviirnnniiiiiiiiiineeceinieeeinn | s . 03/20/2023 . | eeeeieeiiiiieeeeeeeieeees i e 2,909,924 |........ 2,909,924 |........ 2,909,924 |........ 2,909,924 ooiiiiiiiiins fooneiiiiiins e e [ [ 2,909,924 |oeeiiiiiiiiiins e e e 32,108 |. 05/06/2026 . |1.E PL ....
Fiberlight Incremental DD Term Ln Nt 1 Redenption 100.0000
L. 31570%-AB-1 [ 11.201% 08/21/25 ..eevvviiiiiiiiiiiiiiiiiieeecinn | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieeees i e 5,000 [oooiiiirnnnns 5,000 |.eeeiunnnnns 5,000 |eeevennnnnns 4,912 [oooiiiiinnnnns 1< O A R -1 T PO RN LS00 O O N AR 50 |. 08/21/2025 . |4.A Z .....
Fiberlight Incremental DD Term Ln Nt 6 Redenption 100.0000
.. 31570%-AB-1 [ 13.778% 08/21/25 ...oevviiiiiiniiiiiiiiiiiieieeinn | s L 01/23/2023 . | eeeeeieiiiieeeeeieieeeees i e 158 [ 51T 168 |ovveeiiiiinns 155 | [ R R R LT PO RN 1 O N A 2 |.08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 2 Redenption 100.0000
L. 31570%-AB-1 [ 13.797% 08/21/25 ..oovvveiiiiiiiiiiiiiiiniiiieeees | s L 0173072023 . | eeeeeieiiiieeeeeeeieeees i e 436 | 436 |.ooiiiiiiinnnnns 436 |..ooiiiiinns 428 | - R N AN - PR RN LR R O RN 4 (. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 4 Redenption 100.0000
.. 31570%-AB-1 [ 13.831% 08/21/25 ...ovvvvniiiiiiiiiiiiiiiiiiiieeees | s L 0173172023 . | eeeeeeeeiiieeeeieieeeees i e 526 |oeeeiiiiiiinns 526 |.oeeiinnnnnns 526 |..oovivinnnnns [T/ L O O RN L ) RN 72 R O O RN 5 [ 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 4
.. 31570%-AB-1 [13.831% 08/21/25 ...ovvvvniiiviiiiiiiiiiiniiiieeees | s . 02/28/2023 . | Tax Free Exchange ....... |oceveevriiiiinnnnns Jounnnnns 210,000 |.......... 210,000 |....eeenns 210,000 |eeeuennnns 206,295 |.......... LT (05T PO AR AR, RV AR FRR, A (VN[00 R AR RN RN 6,475 |. 08/21/2025 . |4.A Z .....
Redemption 100.0000
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.090% 08/12/28 . |....... L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 13,250 [oeerenne 13,250 |oeeeeennnnns 12,985 |ovveennnnns 10,782 |...een..n. 2,285 |oeiiiinnnns P U RN PR O E LTV R EO R RN RN 330 |. 08/12/2028 . |4.B FE ....
Florida Food Products New Term Ln Nt 1 Redenption 100.0000
..34068G-AH-5 [9.807% 08/02/28 ........cevvveniivriiiniiiniiiiiinnn | s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 19,473 |oceeene 19,478 |oeeeenns 18,304 |ovveennnnns LLCTRIC T PR I, I (/1 R RN L (1 R RN LS YA T R EOR R RN 467 |. 08/02/2028 . |4.C FE ....
Foundation Risk Partners Corp 1st Lien Term Redempt ion 100.0000
..35041@-AU-9 [Ln Nt 1 10.458% 04/14/28 ......oovvvvvvniieeeen | unnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,548 [oooooooennins 1,548 |ooeeenns 1,548 |oeeeninnne . O N N AR (RN L2 ) ) R E N 42 |. 04/14/2028 . [3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 1 10.659% 04/14/28 .........ccvvvven | unnnns L 08/31/2023 . | eeeeieiiiiieeeeeeiiiieeees i e 3,696 [.......ce.. 3,696 |.eennnns 3,696 |.eevunnnnnns B O PO R AN LI R R R R 106 . 04/14/2028 . [3.B PL ....
Foundation Consumer Brands Term Ln Nt 1 Redemption 100.0000
..350424-AC-6 [ 10.373% 02/12/27 .evvvvnniiviiiniiiiiiiiniiiienees | s L 03/28/2023 . | .eeeieeiiiieieeeieniieeeees i e 39,673 |oeeeennnnn. 39,673 |....covnnnns 38,711 | FCTA AL T PO R 2 RO K 2 R K 39,673 [oooviiiiiinines oo e e 550 |. 02/12/2027 .|2.C PL ....
20 Gates Foursight 9th Amendment Term Ln Redemption 100.0000
..35115#-AA-2 [8.911% 05/31/23 ..oovvveniiiiiiiiiiiiciiiiineeeees | s . 02/08/2023 . | .evunieiiiiiieeeeeiiiiieeees i e 24,977,850 |....... 24,977,850 |....... 24,977,850 |....... 24,977,850 |..oovvvveeinnns fooveriiniiis oo s [ LT 51V I U RO RO R 237,001 |. 05/31/2023 . |1.G PL ....
TPC Broadband Holdings Term Ln Nt 1 10.962% Redenption 100.0000
..361988-AA-2 |06/01/25 ... P IR . 0373172023 . | eeveeeeiiiie e ....8,268 8,268 [l 7,966 ... .8,268 |.. . 06/01/2025 . |4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln Redenption 100.0000
..361988-AC-8 [Nt 1 10.869% 06/01/25 ......covvvvvvvvivrnnnnnnns | nnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 2,851 [eeiiiinne 2,851 | 2,820 |veiiiinnnns 2,747 e -3 P AV R E [ R (RN P22 53 I R K R RN 77 |. 06/01/2025 . |[4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln Redenption 100.0000
..361988-AC-8 [Nt 5 10.907% 06/01/25 .....covvvvvvnniiiiiinnnnns | nnnnns L 03/3172023 . | eeeeieiiiieeeeeeeiiieeeees | e FK 7 P F£:7 2 R F£7 2 R 706 |oveeenenennne -/ PO AR RN -2 PO ERR A7 U A R R, 20 |. 06/01/2025 . |4.B PL ....
Galway Insurance Hold Inc Term Ln Nt 1 Redempt ion 100.0000
..36457W-AD-3 |10.151% 09/30/27 .... P T . 03/31/2023 . | .. .. . 09/30/2027 . |4.APL ....
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Gerson Lehrman Group Term Loan  8.590% Redempt ion 100.0000
L3TA237-A*-6 [ 12/15/24 oo | [ 0373172023 L[ e e [ 16,415 16,415 16,309 e 16,355 |ovvveniiiiiiins v (5] I PR RN (0] I O MR BT T O N R AR 406 |. 12/15/2024 .|2.B PL ....
Gerson Lehrman Group 1st Amend Incremental Redempt ion 100.0000
..374237-A*-6 [ Term Ln 10.056% 12/15/24 ......ovvviivinnnnnnns | oeeeenn [0 0373172023 . [ coeeeeiiieeeiieeeeeeii e [ 2,670 i 2,670 |iiiennnnnn 2,653 e, 2,660 |iieviiiiiiiiinn v [ Y LU O N -7V I O O R AR 119 |. 12/15/2024 . |2.B PL ....
GovC10 Buyer Com Term Ln Nt 1 10.331% Redenption 100.0000
.. 38362%-AA-0 [ 08/18/27 ...vvviviviiiiiiiiiineecceiieeeccinin | s . co e foee 2,886 [l 2,886 |l 2,886 el 2,800 |ieeveeennnn85 i i e LIS R F /1T O N N A 74 ). 08/18/2027 . |4.A PL ....
Guidehouse Inc Term Ln Nt 1 10.359% 10/16/28 Redemption 100.0000
LA0T788-AA-8 [ oeeeeeeeiceiee e | [ 0373172023 [ e [ 7401 L TAOT | TOT T 284 |ooeeiiin 287 [ e [ Y R R TA | s s o 204 |. 10/16/2028 . |4.B PL ....
ProService Corp Term Ln Nt 1 6.406% Redenption 100.0000
.. 40406#-AD-4 [11/01/24 ..ooeviiiiiiiiiiiiiiiiiiineiiininneeinnn | e [ 0373172023 L [ e e [ 22,500l 22,5000 el 21,935 e, 22,35 [ooeiiiiiiiiinns foeriiiinnns L L£ T O RN L L£ T O RN 281/ R R R R 603 |. 11/01/2024 .|2.CPL ....
Harvest Hill Beverage Company New Term Ln A-1 Redempt ion 100.0000
L 417558-AA-7 [ 11.159% 08/28/26 ......ovvvvvnenieieiiniinineeinnn | oeeeeen [ 0272872023 . [ oo e [000003,823,250 ... 3,823,259 |........ 3,727,677 |........ 3,757,507 |.ovvvvvnniiinann [oeeennnd (ST 7/ R R (ST 7/ R RN 3,823,259 |.ueuiiiiiiiiiins e e e 97,853 |. 08/28/2026 . |3.C PL ....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1 Redempt ion 100.0000
..419028-AA-9 [9.909% 10/31/23 ...evvvvvniiiiiiiiiininiiiinienene | eeeeenn [0 0873172023 [ e e | 175,098 )Ll 175,008 .l 171,582 174,486 |oevveiiiiiiins o (<1750 PO R (<1220 PO R QA0 T R FORRR RN NN 4,639 |. 10/31/2023 . [3.A PL ....
1G Investments Holdings LLC Term Ln Nt 1 Redenption 100.0000
.. 449580-A%-3 [ 11.143% 09/22/27 ...covvvnnvvviiiinniniiiiinnnnes | oeeeeen [0 0373172023 [ oo e [ 3,368 3,368 [ 3,307 [ 3,258 [ooiiiiinnnn BB [l L1 I R R (0720 R (RN R 1 R KPR ER R RN 90 |. 09/22/2027 . |4.APL ....
IG Investments Holdings LLC Term Ln Nt 1
.. 449580-A%-3 [ 11.159% 09/22/27 ....cvvvvnvvviiiiniiiieiiiiiiiinees | s . [Tax Free Exchange .. L1272 1 01,290 |.. . 09/22/2027 . |4.APL ....
IQNavigator Inc Term Ln Nt 1 Redempt ion 100.
.. 44989%-AC-7 [06/02/29 ...cevvvnniiiiiinininiiiiiniinneeniininnees | e [ 0373172023 L [ e e [ 2,959 L 2,959 | 2,959 [ 2,930 [ooeiiiiinnnnnn30 oo o [ FC LV R A PR R R R 71 |. 05/02/2029 . |4.CPL ....
IQNavigator Inc Delayed Draw Term Ln Nt 1
..44989*-AD-5 [9.728% 056/02/29 .....cevvvniiiiiinininiiiiiiiinees | s . [Tax Free Exchange ....... [ceoveevievnnnnnnens foovnennn 18,451 118,461 |eeell 18,451 [, L7 O O R ) NN LT O N Y AN 1,047 |. 05/02/2029 . |4.CPL ....
Immucor Inc 1st Lien Term Ln Nt 1 10.909% Redenption 100.0000
.. 452526-A#-3 [ 07/02/25 ..ovvviiiiiininiieiiiiineneeeiiinneeens | eeeeeen [ 0371472023 L [ oo [ 004,420,455 )L 4,420,455 |........ 4,340,866 |........ 4,360,356 |........ 18,747 |......... LTV S/ R R 69,099 |...coviiiiiiiinn oeeinnnn 4,429,455 |ooeiiiiiiiiiins e e e 95,419 |. 07/02/2025 . [3.C PL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
.. 45676@-AB-2 [7.501% 12/28/28 ....eevvviviiinniiiiiiiiiiiniiinnn | eeeenn [0 0373172023 [ oo e [ 2,836 2,836 | 2,836 [ R O O R AN P R R R RN 81 |. 12/28/2028 . |4.A Z .....
Inmar Inc Initial TermLn Nt 1 8.852% Redenption 100.0000
L A5763F-AN-8 [05/01/24 ...evvvriiiiiiiiiiiiiiiiiiienccviiinneeees | e [0 0373172023 [ oo e [ 6,104 6,104 | 5799 [ 5,756 |vvveeeennn 283 i SIS R F R 0 R A LG O O N AR 119 |. 05/01/2024 . |4.C FE ....
Inmar Inc Initial TermLn Nt 1 8.852%
L A5763F-AN-8 [05/01/24 ..oevveriiiiiiiiiiiiiiiiiiececeiiineeeeen | s . [Tax Free Exchange ....... [ceoeeeiivininninnins [oonennnnn 612,159 Ll 621,317 )...........590,251 [........... 585,902 |.........25,712 |............ LS N F LY S R R (5012280 11 R F 8,015 |. 05/01/2024 . |4.C FE ....
Innophos Holdings Term Ln Nt 1 8.090% Redenption 100.0000
LASTTBE-AG-9 [ 02/07/27 wevveiiiiiiiiiiiiiiiniineeneiiniennennnnn | oeeeeen [0 0373172023 L [ oo e [ 17,5000 17,5000 | 17,418 16,713 [ooeeiieen 729 [ (SIS O F F£: T PO R %00 O AR R AR 344 . 02/07/2027 . [4.A FE ....
Inszone Mid LLC Term Ln Nt 1 10.804% Redenption 100.0000
L A45836#-AA-9 [ 11/21/28 .eveeiiiiiiiiiiiiiiiiiinnncieniinneeenn | e [ 0373172023 [ e e [ 3,200 3,200 [ 3,200 [ B O O R AN FC V[V R R R R, 116 . 11/21/2028 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 5
.. 45836#-AB-7 [7.306% 11/21/28 ..eevviiiiiiiiiiiiiiiiieeeciiii | s . [Tax Free Exchange ....... [oeoeeeeevvunnnnnens fovveennnn 17,191 | 17,091 17,991 [ [ s s s v s L% 1) R AR AR AR 169 |. 11/21/2028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 4
.. 45836#-AB-7 [ 11.625% 11/21/28 ..oeeviiiiiiiiiiiiiiiiiiieeeeinn | s . [Tax Free Exchange ....... [cooeeviiivniinnnnnnn [ 22,249 |l 22,249 |.eeeel 22,249 |, o R R Y R (RN RN P28 T N AU RN AR 373 |. 11/21/2028 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 6
.. 45836#-AB-7 [ 11.665% 11/21/28 ....ooviviiiniiiiiiiiiieiieiiiinn | s . [Tax Free Exchange ....... [oeoeeeeevvninnininns foveennnnn 14,388 e 14,388 | a 14388 [ oo s s s v i, 14,388 |ovveniiiiiiiiins Joreeiiiiiiins o o 131 |. 11/21/2028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 8
.. 45836#-AB-7 [ 11.765% 11/21/28 ...oiiiviiiiiiiiiiiiniieeieiininn | s . [Tax Free Exchange ....... [oeoeeeeivvuinninnens fooeeennnn 17,935 i 17,935 |t 17,935 [ oo s s s v s LS U EPPUU RPN RN 134 . 11/21/2028 . |3.CPL ....
K2 Insurance Services LLC Term Ln Nt 1 Redenption 100.0000
.. 482400-AA-5 9.754% 07/01/24 .oovvvnriiiiiiiiniiiiiiiiiinnniens | oeeeenn [0 0373172023 . [ e e [ 11,842 11,842 11,605 11,759 | s LT R LT O R 7720 O N N AR 291 |. 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC Delayed Draw Term Redempt ion 100.0000
..482400-AB-3 [Ln Nt 1 10.159% 07/01/24 .....oovvvvvnneiiiinnn | oeeeeen [0 0373172023 . [ e o 2,040 | 2,040 | 2,040 [ 2,040 [ v v foevveniiies v Joevnennnn 2,040 |eeiiiiiiiiiiies Joviiniiiiiies e e 50 |. 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC 8th Amendment DD
..482408-AE-7 [Term Ln Nt 3 9.962% 07/01/24 ... [ U . [Tax Free Exchange .. . 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC 8th Amendment DD Redemption 100.
..482408-AE-7 [Term Ln Nt 1 10.159% 07/01/24 .........ooeees | oeeeeen . 0373172023 . | .ooevevennnnniiiiiieeenieennn oo fovvineennn 179 i 179 i 179 o 127 i Lo fovvviiines foviiiinces fovviiiines fovvevvinnnnnns 179 Jovoiiiiiiiiiins Jovviiiiiiiiiiies Jovviinniiiiiiins Joviiniiiiinnnnns 4 [.07/01/2024 .]2.CPL ....
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Second Nature Inc Term Ln Nt 1 6.151% Redemption 100.0000
. 48278#-AA-8 [04/22/28 ....oovvniiiiiiiiiiiiiiicies s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,458 [oeeiiiiine 3,458 [....ooeeennns 3,458 |[..oooeinnnnns 3,389 [...ooviinnnnns {1 O R RN [C1° 0 R F 151 O O O RN 1 | 04/22/2028 . [3.A PL ....
Kellermeyer Building Svcs Initial Term Ln Nt Redenption 100.0000
L 48773#-AA-8 |1 10.852% 11/07/26 .....ccevvvnnevviiiinniineeinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,941 i 2,941 [ 2,912 [oooiiiiinnnns 2,824 |....oooennnnns 98 | AV R E L LT O RN 2. I R R R RN 78 |. 11/07/2026 . |4.A PL ....
Kel lermeyer Building Svcs Delayed Draw Term Redenption 100.0000
..48773#-AB-6 |Ln #4 Nt 2 10.552% 11/07/26 ...ovvvvvvvnnnnnes | nnnnns . 03/31/2023 . | .. U R N 2,666 |[.........o... 2,666 |....ccce... 2,658 |iieveinnnnns 2,559 [ooeiiiins 100 [oooiiiiiiennnns [ PP R L (L7 O RN 1 O N AR 71 . 11/07/2026 . |4.A PL ....
Kel lermeyer Building Svcs Delayed Draw Term Redenption 100.0000
..48773#-AB-6 [Ln Nt 1 10.802% 11/07/26 .......evvvvvvvvinnnnes | unnnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e [ YA 647 |.ooiiiiiins 641 |t 621 | P22 R L R F L R E AR L O A 17 |. 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1
L A8773#-AD-2 [10.552% 11/07/26 .ovvvvriiiiviiiiiiiiiiiieiieeeinn | s L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,712 oo 2,712 | 2,657 |oveeiennns 2,603 |iiieiiins 66 |oeueiinns X T FO R B[V R (RN P S K R RN 72 |. 11/07/2026 . |4.A PL ....
En Engineering LLC (Kene Acq) Term Ln Nt 1
..48881#-AB-5 [9.409% 08/07/26 .....evvvvvvvnrnniiiiiiinininniniins | s L 08/31/2023 . | eeeeieiieiieeeeeeieiieeees i e KT VA N 371 | 3,108 |.eeveennnnns KPR R R K R RO, L R F £ 1/ O O N AR 72 |. 08/07/2026 .|3.B PL ....
En Engineering LLC (Kene Acq) Delayed Draw
..48881#-AC-3 [Term Ln Nt 1 9.409% 08/07/26 .......ccevvvuns | unnnns L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e 572 0 N 528 |oiiiiiiinnns [S7<  F L7 2 O 2 | [T PO RN [T PO RN [572: 20 R R R R, 12 |. 08/07/2026 .|3.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 4
..50227@-AC-4 [10.593% 10/07/26 ...evvvvvviirniniiiiiiiiiieeeeinn | s . 01/10/2023 . 171,017 |ooeeeeens 171,017 |.......... 171,017 |.......... 171,017 [ s fos s s s 171,017 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 8
..50227@-AC-4 [10.625% 10/07/26 ....ovvvvvvennnieiiinnnieieiinnnn | s . 01/10/2023 . 362,894 |........... 362,894 |........... 362,894 |........... B O R 362,894 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 5
..50227@-AC-4 |10.682% 10/07/26 .... [ [ . 01/10/2023 . .. 151,065 151,065 151,065 |...........151,065 |.... .151,065 |.. . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 1
..50227@-AC-4 [10.697% 10/07/26 ......ccvvvvnvvviiiriiieeiiiinins | s . 01/10/2023 . 298,530 |....eeennns 298,530 |........... 298,530 |........... 401 O R R 298,530 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 2
..50227@-AC-4 [10.906% 10/07/26 ......ccvvvuvvriirinniieiiiinins | s . 01/10/2023 . 199,020 |........... 199,020 |......eeens 199,020 |........... S () O O R RO 199,020 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 7
..50227@-AC-4 |10.942% 10/07/26 .... [ U . 01/10/2023 . | .. ... 85,509 ...85,509 ...85,509 |............85,509 |.... ..85,509 |.. . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 3
..50227@-AC-4 [ 10.957% 10/07/26 ....evvvvvvnnnnieiiiinnieieiinnnn | s . 01/10/2023 . 156,373 |........... 156,373 |.ooeeennnns 156,373 |.ooevvennns LI 74T R R R O ) RO 156,373 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 1
..50227@-AD-2 [10.625% 10/07/26 ....ovvvvvnennieiiiinnneieiinnnn | s L 0171072023 . | eevneeeiiiieeeeeeeieeeees i e 20,543 |oeeiennnnns 20,543 [o.oeennne 20,543 | 20,337 [oeiiinennns {05 R F R R VS R E LT U R R R 546 |. 10/07/2026 . |4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 2
..50227@-AD-2 [10.658% 10/07/26 ......ccvvvvnveviiinnniieiiiinins | s . 01/10/2023 . 182,603 |........... 182,603 |o.eeennnnn. 182,603 |.......... 180,777 |.......... LR 7LC T O IR RN 1,826 [ooeieiiiiiiinnns [ LEC7Z28CI0 T R A RO NN 4,426 . 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 3
..50227@-AD-2 [ 11.045% 10/07/26 ....vvvvvvnennnieiiiinieeieiinnnn | s . 01/10/2023 . 11,844 |........... 11,84 |.......e. 11,844 |.......... 110,726 |.......... LI 1 ORI R RN 1118 [ [ LR O FO R AR NN 2,405 |. 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 4
..50227@-AD-2 [ 11.072% 10/07/26 ......cevvvnnveviiinniiieiiiininns | s . 01/10/2023 . 102,714 |........... 102,714 |oeeeennnns 102,714 |.......... 101,687 |.......... 72 O AR AR (7 R RN (0720 T O O N NN 2,013 |. 10/07/2026 . |4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 5
..50227@-AD-2 [ 11.144% 10/07/26 ....evvvvvvnnnniiiiiniineieiinnnn | s . 01/10/2023 . 131,246 |........... 131,246 |........... 131,246 |........... 129,933 |.......... {51 V2 R IR AR L5122 PO LTI (T R FO R RO NN 2,116 |. 10/07/2026 . |4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 6
..50227@-AD-2 [ 11.281% 10/07/26 ......cevvveneviiiiinieeiiiinins | s L 0171072023 . | eeeeeeeeiiiiieeeeeieieeeees i e R,443 |....coennens 92,43 | 92,443 (... 91,518 [..ocvvnennns {7220 R R RN o722 R A L7287 O N Y AN 1,005 |. 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 7
..50227@-AD-2 [ 11.558% 10/07/26 ....vvvvvvnnnnniiiiinnieieiinnnn | s . 01/10/2023 . 131,246 |........... 131,246 |........... 131,246 |........... 129,933 |.......... {51 V2 R IR AR L5122 PO LTI (T R FO R RO NN 1,007 |. 10/07/2026 . [4.A Z .....
..512064-AA-9 [Al Fire Term Ln Nt 1 10.697% 03/22/27 ...... |....... L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,312 [ 3,312 [iiiiiinnnns 3,246 |....oconnnnns FC T3 I O FR L5 I O O, [ PR F FCTR 1 - R K R RN 90 |. 03/22/2027 .|3.B PL ....
Al Fire Delayed Draw Term Ln Nt 3 10.504% Redenption 100.0000
L51206#-AB-7 [ 03/22/27 ovvvvviiiiiiiieiiiiiii s | s . 03/31/2023 . | .. . 03/22/2027 .|3.BPL ....
Al Fire Delayed Draw Term Ln Nt 4 10.552%
..51206#-AB-7 [03/22/27 ..ivvvvvniiiiiiiiiiiiiiiiiiiiinniiiiinnes | e O 02 R I O LN S O (0 P (1 P S O S e S Lo O PP AP 3 |. 03/22/2027 . |3.B PL ....
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Al Fire Delayed Draw Term Ln Nt 1 10.565% Redemption 100.0000
L.51206#-AB-7 [03/22/27 .ovvvvviiiiiiiieiiiiiiiieeines | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e L7/ I O 7 I R 368 |...ccovvnnnns B 1o R F LT PO RN LT PO RN 7/ T O ) AR 10 |. 03/22/2027 .|3.B PL ....
Al Fire Delayed Draw Term Ln Nt 2 10.708% Redenption 100.0000
.51206#-AB-7 [03/22/27 .cvvvvviiiiiiiiiiiviiiieiies | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 349 o R O 346 | FC Y R LT PO RN LT PO RN B R O RN 9 |. 03/22/2027 . |3.B PL ....
Al Fire Delayed Draw Term Ln Nt 5 11.125% Redenption 100.0000
.51206#-AB-7 [03/22/27 .cvvvvviiiiiiiiiiiviiiieiies | s . 03/31/2023 . | .. U R RN 194 [eiiiiinnns 194 | S O Y A R R S O R . 03/22/2027 .|3.BPL ....
Unleashed Brands LLC Term Ln Nt 1 12.398% Redenption 100.0000
LB2137@-AA-T [ 12/27/27 v | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees e e 3,782 |oeeiiiinnnn 3,782 |veeiinnns 3,782 |ovveeninns B T £ 72 O O ) AN L7 U RO R R 120 | 12/27/2027 . |4.A Z .....
Lifestyles US Holdco Inc Term Ln Nt 1 Redenption 100.0000
.. 53220%-AA-2 [ 11.557% 11/30/28 ..evvvriiiiiiiiiiiiiiiiiiieeeiinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees e e 3,782 |oeeiiiinnnn 3,782 |veeiinnns 3,782 |ovveeninns B T £ 72 O O ) AN L7 U RO R R 142 |. 11/30/2028 . |3.A PL ....
Lower ACS Inc Term Ln Nt 1 10.609% 01/07/28 Redemption 100.0000
CBATTTH-AA=2 [ e | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 4,59 | 4,599 [.....eeens 4,599 [...oooennnnns 3011 S R R R R R LR O N S R 118 . 01/07/2028 . [2.C PL ....
Lower ACS Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
LS4TT7#-AB-0 [ 10.451% 01/07/28 ..oeviivviiiiiiiiiiniieneeiinnnn | s L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e LSS T PO 135 | 135 | T P O O R AR 5 O O N 13 |. 01/07/2028 . |2.CPL ....
Lytx Delayed Draw Term Ln Nt 3 11.459%
.. 552462-B#-9 [02/28/26 ....vvvniiiiiiiiiiiiiiieeceiieeeen | s . 02/28/2023 . | Tax Free Exchange ....... |oecevviriirrinnnnns Jounnnn 1,146,736 |........ 1,146,736 |........ 1,146,736 |........ 1,065,318 |........ 81,418 [oovvviiiiiiinnes oo s 81,418 |oveiiiiiiiins s 1,146,736 |ovveneviiiiinns foveeniiiiiiins oo oo 25,172 |. 02/28/2026 . |4.C YE ....
MB2 Dental Solutions LLC 1st Lien Delayed
..55340#-AG-4 [Draw TL Nt 1 10.670% 01/29/27 ......covvvvvvees | unnnns . 03/31/2023 . | Tax Free Exchange ....... |oeeeveevrriviinnnnns Jonnnnnns 726,415 |........... 733,333 [oeeennnn. 726,000 |.......... 726,000 |oeeeveniinnnns - I PO L1070 PR R L S R F, 7L [T RN R R F, 20,240 |. 01/29/2027 . |3.A PL ....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..55340#-AG-4 [Nt 1 7.000% 10/14/28 .......evvvvvvviinnnnnnnns | unnnns L 08/31/2023 . | eeeeeiiiiiiieeeeeieiineees i e Y (YA R TA67 o 743 | 2,012 | e P T R F P T PO FR % (T O ) R AR 61 |. 10/14/2028 . |3.A PL ....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..55340#-AG-4 [Nt 1 7.000% 10/14/28 .......ovvvvvvviinnninnnnn | nnnnns L 01/17/2028 | e i e 1,500 |oeeeennnnns 1,500 |oeeeennnnns 1,500 [oeeeniiinnns 0 O N R R (RN < O S R (4)]. 10/14/2028 . |4.A Z .....
MB2 Dental Solutions LLC Tranche 3 DD Term Ln
..55340#-AG-4 [Nt 2 11.041% 10/14/28 ....ovvvvvniniiiiiiiines | s . 03/31/2023 . | Tax Free Exchange ....... |oeeeveevrriviinnnnns Jonnnnnns 800,000 |.......... 800,000 [....unn... {000 S R R R R R RN V[V 000 R AR NN NN 8,185 |. 10/14/2028 . |4.A Z .....
MBS Services ist Lien Term Ln Nt 1 10.302% Redenption 100.0000
..55392*-AA-8 [07/30/24 .ovvvvriiiiiiiiiiiiiiiiieieeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 2,606 [.....coennnns 2,606 |....coeennn 2,585 [ooiiiiiinnnns 2R T A PO (S O AN LS P A 210 O N N A 87 |. 07/30/2024 . |4.BPL ....
Margaritaville Holdings LLC Term Ln Nt 1 Redenption 100.0000
..566588-AH-8 [ 11.407% 06/17/28 ....ccevvveniiiiiiiiiieiiiiiins | s . 03/31/2023 . | .. U R R 2,082 [eeiiiiene 2,082 |iiiiiinns 2,082 |oveeeinnnnns 2,050 |iiiiiinnns [ U R R, k<7 FO F 27 R R R RN 51 |. 06/17/2028 . |4.B PL ....
Mather Group LLC Term Ln Nt 1 10.648% Redenption 100.0000
L576718-AA-2 [03/31/28 ovvveiiiiiiiiiicciiecieeen | s L 08/31/2023 . | eeeeiiiieiieeeeeeeiineees i e 5,69 [.......ce.. 5,696 |..oooenrnnn 5,696 |.ceuunnnnnns 5,582 ..o L L P AR R L AL O R L1 L R R R R 152 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 3 Redenption 100.0000
..57671#-AB-0 [10.420% 03/31/28 ...oevvvniiiviiniiiiiiiiniiiieenes | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 379 i 379 | 379 | 70 R - O R AN - PR RN 379 [ oo [ 10 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..57671#-AB-0 [10.648% 03/31/28 ....evviviviiiiiiiiiiiiiiiieeeins | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,016 |ooeeeeeennnns 1,016 [ooiieeennnns 1,016 [oooiieinnnnnnnns 995 [oeiiiiiinnnns (V) R A RN PV R F L R AR R 27 |. 03/31/2028 . |3.A PL ....
Amynta Agency Inc Term Ln Nt 1 8.778% Redempt ion 100.0000
..57810J-AC-2 [02/08/25 ...evvvriiiiiiiiiiiiiiiiieeecviineeeees | s L 02/28/2023 . | .eeeeeiiiiiiiieeeeeiiieeees i e 1,037,742 |........ 1,037,742 |........... 996,686 |........ 1,006,610 |........ 13,873 |ovuennnns 17,259 |oveveeiiiiiiins Jvnennnns Ky K7/ R RN L A0 P FOURUR RN N 15,515 |. 02/08/2025 . |4.C FE ....
Amynta Waranty Borrower Inc Term Ln Nt 1 Redempt ion 100.0000
..57810J-AC-2 [8.778% 02/28/25 ......evvvvviinnniiiiiiniiiniiiiinn | s . 02/28/2023 . | eeeneeeiiiieeeeeeeiieeees i e 645,010 |........... 645,010 |........... 619,209 |........... 625,659 |.......... 8,623 |........ 10,727 fooeeeiiiiiienes foeeeenes 19,350 |ovvvvveiiiiiinnn Jovvnnannnnd (S 15 [V R R R F 9,643 |. 02/28/2025 . [4.C FE ....
Messer Industries Initial Term B-1 Loan Nt 1 Redenption 100.0000
..50081#-AA-2 [7.643% 03/01/26 ...ovvvviiviiiniiiiiiiiniiiniiiiins | s L 01/19/2023 . | eeeeieiiiiieeeeeeiieeees | e 998,876 |........... 998,876 |........ 1,000,749 |........... 990,935 |.......... 9,618 |........ (1,676) [ceeeeeviinnnans foeeeeenes L. PO FRRRR L1 0 R R . 03/01/2026 . |4.A FE ....
Monica Hids Inc aka Wilshire Term Ln Nt 1 Redenption 100.0000
..60937@-AA-8 | 11.409% 01/08/27 . P U . 0373172023 . | eeveeeeiiiie e e 1,292 e 1,037 [l 7,102 L L7,292 .. . 01/08/2027 .|2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 [10.698% 08/04/28 ........cevvvvnviriiinnniiiiiinnnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 5,513 [eiiiiinne 5513 [oiiiiininns [T K 5,513 [oovriiiiiiiis s e [ e s 5,513 [ v s 154 |. 08/04/2028 . |2.CPL ....
Redemption 100.0000
..62931%-AA-2 [Topix Pharma Term Ln Nt 1 9.802% 10/31/24 |....... L 08/31/2023 . | eeeeeieiiiiieeeeeeeiineees i e 3,366 [..coeeeeennn 3,366 |.eevvnnnnnns 3,287 |oveeeninns 3,265 [..ooeviinnnnns T2 | A O F (U R (RN FCRC L1 I R K F R RN 54 . 10/31/2024 . [3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..62931%-AC-8 [9.831% 10/31/24 . .ovvvvniiiiiiiiiiiiiiiiiiiiniiiies | nnnens . 03/31/2023 . | .. .. ... 1,123 G112 . 1,089 1,128 .. . 10/31/2024 . |3.B PL ....
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Topix Pharma 2022 Incremental Term Ln Nt 1 Redemption 100.0000
..62031%-AE-4 [10.101% 10/31/24 ...eviiiviiiiiiiiiiiiiieiieiiiinn | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 542 i 542 oeeiiiiiiiiinns 542 [oeeiiiiiiiiinns 526 |eeiiiinnnnnnn (R S R RN T O L7 R O N 9 |. 10/31/2024 . |3.B PL ....
20 Gates - North Mill Term Ln  2.206% Redemption 100.0000
..62932#-AA-7 [ 12/16/30 .eevvnniiiiiiiiiiiiiiiieeciieeenn | s L 03/15/2023 . | eeeeeeieiiiiieeeeeeeiieeees i e 182,025 |........... 182,025 |...coveeens 182,025 |.....eeens (L O O N Y A RN L7202 T O R A NN 2,345 |. 12/16/2030 . [1.F PL ....
Nelipak Holding Co First Lien Term Ln Nt 1 Redemption 100.0000
..64027%-AA-3 [9.075% 07/02/26 ...ovvvviviiinnniiiiiiiniiiniiniinn | s . 03/31/2023 . | .. FU R N 2,312 [ P A 2,265 [.ocoevinnnnns P 19 | 7 PO R L1 R F 2,312 v i e e 51 |. 07/02/2026 . |3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1 Redemption 100.0000
..64027*-AB-1 [9.075% 07/02/26 ...ovvvviviiinnniiiiiiiniinniiiinn | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e KT P 375 | 368 |...ccevvnnnnns 368 |...covvnnnnnnns I L O PN [/ PO RN KYE T U RO R RN 5 [. 07/02/2026 . |3.A PL ....
Nor th Amer Science Assoc Inc Delayed Draw New Redempt ion 100.0000
..65685%-AC-9 [Term Ln Nt 1 10.648% 09/15/26 .........ccvvuns | uunnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e L7 A F 27 oo .77 R O O R N L2/ R R R R, 11 |. 09/15/2026 . |2.C Z .....
Nor th Amer Science Assoc Inc Delayed Draw New Redempt ion 100.0000
..65685%-AC-9 [Term Ln Nt 2 10.783% 09/15/26 ......ccevvvvnnnn | uunnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e (0751 R 108 [oeeiiiiiinnnns L O O O R RN (0 Y N N AR 1 . 09/15/2026 . |2.C Z .....
North Amer Science Assoc Inc New Term Ln Nt 1 Redemption 100.0000
..65716@-AA-4 [ 10.616% 09/15/26 ......cevvvvvnnniiiiiiniiniiiiinnn | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 1,851 s 1,851 | 1,819 | LR J PO IR L R F L P F R LR 5 A R AR RN 47 |. 09/15/2026 . |2.C PL ....
North Amer Science Assoc Inc Term Ln Nt 4 Redemption 100.0000
..65716@-AA-4 [ 11.116% 09/15/26 ....oovvvvvnniiiiiiinieeieiiinnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 4,650 [o.coeeenne 4,650 |ieeinnnnns 4,534 |..oooennnnnns 4,568 |oeeviiiiiiiiinn e - R R, -7 F R F LT O O R 118 . 09/15/2026 . [2.C PL ....
North Amer Science Assoc Inc Term Ln Nt 3 Redemption 100.0000
..65716@-AA-4 [ 11.393% 09/15/26 .....cvvvvvvviiiiniiiiiiiiiiiinees | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e (S0 (-7 {7 PO O O O S S R L7 (0 O O A 17 |. 09/15/2026 . |2.CPL ....
Novipax Buyer 1st Amendment Term Ln Nt 1 Redempt ion 100.0000
. 67008*-AB-7 [7.156% 10/01/26 ......cevvvvenviiiiininininiiiinnes | s . 0373172023 . | eeeeeeiiiie e 3,782 |.. . 10/01/2026 . |4.A Z .....
Aceto Corp 1st Lien Term Ln Nt 1 10.352% Redenption 100.0000
L.B7052*-AE-6 [04/29/25 ....cevvviiiiiiiiiiiinieciis | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,350 |oveeiennns % R AR (L7 IR RN L (L7 O RN 500 I O O RO AR 266 |. 04/29/2025 . |4.C PL ....
Omega Healthcare Holdings LLC Term Ln Nt 2 Redenption 100.0000
..670968-AA-0 [ 10.710% 10/24/26 .....coevvvvneniiiiiiniiiniiiiinnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 4,500 [o..oeeenne 4,500 |ieeeinnnnns 4,404 |............. LK R R (LT O O, (S R F L O O 114 |. 10/24/2026 . |2.A PL ....
Omega Healthcare Holdings LLC Incremental
..67096@-AC-6 [Term Ln Nt 5 10.409% 10/24/26 ... [ U . 03/31/2023 . | .. .2,618 |.. . 10/24/2026 . |2.A PL ....
Omega Healthcare Holdings LLC 2nd Amendment
..67096@-AD-4 | Increm TL Nt 4 10.460% 10/24/26 .............. | .eenens L 03/3172023 . | eeeeeeeiiiiieeeeeiiniieeeees i [ 986 986 [ 986 | 9BE [ [ e e e [ L O A 23 . 10/24/2026 . [2.A PL ....
Oil Changer Inc Term Ln Nt 1 11.776%
L.B77788-AA-5 [02/08/27 .evvviiviiiniiiiiiiiiiiieieiiiiinneeeinn | s L 08/31/2023 . | eeveeeeiiiiieeeeeeeiieeeees v [ 5,3280 [0 5,328 [ 5,216 |0 5,229 [ e 94 s 94 [ (S 72X N U AU RN R 192 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..677788-AB-3 [ 11.529% 02/08/27 ....evvvvvvvviinnniiiiiininiinnnes | s L 0170172023 . | eeveieiieiiieieeeenieeeees i e (2) e (2) o () | () [ [ e [ e e (72 ) R R . 02/08/2027 .|4.CZ .....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..B677788-AB-3 [ 11.529% 02/08/27 ....evvvnvvvviinnniiiiiiiniiinnnes | s L 03/3172023 . | eeeneeieiiiieeeeeiinieeeees v e 889 889 889 |l BT8 [ 15 e e 18 [ 1 O O A 28 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 2
..677788-AB-3 [ 11.552% 02/08/27 ....evvvnvvvviinnniiiiiiniiinnnes | s VR VA0 V[0 R RO FR R R ( I AR () I RPRRRR () FPRRPRRN (1 ) 1 A RN R U TR R, (2 ) R R RO . 02/08/2027 .|4.CZ .....
Oil Changer Inc Delayed Draw Term Ln Nt 2
..B677788-AB-3 [ 11.552% 02/08/27 ....evvvvvivviinnniiiiiinininnnes | s L 03/3172023 . | eeeeeeeiiiiieeeeeenieeeees v fereeenn 338 838 [l 838 832 [t B e e e B [ [ X 20 R N R R, 18 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 5
..677788-AB-3 [ 11.565% 02/08/27 ...evvvvvviiiniiiiiiiiiiiiieeiinn | s L 03/3172023 . | eeeeeieiiiiieeeeeiinieeeees v e 581 BB BB BT [ 10 e e e 10 [ [ L O A 29 . 02/08/2027 . [5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 3
..B677788-AB-3 [ 11.922% 02/08/27 ....evvvnvvviiinnniiiiiiniiinnnns | s L 0170172023 . | eeveneeeiiieeeeeeieieeees e e 945 [ 985 037 928 [ [l 1T e el 1T [ [ L R O RN 6 |. 02/08/2027 .|4.CZ .....
Oil Changer Inc Delayed Draw Term Ln Nt 3
..B677788-AB-3 [ 11.922% 02/08/27 ....evvvnvvvviinnniiiiiininiennes | s L 08/31/2023 . | eeveeeeieiiieeeeeeeiieeeees v e 1,961 [0 1,961 [ 1944 1027 [ AT [T e 3 e L) R [ R 71 |. 02/08/2027 . |5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 6 Redenption 100.0000
..677788-AB-3 [ 11.930% 02/08/27 ...evvvvvviivniniiiiiiiiiieneiins | s . 01/01/2023 . | .. . 02/08/2027 .|4.CZ .....
Oil Changer Inc Delayed Draw Term Ln Nt 6
..677788-AB-3 [ 11.930% 02/08/27 ...evvviiviivnnnniiiiiiiniiiiniins | onnnens . 08/31/2028 . | .eeeiiiiiiiiiieeeiiiiieneees v o 368 [ 368 [ 368 362 B s s e [ PN FPTTTUOUPPTII B P FF PP FETTTOPPPT 15 ). 02/08/2027 .]5.B Gl ....
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0il Changer Inc Incremental DD Term Ln Nt 3 Redemption 100.0000
..B677788-AC-1 [ 11.556% 02/08/27 ..evvvvvvviiiniiiiiiiiiiiieneeinn | s TR S O P A 194 [ 194 |, 194 [, 191 [, [ (S R R T R AN L R (S R R 4 |.02/08/2027 . [4.C Z .....
0il Changer Inc Incremental DD Term Ln Nt 3 Redempt ion 100.0000
..B677788-AC-1 [ 11.556% 02/08/27 ..evvvnvvviivniiiiiiiiiiiiieeiinn | s . 03/31/2023 . | evveniiiiiiniininiiiiiiiiiins e e 194 [ 194 |, 194 [, 189 [ovviiiiinnnns [ (S R R T R AN L PO (H R R R 11 |. 02/08/2027 . |5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4 Redempt ion 100.0000
..677788-AC-1 | 11.595% 02/08/27 .....ccoeeveeeeeeeeeeeeeeeeeeeees [ . 03/31/2023 . | .. PP O R 201 [, 01 | %) I O 286 |oeeeeeeiinnnns [ SO R R L R A 2 O Y S N 13 |. 02/08/2027 .|5.B Gl ....
0il Changer Inc Incremental DD Term Ln Nt 1 Redempt ion 100.0000
..B677788-AC-1 [ 11.616% 02/08/27 ......cevvvenveiiiiniiiieiiiinins | s . 03/31/2023 . | evvviiiiiiiiiiiiiiniiiiininns e e 23 o P2 I 23 |, 219 | A Lo o e L O A 2 T O S N 7 | 02/08/2027 .14.CZ .....
Oil Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
L.B77788-AC-1 [ 11.712% 02/08/27 ...evvvivvviniiiiiiiinieeeiiinnnn | s . 0170172023 . | evvveeiiiniiniiiiiiiniinnnnns e e 1,79 |............ 1,7% |oeeeeeenenns 1,79 [oeveeeennnns 1,765 |ovveeinnnnns L O R A 31 [ o L C T R R R RO 17 |. 02/08/2027 . |14.CZ .....
Oil Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
L.B77788-AC-1 [ 11.712% 02/08/27 ...evvvvvviinniieiiiinieeeeiinnnn | s . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 1,79 |............ 1,7% |oeeeeeenenns 1,79 [oevveeeennes 1747 e L A Ay F LU IO RN L C T R R R RO 88 |. 02/08/2027 .15.B Gl ....
0il Changer Inc Incremental DD Term Ln Nt 6 Redempt ion 100.0000
..B677788-AC-1 [ 11.893% 02/08/27 ..evvvvvvviiviiieiiiiiiiiieneeins | s TR O P 514 [, 514 | 509 |oeviiiiiiiiinns 506 |ovevvrriiinnns L [ R A [ O A O R S N . 02/08/2027 . [4.CZ .....
0il Changer Inc Incremental DD Term Ln Nt 6 Redempt ion 100.0000
..B677788-AC-1 [ 11.893% 02/08/27 ..evvvrvvviirniiiiiiiiiiiieeecinn | s . 03/31/2023 . | evveniiiiiiniininiiiiiiiiiins e e 597 o 597 |, 172 R [ PO, 2 O S R AN L O N L O Y S N 18 |. 02/08/2027 .|5.B Gl ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 5 13.661% 02/28/28 ........evvvvvvvvvvvnnnnnnn [eereenn . 03/06/2023 . | Tax Free Exchange ....... . 02/28/2028 . (4.B PL ....

Invo Healthcare (Olympia Acq)

..68144#-AC-4 |Nt 8 13.759% 02/28/28 .........ccovvvveeriiinnns | aneeenn . 02/28/2023 . [ Tax Free Exchange ....... [ocoooviivennnnnns feenn 10,015 f000010,915 010,915 [ 9,927 [t 863 | o e 883 [ 10,015 | e e e 145 |. 02/28/2028 . |4.B PL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln

..68144#-AC-4 |Nt 2 13.807% 02/28/28 .......coeevvuvrenieeiins | aneeenn . 02/28/2023 . [Tax Free Exchange ....... . 02/28/2028 . |4.B PL ....

Invo Healthcare (Olympia Acq

..68144#-AC-4 |Nt 7 13.809% 02/28/28 .......coevvvurvenineiins | aneeenn . 02/28/2023 . [ Tax Free Exchange ....... [occoovviiueennnnnns forn 11,089 i 11,089 [ 11,089 [ 10,036 [oeveeeeeiiia 873 | o e 878 [ e 11,089 | e e e 251 |. 02/28/2028 . |4.B PL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redempt ion 100.0000

..694280-AA-5 | 10.458% 11/26/25 ......ovvveeeiiiiiiiieeiiiiiieees [ neeees L 03/31/2023 . [ eveeieeeeiiieeeeieees e [ 15,17 [ 157 16,036 [ 14,695 [ 354 | B8 [ e 422 [ 15T e e e 391 |. 11/26/2025 . |4.C PL ....
Patriot Growth Insurance Sves Term Ln Nt 3

.. T0344E-AD-9 | 10.330% 10/14/27 ..ooovnviiieeieiiiiieieciiiies [ eeeees L 03/31/2023 . [ eveeieeeeiiie e e 2,330 [0 2,330 [ 2,830 [ 2,274 BB | [ B [ f 2,330 | [ i | 56 |. 10/14/2027 . [4.A PL ....
PetVet 1st Lien Incremental TL Nt 1 9.751%

LTO476X-AL-9 | 02/15/25 ...evvvvieiiiiiiiieccciiiee e [ eeeees L 03/31/2023 . [ eveeieeeeiiieeeiens [ [0l 3,684 03,684 [ 80537 [0 30858 [ e 126 [ e 126 [ [ 30884 L [ i | 91 |. 02/15/2025 . [4.B FE ....
Pegasus Global Enterprise Hlds Incremental

..705598-AE-6 | Term Ln Nt 1 11.580% 06/29/25 .........cccvver | wunnenn L 03/31/2023 . [ eveeieeeeiiie e [ [ 3,382 03,382 [ 30246 [0 30308 [ T8 [ T8 [ fn 3382 | [ i | 90 |. 05/29/2025 . [3.A PL ....
Pegasus Global Enterprise Hlds Incremental DD

..705598-AF-3 | Term Ln Nt 1 11.351% 05/29/25 ... [ ORI . 03/31/2023 . . 05/29/2025 . |3.A PL ....
Petroleum Servce Group LLC Delayed Draw Term

..71667%-AA-3 |Ln Nt 1 10.330% 07/23/25 ......oovvvvinrinnnees | aneeens L 01/03/2023 . [ evveeeeeeiiiiieeeeiiiees [ e T L [0 [T L e L e [ T e e e e . 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC Term Ln Nt 1

L 71667*-AB-1 | 10.315% 07/23/25 .....ovvvveiiiiiiiiiiiiiiiiiieees [ eeeens . 01/03/2023 . [ .evveeeeeeiiiiieeeeiiees e 5,580 [0 5,580 [ 5,468 [ 5,524 [ BB [ BB [ 5880 | [ e e . 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New DD Term Ln Nt

L.T1667%-AD-7 |4 10.754% 07/23/25 ....cvvvvveeeiiiiiieieciiis | eeeenn . 01/03/2023 . | .. . 07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt

L.71667%-AD-7 |3 10.815% 07/23/25 ....cocvvviiieiiiiiiiiiciiis [ eeeees L 01/03/2023 . [ evveeeeeeiiiiieeeeiiees [ e 12 [ 12 12 12 e i o e e e 12 e e e e . 07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt

L71667%-AD-7 |2 11.018% 07/23/25 ...ooovviiiiiieiieiiiiiieees [ reeees . 01/03/2023 . [ .evveeeeeeiiiiieeeeiiiees [ [ 803 [ 803 [ 808 [ 803 [ | e e e B0 | e e e . 07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt

LT1667%-AD-7 |1 11.154% 07/23/25 ..o [ eeeees L 01/03/2023 . [ evveeeeeeiiiiieeeeiiiees [ [ T T [ AT [T [ i e e e BT | e e e . 07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 2

..71667*-AE-5 | 10.818% 07/23/25 ....oevouvveeeeiiiiiiiiiiiiiiiiiies | eeeees . 01/03/2023 . [ .eveeeeeeieiiiieeeeeiiieees e foeennnn 50 o800 80 80 o e e e e e 80 | e e e . 07/23/2025 . [3.B Z .....
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Petroleun Servce Group LLC New Term Ln Nt 1 Redemption 100.0000
L T1667%-AE-5 [ 10.981% 07/23/25 ..ovvvvniiiiiiiiiiiiiiiiiieeeees | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,657 | 1,657 |oeeeennnns 1,657 | 1< O O N S A (RN <7 R AU R N, . 07/23/2025 . |3.B Z .....
Yun Brands New Term Ln B Nt 1 6.434% Redenption 100.0000
L. T2584D-AF-1 [03/15/28 ..evvvniiiiiiiiiiiiiiiiieeeeceiieeeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 12,188 |[..ooceeenens 12,188 [oeeennnne 12,160 |............ 12,166 [oeiiiiiiiiies foeeieieiiinnnn -2 F R, -2 FO E L0 1T R AR RN AR 191 |. 03/15/2028 . |2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance Redenption 100.0000
.. T2753R-AD-0 [Term Ln Nt~ 8.802% 12/14/25 .......evvvvvvnnnn | unnnns . 03/31/2023 . | .. FU R N 1,08 |oeeeeennnnns 1,028 |oeeeeiiniinns 987 |oeviiiiinns 967 |oviieiinnnns 25 | KL R RO (5] I PO RN 72 T O Y R 22 . 12/14/2025 . [4.C FE ....
Peach State Labs Inc Sr Sec Term Ln Nt 1 Redemption 100.0000
.. 731818-AA-4 [ 11.662% 07/01/23 ...ovviiviiiiiiiiiiiniiieeieciinnn | s L 08/31/2023 . | eevneieiieiieeeeeeiiieeees i [ 29,6160 [0 20,616 [l 29,491 29,601 [ e 15 s e 18 [ e n 290616 [ e [ 863 |. 07/01/2023 . |4.CPL ....
Blade Holdings Inc Term Ln Nt 1 10.840%
L T4016%-AA-5 [ 08/31/27 evvvniiiiiiiiiiiiiiiiiiineciini e | s L 08/3172023 . | eeeeeieiiiieeeeeeenieeeees i [ 2,237 e 2,287 [ 2176 [ 2,186 [ [l BT f feBT f f 2,287 s i i [ 60 |. 08/31/2027 .|4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1
..74016%-AB-3 [ 10.662% 08/31/27 ....vivvirinniiiiiiininieiiinnnn | s L 08/3172023 . | eeeneieiiiiee s i e 648 [ 848 [ B8 | B8 [l B [ [ e B [ BB e i e [ 17 |. 08/31/2027 . |4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 10.662%
L. 74016%-AC-1 [08/31/27 evvveiiiiiiiiiiiiiiiiienncvinieeeinn | s L 08/3172023 . | eevneeiieieeeeeeeiiieeeees i [ 184 [ 184 184 182 [ 2 [ e [ 2 e e 188 L [ e [ 5 |. 08/31/2027 .|3.A PL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L T41404-AA-0 [ 13.109% 04/23/27 .oovvvveieiiiiiiiiiecciiiiieeees | s L 08/31/2023 . | eeeeeieieiiieeeeeeeieeees e e 8,1020 08,102 [ 7,859 | 7927 s e 175 s e 175 [ e 8,102 [ e [ 251 |. 04/23/2027 . |3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
.. T4140#-AB-8 [Ln Nt 2 13.000% 04/23/27 ....covvvnvvvvvinnnnes | nnnnns L 08/3172023 . | eeeeeieiiiieeeeeeeeieeees e [ 2,594 [ 2,694 i 2,516 |0 2,535 [ B9 [ B9 [ [ 2894 L [ i [ 80 |. 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
..74140#-AD-4 [Term Ln Nt 1 13.000% 04/23/27 ... [ U . 03/31/2023 . . 04/23/2027 .|3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. TA276U-AC-9 [ 11.493% 07/08/28 ...ovvvvvvivvnniiiiiiiniiiieeeins | s L 08/31/2023 . | eeeeeeeiiiiiieeeeeeiieeeees i feeeennn8,0000 [l 6,000 [l 5,865 i 5,853 |17 e 130 [ e W7 [ [t 8,000 [ e [ [ 159 |. 07/08/2028 . |4.A Z .....
Project Essential Bidco 1st Lien Term Ln
.. T4354#-AA-1 [6.750% 04/20/28 ....evvviiviiininiiiiiiiniiiiieiiins | s L 08/31/2023 . | eeveeeeiiiiieeeeeeeiieeees e e 4,5000 [ 45000 [ 4,421 | 4320 [ 11T B3 s e 180 [ [ 8500 [ e [ 115 |. 04/20/2028 . |3.CPL ....
Pueblo Mechanical & Controls 1st Lien Term Ln
.. 74501#-AA-3 [Nt 1 10.828% 08/23/28 ........cevvvvvvvvirnnnnns | unnnnns . 03/31/2023 . | .. . 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 [Term Ln Nt 1 10.906% 08/23/28 ..........cevves | unnnns L 08/3172023 . | eeeneieiiiiiieeeeeeeeieeeees i e 5700 5700 [ 570 558 [ 1T e e e T [ B0 e [ e [ 15 |. 08/23/2028 . |3.A PL ....
Quail Buyer Inc Term Ln Nt 1 10.181%
L TATA3*-AA-5 [10/01/27 e | s L 03/31/2023 . | eveeeeiiiiiieeeeeeiieeeees i e 28722 [ 28722 [ 28,722 | 24457 e 266 [ e e 266 [ [ 28722 [ e [ . 10/01/2027 .|3.CPL ....
RB Holdings Interco Term Ln Nt 1 6.150%
.. TA935M-AD-8 [05/12/28 ...evvnriviiiiiiiiiiiiiiiieeeceiineeeeen | s . 08/31/2023 . | eeeeeieiiiiiieeeeeeeiieeeees i feeeennn 5,668 [l 5,668 [t 5,668 |iiiiiii 5,668 [ [ e e [ [ 5,888 [ [ i [ 71 |. 05/12/2028 . |2.A PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750638-AA-2 [7.401% 04/01/29 ...ovvvviiiiiiiiiiiiiiiniiinieiiinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees i e 4,640 [ 4,640 [ 40640 i 54T B8 s [ e 93 [ e 4840 [ e [ 133 |. 04/01/2029 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 [8.500% 12/31/26 ..oovvvviiiiiiiiiiiiiiiiiieieiiinn | s L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeeees i e 4,5000 [ 45000 [ 4,379 | A3 s 87 s 87 e e 4500 [ e [ [ 131 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term
.. 754450-AB-9 [Ln Nt 1 11.731% 12/31/26 ..eovvivvviiiniiiiiinn | s RVETACH V(17 R U R NN A I S Py I Ry & I S R A O O I O O e 21 | 12/31/2026 . |3.B PL ....
Reddy Ice Holdings Inc Term Ln Nt 12 11.159%
.. 757348-AB-9 [07/01/25 ..evvvriiiiiiiiiiiiiiiiieniecvinineeeinn | s . 08/30/2023 . | eeeeieeeiiiieeeeeeniieeees i feeeenn 5,318 05,318 5,289 | [ [T s e 79 [ el 5,318 [ [ [ 134 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Term Ln Nt 1 11.254%
.. 757348-AB-9 [07/01/25 ..eevviiiiiiiiiiiiiiiiiiiiniecciieneeeien | s . 01/17/2023 . | Tax Free Exchange ....... |oevvvriiriinnnns Jovennnnnnns 5,239 | 5,318 |t 5,159 [ooiiiinnnnns FE 21 S R R R R R (S 1 O R N R 162 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redempt ion 100.0000
..757348-AC-7 [Nt 10 8.250% 07/01/25 ....cevvvvvnniieiiiinins | nnnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 1700 [61:7 R (7 P (R R (I PO RN [T PO RN 172 O AR 20 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln
..757348-AC-7 [Nt 2 9.700% 07/01/25 ...ovvvvvvivinniiiiiiiinnn | nenens . 01/17/2023 . | Tax Free Exchange ....... |occoeeeririiiininnns foveiiiiiinnnns (7T [61: R 672 | [T . L R R L S AN (57 ) O AU 20 |. 07/01/2025 .|3.B Z .....
Repairify Inc Term Ln Nt 1 10.163% 06/14/27 Redemption 100.0000
L 760288-AA-4 [ .o eeeeeen | e L 08/31/2028 . | aueniiiiiiiiiiieeeiiiiiineees | e 4,500 |............ 4,500 |.ceeennns 4,410 |ooevennnnnns 4,429 [ i YA I O [RTTTTOUIIIN A I T RTTTTOTTTITN 4,500 oo e e oo, 114 |. 06/14/2027 . |1.G PL .
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Retail Services WIS Corp Intial Term Ln Nt 1 Redemption 100.0000
.. 76134#-AA-3 [ 11.909% 05/20/25 ...covvveniiiiiiiiiiiieiiciiineees | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 71,769 |........... 71,769 |oeeeeennnnnn 70,406 |eeeunnnnnn. 66,250 |.......... 4,548 |....ooeennnt (7 T R FRRRR LIRS [ P E A T (-1° R R FORRR RN R, 2,264 |. 05/20/2025 . [4.B Z .....
Zurn Water Solutions Inc 1st Lien Term Ln Nt Redemption 100.0000
.. 76168J-AS-5 1 7.102% 09/15/28 .....ceevvvvvnniiiiiinnniinnes | nnnnns L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 1,315 [ 1,316 s 11,329 |oeeennns 1,273 | [ (123 P R X T FO R L2 T R AR R AR 187 . 09/15/2028 . [3.C FE ....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1 Redempt ion 100.0000
.. 784318-AA-1 [9.806% 12/13/23 ..covvvnniiiiiiiiiiiieiiiiineeeees | s . 03/31/2023 . | .. U R R 2,836 [ooiiienns 2,836 |ieeinnnnns 2,801 |oeeeeinnnnns 2,814 | AL N L P R -2 PO F P R R R RN 70 |. 12/13/2023 . |3.C PL ....
SSE Buyer Inc Term Ln Nt 1 14.371% 06/30/26 Redemption 100.0000
L TBABBA-AA-5 [ e [ L 0170172023 . | .evieeiiiiiiieiiiiieenees e e (10,432) |........... (10,432) |.......... (10,119) [.eeeeens {57 O O R RO ([0 R R R R . 06/30/2026 . |1.G Z .....
Safe Home Security Inc Term Ln Nt 1 11.951% Redenption 100.0000
.. 786424-AA-4 [08/04/24 ..ovvviiiiiiiiiiiiiiiiiecieeen | s L 01/03/2023 . | eeveeieiiiiieeeeeeeeieeees v e 3,79 |eeiiiie 3,794 [ooiiiiinnns AL T F Tt T O F B O O, LS P F FC T £ O N RN . 08/04/2024 . |2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln Redempt ion 100.0000
..786424-AB-2 [Nt 1 12.011% 08/04/24 .......cevvvvvniiiiiininns | nnnns L 01/03/2023 . | eeeeeiieiiiieeeeieiieeeees e e 26 |oeeeneiiienns 206 |ooiiiiiiinns 296 |oeiiiiiins 4 O R RN AL J R N R N . 08/04/2024 . |2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 10.581% Redenption 100.0000
L. 78669#-AA-2 [01/28/28 ...ovvviiviiiiiiiiiiiiiiiiniecciineeeinn | s L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 2,245 |.oeens 2,245 |ooooiiiinnnns 2,285 |ooooviinnnnns T S R R R R R P2 T O R R 59 . 01/28/2028 . [2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt Redenption 100.0000
..78669#-AB-0 [1 10.502% 01/28/28 .......ccevvvenviviiinnnininns | nnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 195 [oeiiiiiiiinnns LIS T O 195 | P O O R MR 5 O O N 34 [.01/28/2028 . 2.B PL ....
Sal ly Beauty Holdings New Term Ln B-1 Nt 1 Redenption 100.0000
.. 719546K-AE-0 [ 7.102% 07/05/24 ....evvvvvviinnniiiiiiiniinieiiinn | s L 02/28/2023 . | eeeieeiiiiieeeeieiieeeees i [ 5,021,403 |........ 5,021,403 |........ 5,044,568 |........ 4,990,019 |......... 37,915 |......... (6,532) |vvvvnnniivinnnn Jovnnnnnns 31,383 |oeiiiiiiiiiiinn eeeeinnn 5,021,403 [..ccoovvniiiinns fooriiiiniis s s 56,273 |. 07/05/2024 . |3.A FE ....
Selectquote Inc Initial Term Ln Nt 1 10.701% Redenption 100.0000
..816307-A@-1 |10/31/24 ... R IR . 0373172023 . | eeeeeeiiiie e ... 71,333 ...71,333 ...70,302 |............69,887 |.... .. 71,333 |.. . 10/31/2024 . |3.B PL ....
Service Logic Incrementa
..81761#-AA-3 [6.500% 10/30/27 ...evvvvviiiiiiiiiiiiiiiiiecciii | s . 01/31/2023 . | Tax Free Exchange ....... |oeeeevvriiriinnnns Joviinennens 3,782 |oeeiiiinnnn 3,782 |eeiinns 3,782 |ovveeninns B T £ 72 O O ) AN [CPL: 7 U KR RN RN 35 . 10/30/2027 . [3.B PL ....
SimpliSafe Inc Term Ln Nt 1 13.250% 05/02/28 Redemption 100.0000
L B2890%-AA-9 [ .oiiii e | L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,222 | 2,222 |oeeiiiiiinnnn 2,222 |oeeiiiinnnnns 2,182 | LV O R RN L1V O FOR P27 2 O (R R 61 |. 05/02/2028 . |5.A PL ....
SitusAlC Holdings Corp Term Ln Nt 1 10.913% Redenption 100.0000
..82088#-AA-8 [ 12/20/27 .ovvvniiiiiiiiiiiiiiiiiecieeen | s L 08/31/2023 . | eeeeeieiieiieeeeeiiiieeees i e 7,500 fooiiiiinnnnns 7,500 |ieeiinnnnns 7,425 [oooiiiinnnnns 7,287 |oveeennnnnns 148 | (SIS PP F 4K I F R 500 I O O RO AR 194 | 12/20/2027 . |4.A Z .....
Sonny's Enterprises LLC Term Ln Nt 1 11.802% Redenption 100.0000
..83549#-AA-8 [08/31/26 ...eevviiviiniiiiiiiiiiiinieccin e | s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 29,726 |oeeunnnnnnn 29,726 |.....oeenenn 20,131 [ AT U ERR 102 T R R 102 T R R A 2 R R R RN 1,399 |. 08/31/2026 . |4.C YE ....
Sonny's Enterprises LLC Delayed Draw Term Ln Redempt ion 100.0000
..83540#-AB-6 [Nt 1 11.802% 08/31/26 ......ccvvvvvvvvirrnnnnnns | nnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 4,573 |oeeeeininne 4,573 [ooiiiiinnnns 4,573 [ooeeiiinnnnns LY < S R R R R R 3R/ T U R R R 222 (. 08/31/2026 . [4.C Z .....
Sophia LP New Term Ln B Nt 1 8.943% Redenption 100.0000
..83578B-AN-3 [ 10/07/27 ...evvivvineiiiiiiiieeecviieeeccinien | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 37,219 | 37,219 [oooiiinnnens 36,979 [...coovnnnns 35,963 |........n. 1,050 [oeneens 2LV I PP FRRR 1,256 |oeveeniiiiiinns o 37,219 [ oo e e 774 |. 10/07/2027 . |4.C FE ....
Spirit AR Holdings Inc Term Ln Nt 1 11.303% Redenption 100.0000
..848638-AA-6 [09/13/28 ...evvnriiiiiiiiiiiiiiceeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees e e 3,684 |............ 3,684 |..ooeeeinns 3,684 |.oevennnnnnn 3,610 |ovveenennnnns ;2 PO A RN L3 PO FR 3,684 |..oooiiiiiiiiies [ e e 104 |. 09/13/2028 . |3.A PL ....
Spirit RR Holdings Inc Delayed Draw Term Ln
..848638-AB-4 [Nt 1 11.300% 09/13/28 .....vvvvvvvnniiiiiiinnnn | nnnnns . 03/17/2023 . | Tax Free Exchange ....... |ocevevvrriiiinnnnns Jovunnnnns 262,414 |........... 262,414 |........... 262,414 |........... 257,166 |.......... [ U RN RN 5,248 |vviiiiiiiiiin v 262,414 [ooooiiiiiiiiins oo [ [ 6,223 |. 09/13/2028 . [4.A Z .....
Spring Insurance Solutions LLC Term Ln Nt 1 Redempt ion 100.0000
..B4967#-AA-9 [ 11.279% 11/23/25 .ooovvvniiiiiiiiiiiiecciieeees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 3,375 oo 3,375 [oiiiiiinnnns 3,308 |ieevennnnnns 3,004 |oeeeennnns L7 L2 FO F £/ T R FR [T VAT U KPP ERR RN 96 | 11/23/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw Redempt ion 100.0000
..84967#-AB-7 [Term Ln Nt 1 11.340% 11/23/25 .....ooevvvviinn | unnnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 574 |eeiiiiiiinns 574 |oovviiiiis TE T 511 | (<7250 PR L PO RN (ST R E LS. U R R R, 16 | 11/23/2025 . |3.A PL ....
Stealth Holding LLC Term Ln Nt 1 11.556% Redenption 100.0000
..85789#-AA-2 [03/01/26 ...evvviiviiniiiiiiiiiiiinieiiinin e | s L 01/03/2023 . | eeveieiiiiieeeeeeeeieeeees v e 2,181 [oiiiinnnnns 2,181 | 2,137 | 0 15 VI P F 1 I R F . [ PO F 20 O O N AR 58 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 4 Redenption 100.0000
..85789#-AB-0 [7.750% 03/01/26 ....evvvvvvniiiiiiiiniiieieiiiinn | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 104 | 104 | [0 3 L P O O R MR L O N NN (1)]. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 4
..85789#-AB-0 [7.750% 03/01/26 ....ovvvvvvniniiiiiiiiiiieiecciinnn | s . 02/28/2023 . | Tax Free Exchange ....... |occoeerriiiivininnns fooenenenns 41,019 [........... 41,019 |[....ooeeeees 41,019 [ LV e O R R L3 IV R RN 796 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..85789#-AB-0 [9.000% 03/01/26 .....oeovvvvvnnniiiiiininiiiiiiinnn | onnnens . 01/03/2023 . | .. .. .1 . 03/01/2026 . |3.CPL ....
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Stealth Holding LLC Delayed Draw Term Ln Nt Redemption 100.0000
..85789#-AB-0 |11 11.565% 03/01/26 ........cooeeeeeeeneennnnnnnns [oenns TR R T S O P L7 R | R | O e O s L O A R RO . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt
..85789#-AB-0 |11 11.565% 03/01/26 .......coooeeeeeereennnnnnnens [oennn . 02/17/2023 . | Tax Free Exchange ....... |oooeeeeenninnnnnns |oeeennns 16,802 |............ 16,802 |...oeeeenes 16,802 [......ee.ee. L7 O O P P N 16,802 |ovvvvvvvvininns fornnnniiiiiiis fo 424 1. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5 Redemption 100.0000
..85789#-AB-0 | 11.648% 03/01/26 .......evvvvvvvvrririiiriiiiiiinnns [ eeeenn . 01/03/2023 . | evveiiiiiiiiiiiiniiiiiiininns e e 380 | 30 | 379 |evviviiiiiiinns O N T s L PO LTV R N R R 7 |- 03/01/2026 . |3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 7 Redemption 100.0000
..85789#-AB-0 | 11.708% 03/01/26 ........vvvvvmmurnnnnninninniinnnns [ eeeeenn . 01/03/2023 . | evveiiiiiiiiiiiiniiiiiiiiiins e e 78 |l LEE T P 172 [oiiiiinns LEE T R RN T s L PO L T O P N . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 7

. 03/01/2026 . |3.C PL ....

..85789#-AB-0 | 11.708% 03/01/26 ....eevveviiiriiiiieiiiiiiieeeiis | eeeeens . 02/28/2023 . | Tax Free Exchange ..

Stealth Holding LLC Delayed Draw Term Ln Nt 9 Redemption 100.

..85789#-AB-0 | 11.776% 03/01/26 ......ocevvvrreriiiiiiiiiineeiias [ eeeens L 01/03/2023 . [ .eveeieeeeiiiiieeeiiees [ [ 202 |oerieiieeiins 202 foiieiiiiiiens 202 [oeeeiieiinnnns 2075 S R (SO RN U RN 2 R S N 2 |.03/01/2026 . [3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 9

..85789#-AB-0 | 11.776% 03/01/26 ......ocovvuvrrerriiiiiiieeeeeiiis [ eeeees . 02/17/2023 . Tax Free Exchange ....... |ocoooviiiveiniinin foeeeennns 25,140 |oooieens 25,140 |............ 25,140 |..oveennnn. 25,140 |ccviiiiiiiiins e i e e e ) O P 1,033 |. 03/01/2026 . [3.C PL ....
Stealth Holding LLC Incremental DD Tern Ln Nt Redemption 100.0000

..85789#-AC-8 |6  1.000% 03/01/26 .......eevveiiinnninnneiiinns | eeeees L 01/03/2023 . [ evveiieeeiiiieeeiees [ e 64 | [ (-2 R, B4 | e i e i e L O O R RO . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000

..85789#-AC-8 |2 11.383% 03/01/26 ....ooooviuvrieriiiiiiiiiieees | eeeees L 01/03/2023 . [ .eveeieeeeiiiiieeeiiees [ [ L[ O L [ 16 | (30 U N RO U R 2 P N . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000

..85789#-AC-8 |8 11.478% 03/01/26 .......coovvvivrierieeiiiiins | eeeens L 01/03/2023 . [ evveieeeiiiiiieeeiees [ e 85 | 85 | 85 | 85 | e i e i e L O O R RO . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt

..85789#-AC-8 |8 11.478% 03/01/26 .......coovvvivrieiiieiiiiins | eeeees . 02/28/2023 . [Tax Free Exchange ....... |ocooviiiveriniiin foeeennnne 16,887 |...cceveens 16,887 |....coneee. 16,887 |............ 16,887 [oeveeeeiiiiiies oo o s e e L O P N 472 |. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt

..85789#-AC-8 |10 11.565% 03/01/26 .....ccovvuvvvereeeiiiiiinees | neeees . 02/28/2023 . [Tax Free Exchange ....... |ocoeviiiveeniinins foeeeennns 16,802 |[...eeeeenn. 16,802 |............ JLCIR: 0720 IO PP RO (U KU U R 16,802 |ovvvvvvviinenns fornnniiiiiiiis fo 480 |. 03/01/2026 . [3.C PL ....
Stealth Holding LLC Incremental DD Tern Ln Nt Redemption 100.0000

..85789#-AC-8 |4 11.616% 03/01/26 ... R TS . 01/03/2023 . . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt

..85789#-AC-8 |3 11.678% 03/01/26 .......covvvviuvvieinniiiiiins | eeeens . 01/03/2023 . . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt

..85789#-AC-8 |1 11.748% 03/01/26 ......oeovvviiunriiiniiiiiinns | reeees . 01/03/2023 . . 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt

..85789#-AC-8 |5 11.884% 03/01/26 ... [ ORI . 01/03/2023 . | .. . 03/01/2026 . [3.C Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1

..86738*-AA-6 |9.909% 10/31/23 ...ccevvviiiiiiiiiiieiiiiiieeees [ eeeees . 03/31/2023 . . 10/31/2023 . |3.A PL ...
THG Acquisition LLC 1st Lien Term Ln Nt 1

..87300%-AD-6 | 11.090% 12/02/26 ........evvveeeeiiiniiieneeiiiiins [ eeeens . 03/31/2023 . . 12/02/2026 . |3.A PL ....
THG Acquisition LLC 1st Lien DD Term Ln Nt 1

..87300%-AE-4 | 11.000% 12/02/26 ......ceevvvveeeiiiiiiineiiiiiies [ eeeens . 03/31/2023 . . 12/02/2026 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln

..873264-AA-8 |#2 Nt 6 10.931% 10/02/25 .......ovevveviiiniiens | aeeens . 01/03/2023 . . 10/02/2025 . |3.A PL ....
Wealth Enhance Group LLC 5th Amendment DD Nt

..87326#-AB-6 |1 10.712% 10/02/25 ........coecuvvvieeiiiiniinnes | eeeenn . 01/03/2023 . . 10/02/2025 . |3.A PL ....
Vistra Operations Co LLC Incremental Term Ln

..88233F-AK-6 |Nt 1 6.590% 12/31/25 ......coovuvriiiiiiiiinins | eeeens . 03/31/2023 . . 12/31/2025 . |2.C FE ....
Therm-0-Disc aka Token Buyer Term Ln Nt 1

..88906Q-AC-6 | 10.957% 05/26/29 .....eevevveviuniieeneiiiiiiiieees [ eeeees . 03/31/2023 . . 05/26/2029 . |4.C FE ....

..90212T-AD-3 |2U Inc Term Ln Nt 1 10.575% 12/28/24 ........ |....... . 03/31/2023 . | .uvveeiiiiiiiiiiiiiiiiiiiiiies i e 1,378,454 |....... 1,378,454 |........ 1,358,839 |........ 1,365,966 [.ooieiiniirs foonnns 12,488 [o.oooiiiiiiins oo 12,488 [.oooiiiiiiiins oo 1,378,454 |oooeviiniiines fovviiiiiiiiii o foviiinen, 65,850 |. 12/28/2024 . [4.CPL ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Playon Sports Inc Term Ln Nt 1 11.654% Redemption 100.0000
..90230#-AA-7 [03/14/29 . ceovvvniiiiiiiiiiiiiiiii s | s L 01/3172028 . | eeeeeiieiiieeeeeeeees i e 3,941 e 3,941 [oiiiiinnns 3,941 [ooiiiiinnnns 3747 Jeveeennns L O R MR ST ) A, FC TR I R R R RN 37 | 03/14/2029 . |4.A Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
..90230#-AC-3 [ 11.659% 03/14/29 ....oovvvviiiiiiiiiiiiiiiiiiinees | s L 0173172023 . | eeneeieiiiieeeeeieieeeees i e 915 o 915 [ 915 | L-7{U PO LT O R R, 1 R E [T R N R R, 13 |. 03/14/2029 . |4.A Z .....
Axalta Coating Systems Term Ln B-4 Nt 1 Redemption 100.0000
..90347B-AJ-7 [7.963% 12/20/29 ....cevvvnniiiiiiiiiiiiiiiiiiieeees | s . 03/13/2023 . | .. U O N 148,500 |........... 148,500 [oveeennnnn. 147,015 [oeeiiiiiiiiininee o s LI ST T F 1,485 |ovveiiiiiiiis o Q2SR 0[O R AP R NN 2,570 |. 12/20/2029 . |3.A FE ....
20 Gates Auto Warehouse Class A 3.395% Redemption 100.0000
..90382%-AA-7 [ 09/17/31 evveiiiiiiiiiiiiiiiii e | s L 03/17/2023 . | eeveneeeiiiiieeeeeeeiieeees i e 2,153,078 |........ 2,153,078 |........ 2,153,078 |........ R 1 O O N AR P S TRV T R FORR RN R 22,413 . 09/17/2031 . [1.F PL ....
Ultimus Group Midco LLC New 1st Lien Term Ln Redenption 100.0000
..903858-AA-2 [Nt 1 9.909% 02/01/26 ....evvvvvvvrnnniniiiiinnnn | nnnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,908 [ooiiiiinnnns 1,903 | 1,903 | 1,883 |oveeiiiinnne LI O N RN LS P A L RCL0C T RN E ) R E N 45 [. 02/01/2026 . [4.A Z .....
Ultimus Group Midco LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..90385P-AC-4 [9.409% 02/01/24 .....cevvvvviiiiiiiiniiiiiiiiinees | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 5,367 [eeiiiiiinne 5,367 |eiirinnnnns 5,367 |oeevrennnnns T K LS R R R, LS O F 5,367 |eoviiiniiiinie [ s e 128 |. 02/01/2024 . |4.B PL ....
United Airlines Term Ln B Nt 1 8.568%
. 90932R-AJ-3 [04/21/28 oovveniiiiiiiiiiiiiiieeeen | s L 08/31/2023 . | eeveeeeeeiiieeeeeeeeiieeees i e 23,351 [l 28,351 [l 23,380 .l 23,059 [ 316 [ouvvinnnnns (222 PR AR i 7 R E 23,351 [ o e e 845 |. 04/21/2028 . |3.B FE ....
United Digestive LLC 2022 DD Term Ln Nt 1
..910238-AA-8 [9.859% 08/31/28 ...oevvvvviiiiiiiiiiiiiiiinieeees | s . 03/30/2023 . | eeeeeieiiiiieeeeeinieeeees v feeen 74,369 i 74,369 [ TA369 | TABB9 [ e e e [ [ LT U R R RN 2,445 |. 08/31/2028 . [3.C Z .....
V Global Hlds aka Vertellus Revolver Nt 5
..91823C-AB-3 [ 10.574% 12/22/25 .....ccvvvvnniiiiiiiiiiiiiiiiniins | s L 03/16/2023 . | .eeeneiiiiiiiieeeeiiiieeeees i [ 39,789 039,789 [ 39,789 | [ e e e [ [ 39,789 [.ooviiiiiinines oo e e 322 . 12/22/2025 . (4B Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 [Nt 1 10.723% 12/22/27 .covvvvnvvviiininiiiiiinn | s . 03/31/2023 . ..19,800 |.. . 12/22/2027 .|2.B PL ....
Visual Edge Technology Inc Term Ln Nt 2
.. 928432-A*-4 [10.703% 08/31/23 ...ovvviiiiiiniiiiiiiiiiiiiieeeinn | s L 08/31/2023 . | eveeeeiiiiiieeeeeeiiiieeeees e e 16,2500 [LLllll 16,250 sl 15,907 )l 14,908 [ 1,242 | LS R A L2 T P AN 02 0 O N N AR 476 |. 08/31/2023 . |4.B Z .....
Visual Edge Technology Inc Delayed Draw Ln Nt
..928432-A8-2 |1 10.556% 08/31/23 ....evvvviiiininiiiiiiiiiinees | s L 08/3172023 . | eeveeeeiiinieeeeeeenieeeees e e 147360 [ 14,736 [l 14542 Ll 18615 [l 1,144 | 7 FOR R R L V(T U AR L T O R R AR 432 (. 08/31/2023 . [4B Z .....
Discovery Life Sciences LLC Term Ln Nt 1
..92074*-AA-7 [ 11.247% 03/30/24 .... R IR . 03/31/2023 . | .. 2,430 |.. . 03/30/2024 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92074%-AB-5 [Ln Nt 1 10.840% 03/30/24 ......ceevvvvvnnneinens | unnnnns L 08/3172023 . | eeeeeeeeiiiieeeeeiiieeees i e 797 e 797 790 [l 790 | LN L O PN - PR RN L O R ) AU 24 . 03/30/2024 . [3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92074%-AB-5 [Ln Nt 2 11.252% 03/30/24 .......covvvnvvvvinnnnns | unnnns L 03/3172023 . | eeeneeeiiiiieeeeeieiieeeees v e 463 483 [ 483 | [ [ e e e [ L R R R N . 03/30/2024 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974*-AC-3 [10.779% 03/30/24 ...oovvvniiiiiiniiiiiiiiniiiieeees | s L 08/3172023 . | eeenieeiiiieeeeeeieieeees e e 4490 [ 449 449 S L O O RN L ) RN L2 R R R R, 12 |. 03/30/2024 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 1
..92974%-AC-3 [ 11.210% 03/30/24 ..oevvvniiiiiiiiiiiiiiniiiieeees | s L 08/3172023 . | eeeeeieeiiiiieeeeeieiieeees i e 847 [ BAT [ B34 640 | 2 | (I PO RN [/ PO RN L O A 18 |. 03/30/2024 . |3.B PL ....
Weal th Enhance Group LLC Term Ln Nt 1
..929758-AA-4 [ 10.919% 10/02/25 .....evvviviiiniiiiiiiiniiiieeees | s L 01/03/2023 . | .eeeneieeiiiieeeeeeinieeeees i feeeeen 3,850 [0 3,850 [ 3,798 |0 3,820 [ [ F 1 I R FO . [ PO F R 510 P N R R . 10/02/2025 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..92075@-AB-2 [Nt 1 10.919% 10/02/25 .......cevvvvvnnvieiinnnnn | nnnnns L 01/03/2023 . | eeeeeeiiiiiieeeeeeinieeeees i e 2,374 [ 2,374 [ 2,360 | 2,364 [ [ [ Y LU O N /% 7. R R R RO . 10/02/2025 . |3.A PL ....
Walnut Parent Inc Term Ln Nt 1 10.415%
.. 93279#-AA-3 [ 11/09/27 ..evvviiiiiiiiiiiiiiiiiieninccinieeeenn | s . 02/28/2023 . | .eeenieeiiiiiieeeeeiiiieeeees i Jeeeeen...8,850 [l 8,850 [l 8,629 [l 8673 | A L7 I O RN L VA O RN LR 0 I O O N AR 173 |. 11/09/2027 . |3.B PL ....
Walnut Parent Inc Incremental Term Ln Nt 1
..93279#-AB-1 [10.091% 11/09/27 ...evvvviiiiniiiiiiiiiiineiniinnnn | s L 02/28/2023 . | eeveniiieiiieeeeeeeiiieeees i e 15,715 015,715 15,715 |l 16,400 | L1 L R F R AR AL R F T T O N N AR 202 |. 11/09/2027 .|4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1
.. 93279#-AC-9 [ 10.345% 11/09/27 .ovvvveniiiiiiiiiiiiiiiiniiieeees | s L 02/28/2023 . | evenieiiiiiieeeeeeeeiiieeees i e 18,467 [l 18,467 L.l 18,467 ......lll. 18,008 |eeelllll e C1C I R R AR FC LI R F LT O N R AR 266 |. 11/09/2027 .|4.B Z .....
Wiash Encore Holdings LLC Term Ln Nt 1 Redenption 100.0000
..93711*-AA-3 [10.552% 07/30/27 .... N ISR . 01/03/2023 . | .. 3,167 |.. . 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
L93711*-AB-1 [Nt 1 10.736% 07/30/27 .....cevvvvniiiiiinnnnnnns | annnnns . 01/03/2028 . | .eeeniiiiiiiiieeeeciiiiieeees eveiinnneceieenns e 1,151 10151 18T 1128 B s e e LI O FPTTT T I S T AT PPy . 07/30/2027 . |3.A PL ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Wihi temarsh Rail Acq Infra Term Ln B Nt 1 Redemption 100.0000
..96536#-AA-5 [ 10.318% 12/18/26 .....oeevvvvenniiiiiiniiiieiiiinnn | s L 01/18/2023 . | eeeeeieiiiiieeeeeieieeees i [ 7,074 |ooooieinnnnns 7,074 | 7,074 |oeeeenns 6,932 [............ L3 I R AR MR L O O (RN O O O . 12/18/2026 . [4.A Z .....
Wildcat Buyer Co Inc Term Ln Nt 1 10.659% Redenption 100.0000
L96811%-AA-5 [02/27/26 .evvvniiiiiiiiiiiiiciieceeceiieeeeen | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 965 |oieveiiiiiinns 965 |..oiiiiiiinnns [T 7 (72 R RN LT PO AN LT PO AR L1 R R R R, 26 |. 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt Redenption 100.0000
..96811%-AB-3 [1 10.634% 02/27/26 .....evvvvvvvniieiiiiiininees | s . 03/31/2023 . | .. U R RN 506 fooiiiiiiinnnnns 506 |.....covnnnirns 504 | LSL0 F L O AN L S AN L0 O A 13 |. 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1 Redempt ion 100.0000
..96811%-AD-9 [ 10.913% 02/27/26 ..ovvvvniiviiniiiiiiiiniiiieeees | s . 03/31/2023 . . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt
L96811%-AF-4 [1 10.641% 02/27/26 .....oovvvvneniiiiiinniinenns | s . 03/31/2023 . . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 [Ln Nt1 10.790% 02/27/26 ......ccevvvvnnvvevinnnn | vunnnns . 03/31/2023 . . 02/27/2026 .|12.C Z .....
Winebow Holdings Inc Term Ln Nt 1 11.409%
L.97383*-AA-1 [07/01/25 ovvveiiiiiiiiiiiiiiiiencineeeen | s . 03/31/2023 . . 07/01/2025 . |3.CPL ....
..98415D-B#-0 [Xifin Term Ln Nt 1 10.909% 02/06/26 ......... |....... . 03/31/2023 . . 02/06/2026 . |3.A PL ....
Youth Enrichment Brands LLC Incremental Term
..98538#-AA-9 [Ln Nt 1 10.641% 06/06/28 .........ceeveeeeennaes | uunnnns . 03/31/2023 . | .. . 06/06/2028 . |3.A PL ....
Ultimate Software Group Inc Initial Term Ln
..BL2961-73-0 [Nt 1 4.401% 05/03/26 .....eovveeveneeeeecenns | s . 03/31/2023 . . 05/03/2026 . |4.C FE ....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [ 10.754% 09/14/28 ...ooeveeeeeiiiieeeeeeneieeeeee | s . 03/31/2023 . . 09/14/2028 . |4.B PL ....
Trimaster Manufacturing Inc Term Ln Nt 1
..09196*-AA-0 [ 10.840% 08/31/27 ...ceeeeeeeeeeeeeeeneieeeeeennnn | s . 03/31/2023 . . 08/31/2027 . |4.CPL ....
UCIT Online Security Inc CAD Term Ln Nt 1
..09300#-AA-9 [ 11.564% 03/01/26 ...eeeeeeeeeeeeeeeeeeeeeeeeenn | s . 01/03/2023 . . 03/01/2026 . |3.CPL ....
Surgical Specialists LLC Delayed Draw Term Ln
..L7574*-AA-6 [Nt 1 10.802% 01/28/28 ......cevveieieeemrnaeaee | s . 03/31/2023 . . 01/28/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1
..L7574%-AB-4 [10.802% 01/28/28 ......ceevmemneeeeeeennnaeeeeennnn | s . 03/31/2023 . . 01/28/2028 . |4.C ........
Seal for Life Industries LLC Term Ln Nt 1
L N7844#-AA-4 [ 11.345% 06/23/25 ..oeveeeieeeeeeeieeeeeeennees | s . 03/31/2023 . . 06/23/2025 . |4.A PL
Burger King Term Ln B-4 Nt 1 6.590%
. 000000-00-0 [ 11/14/26 .....eveeeeeeieeeeeeeeee e eeeene | A . 03/31/2023 . . 11/14/2026 . |3.B FE
Gateway Casinos 1st Lien Term Ln B Nt 1
. 000000-00-0 [8.801% 12/22/27 .....eeeeeeeeeaeeeeeeneee e A..... . 03/31/2023 . . 12/22/2027 . |4.A Z .....
. 000000-00-0 [Air Canada Term Ln Nt 1 8.613% 08/11/28 ... |A..... . 03/31/2023 . | .. . 08/11/2028 . |3.C FE
Open Text Corp Term Ln Nt 1 6.602% 05/30/25
LB83TIY-AJ-2 [ oo A..... . 03/31/2023 . . 05/30/2025 . |2.C FE
Regent Purchaser Inv (RGL) New Term Ln Nt 2
..C7740G-AB-7 [0.000% 12/21/24 ..o A..... . 03/06/2023 . | uvunniiiiiiiininieiiniiinnes feeeneeeeeeens s 680,049 |........... 680,049 |........... 146,920 |.......... 136,010 |........ 10,911 |....... 533,129 [oeeeeeeiiiieeee o 544,040 ..ooevvnnnieeee [ 680,049 |.oeevviiiiiiiinn eerrniiieeeeen eeeeriieeeeenns e . 12/21/2024 . |6. * .......
MISYS (Almonde Inc) Term Ln Nt 1 8.325% Redenpt ion 100.0000
..02034#-AA-0 [04/28/24 .. .ooeveiiiiiiiiiiiieeeeeiiiineeeeenenneee | Danee . 02/28/2023 . | .. ... 50,110 ...50,110 ...49,972 |............44,285 |..........5,781 44 5,825 |... ..50,110 |.. 1,204 |. 04/28/2024 . |4.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 69,687,429 69,714,404 68,665,387 66,928,267 377,036 860,270 1,237,306 69,687,429 1,305,934 XXX XXX
2509999997. Total - Bonds - Part 4 819,052,801 809,267, 123 826,555,969 797,375,244 | (12,175,738) 776,889 (11,398,849) 802,284,151 16,768,647 16,768,647 11,100,891 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 819,052,801 809,267, 123 826,555,969 797,375,244 | (12,175,738) 776,889 (11,398,849) 802,284,151 16,768,647 16,768,647 11,100,891 XXX XXX
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Redemption 100.0000
..23281#-12-4 | Cyprium Parallel Invs V LP Pfrd Units ........ [....... 0173172023 .| evveiiiiiiiiiiiiiiinn o 98,813.000 |...... 9,881,296 [.............. 0.00 |........ 9,881,296 |....... 12,810,363 |... (2,929,067) |...oevveeeeeeees Joverrrrrnnnnnnes . (2,929,067) |.ovvvviiiiiiiies fovennns 9,881,296 [....coooeeiiiies ooveeeeiiii o Jevvveviiiiiiiiiiiies foiiies eeeens 2.APL ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 9,881,296 XXX 9,881,296 12,810,363 (2,929,067) (2,929,067) 9,881,296 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 9,881,296 XXX 9,881,296 12,810,363 (2,929,067) (2,929,067) 9,881,296 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 9,881,296 XXX 9,881,296 12,810,363 (2,929,067) (2,929,067) 9,881,296 XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 9,881,296 XXX 9,881,296 12,810,363 (2,929,067) (2,929,067) 9,881,296 XXX XXX
6009999999 - Totals 828,934,097 XXX 836,437,265 810,185,607 [ (15,104,805) 776,889 (14,327,916) 812,165,447 16,768,647 16,768,647 11,100,891 XXX XXX




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE 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 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Pay Fixed USD Receive
Floating USD Interest Interest .LIBORO3M (4.57
Rate Swap .............. Surplus Note Hedge ... |N/A ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |.07/18/2012 |. 12/15/2024 |.........cceeeen [ennen 400,000,000 JUSD)  feeeiieiiiiieeeee e feeeees 2,511,877 | [ oo 15,028,058 [..oevvvmneeerennn foonaereeinininnes Jorrrnnnenerennnns forreeeeniiiaenees Joennn 2,617,120 .......... 100 / 100 .....
0099999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 - Put Options 2,511,377 XXX 15,028,058 2,617,120 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 2,511,377 XXX 15,028,058 2,617,120 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options 2,511,377 XXX 15,028,058 2,617,120 | XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 2,511,377 XXX 15,028,058 2,617,120 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign . 4.44 USD (4.05
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 03/13/2013 |. 04/17/2023 |.....ovvvvvvvvnn feunnns 14,920,000 [GBP)  eeeeeeeeeeieiees [ e 38,585 |...... 2,583,000 [..ouuneenns fornnns 2,581,715 [eueniiiiiiiens | (254,000)]..ceeeeeeeeeeeeens [ [, 16,100 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.11 USD (0.98
Currency Swap ......... Bond . I 12 R, Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/29/2017 |.07/19/2023 |.. P R 7,998,200 [EUR) 43,124 410,900 |...ovunnnn. 810,104 | o (98,800)] e e e 21,954 ) L 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.26 USD (1.17
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 06/29/2017 |. 07/19/2024 |......cevvvvnens |oveennn 9,140,800 [ER) e [ e 48,484 |......... 469,600 [....oeeees [orrnnnn 532,776 |ovveeeeeiiinnes |oeeene [QLZAI0I0)) RN IOPRURI R 52,193 | ....oeeees 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond .....ceeeviiiieees D-1 s Currency .... |Scotland ............ RR3QIN I CII 1PCSBA4S074 | 08/07/2018 |. 04/16/2028 |....eeeeveeeenn feunnnnns 6,138,563 [GBP) e [ [ 25,707 |......... 287,864 | ..ovvneeees foeeeenne 515,560 |-.uueeeeeeennnes foeeens (120,457 ). eeeeeeeeeeeee Jemee e eeeenies foeeeeennns 68,969 [ ..ooennnn. 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Scotland ............ RR3QW1CIW IPCSBA4S074 | 08/07/2018 . 04/16/2028 |......evvvvvvrnn fennnnnnd 6,138,563 [GBP) | [ [ 25,938 |.......... 287,864 | ..evuneenns [ B17,387 [ooeeeeiiieieeees Jeveenns (120,457)|-cevveeeeieeeeeees [ [, 68,969 [ .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 09/02/2020 |. 09/25/2032 |...eevvuueveeen founnnn 28,237,952 |PY) e e e 105,720 |...... 5,657,792 | .ccevvunnns feunnnn 1,008,231 |oeeeeneeeeeeeenn feees 299,645 |..eeeenieeeeeenn [ e 435,082 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond .....oooevviiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2020 |. 10/29/2032 |......evvvviven fovnnns 19,966,300 [EUR) i Lo e 70,085]...... 1,530,000 f..ooeeeennn e 2,369,006 |.......ccevvnnnins |oenens (227,800)]...evvvveeiniinnns Jveiiiiiiiiiiieees foeeee 308,985 .......... 100 /7 QL ......




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1’903

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)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |.eeevvveneeaeen fennnnn 13,668,480 EUR) [ e o 59,972 |...... 1,420,410 |..oeeeenns |oeeeee 2,210,454 |.eoeeeeeeee [ (151,420)]-. e Joeeemmneeeeeeneen fereeeeens 197,104 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (3.03
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |......ccvvvvnnns |ovvenne 6,659,000 [GBP) e [ e 8,782 |......... 490,500 [..evunenns e 659,283 |..uuniiiiiiinns | [QPZAVV0)) R IR RN 82,995 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oceeeviiiiiieens D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/30/2022 |. 06/30/2030 |.....eeevveunans oeenen 26,338,000 [GBP)  |eeeeeeiiieeeeeeen fereeeeeeenneees feeeeennns 63,374 |...... 1,664,000 |...ccvvnnns fennnnn 2,973,601 |..eeeeeeeeneees foeeeees (508,000)[- e eevvmneeeeenn frmmmeeeeemmnnnes foeeennnns 354,703 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....oooevviiinnnnn DT Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208 | 04/12/2022 |. 07/12/2032 |.... 19,584,000 [EUR) 73,800 [aeneeeiens | 1,078,211 .. (241,200)|.... 208,462 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA ..4.21 USD (2.6
Currency Swap ......... Bond ....oceeeiniiieees D-1 s [T 11T N BATYDEBBGKMZO031MB27  |. 04/13/2022 |. 05/18/2082 |...cevvvuneeeenn feunnnn 19,476,000 EUR) [ e o 77,566 |......... (34,200)] ..ccvvnnnns feunnnn 1,258,734 [t | (241,200)]- e eeeeeemeeee Jeeeemmmeeeeeennnn foreeeeens 204,399 [ ...oennnns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap ......... Bond .....oooevviiiinns D1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 06/15/2022 |. 04/11/2039 |......eevvvvenn ovnnns 10,854,900 [GBP) i foi e [ (248,400 .evvnneeen [ 1,268,900 |.oevveeniniiinnnn oo (228,600)[..ccevvenniiiins Jorenniiiiinninns foeeennnnnd AT TH A 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 649,823 14,593,129 | XXX 17,381,963 (2,121,489) 2,417,291 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 649,823 14,593,129 | XXX 17,381,963 (2,121,489) 2,417,291 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 649,823 14,593,129 | XXX 17,381,963 (2,121,489) 2,417,291 XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 649,823 14,593,129 | XXX 17,381,963 (2,121,489) 2,417,291 XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 649,823 14,593,129 | XXX 17,381,963 (2,121,489) 2,417,291 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 2,511,377 XXX 15,028,058 2,617,120 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 3,161,200 14,593,129 ] XXX 32,410,020 (2,121,489) 5,034,411] XXX XXX
(a) Code Description of Hedged Risk(s)
1. ... | REBALANCES PORTFOLIO DURATION
2. . | MANAGES CASH FLOW RISK ..............
3. . | HEDGES THE EQUITY RISK OF A LIABILITY .
4. . |HEDGES THE INTEREST RATE RISK OF AN ASSET ..
5. . |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
6. . |HEDGES THE CREDIT RISK OF AN ASSET ........
7. . |REPLICATION OF AN INDEX ....
8. . | HEDGES THE CURRENCY RISK OF
9 . |HEDGES THE CURRENCY RISK OF A LIABILITY ..
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Financial or Economic Impact of the Hedge at the End of the Reporting Period

Qualitative Approach for Assessing Hedge Effectiveness
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Bristish Pound (GBP) |Private Equity FX Foreign
BPM3 ..ooovins [ 40 [oveeeenns 2,961,670 [Future Jun 2023 ...... Exposure ........ccuee BA-1 ......... Currency .... |.06/30/2023 .|CME ..........ccvnnnnn SNZ20JLFKBMNNCLQOF39 . [.03/09/2023 .|........ 1.1847 |........ 1.2355 |oooeeeeees LU PP S AU R SR (127,080)f....... (127,080)|....vvvveen 402,798 (03 ...oooeeeeinien e 62,500
Euro Currency (EWR) [Private Equity FX Foreign
ECM3 .oovvvees v 817 |....... 108,385,263 | Future Jun 2023 ...... EXpoSure ............... BA-1 ......... Currency ... |.06/30/2023 .JOME .........ceevnnnn SNZ20JLFKBMNNCLQOF39 . |.03/09/2023 .|........ 1.0613 |........ 1.0904 |............ 520,838 [....coeeeiiiiiiiiiies e i e, .. (2,971,838)).... (2,971,838))........ 8,227,143 103 ...vvvvvvvnnnnnn fevenens 125,000
1609999999. Subtotal - Short Futures - Hedging Other 535,338 (3,098,917)[  (3,098,917) 8,629,941 XXX XXX
1649999999. Subtotal - Short Futures 535,338 (3,098,917) (3,098,917) 8,629,941 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 535,338 (3,098,917) (3,098,917) 8,629,941 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 535,338 (3,098,917) (3,098,917) 8,629,941 XXX XXX
BESNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits

Code

....|HEDGES THE EQUITY RISK OF A LIABILITY

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. | REBALANCES PORTFOLI0 CURRENCY EXPOSURE ...
. | REBALANCES PORTFOLI0 DURATION
. | HEDGES THE EQUITY RISK OF AN ASSET
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BNP Paribas ....
Citibank NA ....
Deutsche Bank AG ....

Royal Bank of Scotland
Bank of America NA .....
CrAedit Agricole SA ...
Morgan Stanley Capital Service ...

... ROMUWSFPUBMPROBKSP83 .

. ESTODZNZTFF32TIEFATE .
.. TLTUFZYICNSX8D621K86 .
... RR3QWICWNIPCSBA4S074 .
... B4TYDEB6GKMZO031MB27 .

. 1VUV7VQFKUOQSJ21A208 .
17331LVCZKQKX5T7XV54 . |...

SESEEss

. 4,670,000
..4,379,686
11,173,000

2,950,410
,240,792

(248,400)

- (34,200)

3,612,706

......... 4,575,763

.. 477,160
3,855,068

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 535,338 535,338 8,629,941 8,629,941
Barclays Bank PLC G5GSEF7VJP5170UK5573 . |... Y LA 443,000 e e 3,035,000 |... 132,763 |...

..668,558

0299999999. Total NAIC 1 Designation

(282,600)

3,612,706

4,464,981

668,558

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

28,325,686

14,875,729

(282,600)

3,612,706

32,945,358

5,000,319

13,664,353

9,298,499

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

14,875,729

(282,600)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Goldman Sachs Group - CME ... . SNZ20JLFK8MNNCLQOF39 .. | Security .. . |912828-H4-5 ... U S Treasury 01/15/2025 TIPS ... 7,000,000 |... ...01/15/2025 ...|.

Barclays Bank PLC - OTC .... GSGSEF7VJP5170UK5573 .. Cash

BNP Paribas - OTC ... ... ROMUNSFPUBMPROSK5P83 .. Cash ..

Citibank NA - OTC ... . E570DZWZ7FF32TWEFATE . Cash ..

Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86 . Cash ..

Royal Bank of Scotland - 0TC . RR3QWICWIPCSBA4S074 .. Cash ..

0199999999 - Total 8,629,941 7,000,000 8,862,636 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Bank of America Corp - 0TC BATYDEBBGKMZOO3MB27 . [ Cash....eeeeeeeeeeeeeeneeeeeeee e e e eeeenes | e 0T USRS URRPURPRR S EEPPPTRRRPRPTR 1,340,000

Barclays Bank PLC - OTC ... .... GSGSEF7VJP5170UK5573 ..

BNP Paribas - 0TC ... ROMUNSFPUBMPROSK5P83 ..

Citibank NA - 0TC . E570DZWZ7FF32TWEFAT6 .

Credit Agricole - 0TC ... 1VUV7VQFKU0QSJ21A208 ..

Deutsche Bank AG - 0TC
Royal Bank of Scotland - 0TC
Merrill Lynch Capital Services - 0TC .
Morgan Stanley & Co Intl Ltd - OTC .
Societe Generale - 0TC
UBS AG - 0TC
Wells Fargo - OTC ..
Morgan Stanley Capital Service = OTC teuuviveuieeenseeeiiieeeiieeeieeeeeeeeeeaeeeeaeeennas

... TLTWFZYICNSX8D621K86 .

. RR3QUWICHWIPCSBA4S074 ..
GDITXX03601TB7DI3UGY ..
4PQUHN3JPFGFNF3BB653 ..
O2RNES IBXPAROTD8PU41 ..
... BFM8TB1CT2L1QCEMIKSO .

. KB1H1DSPRFMYMCUFXTO9 ..
17331LVCZKQKX5T7XV54 ..

.1,150,000

. 11,173,000 |...

0299999999 - Total

28,325,686
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Pc ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

04012M-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C 247,427
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 CI ... ...766,768
590212-AB-2 . .| Merrill Lynch Mortgage Tr RMBS Ser 2006- .. . 39,664 |..
617487-AB-9 . .| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. 291,520
81376G-AC-4 ......... Securitized AB Receivables LLC RVBS Ser .210,672 .
81378E-AA-1 ......... Securitized AB Receivables LLC RVBS Ser ...........ccoeviiiiiiiiiiiiiiiiiiiiiiiiieeeeeeiianns 1,406,703
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 3,040,517 2,962,754 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,040,517 2,962,754 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities 3,040,517 2,962,754 XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 3,040,517 2,962,754 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... [ overnight Repos SEC LENDING ONLY ..voivoieoiseiseiciessessnssessnssss st sns s [ | [ 05,510,716 |ovvvevvrrernn 95,510,716 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 95,510,716 95,510,716 XXX
9999999999 - Totals 98,551,233 98,473,470 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ....2,185,736  Book/Adjusted Carrying Value $ oo 2,191,120
2. Average balance for the year  Fair Value $ - ...84,874,601  Book/Adjusted Carrying Value $ -- ...84,786,308
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 98,473,469 NAIC2 $§ ..o NAIC3 § .. NAIC4 § . NAIC5 § .. NAIC6E $ oo
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

Depository

3

Rate of
Interest

4

Amount of
Interest Received
During Current
Quarter

5

Amount of
Interest Accrued
at Current
Statement Date

Book Balance at End of Each Month
During Current Quarter

6

First Month

7

Second Month

8

Third Month

Axos Bank
Bank of America
Bank of New York Mellon
Chase Bank
Citibank
Fifth Third Bank
Huntington National Bank

San Diego, CA
Concord, CA
New York, NY
Columbus, OH ....
New York, NY ...
Cincinnati, OH
Columbus, OH

Key Bank .......cccoceveveveeirireieinns Canton, OH ...
National Bank of Detroit ...... Detroit, MI ..
PNC Bank .......ccocvevevennns Columbus, OH ....

Toronto Dominio Ban Toronto, CN

Univest Bank and Trust

............ 1,303,540
.......... 70,940,512
(627,917,707)
11,049,128
............ 1,329,614

(787,546)
............ 1,690,395
.......... 57,201,043
(609,053,856)
11,062,873
............ 7,075,432

(688,069)|..
............ 1,518,576 |..
.......... 57,519,263 |..
(618,380,962)|..
.......... 25,996,616 |.
............ 9,063,945 |..

COMPANY .o Souderton, PA oot fooe e s e s e 610,225 |...............614,380 |............. 614,380 |..
Wells Fargo Bank .................... Souderton, PA (2,993,370)|...........8,129 667 |........ (12,673,783)]..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 375,728 388,459 409,592
0199999. Totals - Open Depositories XXX | XXX (566,650,835) (553,983,923) (560,905,923)
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
0399999. Total Cash on Deposit XXX | XXX (566,650,835) (553,983,923) (560,905,923)
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX | XXX (566,650,835) (553,983,923) (560,905,923)
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

381410-32-3 ...
825252-40-6 .......

Goldman Sachs Fin Sq Treas Oblig Fd
. |S/T Investment Co Treasury Trust (AIM) ....

B 03/31/2023
e, 03/29/2023

...... 8,813,209 |..
13,112,387 |..

8209999999.

21,925,596

262006-82-8 .......
825252-69-5 .......
825252-88-5 .......

Dreyfus Cash Mgmt GOVT CM BOLD #6356
. |S/T Investment Co Liquid Asset Private (AIM)
. [S/T Investment Co Govt and Agency AIM .....coeveeiiiiiiimriiiiieiiniiinnnes

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

U U 03/31/2023
JUTTRR 10/04/2016
...................... 03/30/2023

...... 8,813,209 |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

27,148,890

178,473

............................ 283,776, 156

.................................. 258,373

. |Nationwide Cash M

LS TN

Subtotal - Qualified Cash Pools Under SSAP No. 2R

283,776, 156

258,373

8609999999

- Total Cash Equivalents

332,850,642

151,563

477,911
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended MARCH 31, 2023

NAIC Group Code 0140 NAIC Company Code 23787

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1.

Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B o 1,700 [$ oo 2,222 |9 oo 57,266

Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ..........ccoiiiiiiiiiiiiiiinese e Yes[ 1 No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes[ 1 No[X]

2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies

2.31 AMOUNt QUANTIFIEA: ..ottt $
2.32 Amount estimated using reasonable assumptions:..........c.cccccereereeiennen. $

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiei ettt ettt ettt h e ae e s bt e she e e bt et e e a bt ea bt ea et eh et eh e e Sh e e ebe e b e e bt e abeeabeembeemeesseesbeenbeenbeenbeens F o
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